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APPROXIMATION OF STOCHASTIC PROCESSES BY
NONEXPANSIVE FLOWS AND COMING DOWN FROM INFINITY'
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This paper deals with the approximation of semimartingales in finite di-
mension by dynamical systems. We give trajectorial estimates uniform with
respect to the initial condition for a well-chosen distance. This relies on a
nonexpansivity property of the flow and allows to consider non-Lipschitz vec-
tor fields. The fluctuations of the process are controlled using the martingale
technics and stochastic calculus.

Our main motivation is the trajectorial description of stochastic processes
starting from large initial values. We state general properties on the coming
down from infinity of one-dimensional SDEs, with a focus on stochastically
monotone processes. In particular, we recover and complement known results
on A-coalescent and birth and death processes. Moreover, using Poincaré’s
compactification techniques for flows close to infinity, we develop this ap-
proach in two dimensions for competitive stochastic models. We thus classify
the coming down from infinity of Lotka—Volterra diffusions and provide uni-
form estimates for the scaling limits of competitive birth and death processes.
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1. Introduction. The approximation of stochastic processes has been largely
developed and we refer, for example, to [17, 20] for general statements both for
deterministic approximation and study of the fluctuations. Particular attention has
been paid to random perturbation of dynamical systems [18, 28] and the study of
fluid and scaling limits of random models; see [12] for a survey about approxi-
mation of Markov chains. In this paper, we are interested in stochastic processes
(X; :t > 0) taking values in a Borel subset E of RY, which can be written as

t
&=%+Amxwﬁwh

where R is a semimartingale. We aim at proving that X remains close to the flow
¢ (xo,1) = x; given by

h=m+Ame&

The point here is to estimate the probability of this event uniformly with respect
to the initial condition xg € D, when the drift term ¢ may be non-Lipschitz on D.
Our main motivation for such estimates is the description of the coming down from
infinity, which amounts to let the initial condition xo go to infinity, and the uniform
scaling limits of stochastic processes describing population models on unbounded
domains.

The approach relies on a contraction property of the flow, which provides sta-
bility on the dynamics. This notion is used in particular in control theory. More
precisely, we say that the vector field ¢ is nonexpansive on a domain D when it
prevents two trajectories from moving away for the euclidean norm on a subset D
of RY. This amounts to

Vx,ye D, (U (x) =¥ ().(x —y) <0,

where . is the usual scalar product on RY. Actually, the distance between two
solutions may increase provided that this increase is not too fast. This allows to
deal with additional Lipschitz component or bounded perturbation in the flow and
it is required for the applications considered here. Thus we are working with (L, «)
nonexpansive vector fields.
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DEFINITION 1.1. The vector field ¢ : D — RY is (L, ) nonexpansive on
D cRdY if for any x,y € D,

(W (x) — ¥ (3)-(x —y) < Llx — yI3 +allx — yl.

The nonexpansivity property ensures that the drift term cannot make the dis-
tance between the stochastic process X and the dynamical system x explode be-
cause of small fluctuations due to the perturbation R. To control the size of these
fluctuations, we use martingale technics in Section 2: let us mention [12] in the
context of scaling limits and [6] for a pioneering work on the speed of coming
down from infinity of A-coalescents.

These results are developed and specified when X satisfies a Stochastic Differ-
ential Equation (SDE), in Section 3, which allows a diffusion component and ran-
dom jumps given by a Poisson point measure. This covers the range of our appli-
cations. We then estimate the probability that the stochastic process remains close
to the dynamical system when a transformation of the domain provides (L, «)-
nonexpansivity of the associated flow. These estimates hold for any xg € D and a
well-chosen distance d, which is bound to capture the fluctuations of X around the
flow ¢. Informally, we obtain that for any ¢ > 0,

T__

P s d(XidGon)ze) =Cr [ Vactondr,
t<T ATp(xp) 0

where Tp(xg) corresponds to the exit time of the domain D for the flow ¢ started

at xg. The transformation F of the flow is of class C?, so that we can use the

stochastic calculus. The distance d is inherited from this transformation and of the

form

d(x,y)=|Fx)—F®|,.

The perturbation needs to be controlled for this distance d in a tube around the
trajectory of the dynamical system and

Vae(xo,t) = sup {8_2 Ve, + e b)) Wt
d(x. 6 1)<

where Vg will be given by the quadratic variation of F(X) and br will be an
additional approximation term arising from It6’s formula applied to F (X).

Relevant choices of F' will be illustrated through several examples. First, they
are linked to the geometry of the flow and allow to change the metric so that (L, &)
nonexpansivity property is guaranteed. We refer to the last section for a family
of transformations covering the full domain for a two-dimensional competitive
model. Second, these transformations F need to reduce enough fluctuations so
that these latter can be integrated along the trajectory, see in particular the different
functions involved in Section 4.2.
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The estimate (1) becomes uniform with respect to xo € D as soon as deg (x0, )
can be bounded by an integrable function of the time. It allows then to charac-
terize the coming down from infinity for stochastic differentials equations in R,
Roughly speaking, we consider an unbounded domain D and let 7" go to O to derive
from (1) that for any ¢ > 0,

lim sup Py, (supd(X,, ¢ (x0,1)) > s) =0.

T—0x,eD t<T
Letting then xp go to infinity enables to describe the coming down from infinity
of processes in several ways. First, the control of the fluctuations of the process X
for large initial values by a dynamical system gives a way to prove the tightness of
Py, for xo € D. Moreover, we can link in general the coming down from infinity of
the process X to the coming down from infinity of the flow ¢, in the vein of [5, 6,
25], which focus respectively on A coalescence, & coalescent and birth and death
processes.

In dimension 1, following [5, 16], we use a monotonicity property to identify
the limiting values of Py, as xo — oo and we determine when the process comes
down from infinity and how it comes down from infinity (Section 4). In particular,
we recover the speed of coming down from infinity of A-coalescent [6] with F =
log and in that case Vr is bounded. In [6], the short time behavior of the log of
the number of blocks is captured and the nonexpansivity argument for the flow
is replaced by a technical result relying on the monotonicity of suitable functions
in dimension 1 (Lemma 10 therein). We also recover some results of [5] for birth
and death processes and we can provide finer estimates for regularly varying death
rates. Here, F' is polynomial and VF is unbounded so this latter has to be controlled
along the trajectory of the dynamical system. Finally, we consider the example of
transmission control protocol which is nonstochastically monotone and F'(x) =
log(1 + log(1 + x)) is required to control its (very) large fluctuations for large
values.

In higher dimension, the coming down from infinity of a dynamical system is
a more delicate problem in general. Poincaré has initiated a theory to study dy-
namical systems close to infinity, which is particularly powerful for polynomial
vector fields (see, e.g., Chapter 5 in [16]). We develop this approach for com-
petitive Lotka—Volterra models in dimension 2 in Section 5.1, which was a main
motivation for this work. We classify the ways the dynamical system can come
down from infinity and describe the counterpart for the stochastic process, which
differs when the dynamical system is getting close from the boundary of (0, o).

The uniform estimates (1) can also be used to prove scaling limits of stochastic
processes XX to dynamical systems, which are uniform with respect to the initial
condition, without requiring Lipschitz property for the vector field ¥. The results
involve a suitable distance d as introduced above to capture the fluctuations of the
process

lim sup Py, (supd(X,K, ¢ (x0,1)) > 6‘) =0,
t<T

K%ooxoeD
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for some fixed T, ¢ > 0. It is illustrated in this paper by the convergence of birth
and death processes with competition to Lotka—Volterra competitive dynamical
system in Section 5.2.

Let us end up with other motivations for this work, some of which being linked
to works in progress. First, our original motivation for studying the coming down
from infinity is the description of the time for extinction for competitive models
in varying environment. Roughly speaking, competitive periods make large sizes
of populations quickly decrease, which can be captured by the coming down from
infinity. Direction and speed of coming down from infinity are then involved to
quantify the time of extinction or determine coexistence of populations. Let us
also note that the approach developed here could be extended to the varying en-
vironment framework by comparing the stochastic process to a nonautonomous
dynamical system. Second, the coming down from infinity is linked to the unique-
ness of the quasistationary distribution; see [29] for birth and death processes and
[9] for some diffusions. Recently, the coming down from infinity has appeared as
a key assumption for the geometric convergence of the conditioned process to the
quasistationary distribution, uniformly with respect to the initial distribution. We
refer to [11] for details; see, in particular, Assumption (A1) therein.

NOTATION. In the whole paper, . stands for the canonical scalar product on
RY, ||.||2 the associated Euclidean norm and ||.||; the L! norm.

For convenience, we write x = (x) : i = 1,...,d) € RY a row vector of real
numbers. The product xy for x, y € RY is the vector z € RY such that z; = x; y;.

We denote by B(x,e) ={y € RY : ly — x]l2 < €} the Euclidean closed ball
centered in x with radius ¢. More generally, we note By(x, &) ={y € O :d(x, y) <
¢} the closed ball centered in x € O with radius ¢ associated with the application
d:0x0—RT,

When x = (xV, ..., xP) is differentiable on an open set of RY and takes
values in RY, we denote by Jy its Jacobian matrix and

(Jx(x>),-,j=%x“>(x> G j=1....d.
We write F~! the reciprocal function of a bijection F and A~! the inverse of an
invertible matrix A. Moreover, the transpose of a matrix A is denoted by A*.

By convention, we assume that sup @ = 0, sup[0, o0) = 400, inf & = oo and if
x,y € RU {oo}, we write x A y for the smallest element of {x, y}.

We write d(x) ~y—q g(x) whend(x)/g(x) > 1 as x — a.

We also use notation fa f(x)dx < oo (resp., = 00) for a € [0, oo] when there
exists ag € (a, 0o) such that [ ;0 f(x)dx is well defined and finite (resp., infinite).

Finally, we denote by (M) the predictable quadratic variation of a continuous
local martingale M and by |A| the total variation of a process A and by AX =
X — X_ the jump at time s of a cadlag process X.
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Outline of the paper. In the next section, we provide general results for dynam-
ical systems perturbed by semimartingales using the nonexpansivity of the flow
and martingale inequality. In Section 3, we derive approximations results for the
Markov process described by SDE. It relies on a transformation F of the process
for which we apply the results of Section 2. An extension of the result by adjunc-
tion of nonexpansive domains is provided and required for the applications of the
last section. We then study the coming down from infinity for one dimensional
SDE:s in Section 4, with a focus on stochastically monotone processes. Finally, we
compare the coming down from infinity of two-dimensional competitive Lotka—
Volterra diffusions with the coming down from infinity of Lotka—Volterra dynam-
ical systems and prove uniform approximations of these latter by birth and death
processes.

2. Random perturbation of dynamical systems. Let (2, F,P) be a proba-
bility space and (F;);>0 a filtration of F, which satisfies the usual conditions. We
assume that X is a F;-adapted cadlag process on [0, co) which takes its values in
a Borel subset E of RY and satisfies for every 7 > 0,

t
X[:X0+/(; w(XS)ds+Rtv

where X € E as., ¥ is a Borel measurable function from RY to RY locally
bounded and (R; : ¢t > 0) is a cadlag F;-semimartingale. Moreover, the process
R is decomposed as

Ri=A+M, M =M +M,

with A; a cadlag F;-adapted process with a.s. bounded variations paths, M; a
continuous F;-local martingale, Mtd a cadlag F;-local martingale purely discon-
tinuous and Ry = Ao = Mo = M = Mg = 0. Let us observe that such a decom-
position may be nonunique.

We assume that 1 is locally Lipchitz on a (nonempty) open set E’ of R? and
consider the solution x = ¢ (xg, .) of

t
m=m+ﬁmes

for xo € E’. This solution exists, belongs to E” and is unique on some time interval
[0, T'(x0)), where T’ (xg) € (0, oo]. Then, to compare the process X to the solution
x, we define the maximal gap before ¢:

Sy :=sup || Xy — xsl2

S<t
for any r < T'(xp). We also set
Tp.e(x0) = sup{t € [0, T'(x0)) : Vs <t,x; € D and
) B(xs,e)NE C D} €0, 00]
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the last time when x; and its e-neighborhood in E belong to a domain D. As
mentioned in the Introduction, the key property to control the distance between
(X; :t>0) and (x; : t > 0) before time Tp ¢(xp) is the (L, @) nonexpansivity
property of ¢ on D, in the sense of Definition 1.1.

When o = 0, we simply say that i is L nonexpansive on D. If additionally
L =0, we say that ¥ is nonexpansive on D. We first note that in dimension 1, the
fact that i is nonexpansive simply means that i is nonincreasing. More gener-
ally, when ¢ is differentiable on a convex open set O which contains D, i is L
nonexpansive on D if for any x € O,

Sp(Jy + J3) C (=00, 2L,

where Sp(Jy + J:Z) is the spectrum of the symmetric linear operator (and hence
diagonalizable) Jy + JJ; see Table 1 in [1] for details and more general results
and the last section for an application. Finally, we observe that

V=B+x=B+f+g

is (L, o) nonexpansive on D if B is a vector field whose Euclidean norm is
bounded by o on D and y is L nonexpansive on D. Moreover x = f + g is L
nonexpansive on D if f is Lipschitz with constant L and g is nonexpansive on D.

For convenience and use of the Gronwall lemma, we also introduce for L, o > 0
and ¢ > 0,

(3) TL% = sup{T > 0:4aT exp(2LT) < ¢} € (0, 0],

which is infinite if and only if « = 0, that is, as soon as the vector field i is L
nonexpansive.

2.1. Trajectorial control for perturbed nonexpansive dynamical systems. The
following lemma gives the trajectorial result which allows to control the gap be-
tween the stochastic process (X; : t > 0) and the dynamical system (x; : ¢ > 0) by
the size of the fluctuations of the semimartingale (R; : # > 0) and the gap between
the initial positions. The control of fluctuations involves the following quantity,
which is defined for all < T’ (xg) and € > O:

~ t
e = X0 — x0l2 + Lgs,_<s) [2 fo (Xo_ — x).dRs + |[M], H,],

where fé(XS_ — X5).dR; is a stochastic integral and [M] = [X] = [R] is the
quadratic variation of the semimartingale R. We refer to Chapter I, Theorem 4.31
in [20] for the existence of stochastic integral of caglad (and thus predictable lo-
cally bounded) process with respect to semimartingale. Moreover, the expression
of the quadratic variation ensures that

) [y = 10x3e ]y = (M), ]+ D IAX 5
s<t

see, for example, Chapter I, Theorem 4.52 in [20]. Unless otherwise specified, the
identities hold almost surely (a.s.).
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LEMMA 2.1. Assume that  is (L, a) nonexpansive on some domain D C E’
and let ¢ > 0.
Then for any xo € E' and T < Tp ¢(x0) A TEL’“, we have

{ST >¢} C [supﬁf > nZ],
t<T

where n = ¢ exp(—LT)/\/E.

PROOF. Let xo € E’. First, we consider the quadratic variation of (X; — x; :
0<t<T (x0)):

t
[X — x] = [M] = (X; — x)* — (Xo — x0)? — 2 /0 (X5 — x)d(X, — x),

for t < T'(xp); see, for example, Chapter I, Definition 4.4.45 in [20] or use It0’s
formula. Summing the coordinates of [M]; and using the definitions of X and x,
we get

t
1%, — 112 = 1 Xo — xoll2 + 2/0 (X — x3). (¥ (Xs_) — Y (xs)) ds

t
n 2f0 (Xo— —x)-dRy + |[M1,],.

Moreover, for any s < Tp ¢(x0), xs € D and X;_ € D on the event {S;_ < ¢}. So
using that ¥ is (L, o) nonexpansive on D,

1{SS_§8}(XS— - xs)-(w(Xs—) - W(xs))
<15, <o} (LIIXs— — x5113 + al| Xs— — x51]2).

Then for any ¢ < Tp ¢ (x0),

t t
(s, <)l Xs — x5 < 1{5,_58}[2Lf0 Xy — x5 ds +2Ol/0 | X5 — xsll2ds

+ 1 X0 — x0l13 + 2/(;(Xs_ —x5).dRs + | [M],M
and by definition of R¢,
1is, <e)S? <2L /Ot 1is, <¢)S2ds + 2ate + sup RE.
By the Gronwall lemma, we obtain for any 7' < Tp ¢(xp) and t < T,
Iis,_<)S? < <2ozTe + sup ﬁﬁ)eZLT.
s<T

2LT

Moreover, for T < TEL"", we have 2aT e < % and

(2aTe +n?)e*t! < &2,
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recalling that n = 8/(ﬁ exp(LT)). Then

5) [sup R < 7;2} C isup 15, <e)S? < 82].

s<T t<T
Denoting
Texit = inf{s < Tp ¢ (x0) A TL% 1 S5 > ¢},

and recalling that S is cadlag, we have Sz, ,— <& and S7,, > ¢ on the event
{Texit < T'}, so using (5) at time t = Texj; ensures that

(Texic < T} C {sup RS > n’},

s<T

which completes the proof. [J

2.2. Nonexpansivity and perturbation by martingales. We use now martingale
maximal inequality to estimate the probability that the distance between the pro-
cess (X; :t > 0) and the dynamical system (x; : > 0) goes beyond some level
& > 0. Such arguments are classical and have been used in several contexts; see,
in particular, [12] for a survey and applications in scaling limits and [6] for the
coming down from infinity of A-coalescent, which have both inspired the results
below.

PROPOSITION 2.2. Assume that  is (L, «) nonexpansive on some domain
D C E' and let ¢ > 0.
Then for any xo € E' and T < Tp ¢(x0) A TSL*O‘,for any p>1/2and g >0,

P(St > ¢)
—LT

e e2aLT T q
<P(1x0—soll = o5 —=) + ¢, B (( [ 115 zaalianl,)’)
APLT T P
+Cpa o [B(( [ tiscadlive )
p
+E((X ts-<alaxii3) )|

t<T

for some positive constants Cy (resp. Cj, q) which depend only on q (resp., p,d).

PROOF. By definition of R®,

2
~ n
{supr > 772} C {IIXo —xoll3 > —} U By,
1<T 4
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where B, = {sup,_7 l{s,_<¢} fé(Xs_ — x5).dRy > n*/8} U {sup, <7 1{5,_<e} X
Ml > n2/4}. Recalling that R; = A; + M; and (4),
2

t
B, C {sup Lis,_ <o) (Xs— — x5).dAg > 77_}
<10 16

; 2
U {sup Lis,_<ey(Xs— — x5).d M > 77_}
1<1Jo 16

T 772 772
v {/0 Lis, <eyd|(M€), ]|, = g} U {Z Ls,_<e | AX 15 > g}-

t<T
We also know from Lemma 2.1 that
(Sr =z e} C {sup R = n?}

s<T
and using the Markov inequality yields
P(St =€)

INES

< IP’(IIXO ~ ol = ) +P(B,)

<IP><||X I3 2) + (16)QE(
= 0 —Xoll2 = — sup
2 4 772 t<T
16\2P
+<—2> E(sup
n t<T
8\? T . p
() =((f s =aatoe)’)

(6) +(%)pﬂi([Z1{s,_<s}||Ax,||%T).

t<T

=

)

t
_/0 Lis, <o} (Xs— — xg).d Ay

”

t
/(; 1{55_58}(XS— — Xg).dM;

First, using that | f,.dgs| < || fill2d|l|glsll1 since | £”| < || fs|l2. we have fort < T,

t t
‘ /O Lis,_ <o) (Xs— — xy).dAy | < /O Lis, <e)1Xs— — xoll2dA!

T
(7 58/ Iis, <y dAj,
0
where A 51 :=|||A]s]l1 is the sum of the coordinates of the total variations of the
process A.

Second, the Burkholder—Davis—Gundy inequality (see [14], 93, Chapter VII,
page 287) for the local martingale

t
N, = /0 15, <o) (X — xy).d M;
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ensures that there exists Cj, > 0 such that

E(sup|Ni[*") < C,E(IN17).

t<T

Writing the coordinapes of X, M and x, respectively, (XD .i=1,...,d),  MD:
i=1,....,dyand x) :i=1,...,d) and adding that

N]T:/O Z 1s, <o) (X2 = xO)(x9D —xD)a[MD, MD]),
i,j=1

/ Zl{sv <ejd[M©D, MD]

i,j=1

and that d|[M©D, MD]|, < d[MD]; + d[MD],, we obtain
2p
(sup )
t<T
T d ) p
= CPvdesz<(/0 Zl{stfs}d[M(l)]z> )
i=1

< e [B(([ 15 <ol ))
®) +E(( L tscataxa3) )]

t<T

/ 1s, <o) (X5— — x5).d M

for some positive constants Cp, 4 and C’ where we recall that [MV], =

p.d
M@y, + Zsft(AXs(l))z. Plugging (7) and (8) in (6), we get

P(sr = e) = P(1X0 — a0l = %2) n (lnif)qxa(( [ 15, <!’
v cqa G ) E(([ s zaaionn,))
B((X l{s,_fg}nAin%) )]

t<T

for some C/ .4 bositive. Recalling that n = ¢/ (v/2exp(LT)) completes the proof.
O

3. Uniform estimates for stochastic differential equations. In this section,
we assume that X = (XW:i=1,...,d)isa cadlag Markov process which takes
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values in E C R? and is the unique strong solution of the following SDE on
[0, 00):

t t t
X, = xo+ /0 b(Xy)ds + fo o(Xs)dBs + fo fX H(X,_,2)N(ds, d2)

l ~
+/ / G(XS—7 Z)N(ds7 dZ),
0 Jx
a.s. for any xg € E, where (X, By) is a measurable space,

e B= (B(i) :i=1,...,d) is a d-dimensional Brownian motion;

e N is a Poisson Point Measure (PPM) on Rt x X’ with intensity dsq(dz), where
q is a o -finite measure on (X, By); and N is the compensated measure of N.

e N and B are independent;

e b=0BD:i=1,...,d),0 = (o}’) :i,j=1,...,d), H and G are Borel mea-
surable functions locally bounded, which take values respectively in R9, R4,
RY and RY.

Moreover, we follow the classical convention (see Chapter II in [19]) and we as-
sume that HG =0, G is bounded and for any ¢ > 0,

t
/f|H(XS,,z)|N(ds,dz)<oo as.,
0 Jx

E( fo t /X ||G<Xs_m,1,z)l}idsquz)) <,

for some sequence of stopping time o, 1 0o. We dot not discuss here the condi-
tions which ensure the strong existence and uniqueness of this SDE for any initial
condition. This will be standard results for the examples considered in this paper
and we refer to [13] for some general statement relevant in our context.

3.1. Main result. We need a transformation F' to construct a suitable distance
and evaluate the gap between the process X and the associated dynamical system
on a domain D.

ASSUMPTION 3.1. (i) The domain D is an open subset of RY and the function
F is defined on an open set O which contains D U E.

(ii) F € C*>(0,RY) and F is a bijection from D into F(D) and its Jacobian Jp
is invertible on D.

(iii) Forany x € E,

/X|F(X+H(X,Z)) — F(x)|g(dz) < o0

and the function x € E — hp(x) = [, [F(x + H(x, z)) — F(x)]q(dz) can be ex-
tended to the domain D U E. This extension A is locally bounded on D U E and
locally Lipschitz on D.

(iv) The function b is locally Lipschitz on D.
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Under this assumption, F is a C? diffeomorphism from D into F (D) and F (D)
is an open subset of RY. We require in (iii) that the large jumps of F(X) can be
compensated. This assumption could be relaxed by letting the large jumps which
could not be compensated in an additional term with finite variations, that is, using
the term A; of the semimartingale R; in the previous section. But that will not
be useful for the applications given here. Under Assumption 3.1, we set by =
b+Jg ' 7, which is well defined and locally Lipschitz on D. We note that for any
xe END,

bp(x)=b(x)+ Jr(x)"! (/X[F(x + H(x,z)) — F(x)]q(dz)).

We introduce the flow ¢ associated to by and defined for xg € D as the unique
solution of

d
¢ F(x0,0) = xo, 5¢F(X0, 1) =br(pr(xo,1)),

for t € [0, Tp(xp)), where Tp(xg) € (0, o0] is the maximal time until which the
solution exists and belongs to D. We observe that when H = 0, then br = b and
¢r = ¢ do not depend on the transformation F.

We introduce now the vector field {7 defined by

V= Jrbp)o F ' =(Jpb+hp)oF~!

on the open set F' (D). We also set, for any x € E,

> 1 & 9?F & )
bF<x>=5HZ_ axl.ax.“)?“k ()" (x)
i,j=1 J k=1
9) + /X[F(x +G(x,z2)) — F(x) — Jp(x)G(x, 2)]q(dz).

Let us note that the generator of X is given by LF =¢po F + EF. The term b F
is not contributing significantly to the coming down from infinity in the examples
we consider here, and thus considered as an approximation term. On the contrary,
we need to introduce

d
3F _OF ; :
V@ = 30 o)y 0 (e @)
ivjk=1 O 0%

(10) +/X[F(x—|-H(x,z)+G(x,z)) — F(0)]*q(dz)

for x € E, to quantify the fluctuations of the process due to the martingale parts.
Finally, we use the following application defined on O (and thus on D U E) to
compare the process X and the flow ¢F:

dr(x,y) =|F(x) = F(y)|,.



NONEXPANSIVE STOCHASTIC FLOWS 2387

We observe that d is (indeed) a distance (at least) on D and in the examples below
it is actually a distance on D U E. We recall notation (3) and the counterpart of (2)
is defined by

(11)  Tp.e r(x0) = sup{t € [0, Tp(x0)) : Vs <t, Ba, (¢pr(x0,5),€) N E C D}.

THEOREM 3.2. Under Assumption 3.1, we assume that ¥ is (L, a) nonex-
pansive on F (D).
Then forany e >0andxo € END and T < Tp ¢ F(x0) A TSL’“, we have

T_
Puy (supdi (Xs. 9 (x0.1)) 2 €) = Cae®™T [ Vo0, 5) s

t<T

where Cq is a positive constant depending only on the dimension d and

(12) Vre(xo,5) = sup 2| VE@ |, + e Br@)],}-

xe
dr(x,¢9F(x0,5))<e

We refer to the two next sections for examples and applications, which involve
different choices for F and (L, ) nonexpansivity with potentially o or L equal
to 0. The key assumption concerns the nonexpansivity of ¥ r, which need to be
combined with control of the fluctuations Vg. Before the proof of Theorem 3.2, let
us illustrate the condition of L nonexpansivity of ¥ by considering the diffusion
case (g =0 and X continuous). This will be useful in Section 5.

EXAMPLE. We recall from the first section (or Table 1 in [1]) that when F (D)
is convex and Y is differentiable on F (D), {Fr is L nonexpansive on F (D) iff
Sp(Jyr () + JJF (y)) C (—o0,2L] for any y € F(D). In the case g = 0, choosing

Fx)=(fix)):i=1,...,d)
and setting A(x) = Jy (F(x)), we have forany i, j =1,...,d such thati # j,

fixi) 8 I f'Ga) g
13) A — Ji — p® ’ A = p® i D (x).
(13)  Aij(x) F10c) 0 (x) i (X) o, (x) + £ ()
Then Y r is L nonexpansive on F(D) iff the largest eigenvalue of A(x) + A*(x)
is less than 2L for any x € D.

PROOF OF THEOREM 3.2. Under Assumption 3.1, we can further assume that
F € C2(RY,RY). Indeed, we can consider ¢ F where ¢ € C*°(RY, RY) is equal to 0
on the complementary set of O and to 1 on D U E, since these two sets are disjoint
closed sets, using, for example, the smooth Urysohn lemma. This allows to extend
F from D U E to R? in such a way that F € C*(RY, RY).
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Applying now It6’s formula to F(X;) (see Chapter 2, Theorem 5.1 in [19]), we
have

t
F(X,) = F(xo) + fo Jr(Xs)b(Xy) ds

t
+f0 /E[F(Xs— + H(Xs—,2)) — F(Xs-)|N(ds, d2)

+f[ de P X0 (xy) By
0570, T T

t ~
+f0 fE[F(Xs_ +G(Xs—,2)) — F(X;_)|N(ds, dz)

t~
+f br(X,)ds
0

for t > 0. Then the F;-semimartingale Y; = F(X,) takes values in F(E) and can
be written as

t
(14) Yt=F(x0)+/0 W (Yy)ds + A; + M+ M9,

where ¥, A, M€ and M9 are defined as follows. First, we consider thAe Borel
locally bounded function ¥/ (y) = 1{yer(py)¥r(y) for y € R4, so writing br(x) =
Jr(x)b(x) + hp(x) for x € E, we have ¥ (Y5) = l{yseF(D)}I;p(Xs). Moreover,

t ~ A
A= /O (Br(X) + 1y,¢r oy br(Xs)) ds

is a continuous JF;-adapted process with a.s. bounded variations paths and

¢ d . i
Mi=| Y E(X o' (X)dBY)
t 0 £ 1 BXZ N j N Ky
i,j=

is a continuous F;-local martingale and writing K = G 4+ H and using Assump-
tion 3.1(iii),
t ~
M :/O fX[F(XS_ + K (X, 2)) — F(X,)|N(ds. dz)

is a cadlag F;-local martingale purely discontinuous.
We observe that the dynamical system y; = F (¢ (xo, t)) satisfies for t < T (xg),

Yo = F(xo), v, = Jr(@r(x0, ))br(Pr(x0, 1) = Vr(ye) =¥ (1),

since Y = ¢ on F(D). This flow is thus associated with the vector field iy and
Y is locally Lipschitz on F (D). Moreover, recalling the definition (2) and set-
ting E' = F (D), T'(yo) = Tp(xo), the first time Tr(p) . (yo) when (y;);>¢ starting
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from yy is at distance ¢ from the boundary of F'(D) for the Euclidean distance is
larger than Tp ¢ r(xp) defined by (11):

Tr D). (y0) = sup{r € [0, T'(y0)) : Vs <1, B(ys, &) N F(E) C F(D)}

> TD,s,F(XO)-

Adding that v is (L, o) nonexpansive on F (D), we apply now Proposition 2.2 to
Y with p =g = 1 and Yy = yo = F(x¢). Then, forany T < Tp . r(xo) A TL%, we
get

T
P(Sr > ¢) < Cd€4LT[5_1E</ I{Sz—fg}dmAll”l)
0

T
e [T a5 cadlive) ),

(15) + e—ZE(Z 1{st§g}||AYt||%)}

t<T

for some constant Cq4 positive, where S; = sup, ., ||Ys — ys|l2. Using now

(M), / Z —(X)8 X9o (X (Xs) ds,
we get
T -
| s _<alive) ],

T d gD gpO ;
< /O sup : 3 () (x)ak)<x)ak”(x>}dr

xekE .= 8xl
dp (6, (o)) <e LI KI=1

since S; = sup; <, [|¥s — ysll2 = sup,<, dr (X5, ¢F(x0, 5)). Similarly,

E(Z 1s,_ <o 1AY, ||§)

t<T

T
= E(/o /X Ls,_<et| F(Xi— + K (Xi—, ) = F(X,-) nidrq(d@)

T
5/0 sup {/XHF(x—I—K(x,Z))—F(x)||§Q(dz)}dt

xekE
dr (x,¢F(x0,1))<e
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and combining the two last inequalities we get

T
B[ szl ],) +E(X 15zl aviip)

t<T

T
(16) < / sup |Vr(o)|, dr.
0 xekE
dr(x,¢F (xo,1))<¢
Finally, on the event {S;_ <¢}, Y;_ = F(X;_) € F(D) forany t < T since T <
Tp.e,F(x0), 8O

T T ~
B[ tiszadliabl,) < [t solbrcxo], dr

T ~
(17) <[ s Bl
0 xeE
dp(x,¢F(x0,1))<¢

and the conclusion comes by plugging the two last inequalities in (15). [J

3.2. Adjunction of nonexpansive domains. We relax here the assumptions re-
quired for Theorem 3.2. Indeed finding a transformation which guarantees nonex-
pansivity of the flow is delicate in general. Adjunction of simple transformations
is relevant for covering the whole state space and performing computations. It will
be useful for the study of two-dimensional competitive processes in Section 5. Let
us note that the trajectorial estimates obtained previously are well adapted to glu-
ing domains, while this is a delicate problem for controls of stochastic processes
relying for instance on Lyapounov functions. Thus, we decompose the domain D
as follows.

ASSUMPTION 3.3. (i) The domains D and (D; :i =1, ..., N) are open sub-
sets of RY and F; are RY valued functions from an open set O; which contains D;
and

N
Dcl|JDi.  F eC*0;,RY).
i=1
Moreover, F; is a bijection from D; into F (D;) whose Jacobian matrix is invertible
on D;.

(i1) There exist a distance d on UlN: 1 Di U E and cy, ¢ > 0 such that for any

ie{l,...,N}, x,ye D,

cid(x,y) < |Fi(x) — F;(y)|, < c2d(x, y).
(iii) Foreachi € {1, ..., N}, for any x € E N D;,

/X|Fi (x + H(x, 2)) — F(0)|q(dz) < 00
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and the function x € E N D; — hp,(x) = [[F;i(x + H(x, z)) — Fi(x)]g(dz) can
be extended to D;.
Moreover, this extension is locally bounded on D; and locally Lipschitz on D;.
(iv) The function b is locally Lipschitz on Uf\’: 1 Di.

Second, we consider the flow associated to the vector field br,, where bp, is
defined as previously by br, (x) = b(x) + Jg. (x)" F;(x) and is locally Lips-
chitz on the domain D;. But now ¢ may go from one domain to an other. To
glue the estimates obtained in the previous part by adjunction of domains, we
need to bound the number of times x ¢ changes domain. More precisely, we con-
sider a nonautonomous flow ¢(.,.) such that ¢ (xg, 0) = xo for xg € D and let
g0 € (0,1), k > 1 and (#(.) : kK < k) be a sequence of elements of [0, co] such that
0=19(xp) <t1(xp) <--- <t (x0) for xo € D, which meet the following assump-
tion.

ASSUMPTION 3.4. For any xg € D, ¢(xp,.) is continuous on [0, #(x0))
and for any k < k — 1, there exists ng(xp) € {1,..., N} such that for any ¢ €

(tr (x0), tr+1(x0)),

— a
Ba(¢(x0, 1), €0) C Dy and == (x0,1) = b, ) (@ (X0, 1))-

This nonautonomous flow ¢ will be used in the continuous case in Section 5.
Then we recall that br = b does not depend on the transformation F and the flow
¢ will be simply given by ¢ (xg, 0) = xo, 8%¢(x0, t) =b(¢p(x0,1)) as expected.

Recalling notation g = (Jpbg)o F —! and the expressions of TgL @ and b F and
VF given respectively in (3), (9) and (10), the result can be stated as follows.

THEOREM 3.5. Under Assumptions 3.3 and 3.4, we assume that for each i €
{1,..., N}, ¥F, is (L;, ;) nonexpansive on F;(D;) and let Ty € (0, 00).

Then for any ¢ € (0,¢] and T < min{Tti:% :i =1,..., N} At (x0) A Ty and
xo€ END,

K=l o)AT
]P))C() (supd(Xl" ¢(X0, t)) 2 8) S C Z f Vd,&(Fnk(xo)v xOv t) dtv
1,

t<T k=0 Y k(XO)AT
with ¢ and C positive constants which depend (only) on d, c1, ¢2, (Li)i=1,...N, K,
&g and Ty; and

Vae(F.xo,8)=  sup e ?[Ve@)|, +& " [brx)],}.

xXe
d(x,¢(x0,5))<¢

The proof relies also on Proposition 2.2 but it is technically more involved than
the proof of Theorem 3.2. We observe that 7 could be chosen equal to oo in
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this statement in the case where L; = 0 for any i € {1, ..., x}. We need now the
following constants:

2
br(x0, T) = 28/2exp(Lng i T)»  ax(x0, T) = abk(XOa T),
C1€0 &0

cabr(x0, T)  ar(xo, T)’
fork=0,...,x — 1 and observe that a;(xg, T) > 1.

ek(x0, T) =

LEMMA 3.6. Under the assumptions of Theorem 3.5, for any xo € E N D,
LVl X0) Y (X
kef0,. .,k — 1), T < T, "0\ 4 (x0) and & € (0, ey (x0, T)], we have

Py sup d(X:, ¢ (x0, D) = eax(xo, 7))
1t (x) AT <t <tg41(x0) AT
< P(d(Xy (xy), ¢ (x0, tr(x0)) > €)

1 (X)AT __

+C Va,earxo, T) (Fp (xo)» X0, 8) ds,
tr (xg)AT

where C is a positive constant which depends only on d and ci and Ly, (x)-

PROOF. Letusfixk€{0,...,x — 1} and xo € EN D. We write L = Ly, (xy),
Q= Opy(xg)s F = Fupxg) and D = Dy, () for simplicity and consider T <
TEL’“ A te(x0). As at the beginning of the previous proof, we can assume that
F € C*(RY,RY) and recall that F is bijection from D into F (D). We note that
20 = ¢ (xo, 1x(x0)) € D by Assumption 3.4 and the solution z of z} = br(z;) is
well defined on a nonempty (maximal) time interval since b is locally Lipschitz
on D using Assumption 3.3. By uniqueness in the Cauchy-Lipschitz theorem,
7t = ¢ (xg, tx(xg) +t) fort € [tk(xol’ trk+1(x0)). We write now X; = Xy (xy)++ and
the counterpart of (14) for Y; = F(X;) is

t
(18) Yt=Yo+/0 v (Yy)ds + A, + M+ MY,
for t > 0, where ¥ (y) = L{yer(p) ¥ F(y),
t AF - )~ .
Mi= [ Y = Xool (R s
0 52 9xi !

and we make here the following decomposition for A and M 4. Using Assump-
tion 3.3(iii) for the compensation of jumps when X,_ € D, we set

‘5 % ~ ~
A= /o (bF (Xo) + 1p(x,)¢r oy I (X)D(X)
—1
—L&.¢p FR)ermyhr o F (¥y))ds

t ~ ~ ~
+ fo fX Lz opy[F(Xo— + H(X,—, ) — F(X,)|N(ds, d2),
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which is a process with a.s. finite variations paths; and
t ~ ~ ~ ~
mi= [ [ [P+ 60X 2) = PN s, d2)
x

t ~ ~ ~ ~
+/O /X Lz epy[F(Xo— + H(X,—,2)) — F(X,0)]N(ds, dz)

is a cadlag F;-local martingale purely discontinuous.
Moreover, by Assumptions 3.4 and 3.3(ii), for any ¢ < #;+1(x0) — tx(x0), X € D,
y: = F(x;) € F(D) and satisfies y; = ¥ (y;) and for any ¢ € (0, ¢;&0],

B(y1,€) N F(E) C F(Bay(21,€)) C F(Ba(z, ¢/c1)) C F(D).

Adding that ¢ = ¥ is («, L) nonexpansive on F (D), we can apply Proposi-
tion 2.2 to the process Y on F(D) for p=qg =1 and E' = F(D) and get for any
¢ € (0, cie0l,

Py (sup 1Y, = yill2 = ¢)

t<T

4]
<P(|IYo — yoll2 > &/bx(x0, To)) + Cs_IIE(/O Iis,_<eyd| Al ”1)

e B[ s adlime) ) +E( X s <alavid)]

t<T

for any T7 < TSL*"‘ A (tr4+1(x0) — tx(x0)), where C is positive constant depending
on L, (x,) and d. Following (16) and (17) in the proof of Theorem 3.2, we obtain

IP>x()( sup dF (Xta ¢(X(), t)) = 8)

[tk X AT  tg1 (x0)AT)

<P(dr (X4 (x)> Xte(x0))) = €/br(x0, T))

, ter1 (XO)AT __
(19) +C VF.e(x0,5)ds

tr (xg)AT

for some constant C’ depending also only of L and d, where V f . has been defined
in (12). Using again Assumption 3.3(ii) to replace dr by d above, we have

{d (Xt (xo)» @ (%0, 1k (x0))) < &/ (c2br(x0, T))}
C {dr(Xy(xp)> (%0, 1k (x0))) < &/br(x0, T)}

and

VEe(x0,8) < (7" 472 Vaeje (F, x0,5)
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and we obtain

Py, sup d(Xi,p(x0,1) Z 8/er)

[tk (x0)AT  tk 1 (x0)AT)

&
=< P(d(th(xO), ¢(XO, lk(xo))) = m)

P oy [l GOAT _

+C (Cl + ¢ )/ Ve (F,x0,5)ds.
1k (xp) AT

Using the quasi-left continuity of X, this inequality can be extended to the closed

interval [#x(x0) A T, tx11(x0) A T] for k < xk — 1. This completes the proof by

replacing ¢ by ecybi(xo, T). U

PROOF OF THEOREM 3.5. We write T;, = To A min{TgLi’“i i=1,...,N} A
te (xg) € (0, 00) and set

e=inflex(xo, T):k=1,...,N;xo € END; T < Tp} € (0, 00).

Lemma 3.6 and the Markov property at time #;(xg) A T ensure that for any € €
0,el,xoe END, T € (0, Ty),

Py, sup d(Xy, ¢(x0,1)) > ear(xo, T),

[k (x0) tk+1 (x0)AT ]

sup d(X;, ¢ (x0,1)) <)
[0, 1 (x0)AT]

k1 ()AT __
< C/ Vd ear(xo, T) (Fng (x0)» X0, 8) ds
tr (xg)AT
foreachk =0, ...,k — 1, by setting C =max{Cq¢, 1, :1=1,...,N}.
Denoting Ak (xo, T) = I1;<ka; (xo, T) and recalling that a; (xg, T') > 1, by itera-
tion we obtain for ¢ < g/A,(xo,t) and T < T, that

Kk—1
]P’xo(U sup d(X¢, ¢ (x0,1)) > eAx(xo, T)})

k=0 [t (x0),tk+1(x0)AT]

<C

K=l 1 ()AT _
_/ Vd,eArx0.T) (Fng (x0)» X0, 8) ds,
1

k=0 K (x0)AT

since Xg = xg = ¢ (xg, 0). This ensures that for any 7' < T},

Pry( sup d(X, ¢(x0,1)) = eAc(x0, 7))
0<t<T

Kk—1

<CA(x0. TV )

1 (X)AT __
/ Ve xo.T) (Frg(xo)> X0, 8) ds.
k=0""1

k(x0)AT
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Recalling that (ngx(xg) : k =0,...,«) takes value in a finite set, A, (xg, T) is
bounded for xo € E N D and T € [0, Tp) by a constant depending only on «,
(Li:i=1,...,N), cy and c,. This yields the result. [J

4. Coming down from infinity for one-dimensional stochastic differential
equations. In this section, we assume that £ C R and 400 is a limiting value
of E and D = (a, oo) for some a € (0, 00). Following the beginning of the previ-
ous section, we consider a cadlag Markov process X which takes values in E and
assume that it is the unique strong solution of the following SDE on [0, co):

t t t
X,=x0+fo b(Xs)ds—i-/O J(Xs)st+/O /XH(XS_,z)N(ds,dz)

+fot fx G(X,—,z)N(ds, dz),

for any xg € E, where we recall that (X', By) is a measurable space; B is a Brow-
nian motion; N is a Poisson point measure on R™ x X with intensity dsq(dz); N
and B are independent and H G = 0. We make the following assumption, which is
a slightly stronger counterpart of Assumption 3.1 and is convenient for the study
of the coming down infinity in dimension 1.

_ ASSUMPTION 4.1. Let F € C%((a’, 00), R), for some a’ € [—00, a) such that
E C (a’,00):

(i) Forany x > a, F'(x) > 0and F(x) — 00 as x — o0.
(i) Forany x € E, [ |F(x + H(x,z)) — F(x)|gq(dz) < o0.

The functionx € E — hp(x) = J¥[F(x+H(x,z))— F(x)]lg(dz) can be extended
to E U [a, 0c0). B

This extension is locally bounded on E U [a, o0) and locally Lipschitz on
(a, 00).

(iii) b is locally Lipschitz on (a, c0).
(iv) The function by =b + hp/F’ is negative on (a, 00).

Following the previous sections, we consider now the flow ¢f given for xg €
(a, o0) by

0
dF(x0,0) = xo, E(lﬁF(xO, 1) =bp(¢r(x0, 1)),

which is well and uniquely defined and belongs to (a, o0) on a maximal time in-
terval denoted by [0, T (xp)), where T (xg) € (0, oo]. We first observe that xo —
¢ r(xo, t) is increasing where it is well defined. This can be seen by recalling that
the local Lipschitz property ensures the uniqueness of solutions, and thus prevents
the trajectories from intersecting. Then 7 (x¢) is increasing and its limit when
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Xxo 1 0o is denoted by T (co) and belong to (0, co]. Moreover, the flow starting
from infinity is well defined by a monotone limit:

¢F (00, 1) =x01§)noo¢F(X0,t)

for any ¢ € [0, T'(00)). Finally, under Assumption 4.1, for x¢ € (a, 00), br(xg) <0
and for any 7 < T (xq), f)f)F(XO’Z) 1/bp(x)dx = t. This yields the following classi-
fication.

Either
o0 1
< 400,
/. —br(x)
and then
00 1
¢F(oo,t)=inf{u20:/ dx<t}<oo
. —brx)

for any 7 € (0, T (00)). We say that the dynamical system instantaneously comes
down from infinity. Moreover, the application 7 € [0, T (00)) — ¢(00,1) € R is
continuous, where R = R U {oco} is endowed with the distance

(20) dix,y)=le™* —e™”|.

Otherwise, T (00) = 0o and ¢ (00, t) = oo for any ¢ € [0, 00).

Our aim now is to derive an analogous classification for stochastic differential
equations using the results of the previous section. Letting the process start from
infinity requires additional work. We give first a condition useful for the identifi-
cation of the limiting values of (Py : x € E) when x — oo0.

DEFINITION 4.2. The process X is stochastically monotone if for all xg, x| €
E such that xo < xj, forall r > 0 and x € R, we have

IP)xo()(t Zx) =< le (Xt ZX)

The A-coalescent, the birth and death process, continuous diffusions with strong
pathwise uniqueness and several of their extensions satisfy this property, while, for
example, the transmission control protocol does not. We refer to the examples of
forthcoming Section 4.2 for details.

4.1. Weak convergence and coming down from infinity. We recall that R =
R U {oo} endowed with d defined by (20) is polish and the notation of the previous
section become Yy = (F'bp)o F~1, br(x) = F"(x)o (x)? + [v[F (x + G (x,2)) —
F(x) — F'(x)G(x,2)]q(dz) and Vp(x) = (F'(x)o (x))* + [y[F(x + H(x,2) +
G(x,2)) — F(0)Pq(d2).

In this section, we introduce

Vrela, )= sup  {e2Vr(x)+e 'br(x)),
XeENDF(a,t)
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where for convenience we use the extension F(00) = oo and we set
Drela,t)={x €(a,00): F(x) < F(¢(c0,1)) +¢&}.

Finally, we make the following key assumption to use the results of the previous
section.

ASSUMPTION 4.3. The vector field ¥ is (L, @) nonexpansive on (F(a), oo)
and for any € > 0,

1) / Vre(a, t)dt < oo.
0

Let us remark that ¥ ¢ is (L, o) nonexpansive on (F'(a), oo) iff for all y; > y, >
F(a), vr(y1) <¥r(y2) + L(y1 — y2) + «. This means that for all x; > x; > a,
F'(x)b(x1) + hp(x1) < F'(x2)b(x2) + hp(x2) + L(F(x1) — F(x2)) + a.

Let us now give sufficient conditions for the convergence of (P )cg as x — oo.
For that purpose, we introduce the modulus

(22) w'(f,8,[A, B]) =inf max sup  d(fy. fo),

b EZO ..... L_lbgfs,t<bg+|
where the infimum extends over all subdivisions b= (by, £ =0, ..., L) of [A, B]
which are §-sparse. We refer to Chapter 3 in [8] for details on the Skorokhod
topology.

PROPOSITION 4.4. We assume that X is stochastically monotone:

G) IfE={0,1,2,...}, then (IPy),cE converges weakly as x — o0 in the space
of probability measures on D([0, T1, R).

(ii) If Assumptions 4.1 and 4.3 hold and [* #(X)dx < 400 and for any
K >0ande >0,

(23) lim sup P,(w'(X,8,[0,T])>¢)=0,
=0 xecE x<K

then (Px)xeE converges weakly as x — o0 in the space of probability measures on
D([0, T], R).

The convergence result (i) concerns the discrete case o = 0. It has been obtained
in [15] when the limiting probability P, is known a priori and the process comes
down from infinity. The proof of the tightness for (i) follows [15] and relies on the
monotonicity and the fact that the states are noninstantaneous, which is here due
to our cadlag assumption for any initial state space. The identification of the limit
is derived directly from the monotonicity and the proof of (i) is actually a direct
extension of Lemma 2.1 in [5]. This proof is omitted.
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The tightness argument for (ii) is different and can be applied to processes with
a continuous part and extended to larger dimensions. The control of the fluctua-
tions of the process for large values relies on the approximation by the continuous
dynamical system ¢ using Assumption 4.3 and the previous section. Then the
tightness on compacts sets is guaranteed by (23). The proof is given below.

In the next result, we assume that (P, ),cg converges weakly and Py, is then
well defined as the limiting probability. We determine under our assumptions when
(and how) the process comes down from infinity. More precisely, we link the com-
ing down from infinity of the process X to that of the flow ¢, in the vein of [5, 6,
25] who considered some classes of discrete processes; see below for details.

THEOREM 4.5. We assume that Assumptions 4.1 and 4.3 hold and that
(Px 1 x € E) converges weakly as x — 00 in the space of probability measures
onID([0, T],R) to Pyo:

® If

s 1
dx < +00,
—/. —bp(x)

then

Poo(Vi >0:X, < +00)=1 and ]P’oo<1¢igr}r F(X;) = F(¢r(00,0) =0) = 1.
!
(i1) Otherwise, Poo(Vt > 0: X; = +00) = 1.

After the proof given below, we consider examples with different size of fluctu-
ations at infinity. For A-coalescent, we recover the speed of coming down from in-
finity of [6] using F' = log and in that case VF is bounded. For birth and death pro-
cesses with polynomial death rates, fluctuations are smaller and we use F(x) = x?
(B < 1) and get a finer approximation of the process coming down from infinity by
a dynamical system. But Vr is no longer bounded and has to be controlled along
the dynamical system coming down from infinity. When proving that some birth
and death processes or transmission control protocol do not come down from infin-
ity, O ¢(a, t) is nonbounded and we are looking for F' increasing slowly enough
so that V is bounded to check (21); see the next section for details.

The proofs of the two last results need the following lemma. We recall notation
D =(a,00),dr(x,y) =|F(x) — F(y)| and Tp ¢ r(x0), respectively, TgL"" given
in (11), respectively, (3).

LEMMA 4.6. Under Assumptions 4.1 and 4.3, for any ¢ > 0, xo € EN D and
T < Tp.e r(x0) A TL, we have

Py (supdr(X:, @ (x0, 1)) = £) < Ce, T,

t<T
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where
T A
Ce, T)= Cexp(4LT)/ Vre(a,t)dt
0
goes to O when T — 0 and C is a positive constant.

PROOF. Assumption 3.1 and the (L, o) nonexpansivity of {/r are guaranteed
respectively by Assumptions 4.1 and 4.3, with here O = (a’, 00) and D = (a, c0).
Thus, we can apply Theorem 3.2 on the domain D and for any xo € D N E and
e>0and T < Tp ¢ r(xp) A TSL*O‘, we have

T —

IP’XO(supdp(X,, dr(xo, 1)) > e) < Cexp(4LT)/(; VF.e(x0,s)ds.
t<T

Now lett < Tp ¢ r(x0) and x € E such that dr(x, ¢r(x0,1)) <e. Thenx > a and

F(a) < F(x) < F(¢r(xp,1)) + € and combining the monotonicities of the flow

¢r and the function F,

F(a) < F(x) < F(¢pr(o0,1)) +e,

since ¢ (xg, 1) > a. Thus x € Df (a, t) and

VF,S(X()v t) E VF,S(aa t)v

which completes the proof, since the behavior of C (e, T) when T — 0 comes from
21). O

PROOF OF THE PROPOSITION 4.4(ii). The fact that X is a stochastically
monotone Markov process ensures that for all xg, x; € E, xo < x1, k>0, 0<
n=<---=<tay,...,a €R,

]P)X()(Xt] Zalv-”le‘k Zak)fpxl(th Eal’---,th Zak)-

It can be shown by induction for k£ > 1 by using the Markov property at time #;
and writing Xf]‘ = Xflo + B, where X* is the process X starting at x and B is a
nonnegative random variable F;, )-measurable. Then

]PX()(th =dat, ..., th Z ak)

converges as xg — o0 (xg € E) by monotonicity, which identifies the finite dimen-
sional limiting distributions of (P, : x € E) when x — oo.

Let us turn to the proof of the tightness in the Skorokhod space D([0, T], R)
and fix n > 0. The flow ¢r comes down instantaneously from infinity since
fc;o 1/bFr(x) < o0o. Thus, we can choose Ty € (0, T'(c0)) such that ¢ (oo, Ty) € D.
Using also that F tends to oo, let us now fix K € [¢F (00, Tp), 00) and ¢ € (0, n]
such that d(Ky, 00) < n and for any x > K| and y € R such that dr(x, y) < ¢,
we have EdF (x,&) C D and d(x, y) < n. By continuity and monotonicity of t —
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¢r (00, 1), there exists T1 € (0, Tg] such that ¢r(co, T1) = K1 + 1. Adding that
T (x0) * T (o) and ¢p(xo, T1) 1 ¢ (00, T1) as xg 1 00, we have ¢pr(xo, T1) > Ky
for any xo large enough and then Tp ¢ r(x0) > T7. Thus, Lemma 4.6 ensures that
for any x( large enough and 7 < Ty A TF%,

(24) limsup Py, (supdr (Xy, ¢r(x0, 1) = &) < Cle, T),

xg—00,x0€E t<T
where C(e, T) - Oas T — 0. Letnow 73 € (0, T1 A TSL’“) such that C (¢, T>) < 1.
Using that for any ¢ € [0, T3], ¢ F(x0,t) > K1 and d (¢ F (xp, t), 00) < n for x¢ large
enough,

[sup d(X;,00) > 27}} - {Sup d(¢r(xo,1), X;) > 71]

t<T t<T

c | sup dr (Xi, ¢r (x0, 1) = .
t<T»
Writing K = F~1(F (¢ (00, T2)) + 1) and using that ¢ (xo, T2) 1 ¢r (00, T») € D,
we have also

{X1, > K} C{F(X1,) = F(¢r(00, T2)) + n} C{dr(X1,, ¢ (x0, T2)) > €},
since F’ is positive on D and 1 > ¢. Then (24) and the two last inclusions ensure
that

Py ({sup d(X,, 00) = 2n} U (X7, > K}) <

t<T»
for xg large enough. Moreover, by (23), for any T > T3, for § small enough,

sup  Py(w'(X,8,[0, T — T2]) > 2n) <n.
xeE;x<K
Combining these two last bounds at time 7, by the Markov property, we get that
for xo large enough and § small enough, Py (w'(X,$,[0, T]) > 2n) < 2n. The
tightness is proved. [J

PROOF OF THEOREM 4.5. We fix ¢ > 0 and let Ty € (0, T(c0) A TL%)
such that EdF (¢F (00, Tp), 2e) C D. We observe that Tp ¢ r(xo) > Tp for xo large
enough since ¢r(xo, To) 1 ¢r (00, Tp) as xg $ oo and ¢t € [0, T (xg)) = ¢Fr(x0,1)
decreases. We apply Lemma 4.6 and get for any 7" < Ty,

(25) limsup Py, (supdr(Xy, ¢r(x0,1) = ) < Cle, T),
xo9—00,x0€E t<T
where C(¢, T) - 0as T — 0.
We first consider the case (i) and fix now also #y € (0, Tp). The flow ¢ comes
down from infinity instantaneously, so ¢r (00, 1) < 0o on [tg, T]. By Dini’s theo-
rem, ¢ (xg, .) converges to ¢ (00, .) uniformly on [#y, T], using the monotonicity
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of the convergence and the continuity of the limit. We obtain from (25) that for any
T < Ty,

limsup Py, sup dp(X:, ¢r(0o,t))>2¢)<Cl(e, T),
p 0 p

xog—00,x0€E to<t<T

and the weak convergence of (P, : x € E) to Py, yields

]P’oo< sup dp (X, ¢r(00, 1)) > 25) <C(e,T).

to<t<T

Letting 79 | 0 and then T | O ensures that

lim ]P’oo( sup dr(X;, ¢r(00,1)) > 28) =0.
T—0 0<t<T
Then Poo (lim; o4 F(X;) — F(¢pp(00,1)) =0) =1and Po(Vt > 0: X; <00) =1,
which proves (i).
For the case (ii), that is, [ 1/bF(x) = oo, we recall that T (c0) = 00, so (25)
yields

IP’OO<F(XT) < limsup F (¢ (xo, T)) — A) <C(A,T)

X)—> 00

forany T € (0, TSL’“). Adding that F (¢ (xo, T)) 1 F(¢ (00, T)) = F(00) =00 as
xo 1 00,

Poo(X7 <00) <C(A,T).

Since ¢(00,t) = oo for any t > 0, D a(a,t) = (a,o0) for any A > 0. Then
CA,T)< %C(l, T)forA>1land C(A,T) —>0as A — oo,since C(1,T) < o0
by (21). We get Poo (X7 = 00) = 1 for any T > 0, which completes the proof
recalling that X is a cadlag Markov process under Po,. [J

4.2. Examples and applications. We consider here examples of processes in
one dimension and recover some known results. We also get new estimates and we
illustrate the assumptions required and the choice of F. Thus, we recover classical
results on the coming down from infinity for A-coalescent and refine some of
them for birth and death processes. Here, b, 0 = 0 and the condition allowing the
compensation of jumps (Assumption 4.1(ii)) will be obvious. We also provide a
criterion for the coming down from infinity of the transmission control protocol,
which is a piecewise deterministic Markov process with b # 0,0 = 0. Several
extensions of these results could be achieved, such as mixing branching coalescing
processes or additional catastrophes. They are left for future works, while the next
section considers diffusions in higher dimension.
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4.2.1. A-coalescent [6,26,27]. Pitman [26] has given a Poissonian represen-
tation of A-coalescent. We recall that A is a finite measure on [0, 1] and we set
v(dy) = y_QA(dy). Without loss of generality, we assume that A[0, 1] =1 and for
simplicity, we focus on coalescent without Kingman part and assume A ({0}) = 0.
We consider a Poisson point process on (R*)? with intensity d¢ v(dy): each atom
(t, y) yields a coalescence event where each block is picked independently with
probability y and all the blocks picked merge into a single bock. Then the num-
bers of blocks jump from n to B,y + 1 By y<ns where B, , follows a binomial
distribution with parameter (n, 1 — y). Thus, the number of blocks X; at time ¢ is
the solution of the SDE

t rl +
Xe=xo— [ [ <—1+ 3 1ui§y> N(ds, dy, du),
0 Jo Jio.n" 1<i<X,_

where N is a PPM with intensity on RT x [0,1] x [O, 1]N with intensity
dtv(dy)du. Thus here E ={1,2,...}, X =0, 1] x [0, 1]N is endowed with the
cylinder o -algebra of Borelian sets of [0, 1], ¢(dy du) = v(dy) du where du is the
uniform measure on [0, I]N, b=0oc=G=0and

H(x,z) =H(x, (y,u)) = ( 1+ Z 1u<y)
1<i<x

We follow [6] and we denote for x € (1, 00),
F)=logx),  ¥(x)= /[O € = L)@y,

In particular, F meets the Assumption 4.1(i) with a > 0 and a’ = 0. Moreover, for
every x € N,

hp(x)_/[ (x + H(x,z2)) — F(x)]q(dz)

_/ <x+H(x z)) (d2)

X 1 ) <X
:/ U(dy)E<10g( vyt By, )) — 1//()6) T hx),
[0,1] X X

where 4 is bounded thanks to Proposition 7 in [6]. Thus /& can be extended to a
bounded C' function on (0, c0) and Assumption 4.1(i1) is satisfied. Moreover,

¥ (exp(x))
exp(x)

and Lemma 9 in [6] ensures that x € (1, 00) — ¥ (x)/x is increasing. Then ¥ F is
(0, 2|l || c0) nonexpansive on (0, co). Besides

br(x) = F'(x) ' hp(x) = = (x) + xh(x).

Yr(x) =hp(F'(x) = — + h(exp(x))
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Adding that ¥ (x)/x — 00 as x — 00, we get bp(x) < 0 for x large enough and
Assumption 4.1(iv) is checked. Finally, by = 0 since 0 =0 and G = 0 and the
second part of Proposition 7 in [6] ensures that

VE(x) = /X[F(x + H(x,2)) — F(x)]zq (dz)

Bry+ 1B, <x\\2
= v(dy)[E((log(—x’y Bry x)) )
[0,1] X

is bounded for x € N and so is VF,g. Then Assumptions 4.1 and 4.3 are satis-
fied with F =log, a’ =0 and a large enough. Moreover, (P, : x € N) converges
weakly to P, which can be seen here from Proposition 4.4(i) since X is stochas-
tically monotone. Thus Theorem 4.5 can be applied and writing w; = ¢ (00, t),
we have:

() If [* =i < 400, then w; € C1((0,00), (0,00)), w] = =y (wy) +
wih(wy) for t > 0 and

X
Pso(Vt>0: X, <o0)=1 and ]P’oo<lim =L =0> =1.
t0+ wy
(i1) Otherwise Poo(Vt = 0: X; = 400) = 1.
To compare with known results, let us note that br(x) ~ —¥ (x) as x — 00, SO

that we recover here the criterion of coming down from infinity obtained in [7].
This latter is equivalent to the criterion initially proved in [27]. Finally,

1
¥ (x)

satisfies v; = ¥ (v;) for t > 0. We recover the speed of coming down from infinity
of [6].

o0
Wy ~1 0+ Vs where v; = inf{s >0: / dx < t}
S

4.2.2. Birth and death processes [5, 29]. We consider a birth and death pro-
cess X and we denote by Ay (resp., iy ) the birth rate (resp., the death rate) when
the population size is equal to k € E = {0, 1, 2, ...}. We assume that o = Ao =0
and p; > 0 for £ > 1 and we denote

1 Al Ak—l

T =—, Th=—"— (k>2).
o M- g

We also assume that
1
k=1 Mk
Then the process X is well defined on E and eventually becomes extinct a.s. [21,
22], thatis, Tp = inf{r > 0: X; = 0} < oo a.s. It is the unique strong solution on E



2404 V. BANSAYE

of the following SDE:
t o0
Xo=Xo+ [ [T (emny, =L <csnn, e, INs.d2)

where N is a Poisson Point Measure with intensity ds dz on [0, 00)?. Lemma 2.1
in [5] ensures that (P, ) cg converges weakly to Po,. It can also be derived from
Proposition 4.4(i) since X is stochastically monotone. Under the extinction as-
sumption (26), the following criterion for the coming down from infinity is well
known [2]:

1

(27) S=nli)HgOEn(To)=Zm +y - Y mi < oo

i>1 n>1 "N i>p4]

The speed of coming down from infinity of birth and death processes has been
obtained in [5] for regularly varying death rate (with index o > 1) and a birth rate
negligible compared to the death rate. Let us here get a finer result for a rele-
vant subclass which allows rather simple computations and describes competitive
model in population dynamics. It contains in particular the logistic birth and death
process.

PROPOSITION 4.7. We assume that there exist b >0, ¢ > 0 and ¢ > 1 such
that

A = bk, i = ck® (k>0).
Then for any o € (0, 1/2),
im r%/(1-@) 1N =0)=
Pm(tlj{)r}rt (X, /wy — 1) = 0) —1,

where
wy ~ 0+ [ct/(0 — 1)]1/(1_Q)-

This complements the results obtained in [5], where it was shown that X; /w; —
1 as ¢ | 0. The proof used the decomposition of the trajectory in terms of the first
hitting time of integers, which works well (in one dimension) when simultaneous
deaths cannot occur. The fact that X satisfies a central limit theorem when ¢t — 0
under Py, (see Theorem 5.1 in [5]) ensures that the previous result is sharp in the
sense that it does not hold for o > 1/2.

Before the proof, we consider the critical case where the death rate is slightly
larger than the birth rate. We recover here the criterion for the coming down from
infinity using Theorem 4.5. We complement this result by providing estimates both
when the process comes and does not come from infinity. The function fg defined

by
24+x
Fox) = /2 1//ylog(y)8 dy
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provides the best distance (i.e., the fastest increasing function going to infinity)
allowing to compare the process and the flow by bounding the quadratic variation.
It allows in particular to capture the fluctuations when they do not come down from
infinity, see (ii) below.

PROPOSITION 4.8. We assume that there exist b >0, ¢ > 0 and B > 0 such
that

= bk, i = cklog(k + 1Df (k> 0).

() If B > 1, then Pog(Vt > 0: X; < +00) = 1 and
Poo( Jim f3(X0) = fp(w) =0) =1,

where w; = ¢ £, (00, 1) € C1((0, 00), (0, 00)).
() If B <1,Ps(Vt >0: X; =+400) =1 and for any ¢ > 0,

lim limsup Py, (sup|f/3(X,) — f,g(gbfﬁ (x0,1))| > 8) =0.

T—0 xy—00,x0eN

We do not provide more explicit estimates for the flow ¢ fs OF for w; in short
time for that case and we turn to the proof of the two previous propositions. Let
us specify notation for the birth and death process. Here, x = [0, 00), g(dz) =
and

H(x,2) =<, — Ly <z<initps-
Letting F € C'((—1, 00), R), we have [, |F(x + H(x, z)) — F(x)|q(dz) < oo and
hr() = (Fx+1) = FO))ay + (F(x = 1) = F(0)

for x € {0, 1, ...}. For the classes of birth and death rates A, u considered in the two
previous propositions, A is well defined on (—1, co) by the identity above and
hr €Cl((~1, ), R). Assumption 4.1(ii) will be checked with a’ = —1. Finally,

VE() = (F(x + 1) = F(0)) s + (F(0) = F(x — 1) s

PROOF OF PROPOSITION 4.7.  We consider « € (0, 1/2) and
F(x)=(14+x)* (¢ €(0,1/2)).

Then F'(x) >0forx > —1land hp(x) = ((x +2)* — (x + D9bx + (x% — (x +
1)*)cx@ and there exists a > 0 such that A, (x) < O for x > a. This ensures that
Assumption 4.1 is checked with ¢’ = —1 and a. Moreover, ¥p = hp o F~
nonincreasing and thus nonexpansive on (F(a), 00).
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Adding that here
RE(X) ~y o0 —cax@te!
we get
(28) brp(x)=F'(x)'hp(x) = —c(l +x)° + O(x™*C=LD)  (x 5 o0)

By integrating the inverse of this identity, we obtain

(29) ¢F(OO,Z’) Nt¢,0+ [ct/(Q_l)]l/(l—Q)'
Finally,

V() = ((x +2)% — (x + 1)*)?bx + ((x + D¥ — x¥)%cx®

~ a2 cx 022 (x = 00).

Adding that for any 7' > 0, there exists cp > 0 such that ¢ (00, 1) < cot1/1=0) for
t € [0, T'] and that F_l(y) = yl/"‘ — 1, then for any & > 0, there exists c/0 > 0 such
that forany t < T,

Vie(a, 1) <e2sup{Vr(x): 0 <x < ((pr(00,1) +1)* +¢)/* — 1

< c6(t1/<1_9))g+2“_2.

Using that (0 + 20 —2)/(1 —0) =—1+ Qe —1)/(1 — ) > —1 since @ < 1/2,
we obtain

/' Vie(a, t)dt < co.
0

Thus Assumptions 4.1 and 4.3 are satisfied and Theorem 4.5(i) can be applied,
since [Oo —1/bp(x)dx < oo. Defining w; = ¢r(00, 1), we get Poo (limy o4 X7 —
w =0) =1 for any @ € (0, 1/2). Writing

XY —wf =w((1+ X /w, — 1)* = 1)

and using a Taylor expansion completes the proof recalling (29). [

PROOF OF PROPOSITION 4.8.  The criterion 8 > 1 for the coming down from
infinity can be derived easily from the criterion S < oo recalled in (27). It is also
a consequence of Theorem 4.5 using F(x) = (1 + x)* as in the previous proof
and the integrability criterion for [ ®1/bp(x), using that bp(x) = hp(x)/F'(x) ~
—cx log(x + 1) as x — oo.

Let us turn to the proof of the estimates (i)—(ii) and take F' = fgz. Then F(x) —
00 as x — 00,

3+x 2+x

hr(x) =bx dy —cx log()c)’3

1 1
N — dy
2 Jylog(y)P Hx o Jylog(y)?
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and its derivative is negative for x large enough. Then Assumption 4.1 is satisfied
with again ¢’ = 1 and a large enough. So ¥'r (x) = hp(F~'(x)) is decreasing, and
thus nonexpansive for x large enough. Moreover, there exists C > 0 such that

24+x

1 2
—dy) .
o Jylog(y)?

So VF is bounded and Assumption 4.3 is satisfied. Then (i) comes from Theo-
rem 4.5(1) and (ii) comes from Lemma 4.6 observing that Tp . r(xp) — 00 as
xg— oo, U

Ve (x) < Cx log(x)? ( /1

4.2.3. Transmission control protocol. The Transmission control protocol [3]
is a model for transmission of data, mixing a continuous (positive) drift which
describes the growth of the data transmitted and jumps due to congestions, where
the size of the data are divided by two. Then the size X, of data at time ¢ is given
by the unique strong solution on [0, c0) of

4 Xs—
X; =x0 + bt —/0 l{usr(xk)}A—;N(dS,du),

where xg > 0, b > 0, r(x) is a continuous positive nondecreasing function and
N is PPM on [0, c0)? with intensity dsdu. This is a classical example of the
piecewise deterministic Markov process. Usually, r(x) = cxP, with B8>0,c>0.
The choice of F is a bit more delicate here owing to the size and intensity of
the fluctuations. Consider F such that F/(x) > 0 for x > 0. Now E = [0, 00),
hp(x) =rx)(F(x/2) — F(x)),

br=b+hp/F',  Yr=0bF +hrp)oF .
Finally,
V() =r(x)(F(x/2) — F(x))°

and we cannot use F(x) = (1 +x)¥ or F(x) =log(l + x)? since then the second
part of Assumption 4.3 does not hold. We need to reduce the size of the jumps
even more and take F'(x) =log(1 + log(1 + x)). The model is not stochastically
monotone but Lemma 4.6 can be used to get the following result, which yields a
criterion for the coming down from infinity.

PROPOSITION 4.9. (i) If there exists ¢ > 0 and B > 1 such that r(x) >
clog(1 +x)? for any x > 1, then for any T > 0, n > 0, there exists K such that

inf P, At <T:X;,<K)>1-n.

x0=>0

(ii) If there exists ¢ > 0 and B < 1 such that r(x) < clog(1 + x)? for any x > 0,
then forany T, K > 0,

lim P, (3t <T:X;,<K)=0.
xX0—> 00
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Thus, in the first regime, the process comes down instantaneously and a.s. from
infinity, while in the second regime it stays at infinity, even if Py, has not been
constructed here. In particular, if 7 (x) = cxP and B, ¢ > 0, the process comes down
instantaneously from infinity. If 8 = 0, it does not, which can actually be seen
easily since inthe case r(.) = ¢, X; > (xo+ bt)/2N’, where N; is a Poisson process
with rate ¢ and the right-hand side goes to oo as xo — oo for any ¢ > 0.

PROOF OF PROPOSITION 4.9. Here, E = [0, 00) and we consider
F(x) =1log(1 +log(1 + x))
on (a’, 00) where a’ € (—1, 0) is chosen such that log(1 4+ a’) > —1. Then

= ! >0
(1 +x)(1+1log(1+x))

F'(x)
Moreover,
F(x/2) — F(x) =log(l — e(x)),

where

e(x)=1-— 1 +log( +x/2) _ log(2) + O(1/(1 + x))
a 1 +1log(1+x) o 1+ log(1 + x) .

We consider now
r(x) = clog(l + x)?
with ¢ > 0 and B € [0, 2]. We get
br(x) =b+clog(1+x)P(1+ x)(141log(1+ x))log(l —e(x))
~ —clog(2)x log(x)/j

as x — 00. Thus, Assumptions 4.1 is satisfied for a’ and a large enough. Moreover,

-1
/ dx <400 if and only if g > 1.
oo bF(x)

We observe that when 8 < 1, bF’ + hp is bounded. Adding that h/F(x) =cB(x +
D~ Mog(1 +x)P~1(F(x/2) — F(x)) 4+ clog(1 +x)P(F'(x/2)/2 — F'(x)), we get
(bF' 4+ hFp) (x) <0 for x large enough when 8 > 1. Thus for any 8 > 0, Yp =
(bF' + hp)o F~1is (0, ) nonexpansive on (F(a), co), for some o > 0 and a
large enough. Finally,

Ve (x) = clog(1 4 x)P log(1 — £(x))* ~ clog(x)P 2

as x — oo and VF is bounded for B < 2. So Assumptions 4.1 and 4.3 are satisfied
for @’ and a large enough and we can apply Lemma 4.6. We get for any xo > 0 and
T >0,

(30) Pry (sup| F (X)) — F(¢r(x0,0)| = A) < C(A, T,

t<T
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for A large enough, where C(A,T) - 0 as T — 0 and C(A,T) < C.T. x
sup,~o Vr (x)/AZ.
We can now prove (i) and let 8 > 1. There exists ¢ > 0 such that

7(x) = Tlog(1 + x)P"?

satisfies for any x > 1 and y € [x, 2x], r(x) > 7(y). By a coupling argument, we
can construct a TCP associated with the rate of jumps 7 such that X, < X, a.s. for
t € [0,inf{s > 0: X5 <1}). Then ¢r(xp,t) < ¢pr(c0,t) < 0o since S > 1 ensures
that the dynamical system comes down from infinity. Letting 7 — 0 in (30) yields
).

To prove (ii), we use similarly the coupling X; > X ; with ¥(x) = clog(1 + x)P
and 8 < 1 and letnow A — oo in (30). This completes the proof since V¢ bounded
ensures that C(A,T) — 0. O

4.2.4. Logistic Feller diffusions [9] and perspectives. The coming down from
infinity of diffusions of the form

dZt =/ )/Z[ dBt + h(Z;)dt

has been studied in [9] and is linked to the uniqueness of the quasi-stationary
distribution (Theorem 7.3). Writing X; = 2+/Z;/v, it becomes

dX;=dB; —q(X;)dt,

where ¢(x) = x~1(1/2 — 2h(yx?/4)/y). Under some assumptions (see Re-
mark 7.4 in [9]), the coming down from infinity is indeed equivalent to

© 1
/ ——dx < 00,

which can be compared to our criterion in Theorem 4.5. Several extensions and
new results could be obtained using the results of this section. In particular, one
may be interested to mix a diffusion part for competition, negative jumps due to
coalescence and branching events. In that vein, let us mention [24]. This is one
motivation to take into account the compensated Poisson measure in the definition
of the process X, so that Lévy processes and CSBP may be considered in general.
It is left for future stimulating works. Let us here simply mention that a class of
particular interest is given by the logistic Feller diffusion:

dZ,=\yZ,dB, + (t1Z, —aZ?)dt.

The next part is determining the speed of coming down from infinity of this diffu-
sion. This part actually deals more generally with the two dimensional version of
this diffusion, where nonexpansivity and the behavior of the dynamical system are
more involved.
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5. Uniform estimates for two-dimensional competitive Lotka—Volterra pro-
cesses. We consider the historical Lotka—Volterra competitive model for two
species. It is given by the unique solution x; = (xt(l), x,(z)) of the following ODE

on [0, 00):

(60 =50 (e — al® - x®),

2 2 2 1
() =22 (r2 = bx? — dxV),
starting from xg = (x(()l), x(()z)), where a, b, ¢, d > 0. The associated flow is denoted

by ¢:

€1y

é : [0, 00)? x [0, 00) = [0, 00)2, o (xo,t) =x; = (x,(l),x,(z)).

The coefficients a and b are the intraspecific competition rates and c, d are the
interspecific competition rates. We assume that

a,b,c,d >0

ora,b > 0and c =d =0, so that our results cover the (simpler) case of one-single
competitive (logistic) model. It is well known [4, 23] that this deterministic model
is the large population approximation of individual-based model, namely birth and
death processes with logistic competition; see also Section 5.2. Moreover and more
generally, when births and deaths are accelerated, these individual-based models
converge weakly to the unique strong solution of the following SDE on [0, c0),

t t
X,(I) =x(()1) +/ X,(l)(tl — aXil) — cX§2)) ds +/ o1 X§1)st(1)
0 0
(32) t t
x@ =x@ + / X (1 —bxP —dxW)ds + f o2/ XP dB®,
0 0

where B is a two-dimensional Brownian motion. This is the classical Lotka—
Volterra diffusion for two competitive species; see, for example, [10] for related
issues on quasi-stationary distributions.

In this section, we compare the stochastic Lotka—Volterra competitive processes
to the deterministic flow ¢ for two new regimes allowing to capture the behavior
of the process for large values. These results rely on the statements of Section 3
which are applied to a well-chosen finite family of transformations among

B
(33) Fg,(x) = ( x1ﬂ> , x € (0,00)%, B€(0,1],y >0,
VX
using the adjunction procedure. Moreover, Poincaré’s compactification technics
for flows is used to describe and control the coming down from infinity.
First, in Section 5.1, we study the small time behavior of the diffusion X =
(XD, X @) starting from large values. We compare the diffusion X to the flow
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¢ (xg, t) for a suitable distance which captures the fluctuations of the diffusion at
infinity. We then derive the way the process X comes down from infinity, that is,
its direction and its speed. Second, in Section 5.2, we prove that usual scaling
limits of competitive birth and death processes (see (38) for a definition) hold
uniformly with respect to the initial values, for a suitable distance and relevant set
of parameters.

These results give answers to two issues which have motivated this work: first,
how classical competitive stochastic models regulate large populations (see, in
particular, forthcoming Corollary 5.2); second, can we extend individual based-
models approximations of the Lotka—Volterra dynamical system to arbitrarily large
initial values and if yes, when and for which distance. These results will be use-
ful for forthcoming works on coexistence of competitive species in varying en-
vironment. We believe that the technics developed here allow to study similarly
the coming down from infinity of these competitive birth and death processes and
other multidimensional stochastic processes.

5.1. Uniform short time estimates for competitive Lotka—Volterra diffusions.
We consider the domain

Dy = (o, 00)?

and the distance dg on [0, 00)? defined for B > 0by

G4 g ) =yl =[P+ 155 = VBP = | Fpa (0 — Fpa)ly:
We recall that a, b, c,d > 0 or (a =b > 0 and ¢ =d = 0) and we define
(35) Tp(xo) = inf{t = 0: ¢ (xo. 1) ¢ D}

the first time when the flow ¢ starting from xg exits D.

THEOREM 5.1. Forany B € (0,1),a >0and e > 0,

lim sup Py, sup  dg(X;, ¢(x0,1)) > s) =0.

T—0 xyeD, t<T ATp, (x0)

This yields a control of the stochastic process X defined in (32) by the dynam-
ical system for large initial values and times small enough. We are not expecting
that this control hold outside D,,. Indeed, the next result shows that the process
and the dynamical system coming from infinity have a different behavior when
they come close to the boundary of (0, c0)?. It is naturally due to the diffusion
component and the absorption at the boundary.

The proof cannot be achieved for § = 1 since then the associated quadratic
variations are not integrable at time 0. Heuristically, /Z; d B; is of order ,/1/t d B,
for small times. This latter does not become small when ¢+ — 0 and the fluctuations
do not vanish for d; in short time.
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We denote (x, y) € (—m, ] the oriented angle in the trigonometric sense be-
tween two nonzero vectors of R? and if ab # cd, we write

. 1
T ab—cd

The following classification yields the way the diffusion comes down from infinity.

(36) Xoo

(b—c,a—4d).

COROLLARY 5.2. We assume that o1 > 0, 0o > 0 and let x¢ € (0, 00)2:

(1) Ifa>d and b > c, then for any n € (0, 1) and ¢ > 0,

lim lirnsupIP’er( sup ||tX,—xoo||228):O.

T—0 r>oc0 nT<t<T

If furthermore xq is collinear to X, the previous limit holds also for n = 0.
() Ifa <dand b < c and (xx, x9) #~ 0, then for any T > 0,

Tim P (inf{s > 0: X =0} < T) =1,

where i = 1 when (Xoo, X0) € (0, 7/2] and i =2 when (xo0, x0) € [—7/2, 0).
(i) If(a<dand b > c)orif(a <d and b > c), then forany T > 0,

. . 2
Tim P (inf{t > 0: X;” =0} < T) =1.
(iv) Ifa=d and b = c, then for any ¢ > 0,

lim limsup Py, <sup||tX; - (ax(()l) + bxéz))_lxoﬂz > s) =0.

T—0 r—>o00 t<T

In the first case (i), the diffusion X and the dynamical system x come down
from infinity in a single direction x,, with speed proportional to 1/¢. They only
need a short time at the beginning to find this direction. This short time quantified
by n here could be made arbitrarily small when xo becomes large. Let us also
observe that the one-dimensional logistic Feller diffusion X; is given by X t(l) for
¢ =d = 0. Thus, taking x¢ collinear to x, (i) yields the speed of coming down
from infinity of one-dimensional logistic Feller diffusions:

(37) lim lim P, <tSl<1[; atX, — 1] > e) —0.

In the second case (ii), the direction taken by the dynamical system and the process
depends on the initial direction. The dynamical system then goes to the boundary
of (0, 00)? without reaching it. But the fluctuations of the process make it reach
the boundary and one species becomes extinct. When the process starts in the
direction of x,, additional work would be required to describe its behavior, linked
to the behavior of the dynamical system around the associated unstable variety
coming from infinity.
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In the third case (iii), the dynamical system ¢ goes to the boundary (0, co) x {0}
when coming down from infinity, wherever it comes from. Then, as above, the
diffusion X® hits 0. Let us note that, even in that case, the dynamical system may
then go to a coexistence fixed point or to a fixed point where only the species 2
survives. This latter event occurs when 72 /b > t(/c, T2/d > t1/a and is illustrated
in the third simulation below. Obviously, the symmetric situation happens when
(b<candd < a)or (b <candd < a). Moreover, in cases (ii)—(iii), the proof tells
us that when X hits the axis, it is not close from (0, 0). Then it becomes a one-
dimensional Feller logistic diffusion whose coming down infinity has been given
above; see (37).

In the case (iv), the process comes down in the direction of its initial value, at
speed a/t.

See Figure 1 below for simulations illustrating these four regimes.

Finally, let us note that this raises several questions on the characterization of a
process starting from infinity in dimension 2. In particular, informally, the process
coming down from infinity in a direction xg which is not x, has a discontinuity at
time O in the cases (i)—(i1)—(iii).

5.2. Uniform scaling limits of competitive birth and death processes. Let us
deal finally with competitive birth and death processes and consider their scal-
ing limits to the Lotka—Volterra dynamical system ¢ given by (31). These scal-
ing limits are usual approximations in large populations of dynamical system by
individual-based model; see, for example, [4, 23]. We provide here estimates which
are uniform with respect to the initial values in a cone in the interior of (0, 00)2,
for a distance capturing the large fluctuations of the process at infinity. The birth
and death rates of the two species are given for population sizes ny,no > 0 and
K >1by

K K ni nyp
Ap (ny,n2) = Any, uy (np,n2) =pny +any.— +cny.—
K K
for the first species and by
na ni
A (1, n2) = aana, pX (n1,n2) = pony + bnz.? +dn2-E

for the second species. We assume that
A — =11, Ay — U2 =Tp.

Dividing the number of individuals by K, the normalized population size XX sat-
isfies

t
(38) XE=xo+ [ [ HNX-2Ns.d2),
0 J[0,00)
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Two simulations for two large initial conditions (a=b=1, ¢=0.5, d=0.2)

Two simulations for two large initial conditions (a=b=1, c=1.5, d=2)

Two simulations for two large initial conditions (a=b=1, c=0.5, d=2) Two simulations for two large initial conditions (a=b=c=d=1)

1
12

FI1G. 1. Simulations. We consider two large initial values x such that ||xgll1 = 107, We plot the
dynamical system (in black line) and two realizations of the diffusion (in red line) starting from these
two initial values. In each simulation, T1 = 1, 1) = 4 and the solutions of the dynamical system
converge to the fixed point where only the second species survives. The coefficient diffusion terms are
o1 = o0y = 10. We plot here G (xt) and G(X;), where G(x,y) = (X, Y) = (log(1+x), log(1+y)), to
zoom on the behavior of the process when coming close to the axes. The four regimes (i)—(ii)—(iii)—(iv)
of the corollary above, which describe the coming down from infinity, are successively illustrated.
One can also compare with the pictures of Section 5.3 describing the flow.

where writing rlK = )»{( + M{( for convenience,

HK(x,z)

(39) 1 l{zsxf(Kx)} - l{Af(Kx)fzsr{‘(KX)}
K 1{05z41’((1<x)5x§(1<x)} - l{kf(Kx)SZfTIK(KX)S)»f(KX)JrMé((KX)}

and N is a PPM on [0, 0co) x [0, oo) with intensity ds dz. We set

Dy = {(x1,%2) € (@, 00)% 1 X1 > ax2, X2 > ax1},
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— “N N

AR
=

FI1G. 2. Flow close to infinity. We draw the four regimes of the compactified flow ® starting close
or on the boundary S and below the associated behavior of the original flow ¢ on [0, o0)2. The
fixed points of the boundary are fat.

\/

which is required both for the control of the flow and of the fluctuations. We only
consider here the case

(b>c>0anda>d>0) or (a,b>0andc=d=0) or
(40)
(a=d>0andb=c>0)

since we know from the previous corollary that it gives the cases when the flow
does not go instantaneously to the boundary of (0, c0)? in short time when coming
from infinity. Thus the flow does not exit from ©, instantaneously, which would
prevent the uniformity in the convergence below. This corresponds to the cases
{ = xs0 and £ = X in the forthcoming Lemma 5.7(ii) and Figure 2.

THEOREM 5.3. Forany T >0, B € (0,1/2) and o, € > 0, there exists C > 0
such that for any K > 0,

x|

sup Py, (supdﬁ(XlK, ¢ (x0,1)) > 8) <
x0€®oNN2/K t<T

The proof, which is given below, relies on (L, ax) nonexpansivity of the flow
associated with XX, with ax — 0. Additional work should allow to make T go to
infinity when K goes to infinity. The critical power 8 = 1/2 is reminiscent from
results obtained for one-dimensional logistic birth and death process in Proposi-
tion 4.7 in Section 4.2.2.
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5.3. Nonexpansivity of the flow and Poincaré’s compactification. The proofs
of the three previous statements of this section rely on the following lemmas.

The first one provides the domains where the transformation Fpg , yields a non-
expansive vector field. It is achieved by determining the spectrum of the sym-
metrized operator of the Jacobian matrix of ¥, , and provide a covering of the
state space. This is the key ingredient to use the results of Section 3 for the study
of the coming down from infinity of Lotka—Volterra diffusions (Theorem 5.1) and
the proof of the scaling limits of birth and death processes (Theorem 5.3).

We also need to control the flow ¢ when it comes down from infinity. The
lemmas of Section 5.3.2 describe the dynamics of the flow and provide some addi-
tional results useful for the proofs. These proofs rely on the extension of the flow
on the boundary at infinity, using Poincaré’s technics. Finally, we combine these
results in Sections 5.3.3 and 5.3.4 and decompose the whole trajectory of the flow
in a finite number of time intervals during which it belongs to a domain where
nonexpansivity holds for one of the transformation Fg ,, .

As one can see on spectral computations below, nonexpansivity holds in a cone.
We recall that a cone is a subset C of R? such that for all x € C and A > 0, Ax € C.
We use the convex components of open cones, which are open convex cones. For
S a subset of R?, we denote by S the closure of S. Recalling notation of Section 3,
we have here E = [0, oo)z, d=2and

Yr=(Jpb)o F~!

—ax?—
(41) where b(x) = b(x1, x2) = (Tlxl axi Cxlxz) ‘
Tox2 — bxy —dx1x2

5.3.1. Nonexpansitivity in cones. Let us write T = max(ty, 72) and
qp =4ab(1+ B)* +4(B> — 1)cd
for convenience and consider the open cones of (0, c0)? defined by
Dg.y =[x €(0,00)? :48(1 + B)(adx} + bex3) + gpx1x2
(42) — (cy_lxigle_’8 — d)/xll_ﬁxg)2 > 0}.

LEMMA 5.4. Let € (0,1)andy > 0.
The vector field Y F, , is T nonexpansive on each convex component of the open
cone Fg ,, (Dg.y).

In the particular case a,b > 0 and c =d =0, for any g € (0,1] and y > O,
Dg ,, = (0, 00)2. But this fact does hold in general. We need the transformations
Fg,,, for well-chosen values of y to get the nonexpansivity property of the flow
on unbounded domains. Let us also note that (0, 00)? is not coverable by a single
domain of the form Dg , in general and the adjunction procedure of Section 3.2
will be needed.
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PROOF OF LEMMA 5.4.  We write for y = (y1, y2) € [0, 00)2,

43) Yy, ) =1 + V2.6, (),

where

1/B —1/8,.1/8

BTiyi Byi(ay,"” +cy™ P y,'")
w(>=( ) Vap, () = — ’ .

7=\ By 2hr Y By2(by =y + dy,'P)

First, v is Lipschitz on [0, 00)? with constant T since B € (0, 1]. Moreover, writ-
ing Ag , (x) = Jll,my (Fg,y(x)), we have for any x € [0, 00)2,

Agy(x)+ Ag’y(x)
_ 2a(1 + B)x1 + 2cBx; cy_l)c/lsle_l3 + dyxgxll_ﬂ
cy_le}le_ﬁ +dyx§x11_ﬂ 2b(1 + B)xy + 2dBx

This can be seen using (13) or by a direct computation. We consider now the trace
and the determinant of this matrix:

@4) T =Tr(Ap, () +A5,(0), A =det(Ag, x) + A5, ().
As B> 0and x € (0, 00)2, T(x) <0, while

A(x) = (2a(1 4+ B)x1 + 2¢Bx2) (2b(1 + B)x2 + 2dBx1)
(45) — (cy_le}le_ﬂ +dyx§xll_’3)2.

It is positive when x = (x1,x2) € Dg,, and then the spectrum of Ag,(x) +
A;;ﬁy(x) is included in (—oo, 0]. Recalling Table 1 in [1] or the beginning of Sec-
tion 2, this ensures that v g, is nonexpansive on the open convex components
of Fg ., (Dg,y). Then ¥F, , is T nonexpansive on the open convex components of
Fg.,(Dg,y). Let us finally observe that Dg ,,, and thus Fg ,, (Dg , ) are open cones,
which completes the proof of the lemma. [

We define now
Co.py = {x €(0,00)% 1 x1/x2 € (0.7) U (g, — 1. X, + 1) U (1/n, 00)},

writing xg , = (dy?/c)!/@P=D when it is well defined. The next result ensures
that these domains provide a covering by cones for which nonexpansivity hold.
The case ¢ = d = 0 is obvious and we focus on the general case.

LEMMA 5.5. Assume that a,b,c,d > 0. Let y >0, g € (0,1) — {1/2} such
that gg > 0.
There exists n > 0 and A > 0 and > 0 such that:

(i) Cyp,y CDg,y.
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(ii) for any y, y’ which belong both to a same convex component of the cone
Fg.,(Cy.p,y) and to the complementary set of B(0, A), then

(46) Vs, ) = Wrs, ) =) < —p-(lyllz A [y ])- ]y = ¥'[15-

PROOF. (i) The inclusion {x € (0, 00)2 1 x] = xyx2} C Dg ,, comes from the
fact that

X1 = (dVZ/C)l/(Zﬁ_l)xZ implies that (cy_lele_ﬂ - d)/xll_ﬂxg)z =0

and the fact that gg > 0. The inclusion {x € (0, 00)? :x1/x2€ (0,n)U(1/n,00)} C
Dy, is obtained by bounding

_ 1- 1
(cy ]xinz 'B—d)/x1

_ﬂxg)z < (Cy—lnl—ﬂ +d)/17’3)2x12
when xy < nxj. Indeed, a,d > 0 and letting 1 be small enough such that 48(1 +
Blad > (cy_lnl_ﬁ + d)/n’g)2 yields the result since g € (0, 1).

(ii) Recalling notation (44), for any x € [0, 00)? — {(0, 0)}, T'(x) < 0 and the
value of A(x) is given by (45). Let xg % 0 such that A(xg) > 0, then there exist
vy, v2 > 0 and some open ball V(xg) centered in xg, such that for any x € V(xo),
we have —v; < T(x) < 0 and A(x) > vp. Writing {—p1(x), —p2(x)} with 0 <
w1 < u7 the two negative eigenvalues of the symmetric matrix Ag ,, (x) + A;g,y (x),
we have for for any A > 0 and x € V(xq)

m A2 (x) - p1G)pa(x) AGx) N AX) , 02

u2(Ax) T pi(Ax) + pa(Ax) =T (Ax) —T(x) ~ v
since A (resp., T') gives the product (resp., the sum) of the two eigenvalues. We ob-
tain that there exists i > 0 such that for any x in the convex cone C(xp) generated
by V(xo), the spectrum of Ag , (x) + Az’y(x) is included in (—oo, —2u||x]|2]. Re-
calling that Ag , = Jy, ;. o Fp, and B < 1, there exists /i such that the spectrum
of Jy,z, (¥) + J]/’iz’ﬂ'y (y) is included in (—oo, —2fi||y|l2] for any y € Fg , (C(xp))
such that ||y|[> > 1. Then

pui(Ax) =

’

2
29

(V2,80 ) = V2,8, (V)0 =) = =E(Iyll2 A [ ])-[y =¥

for any y, y' in a convex set containing F, 8,y (C(x0)) N B(0, 1); see again Table
1 in [1] for details. Recalling now (43) and that | is Lipschitz with constant T,
there exists A > 0 such that

AUyl ALy 1)y = |2

M| —

(Vrs, ) = VEs, (0)-(y =) < —

for any y, y’ € B(0, A)¢ which belong to convex component of Fg , (C(xp)). We
conclude by choosing n > 0 such that Cy g, C Upefx, . 0.1).(1.00) C(x0). U
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5.3.2. Poincaré’s compactification and coming down from infinity of the flow.
To describe the coming down from infinity of the flow ¢, we use the following
compactification /C of [0, 00)2:

X1 X2 1
l+xi+x 14+xi+x 14+x+x

/C(X)=/C(x1,x2)=< ):(y1,y2,y3).

The application K is a bijection from [0, o0)? into the simplex S defined by
S={yel0. 1P xO. 1]:y1+y2+y=1}cS={yel0. 11 :yi+yn+y=1}.
We note 9§ the outer boundary of S:

S-8

={01, 1 =y1,0): y1 €0, 11}

= lim K(x) : x €[0,00)* = {(0,0)}}.

aS

The key point to describe the direction of the dynamical system ¢ coming from in-
finity is the following change of time. It allows to extend the flow on the boundary
and is an example of Poincaré’s compactification technics, which is particularly
powerful for polynomial vector field [16]. More precisely, we consider the flow @
of the dynamical system on S given for zo € S and ¢ > 0 by

0
(47) P (20, 0) = 2o, 5, P00 = H(®(z0,1)),

where H is the Lipschitz function on S defined by
HD (1, y2, y3) = yiy[ (b = )y2 + (d — a)y1]
+y1y3[(71 — 2 = ©)y2 —ay1 + y37],
@8) HP(y1, y2.33) = yin[(a = d)yi + (¢ = b)y2]
+ yay[(ra — 11 —d)y1 — by, + y312],
H(y1, 2, 3) = y3(ayi +by3 + (¢ + d)y1y2 — Tiy1ys — 12y2y3)-
The study of @ close to 9S is giving us the behavior of ¢ close to infinity using

the change of time ¢ € C!([0, 00)? x [0, 00), [0, 00)) defined by

ad
<P()C0,0)=X(), E‘p(ant): 1+ ||¢(-x0’t)||1

LEMMA 5.6. For any xg € [0, oo)2 andt >0,

K(¢(x0,1)) = ®(K(x0), ¢(x0,1)).
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PROOF. We denote by (y; : t > 0) the image of the dynamical system (x; : ¢t >
0) through K: y; = K(x;) = K (¢ (x0, t)). Then

V=G0 =GoK ' (n)
where G = (G, G?, G(3)) is given by
(d — a)xlzxz + (b — c)xlxg + (11 — T2 — CO)x1Xx2 — ax12 + T1x1
(1 +x1 +x2)?
(c — b)x%xl + (a — d)xgxl2 4+ (p — 11 —d)xpx1 — bx% + X0
(1+x1 +x2)?

GV (xy,x) =

El

GP(x1,x) =

’

axl2 + bx% + (c+d)x1x2 — T1X] — Tox2
(14 x1 + x2)? '

Using that x| = y;/y3 and x» = y»/y3 and recalling the definition (48) of H, we
have

GO (x1,x) =

1
(49) GoK '(y)=—H()
Y3

for y = (1, y2, y3) € S. The key point in the theory of Poincaré is that H is contin-
uous on S and that the trajectories of the dynamical system (z; : £ > 0) associated
to the vector field H:
7z, =H(z)
are the same than the trajectories of (y; : + > 0) whose vector field is G o K.
Indeed the positive real number 1/y3 only changes the norm of the vector field,
and thus the speed at which the same trajectory is covered. The associated change
of time v; = ¢(xg, t) such that
Loy =Mt = K(x)

can now be simply computed. Indeed (z,,)’ = H(y;)v; coincides with y; = G o
K=1(y,) as soon as

, 1 1

Vy = ———=—F7——"—"—"—
T30 T KOG (x0. 1)

using (49). This completes the proof. [J

=1+ |¢(xo0,1)

1°

To describe the direction from which the flow ¢ comes down from infinity, we
introduce the hitting times of cones centered in x:

t_(x0,x,8) = in(f){(x/s\,x) €[—e, +¢l},

(50) —
ty(xg,x,8) = inf  {(x5,x) ¢ [—2¢, +2¢]},
s>t_(x0,x,€)
where we recall that x; = ¢ (xg, s) and inf @ = co. The directions £ of the coming
down from infinity are defined by:
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o { =xx if b > cand a > d, where x4, has been defined in (36).

e {=(1/a,0)ifb>canda <d;orifb>canda <d;orifc > bandd > a and
(X0 Xoo) > 0.

e {=(0,1/b)ifa>dand b <c;orifa>dandb <c;orifc >b andd > a and
(%0 Xoo) < 0.

o (=xpifa=dandb=c, where 5 = xo/(ax}’ + bx{>) for any xo € (0, 00).

The proof of the direction relies on the previous compactification result. We can
then specify the speed of coming down from infinity of the flow ¢ since the prob-
lem is reduced to one single dimension where computations can be easily achieved.

LEMMA 5.7. (i) For any T > 0, there exists ct > 0 such that ||¢ (x0,1)]1 <
cr/t for all xg € [0, 00)? and t € (0, T1.
(i) For all xo € (0, 00)? and € > 0,

lim t_(rxg, £,¢) =0, lim ¢y (rxg, €, €) > 0.
r— 00 r—00
(iii) Moreover,

lim limsup| |#¢ (rxo, )|, — [1€]l1| = 0.
t—=0 r—o0

PROOF. (i) Using a > 0, we first observe that (x,(l))/ < —a(x,(l))2/2 in the
time intervals when x,“) > 211 /a. Solving (xt(l))/ = —(xt(l))za/2 proves (i).

(i) We use the notation (47) and (48) above and the dynamics of z; = ®(z¢, t)
on the invariant set dS is simply given by the vector field H(y1, y2,0) for y; €

0,1, yi+y2=1:

HO (1, 2,00 = —H® (31, y2,0) = yiy2[ (b — ) y2 + (d — a)y1].
The two points (1,0, 0) and (0, 1, 0) on 9S8 are invariant for the dynamical system
(z; : 1t >0).

Let us first consider the case when a # d or b # c. There is an additional invari-
ant point in 9§ if and only if

(b—c)a—d)>0.

Thus, if (b — ¢)(a —d) <0, H~'((0,0,0)) NS = {(1,0,0), (0, 1,0)} and z
starting from the boundary dS goes either to (1, 0, 0) whatever its initial value zq
in the interior of the boundary; or to (0, 1, 0) whatever its initial value zq in the
interior of the boundary. These cases are inherited from the sign of » — ¢, which
provides the stability of the fixed points (1, 0, 0) and (0, 1, 0). Then by Lemma 5.6
the dynamical system zy(y,,;) = K(x;) starting close to the boundary dS goes:

e cither to (1,0, 0); and then m becomes small, where £ = (1/a, 0).
e orto (0, 1, 0); and then (x;, £) becomes small, where ¢ = (0, 1/b).
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More precisely, z issued from k(¢ (rxo, t)) reaches any neighborhood of (1,0, 0)
or (0, 1, 0) in a time which is bounded for r large enough. Adding that d¢(rxg, t)/
0t =1+ |l¢(rxo, )|y is large before zy(rx,,.) has reached this neighborhood en-
sures that this reaching time is arbitrarily small for K1 (¢ (rxo, .)) when r is large.
This proves that r_(rxg, £, &) — 0 as r — oco. Moreover, 71 (rxg, £, €) is not be-
coming close to 0 as r — oo since the speed of the dynamical system ¢ (rxo, .) is
bounded on the compacts sets of [0, 00)?.
Otherwise, (b — c¢)(a —d) > 0 and

H™'((0,0,0)) NS =1{(1,0,0), (0, 1,0), oo},

where z is the unique invariant point in the interior of the boundary

1
Zoo=——"—""——Mb—c,a—d,0).
* " b—c+a—d (
Then we need to see if 7, is repulsive or attractive on the invariant set dS. In the
case ¢ > b and d > a, this point is attractive and z is a a saddle and

Zoo = lim K(rxso).
r— 00

So Lemma 5.6 now ensures that the dynamical system x; takes the direc-
tion £ = x5, when starting from a large initial value. As in the previous case,
t_(rxg,£,e) — 0and 14 (rxo, £, €) does not.

In the case b < c and a < d, y~ is a source and the dynamical system z; either
goes to (1,0,0) (and then £ = (1/a, 0)) or to (0, 1, 0) (and then £ = (0, 1/b)). This
depends on the position of the initial value with respect to the second unstable
variety, and thus on the sign of (m).

Finally, the case a = d, b = c is handled similarly noting that the whole set S
is invariant.

(iii) We know from (ii) that the direction of the dynamical system coming from
infinity is £ and we reduce now its dynamics close to infinity to a one-dimensional
and solvable problem. Indeed, let us write

xt(r) =¢(rxo, 1)

and focus on the case ¢V # 0. First, we observe that for any 7 > 0, there exists
Mt > 0 such that for any ¢t € [0, T] and r > 1,

(51) x2 ) < MrxP o).

Indeed K(x;) = z,, does not come close to the boundary {(0, u, 1 —u) : u € [0, 1]}
on compact time intervals when £ = 0. Plugging (51) in (31) provides a lower

bound for xz(l) (r) and we obtain for any ¢ > 0,

f1(e) = liminfinf{r > 0: (") < (Ir1] + 1)/e} € (0, o0,
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Moreover, by definition (50), for any ¢ > 0 and r > 0 and t € [t_(rxg, £, &),
t+(rxp, £, e)], we have (x;(r), £) <2¢ and

xf” () ?

‘ u(e),

where u(e) € [0, oo] and u(e) — 0 as ¢ — 0. We write

@

0y = 0% t_(r)y=t_(rxp, %, ¢), t+(r) =t4(rxo, £, &) A t1(u(e))

for convenience. Plugging (52) in the first equation of (31) yields for any ¢ €
[t-(r),11(r)]and r > 1,

i) _
e
We get by integration, for any ¢ small enough,
1
(a+ O + (1 +yu(e)(t — - () + 1/x{ ), (r)
1
(a+ b — (1 + ()t — 1—(r) + 1/x ) ()

—(a+cO+ (1 +c)u(e)) < —(a+ct — (1 +c)u(e)).

<xtl)(”) =

Using (ii), 7_ (r) — 0 and 7, = liminfz, (r) > 0 as r — oo. Moreover, £1) 0
ensures that xt (r)(r) — 00 as r — 00. Then for any ¢ positive small enough and
1 <ty,

1
a+cOp+ (1 +c)ule) —

hm 1nf 1x; )(r)

< lim sup tx; )(r) ! .
r—>00 T a+cl— (1 +c)u(e)

Letting finally ¢ — 0, u(¢) — 0 and we obtain

lim limsup|rx{" (r) — 1/(a + c6p)| =

t—0 r—00

Using again (52) provides the counterpart for tx( ) and completes the proof in the
case £ £ 0. The case £? 0 is treated similarly. [

5.3.3. Approximation of the flow of scaled birth and death processes. We use

notation of Section 3 for
ok _ (XEW
={xx@
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with here £ =1{0, 1,2, .. .}2, x =10,00), g(dz) =dz and
hE(x) = /OOO[F(X + HX(x,2)) — F(x)]dz,
where HX is defined in (39). Recalling the definition of Fg , from (33), we get
ht, ()

53 [ MEx(a 1K)~ xp) + Kxi(ur +axi +ex) (0 — 1/K)F —xf) )
yraKxa((xa+1/K) —xP) + y Kxa(ua + bxa + dx1) ((x2 — 1/K)F — xb)
We consider

K _ 71 K K _ 1K —1
bFs, = IFy, NEp,» VEs, =hF,, ©Fpy

and we recall that ®, = {(x1, x2) € («, oo)2 1X1 > axp,xp > axy} and

2
T|X] —axy — CxX1x2 .
0 (szz — bx% — dxle) wFﬂ,y ( Fg.y )o By

To compare these quantities and approximate the flow associated with b, we
introduce

sfy 0= 2920 (e L)

2K \y(bxy +dx))x) !

LEMMA 5.8. Foranya > 0and 8 € (0, 1] and y > 0, there exists C > 0 such
that for any x € Dy and y € Fg,, (D) and K > 2/a:

(1)
c
|n%, @) = Jr,, @b(x) — AK ()], < ?”x”zﬂ I
(i1)
165 00— b, = Sl
Flg,y 2= K 2.
(i)

Vi, ) =Vr, )+ A, (Fp, ) + R, (Fp, (),

where ||R§’y(x)||2 <C/K.

(iv) Moreover, w{fﬂ . is (C, C/K) nonexpansive on each convex component of
Fg ., (Dg,, NDy), where we recall that Dg ), is defined in (42).

(v) Finally,
L+ lyll

A

IvE,, ) = ¥r, W], <C
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PROOF. First, by the Taylor-Lagrange formula applied to (1 4+ )?, there ex-
ists ¢g > O such that

§\# 8 82 ¢
N g g1 O _1&ﬂ<£m4
(Z+'K) &g axaP P =D =550

for any z > @ and K > 2/« and § € {—1, 1}, since h =§/(Kz) € (—1/2,1/2).

Using then (53) and
B—1
Bx 0
" 0 yBx)

B—1
JF;;’V (x)b(x) = ( 'Bxl x1(t1 —ax; —cxp) )

-1
yBxY " xy(ty — bxy — dixy)

yields (i), since ||x||2, x; and x, are equivalent up to a positive constant when
x € 4. We immediately get (iii) since ||x ||§ ~!is bounded on [, 00)2 when 8 < 1.

Then (i) and the fact that there exists cg > O such that for any x € ®, and
u € [0, 00)2,

llx1l2

[ry, @07 Af, @y <com My, (07 uly < collxlly ™l

proves (ii).

We observe that Ag oF, ﬂ is uniformly Lipschitz on Fg , (D) with constant
L since its partial derlvatlve are bounded on this domain. Recalling then from
Lemma 5.4(i) that Fpy is T nonexpansive on Fg ,, (Dg ), the decomposition (iii)
ensures that 1//,[5/3 , is (T + L, C/K) nonexpansive on Fg,,(Dg, NDy). So (iv)
holds. '

Finally, using (iii) and adding that

1AK (Fp, N2 1A, (Oll2
sup Kb By = su K-——br "

YEFp,(Dg). K>1 lyll2 xeDg k=1 | Fpy ()2

proves (v) and completes the proof. [l

5.3.4. Adjunction of open convex cones. We decompose the trajectory of the
flow in Dy = (&, 00)? into time intervals where a nonexpansive transformation
can be found. This relies on the next lemma and the results of Section 5.3.1. Recall
from (35) that Tp(xg) is the exit time of D for the flow started from xy. Moreover
dg(x,y) = |Fg,1(x) — Fpg 1(y)|l2 from (34), while the definition of ¢ is given in
previous Section 5.3.2.

LEMMA 5.9. (i) Leta>0,8¢€(0,1], N e Nand (C;)i=
open convex cones of (0, 00)? such that

N be a family of

.....

N
0,00 = J C:.
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Then there exists k € N and g9 > 0 and (ty(x9) : k=0, ...,«) and (ni(xg) : k =
1, ...,k — 1) such that for any xg € Dy,
0 =10(x0) < t1(x0) < -+ =t (x0) = T, (x0), ng(xo) € {1,..., N}

and for any k <k — 1 and t € [tx(x0), tx+1(x0)), we have
By (¢ (x0. 1), £0) C Cry(xg)-
(i) In the case £ = x € (0, oo)z,for any xg € (0, 00)2 and e > 0,
llrrg gf Tp, (rxp) > 0.

(iii) In the case £ = (1/a, 0), for any xo € (0,00)> and ¢ > 0 and T > 0, for r

large enough,
Tp, (rxo) =inf{t > 0: ¢ (rxo, 1) €[0,00) x [0,¢]} <T.
(iv) Under Assumption (40), for any ag > 0,

. —0
inf Tp, (x0) 5 b
onDaO

PROOF. (i) We define
Ci ={xeDyNC; :Fdﬂ(x,s) c Ci}
and we first observe that for ¢ small enough,
N

L ¢ =D,
i=1
since B > 0 and the open convex cones C; are domains between two half-lines of
(0, 00)? and their collection fori = 1, ..., N covers (0, 00)%. We define 7y(xp) =0
and
no(xo) =min{i = 1,..., N : xg € C¥},

t1(x0) = inf{t > 0: ¢ (x0,1) ¢ Cp (1)}
and by recurrence for k > 1,
ng(xo) =min{i = 1,..., N : ¢(xo, %k (x0)) € C7¥},
th 41 (x0) = inf{r > 1 (x0) : P (x0, 1) ¢ Cf (1) }-
Let us now prove that
M (x0) = max{k : 1 (x0) < oo}
is bounded by 2N. Indeed, the direction of variation of the angle

0, = (0, x) = Arctan(xta)/x,(l))



NONEXPANSIVE STOCHASTIC FLOWS 2427

is given by the sign of
d
ot

If the flow crosses the line {(x,y) e R®>: 1 — 1o+ (d —a)x + (b — c)y =0} at
some time, then it enters a stable subdomain, since the vector field i is entrant at
the boundary. This means that it stays inside this domain and the angle is monotone
from this time. As a consequence, the sense of variations of ® can change at most
once, when it crosses the line, if it does. This ensures that the dynamical system
may at most visit each cone (C; :i = 1,..., N) twice, in a monotone way, SO
sup M < 2N. This provides the expected construction.

(i1) comes simply from Lemma 5.6 which ensures that in the case £ = x, the
dynamical system comes down from infinity in the interior of (0, 00)?, see also the
first picture in Figure 2 above.

(iii)) We use again the dynamical system (z; : ¢ > 0) given by @ and defined in
(47). More precisely, the property here comes from the continuity of the associated
flow with respect to the initial condition. Indeed, in the case £ = (1/a, 0), the
trajectories of (z; : ¢+ > 0) starting from r large go to (1, 0, 0) along the boundary
dS and then remain close to boundary {(u, 0, 1 — u) : u € [ug, 1]} for some fixed
ug < 1. This ensures that (x; : t > 0) exits from D, through (0, co) x {e} and in
finite time for r large enough. The fact that this exit time Tp, (rxo) goes to zero as
r — 00 is due to the fact that the dynamics of (x; : # > 0) is an acceleration of that
of (z; : t > 0) when starting close to infinity, with time change 1 + ||¢ (xo, #)]/1-

Finally, (iv) is a consequence of Lemma 5.7. Indeed, noticing that Assumption
(40) ensures that £ € {x~, xo} and using that the speed of the dynamical system is
bounded on compact sets, the dynamical system does not come arbitrarily close to
the boundary (0, c0)? in a given time interval and more precisely the time to reach
the boundary of ®, goes to infinity as o goes to 0. [

log(xt(z))/xt(l)) =7 —1+(a— d)x,(l) +(c— b)xt(z).

LEMMA 5.10. Let B € (0, 1) —{1/2} such that gg = 4ab(1 +B)> +4cd(B% -
1) > 0and a > 0.

There exists N > 1, (y; :i=1,...,N) € (0, OO)N, convex cones (C; :i =
I,...,N), k €N, g > 0, 0 =19(xp) < t1(x0) <--- < ti(x0) = Tp,(x0) and
ni(xg) € {1, ..., N} such that:

(1) For each i = 1,..., N, 1//1:}3,},[ is T nonexpansive on Fg . (C;) and

N, Ci=(0,00)%

(i) Forany xo € Dy, k=0, ...,k — 1,1 € (tx(x0), tk+1(x0)),
By (¢ (x0, 1), £0) C Crp(xg) N Day2.

(iii) Finally, for K large enough, there exists a continuous flow ¢X such
that for any xg € Dy, ¢K(x0,0) =x0 and for any k =0,...,.k — 1 and t €
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(tx (x0), tr-1(x0) A T, (x0)),

_ 0
Bay (9" (x0.1),£0/2) C Crpig) N Daja  and 5¢K<xo,z>=b’< (% (x0.1))

Fuyexg)

and for any T > 0,

K
(54) sup  dp(¢® (x0. 1), (x0. 1)) —> 0.
X0€Dy,
t<Tp, (X)) AT

PROOF. We only deal with the case ¢ # 0 (and then d # 0). Indeed, we recall
from Lemma 5.4 that the proofs of (i)—(ii) in the case ¢ = d = 0 is obvious, since
one can take N = 1 and C; = (0, 00)2. Moreover, the proof of (iii) is simplified in
that case.

By Lemma 5.5, for any y > 0, there exists (8, y) > 0 such that C;g,,) 5, C
Dg.,, and (46) holds for some Ag ,, g, > 0. The collection of the convex com-
ponents of (Cyg,y),8, : ¥ > 0) covers (0, 00)2, since it contains the half lines
{(x1,x2) € (0,00) : x1 = x2x)} and {x), : y > 0} = (0, 00). We underline that
this collection also contains the cones {(x1, x2) € (0, 00)% : x| < n(B, v)xy} and
{(x1,x2) € (0, 00)2:xy < n(B, y)x1}. Then, by a compactness argument, we can
extract a finite covering of (0, 00)? from this collection of open convex cones.
This means that there exists N > 1and (y;:i=1,...,N) € (0, oo)N and convex
cones (C; :i =1,..., N) such that UY_; C; = (0, 00)? and C; C Cy(g.y).p.yi- BY
Lemma 5.4, lﬂFﬁ% is T is nonexpansive on Fg . (C;) foreachi =1, ..., N, which
proves (i).

We let now o > 0. The point (ii) is a direct consequence of Lemma 5.9(i) applied
to the covering (C; :i =1,..., N) of (0, 00)2. Indeed, one just need to choose &g
small enough so that Edﬁ (x, 80) C Dy for any x € Dy.

Let us now deal with (iii). First, from the proof of (i) and writing F; = Fg ,,,
A; = Agy, and u; = gy, (46) becomes

(Wr ) —¥r()-(y =)

(55) < —ui(Iyll2 Ay [y =
forany i =1,..., N and y,y’ € F;(C;) N B(0, A;)¢, since F;(C;) is convex by
construction and included in F; (Cy(g,y:),8,7:)-

We define the flow ¢iK associated to bllg’, on Cj:

2
2

0
¢ (0, 0)=x0, = (x0,1) = b, (" (x0,1))

for xo € C; and t < TiK (x0), where Tl-K (x0) is the maximal time when this
flow is well defined and belongs to C;. We consider the image qbiK (yo,t) =
Fi(¢pX (F7'(30), 1)) of this flow. It satisfies

~ 0 ~ ~
6 Do =yo, =6 0. ) =V (@ (o, 1)
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for any yo € Fi(C;) and t < TX(F'(y)). Similarly, writing ¢;(yo,?) =
F; (¢(Fi_1 (y0),1)), we have

- 9 ~ -
®i(yo. 1) = yo, afbi (yo, 1) = ¥F; (¢i (yo. 1))

for any yp € F;(C;) and t < Tcl.(Fl._l(yO)).

Combining (55) with Lemma 5.8 (v) and observing that |y|l2 A ||y'|l2 >
Iyll2(1 —ep/A) when y’ € B(y, &9) and || y|| > A, the assumptions of Lemma 6.1
in the Appendix are met for ¥, and ¥ II’{, on the domain F; (C; N Dy/2). We apply
this lemma with n = Krg. It ensures that for any 7 > 0 and any sequence rx — 0,

b Y K
sup K10 =G0, 0], =0,
YWEFi (CiNDy),y1€B(y0,7k)
1<Ti 6y YOAT
where T; (y0) = sup{t € (0, T¢,(F; ' (y0))) : ¥s < ¢, B(¢i(30.5).8) C F;(Ci N
ga/Z)}. Then

K

(56) sup dﬂ((bl-K (x1,1), ¢ (x0,1)) =70,
onC,*ﬂ@a,xleﬁdﬂ (x0,7k)

1<T; ey (XO)AT
where T; ¢ (xo) = sup{t € (0, T¢;(x0)) : Vs <, Bay(¢(x0.1),8) C C; N Dga}.
From (ii), we also know that B, (¢ (x0. 1), £0) C Cpy(xg) N D2 for ¢ € [11(x0),
tir1(x0) A T, (x0)), SO

K
sup dp (b gy (1,1 = 1k (x0)), P (x0, 1) — 0.

- X0EDy
*1€B4g (¢ (x0,1k (x0)),7K)
t€[tr (x0),tk+1(xX0) ATy (x0)AT)

Then for K large enough, we construct the continuous flow ¢X inductively for
k=0,...,k — 1 such that for any xg € Dy,

X (0.0 =x0, N (0.0 = () (@™ (x0, 1 (x0)). 1 — 11 (x0))

for any 1 € [#x(x0), tk+1(x0) A Tp, (x0)). This construction satisfies

K—o00
sup dp(¢" (x0.1). ¢ (x0.1)) >0
x0€Dqy,
te[tr (x0),tkr1(x0) AT, (xo)AT)

and for K large enough, for any 7 € [ (xo), tk1(x0) A T, (x0)),
B, (" (x0, 1), £0/2) C Crpxg) N D2

Adding that ¢iK is the flow associated with the vector field bfi completes the proof.
O
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5.4. Proofs of Theorem 5.1, Corollary 5.2 and Theorem 5.3. We can now
prove Theorem 5.1 for the diffusion X defined by (32) using the results of Sec-

tion 3. Here, E =[0,00)%,d =2, ¢ =0(H =G =0),0;” =0if j #i and
Dy _ @
o, (x) = o14/x1, 0,7 (x) = 024/%2.

Moreover, br, , = b is given by (41), ¥r,, = (Jr,,bEg ) © F/8 y A and

39*F, i 2,61
57 br,,(x) = Z ’”() D)= ﬂ(ﬂ—l)("lxl 1)

z 1 V"zxz
and
2 2 2 2B—1
dFp,y (i) 2 ofx
58) Vi, (0= (—’(x)o,- (x)) —p2( 71
B.y ; 8xi (y )2 28—1

PROOF OF THEOREM 5.1. Let B € (1/2,1) close enough to 1 so that gg =
4ab(1 + ,8)2 + 4cd(,82 — 1) > 0. Using Lemma 5.10(ii), we can check As-
sumptions 3.3 and 3.4 of Section 3 with D =Dy, D; = C; N Dyy2, O; = Dyy4
(i=1,...,N),d =dg and ¢ defined by (31). Moreover, writing F; = Fg ,, for
convenience, Lemma 5.10(i) ensures that £, is T nonexpansive on F;(D;). We
recall also that Tgf’O = 00 and apply then Theorem 3.5 to the diffusion X and get
for any ¢ small enough, for any T < 1 and xg € Dy,

Po(  sup  dp(X,. $(x0.1) > ¢)

t<T NTp, (x0)

K=l ot (o)AT
<C / Vag.e (Fup(xo)s X0, 1) dt
k=0 ¢ tk(X0)AT
for some positive constant C, by a.s. continuity of dg(X;, ¢(xo,1)) at time T A
Tp, (x0). We need now to control V. First, we recall from Lemma 5.10(i) that
Bdﬂ (¢ (x0,1),80) C Dy for xg € Dy and t < Tp, (xo). Then we use (57) to see
that b, is bounded on Dy 2, so
ci(g) == sup | ()], < o0
X0€Dqy,t<Tp, (x0)
dp(x,¢(xo,1))<e

for & < 9. Moreover, plugging Lemma 5.7(i) into (58) to control Vf,, there exists
c/(g) > 0 such that for any xo € Dy and 1 < Tp, (x0),

Vage(Fioxo,0)= sup {2 |[VE |, +&7 " [br )]}
x€[0,00)
dg(x,¢(xo,1))<e

1
26 &) (5) el
=e ot c;(e).
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Adding that fj(e 2 fziﬂ(f)l +e7l¢l(e))dt < 0o for B < 1, we get

1

lim sup Py, sup  dg(Xs, ¢(x0,1)) > s) =0

T10 xyeD, t<T ATp,, (x0)
for & small enough. This completes the proof for 8 < 1 close enough to 1, which
is enough to conclude, since dg is dominated by dg on D, if g’ < . [

We can now describe the coming down from infinity of the competitive diffu-
sion X.

PROOF OF COROLLARY 5.2. Let us deal with (i), so £ = xo € (0, 00)? and
we fix xg € (0, 00)? and n € (0, 1). First, plugging Lemma 5.7(ii) and (iii) in the
inequality

|20 (r) = o0 [, < 12 (M) |} = %00l | + min(]|2x; () |, 1xcoll2) [sin (7, Xo0) |

ensures that

(59) lim limsup sup ||7x;(r) — xoo|, =0.

T—0 r—oo nr<i<T
Moreover, for any ¢ > 0, Lemma 5.9(ii) ensures that
liminf Tp, (rxp) > 0,
r—oo

where we recall definition (35) for the exit time 7, (.). Writing again x;(r) =
¢ (rxp, t) for convenience, Theorem 5.1 ensures that for any 8 € (0, 1),

lim limsup Py, <supd/3 (Xt x:(r)) > 8) =0.

T—0 r—>oco t<T

Then, using that dg(tx,ty) = tﬂdﬁ (x,y) and ||tx;(r)||1 is bounded for < 1 and
r > 0 by Lemma 5.7(i), the last limit yields

(60) lim lim sup Py, (suthX, —tx/(r)|, = 8) =0,
T—0 r—>oco t<T
for any ¢ > 0, since the Euclidean distance is uniformly continuous from the
bounded sets of [0, 00)? endowed with dg to R™T endowed with the absolute value.
Combining (59) and (60) ensures that for any ¢ > 0,

lim lim supIP’,xo< sup |11 X: — Xooll > e) —0.

T—0 r—00 ﬂTitET
This proves the first part of (i). The second part of (i) (resp., the proof of (iv)) is
obtained similarly just by noting that z_ (rxg, Xo0, €) = 0 (resp., r_(rxg, Xp, €) = 0)
if xq is collinear to xqo.
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For the cases (ii)—(iii), we know from Lemma 5.7 that the dynamical system is
going to the boundary of (0, c0)? in short time. Let us deal with the case
{=(1/a,0)

and the case ¢ = (0, 1/b) would be handled similarly. We fix xg € (0, 00)2, Ty > 0,
e€(0,1],n>0and 8 € (0, 1). By Theorem 5.1, there exists T < Ty such that for
r large enough

]P)rxo( sup dg (Xt, Xz(”)) = 8) =n.

t<T ATp, (rxo)

By Lemma 5.9(iii), for r large enough, we have Tp, (rxo) = inf{r > 0: xt(z) r) <
e} < T. Thus,

2
Prxo(dp(XTp, (rx0)s XTp, (rx0) (r)) = €) <7 and X(TD) (rxg) () = €
Fix now ¢ > 1 such that ¢# > 2. We get

2 2
P”X()(Xg"gs (rxo) = 08) = PVX()((X;"D)S (rxo))ﬁ - 8/3 z (Cﬁ - ])gﬁ)

= ]Prxo (d,B (XTD‘9 (rxo)» XTp, (rxo) (r)) > 8) =n,

since ¢# > ¢. By the Markov property and the fact that the boundaries of [0, c0)?
are absorbing, we obtain for r large enough

2 2 2
Pra(X57, =0) = P(X{D (., < c&, 3t € [Tp, (rx0), Tp, (rx0) + To] : X;* = 0)

> (1 —n)p(ce),

where, using that X ? is stochastically smaller than a one-dimensional Feller dif-
fusion Z with diffusion coefficient oy #£ 0,

p@) =P (Zg, =0).
Thus, lim; o4+ p(z) = 1 and letting ¢ — 0 in the previous inequality yields
. . 2)
hrggfIP’er(XZTo =0)>1-n.
Letting n — 0 completes the proof of (ii)—(iii). [

Recalling the notation of Section 5.3.3, we finally prove Theorem 5.3.

PROOF OF THEOREM 5.3. Let Tp >0 and B8 € (0,1/2) and og > o > 0. We
first observe that assumption (40) ensures that gg = 4ab(1 + /3)2 + 4cal(,62 —
1) > 0. Using Lemma 5.10(iii), Assumptions 3.3 and 3.4 are satisfied for the
process X K with the domains D = ®©, and D; = C; N Dy /2, the continuous
flow ¢X, the transformations F; = Fg. ., the times ;. (.) A Tp, (.) and the integers
ni(.). Recalling that C; is convex and C; C Cyg.,).8.y; C Dg,y;» we know from
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Lemma 5.8(iv) that 1//{% is (¢;, ¢i/ K) nonexpansive on F;(D;) for some constant
¢; > 0. Thus, we apply Theorem 3.5 and there exists ¢ = X which does not depend
on K sothatforany K > 1, € (0,¢], T < min(Tgc’"c"/K i=1,...,N)A(Tp+1)
and xg € D,

Po(  sup  dp(xK 0K (o, 1) 2 ¢)

t<TATp, (x0)
Kk—1
<C

/‘lk+1(XO)AT —K
k=0""1

(x)AT Vdﬁ»S(F”k(Xo)vxo,l‘) dt,
k(X0

where C is positive constant which does not depend on K, xo and

=K _

Ve (Fis x0,0) =supfe 2 [VE @), :x €10, 00)%, dg (x, 6" (x0, 1) < &}.
Moreover, for K large enough, we have 4c¢; Toexp(2L;Tp) < Ke, so that Ty <
Tgci’ci/Kfori =1,...,Nand

]P’XO( sup dg (X,K, X (xo, 1) > s)

t<TonTn, (x0)

Kk—1

(61) =cy |

k=0 k(x0)ATo

1 (x0)ATo g
Vd,g,g(Fnk(x()), xp,1)dt.

Adding that
K,(1)
V (x)
vE ()= ( & )
B, ,(2)
v Vpﬂ.y (x))
o K K 2
:/(; (Fg,y(x +H®(x,2)) — Fg,y (x + H" (x,2)))"dz
and recalling (39) and writing y; = 1, y» =y, we have for i € {1,2} and x € D,
Vi O = yih K (Ko (0 +1/K)F = xf)?

+ 1K (K = 1/K) = 2]

cst _
< S

xi (1 4+ x1 4+ x2)

for some cst > 0, which depends on f, y, @ and can now change from line to line.
Then for x € D,

cst cst
IVE,, @y = 2 (" (4 x/a) 0" (1 x1/32) = —= (7 + 1),

Moreover from Lemma 5.10(iii) that for K large enough, Edﬁ (@K (x0,1), 80/2) C
Dy, 2 for any xg € Dy and 1 < 1, (xo). Combining the last part of Lemma 5.10(iii)
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and Lemma 5.7(1), ||¢X (xo, D)1 < cr/t for t € [0, T]. We obtain that for any
x0 € Dy and & < g/2,

ffk+1(XO)ATo_K _,cst ti+1(x0) ATo 2
t
t

Vd/g,a(Fnk(xo)a-ant)dt <e¢ — t

« (x0) AT 1tk (x0)ATo

for k € {0, ...,k — 1}. Using the fact that fdt‘Qﬂ dt < oo for g <1/2, we get

2 cst

k=1 e (xo)ATo _ B
/ Vi X0, Dt <6725
t

k=0 " k(o)A To

Recall now from Lemma 5.9(iv) that under Assumption (40), we can choose
a € (0, ap) small enough so that T, (xo) > Tp for any xg € Dy,. Using also (54),
(61) becomes

C
sup IP’xo<sup dﬂ(XtK,¢(X(), 1)) > 8) < e_ZE,

X()G@ao t<Tp

for ¢ < e A gg/2 and K large enough, where C is a positive constant which does
not depend on K. [

APPENDIX

We need the following estimates. We assume that ¥ and X are locally Lip-
schitz vectors fields on the closure D of an open domain D C RY and their re-
spective flows on D are ¢ and ¢X. We assume that there are well defined and
belongs to D, respectively, until a maximal time 7p and Tg . We write again
Tp.e(x0) = sup{t > 0:Vs < T (x0), B(¢(x0,s),&) C D}.

LEMMA 6.1. We assume that there exist A > 1, ¢, u > 0 and ¢ € (0, 1] such
that

(62) (W) — ¥ ).(x —y) < —plixll2llx — yl3
forany x e DN B(0, A)¢ and y € B(x, €) and

1
63) [y ) — yK o, < it Xl

forany x € D and K > 1. Then, writing M = 3¢/, there exists L > 0 such that
@r all T>0,n>0, K>2max(M,n)exp((L +1/M)T)/e, xo € D and x| €
B(x0,n/K), we have TX (x1) > Tp ¢ (x0) and

max(M, n)exp((L + M)T)
sup  [p(xo, 1) — @K (xi, 1), < If .
1<Tp.e (x0)AT
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PROOF. LetT > 0and K >2max(M, n)exp((L +1/M)T)/e, so that
max(M, n)/K <max(M, n)eEtV/MT /g < ¢ /2.

Write

=90,  xp =980,  TH=Tpo) ATH (x1)
for convenience and consider the time

K =inf{r [0, TX) : |, —xX |5 > M/K} € (0, o0].

Let us assume that th <Tpexo) AT A TX and set

n=inf{r e (1K, TX): |x, — xK|5 = e or |x, —xX |5 < M/K}.

We show now that for any ¢ € [th , tzK A TX), we have

d
E”xz —x K3 =2 ) = v X () (0 — )
(64) < 2L +1/M)|x — xX];

to get from the Gronwall inequality and ||xt11< —x [f( l2 <max(M,n)/K that
1

|xe — xX ||, < max(M, n)exp((L + 1/M)T)/K.

2435

This will be enough to prove the lemma since the right-hand side is smaller than

e/2.

First, using that on the closure of D N B(0, A 4+ 1), v is Lipschitz and that
K|vX() — ¥ ()]|> is bounded on D N B(0, A + 1) by (63), there exists L > 0

such that

lv ) =X, < L(Ilx = yll2 + 1/K),

for any x, y € D N B(0, A 4+ 1). Then, using the Cauchy—Schwarz inequality, for

any t € [th, tzK A TX) such that x; € B(0, A),
d 2
Tl =x s = 20 = xF Ly o = v E (),
2
2
<2Lfx —x 3+ < lx = x

<2(L+1/M)|x —xK|3

since ||x; — xtKllz > M/K fort < tZK. This proves (64) when x; € B(0, A).
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To conclude, we consider ¢ € [th , tzK A TX] such that x; € B(0, A)°. Then (62)
and (63) and the Cauchy—Schwarz inequality give

d
Tl =5 13 =200 G — v (). (0 = x)

+2(0 (") =" (). (v = )

1+||x |
52(—M||xt||2||x,—le||2+ : 2>||z x5,

Moreover, ||x]l2 > A >1 and x,K € B(x;, €), s0

L4 K, < 1wl + 16X =2, < 3012,

and adding that ||x; — x, lo>M/K =3c/(K ) since t < t2 , we get

This

A

d
dt
completes the proof of (64), and thus of the lemma. [
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