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Abstract We consider two types of measure-valued branching processes on the lattice Z%. These
are on the one hand side a particle system, called branching random walk, and on the other hand
its continuous mass analogue, a system of interacting diffusions also called super random walk.
It is known that the long-term behavior differs sharply in low and high dimensions: if d < 2
one gets local extinction, while, for d > 3, the systems tend to a non-trivial equilibrium. Due
to Kallenberg’s criterion, local extinction goes along with clumping around a ’typical surviving
particle.” This phenomenon is called clustering.

A detailed description of the clusters has been given for the corresponding processes on R? in
[28]. Klenke proved that with the right scaling the mean number of particles over certain blocks
are asymptotically jointly distributed like marginals of a system of coupled Feller diffusions,
called system of tree indexed Feller diffusions, provided that the initial intensity is appropriately
increased to counteract the local extinction. The present paper takes different remedy against the
local extinction allowing also for state-dependent branching mechanisms. Instead of increasing
the initial intensity, the systems are described under the Palm distribution. It will turn out
together with the results in [28] that the change to the Palm measure and the multiple scale
analysis commute, as t — 0.

The method of proof is based on the fact that the tree indexed systems of the branching processes
and of the diffusions in the limit are completely characterized by all their moments. We develop
a machinery to describe the space-time moments of the superprocess effectively and explicitly.
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1 Introduction

In this paper we consider interacting branching models on the lattice Z?, where the interaction is
due to migration between the sites of Z%, and hence, linear. Their basic ergodic theory is the same
as that of a wide class of interacting processes with components indexed by Z%, by R¢, or by the
hierarchical group. On the one hand, this class includes interacting particle models, for example
the voter model (Holley and Liggett (1975) [23]), branching random walk (Kallenberg (1977)
[25], Durrett (1979) [14]), or branching Brownian motion (Fleischman (1978) [19], Gorostiza and
Wakolbinger (1991) [22]), and on the other hand, interacting diffusions, for instance the Fisher—
Wright stepping stone model (Shiga (1980) [36]), the Ornstein—Uhlenbeck process (Deuschel
(1988) [13]), or super Brownian motion (Dawson (1977) [7], Etheridge (1993) [17]). For all these
processes the long term behavior depends on whether the underlying migration is recurrent or
transient; hence it differs sharply in high and low dimensions. In high dimensions each process
has a one-parameter family of invariant measures indexed by the ’intensity’ of the system which
is preserved. In low dimensions the invariant measures are ’degenerate’, that is, steady states
are concentrated on traps - the systems cluster. For branching models this means that mass
becomes locally extinct while the surviving mass piles up at spatially rare sites.

For many models the structure of the clusters is well-studied. These models are e.g. the voter
model in Z9, d = 1,2, (Cox and Griffeath (1986) [6]), linearly interacting diffusions with compact
state space indexed by the hierarchical group (Dawson and Greven (1993) [9], [10], Fleischmann
and Greven (1994) [20], Dawson, Greven and Vaillancourt (1995) [12], Klenke (1996) [27]) and
interacting Brownian motions indexed by Z<, d = 1,2, (Kopietz (1998) [31], Klenke (2000) [30]).
The concepts of describing phenomena concerning clustering include renormalization, averaging
and rescaling.

The present paper describes the cluster formation of the branching models in the critical di-
mension, d. = 2. It has turned out that the growth rate of a cluster is determined by the Green
function of the migration kernel. In two dimensions the Green function grows very slowly,
namely on a logarithmic scale. This implies the phenomenon of diffusive clustering which means
that the clusters extend in space as t2, where a € [0,1) is a random order.

Clusters of branching models in the diffusive regime are investigated in [19], [14], Lee (1991) [32],
Dawson and Greven (1996) [11], and Klenke (1997) [28], (1998) [29]. While the first three papers
mentioned attempt to describe the rate of growth of clusters, the latter three give an insight
into the spatial profile by considering space-time respectively space renormalized systems.

The main points of our paper are twofold. First, in comparison with [28], in addition to the
spatial structure, we formulate and prove more detailed statements about how clusters evolve
in time and about the family structures in a cluster. Secondly, we exhibit how the clustering
phenomena can be studied by zooming into a cluster in a way which allows also for state-
dependent branching mechanisms. In the context of models with the branching property that
means to use techniques from the theory of infinitely divisible systems. We describe now these
two points.

FIRsT, to follow the concept of multiple space-time scaling, we have to rescale the space-time
correlation structure among n components situated at sites 3¢ and observed at times si, i =
1,...,n, as the system age t tends to infinity. Hence, one of our main tools is to investigate
the asymptotic behavior of space-time mixed moments. Dynkin (1989) [16] has systematized
moment formulas in terms of possible genealogical trees. We shall refine these calculations to



cover the multiple-scale situation. Our aim will be to show that due to the diffusive clustering
regime the correlation structure reduces to the knowledge of the two by two space-time distances

dy = |s; = s]|V || yi —yi [Pt (1.1)

where A% denotes the function of scaling exponents. In order to describe with these exponents
the diffusive clustering we construct a process which we call a system of tree indexed Feller
diffusions. Since branching is naturally connected with genealogical trees or more generally
with genealogical groves, we introduce the grove indexed systems which are lurking in the back.

In the theory of measure-valued processes a treatment using a multiple scale analysis via tree
indexed diffusions can be found in the following situations: for a compact state space model in
Fleischmann and Greven (1996) [20], for Gaussian fields which allow an explicit calculation in
[31], and for super Brownian motion in [28], [29].

SECONDLY, branching systems, which have components in [0, 00), become extinct. This means
that ’clusters at oo’ have a probability going to 0. In contrast to processes with components
in [0,1] ([20]) or in (—o0,00) ([31]), for processes with components in [0,00) it is not possible
to find a suitable renormalization such that the renormalized components tend to a non-trivial
limit. Hence, we additionally need a trick to be able to observe a cluster.

An obvious way to focus on clusters is to condition the branching model on local non-extinction.
This approach has been chosen by Lee (1991) [32] for the corresponding particle system on R?,
and Dawson and Greven (1996) [11] for interacting diffusions (containing the case of branching
diffusions) with components indexed by the hierarchical group. Unfortunately, none of the
techniques used in [32] and [11] work out for the lattice. It is not even understood what here
the suitable condition for local non-extinction is.

A way out of conditioning is to blow up the initial intensity to ensure that one finds surviving
mass in a particular window in space. This is first done by Klenke ([28], [29]) for branching
models on R?, and can be extended to the lattice. But by blowing up we observe a random
number of families in every bounded set, and we hence loose a slight amount of information on the
family structure. Moreover, the method would fail in models with state-dependent branching.

We therefore choose an other approach: instead of concentrating on a ’typical site with surviving
mass’, we rather describe the space-time picture from the perspective of a ’typical surviving
member of the population’. In translation invariant and shift ergodic situations that means
rescaling the systems under the Palm distribution. It will turn out that under the Palm measure
we are in a position to focus on a single family.

The main emphasis of this paper will, consequently, be to use the concept of size-biasing, and
make then use of the explicit calculations by exploiting the branching property. We consider
simultaneously branching particle systems and their continuous mass analogies. In particular
we rely on rescaling the closed moment hierarchy for superprocesses.

1.1 The models

We start by presenting an intuitive description of the two classes of models considered in this
paper, namely the particle model in subsection 1.1.2 and the diffusion model in subsection 1.1.3.
Finally, in subsection 1.1.4, we state how these two models are connected via a countable system
of ODE. For convenience we first recall the basic notation dealing with random measures.



1.1.1 Basic definitions

Let (E,B(F)) be a locally compact polish space equipped with the Borel o-algebra.

(i) A measure A on B(E) is called (locally) finite, if \(B) < oo for all (compact) sets B € B(E).

(ii) We write Mf(E) (M(E)) for the class of all these measures on B(E), and Nf(E) (N (E)
for its integer (integer or infinity) valued subclass. For A € M (E) (Nf(E)), let || A ||:=
AE).

(iii) We denote by M (FE) (M*(E), My(F)) the class of measurable functions on E (which are
non-negative, of compact support), and by Cy(F) the class of continuous functions £ — R
which have compact support.

(iv) M(E) is equlpped with the wvague topology generated by the maps A — (A f) :=
[ f(x)A(dz), f € Co(E). The convergence in M(E) is denoted by Y38 © Notice that
(M(E), —>) is a polish space (see e.g. Kallenberg (1983) [26]).

(v) Let My(M(E)) (M1(My(E))) denote the space of all probability distributions on
B(M(E)) (B(M(E))). Then My(M(E)) (M1(My(E))) equipped with the weak topol-

ogy is again polish. We write = for the convergence of probability measures.

(vi) A (finite) random measure ® on E is given by its distribution law, £][®], i.e. a probability
measure P € M;(M(FE)) (P € M (My(E))). Its intensity measure is defined by

Ap(B) := E[®(B)], B € B(E). (1.2)

(vii) A Poisson random field H(p) with locally finite intensity measure Ay, = p € M(FE) is a
random measure whose law is given by its Laplace functional: for f € M (E) bounded,

Efexp —(H (), f)] = exp[—(p, 1 —e7T)]. (1.3)

We denote its distribution by POZS,,.

1.1.2 Branching random walk

The basic ingredient for our processes is a time homogeneous random walk § = (&t)¢>0, which
we introduce as follows: let (£, )nen be a random walk in discrete-time on Z¢ with the transition
kernel a(z,y) := P [{1 = y|{o = x]. The transition probability of its continuous time version &
is then given by poissonizing, i.e,

a(z,y) = Z (n)(fc Y)

n>0

tn —t

(1.4)

where a(”)(-, -) denotes the n-step transition probability. We make the following assumptions
on the discrete time kernel a(-,+):

(i) The matrix (a(z,y)), yezaq is invariant under translation in space and symmetric.
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(ii) The kernel a(-,+) has finite second moments,

> a(0,2) || 2 |P< o, (1.5)

A
where || « || is the maximum norm.

(iii) The covariance matriz of the one-dimensional marginals

Q= (Bleied)) (1.6)

i,j€{1,+ d}

with respect to the distribution

P(@ )=o) =aa), aez! (L.7)
is assumed to be invertible, i.e., det @ # 0. Hence, the matrix a(-, ) is irreducible.

In the following, the random walk £ is referred to as the basic process.

We now define the Branching Random Walk on Z¢ with the lifetime parameter V (BRW) by
the following procedure:

Migration: Each particle starting from 2 € Z¢ moves according to the law of &.

Branching: After a mean 1/V exponential life time the particle either dies or is replaced
by 2 new particles. Each case occurs with probability 1/2.

Both mechanisms occur independently for all particles, independently of each other and inde-
pendently of the initial configuration. In particular, the branching is critical in the sense that
E[K] = 1, where K is the random number of new particles. The offspring behave as K inde-
pendent copies of the one particle system started from the parent particle’s final site. In this
way, the initial particle generates a random population at time ¢ > 0, described by an atomic
random measure 17, € Np(Z9).

We denote by (Sst)e>s the transition kernels of £, which describes the expected position at
time ¢ if we start in some site, say x, at time s. That is,

Soalfl(@) = E™*[£(&)], (1.8)

fe vao(Zd). We use the abbreviation S; := Sy, which defines a semigroup. Notice that due
to (1.4) the generator Agry of (St)i>0 on Cb70(Zd) is given by

Arwf = 5811 oy = 3 lal) = 5,0 F (). (1.9

yeL?



1.1.3 Super random walk

The second class of models we look at occurs as diffusion limit of the particle model previously
discussed or may, alternatively, be introduced as a system of interacting diffusions constructed
via SDE’. We now give both constructions.

First we consider the short life time — high intensity limit of our particle system BRW. The
appropriate scaling is the following: consider a sequence (7" )n>1, where nV is such that each
particle has mass %, the life time parameter is NV, and the initial population puy € N f(Zd) is

chosen such that =y 8 1, as N — oo, for some p € M (Z4). Then the process 7™ := (n]¥)1>0
converges, as N — oo, in law to the Super Random Walk on Z? with life time parameter V
(SRW), i.e. to a Markov process X := (X;)t>0 with values in M ¢(Z?) and with £[Xo] = ,, (see
Dawson (1993), Section 4.4 [8]).

So far, SRW is defined for finite initial configurations, u € M ¢(Z?). In principle we can extend
this definition by superposing independently single ancestor processes. However, to get a decent
Markov process, we want to extend the state space to a Borel space E C M(Zd) such that F
is invariant under the dynamic. To introduce E, we impose a regularity condition on the initial
measure p. We assume that p € [, for some p > 1, where [ is constructed as follows: choose a
positive and summable sequence {7,; * € Zd} such that for some finite constant I" > 1,

Z Ve a(x,y) < Ty Vy e Z°% (1.10)
z€Zs

For instance,

Vo 1= ZF_” Z a(”)(:c,y)ﬂy (1.11)

n>0 yezZa

with a positive and summable sequence {3,; = € Z?}. Then we set

2= {ne MZY: S ven{a})? < oo ). (112)

z€Z4

For L[Xo] = 0, € I} we define X as the increasing limit of (X™),>; with finite initial states
pn T iy, as n — oco. It then turns out that for any ¢ > 0, X; acquires values in 1§ C M(Zd) a.s.
The same construction guarantees that n, € 15 C N(Z9) for any ¢ > 0 a.s. iff g € I5. The state
space [% was first introduced in the context of particle systems by Liggett and Spitzer (1981)
[33].

Due to the construction, the law of SRW is infinitely divisible, a fact which justifies to call X a
superprocess. To obtain an infinitely divisible law also for the particle model, choose the initial
configuration ® =) ¢,, random with a Poisson distribution (compare with (1.3)).

We now come to the second description of the system given by the SRW dynamic. For u € l,ly,
the infinite system

X(t) == {xa(t) := X;({z}); z € 2} (1.13)

is known as Interacting Feller Diffusions (IFD). A version is given by the unique strong solution
of the system of stochastic differential equations:



dXx(t) = Z [a’(x7 y) - 5(567 y)]Xy (t)dt + v g(X:t (t))dwx(t)v S Zda

yeZa
z(0) = p.

Here the diffusion coefficient is g(z) := Vi, and {w,(t); x € Z¢} is a collection of independent
Brownian motions on the real line.

We know from Shiga (1992) [37] that IFD is strongly Markovian, and its infinitesimal generator
G is given by

2
Gf = 3 | 3 late) ~ dedl | 5+ 5 3 xgh (1.14)

z€L | yer? 274 x

for f € C? (l,ly), and with this generator GG, in a third approach, the IFD can be constructed via
semigroups.

IFD is a special case of the interacting diffusions considered in Cox, Greven, and Shiga (1994)
[5], and in Cox, Fleischmann and Greven (1994) [3].

1.1.4 Analytical connection between BRW and SRW

Both classes of models just defined are connected in the sense that their laws are ruled by the
same dual process, which is deterministic and given by a countable system of ODE. This system
describes the Laplace transforms of 1, and X;. It is, therefore, the discrete space analogue of
the PDE known from Branching Brownian Motion (BBM) and Super Brownian Motion (SBM)
on R?, respectively. Namely, for test functions f € M (Z%), and s > 0, let t +— u’(t; f) € l}y
be non-negative solutions of the reaction diffusion equation

St £) = Anw () — (a5 )’ (1.15)

with the initial condition
ul(s; f) = f. (1.16)

Unlike for SBM on R?, where in the reaction diffusion equation the generator A gy is replaced by
the one-half Laplacian operator, %A, on the lattice no explicit sub- or super-solutions for (1.15)
in terms of a general kernel a(i, j), can be constructed. A simple renewal argument for BRW
and the construction of SRW as short life-time-high-density limit show that for f € M, (Z9)
solutions of (1.15) are given by

E’Slexp —(my, f)] =1 —u(t;1 — e /)

5 (1.17)
E°>*lexp —( Xy, f)] = exp[—ui(E; f)].
For this reason, (1.15) is often referred to as log-Laplace equation of the process X.
Applying (1.9), (1.15) can be rewritten as integral equation
s 14 ! sS4/ 2 /
w(tf)+ 5 [ Seal@(t £))7]dt = Ssulf]. (1.18)
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Recall that, for each m € M(Z%), n started with POZS,, and X started with &, are infinitely
divisible (without any deterministic or normal contributions), i.e., there exist uniquely deter-
mined measures QBEW .= QP on N(Z9) and QSRW .= f BWm o0 M(Z9), respectively,
called the canonical measures, such that

EPOI‘SW [exp —( Nt f >] = exp[— / (1 - 6<M7f>) QFRW [d,u]]

MED (1.19)
E"exp—(Xe f)] = expl= [ (1= elP) Q5 (o],
M(Z9)
Observe that by the branching property we have a desintegration formula, i.e.,
Q™™ du] = (m, Q™[ du)), (1.20)
where Q;" denotes the canonical measure of either 7; or X;.
Recall that since a particle is non-divisible,
BRW[g,.] = PPy € -] (1.21)

Moreover, we derive from (1.17) that the particle model is embedded in the continuous mass
model via Poissonizing, i.e., in terms of canonical measures the following holds:

FVL dp) = / POLSzdu] QP [, djil. (1.22)
M(2Z9)

1.2 Basic ergodic theory

If we start the branching processes in a finite measure it is easy to see that the total mass tends to
0. However, as described in (1.10) to (1.12), we have used these finite mass processes to construct
processes started from certain infinite measures. The question of the long-time behavior is
then a more interesting one because it depends on the relative strength of the two competing
mechanisms: branching and spatial migration. In low dimensions branching dominates while
in higher dimensions the migration does. This dichotomy goes back to two papers which have
become ’classics’: Dawson (1977) [7] dealing with SBM, and Kallenberg (1977) [25] dealing with
a time-discrete branching particle model. Both papers yield the same result which can be stated
as a ‘metatheorem’: a recurrent particle/mass (symmetrized) migration goes along with local
extinction while a (symmetrized) transient migration allows the construction of a non-trivial
equilibrium with finite mass. However, the techniques used in these papers are quite different:
the first one uses analytic and the second probabilistic techniques.

Dawson analyzed the log-Laplace equation (1.18) (then using characteristic functions instead of
Laplace transforms). In the transient case, he constructs a non-trivial equilibrium from a series
solution of (1.18). In establishing convergence he obtains upper bounds on the rate of growth
of its coeflicients. This approach can be transfered to yield an elementary proof for SRW. For a
wide class of measure-valued branching processes with recurrent migration, including SRW, this
idea is further pursued in Etheridge (1993) [17] by stating lower bounds of the rate of growth

10



of second order terms. While in the recurrent case Dawson used the precise knowledge of the
transition density of BM, Etheridge’s estimates lead to a proof of local-extinction also for SRW.

Kallenberg’s main criterion is that local extinction appears iff the locally size-biased population
in a bounded set (or in a lattice site) converges to infinity almost surely as time tends to infinity,
i.e., local extinction goes along with clumping around a ’typical surviving particle’. Moreover,
he presents the method of backward trees which describe the genealogy of a randomly sampled
particle of generation n, and which allows the Palm distribution of the n-th generation to be
computed. In Gorostiza and Wakolbinger (1991) [22] this method is extended to a class of
continuous-time branching particle models containing BBM on R¢. This again extends to a
proof for BRW.

A direct approach to BRW can be found in Durrett (1979) [14]. The proofs of Durrett’s results
are based on a very similar criterion by Liemant (see Matthes (1972) [34], Theorem 4.3) to the
effect that a necessary and sufficient condition for local extinction is that the expected number
of particles at time 0 which have offspring in some bounded region at time ¢ tends to 0, as
t — o0.

For a more detailed review of the classical theorem we introduce a notation. Recall that a random
measure is said to be translation invariant if its probability law is spatially homogeneous. The
intensity measure of a translation invariant random measure is spatially homogeneous and hence
a constant, @, times the counting measure, A. 8 is called the intensity.

A random measure on Z? with law P is said to possess an asymptotic intensity function if there
is a function v : M(Z%) — Rt such that

/M(Zd)
where B, := [—n,n]¢NZ%

To obtain a common theorem for both models, we use the following convention:

m(By)
#B,,

— ’y(m)‘ P(dm) — 0, (1.23)

n— oo

e In a statement which applies to both models, i.e. to the particle as well as to the diffusion
model, let X; denote either BRW or SRW.

e Fix 6 € [0,00), then the initial law, ¥(0) := L[Ap], is assumed to be

¥ (0) { POISy, for BRW (1.24)

o Jox for SRW ~’

where POZSy, is the Poisson distribution with intensity measure O\ (recall (1.3)), and A
denotes the counting measure on Z¢<.

The following statements are taken from the above mentioned papers.

Theorem 0 (Basic ergodic theory)
(a) THE TRANSIENT CASE. Assume a(z,y) is transient.

(i) Fiz 0 € [0,00). Then the weak limit

Py := w- lim L0, (1.25)

11



exists, and is spatially homogeneous. The parameter 6 corresponds to the preserved
mntensity.

(i) For 6 € [0,00), there is exactly one spatially homogeneous and ergodic probability
law with intensity 0. Moreover, for all translation invariant initial states, ®g, with
intensity 0 the following holds:

LX) = Py. (1.26)
t— oo
By the branching property the family {Pg}o>o forms a semigroup in the parameter 6.
That is, P91+92 = Pgl * P92.

(iii) If ® is a random measure with law R and asymptotic intensity function =y, which

satisfies [ y(m)R(dm) < oo, then

LPX] = P () R(dm). (1.27)
t—oo M(Zd)
Hence, the set of extreme points of spatially homogeneous and ergodic probability laws
with finite intensity is exactly {Pg}o>o.

(b) THE RECURRENT CASE. Assume a(x,y) is recurrent.

If ® is a random measure with law R and with asymptotic intensity function v, which
satisfies [ (m)R(dm) < oo, then

LP[X] = b, (1.28)

t—o0

where O denotes the zero measure on Z°.

Remark. Notice furthermore that a completely different approach to SRW appears in the
context of interacting diffusions (recall (1.14)). Cox and Greven (1994) as well as Cox, Fleis-
chmann and Greven (1995) consider in [4] and [3] the case where the diffusion coefficient is
locally Lipschitz and such that g : [0,1] — [0,1], and g(0) = ¢g(1) = 0.

In the transient case, [4] yields the same results as stated above. The main tool is a successful
coupling. Since it is easy to check that the second moments are bounded as long as

lim sup 9(lz]) < 00, (1.29)

this coupling argument extends to all diffusion coefficients fulfilling (1.29), i.e. in particular to
g(x) = z. (see Shiga (1992) [37]).

In the recurrent case, [4] establishes the analogue to (1.28), that is, convergence to (1—6)dy+601,
where 6 is the initial intensity. Starting from the result for Fisher-Wright diffusions (IFW), that
is, g(x) = \/x(1 — x), obtained by a duality of IFW to delayed coalescing RW, the main tool is
comparison with IFW. Based on the intuition that a larger diffusion leads to a process whose
distribution is more 'dispersed’, [3] gives a general comparison argument for the expectations of
some functionals. This generalizes to (1.28) for all diffusion coefficients such that g : [0,00) —
[0, 00) fulfilling (1.29). O

12



2 Cluster formation in two dimensions

Part (b) of Theorem 0 states that in low dimensions X; goes to local extinction. On the other
hand, mass piles up at spatially rare sites. We call this phenomenon clustering. It contains
the observation that for large times locally all components X;({z}) agree, which means that the
components either are extinct or grow to infinity (the latter occuring certainly with a probability
going to zero, but being interesting to be investigated).

Concerning the structure and the genealogy of an non-empty cluster there are a number of
obvious questions:

e What is the height of a cluster, i.e., at what rate does a not yet extinct component grow?

e How fast does a cluster of surviving components expand spatially, i.e., at what spatial
rates do clusters of components remain correlated, which actually means dependent, even
as t — o0o? Since the correlation can be seen as relying on common ancestry only, rescaling
the correlation structure describes, therefore, the genealogy of a cluster by giving insight
into the family structure.

e How old is a cluster, i.e., how far back in time reaches the correlation structure among
components of a cluster compared with the age of the system?

Before we answer these questions we first need to discuss the different approaches mentioned in
the introduction in order to be able to deal with clustering in branching models, namely how do
we ensure that we really observe a 'non-empty’ cluster.

In Lee’s approach ([32]) BBM on R? are conditioned on at least one surviving particle in a finite
set. There is more than one reason not to follow this idea in the context of BRW or SRW, that
is, in a discrete space situation. All are of a technical nature. On the one hand, Lee studied sub-
and super-solutions of the partial differential equation for the log-Laplace functional (similar to
(1.15)). This method makes use of the scaling property of Brownian motion. Therefore it is
not clear how to transfer this to BRW where the log-Laplace functional is given by a harder-to-
handle difference equation (1.15). On the other hand, in the continuous mass situation it is not
clear what local non-extinction could mean. Dawson and Greven ([11]) condition interacting
branching diffusions with components indexed by the hierarchical group on the event that one
of the components has mass at least £ > 0. To do so, they study the interaction chain, but the
construction of that tool makes use of a hierarchical mean field limit. Hence the hierarchical
structure is rather important and a similar renormalization approach still has to be constructed
for the two-dimensional lattice. Besides the lack of a suitable tool for conditioning on local
non-extinction on the lattice, it is still not clear what the right condition on the lattice should
be.

So Klenke ([28], [29]) came up with a trick which avoids conditioning. He investigated BBM
on R? and the respective superprocess starting with more and more densely populated initial
configurations. This serves to obtain a non-trivial limiting probability of non-extinction. His
method works also for the lattice, but we would observe by that a random number of families
in each bounded set. Instead we rather prefer to observe one typical family only.

We therefore introduce another concept working for systems going to extinction, and which is in
the context of branching systems really tailored for explicit calculations. The idea is to describe
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the process seen from a ’typical surviving particle’ at given time ¢, which automatically places
the observer in a non-empty cluster. Mathematically, in translation invariant and shift ergodic
systems this amounts to a local change of the law of &}, that is, the law of &}, size-biased with
one of its components.

To explain this, let X be a random variable taking values in some arbitrary space with distri-
bution P, say, and let A(X) be a non-negative measurable functional of X with E[h(X)] < oc.
Then the distribution of X, size-biased with h(X), is given by

h(u)

(P)nldu] == E[h(X)]

Pldu). (2.1)
More generally, the distribution of the random variable F(X), size-biased with h(X), is the
distribution of F' under (P)p,.

If X is a random measure on a discrete space E, say, and one puts, for a fixed z € E, h(X) :=
X ({z}), then (P), := (P); coincides with the notion of the Palm distribution.

Definition 1 (Family of Palm distributions)

Let E be locally compact, polish, and X be a random measure on (E,B(E)) with law P
and locally finite intensity measure Ap. The associated Palm distributions are a family
{(P),},cp of distributions on M(E) obeying

E (X, [)g(X)] = /E f() / 9(®)(P), [d®]Ap da], (2.2)

M(E)

for all measurable and bounded f: E — R", g: M(E) — R*.

Remark. Assume that the law of X is a translation invariant and shift ergodic atomic random
measure. Let each atom represent a particle in a random configuration. Notice then the following
interpretation of the Palm distribution: take a very large block in F, and sample one particle
from the block. Record the site, say = € F, it is taken from, and shift X by —z. Then (P), is
the weak limit of the distribution of the resulting measures, as the blocks appoximate F. O

Notice that the nice point about this concept is that branching systems are infinitely divis-
ible, and the Palm measure of their canonical measures possesses a nice representation as a
genealogical tree (see Kallenberg (1977) [25], Chauvin, Rouault and Wakolbinger (1991) [2], and
Gorostiza, Roelly and Wakolbinger (1992) [21]), i.e. (here formulated for the superprocess and
in terms of a heuristic only), for each 2 € Z4,

t _
QN = ¢ [ / Xi’wsa&%] , (2.3)
0

where {(X;*)i>0; 8 > 0,4 € M(Z%} is a family of independent SRW starting with p, and
€% = (&)>0 is a RW with kernel a;(z,0) := a(0,x). We would like to point out that we
integrate the right hand side of (2.3) with respect to the increasing process which is given due
the monotonicity in the initial measure.

Example. Let us illustrate the above definition by the examples which are relevant for our
results. Fix a non-empty finite ordered set 7', and a time-vector t := (t%; e € T) € [0,00)7. We
choose E := T x Z%, and consider the random variable X := (X; e € T).
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(i) For a fixed (e,x) € T x Z%, we use

(P)(e,x) (24)
as a shorthand notation for the law of X, size-biased with Xje({z}).
If T = {e}, we abbreviate

(P)ﬂf = (P)(e,x)' (25)

(ii) In particular, if Xy(Z%) < oo, a.s., for a given eq € T, we use

(P)e, (2.6)

as a shorthand notation for the law of (X (Z%); e € T), size-biased with Xieo (Z%). O

In this paper we specifically investigate the questions stated above for the critical dimension
d = 2. We are going to rescale the process under the Palm distribution which as it turns out
means that we rescale the genealogy of the relatives of a sampled particle. The specific point
about the critical dimension as we see later is then that due to diffusive clustering all populations
are growing on the same scale. The latter relies mainly on the fact that the sampled particle’s
relatives are the superposition of different aged family clans.

From now on let d = 2.

2.1 Spatial scaling (Theorem 1)

The main aim of this subsection is to answer the questions about the cluster’s height and its
spatial shape. The analysis of the space-time picture is dealt with in the next subsection.

We now start to renormalize. The precise statement for BRW, 7, goes back to Durrett (1979)
[14]. Recall ¥(-) from (1.24), and the covariance matrix @ from (1.6). For ¢ > 0, A C Z2
bounded,

lim —=———
00 dmy/det Q Ylogt #A

Roughly speaking, (2.7) states that with probability of the order 1/logt we see Z logt surviving
particles, where Z is mean 1 exponentially distributed.

Ylogt pu() <4m/detQ mA4) 8) — 44 exp|—e]. (2.7)

In this subsection we state a similar result for SRW, which simultaneously gives more insight
into the origin of the exponential law on the right hand side of (2.7), and hence, a better image
of the spatial structure of the growth. To do this, we start by introducing the first two concepts
to describe phenomena concerning clustering.

Renormalizing. The first step is to renormalize our processes by the growth rate of a surviving
mass at a particular site, i.e., at time t > 1 we set

X= (407" X, (2.8)

where V)2
Ay = —F—— logt. 2.9
¢ 4m/det Q ©8 (29)
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Block averaging. Secondly, in order to get the spatial structure into view, we analyze the
clustering from the point of view of averaging over large blocks: for a € [0,1], € R? and t > 1,
we define the a-block mean by

B(J},t),a = Xt (L? + [$]) , (210)

where the space block is given by

LY = [—%(t% —1),=(t2 —1)2nz2 (2.11)

N —

If we obtain a common statement for both models, we use script letters, i.e., we reach again the
following agreement,
B@D: e = = X, (LY + [2]), (2.12)

and analogously for the scaled versions,
B = = X, (LY + [2]). (2.13)

Notice that this includes the case without spatial averaging, i.e., the above setting guarantees
that
B@D:0 = x,({[a]}). (2.14)

In order to analyze the object just introduced we need two new ingredients which we now present.

These are the diffusions which are related to non-spatial branching.

Feller diffusion Z. Let Z := (Z;):>0 denote the Feller diffusion (FD), i.e., Z is Markovian and
has ’generator’:

%x dd—; (2.15)
Notice that the law of FD is infinitely divisible, and for each A\ € RT,
B o[-\ Z]) = exol- 150775
. N (2.16)
= exp [—9/0 (1—e)(tV/2)72 exp[—m] dz,
and hence,
FD[qz] = (tV/2) 2 exp[—%] da (2.17)

is the uniquely determined canonical measure.

Size-biased Feller diffusion Y. In order to introduce a size-biased version of Z, recall that it
is known from Theorem 1 in Roelly-Coppoletta and Rouault (1989) [35] that the processes

(2 Z, # 0 ¥s € [0,T]} (2.18)

converges in distribution, as ' — oo, to a process, Y := (¥%);>0, whose distribution is charac-
terized by

BF(Y)] = 52 F(2)], (219)
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F € Cy(R*). Y is therefore referred to as the size-biased FD, and we let (P?) := LO[Y}].

Furthermore, by the (P?)-martingale problem formulated in Theorem 2 in [35], it turns out that
Y is FD with immigration, i.e., a diffusion with ’generator’

d V d?

i.e., we have the following ’cluster decomposition’:
¢

Loy =2 U ngqu , (2.21)
0

where {(Z]"")i>0; ¥ > 0,2 € R} is a family of independent FD (indexed by 7) starting with
initial mass .

Thus, the law, (PY), of Y started in 0 is non-trivial, and coincides with the Palm canonical
measure of FD, i.e.,

0 i x z
P°Y; € dz] = (W) [dz] = BUDE exp[—tv/2] dz. (2.22)

Before we state a limit law of the type (2.7), notice that by Lemma 10.6 in [26],

(P7) =Pl (™) . (2.23)
where
P! = L"), (2.24)

and Q;" is the canonical measure of X started in ¥(1). Since by Theorem 0, under P, X; tends
to extinction, the probability to observe more than one family goes to zero, as t — 0o, and the
following theorem states that the suitably rescaled genealogy of the observed family described
in terms of Kallenberg’s backward tree, converges to a limiting genealogy in distribution, i.e.,

t1 s,Vdsdz I—a
L[Atl /O =X ES(L?)}H:;[,[ /O ngvﬂ, (2.25)

(recall (2.3) and (2.21)).

Recall from (1.24) the initial law, ¥(6), from (2.5) the notation of the Palm distribution, (P),,
and from (2.20) the definition of the size-biased FD, Y.

Theorem 1 (One space scale)

(a) For every e > 0,

FD
lim A, PI[BOH) @ > o] = lim A, PPA)T 2y > €] = 9”&7—;" (e, 00)] . (2.26)
— 00 — 00 17&
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(b) For each 0 >0, y € Z%, and a € [0,1),

(PY)o[BUH € J=P[Vi_, € -]. (2.27)

t—o0

Remark. First notice that for @ = 0, the limit law in (2.27) describes the growth of one
component, and is exactly the statement (2.7), and corresponds to Theorem 4.1 in Fleischman
(1978) [19] stated for BBM.

(2.26) is the starting point for different approaches in describing the clusters, and yielding
different branching diffusions Z and Y in the limit which are related via size-biasing. On the
one hand side, by Theorem 2 in Klenke (1997) [28],

PIABONe ¢ ]—=P[Z,_, € -], (2.28)
t—o0
while on the other side, we obtain (2.27). In particular, part (b) tells us that size-biasing and
rescaling ‘commute’.

Notice that, since under (P?)o we observe one typical family only, the right hand side of (2.27)
does not depend on 6, of course. Hence, summarizing both approaches, together with (2.23),
one expects that

(POAY B0 ¢ -] t:>IP’9 [Yi_q€-] (2.29)
Moreover, (2.26) suggests indeed a further type of result which is stated in the Theorems 5(a) and
5(b) in Dawson and Greven (1996) [11], where SRW on the hierarchical group are conditioned to
have components with values at least € > 0. In this context, a third branching diffusion appears
in the limit, which is now time-inhomogeneous, and its distribution is given by that of a Feller
diffusion, Z, conditioned on surviving until the unit time.

We have learned from the genealogical tree that the mass observed from a randomly sampled
particle, called ego, is the superposition of the different family clans which have branched off
ego’s ancestral line. Let now a € (0,1). Since the total mass of a family which branched off at
time t — t*, o/ € [0, ), is of smaller order than t*, the family clans younger than ¢* do not
have any effect on the density of ego’s relatives in a block of side length t®. The fact that the
latter phenomenon translates in the limit to a cut of the domain of integration of the limiting
genealogical tree indicates that the offspring of each family clan which branched off at time
t—1t7, v € (o, 1), and lives at time ¢ in a block of side length ¢ is at time ¢ uniformly distributed
on that block. In a suitable block ego sees therefore all sites growing on the same scale. O

2.2 Multiple space-time scaling (Proposition 1 and Theorem 2)

Our next goal is to give a more detailed description of the space-time picture of cluster for-
mation via multiple space-time scales. That means, we describe the common law of surviving
masses/particles which are simultaneously located at spatially rescaled sites and observed at
rescaled times. In order to explain the suitable scales, we need to introduce an object which
contains all information about a cluster’s genealogy. Having the particle picture in mind, a
positive correlation between two components observed at different times is due to a common
ancestor. The historical paths of two particles coincide, hence, up to the death of the most
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recent common ancestor and their increments are independent of each other afterwards. We
expect therefore the rescaling analysis to be described via genealogical trees.

To define these we proceed in several steps: (i) we start by defining a binary tree as a special
graph without any loops. (ii) We label the tree’s vertices by a function which reflects the
exponents of the rescaled degrees of kinship of each pair of two individuals, and (iii) we choose
space-time scales associated with this labeled tree. (iv) Based on the described genealogy, in a
final step we introduce the limiting objects.

(i) Binary tree T. A binary tree T is a finite set of words consisting of finitely many letters
of the alphabet {1,2} with the following compatibility conditions (see Figure 1(a)):

e )eT,

e for all m € NT and for all es,...,e,, € {1,2}, if (1,es,...,e,) belongs to T, then, for all
1<k<m,(1,ey,..,e), also does.

e for all m € Nt if (eq,...,e;n_1,2) belongs to T, then (eq, ..., em_1,1) also does.

We root the tree by () and call the exit vertices, T, the leaves, i.e., all words which are not the
beginning of a longer word in T. For e = (ey,...,ey,) and f = (fi1,..., fn), the degree of kinship
is given by

max{k : (e1,...,ex) = (f1, ..., e, 0
o= x{k: (e1,....ex) = (fr, ., fu)} e f# ' 2.30)
0 else
We then define the minimum e At f as the maximal common beginning of e and f, i.e.
. (617'"767“) ifr>0
enrfi= { 0 else : (2.31)

If there are no other trees around, we abbreviate e A f with e A f.

Notice that with ” A” a partial order relation on T is given in natural way: e < fiffe=eA f.

(ii) Space of scaling exponents (T,A). Fix a tree T, and consider an increasing map on the
vertices of the tree

A:T - [0,1], A(®) =0, (2.32)

which generates the collection of scaling exponents. The tuple (T,A) is then called the space of
scaling exponents (see Figure 1(b)).

(1,1) (1,2) 0.2 0.3
(1,2,1) (1,2,2) 0.3 0.5

Figure 1. (a) Diagram of the tree T = {0, (1),(1,1),(1,2),(1,2,1),(1,2,2)}
(b) Same tree combined with a scaling function
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(iii) Multiple space-time scaling. In order to describe the structure of the complete space-
time process, in particular the parts where survival is observed, in addition to renormalizing
and block-averaging (compare (2.8) and (2.10)) there is a third concept in discussing clustering
phenomena, which is called the multiple space-time scale analysis.

With each space of scaling exponents, (T, A), we can associate a corresponding multiple space-

time scale. Namely, given (T, A), a family of sequences of space-time points R; € (R2 X ]R) ™
R; = {rf+ = (yf+,sf+); et €Tt} (2.33)
is said to be on a (T, A)-scale iff for all et f* € T, the following two conditions hold:
+ +
tog (1v | 5" — ! " 1P v 15" — 5! ")

lim =1—A(e" A fh), et +.
t—o00 logt ( i) 7 (2.34)

log sf+

t—o0 log t

Recall the definition of a-block means B(+)® from (2.13). We are now interested in the joint
distribution of several of these objects, i.e., we need to investigate the asymptotics of

LB = Kérf+va; et e T+)} . (2.35)

We expect the genealogies of the limiting objects being the limits of the genealogies corresponding

to (B”tg " @ et € TT), and hence being associated with the same space of scaling exponents. The
candidates for these objects are the so called tree indexed diffusions, which we introduce next.
They will describe different aged subfamilies, and play a role similar to that of Kallenberg’s
backward tree.

(iv) T-indexed diffusion Z(T4) and Y(€):(T-A) | Fix a space of scaling exponents (T, A).
The (T, A)-indexed Feller diffusion (TI-FD)

Z:={Z;; ecT}l>o (2.36)
is a diffusion on RT with the following dynamic: two branches Z¢, i = 1,2,
- are FD starting in the same value at time ¢t = 0,
- run together until A(e; A eg),

- and after that time their increments run independently of each other.

We abbreviate .
AR {Z4(e+) terer+ (2.37)

Analogously we define for a given leaf, ej € T, the (T, A)-indexed Feller diffusion with size-
biased trunk e(')F .

+
Y = [V e e T }ng (2.38)
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is a diffusion on RT with the dynamics: the trunk {Y(ear e e < e(')F } is size-biased FD, but for
e1,e2 L ear, two branches Y(eg)’ei, 1 =1, 2, evolve as follows:

. . (ea'),eg' . . +
- they are FD starting in YA(earAeM@) at time t = A(ej Aep Aea),

- run together until A(e; A eg),

- and after that time their increments run independently of each other and of the trunk.

We again abbreviate
4y o+
v (E.(T.A) {yj‘ig jf S— (2.39)
The name of Y is justified by the following property: recall from (2.6) the notation of the Palm
distributions, (IP)e.

Proposition 1 (Family of Palm distributions of tree indexed FD)

Fiz 0 > 0, and let
P? .= L0z, (2.40)

(a) Then the family of its Palm distributions, {(I[D)ear }eareTJr, equals that of TI-FD with size-
biased trunks ear €T, i.e., for each ear eTT,

(1[»9) L= LO[Y (0 (1A, (2.41)

0

(b) P? is infinitely divisible, and the family of Palm distributions of its canonical measure,
(Q(T’A))ear, is equal to CO[Y(GSF)’(T’A)].

Before we state the next theorem we want to give a motivation. Assume for the moment that
« = 0, and recall from Theorem 1 that the ej-th marginal in (2.35) equals in law P[Y; € -].

~ J
Each other component, say B2 ’titﬁ)’o, et £ e(')F , measures ego’s relatives which live at time ¢2
before or after ego in a spatial distance of order £2 to ego. Then it is clear from the central limit

theorem for the underlying motion that the contributions to BT 4.0 came only from those
family clans which branched off at least a time t¥V# before. Moreover, after the splitting time
both components evolve independently from each other, but in comparison with ego’s ancestral
line, afterwards there is no mass immigrating from the family clans anymore.

If we then look at the block means rather than the single sites, we once more observe that

no family clan younger than t® contributes to the densities. In fact, we expect the limiting
genealogical tree to be cut at time 1 — .

We are now able to state the result about a cluster’s space-time structure, as ¢ — oco. Recall

from (1.24) the initial law, W(¢), and from (2.4) the notation of the Palm distribution, (P))-

Fix a space of scaling exponents (T, A), a leaf el € T, and a block length exponent a € [0, 1].
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Theorem 2 (Multiple scaling)
Let Ry == { (y¢",s¢"); et € T} be on a (T, A)-scale. If

P = LYO[(x +; et e T, (2.42)

St

then the following holds as t — oo:

(PY) 4 B € ]—PO[Y(d: (TANI—a)) ¢ ], (2.43)

(ed,u:°) t—oo
Remark. Let us discuss the clustering phenomena described by Theorem 2.

[a = 0].

Look first at the spatial aspect of our theorem. For a fixed t = s, (2.43) is associated
with the statement of Theorem 2 in Klenke (1997) [28] for SBM/BBM on R?. Since
Klenke blows up the initial state instead of changing to the Palm measure, he obtains a
(T, A)-indexed system of FD, Z(T-4) in the limit.

[a € [0,1)].
By Corollary 1, stated in the very end of section 4, (2.43) is still true if we replace the

sequence of centers (yteg) by any sequence y; € LY + [ytear] As a consequence, since X is
translation invariant, size-biasing with the mass at one single site (the center of the block)
has asymptotically the same effect as size-biasing with a whole block mean. This confirms
that under ego’s perspective all sites grow on the same scale in a suitable block.

(2.43) simply asserts convergence for a given a € [0,1). It is an open problem to show
that (2.43) actually holds in the sense of weak convergence on path space, but having the
genealogical representation at hand, there is little doubt that indeed weak convergence
takes place. We defer this question to further study. O

Obviously Theorem 1 and Theorem 2 make resolutely use of the fact that rescaling the branching
model under the Palm distribution is the same as rescaling the relatives of a ’typically sampled’
particle. Hence, whatever contributes to the densities of two different components has a common
history up to some time, and has increments evolving independent of each other afterwards.
While of course the common ancestral line is responsible for the common history, there is more
than one interpretation for the independent increments. So far we have had in mind the one
which is due to the branching mechanism of the model.

But it is also possible that it comes not from one branching model but from a collection of
branching models with the exploited property, i.e., each two of them run together for a certain
time and have independent increments afterwards. The latter appears for instance in two-level
branching models in which the branching concerns not only an individual level, but moreover
it is allowed that a group of individuals may be reproduced or disappear. Since the proof of
the theorems are not influenced by what the independent parts are due to, we will state with
Theorem 2(’) a generalization of Theorem 2 in Proposition 3.1.
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2.3 Outline of the strategy for the proof

We close this section by outlining the strategy for the proofs of our results, which determines
the structure of the rest of this paper.

First, section 3 is devoted to a systematic introduction to the representation of the moment
formulae for SRW by applying the underlying genealogical structure. It will turn out that
the objects these formulae are based on are systems of random walks which are indexed by
the possible genealogical groves. That suggests that instead of rescaling functionals of a single
branching process we rather have to deal with systems of branching models which are itself
indexed by a grove. The latter requires an extension of Theorem 2, and will be stated in
Theorem 2(’) in subsection 3.1. From there we derive the corresponding moment formulae in
subsection 3.2. Finally we prove the representation of the size-biased grove indexed FD which
was given in Proposition 1 in subsection 3.3.

Section 4 is devoted to the asymptotic behavior of the moments of a tree indexed system of
random walks, for which according to the techniques of section 3 the moment formula for tree
indexed SRW is the key. The calculations in section 4 are therefore crucial for the proof of our
results for SRW.

Finally, in section 5 we collect all tools mentioned above to actually prove the Theorems 1 and

20).

3 Genealogical representation of SRW-functionals

The main objective in this section is to give explicit moment formulae for the processes appearing
in the theorems, which are simultaneously observed at different scales in space and time. That
means, for t1,...,t" € Rt and !, ..., 2" € Z%, we are interested in expressions of the form:

E[Xa({z'}) Xe({2?}) - Xen({2"})]. (3.1)

To be able to handle the rather complicated formula for SRW, we develop a machinery which
describes collections of such moments graphically. This ansatz was first used by Dynkin (1988)
[16], where the space-time mixed moments are listed systematically in terms of special binary
graphs.

Obviously, the family structure of a branching population is represented by a genealogical tree,
or more generally, in the case of collections of independent families, by what we shall call a
genealogical grove, i.e. a collection of trees.

e For this reason, in subsection 3.1 we start with the construction of groves. Furthermore
due to migration these groves are naturally connected with a grove indexed system of
RW which contains the information about how long two particles/masses have followed
the same path due to a common ancestor. This concept of grove indexed RW extends to
the concept of more general grove indexed systems incorporating the branching property.
These being grove indexed systems of the considered branching models, and grove indexed
FD. We finally use the latter to extend the multiple scale analysis to a system of grove
indexed SRW/BRW (Theorem 2(’)).
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e In subsection 3.2 (Proposition 2) we derive the moment formulae for grove indexed SRW.

e Finally, in subsection 3.3 we give the probabilistic representation of the random object
which is the size-biased grove indexed FD. In particular, we prove Proposition 1.

3.1 x-grove; grove indexed systems (Theorem 2(’))

The representation of the moments of SRW, which is given in subsection 3.2, relies on the
underlying genealogy due to both, the branching and the migration. It may, therefore, be
described by systems of RW which are indexed by binary groves. In order to introduce this and
other grove indexed systems, in this subsection, we pursue the following steps: (i) given a sample
from the population, we define deterministic binary graphs which contain the information about
whether or not two components of the population are positively correlated due to common
ancestor mass, then (ii) we label these genealogical ’groves’ by the splitting times, and finally
(iii) we introduce grove-indexed systems, what in particular takes into account that during a
particle’s/mass’ life-time it is migrating according to a random walk.

(i) x-grove G. Recall from Figure 1 that rooted binary trees may be represented as sets of
words consisting of finitely many letters from the alphabet {1,2}. We then make the following
agreements:

- A grove is a finite collection of rooted binary trees.

- Let x be a non-empty ordered set containing the names of a sample of individuals, which
we call in the following leaves. Given ¥, a x-grove G is a grove, whose leaves are marked
by the elements of y.

- We define the following equivalence relation: two marked trees are the same, if they consist
of the same words and if each leaf of the one tree has the same mark as the corresponding
leaf of the other one. Then, two marked groves are seen as equivalent, if they are collections
of the same trees. That means, we allow different families to be exchangeable, but the
individuals within a family have to be fixed.

- For a grove G, let G (G~, G°) denote the set of its leaves (roots, internal vertices).
- Notice that each root, ¢’ € G~, corresponds to a binary tree rooted by €, i.e.

G

.— . /
s =1e€eG:e>¢} (3.2)
(compare also the basic notation concerning trees given in section 2.2).

- Recall from (2.31), that on each (family) tree of G a partial order relation is defined,
which extends here to a partial order relation, Ag, on G by identifying the roots, i.e., for
e, f € G, e< fiff either e € G~ or e and f belong to the same family tree, G|/, ¢ € G,
and e Ag|, f-

- Let Gy (gﬂ“) or Gx'XF) be the set of distinguishable y-groves (which consist of exactly k

trees resp. of the k trees xi,..., xx). In particular for x = (1,...,n), we abbreviate

On = g(l,...,n)v gT(Lk) = g((f,)...,n)’ (3'3)
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and call G, ( S)) the set of n-groves (n-trees). See Figure 2 for an example.

oA A A

WA W DN —
DN QO = O DN
— =N DN oW
LOLWN DN =
DN — QO DN
— DN =W W
LOLWN DN =
DN — QO DN
— DN =W W

Figure 2 shows the 19 distinguishable 3-groves

It turns out to be necessary to control the number of binary n-groves, in particular to control
this number from above. For this reason, we state an explicit formula for the cardinalities of
n-groves:

Lemma 1 (Cardinality of binary n-groves)

(a) Letn>1, ke {l,...,n}. Then

#on" = (k—Dl(n—k)! (34)
(b) In particular, for n =1,2,3,4, as mentioned in [18],
4G =1, #Go = 3, #Gs = 19, #G4 = 193 . (3.5)

Proof. We follow a standard counting argument based on generating functions. Notice that
it is not difficult to find an explicit formula for the cardinality of gﬁf). Namely, we get each
element of gf}jl by adding a new splitting point to each of the 2n — 1 edges of n-trees, and let

an edge turn either to the right or to the left (see Figure 3).

1 2 3 3 1 2 1 3 2 3 1 2 1 2 3 13 2
2 1 3 3 2 1 2 31 3 2 1 2 1 3 23 1
Figure 8 shows how we get the 12 3-trees from the 2 2-trees.
Then, since QF) =1,
(1) L (271)'
1 !
#G,h =20 - D#GY =2 [[(2k - 1) = =~ (3.6)
k=1
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Now recall that permuting the labels of the exit vertices within a tree yields a different n-grove,
while the trees themselves are unordered. Hence by (3.6),

m 1 n! i (1)
A D DR wa sl § £205
(3.7)

The proof of (3.4) relies now on a straightforward calculation via exponential generating func-
tions. Fix z € C, |2| < 1, then

> %Z”#szm)

n>m

1
1 1, E-D)N) 1 [1-(1-42)2
= | 2me (k— 1) ml 2 (38)
k>1
Comparison of the coefficients via Taylor’s expansion formula yields
a1 __ 1\ k (2n — (E+1))!
k) = = —9 k(1 _(1-4 = : :
#00 = (- 1) e —D)(n — k)] (39)
O

So far for a given sample of individuals from the space-time population, we can describe possible
genealogical records in the sense of specifying the exact kinship between the sample’s individuals.
Now, suppose the corresponding genealogical grove is well-known. Since the branching occurs
at random times, different generations may overlap. Hence, we take next a look at the splitting
times from the ancestors, i.e., we need to label the grove by the monotone increasing time points
at which the branchings occurred.

(ii) Labeled grove (G,S). Fix a grove G, and a non-negative starting time s? > 0.
- We call
5:G — [ 00) (3.10)

the labeling function if S is monotone increasing on trees and fulfills the initial condition
on the set of the roots, G,

Sig- = sP. (3.11)
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- The tuple (G, S) is called the labeled grove .

Up to now for a given sample of individuals from the space-time population, we can retrieve
all information which is due to branching. We are interested, finally, in the different spatial
paths the sampled individuals respectively all their ancestors have followed due to migration on
7. This leads to a system of RW, which is just indexed by the nodes, i.e. ancestors, of the
underlying genealogical grove, and whose dynamic relies on the information about all branching
times. This is a special example for a grove indexed system of Markov processes, which we want
to introduce now:

(iii) Grove indexed system of Markov processes W. Fix a labeled grove, (G, S). Let W
be a Markov process on E. Then consider the following collections of such processes,

W = {Wte; e c G}tzo, (312)

which are such that the branches W€, e € G, are versions of W, and the joint distribution of
two branches W€ and W depends on whether or not e; and e are related:

e if e1,e9 € G belong to the same tree, the branches W€, ¢ =1, 2,

— start at time s? in the same point of E,
— run together until S(e; A ez),

— and their increments after that time are independent of each other.
e if e1,e9 € G belong to different trees, the branches W%, ¢ =1, 2,
— start at time s? in the same point of E, but

— their increments are independent of each other.

Definition 2 (Grove indexed system of Markov processes (GI-W))

This defines a Markov process on EC, which is called the grove indexed indexed system of
W (GI-W).

Examples. We here want to illustrate these special cases of GI-W which play a role in the

following sections.

(i) Let E := 7. We choose for W our basic process, £&. Then we obtain the above motivated
grove indexed systems of RW (GI-RW),

§:={&; e€ G}, (3.13)

which is illustrated in Figure 4. GI-RW is the object the moment formula in Proposition
2 is based on. We investigate the rescaling analysis for £ in Proposition 4 in section 4.
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(ii) Let E := l# C M(Z%), and let W stand for our branching models, SRW or BRW, respec-
tively. We then obtain a system of grove indezed SRW/BRW (GI-SRW, GI-BRW),

X ={X e e G >0, (3.14)

which is the main object considered in subsection 3.2.
(iii) Let £ :=R", and let W stand for FD, Z, then the system of grove indezed FD (GI-FD),
Z:= {75 ¢ € G hso, (3.15)

is the generalization of the tree indexed systems of FD introduced in subsection 2.2. Notice
that its size-biased version,

+

Y = { Y0 ¢ € G }ym0, (3.16)

can be defined as in (2.38) if for two leaves e and f belonging to different families we agree

on S(eA f):=s". O

Zd
0.1
0.3
e g(1.22) ¢(121)
t"

Figure 4 shows the trace of a possible realization of GI-RW, where the labeled grove
coincides with the space of scaling exponents from Figure 1b.

In section 2 we have stated our main result on the multiple scale analysis in terms of suitable
rescaled finite dimensional marginals of a single BRW/SRW (recall Theorem 2). At this point
we want to generalize this in an obvious way to the grove indexed systems of branching models:
let (G,S) be a labeled grove, and consider the (G, S)-indexed system of SRW/BRW (recall the
second example above). Following (2.37), we abbreviate

+
XG5 = {XG 0y; et € GT) (3.17)
Then we are considering sequences of labeled groves, (G, S;), which can be rescaled in a suitable

way.
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For a given space of scaling exponents, (T, A), recall from (2.33) the definition for a sequence
of space-time points being on a (T, A)-scale.

(iv) Extended multiple scale analysis. Fix a labeled grove, (G, A), such that A|g- = 0.
Then a family of sequences of space-time points R¢*t e (R2 x RT)G" U (RT)G\GT

R = {r¢" = (y",s¢7), et € Gy 88, e € GO, (3.18)

is said to be on an extended (G,A)-scale iff the following three conditions hold: for all et, f €

+ + + + +Aft
tog (1v [l ¢ w12 v 15" v sl 5T

1— A(etAf* 3.19
= 1 APAST), (3.19)

and in addition to (3.19), for e € G\ G,

log sf
=1 3.20
P logt ’ (3.20)
and for e, f € G,

sf < s{, if e < f. (3.21)

ext

Remark. Given a grove, G, R{*" equips G with the labeling function

Si(e) := s, e€ G\GT. (3.22)
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Recall the definition of a-block means B(+)® from (2.13). We are now interested in the joint dis-

tribution of several of the objects indexed by a grove, i.e., we need to investigate the asymptotics
of

LB = [(ET?+va; et € G*)] . (3.23)

Based on that we state the following theorem. Below we define the suitable property of labeled
trees one needs in order to conclude Theorem 2 as a particular case of Theorem 2(’).

Theorem 2 (’) (Multiple scaling extended on grove indexed SRW/BRW)

Let R = {r¢" = (y¢",s¢"), et € Gt s¢ e € GO} be on an extended (G, A)-scale. If
Pl .= LYO [y (G5 (3.24)
then the following holds as t — oo:

(PY) 4 [BR e e | = POy () (GANI=a) ¢ ], (3.25)

e
(eg_vyto ) t—oo

Notice that the concept of grove indexed branching processes includes the description of the
finite-dimensional marginals of the single branching process. To see this, we define labeled trees
with a special structure:

Definition 3 (Linearly ordered tree)
A labeled tree, (T, S), is refered to as linearly ordered iff for each subtree T' C T,

S(Neerr€) = NeerrS(e). (3.26)

Remark. Consider a sequence of linearly ordered trees, (T, S;). Since its labels are such that
Si(e) ASi(f) = Se(e A f), (3.27)

we obtain immediately that |S;(e) V Si(f) — Si(e A f)| = |Se(f) — Si(e)].

Furthermore, if a family of space-time points R; is on a (T, A)-scale, it is always possible to
extend to R* by uniting R, with a family of time points {s§, e € T"} such that T equipped with
Sy given by (3.22) is linearly ordered. Thus, Theorem 2 follows immediately from Theorem 2(’).
O

3.2 Moment formula for the tree indexed SRW

Fix a labeled binary tree, (T, .S), a starting time, s, and let X be a version of a (T, S)-indexed
SRW. Then the main aim is to obtain a graphical representation of an explicit formula for the
space-time mixed moments of X(T-%) (recall (3.17)).

Due to the underlying genealogical structure, the moment formula for (T, S)-indexed SRW relies
on the corresponding moments for (G, U)-indexed RW. The labeled groves (G, U) run through
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all possible genealogical records, i.e., in particular G € Gr+ (recall (3.3)), and is equipped with
monotone labels, {U(e); e € G}, such that the splitting time, U(e), from a possible common
ancestor, e = e Ap fT, of the two individuals e, fT € T occurred latest before the branches
X¢" and X/ started to follow an independent dynamic.

To describe this formally, we need more notation.

- For any grove with the same leaves as T, i.e., G € Gp+, we introduce the labeling function
on G prescribed by (T, S) as follows:

s? eec G~

U™ (e) :=
(©) S(Ap{et € THet >ge}) ec GOUGH

(3.28)

See the following figure for examples.

0
0.1
e(1,2.1) 0.3 0.1
e(11) e(1:2:2) 0.2 0.5
0
e(LD) 0.2
0.3
(12,1 e(1.2.2) 0.3 0.5

Figure 5. Starting with the space of scaling exponents, (T,A), from Figure 1, for
two special choices of G € Gp+, the labeled space (G, U(T’A)) prescribed by
(T, A) is illustrated.

Furthermore

- For a given labeled grove, (G, U), with G € Gr+, let £ be a version of a (G, U)-indexed RW.
For s >0, 2 € 24, F(T+) := (F°"; et € T), F¢© € M7 (29, S(Tt) := (S(e*); et €

TT), we set
G,U s? et reet
S F@H]@) =B T F (5. (3.20)
eteT+
In particular, in the simplest case where T := {(), (1)} has one leaf only, Sig S?% ) coincides

with the semigroup Sy g((1y) defined in (1.9).

- As motivated above, since (G, U) should represent the genealogy, later we want to integrate
expressions of the form (3.29) about all possible labelings U of G € G+ such that U|g- =

s? and Ulgt = S|p+. Fore € GPUGT, let ‘e denotes e’s directed ‘predecessor’, i.e.,

—G
. : (61,...,€k) = (61,...,€]€,1). (330)
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We then define the domain prescribed by (T, S).

ATS) {U GO — [s?, 00) such that U("e¥) < U(e) < UTS(e), for all e € GO}
(3.31)
With the notation (3.29) to (3.31), we are now in a position to state the moment-formula for
XTS5 It will be illustrated below again in terms of finite-dimensional marginals of a single
SRW:
Proposition 2 (Moment formula; (T,S)-indexed SRW)
(a) For T -indexed test functions F(T) = (F¢ ; et € TT), F¢" e MF (2%, p e I, and

p=1,
LS@ (&
Bl T (X, F)
eteTt
B 3.32)
O\ #GT—#G G0 (
- > (3) [ [aotsSmrnma 11 ve
GEGLy eea- A, e€(G|,1)°
(b) Specifically, the first and second moments are
0
E/" [<Xt7F>] = <Ss(07t[F]7:u’> (333)
and
50 61 el 62 62
Ep“7 |:<XS(€1)’F ><Xs(€2),F >]
61 62
= <85@,5(€1)[F ]7M><SS@7S(62)[F ]7M> (3.34)

S(etne?) L )
+V / @ (S0 [Susien [P 1SusnF]] ) du.
Example. Consider once more linearly ordered trees, i.e., (T, 5) fulfilling (3.26), then for e € G,
and G € Gr+,

0 —
ye
[(T:S) (o) — iy ‘ . 3.35

(©) AMS(eT); et € TTiet >ge} ec GOUGT (3.35)

Hence we obtain from (3.32) just the moment formula for the finite-dimensional marginals of a
single SRW as can be found e.g. in Dynkin (1988) [16]. Here the dU(+)- integrals are restricted
only by monotonicity, i.e.,

Ulel) < U(e?), if e! < e (3.36)

a

Proof of Proposition 2. In the specific situation, where the labeled tree, (T,S), is linearly
ordered, the proof goes back to a finite-dimensional marginal representation of the log-Laplace
equation, (1.18), and can be found e.g. in [16]. For arbitrary binary trees we refer to Winter
(1999) [39]. O
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3.3 Representation for size-biased grove indexed FD (Proof of Proposition 1)

Fix a labeled grove (G, A).

In this subsection we prove (a generalization of) Proposition 1 (i.e., the analoguous statement
for labeled groves rather than trees). Consider a random vector (Z1, ..., Z,) as well as the vector
(21, ey Zn) where for each i € {1,...,n} the ith marginal Z; equals in distribution the size-biased
marginal Z;. Moreover, denote by ((Z1, ..., Zy)); a vector which equals in distribution (71, ..., Z,)
size-biased with the ith component, Z;. Then two specific cases are obvious. On the one hand

side, if Z1 = ... = Z,, a.s., then ((Zl,...,Zn))Z 4 (21,...,21), while on the other hand, if 71, ...,

Z,, are independent then ((Z1,...,Z,))i = (Zl, s Zy, .y Zpn). Coming back to a (G, A)-indexed
system of FD we now have the situation that the increments of two branches are independent
after the time of the most recent common ancestor. It turns out that the above discussed cases
for grove indexed systems translate as follows: for each ear € G,

LY CA] = (£2Z(GA)) (3.37)

€o

To see the latter, by Definition 1 we need to verify that for each A := (A\¢"; et € Gt) € (RT)"
and for all ear cGT,,

1

exp|— YA?2+ A :5]1«:9 0+ = Z5e | (3.38)

eteGt+ eteGt+

Proof of (3.38) (including proof of Proposition 1).

(a) We proceed by induction on the length of G, [(G), i.e., the length of the longest word in G.
Recall from (2.19) that the diffusion Y was defined such that (3.38) became true if I[(G) = 1.

Fix ng > 1. Suppose we can prove (3.38) for each tree of length at most ng, and assume that
I(G) = ng + 1. Then by conditioning on the trunk at the time of the most recent common

(€ )

+
ancestor of all its descendents, YA(/\ +y » one obtains for each A := (A" et e GF) e (RT)ET,

exp[— YAZJF )\e+
eteGt
[ (g )eed
N e R Gl PO 3 Y(e A (3.39)

i eteG+

(eg)se
(ed): v Anet) | ed et
= | (v jgefg) R’ Aret) ij(eg)exp[— > Z4en N ||

eteGt

where we have used the induction hypothesis. Since the trunk, y(ed)eq , is a size-biased mar-
tingale, its inverse is a martingale too. By independence of the branches belonging to different
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trees and independence of the increments after A(Ae™), the right hand side is equal to

ed ,e+ — el et et
E’ |:(Y/(1((/)\i+;) ) 1} E’ Z At expl— D ZierA ]
eteGt
(3.40)
1 0 63_ et et
ZEE ZA(eOJr)eXp[— Z ZA(6+))\ ]
eteGt
(b) Infinitely divisibility follows from the branching property. Hence for each 6 > 0,
Loy ©OHEN] = £27(EN] 5 (QIE) (3.41)
and specifically with 6 := 0, (Q(G’A))ear = LO[Y (e):(G.A)], O

4 Moment asymptotics in the critical dimension

In this section we shall give the asymptotics for the moments among suitable rescaled components
or blocks of components of SRW, (X});>0, in the critical dimension, d = 2. We proceed as follows.

e The main result is stated in Proposition 3 in subsection 4.1. Its proof will consider two
cases separately, namely: the case without any and the case with block averaging.

o In subsection 4.2 we look at the single components only.

e In subsection 4.3, we then change that microscopic perspective to rather focus our view
on averaging the components over large blocks. The transfer is based on the fact that on
the lattice, the typical tuple of components within a block of side length t2 has mutual
distances of the order +2. That means that blocks of side length ¢ behave as single
components, which are associated with a scaling function truncated at 1 — .

Fix a space of scaling exponents (T, A) and let R¢*! be on an extended (T, A)-scale. Through
the whole section we are interested in functionals of the two objects:

e (T,S;)-indexed SRW, X = { Xf; e € T }4>0, i.e., TI-SRW which follow the dynamic: two
branches X, i=1,2,

— run together until Si(e; A ez),

— and their increments are independent of each other after that time.

o (T, A)-indexed FD, Z := {Zf; e € T }4>0, i.e., TI-FD which follow the dynamic: two
branches Z¢, i =1, 2,

— run together until A(e; A e2),

— and their increments are independent of each other after that time.
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4.1 Results for tree indexed systems of SRW (Proposition 3)

For a given (T, A), and G € Gr+, we introduce the coefficients prescribed by (T, A) on G,

=11 [0t I1 ve (41

ereG- Thaw)’  ee(Gl )0

where the U(e), e € G°, run through the domain of integration given in (3.31). In particular, if
G has length 1, we let (T (G) := 1.

Fix 6 > 0 and a € [0,1). Recall from (2.9) the renormalizing constants A;, and from (2.10)
a-block means B+, Let R¢®! being on an extended (T, A)-scale (recall (3.18)).

Our main result is then the following:

Proposition 3 (Asymptotics for the moments of (T, S;)-indexed systems of SRW)

Let X\ be the counting measure.

(a) Then the rescaled moments of the block means are given by

e % #T+-1
ABPL]] B — <_> o 3, M@, (4:2)

eteT+ e 2 GEg(l)
T+

(b) There is a finite constant T such that for any family of space-time points
Rert .= {pe" = (¢ s ), et € TT; s e e T\ T},

E” [ B” T < (BT (log (Vs 4+ 3))#TT -1 THETT (4.3)

eteT+
Remarks. Recall the moment formulae given in Proposition 2. Obviously, if the initial state
has finite total mass, we can let fall down the condition on the compact support property of

test functions. For a given extended space of scaling exponents, (G, A), and 6 > 0, in (3.32)
inserting . = 669 and F =1 yields

B I Zaer) =E[ [T (Xier) 1]

eteTt eteTt

—Z(%

#TJr —#G~ (44)
) gHC (T A (@),

Hence the limit on the right hand side of (4.2) may be thought of as the limit of the moments
of a system of tree indexed FD. Namely,

Vv #TT-1 . N
(-) o Y [TANIS a))(G):tlir& Ay EPAT Tzl (4.5)

2
(1) +eT+
Geg, €

See [39] for more explicit formulae of ¢T4)(G) and of the moments of tree indexed systems of
FD. O
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4.2 Moments of the single components

The aim of this subsection is to prove Proposition 3 in the case without any averaging, i.e.,
a = 0. According to the moment formula for tree indexed systems of SRW we proceed as
follows.

e We begin with the analysis of tree indexed RW giving the rescaling analysis of the under-
lying migration. This is formulated in Proposition 4 in subsection 4.2.1.

e Applying Proposition 4, in subsection 4.2.2 we prove Proposition 3, at the present time,
for single components only. Recall from (3.32) that we have to sum up, for all possible
genealogical groves, expressions of the form (3.29). To do this, we use the representation
of TI-FD as total mass process of TI-SRW. We need to ensure that possible error terms
are summable. We establish the latter by using estimates obtained from the knowledge
about the exact cardinalities of binary groves which was given in Lemma 1.

e The biggest part of this subsection is dedicated to the proof of Proposition 4 in subsection
4.2.3. We proceed inductively over the length of a genealogical tree.

4.2.1 Rescaling of tree indexed RW (Proposition 4)

Fix a space of scaling exponents, (T, A), and a set of sequences of space-time points, RE*?,

R = (¢ = (yf 58 ) et €T sfe e T\ TH) (4.6)
being on a (T, A)-scale (compare with (3.18)). For this situation, a labeling function S; (compare
(3.22)) and a collection of trees with leaves T'" are induced. Fix one of the trees called G € gﬁ
Our aim in this subsection is to analyze the system of grove indexed systems of RW, £(G>) (given

in (3.13)), via the multiple space-time scales, R{*t. Recall (3.29) to (3.31). Then we have two
tasks. First we need to look for a suitable renormalizing function, f, such that the sequence

FO [ gy SE0 ey € 6T AT U (47)
$0

s
t K
¢ ecGY

converges to a nontrivial limit, as ¢ — oo.

Secondly, we need to sum up over the sites 2% € Z2 and to look for a second suitable renormalizing
function, F', such that the sequence

(G.U) ot e ot
F() /A(T!St)<Ss?,(s§'+;e+€G+)[1{[yf+]}’6 €G], A)d( H Ul(e)) (4.8)

sf ecGO

converges once more to a non-trivial limit, as £ — co. It turns out that the latter limit is given
by the coefficients ¢(T+4)(G) prescribed by (T, A) (compare (4.1)).
Notice that the renormalizing functions, f and F, lead back to the basic rescaling analysis of
RW, i.e., for x € R?,
tlim tay (0, [zV1]) = p(z) (4.9)
—00
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and hence for z € R? and « € [0, 1),
t (o]
Jim (logt)™! / 050, [2t5] ) ds = (0) (1 — a). (4.10)

Recall from (1.6) the covariance matrix @ of the migration. Then ¢(+) denotes the density of a
normal distribution with mean zero and covariance matrix @, i.e.,

= —= , € R4, 4.11
o) = g enl-z 2 B, @ (a.11)

with @-norm,
|z g=2"Q "=, r € R%. (4.12)

We introduce now the basic notation, which is necessary to state the analogies of (4.9) and
(4.10).

- For Rt = {re" = (y¢',s¢"),et € T, s¢e € T\ TH} € (R2 x RY)TT U (RT)T\T,
2 eR2 " >0andt> 1, we set

exr G7
et 0.6 [ SO et e T T aUe): g

(T.5)
A

eeGO
The restriction on the [ A(m.s)-integral has to be taken from (3.31).
- Then for 2? € R2, s > 0 and ¢ > 1, let
m(T’A’Rgzt)(xw, sw, G) = M(Rfmt, x@, sw, G) (4.14)

and

m(T,A,Rf“)(x(B’ S(B’ G)

= Si(Met eTH)) -5 (TAR) (20 0 G) (4.15)
" (log (Sp(A{et € T+}) — s0))#TH -1 m z",s",G).

In the following we suppress the superscript as long as no problems arise, i.e., we abbreviate
m(TARE) and m(TARE) by m and m, respectively.

- Furthermore we set

ext o + + + et T2
ARI™(G) :==| Vs —Si(MeT €T })I\/e+}}l+aé<G+{ll vi —vi o) (4.16)
and to 0 t + 02
AR (2", G) := AR; (G)Vegnea;g{\l yi — o} (4.17)

Fix 2° € R? and non-negative sequences (a;) | 0, (bs) 1 0, (¢;) | 0 and (Cy) T oo.
Proposition 4 (Multiple scaling; grove indexed systems of RW)
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(a) Depending on the order of magnitude of that time period, during which all random walk
branches run together, we distinguish two cases.

(i) (Trunk of a long time period)
(i.i) Uniformly in 8 € [I — A(Met € TTY),1] and uniformly in the sequence (u?) in

R such that
log (Si(A{et € T*}) —uf)

— 4.1
‘ logt ﬂ‘ <o (4.18)
with
SiMet e TH)) —ul > O, (ARFHG) V 1), (4.19)
the following holds:
<m('7u?7G)v )‘> 1 (T,(1-14

@), (4.20)

lim =

5 (Sy(AM{et € TH)) — b)) (Amy/det QAT 1 °

(i.ii) Uniformly in B € [1— A(A{et € TT)}),1] and uniformly in the sequences (22, u?)
in R? x RY such that in addition to (4.18) and (4.19), for all et € T also,
—
[ L —a? o< by, (4.21)
V(SA{et € TH)) — uf)

the following holds:

@ 1—A\+

lim m(z?,W?,G) =
(77) (Trunk of a short time period)
(ii.i) Uniformly in the sequence (u?) in RY such that
Cy < SiMet eTH)) —ud <o (ARSHG) V1), (4.23)
the following holds:

<m('vu?vG)7 )‘>

P e e Ty ) 424

(ii.ii) Uniformly in the sequences (20, u?) in R2 x R* such that

Cy < Si(Met €T} —u? < (AR?”(:C?, G)V 1) , (4.25)
the following holds:
lim m(2?, 4%, G) = 0. (4.26)

38



(b) There is a finite constant T such that, for a given family of space-time points R =
{ye et e T; s¢, e € TO}, uniformly in #T+ € N, and uniformly in s°,

< T#C* (log (\/seJr — P+ 3))#T+_1

M(R, 2", G 4.27
1?0132)2 (£, 8%, G) vset — sl +3 (4.27)

and
(M(R,-, " G), \) < T#E" (log (vs¢ — s 4 3))#T" -1, (4.28)

Remark. Notice that if (4.23) or (4.25) hold, then 1 — A(A{eT € T*}) > 3, which implies by
(4.1) that

—A

5D @y = o, (4.29)
Thus even in this situation, the right hand sides of (4.24) and (4.26) coincide with those of (4.20)
or (4.22), respectively. O

4.2.2 Proof of Proposition 3 for single components

Proposition 4 allows us to give a simple proof of Proposition 3 in the case without any block-
averaging.

Proof of Proposition 3. THE CASE v = 0. Recall from (2.14) that the setting of block-means
guarantees for o =0, z € Z%and t > 1,

B@Y0 = X, ({[2]}). (4.30)
(a) Hence by Proposition 2, and by Proposition 4,

~; et et
lim A, B[ [ BW ~t 10

t—o0

eteT+
— hm At Z <Z>#G+_#G_ (£>#G_ H <m('707G|61)7 )\>
oo G| 1)t-1
t Gegos 2 Ay e (A;)(Gler)
Vv #T+T-1
- (5> 0 > PG (4.31)

(1)
GGQT+

On the other hand, by the representation of FD as the total mass process of SRW,

. B(A) 1 ot vA#T (T,A)
lim A, BT 201 = (5 0 > TYG). (4.32)

fmeo tert 2 )
ere Geg, |
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(b) For a given set of space-time points R' = {y°" et e Tt;s¢ e € T}, we fix t >
Veter+ s¢" + 3. Once more by the moment formula for tree indexed systems of SRW given
in Proposition 2, and by part (b) of Proposition 4,

1
(#T*)! (log t)

i BT X dy )

eteT+

1 V\#OTHE o Tlacew (m(-0,Gl L), A)
= (#TH)! GGZQT+ <_) ’ (log (Vetep+s® +3))#T7 -1
1 1% #T 0 s
S @ <(§ v M) G;QT+ (m>
1 |14 4 o
< #TH) ((5 \ 1)(@ v 1)F) #G7+. (4.33)

Hence, it is sufficient to look for a I' < oo such that for #HTT > 1,

4G+ < THFTT (T, (4.34)

Recall that the cardinality of T"-groves is explicitly calculated in Lemma 1. By the following
rough estimate,

@2n—(k+D)! 20— < (n—1
D D RS D) Z(k—l)

k=1 k=1

(4.35)
<4ml(n—1)1277t <87, n>1,

the assertion (4.34) is fulfilled if I := 8. Then (4.27) and (4.28) are true with T = 8(% Vv
1) (peg VT O

4.2.3 Inductive proof of Proposition 4

The proof of Proposition 4 follows the idea of the proof of Theorem 8.1 in Durrett (1979) [14]:
we proceed inductively over the length [(G) of G.

To do this induction properly, we need a further technical lemma giving the uniformity in the
central limit theorem, which later allows explicit calculations.

Fix x € R? and non-negative sequences (a;) | 0, (B;) T o0, (Cy) T o0, (d;) | 0, but so slowly that

ed — 0, and (K;) T 0o, but so slowly that

VdiKg: — 0, (4.36)

in each case as t — oo.

Lemma 2 (One space scale; RW)
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(a) Uniformly in sequences (x,s¢) such that, as t — oo,

Lt
kN 4.37
| Nl lo< ar, (4.37)
such that
t> s> C (4.38)
uniformly in u € [0,disy] and uniformly in z € Z* with || z ||g< VuKy, the following
holds:
tlim St as,—u(Tt, 2) = (). (4.39)

(b) Uniformly in sequences (xy,s;) such that, as t — oo, in addition to (4.38),

| —= llo> Bt (4.40)

uniformly in u € [0,dis¢] and uniformly in z € Z* with || z o< VuKy, the following
holds:
lim s; as,—y (1, 2) = 0. (4.41)
t—o0
Proof of Lemma 2. First we observe that in both situations, (4.37) and (4.40), uniformly in
(¢, 8¢), u and z,

li — _ — =0. 4.42
ti)r& (St U) rn u(xt,Z) gp(m) 0 ( )
In the proof of (4.42) we make use of a very precise expansion of the migration kernel given by
Corollary 22.3 in Bhattacharya and Rao (1976) [1]. It states that on the assumption that the
discrete kernel is symmetric and possesses finite second order moments, the following holds, as
n — oo: y
(n) S A Y -1
sup |a'™(0,y) —n" (=) =o(n™"). (4.43)
y€EZ2 \/ﬁ

By a straight forward calculation, (4.43) transfers to the continuous time analogue: as t — oo,

;%umaw—tw@%nzdtw (4.44)

But that implies that for each € > 0 which is independent of (z, s;), u and z,

(st — ) agy—y (x4, 2) — (p(m) <e. (4.45)

which proves (4.42).

(a) Furthermore, notice that

|5t astfu(xta Z) - SO(CC)|

< S st — w as e 2) = p(@)] + () (4.46)

(st = ) a1,2) — pla)| + 1

<
—1—-d
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Hence our task is to prove that on the assumptions about the sequences (at), (Cy), (d¢) and
(Kt), uniformly in (x4, s¢), uw and z fulfilling (4.37) and (4.38),

) = (). (4.47)

This, however, holds because

Tz
—x
St — U @
St H Ty — 2 VSt — U
st—u /5 NED

<(1-d)h {n Te—allo+ ] o= lo+1-vVizd) o ||Q}

< (1= do) 2 {bs + VdiKg, o + (1 = V1—dp) || 7 [|o}-

T g

(4.48)

(b) Since st as,—u(ws,2) < (1 —dy) "1 (sy — u) as,—u (w4, 2), it remains to prove the analogue of
(4.47), i.e. that uniformly in (x¢, s;) fulfilling (4.38) and (4.40), u and z,

lim ¢( i

lim m) = 0. (4.49)

This follows because

T — 2 lze—z 13\
o <) (14— —2

2(s¢ —u)

-1
< (0) <1 + | ¢ [lo (Il $t2|Lc3 -2 | 2 HQ)) (4.50)

< ol0) (14 BBy~ 2V/diKa,s,))

where the first inequality holds since e* > 1+ z, = > 0. O

Initial step (I(G) =1)

Let [(G) = 1, i.e., RS (G) = {ys; s}, and hence specifically, AR (2!, G) = || 2? — y; ”227 and
AR (G) = 0 . Observe that the latter excludes assumption (4.23). Furthermore assertion
(4.20) clearly holds because for all sy,

(ag_s(-y),A) =1 (4.51)

Hence it remains to check the assertions (4.22) and (4.26). To see these, apply Lemma 2 on the

following setting: z; := :c? — Y, Sp 1= St — u?, u = 0, and z = 0. Notice before that if (:c?, 5?)
satisfies (4.25), then || 2 — y; HQQ /(s¢ — u?) > 1/¢;, automatically. O
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Induction step: the basic recursion relation

Let now [(G) > 2. Suppose that the assertions are true for trees of length n’ < [(G). The
induction step is fairly complicated. We begin by giving the basic recursion relation. Then we
outline the three parts in which we split the induction step.

The induction is based on the following recursive formula:

M(R, 20,0 G)

e 0 el 2 1l 1
- /Sq) Z auel—sw(x ’Ze ) 1:[1 M(R‘Gi,ze ,’U,e 7Gi) due A

zelez?

(4.52)

- Here and in the following e! denotes the unique ’first generation’ vertex of G, i.e., e! :=

Aetearel, and the graph G is supposed to decompose after e! into two connected binary
components Gj := (G!el)i, i =1,2. Compare with Figure 6.

- Recall from (3.28) that in particular for e' € G,
UTS () = S(A{et e T)}). (4.53)

Figure 6 shows the tree G|, decomposing into G1 and Ga.

To be in a position to apply the induction hypotheses, we need the following three items:

A. We want to truncate the domain of integration from u®' € [u?, U5 (e1)] to ue' e I,
for some I; C [u?, UT5)(e!)], in a way that ensures that the terms left out are small
enough.

B. For u¢ € I; we want to restrict the spatial summation from 2 €Z%2toz € D, .1, for
some D .1 C 72, again such that the terms left out are small enough.

C. Having done A and B, it remains to evaluate

2
h(z?, Wl 1, (Dyer) yereg,» G) = Z el _ 9 (m?,zel) {Hm(zel,uel,Gi)} du®
i=1

(4.54)
and

2
61 61 61
g(u?w[tu(Duel )uelelt’G) = / Z {H m(z y U 7Gi)} du . (455)



Here we make use of the induction hypotheses.

We treat the above parts A — C below after first preparing some tools.

Induction step: preparation (including proof of Proposition 4(b))

To carry out A and B, we need to get upper bounds for the terms we want to remove. For this
we need uniform bounds on M (recall (4.52) with (4.13)). Therefore, we first of all prove the
following uniform estimates, which then imply the proof of Proposition 4(b) immediately:

Lemma 3 (Uniform estimates)

For all kernels fulfilling (1.5) to (1.7), and all trees G, there exists a finite constant, T g+,
such that for a given R := {y*" et € GT; s e € G\ {P}} and s°,

1 V. et _ 0 3 #GT -1
sup M(R*, z, 5% G) < e (log (Verer+s - s +3)) ; (4.56)
z€R? Veter+5© — s +3
and
(M(R, % G), \) < Tygr (log (Verepss® — s +3)#¢ 71 (457)
Proof. We show (4.56) and (4.57) inductively over the number of G’s leaves with
T, :=I" (4.58)

for some finite I'.

For #G* =1, by (4.51) assertion (4.57) is true for all I'; > 1. Furthermore, since the kernel is
bounded from above by 1, (4.56) becomes true with

I''= sup (s+3)as(0,[z]) < oc. (4.59)
5>0; z€R2

Let now #G* > 2, and suppose that (4.56) and (4.57) are true for trees with n’ < #G¥ leaves.
For a given R®* := {y°" et € G*; s¢,e € G\ {0}}, let 2 € 22,

- W.lo.g. suppose that {s€+; et € GT} attains its maximum at a leave belonging to Gy
(recall Figure 6), i.e.,
\/€+€G;rseJr = \/6+6G+5;6Jr = Vs, (4.60)

The proof of (4.56) and (4.57) reduces to show that

S(A{eteTT}) L L N 0 ot
/@ {sup M(R™, 2% u®, Ga)bdu® < Tyqp (108 (Veregys® =5+ 3))#¢z .
S

z€

(4.61)
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Provided that (4.61) is true, by (4.56) and (4.58) we get inductively,
sup M (R, 20,0, G)
0

X
) 0 S(A{eTeT ) o )
< {supM(Rext,x , 87, G1)} / {supM(Re”,ze yut , Go)}du® (4.62)
:E@ 5@ Zel .
(log (Vs®" — s? 4 3))#GT—1
vset — g0+ 3

< F#G+

)

and
(MR-, 5", G), A)
S(A{eteTt})
S <M(Rext7'7S®7G1)7 )‘> /

)

{suPM(R”t, 2 e Ga)} du®' (4.63)

< Tye+ (log (Vs — 50+ 3))#67 1,
which proves (4.56) and (4.57).

It remains to show (4.61). We proceed once more by induction on the number of Ga’s leaves.
For #G3 = 1, by the induction hypothesis (4.56),

S(AeteTt) 1 1 1
/@ {supa .+ ,a(z,[y" )} du’
S zel
S(A{eteTt}) 1 1
<T o
= /S(D s w13 (4.64)

e+7 0+3
<T; (log u)|ze+ ,SS(/\{€+€T+})+3

< T log (S(Met e TH)) — s +3).
In the third line we have used that for x > 0, 0 < a < b,

x—l—bgg
a

4.65
T +a ( )

(applied on a := 3, b:= S(A{et € TT}) — " + 3, and z := s°" — S(A{eT € TT})).

Let now #GéF > 2 and suppose that (4.61) is true for trees which possess less leaves than Ga.
Once more by the induction hypothesis (4.56),

S(A{eteT+}) L )
/, fsup MR, 2 0, G}
s z€
S(MeteTH)) (log (Vpp e s® —ue +3)#G 1
= F#GQ+ U

+ 1
! Veregps® —ut 3 (4.66)

T_g0
ey Verecy® T

< w P#G; (log u)
2

ve+EG;Se+_S(A{e+ET+})+3
<Tyugr (log (S(Me™ € TH}) — " 4 3))#62.
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Thus we have proved (4.56) and (4.57). This implies specifically part (b) of Proposition 4. O

Induction step: part A

- Fix a non-negative sequence (Cy) T oo.

- Fix a bounded sequence (d;) such that d; € [0,1/2] with (d;) | 0, but so slowly that

logd;/logt | 0, (4.67)
and a sequence (D;) T oo, but so slowly that
Dy/logt 10, (4.68)

as t — oo.
- To avoid too much indices, we set for s? € [0, UT5)(el)],
Eps0 1= dyy(m,50) (e1)_ g0 and Oy.50 7= Dyr.50) (e1)_50- (4.69)
Then uniformly in z? € R?, and in s? with U(T5)(e!) — s? > ¢},
ha®, s, [, UTS(el) =, o (UT(e!) = "), (2%), G)
+ h(a?, o, (U () — b 0, UTS(eD)], (27), G)

(4.70)
 (og (U0 (eh) — 9))#G1
U(T,St)(el) —g? ’
and uniformly in s? with U(T:%)(e!) — s? > C;, analogously,
g(s", [s", UT(e!) — e, o (UT(e!) = 5], (27), G)
+ g(s", [UT)(e!) =6, 0, UTH()],(27),G) (4.71)
< (log (UM (") — s #" =,
i.e., the above integrals are small enough to be neglected.
- W.lo.g. suppose that ve+6G+3§+ = \/€+€G1+sf+ =: \/s§+.
Recall m(-,-,-) from (4.14). Then applying (4.56) yields
ha?, ", (7, U () — e, 0 (U () - 6°)],(2%), G)
) 0 U(T’St)(el)—etysq)(U(T’St)(el)—sw) 4 a
Sm( ) S 7G2) Sup m(Z , U 7G1)du
sP zet ez
0 0 vsg e, o(vsi —s) (log (Vs&" —ue + Z’)))#Gir_1 1
’ e
< F#G;F m(:): ) S 7G2) /;@ \/Sf+ — et +3 du (472)
| Ry vest —s043
< 2L (e, 0, Ga) (loguy#ar | T
#Gl st’S@(ng' —s")+3
T+
G +
#G% (—logsmsm)#Gl m(z?, %, Gy).
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Since for k > 0, u > e*, (logu)*/u decreases in u, we obtain again by (4.56) for ¢ sufficiently
large,
(log (U(T5D(el) — §P 4 3))#G2 -1

0 0
m(z’,s", Gg) < F#G; TS0 (el) — 50+ 3 . (4.73)

Thus

hia?, s [, U () — e, (U (e!) — 5", (2%), G)

Tyetlyer —loge, A (log (UT)(e!) — s0))#6 ™
= 4Gt log (U(T:50)(el) — s0) U(T.50) (el) — 50 (4.74)
Tyatlyay —logde, ye, (log (UTSI(e!) — s0))#G
T #GT log C U(T,5t) (el) — 50
By a similar argument the following holds:
g(s”,[s°, U (e!) — e, o (UTH)(e!) = 6°)1,(2%), G)
U(T’St)(el)fstys(l) (U(T’St)(el)fsw) ) ) ) .
§/ (m(-,u®,Ga), \){supm(z® ,u®,Gq)}du’
80 z€
+ +
vsi ' —e, p(Vsi —s") (log (\/s,?Jr —u® + 3))#G+_2 .
<Tyueilyuar /S@ Vst —ue 13 du (4.75)
F#GTF#GJ 4Gt1 vS§+—50+3
< o1 s

€, 50 (st+ —s")+3
< F#GTF#G;r —logdc,
- #Gt -1 log Cy

JFO (log (U5 (eh) — sM)#ET 1,

An argument like (4.72) works as well in the estimation of the second summand:
hia®, " [UTS(eh) =8, 0, UT(e!)],(Z%), G)
| R

vse T U(TS (1) 48, 4+3
< #—Gjr m(z?, %, G3) (log u)#“ t+ s trs
#G Vs —U(T:5t) (el)+3
T, + (4.76)
#G
<m0, Ga) (105 (30 + 3"
F#GT (10g2 — IOg DCt )#G1 (10g (U(Tﬁt)(el) — 50))#G+_1
#GT log C; U(T.50)(el) — s0

This finishes the proof of (4.70). Analogous calculations, which use an estimate like (4.75), work
as well to finish the proof of (4.71).

- In the following we choose therefore:

INt = [Ut, wt]

_ (U™ (1) — EM?(U(T,St)(el) _ u?) , U (el) — 5t’u9 ].

(4.77)
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Recall AR (G) from (4.16). If we restrict our attention to the case (i) of Proposition 4(a)
only, then there are further expressions which can be neglected: uniformly in s? fulfilling (4.18)
with (4.19),

g(s", [UTS(e!) = Dy (ARFH(G) V 1), Veregrsi —di (AR™(G) V 1))],(27), G)

< (log (U(T59) (1) — s?))#G -1, (4.78)

Namely, again by an estimate like (4.75),
g(s(D’ [U(Tﬂt)(el) — Dy (ARL?xt(G) v 1)7 ve"’EG‘"sfJr —dy (ARL?xt(G) \ 1) ]7 (22)7 G)

TuctTact Vg —U (TS0 (1) 4Dy (ARE™(G)V1)+3

)#GJrfl
- O #H#GT -1

1
(log di (ARS™H(G)V1)+3 (4.79)

+_
_ F#GTF#G; log (1 + Dy) — log d; #G 1(10 (U(T,St)(el) B u@))#g+,1
= THGT 1 (5 —ar)logt & ‘ '

- Therefore under (4.18) and (4.19), we choose
I :=1I}u I}
=[u?, UTS) (") — D, (ARS™H(G) V1) N T, (4.80)
U [Vereg+si —dy (ARSHG) v 1), U™ ()] NI,
Induction step: part B

In the next step we only consider part (i) of Proposition 4(a), and only the sub-case ut € I}
We are then going to shrink the spatial summation in (4.54) and in (4.55).

- Motivated by Lemma 2, we fix a non-negative sequence (K;) 1 oo, which fulfills (4.36).

- Let D,, denote the block around 0 € Z? with side length K,+\/u, that is

Dy, :={2€Z?%:| 2 o< KuVu}. (4.81)
- As usual its complement is denoted by D¢ := Z2\ D,,.

Then uniformly in (2%, s?) fulfilling (4.18), (4.19) and (4.21),

; _ M)\ #GT-1
0.0 1 (pe (log (U'T51)(e!) — 57))
h (.1“ 78 ) It ) (DU(T’St)(el)—uel )uel Eltla G) < U(Tvst)(el) — s@ 5 (482)
and uniformly in s? fulfilling (4.18) and (4.19), analogously,
c +_
g (s@ I (DU(Tﬁst)(el)fuel)uel Eltl,G) < (log (UT58) (1) — )y #GT -1, (4.83)
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To see this, we fall once more back on (4.56). Recall that we have supposed that d; < 1/2. Thus

(U(T,St)(el) _ sm) h( ;cw’ 5@7 ]tl, (DCU(T»St)(el)—uel ), G)

< 1_F€1t r /11 sgp m(z,u® ,Gq)} Z m(zel,uel,Gz)duel,
’ ¢ zele D50 (1) el (4.84)
<2I4 /1 supm(z,uel,Gl) Z m(zel,uel,Gz)duel,
oz Z€1€D[C](T,St)(el)_ue1
and
g( Swvltla(D((}(T,st)(é),uel)a(;) < /11 sgpm(z,uel,(}l) Z m(zel,uel,Gz)duel.

t el De<
€ U(T,St)(€1)7u51

(4.85)

To proceed, suppose we could show that for a given § > 0, ¢ can be chosen sufficiently large such
that uniformly in 8 € [1 — A(Ag+ep+et), 1], in s? fulfilling (4.18) and (4.19), and in ue' e I},

1 1 1
Z m(z¢,u’ , Ga) < 0. (4.86)
log (V st —yet))#0s -1 .
( ( e+€G2 t )) Z€1€DU(T!St)(el)_uel

Recall (4.60) and (4.65). Then applying (4.56) once more, we see that the expressions in (4.85)
were less than or equal to

5 [ {supm(z,u¢,G1)}(log (Vs& —ut))#C 1 gy’

Iz
+ 1 +_

< 0Tyet / og (vof__w )P 2

v L Vsg —ue L)

5 F#Gl (10 u)#G"'fl |V8f+7U(T’St)(€1)+Et’S@ (U(T’St)(el)fs‘z‘) .
#G+ -1 g VS?-*—,U(T,St)(el)Jr(;t’S@
Fuor log dc, — log D

#G og ac, og Uc, +_ +

S 5 #G+ 1_ 1 ( ltOg Ct : )#G 1 (lOg (U(Tvst)(el) _ 8@))#G 1'

It remains, therefore, to decide, whether (4.86) is true or not. The answer is yes uniformly in all
u' e I!'. To state this in more detail, we fix 3 € [1 — A(A +ep+et), 1], suppose that s? fulfills
(4.18) and (4.19), and introduce for 3’ € [(1 — A(Ag+erre™))/B, 1],

log (U(T’St)(el) — uel)
log (U(T:50)(el) — s)

M= {uel er: -

< at} , (4.88)

where we let for a technical reason,

logt logt at(l — A(/\e"'EG‘*'eJr))

B_a | BB-a)

log D¢ log di +ry

(4.89)

ai =
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and with
log (AR (G) V1)

logt

— (1= A(Acreg+e)) |- (4.90)

Tt =

Then we start claiming that (4.86) holds uniformly in

ue € U b (4.91)
B'e[(1-A(A 4 cg+eT))/B: 1]

To see this, we start by replacing summation over subsets of the lattice by integration over
subsets of the plane with respect to the Lebesgue measure.

- The extension is defined by
Z°D2A — R (A):={zcR:[z]c A} CR (4.92)

Then

1 Ll

lim inf Z e, Ga)
e + +7 ’ |
t=co (log (\/eJreG;rsf — uel))#Gg 1 ZeleDU(T S0 (e1)—uel

e1 e1 1
Go)dz°
L fR2(DU(T’St)(eI)_u61) m(z¢ ,u® , Ga)dz
P (log (Ve agy s —ue)FOE
(U(T,St)(el) _ uel) fﬁ - ) m((U(T,St)(el) _ uel)%g, u€1 ’ G2) dz
> lim inf el Gl
t—00 (log (veJFEG;" s§+ _ uel))#cgfl
(4.93)
with
Dyr,soery_yet = 12 €RE . (UTI)(e!) —u) /22 € R (Dpyrspy 1)yt ) }- (4.94)
Here we have substituted z := (U(T5)(el) — uel)%é.
It is noteworthy that
{z: | 2 lle< Kp, (arg=t(@)v1) = 1} € Dyyerisp) e1)—yet (4.95)
that is, ﬁU(T,St)(el)_uel exhausts the whole plane in the limit as ¢ — oo.
Observe furthermore that uniformly in ue € I}
U5 (12) — o' AR(G) V1 1
< < — 4.96
1 -~ U(T,St)(el) _uel - U(T’St)(el)—uel -~ 1+ Dt:ol’ ( )
and for all e > e!, uniformly in ut € I},
| Jog(UTS(e) —ur') log ((AR?WG) V14 (UTS)(el) - uel))
= Tog (UTT0(e) — ) = log (TS (en) — ) (1.97)
. .
B log (14 3-) + log (U5 (e!) — ue) o
- log (U(T:58) (el) — ue') oo
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By (4.96) and (4.97), we are in a position to apply the induction hypothesis (4.22) twice. Fatou’s
Lemma implies that, uniformly in 8’ € [(1 — A(Ag+er+e™))/B, 1] and in ue' e Itl’ﬁ , the right
hand side of (4.93) is

a-4)

> (4nf\/det Q)G 1 (U550 (@,) / o(2)d5. (4.98)
RQ

and uniformly in 8 € [(1 — A(Ag+er+e™))/B, 1] and in ue' € Itl”gl, by analogous arguments,

1 1
lim m(-,u®,Gg), \)
=0 (log (Vs — uet))#OE -1 | (4.99)

(1-4)
_ (47"'6/\/M)#G;_1 C(T’(l_ 575 )+)(G2).

Hence, for a given § > 0, we may, therefore, choose t sufficiently large such that uniformly in
Be[l—ANrearet), 1], in B €[(1 — A(Aerer+€e))/B, 1], in s? fulfilling (4.18) and (4.19),
and in v fulfilling (4.91), (4.86) becomes true.

Since 0 > 0 was arbitrary, (4.86) would imply (4.82), if we verify that uniformly in 5’ € [(1 —
A(Agrer+et))/B, 1] and in s? fulfilling (4.18) and (4.19),

/ +_
g (80 7It1 \ Uﬁle[lfA(/\e"'eG‘*' et) 1] Itlyﬁ ) (22)7 G) < (log (U(T7St)(el) - s@))#G 1' (4100)
B b

To see this, we set

- for 8/ € (1= A(Aseqre™)/B, 1),

T = [T () D UTSI(el) — 07 UESI() - dy TSI (el — ],
(4.101)
- and
1-A(A, et) 1-A(A, et)
Jt% — Itl \ [S(D, U(T,St)(el) _ Dt(U(T,St)(el) _ 80)% ], (4.102)

- and
JE =[50, UTS) () — dy(UTS) (1) — sP)). (4.103)

It is not hard to check that a; is chosen such that for all ' € [(1 — A(Agreqgre™))/B, 1],
gl nr e (4.104)

Thus / )
L7 CINU oot T (4.105)

'\ U
A 8 1 prel—eteat ) 1ng

17A(/\e+EG+ et)
ﬂ bl

el

where the set on the right hand side consists of an union of disjunct open intervals. Since the
index set is at the most countable and dense in [(1 — A(Ag+eq+e™))/B, 1], we may enumerate
its elements by 31, 85, 05, -
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For a given 6 > 0 and n € N, set

3 =p306,n) =8+ ;in) Al (4.106)

Then there are two possibilities: either
[U(T50) (1) —dy (U(T-5) (1) — 80)5” UTS) (1) — Dy(UTSD) (1) — s?Yn] = ¢ (4.107)
or

log D; — log d;

Tog (U5 (c1) — 50y =P~ Fn- (4.108)

By an estimate like (4.75), for ¢ sufficiently large (i.e., given by (4.56), (4.57), (4.96) and (4.97),
while independent of 3, and 6), the following holds uniformly in s? fulfilling (4.18) and (4.19):

g(s, [UTS0 () — dy(UTS) (1) — 507, UTS) (eh) — Dy (UTS)(e!) - 5501, (22), G)

LHGIHGE (g gyt -1 | (U5 (eD)=s0)
> #G*—l g Dy (U(T:50) (e1)—s0)5n

F +F + 5 #G+*1

#G1 #G, o (T,S) 1\ D\\#GT—1
< HUAE (a0) (op(UITSOE) SR

(4.109)

Hence, for a given 0 < § < 1/2 and ¢ sufficiently large, uniformly in s fulfilling (4.18) and
(4.19),
Dyot Tpoy

oy (s U - sh))#eTL

g (s‘”,ftl \U  ainy g 17, (7%),G) < 26
pre[———<teets )

(4.110)
Since ¢ was arbitrary, (4.100) is proven.

Induction step: part C

In the last step we want to investigate the 'main terms’. That will be expressions of the form
(4.54) and (4.55), on which we may apply our induction hypothesis. Motivated by Proposi-
tion 4(a) we consider two parts, in each of which we need to distinguish different cases.

Part (i) (Trunk of a long time period). We suppose that s% is such that
Syn et e TH)) — s? > C, (ARSHG)) V 1). (4.111)

According to (4.80) we distinguish between the two cases: (i(a)) ue' € I}, and (i(b)) =
I?. Recall from Figure 6 that a binary tree G is decomposed by e! € GW into two subtrees
G|el = {G1,Gz2}. In the first case our task is to show that for both subtrees Gy, i = 1,2, u®
assumption (4.19) is satisfied. This is therefore the only case, where the actual calculation is
carried out. On the other hand, the second case implies that for at least one of these subtrees
Gi,i=1,2, u® satisfies assumption (4.25).
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Case (i(a)). Suppose that u¢ € I}, i.e., in particular
U™ () —u" > D, (ARSHG) V 1). (4.112)

This is the only case where the main terms will not disappear in the limit, i.e., in this case the
principle calculations take place.

(4.112) implies specifically that even for e'’, i = 1,2,

U™ (1) — 4" > Dy (ARSH(Gy) V 1). (4.113)
Thus by (4.96) and (4.97), we are once more in a position to apply the induction hypothesis
(4.22).
Fix 8 € [1-UTA(e!), 1]and § € [(1-UTA(e'))/B, 1]. Then by the theorem of dominated
convergence the following holds: uniformly in s? fulfilling (4.18) and (4.19), and in u¢ € It1 o

(U (e!) — u')
(log (U(T5e) (e!) — uet))#C T2

2
H;l m(z,u’, Gy) dz

RQ(DU(T,St)(el)_uel)
2
S P TS ) — Y5 Gy) s
= B m((U Y (e') —u® )2z,u® ,Gy)dZ
(log (U(T,St)(el) _ uel))#G+72 BT50)e1) _uel 11;11
2 —A
— (/e Q)¢ MO @) /R PR
i=1
N (4.114)
Recall D s0) (e1)—ye! from (4.94).
Observe next the following identities: for 3 > 1 — A(Agregre™),
1—A AU(Tv(lf%)ﬂ( 1) _ 1
AT () = ©)oe=c (4.115)
%AU(T’AV(I_@)(G) e>g et
Hence for each tree G and 3 > 1 — A(Agtcqre™),
ATO—F) (@) = g-#ET-1) (TAVO-5) (@), (4.116)
Thus the right hand side of (4.114) is equal to
2
BB (4mpB'/det Q)~H#ET TT TAVE=85)(Gy). (4.117)
i=1

In the next step we substitute (U(T59)(e!) — u¢') := (UT:5) (1) — s9)7' that is,

1

AU () —u) = (UT () — ) log (UT) (") — ) df, (4.118)
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Thus

2

]. 1 1
lim / / m(z,u® , Gy) dzdu®
t—oo (log (U(T:5t) (el) — s0))#G+~1 1} R2(Dy(1,50) (o1, _ye!) Zl_[l
! 1 [ [t e
= lim
t—00 (log (U(T,St)(el) _ S(Zi))#G+—1 1 (U(T,St)(el) _ uel)

2
Hm(z,uel,Gi) dz p du®

U(T.5) (1) _yel) i=1

1

(UT5(e!) — ')
(log (U(T50) (e!) — uet))#GT =2 /RQ(D

log e
t,u?

L R TaT ke ve:73 v o e
o —(#GT-1) log (U(T:5t) (e1)—s0) (T,AV(1—8'8)) ((x.\ ] A
= lim § (4mB/det Q) 1o Dy (AREH VD ¢ (Gi)dp'.
log (U(T:St) (e1)—s0) =1

(4.119)

By an estimate like (4.130), the domain of integration converges uniformly in s? fulfilling (4.18)
and (4.19). Hence

logst’u@ 9 9
1—"_1 (T,St) (e1)—s0 , 1 ,
og (U (el)—sP) HC(T,A\/(I—ﬂ ﬁ))(G')dﬁ/ l | ATAV(1=p ﬁ))(G.) dg
log Dy (ARETH(G)V1) ' t—oo JL1_A(A ) l
log (U(T,5¢) (e1)—s0) i=1 B eter+t€’)) i=1

1 [ANeterre’

)
S I | ATAN(Gy) dy
B Ji-p :

=1
1
-3 ATAVI-0) (@),
(4.120)

This yields finally that uniformly in 8 € [1 — A(Ac+er+et)), 1], and in s? fulfilling (4.18) and
(4.19),

(log(U(T,St)(el) _50))—(#G+_1) g(Swaffa(DU(T,sw(el 1), G)

)-ue

— (4mB/det Q)~F#CGT -1 (T AVI-0)(q) (4.121)
t—o0

_ (47T\/M)7(#G+71) C(T,(1,1}A)+)(G)'
This finally proves (4.20).

To obtain (4.22), recall in addition to the calculations given above that by part (a) of Lemma
2, uniformly in the sequences (z?,u?) fulfilling (4.18), (4.19) and (4.21), in u¢' € I, and in

1
z° EDU(T!SU( ) 1,

el)—qye

UTD() —u)ay o (@ 2) — o). (4.122)

t—o0

Case (i(b)). Next suppose that u¢ € I2. Since this implies in particular that

Veregest — U™ () < Vprearsi —u® < dy (ARFHG) V 1), (4.123)
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in this situation, AR{**(G) is dominated by the spatial distances. That is, for some et, f* € T,
+ +
ARFHG) =l —wl 1B (4.124)
On the other hand, by the triangle inequality,

K¢ (i HUK

+
l||ye+ —yf+||Q (yg‘ ) = ZQ: (4125)
2119t t

(&

Yl =vf "o
where as usual K, (y) and K¢(y) denote the @-ball with radius r centered in y or its complement,
respectively.

Suppose w.l.o.g. that et € Gf and f* € GJ. Then it is easy to check that we are in a position
to apply the induction hypothesis (4.26). Namely uniformly in s? fulfilling (4.19), in uc' € I?

and in 2¢' € ICClHyEJF_yﬁ” ("),
2 1Yt t llQ
(UTS () — uf') < dy (ARF™H(G) V 1) < 4dy (ARF™ (2 ,G1) V 1), (4.126)
and )
(U(T,St)(ell) — ) > 5t,s® > DCt- (4.127)

Hence by (4.26), for a given 6 > 0 and ¢ sufficiently large, for all u¢ € 12

1

o (log (UT50) (e11) — ")) #CT 1
ut,Gr) <9 U(T,St)(ell) — uet ) (4.128)

sup m(z°

1 +
z€ GICcl + o+ (yg")
sy —vi g

We will use the latter result to show that uniformly in s® fulfilling (4.111),

95, 12, (Dfym.syony0)- @) < (log (U0 (eh) — s0))#6, (4.129)

Notice that for ¢ sufficiently large,

/z 2 {ﬁm(zelauel,Gi)} "

t el gye ety li=1
%||yf+—y{+||Q(yt
< (m(.7s®,G2), )\>/ sup m(zel,uel,Gl) du®
12 Zelelcc e+
' %nyf*—yfuéyt
log (U(T,St)(ell) _ uel))#GT—l L
< ) ( e
>~ d <m( ] 7G2)7 )‘> /It2 U(T’St)(ell) —’U,el du
1 0 + |UTS0 () —UT-50) (1) +dy (ARE™H(G)V1)
< . #G
> ) #Gf <m( ;S 7G2)7 )\> (logu) 1 U(T’St)(ell)_U(T’St)(el)—"&t,u?
#Gy
d (AR (G) Vv 1
<51 (m(,Ga), \) [10g EETIGIVD )
#Gl 575 u?
YUy
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Recall 74 from (4.90). Then uniformly in s? fulfilling (4.111),

li)fgdtt +1-A(Aetea+e™) =1t log D, < log d; (AR;™(G) V1) —logd; 0

B+ by logt — log(U(T:51) (el) — s9) (4.130)

< 1-— A(/\e+eG+e+) + 1

— ﬂ _ bt b

and
log (UT-5)(e1?) —5%) _ log (ARF™(G) V1) + (UT5)(e!) — %))
= log (UT:5)(el) — s0) — log (U(T:50) (1) — s0) (4.131)
log (1 + CL) '
< — 4 1.
log C4

Since 0 > 0 was arbitrary, by (4.130), (4.131), and again by (4.56), uniformly in the sequences
(s%) fulfilling (4.111),

g(s?, I, (K¢

et +_
Lyst —y{JrIIQ(yt ) G) < (log (U(T’St)(el) — 80))#(; L (4.132)

Symmetric arguments yield that the @)-ball centered in yte+ may be replaced by that centered
in y/ . Recall (4.125) to finally obtain (4.20).

To see (4.22), apply (4.122) to the effect that uniformly in the 2%, in s? fulfilling (4.19), in
ut € I; and in = 72,

lim (U™5)(e!) — uf) A0 e (2%, 2¢) < 1. (4.133)
t

t—o00

Part (ii) (Trunk of a short time period). Suppose now that (s?) is such that (4.23), and
(2, s%) such that (4.25) is fulfilled, respectively. In the following we distinguish between these
assumptions.

Part (ii.i). We suppose that s? is such that

Cy < Sy(Met e T — s < ¢ (ARSHG) Vv 1). (4.134)
We need to prove that here even for the 'main terms’ hold: uniformly in

9(,1;,(2%),G) < (log (UT5) () — s0))#C -1, (4.135)

Under the condition, which underlies this part, two branches run together only over a small time
period, U™T%)(e!) — s?. Hence, their increments either (ii.i(a)) are independent of each other
for at least the same time period, (ii.i(b)) or after U(T-59)(e!) they do not have time to move far
enough away. According to these possibilities, we distinguish here the following two cases.

Case (ii.i(a)). Let (¢,) T oo be a subsequence such that

Verer+sg, — UTSm)(el) > UTSm)(el) — o, (4.136)
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Observe that (4.134) is essential at this point in the sense that (4.136) Would not appear in the
case where the trunk comprises a long time period, i.e., UT5)(e!) — s? > C; (AR (G) v 1).

Then by an estimate like (4.75), we may show even a bit more than required in (4.135). Namely,
g(s", [UTSm)(e) — gy o(UITS)(eh) = 0), UTS)(eh) ], (%), G)
r #G{F #et
T O#GT -1
r #GTF #GF
T O#HGT -1
F#GTF#G; 2
- #Gt -1 ‘logCh

e T,St T,S¢ 0
G 1 \/st lr( 7Sn)(6 )JrE n,@(li( ’Sn)(e ) S )+3

Vst —UTStn) (e1)43

(log (1 + ¢, 0))*¢ "1

J#ET T (log (UM St (eh) — s0))#o L,
(4.137)

Case (ii.i(b)). Let () T oo be a subsequence such that

Vereptsi — UM (el) < UTSm)(el) — 0. (4.138)

Since this implies in particular that ARfft(G) is dominated by the spatial distances, we may
w.l.o.g. assume that et € G and f™ € GT are such that

AREHG) =l g — vl 13- (4.139)

Hence we follow similar arguments as in (4.126) and (4.127) to check that we are once more in
a position to apply the hypothesis (4.26). Namely, uniformly in s¥ fulfilling (4.134) and (4.138),

in u¢ € [vy,, wy, ] (recall (4.77)), and in z € K< (e,
2” tn _ytn ||Q "

1

DCtn < (U(T,Stn)(ell) —u® )
(U5l (M) — U TSt () 4 (UTSn) (') —u)
¢, (1+¢,, 0) (ARFTH(G) V 1) (4.140)
der, (1+¢, sw)(AR?“( ,G1) V1)
8 ct (ARf“( ,G1) Vv 1).

1

IN N

IN

IN

Thus for a given § > 0 and n sufficiently large, for u¢' € [vy, , wy, ],

(log (U(T,Stn)(ell) _ uel))#GT—l
U(T7Stn)(ell) — et ) (4.141)

1

1
sup m(z¢,u® ,Gy) <46
ze! EICC -+ (yte:)

gHyt —vi, lQ
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Then

+
9(s" (v wi, 1, (K o (45))), G)
2||ytn Yin llo

Wiy,
< (m(.7s®,G2), )\>/ 1 sup . m(z°
Vtp, e EICC €
T gt —y[:uQ( i)
v (log (U(TSin) (1) — w01
U(TS0) (el1) — ' u

1 1

,uel,Gl) du®

<5 (m(-, s, Ga), A)/

Vtn

Recall the estimate (4.87). Similar to this we obtain immediately that

e (log (UTSw)(e!h) —u ) #GTt
. UTSt) (1) — e u

n

log d
< 1+(1+70g Cen
#G1

+ +
b PO (log (U ) — )AL

On the other hand, by (4.57) and (4.138), for t sufficiently large,
(77”&(-7 5@’ G2), )\> < F#G; (10g (U(T,Stn)(em) _ S@ + 3))#6‘371

+_
< F#G; (log 2 + log (U(T,Stn)(el) _ sw))#% 1

Hence, since § > 0 was arbitrary, uniformly in s? fulfilling (4.134) the following holds:

g(s”, [ve,, . w, ], (’C(i”yﬁ _yf+”Q(yf:)), G) < (log (UTStm)(el) — s@))#GJr*l,
2 tn tn

and by a symmetric argumentation together with (4.125),

g(s, [vr, , wr, ), (2°), G) < (log (UT-5tn) () — o)) #CT 1,

Part (ii.ii). Suppose finally that (2?,s?) satisfies (4.25), i.e.,
Cy < Sy(Met e T — s < ¢ (AR, G) v 1).
We need to prove that uniformly in (z?, s?) fulfilling (4.147),

(log (U™50)(e!) — s0))#" 1
U(T,St)(el) _gP ’

h?, I, (Z%), G) <

(4.142)

(4.143)

(4.144)

(4.145)

(4.146)

(4.147)

(4.148)

By different arguments in each of the two subcases, we have actually more or less proved that

under (4.134), for some finite constant, I,

r
{sup m(z*",u¢, Ga)}du® < —— (log (UT5)(el) — s0))#Csa
ft zel #G2
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Furthermore by Lemma 2, (4.133) holds uniformly in (2°,s%) fulfilling (4.134), in u¢ €
[vs, UTS)(e!)] and in 2z € Z2. That is, (4.148) holds under the stronger assumption (4.134)
more than ever.

Hence we concentrate our attention on the gap which occurs if for some €™ € G+, and (f)t) T o0,
Vi 3= AR (2", G) > Dy ARG 4.150
| —vi o= AR (2", G) > Dy ART™(G). (4.150)

W.lo.g. suppose that €F € Gi". Then by the induction hypothesis (4.26), for a given § > 0 and
t sufficiently large, uniformly in (2?, s?) fulfilling (4.147),

(log (U0 (') — o)) #¢7

0 0
m(z”, 8", G1) <90 TS0 (o11) — 0

.5 —— (4.151)
T, 1y _ -1
_ 5 Qo (U (eh) - ))#ai 1
= U(T.St) (el) — s?
Thus uniformly in (2?, s?) fulfilling (4.147),
h :cw,s@, v, wy |, G) < sup m ac@,s@,Gl sup m zel,uel,Gg du®'
0 i@ 1
T t ze€
_ (4.152)
Ly D (og(UTSI(El) - 0)#6* 1
T #GY U(T.50) (el) — 0 '

Since § > 0 was arbitrary, that is, (4.148) holds. At this point the proof of Proposition 4 is
done. O

4.3 Asymptotics of block means (Lemma 4)

In this subsection we change the approach: we leave the microscopic perspective of describing
the correlation structure among single components. Instead we focus our view on the more
macroscopic perspective of averaging components over large blocks. It turns out that on the
lattice a typical tuple of components within a ¢2-block (compare (2.11)) has mutual distances of
spatial scaling exponent a. Hence, the perceptible effect of block averaging depends on whether
the blocks are large in comparison to their centers’ distances or not: if, for two averaged blocks,
(a) the block length is of a smaller order than their centers’ distance, they behave like their
non-averaged center components while (b) averaged blocks of a bigger order than the distance
of their centers behave like two (non-averaged) components observed at a distance which is of
block length order.

To become more precise, recall that we are in a position where we have fixed a space of scaling
exponents, (T, A), as well as a family of space-time points being on an extended (T, A)-scale,
R$*t (compare (3.18)).

- Fix a € [0,1). Recall from (2.11) the space block, L. Choose a sequence of space points

(U et ety e (Ly)*T (4.153)
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such that the corresponding set of space-time points
R = {s¢ ecT% (7 ,s¢), et €Tt} (4.154)
is on an extended (T, A A (1 — «))-scale.

Fix 6 > 0. We are then in a position to formulate the result, which we show in subsection 4.3.2
and which allows immediately to complete the proof of Proposition 3 in subsection 4.3.1.

Fix a sequence (C}) T co.

Lemma 4 (Asymptotics of block means; tree indexed systems of SRW)

Uniformly in the initial times s° in R* such that
Si(Aprer+et) — ¥ > O (ARSHG) v 1), (4.155)

as t — oo, the following holds:

—#T*a EGA,S H B ,s§+7 ~ BN [ H Xt C{TE)- (4.156)

e+ eT+ eteT+

From Lemma 4 we obtain immediately the proof of Proposition 3 in the case o € (0, 1) left out
so far.

Proof of Proposition 3. The Case a € (0,1).
(a) Since s ~ ¢, for all e € T\ 0, and @ € [0, 1),

St(Ne+ T+6+)
Cp=—r 7~/ __, 4.157
PTARPI(G) VO 1o (4.157)
W .l.o.g. we are therefore in a position to apply Lemma 4 with s? := 0. Thus
ot ot et ot
A BALTT BY <)o)~ 4y BT BO =000, ast— . (4.158)

eteT+ eteT+

But for the case without any block averaging (recall (4.31) and (4.32)) it is already verified that
the right hand side of (4.158) tends to

v\#T (T, AA(1— 0(A:)
= (5) 0 3, dTMIING) =l AR A sy
GegTJr eteT+
(b) The same reasoning works out for part (b) as well. O

Proof of Lemma 4. Suppose that R{*" is on an extended (T, A)-scale. The aim is to show
that then for the most of the tuples (z e+, et € TH) in @+t L + [y ], the families

(2" et e Tt st e e T\ {0}} (4.160)
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lie on an extended (T, A A (1 — «))-scale.
Notice first that there is a finite constant, Cge g, such that for all 2 e Lg + [yf+],

+ +
12" = [y 1 15< Cacg t® (4.161)

and hence for z¢" € L& + [yf+] and 2/" € Ly + [yfr], et fteT™,

et + et + + + et

1= = o < (1=~ Tl + 17" — Wl Tl + 1 1= Tl

e+ ’
<3 (Caceat®V | ol 1= 157 1)-
Thus
log (st Vs = Silet A fH) v 2 =20 3 V1)
lim sup
t—00 logt
(4.163)

g Cdet Q )

lo
< lim sup log3 + (a+ limsup V(1—A(et A f))

t—oo logt 00 logt

=(1—-Ale"AfH) V a
To obtain the lower bound, we set

F, := {z = (et eTt) € ® LY + [yf+] such that Vet, ft e T
eter+ (4.164)
+ + + +
logt || 2" = 2" 1B =1l w1 - [ 1113 v (5Canat®)}
Then at least on F}, we are in a position to apply Proposition 4. Namely for points in F;, we
obtain that
log (st Vs = SuAerers )V || 27 =20 3 1)
lim inf

t—00 logt

4.165)
. loglogt n + . 1og5Cqet @ (

> _ +(1-A minf ————= +

> — lim Tog ¢ (1 (e"ANfT)) Vv (ht inf Tog ¢

=1 —-AtAfH)) Va.

Hence uniformly in s? satisfying (4.155), as long as e Fy, the families of space-time points
from (4.160) lie on an extended (T, A A (1 — «))-scale. This implies then

EG)\,S(D X et +_
[T+ er+ e+<{z Dl ( 14 >#T r T dmanee) (@)
(log (S¢(A e+eT+€+)_5®))#T+ T \8ry/det @ (1)
Gegy) (4.166)
E [Tos e Xse; {1

lim .
t=oo (log (St(Ag+er+et) — s0))#T -1
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Hence our task is to show that the complement of F; is small enough to be neglected, i.e., as
t — 00,

MES) <A Q) L+ - (4.167)

eteT+
This would imply that uniformly in those s fulfilling (4.155),

0 + +
B [ e X (5 + (5]

lim ¢ #7"
f=00 (log (S¢(Ae+er+et) — s0))#TH -1
S@ €Jr ~€+ S(D €+ €+
BT X5 () B I X ()
= lim << + t#TTe lim =€ ,
t—oo (log (St(Ag+erret) — sO))#T-1 Z%;f t—oo (log (St(Aeter+et) — 30))#T+_1
(4.168)
while by (4.57) uniformly in s? fulfilling (4.155),
S(D €Jr €+
. B v X (27
t_ (0%
z; (log (Si(Ac+epret) — s0))#TH 1
t
T+-1
<or A(FY) log (Vs¢™ —s? +3) # (4.169)
#TT # %0\ log (Sy(Acrerret) — s9 + 3)
or. ME) (log(1+Cy) +log (ARF™(G) V ) + log 2 #T7 -1
#1T #T7a log C; + log (AREH(G) V £2) ’

where we have used again that for z > 0 and a > 0, f(z) := log (a + x)/log x decreases as x
increases.

Let us therefore prove (4.167). By (4.164),

Ff = Uit sher+xr+ § % € ® Ly + [yf+] such that
etert (4.170)

+ + _ i+ 5 o
| 257 = 25 < (o) (Il (5 ] — 7 1 I V(5Cact ot >>}-

That is, it is sufficient to verify that

AEFP) <t@#TT=2a N™ (B ) (4.171)
(fH fer+xr+

with
FE(f5 1) = {(for,zf;) € LY x Li' such that

|5 =25y = () = W) 1< Gogt)™ (I ¥ ] - %] 13 v<5cdetQta>>} .
(4.172)
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To see (4.171), we fix f;", fif € TT and distinguish two cases for which of the distances is
dominating the right hand side of (4.172).

Case (a). Suppose that the subsequence (t,) T oo is such that the spatial distance between the
centers of the boxes dominates the length of the block, i.e.,

fi
I [yi ] — [ytn [ 15> 5Caet g (tn)*- (4.173)
Then for fo,sz e Ly,

| =) = (W1 - D) e

+ +
= )~ ) o — 1 27— 27 g

5 I max q+ o+ | =2 g (4.174)
2y 1=l Mo [ 1—— ’ g
min g g4 I [yt | = v ]HQ
Yt~ Yy
£ i+ 2
=l w2 1= [y 1o (1= —=).

V5
That means, along a subsequence (t,) with (4.173), F¢ (fi", fof) =

Case (b). On the other hand, suppose that the subsequence () T oo is such that the length
of the block dominates the spatial distance, i.e,

- W 1h< 5Ca ot (4.175)

In this case,

AFE (FF 1) S MERAMK iy (0)) < 2% (4.176)

Combining both cases, we conclude that for fi", £, € TF, NFE(f, f5)) < 2. Hence by
(4.171), M(FE) < t#T"@_ This finishes the proof. ]

A similar reasoning extends to asymptotics under the Palm distribution:

Corollary 1 (Asymptotics under the Palm distribution)

+
Fiz el € TT. Then for each sequence y; == yi(ed) in L® + [y;° ],

~c et SeJr (el),et
Jim EX o ({h) [T B® =) =B [T v (4.177)
St

eteT+ eteTt

5 Proof of the theorems

The proof splits into two steps: (i) Starting with the moment asymptotics for grove indexed
systems of SRW we formulate the associated asymptotics for the Laplace transforms, and identify
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the limit distributions via the uniqueness of Laplace transforms. Then convergence under the
Palm distribution is established by discussing the corresponding moment problem.

(ii) We then transfer the rescaling procedure for the grove indexed superprocesses to correspond-
ing systems of particle models by estimating its space-time moments from below and from above
by that of the continuous model.

Fix a space of scaling exponents, (G, A), and let Rt := {r¢" = (y¢",s¢7), et € GT; 5%, e € GV}
be on an extended (G, A)-scale (see (3.18)). Recall from (2.9) the normalizing constants, Ay,
from (2.35) the block-means, BRI and from (3.15) the system of (G, A)-indexed FD, Z(G:4),
where the initial intensity 6 and the block length exponent « are assumed to be in (0,00) and
[0,1), respectively.

Recall from (3.22) that R¢* equips G with a labeling function S;. As a preparation, we then

begin by establishing the statements contained in the theorems in terms of Laplace-transforms
of (G, S¢)-indexed systems of SRW.

Proposition 5 (Laplace asymptotics; SRW)

Both collections

e (R) = A [1-EWfexp— 3w B (5.1)
eteGt teR+
and
o (k)= Ay [1- Ee(At)il[exp - Z k28 (5.2)
eteGt teR+
of functions on
D:={keC" : Re(r) € 0,00}, (5.3)

converge pointwise, as t — oo, and have the same limit function.

Proof of Proposition 5. As we will see, we are in a situation where Vitali’s theorem (see
e.g. Hurwitz (1964) [24]) is apt to be helpful. That is, if (¢;)¢>0 is a family of functions which
are locally bounded and analytic in a domain D, and pointwise convergence takes place in some
subdomain D’ which contains an accumulation point belonging to D, then (¢;);>0 converges
locally uniformly on D.

First, notice that the functions ¢ (k) (and ¢f (k)) are locally bounded, i.e., for x chosen in a
compact set, K,

X _ ] - -1 + +
o (R)] = A BP | [T —exp—{t7* (4)™" D w7 (X, 1
eteGt
et

< Ar2(A)Y sup B XL 1)) D [k >4

< 20 #GT max |z],
2€K
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and
|<ptZ(/£)‘ < A 20(A)TTHGT max |z| =20#GT max |]. (5.5)

Secondly, since B»® and Z;_, are non-negative with E*[B»*] = 0 < oo and F?[Z;_,] = 0 < oo,
the functions ¢¥ and ¢Z are analytic in the half space D.

By Theorem 1.1 in [16], in some non-trivial neighborhood of the origin 0 € C* ", the following
power series expansion holds:

o (k) =

(—H)V(el) 5 et et (o (5.6)
e'eG- s(enyen(Glen ™ ete(Glo)t
lv(e)]z1

Let T' € (0,00) as in (4.3), Proposition 3(b). Then (4.3) allows to control the moments such
that the expansion holds even in the subdomain

D' = {H el max || < 1/f}, (5.7)

eteT+

and the diameter of D’ does not depend on t.

In order to be in a position to apply Proposition 3 on the right hand side of (5.6), notice that
there is no need to worry about the appearing multiplicities in (5.6) because we can always find
an other genealogical grove, which fits in the assumptions on Proposition 3, i.e., which avoid
multiplicities, but yields the same mixed moments (compare this with figure 7.). Then by (4.2)
and the dominated convergence theorem, for all x € D’, the right hand side of (5.6) tends to

(_,i)y(e’) Vv lv(e)|-1 Gl e (a v(e')
0 - >, e <5) ST MGl AN (G, (5.8)
t—oo e V(e ) G’e (1)

v en e ™ ez @7+

where for a given labeled (sub)tree, (T, A), and for v € N ; |v| > 1, the labeled v-tree, (T”, A¥),
is explained in the following figure:
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vet () times vet#T) times

Figure 7. Fiz a labeled tree, (T, A), and let R{** be on an extended (T, A)-scale. We
enumerate the leaves, et (i),i = 1,..#T%, in some way. For given multi-
index v € NI , the v-set of space-time points, R}, consisting of the points
belonging to RE®, but such that each leaf appears with multiplicity 1/6+, lie
then on a (TV, A¥)-scale.

We have learned from (4.5) that for all kK € D’, the same calculation yields also the limit for
¢F (k) as on the right hand side of (5.8).

Hence by Vitali’s theorem, uniformly convergence takes place on the whole half space D. That
implies in particular pointwise convergence on RT. O

Proof of Theorem 1 and 2(’) for (G, S;)-indexed SRW (including Proof of Theo-
rem 2). (a) Because of uniqueness of Laplace transforms we may write Proposition 5 in terms
of distributions. Hence for given strictly positive numbers € := {56+ ;et € G}, both collections

_ ~ ot
{(At)G Poox [{Brt o> €e+; et e G+}]} ’ (5.9)
t>0
and

{(At)G* poA) ™! [{Zfia > et e G*}” (5.10)

>0
converge, and have the same limit.

In particular, if #G* = 1 then
lim A, PO BWHe > o] = lim A,P/A) 7 [z, > ¢, (5.11)
t—o0 t—o0

which yields the first part of (2.26).
By the scaling property of FD, i.e., for a, 3,6 € [0,00) (o # 0),

L Zo5] = L0 Z5], (5.12)
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the right hand side of (5.11) is equal to

- Z— €
A PPAT Z) > o] = A PO
! [Z1-a 2 €] ! [(1—04)At_1—a]
Z 1—-a)A 9
= A PP[Z(1_aya, > 0] PG[(l(_ oz))%;t > = a’Z(l—a)At >0  (5.13)
expl— ]
_— -,
t—co %(l—a) %(1—04)
which proves (2.26).
(b) Fix 1= (k¢ ; et € GT) € RE", and let
~ ~ ot
XG5y = Z ke BT e (5.14)
eteGt

Then X(G5):2(k) is a random variable with values in R* which under the Palm distribution
possesses n-th moments:

= (B [(X@50 () )]

e
(eg 7yt 0 )

+
n! A\ (5.15)
= Z ; KV (E59>‘) n H <Brt ,a> )

+ .0
€0 Y,
VENGT |p]=n (€.07) | erea

Observe from Definition 1 that for all measurable g : M(G* x Z?) — RT,

0, (o) e

X ([ g (X<G75t>)] . (5.16)

t

Recall that size-biasing a random vector of independent components with one of its components
effects only the distinguished component. Hence by Corollary 1, applied on the v-space of scaling
exponents (G”, A”) (recall Figure 7), and the dominated convergence theorem, the right hand
side of (5.15) converges to

n! ed),et et
. S e LI o)y (5.17)

t—o0 V!
veNGT; |lv|=n eteG+

By part (b) of Proposition 3, the moments of normalized SRW under the Palm distribution are
uniformly integrable. Hence for a given space of scaling exponents, (G,A), provided that the

(G,A),(ed)

moments of Y determine its distribution uniquely, (5.15) and (5.17) imply that

(P) o XK@y e ]—p | 3wty el ] (5.18)

l1—a
—
(€O+7yt0 ) t—o0 e G

The best result concerning uniqueness of the moment problem is the theorem of Carleman (see
e.g. in Shirjaev (1988) [38]) to the effect that a sequence {jp}n>1 determines a distribution on
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+ ,€
[0, 00) uniquely iff 3 -, ,u2_nl/2n diverges. Notice that by (2.22), IEO[(YI( a) +)"] =(n+1)I((1-
a)V/2)", and thus

Z ke Y, Oa o )" < (n+1)! (%(1—04) max He+>n, (5.19)

fea+ eteGt
e

and that

S(@n+ )= >N @2n+1 (5.20)

n>1 n>1
Since (5.18) holds for & arbitrary in RS, by Cramer-Wold device (see e.g. Durrett (1991) [15]),

N [BSR?”,@ c _]:>IP0[Y(53—)7(G7A/\(1_0‘)) c ] (5.21)

€,
(eoJrvytO ) t—oo

(P?)
O

In order to prove the theorems for (G, S;)-indexed systems of BRW it is enough to compare
their space-time mixed moments with those for (G, S;)-indexed systems of SRW. Since by the
diffusion limit procedure the underlying motion became deterministic, and due to common
ancestor particles/mass the components in branching models are positively correlated, it is
obvious that for each labeled grove, (G, S), and for each family of test functions F' := (F€+; et ¢
G™T) such that for each e € GF, F¢' € M;", and for each p € l}Y (compare with (1.12))

EPOISN[ H <T]S(e+),Fe+>] Z EPOISN[ H <Xgﬁ(>e+)’Fe+>] Z EN[ H <XS(6+)7F6+>]7 (522)

eteGt eteG+ eteGt

and furthermore for each n € N(Z%),

EPOISH| H <775(e+) FOY > B[ H <77§J2e+)aFe+>] > E% H <X5(e+) FY. (5.23)

eteGt eteG+ eteGt

On the other hand, for the particular translation invariant initial states, we find the following;:

Lemma 5 (A moment comparison estimate)

Let (G, S) be a labeled grove. For each family of test bozes L := (L€' ; et € GT) such that
for each e € G, L s a finite subset of Z¢,

EPOTSAL T ey 1)) S EPOPOL T (X + (HGT = DA 1)) (5.24)

eteGt+ eteGt

Proof of the theorems ((G,S;)-BRW). Fix r = (k¢ ; et € Gt) € RE", and recall
X (G502 (k) from (5.14). So far we have shown (5.18). Since the right hand side of (5.18) does
not depend on €, and since the intensity measures of SRW started with dgy and POZSy, (recall
(1.3)), respectively, coincide, we also have

n

(EPOISQ/\) " [()?(G,St),a(,i))n] —>E0 Z I€6+ Y(ear),eJr . (5.25)

l1—a
—
(€O+7yt0 ) t—oo . G
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Set now (with LY as defined in (2.11)),

PO () =70 Y R e (L [0 ). (5.26)
eteG+
Then by Lemma 5,
(B 4 [(X(G5) (k)]
(60+7yt0 ) — 1 (5 27)
(EPOISQ)\) it [(,ﬁ(G,St),Ol(K/) )TL] t— 00 ' .
(ea—vytlo )
Inserting the latter into (5.15) yields
n
+ et
(BPOT0) g (St — B | 3w (5.28)
0 /Yt eteGt

and proves Theorem 2(’).
The same reasoning works for part(a) of Theorem 1. O

We still have to show Lemma 5.

Proof of Lemma 5. We proceed inductively on the length, [(G), of the grove, i.e., the length
of the longest word in G. First let G be of length [(G) = 1. This implies that for a given initial
state all branches are independent. Hence by conditioning on the initial state,

ot et ,S(0 et
E’POISQ)\[ H <775(e+)’ 1L8+ )] _ E”POISQ,\[ H E"s®) ( )[<775’(e+)’ 1Le+ )H
e+€G+ 6+€G+ (529)

=EB[ [] H(ON),1,4)],

eteG+

where, as introduced in (1.3), H(6A) denotes a Poisson random field with intensity measure 6.
By its independence property,

Bl [T o). 1,.4)] = > Bl [T ®ON@E)]
eteGt (zeteLet etegt) eteGt
+ _ \#GT
< > (0 +#GT—1) (5.30)
(zeteLeT eteG)

<EN ] (X&) + #GT = DA 1,40

eteG+

Assume next that (5.24) holds for groves of length at most ng > 1, and that I(G) = ng + 1.
Then by conditioning each tree on the most recent common ancestor of all its leaves,

EPOISO ] 5ery Lper))
eteGt+
(5.31)

rete@ nty

= EPOTS0\| H E”S(A{ﬁe(cwe/)ﬂ)’S(A{6+E(G‘e’)ﬂ)[ H

e'eG— ete(Gl )t

<77§’J(re+)7 1Le+ )H
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Applying (5.23) and the induction hypothesis yields

retecl Nty

n S(Mete(Gl)t)) e
E S(A{e+e(G\e,)+}) [ H <775'-(_e+)7 1Le+ >]

ete(Glo)t

aMete@ Nty N . (5.32)
n e S(Mete@le)™h +
< E STl [ H (X§(er) + (#HET = DA 1 4)].
ete(Gl)+
Inserting the latter in the right hand side of (5.31) gives the claimed assertion. O
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