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Abstract

We prove a functional limit theorem for the rescaled occupation time fluctuations of a (d, a, 3)-
branching particle system (particles moving in R? according to a symmetric a-stable Lévy process,
branching law in the domain of attraction of a (1 + 3)-stable law, 0 < § < 1, uniform Poisson initial
state) in the case of intermediate dimensions, a/8 < d < a(1 + 3)/5. The limit is a process of the
form K¢, where K is a constant, X is the Lebesgue measure on R?, and ¢ = (&)t>0 s a (1+ 3)-stable
process which has long range dependence. There are two long range dependence regimes, one for all
B > d/(d + «), which coincides with the case of finite variance branching (5 = 1), and another one
for < d/(d + «), where the long range dependence depends on the value of 3. The long range
dependence is characterized by a dependence exponent s which describes the asymptotic behavior
of the codifference of increments of £ on intervals far apart, and which is d/a for the first case and
(14 8 —d/(d+ a))d/a for the second one. The convergence proofs use techniques of &' (R%)-valued
processes.
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1 Introduction

We consider a so-called (d, «, 3)-branching particle system in R? described as follows. Particles start

off at time ¢ = 0 from a Poisson random field with intensity measure A = \; (Lebesgue measure),

and they evolve independently, moving according to a standard symmetric a-stable Lévy process

(0 < a < 2) and splitting at rate V' according to the branching law

1 1+3 k

e = 1+ﬂ< 1 )( ¥ k=0,2,3,...
0, k=1,

0 < B < 1. This law is critical, for 8 = 1 it is binary branching, and for § < 1 it is a simple typical
element of the domain of attraction of a stable law with exponent 1+ 3. Its generating function is

s+1+1ﬂ(13)1+ﬁ, 0<s<l. (1.1)
This branching particle system and its associated superprocess have been widely studied; some of the
early results appear in [D], [DFG], [DP], [FG], [GW], [I]. In this paper we prove a functional limit
theorem for the rescaled occupation time fluctuations of the system with 3 < 1 in the case where the
limit process has long range dependence, and we show that there are two different types of long range
dependence regimes, depending on whether [ is above or below the value d/(d + «).
Let us recall first the result for § = 1, where the branching law has finite variance. A functional
limit theorem for the occupation time fluctuations of the system was proven in [BGT2] in the case
where the limit process has long range dependence, for which the condition is

a<d<2a. (1.2)

The limit process is of the form CA(, where C'is a constant and ¢ = ({;):>0 is a real valued, continuous,
self-similar, long range dependence Gaussian process, called sub-fractional Brownian motion, whose
covariance function is

1
st th — 5[(s+t)h +|s — t|",

where h = 3 —d/a. The long range dependence of ( is characterized by the behavior of the covariance
of increments on intervals separated distance T', which decays like T-%® as T'— co. The cause of the
long range dependence is attributed intuitively in [BGT2] to “clan recurrence” (see [SWa]). Properties
of ¢ are studied in [BGT1]. The reason for the name sub-fractional Brownian motion is the fact that
the increments of { on non-overlapping intervals are more weakly correlated than those of fractional
Brownian motion, whose covariance function is 3[s" +#" — |s — ¢|"], and their covariance decays faster
as the distance between the intervals tends to oo; in this sense sub-fractional Brownian motion is
intermediate between Brownian motion and fractional Browmian motion.

The Gaussian property of the limit process in [BGT?2] is due to the finiteness of the variance of the
binary branching law. More general critical, finite variance branching laws would lead to essentially
the same limit process. A substantially different and more interesting situation occurs with infinite
variance branching, § < 1. There are new technical problems in the proofs and the results reveal new
properties of the (d, «, 3)-branching particle system. Condition (1.2) for long range dependence is now

replaced by

a a(l+5)
ﬂ<d<7ﬁ

(a/fB < d is the condition for the system to converge for large time towards an equilibrium state
which has intensity \; for d < a/f the system goes to local extinction [GW]). The occupation time

. (1.3)



fluctuation limit process resembles the one for the case 5 = 1 in that it has a simple spatial structure
and a complicated temporal one. It has the form KA, where K is a constant and & = (& )i>0 is
a continuous, self-similar, long range dependence (1 4 3)-stable process, which may be called sub-
fractional stable process by analogy with the case =1 (see Remark 2.4(a)). The convergence takes
place in the space of continuous functions C([0,7],S'(R%)) for any 7 > 0, where S'(R?) is the space
of tempered distributions, dual of the space S (Rd) of smooth rapidly decreasing functions. We stress
that convergence methods for S’ (Rd)-valued processes play a fundamental role in this paper due to the
convenient topology of S'(R?) (although here all infinite dimensional processes are measure-valued).

Concerning functional convergence of the occupation time fluctuation process, in the finite variance
case the tightness proof in [BGT2] employed standard methods based on moment estimates. For § < 1
there are no moments of orders > 1 4 3 and a more delicate approach is needed. The general scheme
for the identification of a unique limit is similar to that in [BGT2], which involves a space-time
random field method introduced in [BGR]. This approach is simpler in the present case than proving
convergence of finite dimensional distributions, but additional technical work is needed to handle
B < 1, due to the fact that the Fourier transform method that was widely used in [BGT2] is not
applicable in most cases in this paper.

The long range dependence of the process ¢ is characterized by means of the asymptotic behavior
of the codifference of increments on intervals distance T apart as 7' — oo, and this is given in terms of
a dependence exponent k (Definition 2.5). Regarding codifference, see [RZ]. There are two long range
dependence regimes which are separated by the value 5 = d/(d + a)) (Theorem 2.7):

(1) For d/(d + ) < 8 < 1 the dependence exponent is k = d/«, and the codifference decays at the
same rate as the covariance in the finite variance case (3 = 1), i.e., T~% [BGT1].
(2) For § < d/(d+ «) the dependence exponent depends on [ as follows: kK = (14+ 3 —d/(d+ «))d/c.

We do not have a “physical” explanation for these behaviors similar to the case § = 1 (to our
knowledge, clan recurrence for the general (d,«, 3)-branching particle system has not been investi-
gated).

We mention some related work on occupation times. For d = a/f there is a functional ergodic
theorem [T]. With 8 = 1 there are functional limit theorems for the fluctuations in dimensions d > 2a,
where there is no long range dependence [BGT3]. In [BZ] the fluctuations of the occupation time of the
origin are studied for a critical binary branching random walk on the d-dimensional lattice, d > 3; the
convergence results are parallel to those in [BGT2] and [BGT3], but the proofs are quite different. [BZ]
treats also the case of the branching random walk in equilibrium (see also [BGT1] for the case f =1
in equilibrium, where only covariance calculations were done). [BGT2] and [BGT3] contain references
to other relevant papers, among them those that awakened our interest in this subject, [DW] and [I]
(although they do not refer to long range dependence). In a separate paper [BGT4]| we study the
occupation time fluctuations of the (d, «, 3)-branching particle system in dimensions d > a(1 + 3)/8,
where there is no long range dependence but the limit processes have other interesting properties.

Long range dependence is now an area of intensive research due to its mathematical appeal and its
manyfold applications (see, e.g., [DOT]). In particular, there are other long range dependence, infinite
variance processess, e.g., [MY]. Our interest in the subject was inspired by the appearance of long
range dependence in occupation time fluctuations of branching systems and related superprocesses.
Other types of long range dependence Gaussian processes connected with branching systems with
immigration are presented in [GNR] (without functional convergence proofs).

We now give some definitions and notation.

For the (d, o, 3)- branching particle system (with 8 < 1), let (IV¢)s>0 denote the empirical measure
process, i.e., Ny(A) is the number of particles in the set A C R? at time ¢. Thus Ny is a Poisson



random measure with intensity A. The rescaled occupation time fluctuation process is defined by

1 Tt T t
Xo(t) = FT/O (Vo= Nids = o | (Ve = yds. 120, (1.4)

where F7r is a norming to be determined, and 7' is the scaling parameter which accelerates the time
and will tend to co. Note that EN; = A for all s, due to the initial Poisson condition, the criticality
of the branching and the a-stable motion.

Constants are written C,C1, etc., with possible dependencies in parenthesis. ( , ) denotes
pairing of spaces in duality (e.g., &'(R") and S(R*)). = stands for weak convergence.

Section 2 contains the results, and Sections 3 and 4 the proofs.

2 Results

We start by introducing the process that plays a fundamental role in the paper. Let M be the
independently scattered (1+3)-stable measure on R4™ with control measure Ag;q (Lebesgue measure)
and skewness intensity 1, i.e., for each A € B(R*™) such that 0 < Agy1(A) < 0o, M(A) is a (1 + 3)-
stable random variable with characteristic function

exp{—)\dH(A)z\Hﬁ <1 — i(sgn z) tan g(l + ﬂ)) }, z € R,

the values of M are independent on disjoint sets, and M is o-additive a.s. (see [ST], Definition 3.3.1).
Let pt(x) denote the transition density of the symmetric a-stable Lévy process in Rd, and recall our

assumption

% <d< 01(1;6) (2.1)

The process £ = (&:)¢>0 is defined as follows.

Definition 2.1 Let ‘
& = / <1[0,t] (7“)/ pu—r(x)du> M(drdz), t >0, (2:2)
RAd+1 r

where the integral with respect to M is understood in the sense of [ST] (3.2-3.4).

By [ST], existence of this process follows from the fact that

L ([ o)™ aras <o o

It can be verified that under (2.1) this integral is indeed finite (see, e.g., [FG], Lemma A.1).
The first main result is the following functional limit theorem for the process Xp defined by (1.4).

Theorem 2.2 Assume (2.1). Let
Fp = TH5=58)/(+6) (2.4)

Then
X = KX

in C([O,T],S’(Rd)) as T — oo for any 7 > 0, where £ is the process defined by (2.2) and

1

K = (—1_‘:ﬁcosg(1+ﬁ))l+ﬁ.




In the next proposition we collect some basic properties of the process &.

Proposition 2.3 (a) £ is (1 + [3)-stable, totally skewed to the right, with finite-dimensional distribu-
tions given by

EeXp{i(Zlftl + -+ Zkgtk)}

k t
= exp{ - /R‘”l j;zjll[om(r)/r Pu—r(x)du

: [1 _isen <Zk: 2104 (r) / v pu_r(m)du> tan 7 (1 + 5)] drdm}, (2.5)

J=1

1+3

0§t1<~-<tk,z1,...,zk€R.
(b) € is self-similar with index H = (2+ 3 — gﬁ)/(l +0), i.e.,

(gatla”'agat;@)iaH(&-tp"'agtk)v a> 0.

(¢) & has continuous paths (more precisely, has a continuous version).

Property (a) follows immediately from the definition and [ST] (Proposition 3.4.2). Property (b) can
be easily derived from (2.5) using the self-similarity of p;. Property (c) is a consequence of Theorem
2.2

Remark 2.4 (a) It is not hard to verify that if we put 8 = 1 in (2.5), we obtain the finite-dimensional
distributions of the sub-fractional Brownian motion (multiplied by a constant) considered in [BGT1]
and [BGT2]. This, together with the fact that Theorem 2.2 is an analogue of Theorem 2.2 in [BGT2],
suggests giving the name sub-fractional stable process to £. See [BGT1] concerning relationships
between sub-fractional Brownian motion and fractional Brownian motion, which make the name more
appropiate in that case.

(b) We think that a functional limit theorem also holds for the occupation time fluctuation process
of the (d, a, B)-system with initial equilibrium state, but we have not endeavored to prove it. In this
case we conjecture that the limit process is of the form KAn, where n = (n;)ier is a self-similar,
continuous, stable process with stationary increments, which should be a kind of fractional stable
process. Moreover, by analogy with the covariance results for the case § = 1 [BGT1], we conjecture
that the process ¢ defined by (2.2) has the same distribution as the process (7: + 17—¢)¢>0 (multiplied
by a constant).

(c) The continuity of £ can also be derived from the results of [MR] with some technical work.

The process £ does not have independent increments and the increments are not stationary. In
order to investigate its long range dependence we introduce the following general notion.

Definition 2.5 Let 7 be a real infinitely divisible process. For 0 <u<v <s<t, T >0, 21,20 € R,
let

DT<217 22;U,,Ss, t)
= |log Be'Grm=nu)tza0re=nr+0) _ log Bet#1 (=) _ Jog Bet#2(mi=nr+s)| (2.6)

We define the dependence exponent k of the process n by

— inf  inf >0: Dp(z1, 20: 1,0, 8,8) = o(T~7) as T . 2.7
K zl}geRoéuglKKtsup{v (21,22, u,v,8,t) =o(T"7) as T — oo} (2.7)



Remark 2.6 (a) If n has independent increments, then k = 4o0.
(b) If n is Gaussian, then

Dr(z1, z2;u,v, 8,t) = |2122C0v (N — N, N7+t — N1+5) |-

(¢) Dp is the modulus of the codifference of the random variables zq (7, — 1) and —ze(Np4t — Nr4s),
as defined in [RZ] (see also [ST] for symmetric stable case).

The second main result is the following theorem on the long range dependence of the process &.

Theorem 2.7 The dependence exponent of the process & defined by (2.2) is given by

d , d
o if ﬁ>m’

K= J J (2.8)
Sve-ita) v oot

Remark 2.8 (a) Note that for 3 > 1/v/2 we have 8 > d/(d + «), and for 8 < (v/5 — 1)/2 we have
B <d/(d+ ).
(b) As we shall see in the proof, in the case § > d/(d + «) the value of k gives the exact asymptotics
of D, i.e.,

Dy (z1, z05u, 0, 5,t) = O(T~Y*) as T — oo, (2.9)

provided that z1z9 > 0.
(c) The real valued limit process in Theorem 2.2 in [BGT2] has the form C(«, d)(, where the process
¢ (sub-fractional Brownian motion) depended only on d/«. In the present case all relevant parameters
related to the process ¢ depend only on § and d/a (see (2.1), (2.4), Proposition 2.3(b), (2.8)). A
natural question is whether ¢ also has a form C(«,d, 3)¢’, where the distribution of the process &’
depends only on 3 and d/a. We have not been able to answer this question.
(d) The standard symmetric a-stable Lévy process on R? is transient for d > a, and its degree of
transience, defined as

v =sup{f > 0: FL’ < oo},

where L is the last exit time from an open unit ball centered at the origin, is given by

d

y=—-1
[0

(see [ DGW] and [SW]). In the (v, 3)-plane the regions corresponding to the two long range dependence
regimes of the process & are given as follows:

1 1 1
k = v+1 for 0<vy<+Vv2 and max{ w}<ﬂ<min{1,},
Y

y+1y+2
y+1 V5 -1 1 .{1v+1}
K = +0)(1+8——— for > and —— < B <min¢ —,—— 7,
¢ K o 7+2> L Tr1=h +2

and kK = v + 1 on the separating curve g = %, “/5271 <y <V2.




3 Proof of Theorem 2.2

Without loss of generality we assume 7 = 1. To start we gather some technical facts which will be
used in the proof several times.

Recall that p;(-) has characteristic function e . We denote by 7; the corresponding semigroup,
ie., Tof = pr * f. It is well known that (self-similarity)

pi(w) =t apy(wt™w), (3.1)

—tlz|*

and
1 c2

W <pi(z) < W (3.2)

for some positive constants ¢; and co.
We will use the following slightly stronger version of (2.3), obtained by the same argument:

/R d ( /0 1 pu(x)du)1+ﬁ dz < oo, (3.3)

provided that d < a(1 + 3)/5 (see (2.1)).
We will also use the following two elementary estimates:

0< (a+b)HP —al™F 1T < (14 3)a’' P70, a,b>0,6<5<1, (3.4)
(a+ b)Hﬁ —a'TB — b8 > Bfa, b>a>0. (3.5)

We will employ the space-time random field approach [BGR], which consists of investigating weak
convergence of the S’(Rdﬂ) random variable X associated with the process X, defined by

(X7, ®) = /Ol(XT(t),CD(-,t))dt, ® e S(RHH). (3.6)

The main ingredients of the proof of the theorem are weak convergence of )NCT and tightness of { X7} 7>1
in C([0,1],8'(R)).

We need the Laplace transform of Xr. Its form is given in the following lemma.

Lemma 3.1 Let ® € S(R™™),® > 0, and denote

1 1
Up(x,t) = FT/t d(x, s)ds.
T

Then

(X7, @) _ _ 1+ﬁ
Ee~ exp{/Rd/ Uy (x, T — r)vp(z,r)drde + 113 /Rd/ (z,r drdx} (3.7)

where vy satisfies

t Vv
vp(x,t) = / Ty [\I/T(-,T - =wvp(-,r)) — g ﬁ gﬁﬂ( , )} ()dr, 0 <t <T. (3.8)
0
We omit the proof of this lemma because it can be done in the same way as that of (3.23) in
[BGT?2], using the Feynman-Kac formula and the form of the generating function of the branching
law; see (1.1). Note that the function vy corresponds to vy, (x, T —t,t) in [BGT2]. By the definition
of vy (see (3.12) and (3.19) in [BGT2|) we have

0<wvpr<1. (3.9)



Proposition 3.2 Let ® € S(R™), & > 0. Then

lim Ee~(Xr® = exp{v/ /1 {/ /1 D(y, s) /s pu_r(x)dudsdy} 1Jrﬁdrclac}. (3.10)
T—o0 1+ ﬁ R JO R Jr T

Proof. We assume that ® is of the form ®(z,t) = (z)1(t), where ¢ € S(RY), v € S(R) and ¢, 9 > 0.
For general ® the proof is the same with slightly more complicated notation. Denote

x(w) = [ we)ds, xrw) = x ()« erle) = 5ol (3.11)
Obviously,
x(u) < C and xr(u) < C, (3.12)

for some constant C'. B
By Lemma 3.1 the Laplace transform of (X, ®) can be written as

Ee=&r.9) — exp{ : Kﬁll(T) +B(T) ~ ﬁlg(T)}, (3.13)

whero
L(T) = /R d /0 T( /0 ' ZuwT($)xT(T—u)du> " v, (3.14)
L(T) = /R d /O " or (@)l — ryor(e, r)drds, (3.15)

L(T) = /R ) /0 T[( /0 ' Ty —wor(x)xr(T — u)du> e obth () | drda. (3.16)

In (3.15) and (3.16) vr is the solution of the equation (3.8) with Ur(x,t) = ¢r(z)xr(t). Note that
by (3.8) and (3.9), I, Is and I3 are nonnegative, the latter fact following from

vp(x,t) < /0 Ti—wpr(x)xr(T — u)du. (3.17)

We will show that I2(T") and I3(T") converge to 0 as T' — oo, and ﬁ[l (T') converges to the term
in the exponent in (3.10).

We consider first I;. Using (3.11), (2.4), and making the changes of variables v’ = % and r’ = 7
in (3.14) we obtain

4 1 r 1+
L(T) = Taﬁ/Rd/O </0 TT(,,_u)go(x)X(l—u)du> drdz

— Ta /Rd /01 (/0 /Rd prw-uw (T —y)e(y)x(1 - U)du) Hﬁdrdw-

Using (3.1) and substituting 2’ = 2T ~% and y =yT ~% we arrive at

no = [ f 1( / i dpru<x—y>x<1—u)T%(yTi)dydu)Hﬁdrdx

1
_ /0 /R (fr e gr(a)) Prdr, (3.18)

8



where

)= | pru@x(1 — u)du and gr(z) = T4 p(aTH). (3.19)

By (3.12) and (3.3), it follows that f, € L*#(R?) for any r € [0, 1], therefore, taking into account the
form of g7 we have that f, * gr converges in LHﬁ(Rd) to [pa @(y)dyfr for any r € [0,1] as T — oo.
Moreover, by Young’s inequality, (3.11), (3.19) and (3.3),

1 1
sup [|f+grlliT5 < sup [Ifl1 5 ]grll 7
rel0,1] r€(0,1]
1 146 148
< o / pu()dul| el < co.
0 1+

We apply the dominated convergence theorem to (3.18) to conclude that

Jin (1) = [ 1 L[ so(y)dy)w ([ rvont - wn) Tizar 20

Recalling the definition of y (see (3.11)) and substituting ' =1 —u, ' =1 — r, it is easy to see
that (3.20) is the same as

lim 1,(T /R d / [ /R d / / — )dudsdy] P e, (3.21)

Now we proceed to Is.
Applying (3.17) and (3.12) to (3.15) we obtain

<01/ / or(z /T wpr (z)dudrdz.
r_

= 7 and using (3.11) we obtain

/R ) / / )Ty (r—uy @) dudrdz. (3.22)

Next we use (2.4), the Plancherel formula and the fact that Zo0(z) = e~*11“3(2) (~ denoting Fourier
transform). Then (3.22) becomes

C —T'r|33\a
I(T) < L p1+2(E5-1/(149) / | e 1ot (3.23)
2n)? ST

It is easy to check that under (2.1) we have —1 + 2(gﬁ —1)/(1+ ) < 0, and since also « < d, it
follows from (3.23) that

Substituing v’ = 7,7

lim I»(T) = 0. (3.24)

T—o00

It remains to prove that I3(7") also converges to 0.
We need some more notation:

A1) = /R d / ' [ / ' 7;_U<¢T<->w<-,u>><x>du] v, (3.25)

Jo(T) = /R , / [ / Tr (03P (, ))(x)durJrﬁdrdx. (3.26)

9



By (3.8) and (3.16),

= LA et —wm]

- [ / T, upr(@)xr (T — u)du — /0 T u(or()xr (T — w)or (- w)) (2)du

1+ﬁ/ Ty (0P (- ))(:r)du]Hﬁ}drdx.
Note that by (3.9) we have
[ Teserna®—wan > [ To(er(re (@ = et @
1+ﬂ/ T o (0P (- ) () du
We apply (3.4) with 6 = (14 3)/2 and a = a1 + ag, where
o = [ TeslorCren (T = wortw)d,
o = /0 T (0h P w) (@),
ot = [ Tosprl@n(® - win

(b> 0 by (3.28)), and then we use the estimate (a; + az)'™? < 2ﬂ(a%+’3 + a%+’g) to arrive at

I3(T)
< CL(N(T) + Jo(T))

10 [ [ ([ Tsteronn@ -t £ [Tl )

148

x ( [ Tstor(ien(@ =) = vrtow@n = 5 [ Tt u>><x>du>2dmx.

148

(3.27)

(3.28)

Using the estimate (a + b) <az2 + b3 in the first factor under the integral [pa fo and (3.28)

in the second one, then finally by the Schwarz inequality and (3.12) we obtain

I3(T) < Cy(J\(T) + Jo(T)) + Con/ I (T) (/1 (T) + v/ J2(T))

It remains to prove that Ji(T") and J2(T') tend to 0 as T' — oc.
By (3.17), (3.12) and (3.25) we have

Ji(T)

e /R d / [ / (W / T wpr( )dv)( )du]Hﬁdrdm
< szg@ LI 7(e0 [ Tmodv)(a:)du]wdvdx
B [Lr

1

1 1 1
/ pul(@ — )T % )o(y) / pol(y — 2T~ %) p(2)drdudzdy
0 0

Qla

10

1+

(3.29)

dzx,



where we used the definition of 7; and (3.1) in the last step.
We now recall Fip (see (2.4)), and substitute 2/ = aT %, y =T ay,z =T az to obtain

1 3 1 1+p
J(T) <7 / (/ / pulz — y)duTgHﬁsO(Tiy)/ po(y — Z)dngw(TiZ)dzdy> da.
R4 \JR2¢ Jo 0
(3.30)
To simplify the notation we introduce the functions
1 4B 1 4 1
flx) = / pu(@)du, gi7(z) =T H8p(Tox), gor(zr) =Tep(Tax). (3.31)
0
It is easy to check that
(3.32)
In the notation of (3.31) the inequality (3.30) can be written as
N(T) < T * (g10(f * 920D S5
We use consecutively the Young, the Holder and again the Young inequalities, obtaining
WT) < ATl (f * o)
_ 1 1
< ATl 1
_ 1 1 1
< ar 1\|f|\li§r\gmu%Hfulizug Al
By (3.31), (3.32) and (3.3) it follows that
lim J(T) = 0. (3.33)

T—oo

The term J2(T') can be dealt with in a similar manner. By (3.26), (3.17) and (3.12) we have

u 1+4 1+8
Cl/ / dr </ r—u </ %—U@Tdv> (;U)du) dx
R® 0
T1+(148)+(1+8)2 1 1 145 148
1 F:(F1+ﬁ)(1+ﬁ) /Rd (/o Tru (/0 TTy(Pd'U) (a:)du) de.

As in the case of Jq, we use consecutively the definition of 7, (3.1), substitutions z’ = 2T 75, y =
yT~a,z' = 2T =, and (2.4) to obtain

Jo(T) < T8 /Rd [/Rd /Olpu(x —y)du </1Rd /01 oy — z)dvTigo(Tclvz)dz> 1Jrﬁdy} 1Jrﬁda:. (3.34)

Using notation (3.31) and applying the Young inequality twice, (3.34) can be estimated in as follows:

Jo(T)

IN

IN

d
Jo(T) < O/TY7aP|f (f % gor) P10

1+3
< TR AN * go) P
< TS FINEONS * gorl (0D
< O TSP AR gl (PO,
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By (3.32) and (3.3) we obtain
lim J5(T) = 0. (3.35)

T—o00

By (3.33), (3.35), (3.24) and (3.29) we get

lim I(T) = 0. (3.36)
T—o0
Putting together (3.13), (3.21), (3.24) and (3.36) finishes the proof of the proposition. O

We now pass to the tightness. We state a slightly more general result which includes also the lower
critical dimension d = a;/3. This is used in a forthcoming paper [T].

Proposition 3.3 Assume that
a(l+5)
5

<d< (3.37)

@ e

Then the family { X1 }r>1 is tight in C([0,1],8"(R%)).

Proof. The fact that the process X7 lacks moments of order > 1 + ( for 3 < 1 prevents the use
of standard methods for proving tightness. Also, the Lapace transform technique we have employed
for showing weak convergence of the space-time random field X1 does not seem to be amenable to a
tightness proof in the present case. Instead, we will give a proof based on the characteristic function
of )ZT.

By Theorem 12.3 of Billingsely [B] and the theorem of Mitoma [M], it suffices to show that for any
¢ € S(RY) there exist constants v > 0 and v > 0 such that

P({Xr(t2), ) — (Xa (), )| 2 8) < S8 1 - 1)+ (3.39)

holds for all ¢1,t9 € [0,1], t; < tg, all T > 1, and all 6 > 0.

Since each ¢ € S(R?) can be written as ¢ = @1 — @2, @1, 02 € S(RY), ©1,02 > 0, (see, e.g., the
lemma in Section 3 of [BGT2)), it suffices to assume ¢ > 0, which we do from now on. So, fix ¢ >0
and tl, t2.

In order to prove (3.38) we use the estimate (see, e.g., [BR], Proposition 8.29)

- 1/6 -
P((Xr. 0 @) > 6) < C6 /0 (1 - Re(E exp{—i6(Xr, ¢ © v)}))db, (3.39)

where (arguing as in the tightness proof in [BGT3]) ¢ € S(R) is an approximation of d;, —J;, supported
on [t1,t2] such that

1
x() = / (s)ds

satisfies
X € S(R), 0 S X S ]l[tl,tg}' (340)

Hence it suffices to prove that for any x satisfying (3.40) the right-hand side of (3.39) (with the cor-
responding 1) is estimated from above by the right-hand side of (3.38), with constants not depending
on x. To this end we define a complex-valued analogue of the function vy considered before, namely
(using the same notation),

t
vor(z,t) =1— Eexp{—i&/ (N, or)xr(T —t+ s)ds}, 6 >0, (3.41)
0

12



where @7, x7 are given by (3.11), and N7 is the empirical measure of the branching system started
from a single particle at x (see (3.12), (3.19) in [BGT2]).

Since the Feymman-Kac formula holds for complex-valued functions, the same procedure used
before (see Lemma 3.1) shows that vy satisfies

¢
) = [ Todipran(T = 90 = vrl9) - o (o) @i G
(cf. (3.8)), and N
Eexp{—i0(Xr,p @)} =exp{I +II}, 6>0, (3.43)
where
I = Z'Q/ /T or(x)xT(T — s)vgr(x, s)dsdx, (3.44)
= 1+,8/Rd/ UHT (z,s)dsdz, (3.45)

(cf. (3.7)). In these equations z'*# = exp{(1 + 3)log z} is understood in the sense of the principal
branch of the logarithm.
Using the inequality

|1 —e*| <2|z| (3.46)

if |e*] <1, z € C, we have, by (3.43),
0 < 1—ReEexp{—if(Xp, o @ ¥)} < 2(|I| +|11)). (3.47)

Now, by virtue of the previous discussion, taking into account (3.39) and (3.47), we see that (3.38)
will be proved if we show that

1] < Clp, )0 (2 — t1)' 7 (3.48)
and
11 < Clp,7, V, )" (tg — 1) (3.49)
for any + such that
0<7<1+ﬂ—%. (3.50)

To prove (3.48) and (3.49), first we observe that by (3.41) and (3.46) we have
el < 208 [ (N pralT -1+ )ds

= 29/0 Ti—spr(x)xr(T — s)ds, (3.51)

since E(NZ¥, @) = Typ(z) (this known fact is obtained by the usual renewal argument).
Combining this and (3.44) we obtain

ns%[ //Rd Trpl)dax (1= 2) x (1= 2) drdy

202 T? e [t sl
= Tﬂ)dﬁ ; X(s) Rd\cp(z)\ e x(r)drdzds, (3.52)
T s

13



where, besides obvious substitutions, we have used the Plancherel formula as in (3.22).
Fix ~ satisfying (3.50) and note that % > 1 by (3.37).

By Holder’s inequality we have
1 1— 1 v
</ ¢ T (rs)lz] dr) </ Xi(r)dr)
S S

1
/ e_T(T_S)‘Z|ax(7‘)dr
< (=)' 70 (8 — 1), (3.53)

IA

where in the last estimate we used (3.40).
Combining (3.52) and (3.53) and using (3.40) once again we obtain

Tl
] < Clv )92 /I@ P12zt — )
T1+’Y
- C(@:V)gz F2 <t2_t1)1+’y7
T

and this will imply (3.48) if we show that 777 /F2 is bounded in T > 1. To this end, by (2.4) we
need to check that »
22+ 5 2
14y- 22 ol <y,
Y 1+ 3 =

or
3+8-264
VE T
1+
and this inequality is indeed satisfied by (3.50) since it can be easily verified (using (3.37)) that
3+3—264
1+
We now pass to the proof of (3.49). By (3.45) and (3.51) we have

v 148
|[I1] < ﬂ21+591+ﬁ/d/ (/ Tsror(z )XT(T—r)dr> dsdx
R

(by (3.1), (2.4) and (3.11))

1 L 1+
CXWﬁW”ﬁAﬁA (/téd “aps (T ax—T”wmmmxu—rmmh) dsdx

! d 1 145
c(v, 6)91+ﬁ/0 /]Rd (/0 /]Rd ps—r(z —y)Tap(Toy)x(l — r)dydr) dsdx

1 s 1+8 p
gcmwwWAlAmAMOﬂwr ds||T o (T% )|+,

14+

1+ﬁ—ﬁﬁ§
«

where we have used the Young inequality in the last step. It is now clear that (3.49) will be proved if

we show that "
/ / </ Ps—r(x)x (1 — r)dr) dsdx < Oty —t1)'. (3.54)
Rd

Denote f;(s) = ps(x)1jg)(s) for any z € RY, and g(s) = x(1 — s), and put

__1+6 1+4
=115 T (3.55)

14



(3.56)

Note that by (3.50),
[0
l1<p<—(1 . 1<q,
P dﬁ( + ) q
1+1 1 .
p q 1+p8

and

+
<1 fal 5219l 2.

By the Young inequality we have
+B

1 s 1+8 1
L ([ pertana=rar) s < el
But HgHéJrﬁ < (tg — t1)'7 by (3.40) and (3.55), therefore, to finish the proof of (3.54) (and the

proposition as well) it suffices to show that
[ 5l = 44 B < o,
R

where
A= [ gl B [ If s,
|z|>1 lz|<1
By (3.1) and (3.2) we have
148
P
) dx

1 d d P
||~ (A ) gy </ spa+p(1+a)ds> < 00
0

1+

C

IN

lz|>1

B is estimated analogously. We observe that from (3.56) we have
d

o< &Pl _
dtay, " (d+a)(1+6)

d

ar—1
SPS Aol +8)

So, if we fix p such that
d+
P

and use the fact that p1(z) < C(p)p](z) (since p; is bounded and p < 1), then we have, by (3.1) and

|

1+8

(3.2),
1
B<C |x‘—(1+ﬂ)(d+a)pdx( / s—pi+p<1+i>pds> "
0

|z|<1
We still need a result on convergence of Laplace transforms, which we formulate as a lemma. This

result is known, following from a standard argument on analytic extensions (see, e.g., [I] for the proof

in the case d = 1, the proof for d = 2 is analogous).
Lemma 3.4 Let 0 < S < 1.

15



(a) If npn,m =1,2,... are real random variables such that

lim Be P = 5P 50, (3.57)

n—oo

for some constant K > 0, then n, converges in distribution to a random variable n whose law is
(1 + B)-stable, totally skewed to the right, with characteristic function

Ee = exp{K(cos g(l + ﬂ)) 2|1 +P <1 — i (sgnz)tan — (1 + ﬁ)> } zeR. (3.58)

(b) If nu,m = 1,2,... are two-dimensional random variables and p is a finite measure on SJQr =
{(ug,u2) : u? +u2 = 1,u1,us > 0} such that

lim e P = exp{ [ y>1+%<dy>}, peR:, (3.59)

n—oo S
+

then n, converges in distribution to a (1473)-stable random variable n with characteristic function

Be* M = exp{ (cos g(1+ﬁ)> /Si |z-y|1HP (1—i(sgn(z-y)) tan 5 (1+ﬁ)) (d )}, z e R (3.60)

(- denotes the inner product in R?).

Corollary 3.5 For each ® € S(R™),

(X7, ®) = & as T — oo, (3.61)
where £ is (1 + [3)-stable with

Eele = exp{—Kl /Rd /01 /Rd /rl D(y,s) /rspu_r(a:)dudsdy
><<1—z'sgn< /R d / "y, 9) / Spu_r(a:)dudsdy> fan 2(1+5)>} (3.62)

Ky =—

148

where v

T

—(1 . .
1+IBC082( +5) (3.63)
Proof. Proposition 3.2 and Lemma 3.4 (a) imply that (3.61) holds for any ® > 0. This, applied to
p1P1+p2Po, p1,p2 > 0, Py, Py > 0, and Lemma 3.4 (b) imply weak convergence of ((Xp, ®1), (X7, P2))
with a p obtained in a standard way (see, e.g., [I], proof of Theorem 5.6). Hence (3.61) follows since,
analogously as in the proof of Proposition 3.3, we can write any ® € S(R*™!) as ® = & — &y, &, &y >
0. O

Now we can complete the proof of Theorem 2.2. By Prop081t10n 3.3 we know that { X7 }7r>1 is tight.
Let X7, = X in C([0,1],S'(R%)) for some T,, /" co. Then (Xr,, ®) = (X, ®) for any ® € S(R*™)
(see [BGR]), and

Eexp{i(X,®)} = Eexp{ite}.
We now find the finite dimensional distributions of X arguing, for instance, as in the proof of Propo-
sition 4.1 of [BGR]). Fix 0 <ty < --- <tx <1, z1,...,2, € R, 01,..., 0 € S(RY).
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Let ¢; € S(R), ¢; — 0, in S'(R) as m — oo, j =1,...,k. Define

205 (2)Pm,j (8);

Mw

7j=1
then

k
A (X ) = D 5 (X
and it is easily seen that the right-hand side of (3. 2) (with ®,, instead of ®) converges as m — oo to
_1
Eexp{iK ™ (21(\, 1) + -+ + zu{\ or)én)

_1
(see (3.63)), where the distributions of ¢ are given by (2.5). This means that X = K"\, and
Theorem 2.2 is proved.

Remark 3.6 The proof of Theorem 2.2 is also valid for 5 = 1, so we obtain the result of [BGT2] as
a special case. Note however that, in contrast with [BGT2], in this proof the form of the covariance
of the empirical process IV; is not needed.

4 Proof of Theorem 2.7

By (2.5) it is clear that it suffices to investigate the asymptotics of

D; = Dr(1, z;u,v,8,t), z>0, (4.1)
and
D7 = Dr(1,—z;u,v,s,t), z>0. (4.2)
Fix 0 <u<wv<s<tand z > 0. The theorem will be proved if we show that
+ -4 d
DT S CT™ = if ﬁ > F (43)
Dt < o8 for any ﬂ<5<1+ﬁ—i if ﬂ<i (4.4)
T = d+a ~d+a’ '
and for T sufficiently large,
d

Df > CT a, (4.5)

D;CECT_g‘S for any 5>1+ﬂd+da if g< (4.6)

d+a’
Here and in the sequel the constants C, (4, etc., are different in each line and may depend on
d,a, B,u,v,s,t,z, but never on T'.

Denote

t+T s+T
U = 21[0,t+T}(7’)/ pw—T(@’)dT'—Zl[o,sw}(r)/ pyr—p()dr’!

t+T t+T
- z(l[o,smm [ pest@i + 1) | pr/_r<x>dr'), (4.7

s+T

R = 1g,0r) / P (@)dr’ — 1o 4 (r) / P (@)dr”

= 1) / o (@) + L (1) / P (@)dr'. (4.8)

r
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By (2.5), (2.6) and (4.1) we have

Df = ‘(1 —itan o T+ ﬂ)) / (U + R)B — U*P _ R148)dedr|, (4.9)
Rd+1
and, analogously,
D; = ‘/ [yR — UM —UttP — RW] dxdr
Rd+1
+i (tan S (1+ 5)) / [—|R — U|"*Psgn(R - U) — U"P + R™Pldadr|. (4.10)
Rd+1
Denote for brevity
t+T
o= e =z pe@ar, (111)
s+T
n = @)= [ s, (4.12)
g2 = golx,7) —/ P (x)dr'. (4.13)
By (3.1) and (3.2) we have
t—r
flz,r) = z/ (r' + T)_%pl((r' + T)_ix)dr' < CT‘g, (4.14)
< C .
gj(xﬂﬂ) = Wv J= 112a (415)
gj(z,r) < / pp(x)dr’, j=1,2. (4.16)
0

Note that the constants C in (4.14) and (4.15) do not depend on z, 7.
By (4.7)-(4.9),

pf = c|[" [ () — 140 g s

[y g g;”)dxdr.] (4.17)
u R4

Assume > d/(d + «). Using (3.4) with 6 = 1 we obtain (omitting dzdr)

D+<Cl+ﬁ[/ /|a:|<1 ﬁJr/ /|x>1fgl //x|<1fg2 //|x>1fg2]

Hence (4.3) for D7, follows by (4.14), (4.15) (for |z| > 1) and (4.16) (for |z| < 1).
Now assume § < d/(d+ ). Fix 8 <d <1+ —d/(d+ «), and apply (3.4) to (4.17). Again by
(4.14)-(4.16) we have

N d(; v 1+6-6 1
Dy < C{IT =« u/ (/ (T dr’) dm—}-u/ —————dx
! : [ lz|<1 \Jo pr() 2 >1 |zp|(d+e)(1+6-9)

v 1+6-6 1
/
+(v —u) /x|§1 </0 pr(z)dr > dz + (v —u) /x|>1 || (@) (1+5-0) dx
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Hence (4.4) for D follows since 1+ 3 —6 < 1 and (d+ )(1+ 3 —6) > d.

(4.3) and (4.4) for D7 are derived in the same way. We only apply the following easy consequences

of (3.4):

| ‘a N b|1+ﬁ _ a1+ﬂ _ b1+ﬁ‘ (3 +ﬁ)a6b1+575’ B<s<1,

<
|l =" sgn(a — b) + b0 — a0 < (14 8)a’b'0 B<s<,

We now pass to the lower estimates of D;.
Assume > d/(d + «). By (4.17),

u+v

2
pf>cC / /| B e A

u

Note that for go defined by (4.13), if |z| < 1 and r € [u, “2], we have

v—u

g2(z,7) > / ’ pr(z)dr’ > C(u,v,d,a) > 0,

u
4

by (3.1). This, combined with (4.14), implies
g2 > f for T large,

for z,r as above. Hence we can apply (3.5) to (4.18) and obtain

wtv utv
D'TF > C’/ ’ / f(a:,r)gg(x,r)dxdr > Cl/ ’ / f(z,r)dxdr.
u lz|<1 u lz|<1

For z,r as above, using the equality in (4.14) we have

t—u

fa,r) = Z/ (' + T)"ap (' + T) wa)dr' > CT &,

_utv
2

thus obtaining (4.5).
Finally, assume § < d/(d+ «). Let 0 < e < d/(d + a)a.
By (4.17),

utv
2
pizc [T [ (e g
u 1<z |<T (d+a)a

For z,r in the domain of integration in (4.22) we have

g2z, 1) > ﬁ_Q (r’)_%pl((r')_éx)dr'

IV
VR
4
| |
I
~_
|
Q|
[
~
e
=
—
VR
/N
4
N
I
N———
Q
8
N———

= C’x‘d-i-a

> CT~ g +e(d+a)
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(4.20)

(4.21)

(4.22)

(4.23)



by (3.1) and (3.2). Taking into account the equality in (4.14) and (3.2), we see that (4.19) holds also
in the present case. (3.5) applied to (4.22) yields

utv
Df > Cl/ ’ / i, f(x,r)gg(x,r)dacdr. (4.24)
u  J1<p|<T @ e

d
As pl(T_éaj) > Co > 0for T > 1 and |z| < TW@oa° from the equality in (4.14) we obtain (4.21)
again.
Combining the estimates (4.23), (4.24) and (4.21), we see that for large T,
D:,—t > CT(—%-&-E(dﬁ-a))ﬁT—gT(m—&)d

o & [PHi-aa o045

This implies (4.6) since 1 — 3 ‘“‘T‘l > 0 and € can be made arbitrary small. O
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