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Abstract

This thesis consists of two projects. In the first project, we prove a new
result relating the solution interface of the scaled fractional Allen—Cahn
equation to motion by mean curvature flow. More precisely, we show
that, for o € (1,2) and d > 2, if u° is a solution to the scaled fractional
Allen—Cahn equation

ouf = —[’(&t)“’Q(—A)%uE +e 2 (1 —uf)(2uf — 1) t>0, 2 € RY

with a suitably chosen initial condition, then as ¢ — 0, u® converges to the
indicator function of a set whose boundary evolves according to motion
by mean curvature flow. Here, /() can be chosen from a family of possi-
ble ‘scaling functions’, distinguishing our result from known convergence
results such as [IS09]. Our proof is purely probabilistic (taking inspiration
from [EFP17]) and describes solutions of the fractional Allen-Cahn equa-
tion in terms of ternary branching a-stable motions. Finally, we prove
that this mean curvature flow behaviour is preserved for a stochastic ana-
logue of the fractional Allen—Cahn equation. We do so via the Spatial
A-Fleming-Viot process. In our second project, we prove a new result
on the spreading speed of solutions to one-dimensional fractional Fisher—
KPP type equations with appropriately chosen initial condition, such as

the equation
du=—(-A)cu+u(l—u) t>0 xR

Taking inspiration from [Penl8|, we use the Feynman-Kac formula to
prove probabilistically that the front position of solutions to these equa-
tions grow exponentially in time, and state the precise order of this spread-

ing speed, improving known results such as those from [CR13].
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Chapter 1

Introduction

Reaction-diffusion equations have been used to study a wide range of phenomena
within the natural sciences, and are a topic of great mathematical intrigue in their own
right. They appear as models for the spread of populations [Fis37, KPP37, AWT8|,
phase transitions [HH04, Wan02, ESS92], combustion [BNS85, BLL90|, and chemical
reactions [AC79, BLI1]. In this thesis, we explore fractional reaction-diffusion equa-
tions that model populations that exhibit long range dispersal. Fractional reaction-
diffusion equations are reaction-diffusion equations where the diffusive term is re-
placed by the generator of a pure jump process (namely, a stable process). As a
result, they present new challenges that as of yet have not been fully explored in a
probabilistic context.

One of the earliest applications of reaction-diffusion equations to biology appears
in the 1937 work [Fis37]. Here, Fisher introduced the equation

duul(t,z) = %Au(t, )+ su(t, z)(1 — ult, 7)) (1.1)

for ¢ > 0, x € R and initial condition ug(x) := u(0,z) € [0,1]. In the same year,
Kolmogorov, Petrovsky and Piscounov studied (1.1) but for more general reaction
terms f(u) [KPP37]. Today, we know equation (1.1) as the Fisher-KPP equation.
Fisher introduced this equation as a model for the spread of advantageous genes in a
linear habitat, where u(t, z) denotes the frequency of the gene at position z at time ¢,
m is a diffusion constant and s is the intensity of selection in favour of the gene. The
Fisher-KPP equation, which is intimately linked to branching processes and certain
martingales, acts as the basis for a rich area of research explored by the likes of Sko-
rokhod [Sko64], McKean [McK75|, Bramson [Bra78, Bra83], Neveu [Nev88|, Lalley
and Sellke [L.S87], and many others. For a detailed introduction to the Fisher-KPP

equation and overview of its history, see [Fif79, Brig6.



Fisher’s model assumed that individuals in the population dispersed locally. How-
ever, this assumption is erroneous for many real world populations. In this work, we
consider populations that exhibit long range dispersal (i.e. the capacity for children
to, on rare occasions, establish very far away from their parent). This behaviour is
ubiquitous in nature and is a crucial survival mechanism for many organisms, partic-
ularly those insular species that must travel vast distances to populate new regions.
Examples include the dispersal of plant seeds (which can travel by wind, water, and
can be transported internally or externally by animals) [CMS00], fungi [Bus07], and
small insects such as flies, moths, and bees (which have the secondary effect of fa-
cilitating the hybridisation of the flora they pollinate) [Bar96, Rea21]. The ability
for certain organisms to populate islands through long range dispersal can have a
profound impact on the biological composition of the land, increasing the genetic
diversity of isolated regions [WKK™'15, Hea00, Rea21]. One example of this is the
Hawaiian angiosperm flora, that cannot be attributed to a single mainland source,
but instead have the genetic composition of flora from across circum-Pacific regions
[Car67, WKK*15]. Another recently observed instance of long range dispersal was
that of a single finch that travelled over 100 km to an island in the Galdapagos where it
went on to produce hybrid offspring with the resident population [LHW*18, Rea21].

To model populations with long range dispersal, we consider fractional reaction-

diffusion equations which take the form

for all ¢t > 0 and x € R, where f : R — R is a general nonlinearity (typically taken
to be a quadratic or cubic, depending on the particular model) and —(—A)2 denotes
the fractional Laplacian (i.e. the generator of an a-stable process), which will be
defined in (2.1) below. Here the parameter a € (0,2) determines the size and fre-
quency of large jumps made by the stable process (as o decreases, the frequency of
large jumps increases). Outside of population models, fractional reaction-diffusion
equations have applications in dislocation dynamics and statistical mechanics [IS09].
Dislocation dynamics relates to the motion of defects in crystalline lattice structures,
which can sometimes be modelled by non-local diffusions, as in Peierls-Nabarro mod-
els [KCnO02, GLL21]. In statistical mechanics, non-local diffusions can be derived as
the mean field equation associated to stochastic Ising models [IS09]. For a compre-
hensive list of references see [GLL21].

In recent decades, fractional reaction-diffusion equations and reaction-diffusion



equations with anomalous diffusion have surged in popularity.! This is in part due
to their relevance to numerous physical models like those mentioned above. From a
purely mathematical viewpoint, they pose technical difficulties that classical parabolic
equations like the Fisher-KPP equation do not. Much of the theoretical work on
these topics, to date, has been led by the PDE community [MMM11, GZ15, CR13,
CS14, CS15, MRS14]. The effect of long range dispersal on various models has also
been studied numerically [MVV03, del09, HF14], and applied to data from epidemics
[BH13] and plant populations [CLMH03, MMC11, CMMO06].

In this thesis, we study fractional reaction-diffusion equations from two distinct
perspectives. In our first body of work (corresponding to Chapters 3-5) we prove a
new result on the geometric motion of the solution interface generated by a scaled
fractional reaction-diffusion equation with Allen—-Cahn type nonlinearity. Then, in
Chapter 6, we find new, tight estimates on the spreading speed of fractional reaction-

diffusion equations with Fisher— KPP type nonlinearity.

1.1 The fractional Allen—Cahn equation

In this section, we provide an overview of the work in Chapters 3-5 on the fractional

Allen—Cahn equation.

1.1.1 The Allen—Cahn equation

The Allen—Cahn equation is a reaction-diffusion equation that takes the form
1
O (2) = A (1,2) + 5 (1, ) (1.3)

for ¢ > 0 fixed and all £ > 0, x € R. This equation can be obtained from the
unscaled equation dyu(t, ) = Au(t,z) + f(u(t,z)) by defining u(t, z) := u(et, ex).

Here, f € C*(R) is assumed to have precisely three zeros, v_, vy and v, such that

f>0on (—oo,v_)U (vg,vy),
f<0on (v_,v) U (vy,00),
f(wo), f(vy) < 0and f'(vg) > 0.

! Anomalous diffusions are processes whose mean squared displacement obeys a power law. Con-
sequently, a-stable processes (which have undefined second moment when « < 2) are not anomalous
diffusions, but their ¢-th moments (¢ < «) can be used to define ‘Lévy flights’, see [MVV03, Sec-
tion 2.2.4].




An example of f is shown in Figure 1.1, together with the Fisher—-KPP nonlinearity.

In equation (1.3), the diffusive term A acts to smooth solutions (in the context of
a biological model, this could be viewed as the ‘mixing’ of the population), while the
nonlinearity f drives solutions towards one of two states, v_ or vy (in a population,
these states might correspond to the dominance of a particular allele). These oppos-
ing effects, which are characteristic of reaction-diffusion equations, create a solution
interface separating the two states. Over large spatial and temporal scales (corre-

sponding to ¢ — 0) this interface appears sharp and one can study its motion.

— y=z(l—z)(2z-1)
--- y=z(l-x)

Figure 1.1: Examples of Fisher-KPP type (dashed) and Allen—Cahn type (solid)
nonlinearities

The Allen—Cahn equation was originally introduced in [AC79] to model the motion
of curved antiphase boundaries (APB) in crystalline solids. These are defective regions
in the crystal lattice where atoms have the opposite configuration to that predicted by
their lattice system, producing a positive excess of free energy in the system [ACT9].
This is a non-equilibrium state of the lattice, resulting in the diffusive movement of
the APB to minimise the total area of the boundary. The motion of the APB can
then be modelled by the solution interface of the Allen-Cahn equation.?

It was observed by Allen and Cahn in [ACT79] that the velocity of the interfacial
motion described by equation (1.3) was proportional to the mean curvature of the
boundary. Bronsard and Kohn [BK90, BK91] and Demottoni and Schatzman [dMS89,
dMS90] provided a rigorous proof of this under a variety of dimensional and regularity

restrictions, and in 1992, Chen proved this result in all dimensions under relatively

2In their original work [ACT79], Allen and Cahn already note the relevance of long range dispersal
to interfacial motion. Allen and Cahn mention that interfacial motion sometimes requires long range
dispersal, citing the growth of a (solid) precipitate from a supersaturated solution and the motion of
interfaces with impurities as two examples. Later, the motion of phase boundaries in particle systems
with long range dispersal would be studied more rigorously, such as in the work of [GL97, GL98] for
the Cahn—Hilliard equation.



weak regularity assumptions [Che92]. In this work, we prove an analogous result in

the fractional setting, motivated by the motion of hybrid zones.

1.1.2 Hybrid zones

The Allen—Cahn equation can be used to model the motion of hybrid zones over large
spatial and temporal scales. Hybrid zones are narrow geographical regions where two
genetically distinct species meet and reproduce, resulting in individuals of mixed an-
cestry (hybrid individuals). The motion of hybrid zones was considered in Etheridge
et al. [EFP17], and will be generalised in this work to populations that exhibit long
range dispersal. Hybrid zones have been observed extensively in nature. Examples in-
clude the European house mouse [HS73] and North American warbler birds [TLIB18]
(see [BH9] for a list of examples).

As explained in [EFP17], there are two primary mechanisms acting to maintain
hybrid zones. The first is a change in environment where the two populations meet.
The second, which will be considered in this work, is selection against hybrid indi-
viduals. This is the case, for example, for the European house mouse hybrid zone,
where male hybrid individuals were found to be sterile [TPHT08], and for the Myrtle-
Audubon warbler populations, although the selection mechanism is not known in this
case [TLIB18].

To model the motion of hybrid zones in populations that exhibit long range dis-

persal, we consider the following special case of the fractional Allen—Cahn equation

[N]])

Owu(t,z) = —(—=A)2u(t,x) + su(t,z)(1 — u(t,x))(u(t,z) — 1), (1.4)

for all ¢ > 0 and = € R where s is a small selection parameter. The connection
between hybrid zones and (1.4) will be justified in Chapter 3 by considering a diploid
population in which the trait under selection is determined by a single genetic locus
at which there are just two types (alleles) @ and A. Since we consider hybrid zones
maintained by selection against hybrid individuals, we assume selection favours ho-
mozygotes (aa or AA individuals) over heterozygotes (aA indivduals). We will see
that the proportion of type a alleles at time ¢ and position = will satisfy (1.4) over
large spatial and temporal scales. Here, the operator —(—A)?2 arises from the long
range dispersal of individuals (modelled as a-stable processes), and the nonlinearity
will be derived as the rate of change of the proportion of type a alleles due to repro-
duction.

In Etheridge et al. [EFP17], populations were assumed to disperse locally. Con-

sequently, the version of the Allen—-Cahn equation considered there was the same as

5



(1.4), but with the fractional Laplacian replaced by the ordinary Laplacian A (the
resulting equation is also known as the Nagumo’s equation, see [NAY62, McK70]).
By considering branching Brownian motions, the authors proved using purely proba-
bilistic techniques that the (deterministic) Allen-Cahn equation converges as ¢ — 0
to the indicator function of a set whose boundary evolves according to mean cur-
vature flow. As we have seen, this result is due to Chen [Che92], but the proof in
[EFP17] and techniques developed therein were novel. Additionally, their proof could
be adapted to incorporate genetic drift, which refers to the randomness inherent in
reproduction within finite populations. This was achieved via a so-called Spatial-A-
Fleming-Viot process. It was shown in [EFP17] that, provided the genetic drift is not
too strong, the limiting mean curvature flow behaviour observed in the deterministic
case is preserved by the scaled stochastic model.

In view of this work, it is natural to ask: will mean curvature flow be preserved in
populations that exhibit long range dispersal? The answer to this should, of course,
depend on the strength of the dispersal mechanism. This is determined by the index
a € (0,2]. When a = 2, the fractional Laplacian and ordinary Laplacian coincide, so
in view of Chen’s result [Che92], we expect mean curvature flow to be preserved for «
sufficiently close to 2. As « approaches 0, the severity and frequency of large jumps
increases, so for small « it seems unlikely that motion by mean curvature flow will be
seen in the limit. This intuition is supported by results in the PDE literature, with
the threshold between the two behaviours occurring at a = 1. For example, in [CS10],
Caffarelli and Souganidis consider a threshold dynamics type algorithm to simulate
a moving front governed by the fractional heat equation. The resulting interface was
shown to converge to mean curvature flow for & > 1 and ‘weighted’” mean curvature
flow for 0 < o < 1. Later, [IS09] showed that equation (1.4), when correctly scaled,
converges as € — 0 to motion by mean curvature flow when o € (1,2).3 As we will see,
the scaling of (1.4) taken in [IS09] is distinct from our own, so even our deterministic

convergence result is new.

1.1.3 Main results

We will prove that, under a family of possible scalings, the fractional Allen—Cahn
equation with index « € (1,2) started from a suitable initial condition converges as
¢ — 0 to the indicator function of a set whose boundary evolves according to mean

curvature flow in dimension d > 2. By modifying our proof to study an instance of

3The results of [IS09] are stated more generally for any reaction-diffusion equation with diffusive
term given by a singular integral operator and reaction term given by a bistable nonlinearity.



the so-called Spatial A-Fleming-Viot process with selection, we show that this prop-
erty is preserved in the presence of random genetic drift (provided the genetic drift
is not too strong).

A rigorous definition of motion by mean curvature flow will be provided in Chap-
ter 3. If I'y € RY is some initial hypersurface that evolves over time, we denote the
surface at time ¢ by I';. We call the collection (I');>o the mean curvature flow of T'y if
the normal velocity of a point in I'; is given by the mean curvature at that point. The
resulting motion reduces the surface area of I'y as quickly as possible with respect to
the L2-norm over the surface (formally, mean curvature flow is the negative gradient
flow for the area functional [CMP15]).

Our main deterministic result is the following (corresponding to Theorem 3.1.5 in
Chapter 3). The precise assumptions on our initial condition p are omitted for the
sake of brevity. These assumptions will be chosen later to ensure the existence of the

mean curvature flow of the surface T'y := {z € R? : p(z) = £} up to some finite time

2
7 > 0.

Theorem 1.1.1 (The deterministic multidimensional result). Let ¢ > 0, d > 2 and
€ (1,2). Suppose for allt >0 and x € RY, u¢(t,x) solves

I(&)O;—O‘
u(0,2) = p(z)

for some normalising constant o, > 0, an appropriately chosen initial condition p :
RY — [0,1] and any function I such that, for some § >0, I : (0,0) — (0,00) satisfies

g2 I(g)*

[(8)2\10g5]:0 and ll_I)I(l)T

(] ].
Ou® = — (—A)zu® + ?ua(l —uf)(2uf — 1)

(1.5)

. E . a _
ll_r)%[(a)ﬂoge] =0VkeN, lim |logel]® = 0.

Let Ty = {x eRY:p(x) = %} and denote the mean curvature flow of I'y at time

t >0 by T;. Denote the signed distance from a point v € RY to T'; by d(x,t). Assume
that for x inside Ty, p(z) < 3,
all times t less than some 7 > 0, and there exists 4, aq, cq, m > 0 such that, for all

e € (0,eq) and aqe?|loge| <t < T, if v € RY satisfies d(z,t) > cql(e)|loge|, then

and for x outside Ty, p(x) > % Then Ty ewists for

g2 I(g)?
“(tyx)>1-— - loge| —mlI(e)*! 1.6
u ( ax) — m[(g)g m 8% | Og‘;’ m (5) ( )
and if d(z,t) < —cql(e)|logel, then
g2 I(g)?
(tx) < 1 I(e)> L. 1.7
u(,x)_m[(€)2+m . |loge| +mli(e) (1.7)



Theorem 1.1.1 tracks the motion of the solution interface of equation (1.5) with
width 2cq/(¢)|loge|. On either side of this region, solutions to equation (1.5) will

be close to one or zero. More precisely, they will be, at most, a distance m% +

m@| loge| +mlI()*~! away from zero or one (provided enough time has passed).
Sinscz this distance (and the interface width itself) converges to zero as ¢ — 0 (by
assumption), Theorem 1.1.1 can be summarised as: solutions to equation (1.5) con-
verge, as € — 0, to the indicator function of a set whose boundary evolves according
to motion by mean curvature flow.

We can also interpret Theorem 1.1.1 in the context of hybrid zones. Recall that, to
model hybrid zones maintained by selection against hybrid individuals, we consider a
diploid population with selection against heterozygotes. Over large spatial and tem-
poral scales, we can view u°(t, z) as the proportion of type a alleles at time ¢ > 0 and
position z € R%. Theorem 1.1.1 tells us that the hybrid zone, which divides the popu-
lation into subsets of predominantly aa individuals (when d(z,t) > cql(¢)|logel|) and
AA individuals (when d(z,t) < —cql(e)|loge|), follows motion by mean curvature
flow. Although the biologically relevant dimension is d = 2, we prove Theorem 1.1.1
in all dimensions d > 2.

This result is new in a number of ways. First, it is distinct from the work of [IS09],
where a diffusive scaling was made.* This would correspond to setting I(g) := ¢ in
equation (1.5). This scaling is not possible under our assumptions. To the authors’
knowledge, this is also the first result of its kind for the fractional Allen—-Cahn equa-
tion that explicitly provides an interface width as well as the estimates (1.6) and
(1.7). Finally, the proof of this result is novel in that it is entirely probabilistic.

In order to prove Theorem 1.1.1, we couple solutions u® of the multidimensional
initial value problem (1.5) to solutions of a particular initial value problem in one
dimension. This coupling will enable us to prove Theorem 1.1.1 by proving an analo-
gous result for the one-dimensional solution. The proof of our one-dimensional result
in Chapter 3 constitutes the bulk of the work needed to prove Theorem 1.1.1.

The precise form of this one-dimensional result (Theorem 3.3.7) is quite technical
and will take time to motivate in Chapter 3. Here, we will state a weaker version of
the result that parallels Theorem 1.1.1. Since there is no notion of mean curvature
flow in dimension one, in Theorem 1.1.2 we consider solutions on either side of the
fixed interval of width O(I(¢)|loge|) about zero.

4We believe the standing example [IS09, Example 1] contains a typo, namely, the e *A% term
(corresponding to the diffusive term ¢27%(—A)% in their reaction-diffusion equation) should be
e*A% (making the diffusive term in their reaction-diffusion equation e =27%(—A)%).



Theorem 1.1.2 (The deterministic one-dimensional result). Let ¢ > 0, a € (1,2)

and suppose for allt >0 and x € R that u®(t, x) solves

Oa

[(8)2—04
us(0,7) = L0y

o 1
Opuf = — (—A)zuf + 6—2u5(1 —uf)(2uf — 1)

(1.8)

for some normalising constant o, > 0 and any function I such that, for some 6 > 0,
I:(0,0) = (0,00) satisfies

2

BE |loge| = 0.

lim I(¢)|loge/* =0 Vk €N and lim
e—0 e—0

Fiz T* > 0. Then there exists €1 > 0 and ¢; > 0 such that, for all € € (0,¢1) and
t € [0,7%], if x € R satisfies x > c11(g)|loge|, then

Wt ) > 1 - 1(85)2 (1.9)
and if x < —cy1(e)|logel, then
2
w(t0) < 55 (1.10)

While the central ideas of our work take inspiration from [EFP17|, our use of a
long range dispersal mechanism throughout necessitates new, often delicate, argu-
ments. In the Brownian setting of [EFP17], a dual to the Allen—Cahn equation was
constructed by considering a ternary branching Brownian motion endowed with a
‘voting system’. This is similar to the representation of solutions of the Fisher—- KPP
equation in terms of binary branching Brownian motions developed by Skorohod and
McKean [Sko64, McK75].° The corresponding duality for the multidimensional and
one-dimensional solutions of (1.5), (1.8) follows by almost identical arguments to
[EFP17], but replacing all Brownian motions therein by a-stable processes.

Although the probabilistic dual to the fractional Allen-Cahn equation is straight-
forward to obtain, in practice it is difficult to work with. This is because of the
rare long jumps of the a-stable process. To overcome this, in both the multidimen-
sional and one-dimensional cases we couple a ternary branching a-stable motion to
a ternary branching subordinated Brownian motion (with subordinator given by a

(e

truncated §-stable motion). The idea here is that a-stable processes are equal in

°In fact, in the masters thesis of [0’D19], the author proves that a semilinear heat equation
can be expressed in terms of a branching Brownian motion with a voting scheme if and only if the
nonlinearity of the equation belongs to a certain (very general) family of polynomials.



distribution to Brownian motions subordinated by an (independent) §-stable subor-
dinator. By our choice of scaling in equations (1.5) and (1.8), the ‘large’ jumps of the
5-stable subordinator are sufficiently rare as to enable us to couple stable motions to
Brownian motions subordinated by a truncated g-stable subordinator. The resulting
process has finite exponential moments, allowing us to more readily adapt the proofs
in [EFP17].

Once we have proved the one-dimensional result, we go on to construct a coupling
of one-dimensional and multidimensional solutions. This was relatively straightfor-
ward in the Brownian setting of [EFP17], but is a major hurdle in our own work. In
short, in the Brownian setting, the motion of the interface in R® can be ‘tracked’ by
considering the distance between a d-dimensional Brownian motion and the interface,
which itself approximates a one-dimensional Brownian motion. This description is
not viable in our setting because the large jumps of the stable process could see it
jump over the interface, possibly repeatedly. We overcome this with a series of cou-
plings, which will be discussed in depth in Chapter 4.

To incorporate genetic drift into our model, we mimic [EFP17] and employ the
Spatial A-Fleming-Viot process with selection against heterozygosity (SAFVS). The
Spatial A-Fleming-Viot process, introduced in [BEV10, Eth08], is a measure-valued
process (wy);>o obtained as the limit of an individual-based model that is driven by
a Poisson point process of ‘events’. For x € R?, one should view w; () as the propor-
tion of a alleles at time ¢ and location x, so wy(-) is the density that is defined almost
everywhere.

We consider the SAFVS with ‘stable radii’ to model a population with long range
dispersal. The dynamics of the SAFVS will be discussed in detail in Chapter 3. By
adapting a result from [EVY20], the SAFVS process can be seen as a (stochastic)
perturbation of the fractional Allen-Cahn equation. Our main stochastic result is
the following. This corresponds to Theorem 3.1.11 in Chapter 3. Once again, we
omit the precise assumptions on the initial condition p, which will be provided in

Assumption 3.1.4.

Theorem 1.1.3 (The stochastic multidimensional result). Let d > 2, a € (1,2),
B e (0, i) ,and 0 < R < 1. Consider a sequence (€,,)50_, satisfying €, — 0 and
(logm)/?e,, — oo as m — co. Suppose for some § > 0 that I : (0,5) — (0,00)
satisfies

52 1(6)204

. E_ . _ .
l1_)rr(1)](5)|10g5| =0VkeN, ll_l})f(l)—j(g)ﬂlogs] 0 and l1_r>r(1)

- |logel]* = 0.
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Set

1 r>1
pu(dr) == rd{+;+}1 dr.

Letn € N and set R,, := n~"R. For all Borel subsets A of (0,00), define the measure
ut(A) = p(nPA). Let (w0 be the SNFVS driven by 11", a Poisson point process
on (0,00) x R x (R, 00) with intensity measure ndt @ n’dx @ u"(dr), with impact

parameter u, and selection parameter s, given by

u I(g,)* ™
ni-Bal(e,)E—a’ and s, = —~

UTL - 5%71/304
Suppose wi(x) = p(x) for a suitable choice of p: RY — [0,1] . Define 7 and d(x,t)
as in Theorem 1.1.1 and take T* < 7. There exists n, € N, a,, c,, m, > 0 such that,
for alln > n, and a.e2|loge,| <t < T*, if v € RY satisfies d(x,t) > c,I(g,)]loge,|,
then

E [w}(x)] > 1 —m, (I(Zp n I(:§)2|1og En| + I(en)> ™ + n—5(1—3)1<5n)a_2>

and if d(z,t) < —c,I(e,)|loge,], then

E [w}(z)] < m, (I(i)Q + I(§§)2|1ogen| + I(g,)*! +nﬁ(13)1(5n)a—2) .

To prove Theorem 1.1.3, we consider the historical branching-coalescing dual of the
SAFVS process. We will see that, asymptotically in the scaling parameter n, under
a certain parameter regime this dual is similar to a ternary branching stable motion,
allowing us to apply Theorem 1.1.1. Theorem 1.1.3 tells us that, so long as genetic
drift is sufficiently weak (as determined by the impact and selection parameters u,, and
sn), we will still observe an interface evolving under mean curvature flow as ¢, — 0.
An interesting avenue for further research would be to find the critical strength of
genetic drift that determines if motion by mean curvature flow is preserved. This has

been accomplished by [EGL22| in the Brownian setting.

1.2 Spreading speeds of reaction-diffusion equa-
tions

It has long been recognised by ecologists that the speed at which a population spreads
is heavily dependent on the type of diffusion involved. For example, in [Ske51, Mol77]

the authors note that the dispersal mechanism and, in particular, its tail distribution,
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changes predictions about a population’s spread. In this work, we model populations
that exhibit long range dispersal by a fractional Fisher— KPP type equation and cal-
culate their spreading speed.

Numerous works have shown that Gaussian diffusion approximations can lead to
dramatically inaccurate predictions for a population’s spread based on historical data.
The earliest of these observations came from Reid in 1899. Reid considered the north-
ern migration of English oak trees at the beginning of the Holocene, and observed
that, for these oak trees to reach their current northernmost position without ‘ex-
ternal aid’ (such as animals transporting seeds) “would take something like a million
years” [Rei99, p. 25]. Later, Skellam would support Reid’s claim by calculating the
spread of oaks using a Gaussian diffusion approximation to show that local diffusion
was not a plausible. Similar arguments have been made for the dispersal of other
plant species, such as woodland herbs [CDM98, Dav76]. The discrepancy between
these predictions and observations, known as “Reid’s paradox”, suggests that long
range kernels could be more appropriate to model the spread of some populations;
see [LMLNO3] for an excellent historical review of these findings.

From a mathematical perspective, the spreading of a population is usually mod-
elled by a travelling wave. Travelling waves are solutions to reaction-diffusion equa-
tions that do not change shape, that is, they appear stationary when viewed in a
moving frame (at the appropriate speed). More precisely, a solution u(t,z) of a
one-dimensional reaction-diffusion equation is a travelling wave solution if it can be
written as

u(t,z) = w(x — ct)

for all t > 0, x € R, some ¢ > 0 and a sufficiently regular function w. Here, ¢
is called the wavespeed, which, in a population model, describes how fast the pop-
ulation spreads or advances. Travelling waves arise in countless other models for
fluid dynamics, phase transitions, chemical reactions, epidemics, and chemotaxis
[CH93, AK02, DEF*07, Mur76, GBK01, HMS*94].

The seminal works [Fis37, KPP37] were some of the first studies on travelling
waves.® In [KPP37], Kolmogorov et. al. proved that solutions of ‘Fisher-KPP type’
equations with Heaviside initial condition approached a travelling wave as t — oo,
and specified its wavespeed (this result was also conjectured in [Fis37]). Later, Aron-

son and Weinberger generalised this result to any dimension for compactly supported

6Murray [Mur93, p. 277] attributes the first analysis of travelling waves in chemical reactions to
Luther [Lut06]. In this rediscovered work, Luther obtained the same wave speed as Fisher [Fis37].
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initial data; part of this result is stated below.” Let |-| denote the standard Euclidean
distance in R9 for d > 1.

Theorem 1.2.1 ([AW78]). Suppose g € C'([0,1]) is concave, g(0) = g(1) = 0 and
g (1) <0< ¢ (0). Suppose for allt > 0 and x € RY that u(t,z) is a solution of

{atu = Au+ g(u)

u(0,2) = ug(x), 0<wuy<1 (1.11)

where u(0,-) # 0 and ug is compactly supported in RY. Let ¢, := 2,/¢'(0). Then, for
all e > 0,
lim inf w(t,z)=1 and lim sup wu(t,z)=0.

=00 [z[<(cx—e)t 200 > (cute)t

In this work, we would like to obtain an analogous result to Theorem 1.2.1 (in
one dimension) but for the fractional version of equation (1.11), to model the ad-
vancement of populations with long range dispersal. Numerous simulation studies
suggest that the wave of advance in a population with long range dispersal rapidly
accelerates [CSKT99, MMC11, HF14]. Mathematically rigorous studies on this topic
are, however, lacking. The most accurate estimates for the spreading speed of frac-
tional reaction-diffusion equations with Fisher—-KPP type nonlinearity are, to the
best of our knowledge, the following results due to [CR13].® These result holds for
reaction-diffusion equations with diffusive term given by the generator of certain Feller

semigroups, but we present it here in terms of the fractional Laplacian for simplicity.

Theorem 1.2.2 ([CR13]). Suppose g € C'([0,1]) is concave, g(0) = g(1) = 0 and
g (1) <0< g'(0). Letd > 1 and 0 = %. For allt > 0 and xz € RY, suppose u(t, )

s a solution of the initial value problem

{@u = —(=A)3u

u(0,x) = ug(x), (1.12)

where ug s measurable, ug £ 0 and
up(w) < Clz|~* for all x € RY
for some constant C'. Then, for all ¢ > 0,

lim inf w(t,z)=1 and lim sup wu(t,x)=0.

t—00 ‘xlge(afe)t t—r00 |z|>elo+e)t

TOf course, we have only given the definition of a one-dimensional travelling wave. In [AW78],
the authors consider ‘planar’ travelling waves, and show that the smallest possible speed of a planar
travelling wave solution to (1.11) is given by ¢, from Theorem 1.2.1.

8Strictly speaking, a Fisher-KPP type nonlinearity is defined as any g € C*([0, 1]) with g(0) =
g(1) =0and 0 < g(s) < g’'(0)s for all s € (0,1). The nonlinearities considered in Theorem 1.2.2 are
a subset of this.
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The following theorem considers the case when d = 1 and the initial data is nonin-

creasing.

Theorem 1.2.3 ([CR13]). Suppose g € C*([0,1]) is concave, g(0) = g(1) = 0 and
g (1) <0< g(0). Let o* = @. Forallt > 0 and x € R, suppose u(t, ) is a solution

of the initial value problem

{@uz—( A)Su+ g(u (113

- g
uw(0,z) = up(x), 0 <wy <1
where ug s measurable and nonincreasing, ug 0 and
up(z) < Cax ™ ifx >0
for some constant C'. Then, for all ¢ > 0,

lim inf w(t,z)=1 and lim sup wu(t,z)=0.

100 p<elo™ —e)t t—oo e>elo 4ot

An immediate consequence of these results is that fractional reaction-diffusion equa-
tions of the forms specified above do not admit travelling waves. We therefore under-
stand the spreading speed of solutions to equation (1.13) to be the speed of the level
sets {u(t,z) = A} for A > 0, instead of the wavespeed of a travelling wave solution.
In addition to Theorems 1.2.2 and 1.2.3, the authors tracked the speed of the level

sets of equation (1.12) in a particular case.

Theorem 1.2.4 ([CR13]). Suppose for allt >0 and x € R that u(t,z) is a solution

of the initial value problem

— —(—=A)3
u(0,x) = up(x), 0
where ugy s measurable, uy £ 0 and

up(xr) < Clz|™2 for allx € R

for some constant C. Then, for all A € (0,1) there ezists a constant Cx > 1 and a
time ty > 0 such that, for all t > t,

{lz] > Cxez} C {z e R:u(t,z) <A} and {|z| < Clez} C {w € R:u(t,z) > A},
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The reason that Theorem 1.2.4 is stated for the fractional Laplacian with parameter
1 (and not general «) is because the 1-stable process has an exact transition density,
which was exploited in their proof.

Let us briefly compare Theorem 1.2.4 to Theorem 1.2.2 in the case of @« = 1 and
g(u) = u(l—u). Theorem 1.2.2 tells us that the spreading speed of equation (1.14) will
be at most O(e”t) for o’ > 0. Therefore a spreading speed on the order of, say, tPe”*
for some p > 0 is possible (in fact, if one linearises equation (1.14) and predicts the
spreading speed using elementary techniques, they will obtain the speed of tTHa et

see [CR13, p. 683]). Theorem 1.2.4 eliminates this possibility in the case of a = 1,

40 _ 1

showing that the spreading speed is precisely of order e”*, where o = ¢ e = 3

1.2.1 Main result

In this work, we will track the level sets of solutions to equation (1.13), taking sim-
ilar initial conditions to those in Theorem 1.2.3. We will prove a similar result to
Theorem 1.2.4, but for all & € (0,2) and for a general class of nonlinearities. The
precise form of our result is stated below. Let D((—A)?) denote the set of bounded

and uniformly continuous functions v : R — R for which —(—A)2v is well-defined.

Theorem 1.2.5. Suppose g € C'([0,1]) is concave, g(0) = g(1) =0 and ¢'(1) < 0 <
g'(0). Let o* := 9,30) and, for allt > 0 and x € R, suppose u(t,x) is a solution of the

initial value problem

(1.15)

ou = —(=A)zu + g(u)
u(0,z) = up(x), 0 <wuy < 1.

where uy € D((—A)2) satisfies

m = gig%uo(@ >0 and up(x) < C(l+x)* forallz>0
for some C > 0. For all € > 0, there exists t.,C.,C.L > 0 such that, for all t > t.,
{1 <Ce”'} C{zeR ut,zr) >1—c} and {>Cle” '}y C{x €R:u(t,z) <c}.

In contrast to [CR13], which uses PDE techniques (and, in particular, the max-
imum principle), we will use purely probabilistic methods to prove Theorem 1.2.5.
We employ a Feynman—Kac representation of solutions to (1.15), and follow broadly
the work of [Penl8] to find alternating upper and lower bounds on w.

Theorem 1.2.5 tells us that the spreading speed of equation (1.15) is precisely of

ot * is the same exponent given in Cabré and Roquejoffre’s result,

order e’ *, where o
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Theorem 1.2.3. This parallels Theorems 1.2.2 and 1.2.4 for equation (1.14), since the
former result predicted a spreading speed of order at most ¢ for ¢’ > o, and the
latter result showed the spreading speed was of precisely order e’ (in one specific

case).

1.3 Outline

Chapters 2: Here we provide background on a-stable processes, a-stable subordi-

nators, and travelling waves.

Chapter 3-5: This work is joint with Prof Alison Etheridge and Dr Ian Letter. In
Chapter 3 we begin by stating the precise forms of Theorems 1.1.1, 1.1.2 and 1.1.3.
We then describe the probabilistic dual to the fractional Allen—Cahn equation, and
go on to prove the main one-dimensional result. To conclude this chapter, we present
two results that will be needed in the multidimensional case (these are the ‘slope of
the interface’ and coupling results). In Chapter 4, we prove our main deterministic

multidimensional result. Finally, in 5 we prove the stochastic multidimensional result.

Chapter 6: This chapter consists of joint work with Dr Sarah Penington. We
prove the spreading speed result (Theorem 1.2.5) in several stages. First, we present
some standard results on the Feynman—Kac formula and stable processes that will
be needed. We go on to prove some general properties on the growth and spread of
solutions to our fractional reaction-diffusion equation, and use this to prove the main

theorem.

Appendices A and B: In Appendix A and Appendix B we provide supplementary
material for Chapters 3-5 and Chapter 6, respectively.
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Chapter 2

Background

In this chapter we present some general theory on a-stable processes (Section 2.1)
and reaction-diffusion equations (Section 2.2). In the first section, we are primarily
interested in stable processes and stable subordinators. However, we will state results
for the more general class of Lévy processes when convenient to do so. In particular,
results like the Lévy-1t6 decomposition will provide us with an intuitive description of
the paths of Lévy processes (and hence stable processes). To conclude Section 2.1, we
present two results that relate stable processes to Brownian motion. These results will
be fundamental to the forthcoming chapters. In Section 2.2, we provide background
material for Chapter 6. To begin, we recall several classical results on the speed of
travelling wave solutions to the Fisher-KPP equation. We then explore how these
results change when the ordinary Laplacian in the Fisher-KPP equation is replaced

by the generator of an a-stable process.

2.1 Stable processes

In this section, we introduce a-stable processes and a-stable subordinators, along
with several useful tools in their analysis. These processes are part of a large class
of processes known as Lévy processes. There are many excellent references on these
topics, see [Wat13, Sat99, Lal07, Pap08].

2.1.1 First definitions

To begin, we define Lévy processes and subordinators. We work on a probability
space (2, F, (Ft)i>0, P) throughout.

Definition 2.1.1 (Lévy process, Lévy subordinator). A continuous-time process

(X})e>0 taking values in R? is a Lévy process if it is cadlag and enjoys both stationary
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and independent increments, i.e.

(1) for 0 < s <t, X; — X is equal in distribution to X;_ s — Xo;

(2) forall0 =ty <t; <--- <ty the increments X;, — Xy, , are independent.
A Lévy subordinator is a Lévy process on R with non-decreasing sample paths.

We refer to a Lévy process defined on R as a d-dimensional Lévy process. The
prototypical examples of a Lévy process and a Lévy subordinator are a standard
Brownian motion and a Poisson process, respectively. Indeed, a standard Brownian
motion (W;);>0 can be defined as a Lévy process with the additional ‘self-similarity
property’, namely, W, is equal in distribution to /tW; for all ¢ > 0. By generalising
the self-similarity property of Brownian motion to indices o < 2, we arrive at the
definition of an a-stable process and a-stable subordinator. Let 2 denote equality in

distribution.

Definition 2.1.2 (Stable process, stable subordinator). Fix a € (0,2]. An a-stable
process is a Lévy process (X;);>o such that X; L tin for all ¢ > 0. An «-stable

subordinator is an a-stable process on R with 0 < a < 1 that is also a subordinator.

Assumption 2.1.3. We will assume throughout this thesis that all a-stable processes
(that are not subordinators) are symmetric, namely, X, 2 _X, for all t > 0. In
dimension d > 2, we assume all stable processes are rotation invariant, i.e. X, 2y Xy

for every orthogonal matrix U (this is equivalent to symmetry in dimension one).

Lévy processes satisfying the scaling property from Definition 2.1.2 are sometimes
referred to in the literature as strictly a-stable processes. This terminology is used
to distinguish between stable processes in the sense of Definition 2.1.2 and a slightly
more general definition that will not appear in this work - the interested reader should
see [Kyp06].

As we have seen, a 2-stable process is equal in distribution to a standard Brownian
motion. To exclude this case, we henceforth assume that all stable processes referred
to in this text have index a < 2. Unlike Brownian motion, a-stable processes are
almost surely discontinuous, and experience an infinite number of discontinuities (or
‘jumps’) in any bounded time interval. Notably, a-stable processes are heavy tailed,
in the sense that they only have moments of order strictly less than « [Kyp06]. In
particular, since o < 2, all a-stable processes have infinite variance, and when o < 1,

the expected value is not well-defined. This alludes to a behaviour that we will explore
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Figure 2.1: Simulations of symmetric a-stable processes with the given value of «,
courtesy of Dr Alexander Watson [Wat13]

more rigorously below: as o decreases, the ‘large’ jumps of an a-stable process become
more prevalent (see Figure 2.1).

Outside of the cases when o = 2 (corresponding to Brownian motion), o = 1 (the
Cauchy distribution) and o = 3 (the Lévy distribution) there are not closed form
expressions of the densities of a-stable processes. Instead, the density of a stable
process can be written as a convergent power series, see [Sat99]. In practice, it is
usually more convenient to use estimates for the stable density. It was shown by
Lévy in 1925 [Lév25] that the tails of an a-stable distribution obey a Pareto law.

That is, if X is an a-stable random variable centred about zero, then, as x — oo,
P(X >z)~Ca™®

for a fixed constant C. Much later, [Kol00] proved the following estimates for the

transition density px, of a d-dimensional a-stable process (X;):>o. Here, we state the
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version found in [CR13]. Let | - | denote the standard Euclidean norm in RY.

Lemma 2.1.4. There exists B > 1 such that transition density px,(z) of (Xs)s>o at
time t started at Xo = 0 satisfies
b < px,(7) < =
£ g gfate

T th 4 gfdre
for allt >0 and x € R,

To conclude this section, we describe the generator of an a-stable process on RY
for d > 1, called the fractional Laplacian and denoted —(—A)2. We restrict our
attention to the case of o € (1,2) and note that a similar identity holds for a@ < 1.
Let D((—A)?) be the domain of —(—A)2 and Cy(R") denote the Banach space of
continuous functions f : R — R for which lim|z o0 f(2) = 0 under the uniform norm.
Denote by C2 (RY) the subspace of functions f € C.,(RY) that are twice-differentiable
with first and second derivatives belonging to Cs(R®). Then, for functions u €
C2% (RY) € D((—A)?), the fractional Laplacian is given by

—(—A)%u(x) = C, lim M

dy, 2.1
350 Jrt\my(a) Jy — e 21

a20e—1p(etd
oz r(%5) and Bs(r) C R is the §-sphere about z. For more on the

w%f‘(l—%)

fractional Laplacian, see [Sat99, Example 32.7] or [BSW14, Example 1.25].

where C, :=

2.1.2 The Lévy-It6 decomposition

A powerful tool in the study of Lévy processes is their characteristic exponent. For

any Lévy process (X¢)¢>0, the characteristic exponent W : R — R defined by
e O — E [exp (i0X,)]

for all t > 0 takes on a particularly nice form, described by the Lévy-Khintchine
formula. We will see that, in addition to being useful in calculations, this result
provides us with deep insights into the path structure of a Lévy process. Although this
result holds for d-dimensional Lévy process, for convenience we restrict our attention

to one dimension.

Theorem 2.1.5 (Lévy-Khintchine formula). Let (X;)i>0 be a one-dimensional Lévy
process. Then there exists a € R, 0 > 0 and a measure v with no atom at 0 satisfying
(A |z[*)v(dx) < oo such that the characteristic exponent ¥ of (X,)i>o satisfies

W(0) = iaf + Lo%0? + /]R (1= ¢ 4 021 (y1cry) v(d) (2.2)

for all 8 € R.
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For reasons that will become clear, the constants a and o from (2.2) are referred to
as the centre and Brownian coefficient, respectively. The measure v is called the Lévy
measure of the process (X;):>o. Informally, the Lévy measure describes the expected
number of jumps of a certain size made by (X;);>0 in a unit time interval [Pap08§].
The condition that [p(1 A |z|*)v(dz) < oo ensures v has bounded mass away from 0,
50 (X¢)¢>o will only make a finite number of ‘large’ jumps (jumps of size greater than
one, say) in a finite time interval. For a-stable processes, v(—¢,¢) = oo for all € > 0,

so stable processes have infinitely many ‘small’ jumps.

Examples 2.1.6. (1) The Lévy measure of a Lévy process (Xi)i>o is identically
zero if and only (X¢):>o is Gaussian [Sat99].

(2) The characteristic exponent of a one-dimensional (symmetric, strictly) a-stable

process is given by

(o) = {cyeya if € (0,1) U (1,2) 23)

cld] ifa=1

for some ¢ > 0 [Kyp06]. It can be shown that U satisfies (2.2) by setting o = 0,

a =0 and v(dz) := |z|7'7* for some ¢ > 0.

(3) For o € (0,2), the characteristic exponent of an §-stable subordinator is given

(up to a multiplicative constant) by

Z o itz -1-Z
\II(—H):—6’2:2F(1_3)/0 (e b —1)x o dy

for 6 > 0 [Sat99, Example 32.6].

(4) The notion of a truncated stable process will be crucial to our later work. Given
a stable process (X;):;>o with Lévy measure v, we define the truncated stable
process at level [ > 0 (or the [-truncated stable process) to be the process with
Lévy measure v(dx)lyq<;y. The truncated stable process has finite exponential
moments [Sat99]. See [KS07] for an introduction to truncated stable processes.

Truncated stable subordinators can be defined similarly.

Remark 2.1.7. Truncated stable processes in the sense of Example 2.1.6 (4) are
not to be confused with tempered stable processes, also known as truncated Lévy
flights in the physics literature. Similar to truncation, the tempering of a stable
process is a technique used to approximate stable distributions by a process with

finite variance. It is obtained by multiplying the a-stable Lévy measure with an
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exponential, and results in both Gaussian and stable trends (seen in the tail and bulk
of the distribution, respectively). The interested reader should see [Ros07] for an

introduction to tempered stable processes.

The Lévy-Khintchine formula can be used to understand the path structure of any
Lévy process in terms of three simpler, independent Lévy processes. This discussion
is called the Lévy-Itd decomposition. Here, we follow the exposition of [Pap08]. Let
(X¢)i>0 be a one-dimensional Lévy process with characteristic exponent given by (2.2).
We may decompose ¥ as the sum ¥ = ! + U2 + U3 + U4 where

Ul(0) = iaf, () = Lo26?,
w3(0) = /M“ — )y (dz),

vh(0) = /|x<1(1 — e 402w (dx).

Here, the choice of one in the integral bounds {|z| > 1} and {|z| < 1} is arbitrary:
what is important is that we have distinguished between the ‘small’ and ‘large’ jumps
of (X;)¢>0. Each of U! W2 W3 and U* are the characteristic exponents of independent
Lévy processes X}, X2, X3 and X2 respectively, that satisfy X; 2 X} + X2+ X3+ X},
The first three of these processes are straightforward to describe: X! is a deterministic
drift term, X? is equal in law to a Brownian motion with coefficient o, and X3 is a
compound Poisson process with Poisson parameter v(R\(—1,1)) and compounding
distribution F'(dx) = ﬁﬂlrlzl- That is, if {(; };>1 is a collection of i.i.d. random
variables with distribution F' that are independent of a Poisson process (N;)i>o with
parameter v(R\(—1, 1)), then

N
XP=> ¢.
i=0

For a review of compound Poisson processes, see [Kyp06]. The final process X*
reflects the ‘small jumps’ of (X});>0, of which there can be infinitely many. For this
reason, extra care must be taken when describing X?*. Let AX! = X! — X! and

define, for all £ > 0, the compensated compound Poisson process

Xt(476) = Z AX?IL{E<‘AX;1‘<1} —t/ [Ey(dl’)

0<s<t <Jz|<1

One can show that the characteristic exponent of X %) is

\11(476)(9) = /€<|x|<1 (1 — el — ’L'Qm) v(dz).
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Taking ¢ — 0, standard martingale arguments imply X% — X* uniformly on a
closed time interval with probability one and ¥+ — W4,

One consequence of the Lévy-Ito decomposition is that ‘large’ jumps of a stable
process can be described as a compound Poisson process. In particular, we have the

following (see, for instance, [Lal07]).

Lemma 2.1.8. Fizy > 0 and let (X;)s>0 be a one-dimensional a-stable process. Let
N, denote the number of jumps of size at least y made by (Xs)s>o0 up to timet. Then

(Nt)i>0 s a Poisson process with mean c,ty=® for some ¢, > 0.

If we replace the stable process in Lemma 2.1.8 by an $-stable subordinator, an
almost identical result holds, but for a Poisson process with mean O(ty~2). We will
frequently make use of Lemma 2.1.8 to estimate the first time that a stable process

(or stable subordinator) made a ‘large’ jump.

2.1.3 Connections to Brownian motion

Any a-stable process can be described as a subordinated Brownian motion, and a
Brownian motion can be obtained as the weak limit of a stable process with ‘small
jumps’ These two perspectives link stable processes to Brownian motions, and will
be crucial to our later work. We explore these facts more rigorously below.

To begin, we consider stable processes as subordinated Brownian motions. This
description is consistent with the simulations from Figure 2.1. The following result
can be found in [Sat99, Example 30.6]. Recall that all stable processes in this text
are assumed to be rotation invariant (without this, the following proposition would

not be true).

Proposition 2.1.9. Let (W;)i>o be a standard Brownian motion on R and (Ry)i>o be
an independent §-stable subordinator for o € (0,2). Then (W (Ry))i=o is an a-stable

process on RY. Conversely, all a-stable processes can be obtained in this way.

Proposition 2.1.9 will be exploited throughout this thesis. By conditioning on
the behaviour of the stable subordinator and using Proposition 2.1.9, we will be able
to describe the motion of a stable processes in terms of more tractable Brownian
motions.

The second connection we draw between stable processes and Brownian motions
involves the ‘small jumps’ of a stable process. In short, if we remove all jumps of
size larger than € > 0 from the path of a stable process and take ¢ — 0, we can

approximate a Brownian motion. The following proposition is a consequence of a
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more general theorem, [ARO1, Theorem 2.1]. This result also holds for d-dimensional

stable processes, see, for instance [CRO7, Proposition 3.2].

Proposition 2.1.10 ([ARO1]). Let e > 0, a € (0,2) and X = (X;)i>0 be an a-stable
process on R with Lévy measure v(dz) = c|z|™7 for ¢ > 0. Let AX, := X, — X,
and consider the ‘small jump process” of (X¢)i>o defined by

Xf = Xt— Z AX51{|AXS|25}-

0<s<t

Define

c 2—«

3

o(e)? = /Iarlée r*v(dz) =

Then o(e) ' X§ converges weakly to a standard Brownian motion as € — 0.

2 —«

This decomposition, which is often exploited in simulations of stable processes,
appears, for example, in [KHT10, Dial3]. Although we do not apply this result
directly in our work, it does inspire much of our approach to Chapters 3-5. Notably,
Proposition 2.1.10 tells us that the ‘small jump’ stable process must be sped up in
order to approximate a Brownian motion. This will be reflected in the scaling of the

fractional Allen—Cahn equation that we choose in Chapter 3.

2.2 Reaction-diffusion equations

In this section, we provide background for Chapter 6. Recall the Fisher—- KPP equation
is given by

du(t,x) = TAu(t,r) + su(t,z)(1 —u(t,r)) Vt >0,z €R (2.4)

with initial condition ug(x) := u(0,z) € [0, 1]. The Fisher-KPP equation is a classi-
cal example of a partial differential equation that admits travelling wave solutions,

namely, solutions of the form
u(t,z) =w(l@—pt) Vt>0,zeR

for some monotone, twice continuously differentiable function w : R — [0, 1] satisfying
w(—00) = 0, w(oo) = 1. This function w is called the wave profile and the constant
w is called the wave speed. It was shown in [Uch78, Bra83| that any solution to the
Fisher-KPP equation with sufficient decay converges to the travelling wave solution

with minimal wavespeed given by +/2msy and wave profile of order ze™".

It is natural to ask how (2.4) would change if the underlying model for the spread
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of genes in a diploid population experienced selection against heterozygotes. In this
setting, the governing equation for the frequency of the gene at position x and time

¢ is given by
du(t, ) = Au(t,x) + f(u(t,z)) ¥t>0,z€R (2.5)
where
fl@) = 2(l—2)(2z — 1+ ) (2.6)

for some v > 0. It can be shown that equation (2.5) admits travelling wave solutions
for all v (for suitable initial conditions), but the behaviour of these solutions depends
greatly on the choice of v. For v € (0,2), there is an exact travelling wave solution
with wave profile of order e™*. When v > 2, the travelling wave solution with minimal

wave speed has profile of order ze™™.

This change in behaviour between v € (0, 2)
to v > 2 corresponds to a transition from pushed to pulled waves. Waves are said
to be pushed when the per-capita growth rate of individuals is highest in the bulk of
the wave (this might occur in populations that benefit from cooperation), and pulled
when individuals at the front of the wave experience a higher growth rate (e.g. due
to a lack of competition). See [GGHR12, EP22] for a comprehensive review of these
results.

We now turn our attention to travelling wave solutions of reaction-diffusion equa-

tions with fractional Laplacian:

wR

Ou(t,x) = —(=A)zu(t,x) + f(u(t,x)) Vit >0,z €R. (2.7)

When f is defined as in (2.4), we call (2.7) the fractional Fisher-KPP equation, and
when f is given by (2.6), we call it the fractional Allen-Cahn equation. We refer the
reader to [Imb05, DI0O6] for proofs that solutions to these equations exist. As we shall
see, the existence (or lack thereof) of travelling wave solutions to the Fisher-KPP and
Allen—Cahn equations changes drastically when the ordinary Laplacian is replaced by
the fractional Laplacian.

In [CR13], Cabré and Roquejofire proved that the fractional Fisher-KPP equation
does not admit travelling wave solutions. More generally, they showed that for any

nonlinearity f satisfying
f € C*([0,1]) is concave, f(0) = f(1) =0 and f'(1) <0 < f'(0), (2.8)

the front position of solutions to (2.7) varies exponentially in time, and consequently

there does not exist a travelling wave solution. An interesting generalisation of this
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result, proved by Gui and Huan [GH15] using PDE techniques, illustrates the deli-
cate balance between the index « of the fractional Laplacian, and the order of the

polynomial f.

Theorem 2.2.1 ([GH15)). Assume there exists some 8 € (0,1), A;, Ay > 0 and
0 < p < oo such that

flu) >0=f(0) = f(1) Vue(01), f(1) <0
AjuP < fu) < Asu? Vu € 0,0], (2.9)
f(u) > AP~ Yu e (0,0).

Then (2.7) has a travelling wave solution if and only if p > 2 and o > p%l.

Unlike the fractional Fisher-KPP equation, the fractional Allen—Cahn equation
does admit travelling wave solutions (in some cases). In [GZ15], the authors prove
existence and uniqueness of travelling wave solutions to equation (2.7) for all & € (0, 2)
if f € C?(R) is a bistable potential, corresponding to the case when v € (0,1) in
equation (2.6). By Theorem 2.2.1, when v > 1 equation (2.5) does not admit a
travelling wave solution. This is consistent with our intuition of pulled and pushed
waves: when 7 is small, the behaviour of the wave is dominated by those individuals
in the bulk, where their long-range dispersal will have less of an effect. Conversely,
for large ~, the wave is ‘pulled’ along by those individuals in the front, which should
increase the speed of the advancing wave in the presence of long-range dispersal. In
fact, when v > 3, the Allen—-Cahn type nonlinearity (2.6) satisfies (2.8), so [CR13]
tells us that the position of the front is exponential in time in this case. In Chapter 6,
we will review the result of [CR13] in more detail, and prove a stronger version of

their result using probabilistic techniques.
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Chapter 3

Majority voting in one dimension

To begin this chapter, we formally state our main results in Section 3.1. Then, in
Section 3.2, we go on to construct a probabilistic representation of solutions to the
fractional Allen—Cahn equation. Finally, in Section 3.3 we prove a one-dimensional
analogue of our main deterministic result which will be needed to prove the multi-
dimensional result in Chapter 4. To conclude this chapter, we will prove two other
results required in the multidimensional setting (namely the ‘slope of the interface’

and ‘coupling’ results in Subsections 3.3.3 and 3.3.4).

3.1 Main Results

To begin, we recall the definition of the mean curvature at a point on a hypersurface
M C RY. Let n: M — R® be the Gauss map, i.e. the map that assigns to each point
p € M the outward facing unit vector n(p) orthogonal to the tangent space of M at
p, denoted T, M. By choosing an appropriate orthonormal basis of the tangent space
T,M for all p € M, we can define the shape operator S, at p (locally) as the negative
Jacobian of n at p. It can be shown that there exists an inner product on 7, M (called
the first fundamental form) and S, can be diagonalised, S, = diag(x1(p), ..., Ka—1(p))-
The mean curvature at p is then

1 d—1

K(p) == d—1 Z Ki(p)-

i=1
Definition 3.1.1 (Motion by mean curvature flow). Fix 7 > 0. Let S9! C RY be
the unit sphere and (T)o<;<7 be a family of smooth embeddings S?~1 — R%. Let
n = ny(¢) be the unit inward normal vector to I'; at ¢ and let kK = k;(¢) be the mean
curvature of I'; at ¢. Then (I'y)o<i<7 is a mean curvature flow if, for all ¢ and ¢,

OT+(9)
ot

= fi(O)ne(9). (3.1)
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It can be shown that mean curvature flow in dimension d = 2 (also called curve
shortening flow) terminates after a finite time .7, and by the theorems of Gage and
Hamilton (1986) and Grayson (1987), any smoothly embedded closed curve shrinks
to a point as t T 7. When d > 2, this does not always hold as singularities may
develop. Following Chen [Che92|, we shall impose sufficient regularity conditions to
ensure the existence of a finite time .7 before which the mean curvature flow exists
and does not develop a singularity. For an overview of existence results for mean
curvature flow see [EFP17].

3.1.1 The deterministic result

Let d > 1 and denote the standard Euclidean distance in R? by | - |. Recall from
Chapter 2 that the fractional Laplacian is defined on functions u : R? — R with
sufficient decay by

—(=A)2u(z) := C, lim Mdy,

=0 JRA\ B,.(z) ’y — x’dJra

ae-1p(atd
oz r(%57) and B,(z) C RY is the sphere of radius 7 about x. Our

W%F(l—%)

first objective is to show that in dimension d > 2, for suitable initial conditions, the

where C, =

solution of the scaled fractional Allen—-Cahn equation

{@uE = —0,1()* 2 (=A)2uf + e 2 (1 —uf)(2uf — 1), t>0, v € R? (3.2)

w(0,2) = p(z), xR

converges as € — 0 to the indicator function of a set whose boundary evolves according

to mean curvature flow. Here,

oa=(52)°r(1-9) (3.3)

is a normalising constant that will simplify our later calculations, and I can be any

function satisfying the following.
Assumptions 3.1.2. For some ¢ > 0, assume that I : (0,9) — (0, 00) satisfies

(A) liir(l)[(g)]loga‘]k =0 VkeN,

2

. €
(B) lim @| loge[ =0,

. [(8)2a N
(C) ll_r% - |loge|* = 0.
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The rate of convergence and width of the ‘solution interface’ in our convergence
result will ultimately depend on this choice of I. Note that Assumption 3.1.2 (B) and
Assumption 3.1.2 (C) are incompatible as soon as & < 1. When a > 1 a standing

example that fulfills all the conditions is I(¢) = ¢|loge|.

Remark 3.1.3. Equation (3.2) can be obtained from the unscaled fractional Allen—

Cahn equation by scaling time and space by

1
t s e’t and x> (aal(a)a”é@) .

1

Using the definition of o, from (3.3), as a — 27, (0,1(e)*2¢%)> z — ex which is
consistent with the diffusive scaling considered in the Brownian setting of [EFP17].

We discuss the origin of our chosen scaling more in Section 3.2.1.

Our assumptions on the initial condition p in (3.2) mirror those in [EFP17]. First,

p is assumed to take values in [0, 1]. Set
Ty := {x eRY: p(z) = %} (3.4)

Assume I is a smooth hypersurface and is the boundary of an open set homeomorphic

to a sphere. Further suppose the following.

Assumptions 3.1.4. Let p: RY — [0,1] and Ty be as in (3.4). Denote the shortest
Euclidean distance between a point x € R and the surface 'y by dist(z, Ty).

(A) Ty is C* for some a > 3.

(B) For z inside Ty, p(z) < i, and for x outside Ty, p(z) > 1.

(C) There exist r,v > 0 such that, for all z € RY,

p(z) — %’ > v(dist(x,To) A T).

Assumption 3.1.4 (B) establishes a sign convention, and Assumption 3.1.4 (C)
ensures p(x) is bounded away from % when x is away from the interface. Together,
these conditions ensure that the mean curvature flow started from Iy, (T':(+))i>0,
exists up until some finite time .7 .

Following [EFP17], we let d(z,t) be the signed distance from I'; to =, which we

choose to be negative inside I'y and positive outside I';. Then, as sets,
r,= {x c R : d(x,t) :0}.

Lastly, define F'(¢) by

I(e)’

F(e) = 7 |loge| + I(g)*". (3.5)

€
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Note that, for any o € (1,2) and function I : (0,9) — (0,00) satisfying Assump-
tions 3.1.2, F(¢) - 0 as ¢ — 0.

The scaling function I and parameter a will be fixed throughout this work. Just
as we have done for F', when defining new functions, we will typically not make ex-
plicit their dependence on the choice of I and choice of cr. Our main (deterministic)

theorem is the following.

Theorem 3.1.5. Let « € (1,2), d > 2 and fix a function I satisfying Assump-
tions 3.1.2. Suppose u® solves equation (3.2) with initial condition p satisfying As-
sumptions 3.1.4. Let  and d(x,t) be as above, F be as in (3.5) and fix T* €
(0,.7). Then there exists eq(a), aq(), ca(a),m > 0 such that, for ¢ € (0,eq4) and
aqe?|loge| <t < T*,

(1) for x with d(z,t) > cql(e)|loge|, we have u®(t,x) > 1 — m% —mF(e),

2

(2) for x with d(x,t) < —cql(e)|loge|, we have u®(t, x) < myge + mF(e).

Of course, we could have stated Theorem 3.1.5 in terms of an error function
F'(e) == F(e) + % We choose to make the % term explicit since it will also
appear in the one-dimensional analogue of Theorem 3.1.5.

Throughout this work, we often discuss the solution interface and its correspond-
ing width. The term solution interface refers to the spatial region outside of which
the solution u®(¢,-) is very close to zero or one. Explicitly, in Theorem 3.1.5 the
solution interface at time ¢ is the set of x € R® for which |d(z,t)| < cql(¢)|logel, and
we call 2cq1(€)|loge| the interface width. We will refer to the error bounds on u® in

Theorem 3.1.5 as the sharpness of the interface.

Examples 3.1.6. (1) It is easy to verify that I(¢) = ¢|loge| satisfies Assump-
tions 3.1.2, so for this choice of I the interface width is O (¢]loge|?). One can

also check that F(g) = O(e*!|loge|*!), which is dominated by %, so the

sharpness of the interface in Theorem 3.1.5 is O (2I(e)™%) = O (]| loge|~2).

(2) We now provide an example in which F(¢) dominates e21(g)72. Set I(g) = &4

3a+1
2a(14+a) "

interface width and sharpness given by Theorem 3.1.5 are O (¢?|loge|) and

where ¢ = This choice of I satisfies Assumptions 3.1.2, and the resulting

@) (8%| log 5\"‘), respectively.

We often reference the Brownian analogue of Theorem 3.1.5 proved using proba-
bilistic techniques in [EFP17]. This result, originally due to Chen [Che92], is given

as follows (here we state the version found in [EFP17, Theorem 1.3]).
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Theorem 3.1.7 ([Che92]). Let u® solve

{atuf = A e 2 (1— ) (20 — 1), t>0, v €RY (3.

w(0,2) =p(x), zeR?

with initial condition p satisfying Assumptions 3.1.4. Let T and d(x,t) be as above.
Fiz T* € (0,7) and k € N. Then there exists eq(k), aq(k), ca(k) > 0 such that, for
all e € (0,eq) and t with aqe?|loge| <t < T*,

(1) for x such that d(z,t) > cac|loge|, we have u(t,z) > 1 —¢&*,
(2) for x such that d(z,t) < —cqe|logel|, we have uf(t,x) < .

Remark 3.1.8. The interface width O(e|loge|) in Theorem 3.1.7 is not achievable
in Theorem 3.1.5, but we may approximate it by choosing I(¢) = £ where i <o <1,
and considering § — 1. The interface width and sharpness in this case are O(°|log g|)

2—26

and e“7*°, respectively.

We note some key differences between our theorem, Theorem 3.1.5, and Theo-
rem 3.1.7. Firstly, in Theorem 3.1.7, the width of the solution interface is O(¢| loge|),
compared to the strictly larger width of O(I(g)|loge|) in the fractional setting. Sec-
ondly, the sharpness of the interface in Theorem 3.1.7, €*, is much better than the
sharpness in Theorem 3.1.5. Both of these differences are consistent with our intuition
by considering the (soon to be formalised) probabilistic representation of solutions to
the ordinary and fractional Allen—Cahn equations in terms of Brownian and a-stable
motions, respectively. In the stable case, the rare large jumps of the a-stable motion
act to ‘fatten’ the interface compared to the Brownian case. While the effect of these
large jumps is small enough that we still observe mean curvature flow (as a > 1), it

does require much longer for solutions to converge in the fractional setting.

3.1.2 Hybrid zones and the stochastic result

As explained in [EFP17], the connection between the hybrid zones and the (deter-
ministic) Allen-Cahn equation can be motivated as follows. Consider a diploid pop-
ulation that is in Hardy-Weinberg proportions: if the proportion of a-alleles in the
parental population is w, then the proportions of parents of type aa, aA and AA are
w?, 2w(1—w) and (1—w)?, respectively. To reflect the selection against heterozygotes
taking place in the hybrid zone, we assign to each of the allele pairs aa,aA and AA
the relative fitnesses 1,1 — s and 1, for s > 0 a small selection parameter. These

fitnesses refer to the relative proportion of germ cells produced by heterozygotes and
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homozygotes during reproduction. It follows that if w is the proportion of type a

alleles before reproduction, then the proportion of type a alleles after reproduction is

. wHwl-w)(l-s) 9
w* = 1= 2su0(l - w) =w~+ sw(l —w)(2w — 1) + O(s”).

1

N

Taking s = + and measuring time in units of N generations, the above calculation

implies that, as N — oo, Cfi—lt” =w(l —w)(2w — 1). Adding long range dispersal gives

0 o

e (A w+ w1 — w)(2w — 1).
ot

Finally, to recover equation (3.2) we scale time and space by

tes et o ((7011'(5)0"282>é x.

In [EFP17] this is extended to the stochastic setting, proving that hybrid zones
maintained by selection, even in the presence of random genetic drift, evolve according
to mean curvature flow (provided the drift is weak enough). The biological model
used to incorporate this random genetic drift was the Spatial A-Fleming-Viot model
with selection against heterozygosity. Following [EFP17], we consider a population

with a and A alleles, and define, up to a Lebesgue null set, the random function
{w(x),x € R} by

wy(x) := the proportion of type a alleles at time ¢ and location x. (3.7)

We arbitrarily impose that w:(z) = 0 on the null set for which (3.7) does not specify
wy, so that w; is defined on all of R. The appropriate state space for the process
x — wy(x) was derived in [VW15], and shown to be in one-to-one correspondence
with the space M, of measures on R® x {a, A} with ‘spatial marginal’ Lebesgue
measure, endowed with the topology of vague convergence. We abuse notation and
denote the state space of (w;)ier by M, throughout. The following definition can be
found in [EFP17].

Definition 3.1.9 (Spatial A-Fleming-Viot with selection against heterozygosity). Fix

u € (0,1]. Let u be a finite measure on (0, 00) which we assume satisfies
/ ru(dr) < co.
0

Further, let II be a Poisson point process on (0,00) x R® x (0,00) with intensity

measure

dt @ dx & p(dr). (3.8)
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The Spatial A-Fleming-Viot process with selection driven by II is the M -valued
process (wy)>o with dynamics given as follows.
If (t,z,r) € II, a reproduction event occurs at time ¢ within the closed ball B, (z)

of radius r centred at x. With probability 1 — s the event is neutral, in which case:

(1) Choose a parental location z uniformly at random within B, (z), and a parental
type, ko, according to w;_(z), that is kg = a with probability w;_(z) and ky = A
with probability 1 — w;_(2).

(2) For every y € B,(x), set w(y) = (1 — w)w;—(y) + ulgy—q.
With probability s the event is selective, in which case:

(1) Choose three ‘potential’ parental locations zi,ze,z3 independently and uni-
formly at random within B,(z), and at each of these sites sample ‘potential’
parental types kq, ko, k3 according to w;_(z1),w;_(22), w;_(23) respectively. Let

k denote the most common allelic type in ky, ko, k3.

(2) For each y € B,(z), set wy(y) = (1 — w)w,—(y) + ulj_,.

To reflect the long range dispersal present in our population, we consider the
SAFVS with stable radii. That is, for a € (1,2) we consider the SAFVS from Def-
inition 3.1.9 driven by the point process IT with intensity measure dt ® dx @ u(dr)

where

Ly
p(dr) = == gy (3.9)

rd+atl
At the n-th stage of rescaling (for n € N), the SAFVS with stable radii is assumed to
have impact parameter u, and selection parameter s, satisfying

p

and s, = ——

Un = nl-Ba’

for some scaling parameter § € (O, é) and p > 0 independent of n. Define the

averaged process

1
= w()d 3.10

where V] is the volume of the ball of radius 1 in R®. Denote M,(R? x {a, A}) by M
and the set of cadlag paths with values in M by Dx4[0,00). Let C(R?) be the set

of smooth compactly supported functions on R%. Define

(w,f) = [ w)f(@)dr.
Then, by a straightforward adaptation of [EVY20, Theorem 1.14], we have the fol-

lowing convergence result.

wi(x)
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Theorem 3.1.10 (Adaptation of [EVY20, Theorem 1.14]). Let a € (0,2), d > 2 and

0<f< 2a1_1. Assume that Wy converges weakly to some w® € M. Then as n — oo,

the process (W} )i>o converges weakly in D[0,00) to a process (wi®)i>o with initial

value w® = wy. Furthermore, (wi®);>o s the unique deterministic process for which,
for every f € CX(RY) and t > 0,

(w, f) = (wg”, f) +/Ot{<w§<>,—u(_A‘§)f> L PV

(W (1= w)(u — 1), /) ds.

«

In view of this result, it is natural to ask if the scaling of s, can be chosen in
such a way that s,n?® — 0o as n — oo and the asymptotic behaviour from the
deterministic result is maintained. That is, we would like to obtain an analogous
convergence statement to that of Theorem 3.1.5 even in the presence of genetic drift.

Fix 0 < R <1,n € N and set R, = n?R. Define u"(A) := u(n’A) for all Borel
subsets A C (0,00). Let II" be the driving Poisson point process on (0,00) x R x
(R, 00) in the scaled SAFVS with stable radii having intensity measure ndt ®n’dz ®
w"(dr). Let

u I(g,)* ™

nl_ﬁaj(gn)Q_a7 and Sp = 75121”5@ . (3].1)

Uy —

Let (W})i>o be the averaged process from (3.10), where w,,(-) is defined as in Defini-
tion 3.1.9 but for the Poisson point process II" and impact and selection parameters
given by u, and s, above.

Given a sequence (£,,)m>0, set
o o) 2
G(n) — niﬁ(lff)l(en)a—Q + n + niﬁ(lia)gn a + ](Sn)a_l- (312)
Our main result in the stochastic setting is stated as follows.

' 2a n=1
satisfying €, — 0 and (log n)%en — 00 asn — o0o. Fix I satisfying Assumptions 3.1.2.
Let G be as above and p : RY — [0, 1] satisfy Assumptions 3.1.4. Let (wi);>o be the
SAFVS driven by II" with u,, s, given by (3.11) and initial condition wi(zx) = p(x).
Define 7 and d(x,t) as in Theorem 3.1.5 and take T* < 7. There exists n,(a) € N
and a,(a), c.(a), m, € (0,00) such that, for alln > n, and a.e?|loge,| <t < T*,

Theorem 3.1.11. Leta € (1,2), € (0 L ), d > 2 and consider a sequence (£,)5°

(1) for x with d(z,t) > c.I(e,)|loge,|, we have Elw}(x)] > 1 — m,G(n),

(2) for x with d(x,t) < —c.I(g,)|logen|, we have Elwi(z)] < m.G(n).
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To prove Theorem 3.1.11 in Chapter 5, we will approximate the SAFVS dual by
a subordinated Brownian motion, which then allows us to apply Theorem 3.1.5. The
condition that (log n)%en — oo ensures that, with high probability, the SAFVS dual

(which has branching rate £,,2?) does not have too many lineages by a fixed time T*.

3.2 A probabilistic dual

In this section, we define a probabilistic dual to the scaled fractional Allen—Cahn
equation (3.2), following closely the work of [EFP17]. To do this, we consider a
ternary-branching a-stable motion in which each individual, independently, follows
an a-stable motion, until the end of its exponentially distributed lifetime (with mean
?) at which point it splits into three particles. Let Y'(¢) denote a d-dimensional -
stable process and Y (t) denote a d-dimensional historical ternary branching a-stable
motion. That is, Y (¢) traces out the space-time trees that record the position of all
particles alive at time s for s € [0,¢]. Throughout this work, we adopt the following

o

convention. Recall that o, := (Q?TO“)? r (1 — %) .

Assumption 3.2.1. All a-stable motions have generator —o,/(€)* 2(=A)2 for a
fixed a € (1,2).

To record the genealogy of the process we employ the Ulam-Harris notation to
label individuals by elements of U = J2_,{1,2,3}™, where {1,2,3}° = () by conven-
tion. For example, (3,1) represents the particle which is the first child of the third
child of the initial ancestor (). Let N(¢t) C U denote the set of individuals alive at
time ¢.

We call T a time-labelled ternary tree if T is a finite subset of U with each internal
vertex v labelled with a time ¢, > 0, where t, is strictly greater than the label of the
parent vertex of v. Ignoring the spatial position of individuals, we see that Y ()
traces out a time-labelled ternary tree which associates to each branch point the time
of the branching event. Denote the time-labelled ternary tree traced out by Y (¢) by
T(Y (1)).

Definition 3.2.2 (V). Fix p : RY — [0,1] and define the majority voting procedure
on T(Y(t)) as follows.

(1) each leaf i of T(Y (¢)) independently votes 1 with probability p(Y;(¢)) and oth-

erwise votes 0;
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(2) at each branching event in 7(Y (¢)), the vote of the parent particle j is given
by the majority vote of its offspring (4, 1), (4,2), (4,3).

This voting procedure runs inward from the leaves of T (Y (¢)) to the root . Under
this voting procedure, define V,(Y'(¢)) to be the vote associated to the root ) of the

ternary branching stable process.

For z € R%, we shall write P, and E, for the probability measure and expectation
associated to the law of a stable motion starting at x. Write P, for the probability
measure under which (Y'(¢),t > 0) has the law of the historical process of a ternary
branching a-stable motion in R? with branching rate e =2 started from a single particle
at location z at time 0. We write E;, for the corresponding expectation. We emphasise
that the variable ¢ used to define the speed of the stable process, I(g)*~2, is the same
variable ¢ that defines the branching rate, €72, Then the root vote V,(Y (¢)) provides

us with a dual to equation (3.2) in the following sense.
Theorem 3.2.3. Let p: R® — [0,1]. Then

u(t,z) =P[V,(Y (¢)) = 1] (3.13)
is a solution to equation (3.2) with initial condition u®(0,x) = p(z).

Sketch of proof of Theorem 3.2.3. This proof follows closely that of [EFP17, Theo-
rem 2.2]. In this proof we neglect the superscript € on P2, EZ and u®. Let u be as in

(3.13) and consider u(t 4 dt, z). If 7 is the time of the first branching event, we have

u(t +0t,2) =P, [V, (Y (t+0t)) = 1| 7 < 6t]Plr < 6t
+ P, [V,(Y(t+6t) =1|7 > dt] (1 —P[r <dt]). (3.14)

We will consider each of the terms in (3.14) separately. Let Vi, Vs, and V3 be the
votes of the three offspring created at time 7. Conditional on 7 < ét, the probability
of a second branching event before time 0t is O(dt), so for s < 6t

E, Vi| (7, Y7) = (5,9)] = By [u(t, Ysi—s)] + O(31).
We can then approximate

E,[Vi |7 < 6t] ~ u(t,x) + O(1).
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Since the root vote of 7 (Y (t)) will equal one if and only if at most one of V;, V5, and
V3 is zero, it follows by conditional independence of each V; given (7,Y;) that

P, [V, (Y (1)) = 1| 7 < 6t] = u(t,x)* + 3u(t, z)*(1 — u(t,z)) + o(1)
u(t,z)(1 —u(t,z))(2u(t,z) — 1) + u(t, ) + o(1).

For the second term in (3.14) note that
B[V (Y (t +6t)) = 1| 7 > 0] = Be[Py;, (V, (Y (1)) = 1] = Eu[u(t, Ys1)]

by the Markov property of Y at time dt. Since P[r < §t] ~ dte 2 + O(6t?), putting

the above estimates into (3.14) gives

u(t + o0t,x) —u(t, x)

i, ot
~ lim = u(t, Yagg —UB2) L2 ) (1 =t 2))2u(t, ) — 1)
= — 0o () 2 (=A)2u(t,x) + e 2ult, 2) (1 — u(t, z))(2u(t, z) — 1). O

Remark 3.2.4. To prove Theorem 3.2.3 more formally, one can adapt the proof of the
analogous Brownian result that appears in this thesis [O’D19, Theorem 3.2.2, Propo-
sition 4.2.3]. There, the author expresses (3.13) (with Y (¢) replaced by a branching
Brownian motion) as an explicit integral in terms of the heat kernel. The analytic
arguments that follow remain true when the heat kernel is replaced by the fractional
heat semigroup. We note that, using this expression, it is immediate that u° is in the

domain of the fractional Laplacian.
With this in mind, we can restate Theorem 3.1.5 as follows.

Theorem 3.2.5. Fiz a function I satisfying Assumptions 3.1.2. Suppose the initial
condition p satisfies Assumptions 3.1.4. Let T and d(z,t) be as in Section 3.1, F be
as in (3.5) and fix T* € (0,.7). Then there exist eq(c), aq(a), ca(a), m > 0 such
that, for e € (0,eq) and age?|loge| <t < T,

(1) for x with d(x,t) > cql(e)|loge|, P5 [V, (Y (t)) =1 >1—m

(2) for x with d(x,t) < —cql(e)|loge|, PE[V,(Y (t)) =1] <m +mF(e).

I(e)?
For the sake of completeness, we mention the Brownian analogue of Theorem 3.2.3

and Theorem 3.2.5 from [EFP17]. There, the authors considered a historical ternary

branching d-dimensional Brownian motion (W (t),t > 0) with branching rate =2
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Let P and V, be defined as above but for the process (W (t),t > 0). Then, by
[EFP17, Theorem 2.2], given p : R% — [0, 1],

ut(t,z) =PL[V,(W(t)) = 1] (3.15)

is a solution to equation (3.6), and Theorem 3.1.7 can be restated in terms of
PV, (W (t)) = 1]. We will refer to the restatement of Theorem 3.1.7 in terms of
P: [V, (W (t)) = 1] as the ‘probabilistic version of Theorem 3.1.7".

Notation 3.2.6. It will be convenient to distinguish between one-dimensional and
multidimensional a-stable processes. We adopt the convention that X (¢) will denote
the one-dimensional a-stable process, with the corresponding historical branching
stable process denoted by X (¢). When d > 1, we denote the a-stable process by Y (t)

and denote the corresponding historical branching stable process by Y ().

3.2.1 Remarks on the choice of scaling

Now that we have described the probabilistic dual to the fractional Allen—-Cahn equa-
tion, we can explain the origin of the scaling taken in equation (3.2). As we will see,
this choice of scaling is intimately linked to our strategy of proof for Theorem 3.2.5.
To explain this, we will need to consider stable processes run at varying speeds. For
this reason, in this section (and this section only) we do not adopt Assumption 3.2.1,
so the speeds of all stable process, stable subordinators, and historical stable trees
will be made explicit.

Recall from Proposition 2.1.10 that if (Y;);>0 is a d-dimensional e-truncated a-

stable process with v € (1,2), then for some ¢, > 0, we have
a2 VY S W, ase — 0 (3.16)

where (W;)i>0 is a standard d-dimensional Brownian motion and 2 denotes weak

convergence of the one-dimensional distributions. Note that

Y YA, (3.17)

2/«

where (Yfz/a )e>0 denotes the % “~truncated a-stable process.! Therefore, by replacing

¢ by €2/* in (3.16), and applying (3.17), we see that

CaYiaz, — Wy ase — 0. (3.18)

To see (3.17), let ¢ and w‘??/a be the characteristic exponents of (Y);>¢ and (waa)tzo
respectively. By definition of the characteristic exponent, (3.17) will hold if and only if, for all

0 € R, 1/)52/0(051’%) = 1%(0)e*~2, which is straightforward to verify using the Lévy-Khintchine
formula (Theorem 2.1.5).
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More generally, one could replace € in (3.18) by a function I(¢), satisfying I(¢) — 0
as € — 0. The I(e)-truncated stable process YII((;))Q,Q , will approximate a Brownian
motion, so it is reasonable to expect that the probabilistic version of Theorem 3.1.7
holds when the branching Brownian motion is replaced by a branching I(¢)-truncated
stable process, run at speed I(£)* 2. Therefore to prove Theorem 3.2.5, it should

suffice to show:

Step 1: the probabilistic version of Theorem 3.1.7 holds when W (t) is replaced by
Y (I()*%t), a d-dimensional ternary branching I(e)-truncated stable tree

run at speed I(g)*";

Step 2: there exists a coupling of the root votes of Y (I(€)*~2t) and Y& (I(e)*~2t)
in such a way that Step 1 implies Theorem 3.2.5.

The purpose of this two-step approach is that, by using a truncated stable process
(which is not heavy tailed) we can more readily adapt proofs from the Brownian case
of [EFP17].

The discussion above explains why the fractional Laplacian in equation (3.2) is
sped up by a factor of I(¢)*~2. However, we have not addressed our choice of I(¢) as
outlined by Assumptions 3.1.2. In particular, we require lim._, 7o =050 (e) # ¢,
which might be unexpected in view of the limit (3.18). This is because we must
carefully balance two opposing effects: the truncation level must be small enough
that the truncated motion is ‘similar’ to a Brownian motion (to prove Step 1), but
it must be large enough so that the truncated motion and original stable motion are
themselves ‘similar’ (to prove Step 2). Although Step 1 will hold when I(g) = ¢,
Step 2 does not.

More concretely, consider Assumption 3.1.2 (B): lim._, %\ log e| = 0. Recall that
the ternary branching stable motion branches at rate 2. Suppose 7 ~ exp(e~?) is
the time of one such branching event. Then, for & € N, conditional on 7 < ke?|log €|
(which happens with probability 1 — &¥), an individual in the tree Y (I(g)*~%t) is
expected to make, at most,

e
I(e)?

|log ¢| (3.19)
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jumps larger than I(e) in its lifetime, because the arrival rate of jumps larger then

I(g) made by a stable process run at speed I(g)*2 is?

O ([(5)0‘2 /1:) xa1d$> =0 (1(5)72) : (3.20)

To prove Step 2, each individual stable motion in Y (I(£)*2t) should approximate
(asymptotically in €) an I (g)-truncated process, so the quantity (3.19) should converge
to zero with e, which is precisely Assumption 3.1.2 (B). The remaining assumptions
on I(g) from Assumptions 3.1.2 arise from several technical lemmas needed to prove
Theorem 3.2.5.

To the best of our knowledge, Theorem 3.2.5 is the first result on the solution
interface of equation (3.2) with our chosen scaling. Other related works, such as
[CS10, 1S09], suggest that our result should hold even when I(¢) = . However, it
does not seem likely that we can achieve the I(g) = ¢ scaling using our current method
of proof.

The two-step proof described above motivates our choice of scaling. However,

in reality, we opt to work with W (Rﬁggz,%) , a Brownian motion subordinated by

an I(g)*-truncated $-stable subordinator run at speed I(€)*~?, instead of the I(e)-

truncated stable process YII(SL_%. The central idea of our proof remains the same
as before, however, we found the subordinated process easier to work with. Like the
truncated stable process, the subordinated Brownian motion is not heavy tailed, and
its explicit description in terms of a Brownian motion allows us to more elegantly

adapt the Brownian proof of [EFP17].® Moreover, the error made by approximating

the stable process Yr()a—2, by W (R;Egz,gt) is roughly equal to the error we would

obtain using YII((;))Q,Q Recall that Y7()a-2 L W(R[(E)a—2t>, a Brownian motion sub-

ordinated by an $-stable subordinator. The arrival rate of jumps larger that I ()

made by the g-stable subordinator is

0 (1tey [ o7t ) — 0 (1)),

2To obtain (3.20), we use that the arrival rate of jumps larger than I(¢) made by the
d-dimensional process Yj(.ya—2¢ is proportional to I()*~? Joera o> 1() V(dx) where v(dz) =

|z|~*~9dx is the Lévy measure of (V;);>0. Equation (3.20) then follows using spherical coordinates.

3In the proof of the one-dimensional result (described in Section 3.3) our use of subordinated
Brownian motions instead of truncated stable motions is largely superficial (indeed, we have verified
that the one-dimensional result holds for truncated stable motions). However, the bottleneck of our
multidimensional proof, the coupling result (Section 3.3.4) relies heavily on our use of subordinated
Brownian motions. It is unclear how the proofs in the section could be adapted for truncated stable
motions.
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which is the same order as the arrival rate of jumps larger than I(¢) made by a stable

process from (3.20).

3.3 Majority voting in one dimension

For the remainder of this chapter, we prove a one-dimensional analogue of Theo-
rem 3.2.5, which will enable us to prove Theorem 3.2.5 in Chapter 4. This parallels
the structure of proof for the Brownian result, Theorem 3.1.7.

For each = € R, let P, be the law of a one-dimensional a-stable process X (t) satis-
fying Assumption 3.2.1 started at x, with corresponding expectation E,. Write P¢ for
the probability measure under which (X (¢),¢ > 0) has the law of a one-dimensional

—2 started from a

historical ternary branching a-stable motion, with branching rate ¢
single particle at location x at time 0. Write E; for the corresponding expectation.
In accordance with Assumption 3.2.1, each particle in (X (¢),¢ > 0) is assumed to
run at speed o,1(£) 2 for o, given in (3.3).

Define

po(x) = Liz>0}. (3.21)

With this choice of initial condition, under majority voting (Definition 3.2.2), the
leaves of T (X (t)) will vote one if and only if they are on the right half line. De-
note the root vote of 7 (X (¢)) under majority voting with initial condition (3.21) by
V(X (t)) := V,,(X(t)). The following result is the natural analogue of Theorem 3.2.5

in one dimension.

Theorem 3.3.1. Let T* € (0,00). Suppose I satisfies Assumptions 3.1.2 (A)-(B).
Then there exist c1(a),e1(a) > 0 such that, for all t € [0,T*] and all € € (0,&1),

(1) for x > c11(e)|loge|, we have PE[V(X (1)) =1] > 1 — =

(2) for x < —ci1(e)|loge|, we have PE[V(X (1)) =1] < =

This result tells us that, for positive z, ‘typical’ leaves of the tree 7T (X (t)) based
at x are more likely to vote 1 than 0. As we mentioned in our introduction, The-
orem 3.3.1 is weaker than the actual one-dimensional result that will be used to
prove Theorem 3.2.5. This stronger result (Theorem 3.3.7) will be developed in Sec-
tion 3.3.1, and shown to imply Theorem 3.3.1.
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Remark 3.3.2. There is some evidence in the literature that the interface width in

Theorem 3.3.1 could be improved. Let f be any bistable nonlinearity and consider
the one-dimensional equation

21U U Vy €R,

(—A)%u(y ) fluly)) Vy (3.22)

lim u(y) = lim wu(y) = 0.

Y—00 Yy——00

Then, by [GZ15, Proposition 3.2], a solution u € C*(R) to (3.22) satisfies

A B
— < l-uly) <—
(7 ye
for all y > 1 and some A, B > 0 (with a similar inequality holding if y < —1). We
rewrite this equation under our scaling by setting z = eal (8)1_%3/, and obtain
2 a—2 2 a—2
Ae?l(e) <1—u(z)§B€ I(g)

ze - 2%

Therefore if z > I(e), 1 — u(z) is of order %, the interface sharpness from Theo-
rem 3.3.1. This suggests that Theorem 3.3.1 might hold for an interface of width I(¢),
and that this would be the narrowest width possible for the given interface sharpness.

However, we were only able to prove Theorem 3.3.1 for an interface width of order
I(g)|loge|.

The choice of initial condition py(x) = 1{z>0y affords us several useful inequalities.

First, for all z1, 22 € R with 1 < x5, we have
PL V(X (1) = 1] <P [V(X (1) = 1]. (3.23)
For any time-labelled ternary tree 7, write
P (T) =B [V(X(t)) = 1| T(X(t)) = T].

This conditioning should be understood formally by first determining the time labelled
ternary tree, then determining the stable motions. It then follows by symmetry of

a-stable motions and the definition of py(z) that, for any x € R and ¢ > 0,
PL(T)=1-P (7). (3.24)
Setting = = 0 in equation (3.24) yields P4(7") = 1, so by monotonicity (3.23)

PL(T) > % for 2 >0, and PL(T) < 5 for z < 0.

1
2
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It will be convenient in our later calculations to introduce notation for the majority
voting system. Mimicking [EFP17], define the function g : [0,1]*> — [0, 1] by

g(plapzapza) = P1P2P3 +P1p2(1 - ]93) +P2p3(1 - pl) +p3pl(1 - p2)- (3-25)

This is the probability that a majority vote gives the result 1, in the special case when
the three voters are independent and have probabilities p;, p» and p3 of voting 1. We
will abuse notation slightly and write ¢(q) := g(q, ¢, ¢). Note that, for all ¢ € [0, 1],

9(@) =1—-g(1—q). (3.26)

3.3.1 A coupling of voting systems

In this section, we will couple the root vote of T (X (¢)) under majority voting to the
root vote of another ternary branching process under a different voting system. This
other branching process will be a ternary branching subordinated Brownian motion,
with subordinator given by a truncated §-stable subordinator. We endow this pro-
cess with a voting procedure that we call ‘marked majority voting’. Once we have
achieved this coupling of root votes, we state a more general theorem in terms of this
new branching process that will imply Theorem 3.3.1.

The intuition behind marked majority voting, which we denote by V> is straight-
forward. However, formally proving a coupling of the majority and marked majority
systems V and V* is more challenging. To aid us with this, we introduce an inter-
mediate voting system V that can be readily compared to both voting systems. We
call this the ‘exponentially marked’ voting procedure. The definition of the expo-
nentially marked voting procedure, together with a proof that it couples with the
ordinary majority voting system in the appropriate sense (Theorem 3.3.4) make up
the content of Section 3.3.1.1. After this, in Section 3.3.1.2, we define the marked
majority voting procedure that will be carried through the one-dimensional proof,
and prove (using the intermediate voting system) that it can be coupled to majority
voting. Theorem 3.3.1 can then be restated in terms of the marked voting system on

the subordinated Brownian tree (Theorem 3.3.7), and will be proved in Section 3.3.2.

3.3.1.1 Exponentially marked voting

In this section we will couple the majority voting system on 7 (X (t)) with the

exponentially marked voting system defined on a ternary branching subordinated
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Brownian motion. Fix ¢ > 0 throughout. We will consider an I(g)*truncated -
stable subordinator denoted R;. Assumption 3.2.1 will also be adopted for all stable
subordinators. To be precise, if

o *
2r (1-9)

is the Lévy measure of the g-stable subordinator, then the Lévy measure of Rf is

v(dz) = e 2 da

given by
aal(e)a_Qu(d:E)ILOSgCSszaI(W.

Although we truncate at level 2=21(¢)?, will shall refer to this as the I(¢)?-truncated
stable subordinator. Let Bg:(t) denote the historical process of a ternary branching
R:-subordinated Brownian motion with branching rate e 2. Unless stated otherwise,
all subordinators in this work will be zero at time zero.

Let us now make precise the form of the coupling that we desire. As before, let
V(X (t)) denote the root vote of T (X (t)) under majority voting (Definition 3.2.2).
We will define a voting system on 7 (Bz-(t)) with root vote V(B g-(t)) satisfying

P V(X (1)) = 1] > BS [V(Bpe(t)) = 1] forall >0 (3.27)

with the reverse inequality holding for < 0. Having obtained this, it will suffice to
prove the analogue of Theorem 3.3.1 with V(X)) replaced by V(B ge). In this way,
we will have incorporated the problematic ‘large jumps’ of the a-stable process X ()
into the voting system V.

Before defining a voting system on T (Bg-(t)), it will be useful to note the follow-

ing. Let R; be an $-stable subordinator, and let

7= inf{t > 0: |R(t) — R(t—)| > =21(c)?}

be the first time that the subordinator makes a jump of size greater than Q?TO‘I (e)2.

Then 7 is exponentially distributed with parameter

/2 5 Uoz](g)a_QV(dw)10932%‘1(5)2

=21(¢g)

_a(2-a\? a2 [~ -5-1
= 2( — ) I(¢g) /QI(E)Qx 2 dx
=1I(e)”

using the definition of o, from (3.3) (indeed, we chose o, so that the above equality
would hold). With this in mind, we can define the exponentially marked voting
system on T (Bg=(t)).
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Definition 3.3.3 (V,). Fix ¢ > 0. For ¢t > 0, let X (¢) by a ternary branching
a-stable process, which is equal in distribution to a ternary branching subordinated
Brownian motion Bg(t), where the individual with label i travels according to a
Brownian motion subordinated by an §-stable subordinator, B;(R;). Let M(t) be
the set of all individuals that have ever been alive in T (Bg(t)), and for each i € M ()
let

7 =inf{t > 0: |R;(t) — Ri(t—)| > £21(e)*}

and let 7; be the time that the individual with label ¢ branches into three. Let
Bg-(t) be the process obtained from Bg(t) by removing all jumps of size larger
than Q?Tal (¢)? in the path of each stable subordinator R;. Then the individual with
label 4 in T (Bg:(t)) travels according to B;(R5) for R: an I(g)*truncated stable
subordinator. For p: R — [0, 1], define the ezponentially marked voting procedure on
T (Bgr-(t)) as follows.

(1) Each individual B;(R5) is said to be marked if 77 < 7;. Each marked individual

votes 1 with probability % and otherwise votes 0.

(2) Each unmarked leaf i of T(Bg-(t)), independently, votes 1 with probability
p(B;(R:(t))) and otherwise votes 0.

(3) At each branch point in T (Bg-(t)), if the parent particle k is unmarked, she
votes according to the majority vote of her three offspring (k, 1), (k, 2) and (k, 3).

Under this voting procedure, define V,(B-(t)) to be the vote associated to the root
) of T(Bg:(t)).

When an individual in 7 (Bg-(t)) is marked, its vote is independent of the votes of
its ancestors. Therefore if at least two individuals born at the same branching event
are marked, the vote of their parent is independent of all of its ancestors, making it
effectively random. Reassuringly, this scenario is very unlikely, since down a ‘typical’
line of descent in 7 (Bg-(t)), two individuals will not be marked at the same branching
event.

We now describe the intuition behind the exponentially marked voting procedure.
Consider a tree T (Bg(t)) rooted at x > 0. Suppose the tree 7 (Bg-(t)), also rooted
at x, has been obtained from 7 (Bg(t)) as described in Definition 3.3.3. Then we can
consider how the vote of each individual B;(R;) in T (Bg(t)) compares to the vote
of the corresponding individual B;(R) in T (Bg:(t)). If the subordinator R; has not
made a jump bigger than 2221 (¢)? in its lifetime (7, > 7;), then B;(RZ) votes in the
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same way as B;(R;) according to majority voting. However, if R; does make a large
jump (77 < 1), then, since x > 0, B;(R;) is more likely to jump into right-half line
than the left. Therefore the vote of B;(R;) should be one with probability strictly
greater than 1/2. In contrast, when 7% < 7;, B;(R;) votes one with probability
exactly 1/2, which reduces the probability that the root vote of T (Bg-(t)) will equal
one, so we expect (3.27) to hold.

Now, instead of considering the initial condition po(z) = Liz>0p as we did for

majority voting, we will use
Po(r) = Uy Lizp>0y + uliz<op, (3.28)

where 0 < u_ < uy < 1satisfy 1 —u, = u_. We will choose u_ and u, later in (3.44)
and (3.45) to be two of the fixed points of the ‘marked majority voting’ function,
which will be defined in (3.42). For this choice of initial condition, we write ¥ := \750.

Noting that py is increasing, for any z; < x5 € R,
P, [V(Bre(t) = 1] <P, [V(Bge(t) = 1]. (3.29)
Let T be a time-labelled ternary tree and define
P(T) =P [V(Bp:(t) = 1| T = T(Br:(1))].
Then, since 0 and 1 are exchangeable in the exponentially marked voting system,
PL(T)=1-P (T) (3.30)

for all z € R and ¢t > 0. Setting z = 0 in equation (3.30) shows that P4(7) = 1 for

all ¢ > 0, and together with monotonicity (3.29), this gives
PE(T) > 1L for >0, BE(T) <! for x<0.
To conclude this section, we prove the claimed coupling of voting systems.

Theorem 3.3.4. Let ¢ > 0 and t > 0. Let X (t) be the a-stable ternary branching
process used to define V(Bg-(t)) as described in Definition 3.3.3. Then

(1) for allx >0, PE[V(X(t)) = 1]

v

P: [V(Bge(t) = 1],

(2) for all x <0, PE[V(X(t)) = 1]

IN

P: [V(Bpe(t) = 1].
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Proof. We only prove the first inequality, since the second inequality will follow by
the symmetry relations (3.24) and (3.30). Recall the initial conditions for V(X (¢))
and V(Bg-(t)) are given by

po(x) = 1oy and Po(x) = utliz>0p + u-Lz<o)

respectively. To ease notation, let p = py and p = py for the remainder of this proof.

Consider Bg(t) £ X(t) and denote the time of the first branching event in
T(Bg(t)) = T(Bg:(t)) = T by 1. Let 7, ~ exp(I()~?) be the first time that
the subordinator associated to the ancestral particle in Bg(t) makes a jump of size
larger than QjT"‘](s)Q. To ease notation let 7* = 7;° and 7 = 7yp. We proceed by
induction on the number of branching events in 7.

To prove the base case, let T denote the tree with a root and a single leaf. Con-
ditional on {7y = T(Bg-(t))}, let B(R;) be the position of the single individual at
time ¢ where (Bj)s>0 is a standard Brownian motion and (R2)4> is an I(g)?-truncated
S-stable subordinator. Under the exponentially marked voting procedure, this indi-
vidual votes 1 with probability po(B(R?)) if she is unmarked (i.e. 7% > 1), or she votes
1 with probability § if she is marked (7% < 7). Since the event {7 (Bg:(t)) = To} is

equivalent to {7 > t}, we have, for all z > 0,

=E [p(B(R))|7>t|P[r* >71|T>1t]+ %P;[TX <T|T>1
D(B(RY))| T >t|Pi[r™* >t]+ %PZ[TX < 1] (3.31)

where in the second line we have used that, conditional on the event {7 > t}, the
events {B(R;) > 0} and {7* > 7} are independent. It is straightforward to ver-
ify the final inequality holds using that P5[7* > 7|7 >t] < P [7* >t] and that
E: [p(B(R;))| 7> t] > 4 since > 0, which follows by similar arguments to those
used to obtain (3.24).

Continuing the proof of the base case, conditional on {7 (Bg(t)) = To}, denote
the single individual in T (Bg(t)) at time ¢t by B(R;). Then, since 7% is the first time

that R; makes a jump of size larger than QTTO‘I (e)?, we have
P (7o)

El[p(B(Ry))| 7 >t,7 > t|P,[r* > t] + EL[p(B(Ry)) | 7 <t < 7|P5[1™ < {]
E;[p(B(R;))| 7> t]PL[r* > t] + 3P [r" < {] (3.32)

3
T
3
T

v
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using that, conditional on {7* > t}, B(R,) 2 B(R:), and
ELlp(B(R,)) | 7" <t <7] >

1
2

since z > 0, which can be shown using a similar identity to (3.24). It is straightforward
to verify that ES[p(B(Ry)) | 7 > t] > ES[p(B(Ry)) | 7 > t] for all z > 0, which, together
with (3.31) and (3.32) gives us

P(To) > BL(To)

for x > 0, proving the base case.

Now suppose that, for all trees 77! with at most n — 1 > 1 branching events,
(T 2 B (T )

for x > 0. Let T" be a tree with n branching events. Define the first three trees
of descent, denoted 77,73, and T3, to be the three subtrees of 7" generated at time
7. Note that 77, T3, and T3 have strictly less than n branching events. Recall that g

from (3.25) is the majority voting function associated to V. Write

9 (B, (7)) = 9 (Bl (T2): B (T2): Bl (T5) (3.:3)
and define g (fpj?_(;%i)(T*D similarly. By (3.24), (3.30) and (3.26)
9 (P (T%) = 1= g (P55, (T%))
and g (Bl (T%)) = 1 — g (B e (T%)) - (3.34)

Let E, := {T(Bg:(t)) = T(X(t)) = T7"}. By almost identical arguments to those

used to obtain (3.32), but now conditioning on the event {7* > 7}, we have

BL(7")
= E; [9 (Blse) (T) Lowsr | Bu] +E5 [9 (Pl (T#)) | 7% < 7 B B[ < 7| B
> E: g (Pl (T) Loxsr | Ea| + 3BE[7 < 7| ), (3.35)

using that, for all = > 0, ES [g (IP’%_(%T)(T*)) | 7 <7, En} > 1 by a similar symmetry
relation to (3.30). By definition of the exponentially marked voting system, we also

have

PLT™) =B |9 (Blse) (T%)) Loxsr | En| + SPE[r < 7] Ba). (3.36)
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Therefore by (3.35) and (3.36), it suffices to show that
ES g (Pl (T) Losr | En| > B2 g (Bl e ) (T5)) Lrssr | Bl (3.37)
Now, for all x > 0,

2 {9 (Plahs) (7)) Toesr | B
=E [g (Pe) (T%)) Loxsr | B(R) > 0, B, | P [B(R:) > 0| E,]

+ B2 [ (Phe) (T)) Lesr | B(RE) <0, B, | PE[B(RZ) < 0] E,|
=B g (Plie) (T%)) Locsr | B(RE) > 0, B, BE[B(R2) > 0] B,

+ P > 7| B PLB(RT) < 0] B,

— B [ (P Gpe)(T%)) Lpesr | B(RE) <0, B, | P [B(RS) < 0| B,
=E: [g (P, < %)) Locsr | B(RG) > 0,E,| (B[B(R:) > 0] B,
—P5[B(RS) < 0| Ey]) + BS[r* > 7| E,JPS[B(RS) < 0] B,
> B; |9 (Blie) (T%)) Locsr | B(R) > 0, B, | (BS[B(R;) > 0] B,

—PL[B(R:) < 0| Ey)) + B[7* > 7| E,JP5[B(R;) < 0| E,]
=B [g (Fhie) (7)) Losr | B

where, in the second equality, we have applied the symmetry (3.34), and in the second
to last line, we used monotonicity of g together with our inductive hypothesis, and
that, given x > 0, the difference P5[B(R:) > 0| E,,| — PS[B(RZ) < 0] E,] is non-
negative. The final equality follows by reversing the arguments used above but for

I@’E&%E)(T*). We conclude that (3.37) holds, proving our inductive step. o

3.3.1.2 Marked majority voting

In this section, we describe what will be the final voting system in one dimension,
denoted V*, defined on T (Bg:(t)). This voting system will be carried throughout
the one-dimensional proof. In spirit, V> is very similar to ¥, but no longer relies on
knowing the lifetime of particles in order to mark them. Instead, particles are marked
(independently) when they are born. In Theorem 3.3.6, it will be shown that our new
voting system V* can be coupled to the exponentially marked voting system V, so
by Theorem 3.3.4, it can also be coupled to the original majority voting system V.

Under the marked majority voting system, particles will be marked (indepen-
dently) with probability b., defined as follows. Recall that, for i € M(t), 7, ~
exp(I(g)72) is the first time the subordinator (R;(s))s>o makes a jump of size larger
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than 2=27(¢)?. Further recall that 7, ~ exp(e~?), where 7; is the time that the

particle with label ¢ in 7 (X (¢)) branches into three. Define

I(e)? g2
I(e)2+e2 " I(e)

b =P[1) < 7] = (3.38)
where x ~ y for some x,y depending on € means that there exists constants ¢, d > 0
independent of € such that cy < = < dy. The quantity b. is the probability that the
subordinator associated to individual ¢ makes a large jump in its lifetime (if individual
i is a leaf, b. gives an upper bound on this probability). By Assumption 3.1.2 (B),
b. > 0ase— 0.

Definition 3.3.5 (V). Let € > 0. For p : R — [0,1], we define a marked majority
voting procedure on T (Bg:(t)) as follows.

(1) At each branch point in T (Bg-(t)), the parent particle j marks each of her
three offspring (7, 1), (j,2) and (7,3) independently with probability b.. Each
marked particle (independently) votes 1 with probability % and otherwise votes
0.

(2) Each unmarked leaf ¢ of T(Bg:(t)), independently, votes 1 with probability
p(Bi(R:))) and otherwise votes 0.

(3) At each branch point in T (Bg-(t)), if the parent particle k is unmarked, she
votes according to the majority vote of her three offspring (k, 1), (k, 2) and (k, 3).

Observe that the initial ancestor of T (Bg:(t)) is never marked under this procedure.
With the marked majority voting procedure described above, define V' to be the
vote associated to the root () of T(Bg-(t)).

The marked majority voting procedure makes it more difficult for the root of
T(Bg:(t)) (rooted at x > 0) to vote 1 compared to majority voting. Consider, for
example, a particle in T (Bg-(t)) that is not the root or a leaf. Then even if all three
offspring of this individual vote 1, under marked majority voting the individual can
still vote 0 with positive probability, thereby reducing the probability that the root
vote equals one. This can be viewed as the penalty one must pay for truncating the
underlying spatial motion (where this truncation really takes place on the subordi-
nator). In other words, to couple V*(Bg:(t)) to V(X (t)), the voting procedure V*
should make it more difficult for individuals to vote 1, to compensate for the new

underlying spatial motion, which makes it easier for individuals to vote 1 (since, for
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a tree rooted at x > 0, Bg:(t) is more likely to remain on the right-half line than
X(1)).

Here, we will use the same initial condition as py (3.28) that we did for exponen-
tially marked voting, and write V* := Vgo. With this choice of initial condition, the
marked majority voting system, V> retains many of the symmetry relations exploited
in [EFP17], that we have already used here for V and V. Namely, for all 21,2, € R

with 1 < o,
P, [V¥(Bre(t) = 1] <P, [V¥(Bre(t) = 1], (3.39)

and, for any time-labelled tree 7, if we set
BL(T) = B [V (Bre(t) = 1| T(Bre(1)) = T}
then by symmetry of the historical stable process and exchangeability of 0 and 1 in

the marked voting procedure,

PL(T) =1-F (T) (3.40)
for all 7, € R, and t > 0. Setting z = 0 in (3.40) gives Iﬁ% (T) = 3, so by
monotonicity (3.39), for any time-labelled ternary tree T,

B (T) > 1 forz >0, and P (T)< 1 forz<O. (3.41)

1
2

We next introduce notation for our marked majority voting procedure. Define the

marked majority voting function gy : [0,1]> — [0,1] by

G (p1,p2,p3) = g (1= b)pr + 5, (1= bo)ps + %, (1= b)ps + 5 ) . (3.42)

This is the probability that an unmarked parent particle votes 1 under V*, in the
special case when the three offspring are independent and have probabilities p;, p» and
ps of voting 1 if they are unmarked. We abuse notation and write g« (q) := g« (¢, ¢, q)-
It is easy to check using symmetry of the majority voting function (3.26) that, for all
q €1[0,1],

9x(q) =1 —=gx(1—q). (3.43)

Let {u_, %, u4 } be the three solutions to g (q) = ¢, satisfying 0 < u_ < % <uy <

1. The exact derivation of these fixed points can be found in the Proposition A.1.1.
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It will be useful later to note that these fixed points can be approximated by Taylor

expansion as

1 JA—b)3(1-3b) 3, ,
N TR S LA L (3:44)
1 /(1 —b)3(1—3b.) 3, 3

Henceforth, these fixed points v, and u_ will be used to define the initial condition
Po(r) = uyLpaz0) + u—Tz>0-

We now return to the coupling of V* and the original voting system V via the inter-

mediate system V.

Theorem 3.3.6. Let V be the exponentially marked majority voting system (Defini-
tion 3.5.3) and V* be the marked majority voting system (Definition 3.5.5), both with
initial condition po(x) = utLz>0y + u—Lgz<oy. Then, for allz € R andt >0,

P [V(Bge(t) = 1] =5 [V*(Bge(t)) = 1] (1 - b) + b2 (3.46)

Proof. Recall that, under the voting system V, each particle 4 is marked if 7% < 7;.
By definition of b., all particles in 7 (Bg:(t)) are marked with probability b. under
both V and V*, except for ancestral particle, which remains unmarked under V* by

definition. Conditioning on the marking of the ancestral particle in V, we obtain

~

P [V(Bre(t) = 1] =B [V(Bg:(1)) = 1| 7 > 7| B5[7* > 7]
+ B [V(Bge(t) = 1] 7 < 70| 5[ < 7

=P [VX(BRE(t)) = 1} (1—0be)+ b2

where the last line follows by definition of b.. O

Finally, by Theorem 3.3.4 and Theorem 3.3.6, to prove our main one-dimensional

result, Theorem 3.3.1, it suffices to show the following.

Theorem 3.3.7. Suppose I satisfies Assumptions 3.1.2 (A)-(B). Fix k € N and T* €
(0,00). Let uy,u_ be as in (3.44) and (3.45). Then there exist ¢i(a, k), e1(a, k) >0
such that, for all t € [0,T%] and all € € (0,e,(k)),

(1) for x > ci(k)I(¢)|loge|, we have P [V*(Bge(t)) = 1] > uy — &*,
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(2) for x < —ci(k)I(¢)|logel|, we have P [V*(Bg-(t)) = 1] < u_ + &*.

Observe that the sharpness of the interface in Theorem 3.3.7 is of the same order
as the sharpness from the Brownian result, Theorem 3.1.7. This is a result of the
truncated subordinated Brownian motion behaving similarly to a Brownian motion

(as discussed in Section 3.2.1).
Remark 3.3.8. By a similar proof to that of Theorem 3.2.3, we see that
ul(t, ) =P [V (Bpe(t) = 1]
is a solution to the equation
Ot = LU + e 2(gx (uF) — uf)
=Lu + O (521(6)’4> (% — us)g +0 (5’2) ut(2u® — 1)(1 — uf) (3.47)

with initial condition u®(0,z) = po(z), where L£° denotes the infinitesimal generator
of (B(R;)):>o. Rather remarkably, the work from this section tells us that solutions
to (3.47) and (3.2) are related. More precisely, the couplings from Theorem 3.3.4 and
Theorem 3.3.6 tell us that solutions to equation (3.47) (after transformation by the
function v — (1 — b.)v + %) are lower and upper bounds to solutions of the scaled
fractional Allen-Cahn equation (3.2) restricted to z > 0 and = < 0, respectively.
It would be interesting to see if this relationship provides any insights into a PDE-

theoretic proof of our main result.

3.3.2 Proof of Theorem 3.3.7

We now prove Theorem 3.3.7. To do so, we will adapt ideas from both [EFP17, HD21].
In [EFP17], the majority voting function g was used throughout, while [HD21] builds
upon this work and considers more general voting functions. This makes [HD21]
useful when proving results about the marked majority voting function gy.

Throughout this section, we take the initial condition

Po(x) = Uy Lz>oy + u-liz<oy-

Our next result verifies that the marked majority voting procedure cannot reduce the
positive voting bias on the leaves when the root, x, is non-negative. By the symmetry
(3.40), the same result holds for the negative voting bias on the leaves when = < 0.
In view of this symmetry, we often state results only for positive x when convenient
to do so. Recall that

>

PL(T) =B [V¥(Bre(t) = 1| T(Bg=(t)) = T] .
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Lemma 3.3.9. For any time-labelled ternary tree T, time t > 0, and any x > 0,

>

P, (T) 2 usPo[B(R}) = 0] + u_P,[B(R}) < 0].
Proof. This proof follows exactly [HD21, Lemma 3.1] with g, instead of g therein. O

Lemma 3.3.9 partly motivated our definitions of V and V*. Recall that marked
individuals in V* and V vote 1 or 0 with equal probability. However, the proof of
Theorem 3.3.4 would have simplified greatly if we had asked marked individuals under
V to vote 0 with probability 1.* Unlike gy, which satisfies (3.43), the voting function
corresponding to this other system would not be symmetric. As a result, the proof of
[HD21, Lemma 3.1] would no longer apply, and we are unsure if Lemma 3.3.9 would
hold at all. The symmetry of g, will be used in several other proofs throughout this
section as well.

We now show that the iterative voting procedure amplifies a small positive bias
at the leaves to a large positive voting bias at the root. To do this, we define g(xn)(q)
inductively by

9(0) = 9x(), 9V (@) = 9 (9x(0)).
Noting that the ancestral particle is never marked under V*, we see that g(xn)(q) is
the probability of voting 1 at the root of an n-level regular ternary tree under V* if
the votes of the unmarked leaves are i.i.d. Bernoulli(q). In the following result, we
consider the rate of convergence of g4 to its fixed points. Let I be a scaling function
satisfying Assumptions 3.1.2 (A)-(B) throughout.

Lemma 3.3.10. Fiz k € N. There exists A(k) < oo and £1(k) > 0 such that, for all
e € (0,e1) and n > A(k)|logel,

g\ (% + 6) > uy, — " and g¢" (% - 5) <u-+et.

Proof. We follow the proof of [HD21, Lemma 3.2], with some slight changes. Recall
that

9x(p) = g((1 = b)p + %)
where b, = O (%) We prove only the first inequality since the second follows by

completely symmetric arguments. First, we show that there exists C} > 0 and some

fixed go > 0 such that, after n > Cy|loge| iterations,

g (g — q) > uy — (3.48)

4Technically, this version of V would only satisfy part (1) of Theorem 3.3.4. To obtain part (2)
of Theorem 3.3.4, one would need to define V so that marked individuals vote 1 with probability 1.
In fact, we will explore these voting systems more in Chapter 4.
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for all ¢ < go. We then show that there exists D > 0 such that, after n > D|loge|

iterations,
g (% + 5) > uy — qo- (3.49)

Combining (3.48) and (3.49) then gives the result. To prove (3.48), choose £; suffi-
ciently small so that b, < § for all € € (0,;). Then

e (3) = 1 =bd (3) =30 -b) 2§12 .

Next, using that ¢’(0) = 0 and ¢ is continuous, together with the estimate (3.44), for

1 sufficiently small we have
g (u(1=b)+%) <4

for all € € (0,e1). It follows that, for this choice of ¢,
go(us)=(1=b)g (u_(1—b)+ %) < L.

Since ¢’ (1) > 1 and ¢ is continuous
9« \ 3 9« )

o ::inf{qZO:g’X(u_+q)Z%}>0.

By the Mean Value Theorem and definition of ¢q, together with the symmetry of the
marked voting function (3.43), for all ¢ < qo

wy = g (s = q) = gx(u- +q) = u- < q gl (u- +q) = 4.
Iterating this yields

uy — g (s —q) < & (uy —q) < &

It follows that there exists Cj > 0 such that if n > Cy|loge| and ¢ < ¢o then

9 (uy —q) > uy — ",

thereby proving (3.48). We now prove (3.49). By equation (3.50), £, is sufficiently
small so that, for all € € (0,£1), ¢/ (3) > 1. Since gy is increasing and u_, 5, uy are

the only fixed points of g, we have

gx(q) > g for all ¢ € (%, u+) ) (3.51)
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By definition of ¢o and since g/, is increasing on (0,3), uy —go—3 = 5 —qo — u— > 0.

Therefore

g« (3+49) = (3+4q)

q = inf >0,
e<q<ui—qo—3 q
and so for g € {8, Uy — qo — %}, by definition of ¢; we have
g« (3+49) - 1> U+a)g (3.52)

Now, if g« (% + 5) > uy — qo, we are done. If not, we can apply (3.52) twice to obtain

2
0 (5 +) = g (4 (o
> (1+q1) g
> (14 q)% +
Repeating this argument n — 1 times, we obtain
g™ (% + 5) > (14 q)" + 3.
It follows that, for D := %, after n > D|loge| iterations,
og(1+q1)
g (% + 5) 2 Uy — qo-
Setting A = C + D proves the result. O

We now briefly note a useful inequality for g., that will be used in the proof of
Theorem 3.3.7.

Lemma 3.3.11. If p1,ps, p3 > % then,
gx (p17p27p3) > min(p17p27p37u+)'
[fp17p27p3 < % then,

gx (p17p27p3) S max(p17p27p37 u—)'

Proof. We prove only the first inequality, since the second one follows by a symmetric

argument. Denote
Pmin = min{py, pa, p3, u4 }.

If p1, po, p3 > %, it follows that % < Pmin < uy. Since gy is increasing in each variable,

Gx (D1, D2, P3) = gx (Prin)-
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Therefore it suffices to show that gy« (Pmin) = Pmin. For this recall that {u_, %, uy } are
the only fixed points of gy. Factorising g« (Pmin) — Pmin yields

gx (pmin) — Pmin = (pmin - uf)(2pmin - 1)(U,+ - pmin)-
Since % < Pmin < Uty Gx (Pmin) — Pmin > 0, as required. O

We next show that, with high probability, by time ¢ > ag?|logel, each ancestral
line of descent in T (Bg-(t)) contains at least O(|logel|) branching events. Let

TI = Upen{1,2,3}F C U

denote the n-level regular ternary tree, and for [ € R, let 7" = T[ﬁ 9. For T a
time-labelled ternary tree, we use 7," C T to mean that, as subtrees of U, 7, is

contained inside T (ignoring time labels).

Lemma 3.3.12. Let k € N and A(k) be as in Lemma 3.53.10. There exists ai(a, k) >
0 and e1(a, k) > 0 such that, for all e € (0,e1) and t > a;(k)e?| loge|,

B [T (Bre(1)) 2 Th noge| 21— 25 (3.53)
Proof. This proof proceeds exactly as that of [EFP17, Lemma 2.10]. m|

Next, we control the displacement of leaves in Bg-(t).

Lemma 3.3.13. Fiz k € N and let ai(k) be as in Lemma 3.3.12. There exists
e1(a, k) > 0 and l1(a, k) > 0 such that, for all e € (0,e1) and s < a1(k)e?|loge|,

P [3i € N(s): |Bi(R:(s)) — x| > l1(k)I(¢)|loge|] < e”.

Lemma 3.3.13 highlights the importance of working with a truncated subordinated
Brownian motion instead of the original stable process. In the proof of Lemma 3.3.13,
we control the position of the leaves in 7 (Bg-(t)) using a many-to-one lemma. If
we were to use the same approach for the stable tree (without any truncation), we
could not obtain the polynomial error ¥ in Lemma 3.3.13, which is crucial to our

later proofs.
Proof of Lemma 3.5.13. First note that for any m > 0
P2 [Ji € N(s): |Bi(R;(s)) — x| > mi(e)|logel]
< BLIN ()P [| B(ES)| = mi(e)|logel]
= ¥R [|B(RY)| > mi(e)| loge]
< e 2Py [|B(RS)| > mi(e)|logel]. (3.54)
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Denote the density of R: by f.. Then for any h > 0, partitioning over the event
{Re < hi(e)*|loge|} and its complement, we obtain
Po [|B(RS)| = mI(e)[logel]
hl(e)?|loge|
< / Po [|Be] = mI(e)|logel| RS =1] fo(t)dt + B[R] > hI(e)*|logel]
0
< sup Po[|B;| > mI(e)|logel|] + P[RS > hI(e)?|logel].

0<t<hlI(e)?|loge|

We bound each term separately. First, by a Chernoff bound, for all t < hl(g)?|loge],

Py [|B| > ml(e |1ogg\ Po [ V21|Z] > mI(e)|loge||
[ h|Z| > m|loge|2 }
p( 15 loge|)

Fix h := k + 2a,(k) + 1. By Lemma A.4.2, there exists ¢;(k) > 0 such that, for all
e €(0,e)

Py [Ri > hi(e)?|log 5” < ght2alk),
Putting this together, we obtain
PE [3i € N(s) : |Bi(R(s)) — x| > mI(e)|loge|] < * + s%f-?al(’f)
so the result holds by choosing m = l;(k) sufficiently large. o

In the following proof of Theorem 3.3.7, we suppose x > 2l,(k)I(¢)|loge|, s* :=
a1(k)e?| loge| and consider the cases t < s* and t > s* separately. First, if ¢t < s*,
by Lemma 3.3.13, with high probability none of the particles in 7 (X (¢)) have moved
a distance further than [;(k)I(¢)|logel|, and the result follows easily. When ¢ > s*,
we use Lemma 3.3.9 to show that the leaves of Bg-(t) have a positive voting bias,
which, by Lemma 3.3.12 is magnified by O(|log¢|) rounds of voting, so Lemma 3.3.10

applies and gives the result.

Proof of Theorem 3.3.7. We follow closely the proof of [EFP17, Theorem 2.6], with
some slight differences. We suppress the superscript € of P; throughout. Fix £ € N
and T € (0,00). Let € < 3 and define 2z implicitly by the relation

P..[B(R7.) > 0] =1+ (uy —u_)7'e. (3.55)

o8



By Lemma A.4.4 we may choose ¢; sufficiently small so that, for all ¢ € (0,&y),
z. < 84/2m(T* + 2)e. Further suppose &1(k) < 1 is sufficiently small so that Lem-
mas 3.3.12 and 3.3.13 hold for all € € (0,¢1). Let c1(k) = 2l,(k), for [1(k) as in
Lemma 3.3.13. By Assumption 3.1.2 (B), eI(¢)™! — 0 as € — 0, so we can choose &

sufficiently small so that
Li(k)I(e)|loge| + 2z < ci1(k)I(g)]loge]
for all € € (0,¢;). Let a; be as in Lemma 3.3.12 and define
s*(e) = ay(k)e?| loge|.

Let t € (0,s) and z > ¢1(k)I(¢)|loge|. Note that g, (uy) = wuy, so if the initial

condition is constant with p(z) = uy, then
P [V}, (Bpe(t) = 1] =uy forall t >0,z € R. (3.56)

Recall that the initial condition for marked majority voting is chosen to be py =

Uy Liz>o0y +u—lz<oy, 8O

P, [V*(Bg:(t) = 0| <P.[3i € N(t) : [Bi(R(t) — 2| > e1](e)|loge]]
+ B, [{V*(Bg:(1)) = 0} N {i € N(t) : [Bi(Ri (1) — 2| > e1](e)|logel}]
<ef 41 —uy

=cF fau_

where we have used (3.56) in the second inequality. This proves the result when
t < s*. Now suppose t € [s*,T*] and z > ¢;(k)I(¢)|loge|. Let Te« = T (Bg-(s*)) and
define

G- (2) = Po[V(Bp:(t — 5%)) = 1]
for all z € R. Write {Bg:(s*) > z.} for the event B;(R5(s*)) > z. for all i € N(s*).
Then

P.[V*(Bpe(t) = 1] =P. [VX__(Br:(s")) = 1]

> B [{V; ) (Bre(s) = 1} 0 (Bre(s”) > 22)]
=P, {V;,S*(zg)(BRE(S*)) = 1} — ek, (3.57)

where the first line follows by the Markov property of By at time s*, the second
line follows by monotonicity (3.39), and the third line follows by the Lemma 3.3.13
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and our assumption z > ¢11(¢)|loge|. Now, by Lemma 3.3.9 and the definition of z.
(3.55) (noting that t — s* < T%), we have

o (22) 2 B [B(RE ) 2 Oy + B [B(RE.) < Ofu_
> uy (% + (uy — u,)’le) +u_ (% — (uy — u,)’les)
=1+e (3.58)

Substituting (3.58) into (3.57), we obtain

P. [V*(Bg:(t) = 1] > P,

Vi, (Bre(s") = 1} _ (3.59)

Note that, if p; > 1 + ¢ for i = 1,2,3, then g« (p1,p2,p3) > min(p1,p2, 3, uy)
from Lemma 3.3.11. Therefore, if each leaf of T (Bg-(s*)) votes 1 independently with
probability greater than 5+, and T(Bg-(s*)) 2 Ty 1, )s
votes 1 with probability greater than § +¢. By Lemma 3.3.12, T(Bg-(s*)) 2 T4 %
with probability at least 1 — &¥, so by Lemma 3.3.10

) ([Allogel]) (%+5>

> (1-
(1—e")(uy — ")

—25

then each leaf in 77;"8 2 cel also

|log e

P. |V}, (Bre(s") =

v

v

Substituting this into (3.59) yields
P, [V*(Bpe(t) = 1] > u, — 3¢, (3.60)

thereby proving part (1) of Theorem 3.3.7. Part (2) of Theorem 3.3.7 follows by

completely symmetric arguments. O

Remark 3.3.14. Observe that (3.60) contains a coefficient in front of the polyno-
mial error term, ¥, that is not mentioned in the statement of Theorem 3.3.7. Our
convention here and in the following chapters is that coefficients of polynomial error

terms will not be stated in theorems and propositions (this convention was also used
in [EFP17]).

3.3.3 Slope of the interface

Just as in [EFP17], to prove the multidimensional result, Theorem 3.2.5, we make use
of a lower bound on the ‘slope’ of the interface in dimension d = 1. For a time-labelled
ternary tree 7T, recall that

P, (T) =P [V (Br:(t)) =1)| T(Br:(t)) = T].
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Proposition 3.3.15. Suppose x > 0 and n > 0. Then for any time-labelled ternary

tree T and any time t,

<

PL(T) —BL_(T) > P, (T)—BL(T). (3.61)

x+n

Proof. This proofs follows [EFP17] with some minor differences, because of our differ-
ent choice of voting function g«. We proceed by induction on the number of branching
events. Let Ty denote a time-labelled tree with a root and a single leaf. Recall that,
under V*, the initial ancestor is never marked. Denote the transition density of B(R?)
started at z € R by p,+(-). Then for z > 0 and 1 > 0,

T

x < -+ < <
BL(T0) B (To) = [ poa(2)dz = [ pogl)dz = BL (To) — B4(To).

T

Now assume the inequality holds for all time-labelled ternary trees with at most n
branch points. Let 7 be a time-labelled ternary tree with n + 1 internal vertices, and
denote the time of the first branching event in 7 by 7. Let 71,75 and 73 denote the

three trees of descent from the first branching event in 7. Write
g« (BT (T%)) = g (B (T0), B (T2), B (Ts)) -

Then

>

BL(T) = BLy(T) = B |9 (Plo(iey (T%))] — Biy [0 (Blse) (7))
= [ Lo (B (T9) = g (B(T) ] per )iy
= [ [ B (T0) = g B5(T)] (el) = per ()

where the final line follows from the symmetry relations (3.40) and (3.43). By identical
arguments applied to the right hand side of (3.61), we obtain

(B (T) = BL_(T)) = (B, (T) — BL_(T))
= [ (g (B (7)) = g (BZ(T9)) (0o (4) = pece (—9))dy
— [ (9 (Bn(T0) = 9 (B (7)) (Prrr () = pae (=)l
Since = > 0, par(y) — per(—y) > 0 for y > 0, and it suffices to show that, for y > 0,
(g5 (B (T%) = g (B 5(T%)) = (9 (BL7(T%)) = g (B (T%))) > 0. (3.62)

By the inductive hypothesis, for each i =1,2,3

(B (70) = By=(T0)) = (B (T) =By 7 (T0) 2 0 (3.63)

y+n
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for y > 0. By monotonicity of g, and (3.63)

g (BL7(T%) < go (2B (T%) + B (T%)) - (3.64)

y+n

Substituting (3.64) into (3.62), it suffices to show

9w (BL0(T%)) = 205 (BT (T%)) + g (2877 (T) — B (T)) < 0. (3.65)

y+n y+n

By definition of g, (3.65) is equivalent to

g (1= bIB(T#) + %) — 20 (1= bJB T (TH) + 5

y+n

9 (1= b) (2B, (T%) = By (T) + ) < 0. (3.66)

y+n

To see that (3.66) holds, note that

g(p1 + @1, p2 + @2, p3 + 43) — 29(p1, P2, P3) + 9(P1 — @1, P2 — @2, P3 — G3)
= 2q1¢2(1 — 2p3) + 2¢2q3(1 — 2p1) + 2¢3q1 (1 — 2po).

Setting p; = (1 — bs)@’ty_T(’ﬁ) +% and ¢; = (1-b.) (@212(7{) - IE)Z_T (7})), we see that

3.66) will hold if p; > 1, or equivalently, Pl 7;) > 1. which holds by (3.41) since
2 y 2

y > 0. O
With this, we can prove the slope of the interface result.

Corollary 3.3.16. Let e1(c) and c¢i(c) be as in Theorem 3.3.7. Let e < min(ey, 7).
Suppose that for some t € [0,T*] and z € R,

PV (Bre(t) = 1] - | < 5

and let w € R with |z — w| < ¢i1(a)I(e)|loge|. Then
|z — w|
()1(e)|loge|
Proof. This follows exactly that of [EFP17, Corollary 2.12], replacing the interface
width | loge| with I(e)|loge]. o

PV (B () = 1] = P5,[V*(Bg:(1)) = 1]| > =

3.3.4 Coupling one-dimensional and d-dimensional processes

In this section, we will construct a coupling of the the one-dimensional and multidi-
mensional voting systems, so that the results of Section 3.3 can be used to prove our
multidimensional result in the next chapter. To accomplish this, we require the follow-
ing regularity properties also used in [EFP17], which follow from Assumptions 3.1.4
by [Che92]. Recall that the sets (I't)o<t<s denote the mean curvature flow of T’y
defined in (3.4).
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(1) There exists ¢y > 0 such that for all t € [0,7*] and z € {y : |d(y,t)| < co}
|Vd(z,t)] = 1. (3.67)

Moreover, d is a C®2 function in {(z,t) : |d(x,t)| < co,t < T*} for a as in
Assumption 3.1.4 (A).

(2) Viewing n := Vd as the positive normal direction, for x € I';, the normal
velocity of Ty at x is —d(x,t), and the curvature of T'y at = is —Ad(x,t). Thus,

the equation defining mean curvature flow, equation (3.1), becomes
d(z,t) = Ad(z,t) (3.68)
for all x such that d(z,t) = 0.

(3) There exists Cy > 0 such that for all t € [0,7*] and z such that |d(z,t)| < ¢

for ¢y as in the first assumption,
IV (d(x,t) = Ad(z,1))| < Co. (3.69)

(4) There exists vg, Vp > 0 such that for all t € [0,7* — vg] and all s € [¢,t + vg],

|d(z,t) — d(z,s)| < Vo(s —t). (3.70)

Before explaining our result, let us briefly recall the coupling in [EFP17] that compares
d(Ws,t — s), the distance from a d-dimensional Brownian motion to I';_g, to a one-

dimensional Brownian motion.

Proposition 3.3.17 ([EFP17]). Let (Ws)s>o denote a d-dimensional Brownian mo-
tion started at x € RY. Suppose that t < T*, 3 < ¢y and let

Ty = inf({s € [0,4) : [d(W,, ¢ — )| > B} U {t}).

Then we can couple (W) s> with a one-dimensional Brownian motion (Bs)s>o Started

from z = d(x,t) in such a way that for s < Tg,
Bs — CofBs < d(Wy,t — s) < Bs+ Cpfs. (3.71)

This result was a key ingredient in the proofs of [EFP17, Proposition 2.17, Lemma
2.18] that gave a comparison between the multidimensional and one-dimensional re-
sults. It turns out that [EFP17, Proposition 2.17, Lemma 2.18] are extremely sensitive

to any change in the coupling (3.71). Indeed, if there is any additional error term in
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the left and right bounds of (3.71) (that is not of the form f(g)s for some f satisfying
lim._,o f(€) = 0), then this error propagates, and the strategy of proof in [EFP17] no
longer works. This provides us with a major hurdle, since, if we mimic the proof of
the Brownian coupling but with subordinated Brownian motions, the error term in
(3.71) changes drastically. To overcome this, we employ not one but two coupling re-
sults. The first, Theorem 3.3.18, is a straightforward adaptation of Proposition 3.3.17
to our setting. We use this result to show that if we replace the multidimensional
subordinated Brownian motion by one that is shifted along an appropriately chosen
outward facing normal vector of I';_g, then the coupling has the desired form (this is
the content of Theorem 3.3.20).

Theorem 3.3.18. Let k € N. Let (Wy)i>0 be a d-dimensional standard Brownian

motion started at x € RY, and (R);>0 be an I(e)*-truncated %-stable subordinator

satisfying Assumption 3.2.1. Fixt < T* and < co for ¢y as in (3.69). Define the

stopping time
Ty = inf({s € [0, (k + 1)&*|loge|) : |d(W,t — s)| > B} U {t}).

Fiz s > 0. If R; < T Nt, then there exists a one-dimensional standard Brownian
motion (By)i>o started at d(x,t), constants Cy, Dy > 0 and £,(k) > 0 such that, for
all e € (0,&1(k)), with probability at least 1 — e+

|d(W(R?),t — s) — B(R%)| < CoBs + Do(k + 2)I(g)?|loge|. (3.72)
Proof. We first rewrite d(W (R%),t — s) as
dW(R),t — R) + [dW(R:),t —s) —d(W(R:),t — RY)]. (3.73)

By the Proposition 3.3.17, since R < T At by assumption, there exists a one-

dimensional Brownian motion (B;);>o started from d(z,t) and Cy > 0 such that
B(R;) — Cop RS < d(W(E;),t — RY) < B(RY) + Cof R, (3.74)
By (3.70), the second term in (3.73) is bounded as
[d(W(RS), t = 5) = d(W(R), t — RO < Vol RS — s (3.75)
Combining (3.73), (3.74) and (3.75),
[d(W(RS),t = s) = B(E)| < Cof RS + Vo| R — s

S C()BS + D(]’Ri - 8|
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where Dy := Vi 4+ Cycy for ¢g as in (3.67). By Lemma A.4.2; there exists e1(k) > 0
such that, for all € € (0, (k)),

P(RE — s > (k + 2)1(=)*]log]) < &1
and the result follows. O

We now define the shifted subordinated Brownian motions that will ultimately

move the unwanted error term in (3.72) into the multidimensional spatial motion.

Definition 3.3.19 (ZF, Z_). Let (W (R5)):>o be a d-dimensional subordinated Brow-
nian motion. Fix 0 < ¢,7 < 7,1 > 0 and 8 < ¢ for ¢y as in (3.67). Let z; € Ty
be the unique point on I';_; that is the shortest distance from W (R%), and v, be the
outward facing unit vector perpendicular to the tangent hypersurface of I';_; at x.

Then we define the processes (Z] )o<s<r and (Z; )o<s< by

go (WD HiHEPlogely, V)=l <8 oo
| W(RY) otherwise. .
) — ()1 if ), t—s)| <
S (W e g, ROV -9 <5
W(R?) otherwise.

Observe that we may choose ¢ sufficiently small so that any point x on the line
segment between W (RS) and Z} (or Z; ) satisfies d(x,t — s) < ¢g. Then by (3.67)
|Vd(z,t —s)] =1 so

d(ZF t—s)=dW(R),t—s) +11(c)* loge]| (3.78)
d(Z;,t—s)=dW(R),t —s) — lI(c)?|loge|. (3.79)

Consequently, we obtain the following important restatement of Theorem 3.3.18.

Theorem 3.3.20. Let k € N. For a € (1,2) and Dy as in Theorem 3.3.18, let Z;"
and Z; be as in Definition 3.3.19 for | := Dy(k + 2), started at x € R%. Let (RS)i>o

o

be an I(g)*-truncated 5 -stable subordinator satisfying Assumption 5.2.1. Fizxt <T*,
B < co forco as in (3.69). Define the stopping time

Ty = inf({s € [0, (k + 1)e*|loge|) : |d(W,,t — s)| > B} U {t}).

Fiz s > 0. If R; < Tg Nt, then there exists a one-dimensional standard Brownian
motion (By)i>o started at d(x,t) and Cy > 0 such that, with probability at least 1—e**

d(ZF,t —s) > B(R:) — CyBs (3.80)
d(Z .t —s) < B(R) + Cofis. (3.81)

s
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Proof. This follows from Theorem 3.3.18 and equations (3.78), (3.79). o

Notation 3.3.21. As we have seen in Theorem 3.3.20, Z* and Z~ satisfy (3.80) and
(3.81) when [ := Dy(k + 2) in (3.76) and (3.77). For the remainder of this work, we
shall take [ := Dy(k + 2) in the definition of ZT and Z~, where the choice of k will

be clear in the given context.

Equipped with Theorem 3.3.20, we will be able to use our one-dimensional result,
but for the processes Z*, Z~ instead of a d-dimensional stable process. To translate
this back to a result in terms of stable processes, we use the following comparison
between root votes.

Let Z* be the ternary branching process (with branching rate £72) in which
individuals independently travel according to (Z)p<s<z. Define Z~ similarly. De-
note the historical ternary branching process associated to the R;-subordinated d-

dimensional Brownian motion by Wge.

Proposition 3.3.22. Let 0 <t < 7, 0< 3 <cy, k€N, p: RY — [0,1] and F be
as in (3.5). Let Z*(t) and Z~(t) be the historical path of branching processes defined

above. Then, for any x € RY, there exists my,my > 0 such that

PV (Z7(t) = 1)] — BS[V) (Wa:(t) = D)]| < mae™ = + maF(e) (3.82)
PV (Z7(8) = 1)] = BS[V (Wa:(1) = D)]| < mae™ = + maF(e). (3.83)

Proposition 3.3.22 is integral to the proof of the main multidimensional result.
While intuitively the root votes in (3.82) and (3.83) should be close (since the spatial
motions are) to obtain the precise bound above requires lengthy calculations which are
not illuminating. So as to not disrupt our flow, we defer the proof of Proposition 3.3.22

to Section A.2 of the appendix.

Remark 3.3.23. Observe that Proposition 3.3.22 marks the first appearance of the
term F'(¢) that will later contribute to the sharpness of the interface in Theorem 3.1.5.
It is also the first time we require that o € (1,2) and that Assumption 3.1.2 (C) holds,
to ensure that F'(e) — 0.
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Chapter 4

Majority voting in dimension d > 2

In this chapter, we will use the one-dimensional result to prove the main multidi-
mensional result, Theorem 3.2.5. To begin, in Section 4.1, we will prove a series of
couplings. This will allow us to restate Theorem 3.2.5 in terms of the processes Z*(t)
and Z~ (t) in Theorem 4.1.6. We go on to prove Theorem 4.1.6 in Section 4.2 and
Section 4.3 following similar arguments to those in [EFP17]. The proof of a technical
lemma will make up the content of Section 4.4.

Let us briefly recall the notation introduced in Chapter 3. We write X; for the
one-dimensional a-stable process (with associated historical ternary branching pro-
cess X (t)), and Y; for the d-dimensional a-stable process (with associated histori-
cal ternary branching process Y (¢)). The one-dimensional R$-subordinated Brown-
ian motion is denoted B(R5) (with associated historical ternary branching process
Bg:(t)), and the d-dimensional R$-subordinated Brownian motion is denoted W (R5)
(with associated historical ternary branching process Wg-(t)). Finally, let Z7*(¢)
and Z~(t) be the processes from Definition 3.3.19 (with associated historical ternary
branching processes Z(t) and Z~(t)). As ever, all stable processes and subordina-
tors are assumed to satisfy Assumption 3.2.1. Finally, for convenience, we restate
Theorem 3.2.5.

Theorem 3.2.5. Fix a function I satisfying Assumptions 3.1.2. Suppose the initial
condition p satisfies Assumptions 3.1.4. Let T and d(z,t) be as in Section 3.1, F be
as in (3.5) and fix T* € (0,.7). Then there exist eq(c), aq(a), ca(a), m > 0 such
that, for e € (0,eq) and aqe?|loge| <t < T*,

2
o~ e

2

(1) for x with d(x,t) > cal(e)|loge|, P [V, (Y (t) =1 >1—m

(2) for x with d(x,t) < —cql(e)|loge|, PE[V,(Y (t)) =1] <m

S M +mF(¢e).
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4.1 A coupling of voting systems in higher dimen-
sions

Recall that Z*(t) and Z~(¢) satisfy the coupling result Theorem 3.3.20. This is al-
most identical to the coupling result from the Brownian setting, Proposition 3.3.17.
Using this and our one-dimensional result (Theorem 3.3.7) it will be straightforward
to prove an analogue of Theorem 3.2.5 for the processes Z*(t) and Z~ (t) by adapting
the techniques of [EFP17]. In this section, we will show that this analogue of The-
orem 3.2.5 for the processes Z*(t) and Z () (stated in Theorem 4.1.6) will imply

Theorem 3.2.5. To do this, we construct the following couplings:

1
PL [V (We (t)) = 1]

Prop 3.3.22 1}

=R V(2 (1)
where the voting system V.| will be defined in Definition 4.1.1.} Note that the final
coupling of V(Z7(t)) to VX(Wg-(t)) has already been developed in Chapter 3.
We now proceed to construct a coupling of V,(Y () to V(W (t)). To begin, we

Prop 4.1.2

PV, (Y(1) = 1] =B [V (Wee (1))

Prop 4.1.4

introduce the positively and negatively biased asymmetric marked voting procedures.

Definition 4.1.1 (V}, V). Let ¢ > 0 and ¢t > 0. Let b. be as in (3.38). For a
fixed function p : R® — [0, 1], we define the positively biased (resp. negatively biased)

asymmetric marked voting procedures on T (Wg:(t)) as follows.

(1) At each branch point in 7 (Wkg-(t)), the parent particle j marks each of their
three offspring (7,1),(7,2) and (j,3) independently with probability b.. All
marked particles vote 1 with probability 1 (resp. 0 for the negatively biased

procedure).

(2) Each unmarked leaf ¢ of T(Wg:(t)), independently, votes 1 with probability
p(W;(R5(t)) and otherwise votes 0.

(3) At each branch point in 7 (Wge(t)), if the parent particle k is unmarked, she
votes according to the majority vote of her three offspring (k, 1), (k, 2) and (k, 3).

Define V| (resp. V) to be the vote associated to the root §) of the ternary branch-
ing truncated stable tree under the positively biased (negatively biased) asymmetric

marked voting procedure described above.

1 As we will see, a similar series of couplings also relate P [V, (Y (t)) = 1] to P¢ [V? (Z*(t) =1].
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We can now prove the first coupling result.

Proposition 4.1.2. For alle >0, x € R, t >0 and p : R* — [0, 1] we have

(1= 0P [V, (Wr:(1)) = 1] < PL[V,(Y (1)) = 1] < (1 = b )P [V (Wh(1)) = 1] + be.

p

Proof. This proof proceeds almost identically to the proof of the one-dimensional cou-
pling of voting systems, Theorems 3.3.4 and 3.3.6 using an intermediate asymmetric
exponentially marked voting system. More specifically, define the negatively biased
exponential marked voting procedure \7; like the exponential marked voting proce-
dure from Definition 3.3.3, except that marked individuals vote 1 with probability
0. Similarly define the positively biased exponential marked voting procedure \7’;
where marked individuals vote 1 with probability 1. Then, mimicking the proof of
Theorem 3.3.4, we can show that, for all z € RY,

B [V, (Wi () = 1] SB[V, (Y (1) = 1] < B [V (Wee (1)) = 1] (4.1)

Finally, by conditioning on whether or not the initial ancestor in Wg-(t) is marked

(just as we did in the proof of Theorem 3.3.6) we obtain
PL [V, (Whe (1)) = 1] > (1 b)BS [V, (W (1) = 1]

and
PE [V (Wi (1) = 1] < (1= bo)BS [V (Wae (1)) = 1] + 0,

proving the result. O

In the one-dimensional analogue of Proposition 4.1.2 (Theorems 3.3.4, 3.3.6),
we were able to couple V(X (¢)) and V*(Bg-(t)) using the (symmetric) exponen-
tially marked voting procedure V. However, we could not adapt this proof to couple
V(Y (1)) to V) (Whg:(t)) (having instead to use the auxiliary voting procedures V-
and V ). This is because the initial condition p is no longer assumed to be symmet-
ric.

To better understand this, let us revisit the proof of Theorem 3.3.4, where we
showed that, for x > 0,

PEIVIX (1) = 1) 2 5 [T(Bre(t) = 1] (12)

with the reverse inequality holding when x < 0. We then obtained a coupling of
V(X (t)) to V*(Bg:(t)) by showing in Theorem 3.3.6 that

P2 (VB (1) = 1] = (1 B[V (B () = 1] + .
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To prove Theorem 3.3.4, we used an inductive argument on the number of branching

events in T (Bg-(t)) and T (X (t)). In the base case, when T (X (t)) = T (Bg-(t)) = To,
the tree with a single leaf, we considered the single individual in 7(X(t)), X(t) L
B(Ry) for B(t) a standard one-dimensional Brownian motion and R(t) an §-stable
subordinator. We saw in equation (3.32) that, if 7> was the first time that R, made a
large jump, and 7 was the time of the first branching event in 7 (X (¢)), then if z > 0

and po(l’) = :H-{:cZO}
Eilpo(B(Ry)) [ <t <7] =3, (4.3)

from which it followed that

P (To)
=E [po(B(R))|7* >t,7 > t|P[r* > t]| + E [po(B(R)) | 7° <t < 7|Pi[1™ < {]
> EX[po(B(R})) | T > t|P5[m™ > t] + JP5 (7 < 1. (4.4)

The quantity in (4.4) is an upper bound for P%(75), so by induction we obtained (4.2).

In the multidimensional setting, for a general initial condition p, this argument
does not hold. More specifically, (4.3) need not hold since p may not be symmetric;
instead, we only have the trivial inequality ES[p(W(R;))|7* <t < 7] > 0. Using

this, the multidimensional analogue of (4.4) becomes
P, (To) = ES[p(W(R])) | T > (] BS[r™ > 1],

where the right hand side is an upper bound for the probability that, conditional
on T(Wge(t)) = Ty, the single individual votes 1 under the negatively biased ex-
ponentially marked voting procedure V; defined in the proof of Proposition 4.1.2.
Similarly, we can use the trivial bound E:[p(W (R;)) |7 <t < 7] < 1 to obtain

P,(To) < EL[p(W(R)) | 7 > | Py[r™ > 1] + PL[r* <]

where the right hand side is equal to the probability that, conditional on 7 (W g:(t)) =
7o, the single individual in votes 1 under the positively biased exponentially marked
voting procedure, @;{ These bounds, together with an inductive argument, can be

used to prove equation (4.1) from the proof of Proposition 4.1.2.

Remark 4.1.3. Just as in Remark 3.3.8, we can write down the partial differential
equation solved by P5[V5(Wg-(t)) = 1] and P;[V, (Wg-(t)) = 1]. Denote the infinites-

imal generator of (W (R5));>0 by £°. Then it is straightforward to verify, using similar
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arguments to those in the proof of Theorem 3.2.3, that v% (¢, z) := P, [V (Wk-(t)) = 1]

solves
Ot = L7075 + 2 f(0), v5(0,2) = pla)
and v° (t, ) := P5 [V, (Wkg-(t)) = 1] solves
O = L5 +e 2 f_(v9), v2(0,2) = p(x)
where the nonlinearities f, and f_ are given by
fr(@) =21 —2)2z — 1) —26%(1 — 2)* — 3b?(1 — 2)*(2z — 1) + 6b.2(1 — x)?

and
fo(z) = 2(1 —2)(2v — 1) + 2622 — 3b%2* (22 — 1) — 6b.2*(1 — z).

Proposition 4.1.2 relates solutions to these equations to the original (scaled) fractional

Allen—Cahn equation, equation (3.2).

The positively and negatively biased voting systems can be compared to our (sym-
metric) marked system as follows. Combining Propositions 4.1.2 and 4.1.4 will give
us the desired comparison between P[V,(Y (¢)) = 1] and P5[V ) (Wkg-(t)) = 1].

Proposition 4.1.4. There exists C > 0 such that, for alle >0, x € R%, t > 0 and

p: R —[0,1],
sup (P [V, (Wi (1)) = 1] = B5[V (Wi (1) = 1]) < Cb, (4.5)
sup (P [V (Whe (1)) = 1] = B5[V,, (Wh-(1)) = 1]) < Cbe. (4.6)

Proof. We prove only (4.5), noting that (4.6) follows by symmetric arguments. Define
g+ :10,1] = [0,1] by g4(¢q) = g((1—0b.)g+b.) where g is the ordinary majority voting
function. This is the probability that an unmarked parent particle votes 1 under V;,
in the special case when the three offspring are independent and each have probability
q of voting 1 if they are unmarked. Write 7 for the time of the first branching event

in Wg:(-). To ease notation, set
uS (t, @) = PL[V) (Wge(t)) = 1] and uf (t,z) = PL[V, (Wg-(1)) = 1].

Then, by the Markov property at time ¢ A7 and definition of V¥ and V" (noting that

the initial ancestor is never marked in both schemes) we have

us (@) = B g (us, (t — 7, W(RE)) Lrs| + B [p(W (R))Lrsd]
ul (t,7) = BS gy (us (¢ — 7, W(R))) Lyat] + BE[p(W(RE)) Lrse] -
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It follows that

s (t, ) — ul (t,2)] <ES |

G (S, (t = 7, W (RE))) = gy (ui (t — 7, W(RE)))| Lr<t]
By definition of g« and g, , and since g is Lipschitz with constant %, we have
\us, (t,x) — u? (¢, )]
< 9B [|(1 = b)) (i (t = 7, W(RS)) — wi(t — 7, W(R2))) = 5| Trey]
2b- +5(1 —b)ES [U€ (t—7WI(R)) —ui(t -, W(Ri))‘ 1{73}]

| /\

4

355%(1_55)/0 G:E ES [[us,(t — p, W(RS)) — ui(t — p, W(R))|| dp

t p—pe 2

€
< gbs+g(1—b5)/0

|5 (= py) = wS(t = p,-)l|edp,

where || - || denotes the uniform norm, and we have used that 7 ~ exp(e™?) is
independent of the spatial motion. Noting that the above inequality holds for all
x € RY, and applying the change of variables p s t — p, we obtain

ez [t 2
S (t, ) = uS (t,)|loo < §be + 5€7°° /06”5 e ?[Jus (p, ) — us (0, )| |oedp-

By an adaptation of Grénwall’s inequality, available, for instance, in [Dra03, Theorem
15],

IS (£, ) = (1, ) |oo < bexp<g (/Otexp(—gg—Q)g—Q)dS>

= 3b, exp( P[Tgt])

1
g%b exp()

Setting C' := %exp (%) gives the result. O

N Nw

Now, using the coupling result Proposition 3.3.22 from Chapter 3, we obtain our

main coupling result of this section.

Corollary 4.1.5. Let e € (0,1), z € R® and p : R* — [0,1]. Let F be as in (3.5).
Then there erists ag(a) > 0 and m > 0 such that, for all t > age?®|loge|,

PLVp(Y (1)) = 1] < PLIV(Z7 (1) = 1] + mF(e) + mb.

and

PEIV,(Y'(1) = 1] > (1 = b)BE[VX (27 () = 1] — mF(¢) — mbs.

xT
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Proof. We prove only the first inequality, noting that the second follows by similar
arguments. By Propositions 4.1.2, 4.1.4, and 3.3.22 there exists my, my, C' > 0 such
that

PLVo(Y (1) = 1] < (1 = 0o )PL [V (W (1)) = 1] + (C' + 1)b.
< (1=b) (B[V(Z7 (1) = 1] + mae & +maF(2)) + (C + )b

Choose aq sufficiently large so that, for ¢ > aqe?|logel, e F < F(e). Choosing m
sufficiently large then gives the upper bound. O

Next, we will state our main theorem for Z*(t) and Z (t) and show using
Corollary 4.1.5 that it implies Theorem 3.1.5. Recall that u— = 2b? + O(b?) and

Theorem 4.1.6. Fix I satisfying Assumptions 3.1.2 and k € N. Suppose the initial
condition p satisfies Assumptions 3.1.4. Let 7 and d(z,t) be as in Section 3.1, F be as
in (3.5) and fix T* € (0, 7). Let uy,u_ be as in (3.44) and (3.45). Then there exists
eala, k), aq(a, k), cala, k) > 0 such that, for e € (0,e4) and age?|loge| <t < T+,

(1) for @ with d(x,t) > cal ()|loge|, B [VX(ZH(t) = 1] > uy — &,
(2) for x with d(z,t) < —cal(e)|logel, BS [V (2~ (1) = 1] <u_ +~.
To see that this implies Theorem 3.1.5, let £ € N and suppose
P V(27 (1) = 1] > uy — ",
By Corollary 4.1.5, this implies
PV, (Y (1) = 1] > (1 = b.)(uy — ) = mF(e) — mb.

for some m > 0. Since u, > 1 — b, it is straightforward to see that, for ¢ > 0

sufficiently small, we may increase m as necessary so that

PV, (Y () = 1) 2 1= mF(e) —mes.

Similar arguments using Theorem 4.1.6 (2) prove the lower bound in Theorem 3.1.5.
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4.2 Generation of interface

We now show that in a time O(g?|logel|), an interface of width O(I(¢)|logel) is
created.? We will make use of the following one-dimensional result, where we recall

a = VX 1S € marked majori voting system wi 1nitial condition
that V* = VX is th ked majority voting syst ith initial conditi

~

Po(r) = uyLpz>0y + u—lz<oy-

Proposition 4.2.1. Let a; be as in Lemma 3.3.12 and fir k € N. Then there ezists
ea(k) > 0 such that, for alle € (0,eq4) , t > ay(k)e?|loge| and x € R,

u_ — e <PV (Bg-(t) = 1] < up + £~ (4.7)

Proof. We prove the right hand inequality in (4.7) and note that the left hand in-
equality follows by very similar arguments. It is easy to verify that § := ¢/, (uy) =
O(b.) < 1, and by the Mean Value Theorem, since ¢/, is decreasing on [u,, 1], for all
q € (0,1 —uyl,

gx (ut +q) — gx(uy) < dq.
Since u, is a fixed point of gy, for e sufficiently small, ¢.(q) < ¢ for ¢ € (uy,1] so

iterating the above inequality as in the proof of Lemma 3.3.10 gives us

g(xn)(u+ +q) —uy <0"q

for all ¢ € (0,1 — uy]. In particular,
gy + (1= uy)) —uy <"1 —uy) <&

after n > C(k)|loge| iterations, for some C(k) > 0. That is, g(xn)(l) < uy +eFif
n > C(k)|loge|. We note that, since g4 is increasing on [0, 1], the largest value of the
iterates of g, (x) will be when z = 1. Finally, by Lemma 3.3.12, for t > a,(k)&?|log e,

2 [TBre(0) 2 Tadjioge] 21— "
Therefore when ¢ > a;(k)e?|loge|, PE[V*(Bg: (1)) = 1] < uy + 2", i

It is straightforward to adapt the proof of Lemma 3.3.12 to show that, for all
k € N and A(k) as in Lemma 3.3.10, there exists p/; (k) > 0 and g4 > 0 such that, for
all e € (0,eq), z € R and t > pfi (k)e?| log e,

P T(ZY(t) D Tih)

k
k|10g€\] 21—

2Here, we refer to the solution interface associated to the partial differential equation solved by
PLIV,(Z7 (t)) = 1] with initial condition p.
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Similarly, there exists p; (k) and €5 > 0 such that, for all ¢ € (0,&) and ¢t >
pac’[logel,

P [T(Z(1) > Th)

k
k|10g€d 21—

With this, we can adapt the proof of Proposition 4.2.1 to show that, for any £ € N
and ¢ sufficiently small, if t > pf (k)e?|loge|,

u- — e <PVI(ZT(t) =1] < uy +€° (4.8)
for any initial condition p, and if t > pg (k)e?|loge|
u- —e* <SPIVX(Z(t) =1] <uy +e" (4.9)

In our later proofs, we will want (4.7), (4.8) and (4.9) to hold simultaneously, so it

will be useful to define

pa(k) = pq (k) V pi (k) V ay (k). (4.10)

Proposition 4.2.2. Let k € N and pa(k) be as in equation (4.10). Fix I satis-
fying Assumptions 3.1.2 and let uy,u_ be as in (3.44), (3.45). Then there exists
cala, k),ba(a, k) > 0 such that, for all € € (0,eq), if

ta(k,e) = pa(k)e?| loge,

ta(k,e) = (2pa(k) + k + 1)e*| loge|,

then fort € [tq,ty],
(1) for d(x,t) > ba(k)I(e)|loge|, we have PLV)(Z™(t)) = 1] > uy — e,
(2) for d(x,t) < —ba(k)I(e)|loge|, we have PV (Z(t)) = 1] < u_ + €.

Remark 4.2.3. By almost identical arguments, Proposition 4.2.2 holds when Z~ is
replaced with Z*. Note that our choice of tq and t/; are stricter than needed for
this result alone, but it will be convenient to define them in this way for use in later

proofs.

Proof. We follow the proof of [EFP17, Proposition 2.16] closely, and consider the
multidimensional analogues of Lemmas 3.3.12 and 3.3.13. First, by choice of py,
there exists eq(a, k) > 0 such that, for all ¢ € (0,24), € RY and t > p7(k)e?|loge|,

Pe [T(Z*(t)) ) Tﬁ?fmogeﬂ >1 gk (4.11)
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for A(k) as in Lemma 3.3.10. By standard estimates for the multidimensional stan-
dard normal variable, the proof of Lemma 3.3.13 can be adapted to show that there
exists hqg(k) > 0 and e4(k) > 0 such that, for all € € (0,e4) and ¢ € [tq, t}],

P2 [3i € N(s): [Wi(R:(s)) — x| > ha(k)I(g)|loge|] < £F. (4.12)

By definition of Z;, |Z; — W(RS)| < Do(k+2)I(¢)?|loge|, for Dy the constant from
Theorem 3.3.18. Therefore (4.12) implies that, for ¢ sufficiently small, there exists
ld(k) > hd<k) for which

PL[3i € N(s): |2 (s) — x| > la(k)I(e)]loge|] < €. (4.13)

7

Set bg = 2l4. Recall that d(x,t) is the signed distance between x € R™ and T;. By
the regularity assumption on I'; (3.70), there exist vy, Vy > 0 such that, for ¢ < v
and x € RY, |d(x,0) — d(z,t)| < Vot. Reduce eq if necessary so that t/; < vy for
all € € (0,eq4). Let € € (0,eq), t € [tg,tly] and = be such that d(x,t) > byl(e)|loge|
and |Z; (t) — x| < lql(e)|loge|. It follows by the triangle inequality and Lipschitz
continuity of d(-,t) that

d(Z;(£),0) > d(x,t) — |d(x,t) — d(Z; (t),1)] = |d( 2] (1),1) — d(Z; (¢),0)|
> byl(e)|loge| — lgl(e)|loge| — Vot
= 1bql(e)|loge| — Vo(2pa + k + 1)e*| log .
By Assumption 3.1.2 (B) we may reduce e4 if necessary so that
d(Z; (t),0) > bal(e)|loge]
forall e € (0,eq). Finally, by Assumptions 3.1.4 (B)-(C), and reducing &4 if necessary,

T+ (ibd[(eﬂ loge| A r)
%—1—5

v

(4.14)

for all € € (0,e4). We then combine (4.11), (4.12) and (4.14) exactly as the proof of
Theorem 3.3.7, to obtain that, for € € (0,eq), t € [tq,ty] and x such that d(x,t) >
bal(e)|logel,

PS[VX(Z(t) = 1] > uy — 3",

The upper bound is obtained using the same approach. ]
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4.3 Propagation of the interface

In this section, we will compare V(Z™(t)) to V*(Bpg:(t)), and use this to show that

the interface propagates. Throughout this section, define
v(t) == Kef'I(¢)|log | (4.15)
where the choice of K, Ky and ¢ will be clear in the given context.

Proposition 4.3.1. Let | € N with | > 4 and fix I satisfying Assumptions 3.1.2. Let
ta be as in Proposition 4.2.2. There exist K1, Ky > 0 such that for v(-) as in (4.15),
e €(0,eq) and t € [ty(l),T*] we have

sup (BE[7; (27(1) = 1] = Py [V (Bre(t) = 1)) < (4.16)
and
sup (PL[V;(Z7(1) = 0] = By o[V (Be() = 0) < &' (4.17)

Throughout this section, we will extend the domain of g, : [0,1] — [0, 1] to all of R.
Namely, we set

gx<(0) ifp<O

9x(p) = {9x(p) if p €[0,1]
g« (1) ifp>1.
Key to the proof of Proposition 4.3.1 will be Lemma 4.3.2, which parallels [EFP17,

Lemma 2.18]. The proof of Theorem 4.1.6 will then follow easily. We defer the lengthy
proof of Lemma 4.3.2 to Section 4.4.

Lemma 4.3.2. Let K1 > 0, | € N with | > 4, and fix I satisfying Assump-
tions 8.1.2. Let tl; be as in Proposition 4.2.2. Then there exists Ky = Ko(K1,1) >0
and eq(Ky, Ko,1) > 0 such that, for v(-) as in (4.15), ¢ € (0,eq), + € R%, s €
[0, (1 + 1)e?|loge|] and t € [t}(1), T"],
€ l
E, {gx (Pd(Z;,tfs)+'y(t—s) [V (Bre(t —s)) =1] +¢ )}
3 &
S Zgl + Ed(z‘,t) [gx (PB(RE)-F’Y(t) [VX (BRE (t - S)) - 1]):| + I].{SSECS}E;J (418)
and
E, |:g>< ( Z(Z,j,t—s)—'y(t—s) [VX (BRE (t - S)) = O} + EZ):|
3 &
< J&' + By (95 (Psie) o [V (Bre(t = 8)) = 0])] + Tazeny’. (4.19)
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Proof of Proposition 4.3.1. We only prove (4.16), since (4.17) follows by completely
symmetric arguments. Set K; = bg(l) + ¢1(1) for by as in Proposition 4.2.2 and ¢
as in Theorem 3.3.7. Take €4 > 0 sufficiently small so that Theorem 3.3.7, Propo-
sition 4.2.2, Proposition 4.2.1 and Lemma 4.3.2 hold for all ¢ € (0,e4). We first
observe that, for € € (0,eq), t € [ta(l),t4(1)] (for t4 and t; as in Proposition 4.2.2)
and z € RY,

PV, (Z7 (1) = 1] = Ble sy [V (Bre(t) = 1] < € (4.20)

To see this, first suppose that d(z,t) < —baq(l)I(¢)|loge|. Now, reducing 4 if neces-
sary, by Proposition 4.2.2

PEV(Z7(1) =1] <u- +¢,
Also, by Proposition 4.2.1,
Piatyr [V (Bre(t) = 1] > u_ — ',

x,t

hence (4.20) holds. Here, we continue to ignore coefficients in front of polynomial
error terms following Remark 3.3.14. If we added a coefficient to the error term in
(4.20), it would appear in all polynomial error terms that follow, but would not affect
our proof.

Now suppose d(z,t) > —bq(l)I(¢)|loge|. Then, reducing ¢ if necessary,
d(z,t) +~(t) > e (1)I(e)|loge],
so by Theorem 3.3.7, Py, . [V (Br:(t)) = 1] > uy — el. By (4.9),
PV, (27 (1) =1] s+,

and (4.20) holds.
It remains to verify (4.20) for ¢ € [t};, T*]. Assume for the purpose of a contradic-
tion that there exists ¢ € [t/, T*] such that, for some x € R?,

PLVX(Z (1) = 1] = Piary s [V (Bre(t) = 1] > £,
Let T" be the infimum of the set of such ¢, and choose
T € [T, min(T’ + 3, 7%)],
which is in the set of such ¢. So there exists some x € R? such that

PV, (Z7(T) = 1] = Plarysnn) [V (Bre(T)) = 1] > €' (4.21)
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We will show
PLVX(Z~(T)) = 1] < L&' + Popy ) 1y [V (BRe(T)) = 1]. (4.22)

Let 7 be the time of the first branching event in Z~(T") and Z- be the position of
the initial ancestor particle at that time. Then, by the Strong Markov Property at
time 7 A (T — tq),

B[V, (Z7 (1) = 1] = Ef [gx (B [V} (27 (T — 7)) = 1) Trers,]

Py [VX(Z7(ta) = Ulrarsy|

T—tg

+E;

(4.23)

Since T — tq > tly — tg > (I + 1)e?|loge| and T ~ exp(e7?), the second term on the
right side of (4.23) is bounded by

B [Py [Vo(Z7(ta) = ULearos| S P[r 2 (14 e logel

T—tg

= ¢k, (4.24)

To bound the first term on the right hand side of (4.23), we partition over the

event {7 < &3t} (which has probability < e'*1) and its complement to obtain
BS [0 (P [V (27 (T = 7)) = 1)) Ly<r s,
< B [0 (55 V(2 (T = 7)) = D) Lasrzrer ]+
<E; [QX (PZ(Z;,T—T)+~,(T_T) [VX(Bpr:(T'— 7)) = 1] + 51) ﬂTST*td} +et o (4.25)

where the last line follows by minimality of 77, since ¢! <7 < T —tq,s0 T — 7 €
[ta, T"), and by monotoncity of g.. Then, conditioning on the value of 7, and noting
that the path of the ancestral particle (B(R?)) is independent of T,

E; 9% (Bosm rmyinrn [V Bre(T = 7)) = 1] +&') Lrars,|

(141)e?|loge| =€ °s . .
= /0 T [g x (Pd<z;,T—s)+v(T—s) [V (Br:(T —5)) =1] +¢ ﬂ ds

+Plr > (I +1)&?| loge]]

_ (I+1)e?|loge| =< ‘B [ (Pe V(B (T—S>)—1m ds
= Jo g2 d@T) 9x \FB(R2)+~(T) e B
fanyd (34 < 29)

< Egm [gx (P%(Ri/)Jr'y(T) [(VX(Bge(T = 1)) = 1]) ﬂr/gT—td}
+ 3eh + 2 (4.26)
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where the second inequality follows by Lemma 4.3.2. Here 7/ denotes the time of
the first branching event in Bg-, which has the same distribution as 7. The final
inequality holds since T' > t/;, so T —t4 > (I + 1)e?| loge|. Putting (4.24), (4.25) and
(4.26) into (4.23), we obtain

3.1 I+1
+3€ + 4ett
< P m) i) [V (Bre(T)) = 1] + e + 4™,

where the last line follows by the Strong Markov Property for (Bg:(-)) at time 7/ A
(T —tq). We can reduce e4 if necessary so that 4e/+1 + %51 < %el for all € € (0,eq).
This gives (4.22), thereby proving (4.16). The inequality (4.17) follows by a similar
argument, using (4.19). m|

With this, we can now prove Theorem 4.1.6.

Proof of Theorem 4.1.6. Set cq(l) = c1(I) + K,e%2T". Then, for any z € R" and
t € [ta, T%] such that d(z,t) < —cq(l)I(¢)|loge|, we have

d(z,t) + K€" (g)|loge| < —ei (1)1 ()| logel.
Then, by Theorem 3.3.7, reducing €4 if necessary so that g4 < €1((),
PEVX(Z(t) =1)] <u_ + 2",

Similarly, for  and ¢ such that d(z,t) > cq(l)I(¢)|loge|, by Theorem 3.3.7 and (4.17),
PL[VX(Z7(t)) = 1)] > uy — 2¢'. Theorem 4.1.6 then holds by setting aq := pg. O

Proof of Theorem 3.1.5. This follows immediately by combining Theorem 4.1.6 and
Corollary 4.1.5. O

4.4 Proof of Lemma 4.3.2

To prove Lemma 4.3.2, we follow the proof of [EFP17, Lemma 2.18] and consider
separately the cases |d(x,t)] < DI(e)|loge| and |d(z,t)| > DI(e)|loge|, for some
large D > 0. Since neither the one-dimensional process B(R:) nor the multidi-
mensional process ZT (or Z7) travel further than a distance O(I(g)|loge|) in time
s = O(&?|log(e)]) with high probability, if D is sufficiently large and |d(x,t)| <

DI(e)|loge|, we will see that the result follows from the main one-dimensional result
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for VX(Bg-), Theorem 3.3.7. When |d(z,t)| < DI(g)|loge|, we apply Theorem 3.3.20
so that, with probability at least 1 — g!*!,

d(Z;,t—s) < B(R:)+ O(I(e)|logel|)s.
Using this and monotonicity of g5 we can bound the left hand side of (4.18) by

Ed(a,t) [gx (P%(R§)+’y(tfs)+(9(s)l(s)\logs|[VX<BR8<t>> =1]+ 5% + O(). (4.27)

We then control (4.27) by considering two cases: when the argument of g, in (4.27)

is bounded away from %, and when it is close to 1. In the former case, we use that

2
g’ (y)] < % when y is bounded far enough away from %, together with monotonicty
of g, to obtain (4.18). In the second case, we apply the slope of the interface result,
Corollary 3.3.16, to bound the difference between the two expectations appearing in

the inequality (4.18) directly.
Proof of Lemma 4.3.2. Fix | > 4. For all u > 0 and z € R, let
Q" = B[V (Bre(w) = 1].
Let Cy be as in (3.69) and ¢; be defined as in Theorem 3.3.7. Let
R:=2¢(l)+4(l+1)d+1 (4.28)
and fix K, such that
Ky (K3 — Cy) — CoR — Cy = ¢4 (1). (4.29)

To start we let €4(l) = (1) where (1) is defined in Theorem 3.3.7.

Following the proof of [EFP17, Lemma 2.18], we begin by estimating the prob-
ability that a d-dimensional subordinated Brownian motion moves further than a
distance I(g)|loge| in time s < (I + 1)e?|loge|. Define the event

A, = { sup |[Wy, — x| <2(1+1)1(¢)| 10g5|} :
u€e[0,Rg]
Then, bounding |W, — x| by the sum of the moduli of d one-dimensional Brownian
motions, and by Lemma A.4.2, which bounds the displacement of the subordinator
R for small times, we obtain

P,[AS] <2dPy | sup B, >2(l+1)I(¢)|log 5|1
Lu€[0,RE]

< 2dP, sup B, >2(l+1)I(e)|log 5]] + 2de" !
Lu€(0,(I+2)1(£)?|loge|]

< 4dPq [By > 2((1+ 1)|loge])/?] + 2d"™!
< 6det? (4.30)
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where the second inequality follows by the reflection principle, and the final inequality
follows by identical arguments to those in the proof of Lemma 3.3.13. Now consider

the cases
(1) d(z,t) < —(2c1(1) + 2(1 + Dd + K ef2t=)(g)|log g|
(ii) d(z,t) > (2¢1(1) + 2(1 + 1)d + KeX2t=))[ ()| log ¢
(i) |d(z, )| < 2cr(l) +2(1 + 1)d + K,e52=9) [ (¢)] log e|.
Case (i): By (3.69), there exist vg, Vy > 0 such that, if s < vy and x € RY, then
|d(x,t) — d(z,t — s)| < Vps.

Reduce 4 if necessary to ensure that, for all € € (0,e4), (I + 1)e?|loge| < vg. Then

if A, occurs,

AW (R),t — s) + K129 (¢)| log ¢ (4.31)
< —(2¢c1() + 2(1 + 1)d)I(e)|loge| + |[d(W(RS),t — s) — d(z,t)]

< Q)+ 200+ 1)d)(e)|loge| + |d(z, t) — d(z,t — s)| + |[W(RS) — |

< —2e1(1)I(g)|loge| + Vo(l + 1)e*| log gl (4.32)

By Assumption 3.1.2 (B), we may reduce 4 if necessary so that
d(W(RE),t — 5) + K129 (e)|loge| < —ey (1)1 (e)]logel,
for all € € (0,eq). Then, since d(Z;,t — s) < d(W(R3),t — s),
d(Z7,t —s) + K1e®2=9(e)|loge| < —e1(1)I(€)|logel.

So, by Theorem 3.3.7 and definition of g,

et—s ! l c
< u_ + 6de"™ + 12",

where the last line follows by calculating g, (u_ + 2¢') explicitly and reducing &4 if
necessary.
Next, recall that g, (y) = g((1 — b.)y + %) for y € [0,1]. So

gy) =6(1—b) (1=b)y+%) (1= (1=bJy+%)).
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Hence, if
(I-b)y+0)+%<s or 1-b)y+%>3 (4.33)
then

gx(y +0) < gx(y) + 30. (4.34)

From Proposition 4.2.1 (since t—s > pq(l)e?|loge|) and (4.34), reducing ¢ if necessary,

Baten) (9% (@) n00)] = u- = 5"

By choosing ¢ small enough so that 6de!™! + 12¢'b, + §5l < %61 (4.18) holds in this

case.

Case (ii): Suppose now that d(x,t) > (2¢1(1) + 2(1 + 1)d + Kef2t=9))I(¢)|loge|.

Using this, together with a similar argument to that used to obtain (4.30), we have
Paeny[| B(RS)| > er(1)I(e)]logel] < 1. (4.35)

It follows that

t—s t—s
Eia,t) [gx (Q%(R@ﬂ(t))} 2 Bae,p) [gx (Q%(Rgm(t)) 1{B<Rz>2cl<l>1(e)|1oge|}}
> gy (uy —e') — et

>, — et —12¢h,

where the second inequality follows by Theorem 3.3.7, and in the third inequality we
expand g (u; — €') and reduced &4 if necessary. From Proposition 4.2.1 we can get

that, for € small enough,

E, [gx (QZ{Z_;,t—s)—&-'y(t—s) + el)} <wuy + %51.

Hence, reducing ¢ if necessary (4.18) holds in this case.

Case (iii): Finally, suppose |d(z,t)] < (2¢1(1) + 2(1 + 1)d + K eX2t=9)I(£)]log(¢)].
If A, occurs and u € [0, (I +2)I(e)?|logel],

[d(W(Ry,), T — u)
< |W(RE) — | + |d(z, t)| + |d(z, ) — d(x,t — u)|
< (2e1(1) + 4(1+ Dd + K eX2E=) I () loge| + Vo(I + 2)I(e)?|log(e)].
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Therefore, reducing ¢ if necessary, with probability at least 1 — &+,
|d(W (RS),t — 5)| < (R + K1e"20*))I(e)|loge]
for R as in (4.28). Now set
B=(R+ K= ()] loge|. (4.36)

Reduce g4 if necessary so that, for all € € (0,e4), 5 < ¢y/2, for ¢ as in (3.67). Recall
that
Ty = inf ({s € 0, (1 + 1)e[loge]) : [d(Ws, t — )| > B} U {t}) .

Note that P[RS > Tp] < 2¢'*! : by the above calculation, if A, occurs, then T > RS
with probability at least > 1 — ¢/*1. Therefore, by Theorem 3.3.20, and reducing ¢ if
necessary so that Tz < t,

d(Z7,t—s) < B(R%) + CoPs (4.37)

s )

with probability at least 1 — 2¢!™!. Then, by monotonicity of g, and (4.37), parti-
tioning over {RS > Tz} and A,, we obtain

Eq [g x (sztz_s‘s,t—s>+w<t—s) + Elﬂ (4.38)
< Bzt [gx (Q%t(l_é)-‘rcoﬁ&i-v(t—s) + 5l>] + (2 + 6d)e .

Let
D = {

et—s 1 5
QB(Rg)JrCOﬂst(t—s) T2 < ﬁ} :
We consider D and D¢ separately to bound the right hand side of (4.38). First suppose
the event D occurs. Then, by definition of 5 (4.36),

Kie®2'[(g)|loge| — (C’Oﬁs + K29 ()] log 5|>

= (KleKQ(t_s) (eKQS —1- C’os) - C’ORS) I(e)|loge|

> (K1 (Ky — Cy) — CoR) sl(e)|loge|

=c1(1)sl(g)|loge] (4.39)

where the final equality follows by (4.29). Reducing &4 if necessary so that g4 <

min(eq(1), 5;), for € € (0,£4) we may apply Corollary 3.3.16 with
2= B(R%) + Cyfs + K529 [(e)|log e

and
w=z+c;(1)s(e)|loge| < B(R?) +~(t)
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to give

e,t—s g,it—s 1
Qe+ copsint—o 1D < (R — 385) Lo- (4.40)
Now suppose the event D¢ occurs. Reduce g4 if necessary so that

L<l_d1-b)-t,

which implies (4.33) for § = &', Thus, for € € (0,24), we have

et—s l et—s 21
9 (Q(aty+opennii—s) T €') Loe < (9x (Uit acosoins) + 36') Loe
< (0 (@it 1) + 327) 1e (4.41)
where the first inequality follows by (4.34) and the second inequality by (4.39) and
monotonicity of g.. Putting (4.40) and (4.41) into (4.38), and since 2 + 6d < 8d we

obtain

et—s l
B [0 (O iy 7).
t—s l Jt—s l
< Bawy |9 (Qlityinc) — 5+ ') o] + Batwr [ (95 Qi) + 5°) Le]
+ 8de"t!
< Eq,p) [gx (Q%Z{%)Jr,y(t))} + %81 + €lﬂ{ﬁ5§51} + 8delt!
where in the final inequality, we use that ¢} (y) < 2 for all y € [0,1]. Further

reducing eq if necessary so that 8de"™ < el and 48! < &? for all € € (0,eq) gives
the result. O
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Chapter 5

The stochastic fractional
Allen—Cahn equation

In this chapter, we prove that after rescaling the SAFVS with stable radii started from
appropriately chosen initial conditions converges to a set whose boundary evolves as
mean curvature flow (this is Theorem 3.1.11). Crucially, the branching stable trees
used throughout the deterministic setting are now the historical SAFVS dual, which
exhibits both branching and coalescing events. Following [EFP17], we show that, as
our scaling parameter n — oo, this historical dual process is close to a branching
pure jump process. We then diverge from the format of proof in [EFP17], and use
a similar proof to that of our coupling from Proposition 3.3.22 to compare the root
vote under majority voting of the (approximately) stable branching jump process to
the root vote under marked majority voting of the truncated subordinated Brownian

tree. We then apply the results from the previous section to conclude the proof.

5.1 A branching-coalescing dual for the SAFVS

Throughout this chapter, fix a € (1,2) and a sequence (&,,)men such that

lim ¢, =0 and (logm)ze,, = oo.

lim
m—00 m—00
Fix0< g < i Let n € N and recall that, at the n-th stage of rescaling, the SAFVS

with stable radii (w}');>o (Definition 3.1.9) has impact parameter u, and selection

parameter s, given by

u I(e,)* ™
Un = rar(eyre M S T

: (5.1)

g2nppo

where [ is any function satisfying Assumptions 3.1.2. Fix 0 < R < 1 and set R,, :=
n PR. Then the driving Poisson Point Process of the scaled SAFVS, denoted II", is
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defined on [0, 00) X R x (R, c0) with intensity measure ndt ® n’dz @ u™(dr) where

Lir>n-s)

Let B,(x) denote the d-ball centred at x of radius r throughout. The dual process
(P}")i>0 to the SAFVS is then defined as follows.

Definition 5.1.1 (SAFVS dual, [EFP17, Definition 3.1]). For n € N, the pro-
cess (P]')io is the U (R")!-valued Markov process with dynamics defined as fol-
lows. The process is started with a single individual P} = z, and for t > 0,
P o= (&), -, v (t) for some N(t) € N. At each event (t,z,r) € II", inde-
pendently of all else, the event is said to be neutral with probability 1 — s,. In this

case:

(1) For each &'(t—) € B,(x), independently tag the corresponding individual with
probability u,,;

(2) if at least one individual is tagged, all tagged individuals coalesce into a single
offspring individual, whose location is drawn uniformly at random from within

B,.(x).

With the complementary probability s,, the event is said to be selective, in which

case:

(1) For each &'(t—) € B,(x), independently tag the corresponding individual with
probability u,,;

(2) if at least one individual is tagged, all of the tagged individuals are replaced
by three offspring individuals, whose locations are drawn independently and

uniformly from within B, (z).
In both cases, if no individual is tagged, then nothing happens.

Of course, it would be more biologically accurate to replace all instances of the
term ‘offspring’ in Definition 5.1.1 by ‘parents’ or ‘potential parents’ However, for
simplicity and consistency with the deterministic setting, we will continue to use the
term offspring.

Before making precise the duality relation between (P)i>o and (w})i>0, we re-
quire some more definitions. Define the historical process of branching and coalescing
lineages by

E"(t) == (P )o<s<t-
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We write P, for the law of E" when P}’ = x and E, for the corresponding expectation.
For all i = (i, 1s,...) € {1,2,3} let (£7(s),0 < s < t) C E(t) denote the R¥-valued
path that jumps to the location of the i;-th offspring when the individual in P! at its
location is affected by the k' selective event. We refer to the path (£'(s),0 < s <t)

as an ancestral lineage. We define a majority voting procedure on E"(t) as follows.

Definition 5.1.2 (V,(E(t))). For p : RY — [0,1] and all 0 < j < N(t), the individual
£7(t) votes 1 with probability p(§7(¢)) and otherwise votes 0. The votes of different

individuals are independent, and as we trace backwards in time through =(¢),

(1) at each neutral event in II", all individuals that are tagged in the event adopt

the vote of the offspring individual of the event;

(2) at each selective event in 1", all individuals that are tagged in the event adopt

the majority vote of the three offspring individuals of the event.

With the voting procedure defined above, set V,(E(t)) to be the vote associated to
the root ().

The duality relation between = and the SAFVS is then identical to that of [EFP17,
Theorem 3.4]. Since the SAFVS is only defined Lebesgue a.e., in order to state this

we must consider the integral of w}'(-) against a test function.

Theorem 5.1.3. The SAFVS driven by 1I", (w}(z),z € RY);>0, is dual to the his-
torical process (E"(t),t > 0) in the sense that, for every ¢ € C(R?) N LY(RY), we

have

E, | [ v (@)da
= [, @R ¥, (2(1)) = 1) da.
Here we have abused notation and written expectations with respect to different
measures on either side of the above equation. In both cases, the subscript of the
expectation denotes the initial value of both processes.
We omit a formal proof of this result as it requires lengthy generator calculations
which are a straightforward adaptation of those developed in [EVY20]. To see why
it should be true, recall that, up to a Lebesgue null set,

wy (x) = the proportion of type a alleles at time ¢ and location x

at the n-th stage of rescaling. To determine the type of any individual that is at

location x at time ¢, we look to the most recent time in the past when an event
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both covered x and may have affected that individual’s type (which happens with
probability u,). For a neutral event, the individual will adopt the type of its parent,
whose location is chosen uniformly at random from within a ball containing x. For
a selective event, the individual adopts the majority type of three potential parents
whose locations are independently and uniformly chosen from within a ball contain-
ing . We continue this procedure to find the type of each parent, terminating once
we reach time 0. In this way, we have constructed a branching-coalescing system,
with root x, of ‘potential ancestors’ of any individual at x at time ¢, corresponding
precisely to Z(t) started at x. The probability that our given individual is of type a
then corresponds to the probability that the root vote of E(t) equals one under the
voting procedure described above.

Equipped with this duality relation, we can now restate our main result, Theo-

rem 3.1.11. Recall from (3.12) that, given a sequence (,,)m>0,

o) _2
En +n_%<1_5)6n“+[(5n)“’1. (5.3)

Theorem 5.1.4. Let 3 € (0, i) and consider a sequence ()0, satisfying €, — 0
and (logn)%gn — 00 as n — oo. Fix I satisfying Assumptions 3.1.2. Let G be
as above and p : R* — [0,1] satisfy Assumptions 3.1.4. Let (w)¢>o be the SAFVS
driven by II" with wu,, s, given by (5.1) and initial condition w{(x) = p(x). Define
T and d(z,t) as in Theorem 3.1.5 and take T* < 7. There exists n.(a) € N and
a.(a), ci(a), m, € (0,00) such that, for alln > n, and t satisfying a.e2|loge,| <t <
T,

(1) for x with d(x,t) > c,.I(g,,)|logen|, we have P, [V,(E"(t)) = 1] > 1 — m,.G(n),
(2) for x with d(z,t) < —c.I(g,)|logen|, we have P, [V,(E"(t)) = 1] < m.G(n).

To eliminate the complication of coalescing lineages, we will couple E" to a pure
jump branching process (asymptotically in n). As we work towards this goal, it will
be useful to keep in mind the following quantities. Let V,(x,y) denote the volume of
B,(xz) N B,(y), and V, denote the volume of B,(0). The rate at which lineages jump

from y to y + z in E" is given by

my(dz) = nu,n™ ROO Wu”(dr)dz (5.4)

u < V.(0,z) 1
= ](€n)2_°‘/n v r1+a+ddrdz.
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To see this, first note that, by spatial homogeneity, we may equivalently con-
sider jumps from 0 to z. For a lineage to make this jump, it must be impacted by
an event (which happens with probability u,) whose centre is contained in the set
Vi -5,(0, 2), with r chosen according to u(n’dr) = p™(dr). Incorporating our tem-
poral scaling, this implies that the rate at which such a centre, x, is chosen is given
by nu,V,-s,(0, 2)u™(dr) = nu,n"V,(0,n°z)pu™(dr). The location of the offspring is
chosen uniformly at random from B,(x), so the probability that the offspring is at
location z is dz/V,. Putting this together and incorporating our spatial scaling yields
(5.4).

It can be shown after some straightforward calculations (mimicking [EFP17, Equa-
tion 3.3]) that a lineage is affected by a selective event at rate

(I(Zj;_a‘/l /ROO rdu(dr)> Sn =g, (5.5)
where n = uV; [°rdu(dr) = “Tvl Since selective events correspond to a ternary
‘branching’ event, ne,? will be the ‘branching’ rate.

By almost identical arguments to those in [EFP17|, we see that, for some fixed
T* < 7 and large enough n, there should be no coalescing of lineages before time T*:
first, by bounding the total number of individuals alive at time 7™ by the total number
alive in a process whose lineages independently branch at rate ne,? = O(logn), we
see that for all § > 0, there are o(n’) lineages in Z"(7*) with high probability. Since
lineages can only coalesce if both are impacted by an event, and pairs of lineages are
impacted by at most O(n) events by time T*, the probability of any coalescence is
o(nun®). Note that nu2 = O(n***~'I(e,)?**~*) and < 5= by assumption. Choose
9 sufficiently small so that 6 + 28« — 1 =: ¢ < 0. Then by Assumption 3.1.2 (B) and
our choice of ¢, for some constant ¢ (that we allow to change from line to line)

C

nil(e,)?
c

2.6
nu,n’ <

~ nie2|loge,|
< c|logn|

na

therefore with high probability lineages will not coalesce by time T™.

5.2 Majority voting in the SAFVS

In this section, we mimic [EFP17, Section 3.2.2] to couple E"(t) asymptotically to a

process W"(t) in which lineages evolve independently after branching, hence do not
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coalesce.

5.2.1 Independence after branching

Throughout this section we consider a ternary branching jump process defined as

follows.

Definition 5.2.1 (Branching jump process). For n € N and starting point x € RY, let

(" (t))s>0 be the historical process of the branching random walk defined as follows.

(1) The lifetime of individuals are independently exponentially distributed with

—2
parameter ne, ~.

(2) During it’s lifetime, each individual independently evolves according to a pure

jump process with jump intensity (1 — s,)m,(dz) for m,, as in (5.4).
(3) At the end of its lifetime an individual branches into three offspring.

(4) For each branching event, independently pick r € (R,,, ) according to

rd=tun (dr)
Jr, 58 tum(ds)

If the parent is at location z € RY, then each of the three offspring, indepen-

dently, samples its location uniformly from B,.(z).
What follows is the analogue of [EFP17, Lemma 3.12] in the stable radii case.

Lemma 5.2.2. Let T* € (0,00), k € N and z € RY. There exists n, € N such that,
for all n > n,, there is a coupling of B" started from z and ®" started from z such
that, with probability 1 — &k,

BT =v™(T").

We prove Lemma 5.2.2 following closely the proof of [EFP17, Lemma 3.12], noting
a few differences. First, we redefine the SAFVS dual to give us a process ®"(t), that is
equal in law to 2" (), but has a different ‘tagging’ procedure that will allow us to more
easily capture when two lineages are moving independently. We then describe how
likely it is that two distinct lineages are not both tagged at the same time (and are
thus moving independently) in Lemma 5.2.4. We use this result to prove Lemma 5.2.2

at the end of this section.
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Definition 5.2.3 (Pre-emptive SAFVS Dual [EFP17, Definition 3.13|). For n € N,
the process (P/)is0 is a Ups1 (R?)!-valued process of individuals, each of which may
be tagged. The dynamics are described as follows.

The process is started with a single individual at the point x and we write

(&1 (1), s Enie (1))

for the locations of the random number N (¢) of individuals alive at time ¢. At time
zero, independently of all else, the individual £}(0) is tagged with probability w,,.
At each event (t,x,r) € II", independently, the event is said to be neutral with
probability 1 — s,,. In this case:

(1) if at least one individual &'(t—) € B,(x) is tagged, then all tagged individuals
in B,.(x) are replaced by a single offspring individual, whose location is drawn

uniformly at random from within B, (x);

(2) for each £(t) € B,.(z), including the offspring individual if any, independently

tag the corresponding individual with probability w, and untag it otherwise.

With the complementary probability s,, the event is said to be selective, in which

case:

(1) if at least one individual £'(t—) € B.(x) is tagged, the collection of tagged
individuals in B, (x) is replaced by three offspring individuals, whose locations

are drawn independently and uniformly from within B, (z);

(2) for each £'(t) € B,(x), including the offspring individuals if any, independently

tag the corresponding individual with probability u,,, and untag it otherwise.

In between events in II", nothing happens. In particular, once tagged, an individual
remains tagged until it is in the region covered by an event, and, during events, all
individuals in the affected region (whether they were marked before the event or not)
sample afresh from independent Bernoulli random variables to decide whether they

are tagged immediately after the event.

We denote the historical pre-emptive process defined above by ®" (ignoring tags).
Then ®" and E" are equal in law. The key difference is that, in the pre-emptive
dual, the tagging of individuals is decided in the previous time step, rather than
at the time of the event. In the following lemma we bound the probability that two

lineages are tagged at the same time. Our proof is almost identical to that of [EFP17,
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Lemma 3.14], but we choose to reproduce it in this case to emphasise that we require
the scaling parameter 3 to satisfy g < i (as opposed to < i in the fixed radius
case of [EFP17]).

Lemma 5.2.4. Let T* € (0,00). There exists p > 0 such that
P # & C ®™(T7),t € [0,T7] such that
&' and &' are both tagged at time t} =O(n?).

Proof. We follow closely [EFP17, Lemma 3.14]. Denote the genealogy of ®"(¢) by
T(®"(t)). We first note that for any b > 0, with high probability,

T(@"(T") € Tyiogn-

This follows by identical arguments to those in the proof of [EFP17, Lemma 3.14],
which shows that, if U™ is Poisson distributed with mean T*ne, 2, by a Chernoff bound
(and taking n sufficiently large)

P[U™ > blogn] < 37201em,

Since selective events affect lineages at rate ne,? = o(logn), it follows using a union

bound on all lineages that

P|T(®"(T7) ¢ Tpis,| < 3""P[U" > blogn] < 37",

blogn

Next consider the first reproduction event that results in two distinct lineages &', &' C
®"(t) being tagged. If this event occurs in time [0, 77|, then at least one of & or
&' must have been in the region effected by the event. Now, the probability that
both lineages are tagged is u2, and the number of reproduction events before time T

whose region contained £} is Poisson with mean ©(n) since, for any r € RY,
© V. (z,z)
nT*ndﬁ/ / M (dr)dz
e (dr)

. o~ 1 n
=nT ndﬁ/ V/Rd /Rd 1|y—m|<rﬂ|y—z|<rd2dylu’ (d?")

= nT*n%? / ~ V. L L dr
R, | nBotdB patd+l
= nT*n" - V.5 L ! n~Pdr
r " TpBatds (p-Bp)atd+l
oo pd 1 1
_ *,df -8
=l /R 8 1 paran (n—Bryata+i” dr

o ]
:nT*Vl/ dr

R rita "’
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where in the third equality, we use substitution and that R, = n™?R. It follows
that the probability that &, & are both marked at time ¢ € [0,77] is O(nu?) =
O (nzﬁa*ll(sn)za*‘l). Then, conditioning on the event {7 (®"(T*)) C T, ,,} and

logn

applying a union bound over all pairs of lineages, we obtain

P3¢ # & C @"(T") and t € [0,77] : &' and &' are both marked at time ¢]
S 3—blogn + 32blogn(9 (n25a—1](6n)4—2a)
S 37blogn + 32blognO (n2,6’0471)
< 370oen 1 O (exp(2b(log 3)(logn) + (2Ba — 1)logn)).

Since 2fa — 1 < 0 we can choose b so that 2b(log 3) + (2a — 1) < 0 and we obtain
the result. O

At this point, we can prove the main duality result of this section, Lemma 5.2.2.
Proof of Lemma 5.2.2. Again, we follow the proof of [EFP17, Lemma 3.12]. Set
7 =inf{t > 0: 3" # £ C ®"(T") such that &' and &' are both tagged at time ¢}.

For any p > 0, n? = o((logn)~%) = o(ck), so by Lemma 5.2.4, P[r/ > T*] > 1 — k.
When lineages are not both marked, they evolve independently, so can be coupled

with E"(¢) until time 7/, and the result follows. o

5.2.2 Proof of Theorem 3.1.11

Let (£€7(t))s>0 be a pure jump process started at z € RY with rate of jumps from y to

y + z given by m,(dz) where we recall that

u < V,.(0,z) 1
my(dz) = ey / s r1+a+ddrdz.

Let (W;)i>0 be a d-dimensional Brownian motion started at x, (R;);>o be an §-
stable subordinator and (Rf");>o be an I(e,)*truncated $-stable subordinator. All

a—2

subordinators are implicitly assumed to run at speed ul(s,,)

Our first aim is to provide a coupling of W (R;™) to £"(t). We begin by showing
in Lemma 5.2.5 that, with high probability, the distance |£"(t) — W (R;)| is small for
any t > 0. Then, in Corollary 5.2.6, we use this to show that an individual &'(7)
created at the first branching event of " is close to W(R:*). This will allow us to
prove that the root vote of E"(¢) under majority voting is close to the root vote of
W (R;") under marked majority voting in Proposition 5.2.7. We may then apply the

work from Chapter 4 to prove the main result.
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Lemma 5.2.5. Fort > 0 fized, there exists a coupling of W(R;) and £"(t) such that
n -5(1-9)| _ -8(1-%) a—2
P (t) —W(R)| >n 2072 | =0 ((tV1)n 2)1(ey) :

Proof. Define another pure jump process, (v"(t));>0 independent of ™ with jump

measure given by the integral

_ u Ro V,.(0,2) 1
mp(dz) = I(en)2—a/o v 701+Mddralz.

Then v™ 4 £ is a pure jump process with jump measure given by the integral

_ u < V.(0,z) 1
mn(dz) = I(€n>2_a/0 v 701+a+dcl7“dz.

By [EVY20, Lemma 6.1], m,(dz) is the Lévy measure associated to a symmetric
a-stable process (run at speed ul(g,)* ?), which we denote by W(R;). It follows
that

n D n
") = W(R,)| = ["(#)].
Since v" is a mean-zero martingale, by Doob’s inequality and the Burkholder-Davis-

Gundy inequality,

2-a a_ a_
’ lsup vl = Ra® | < B[l ]Ri T < ORaEI(") (5.6)

0<s<t

for some constant C' > 0. Since v™ is a pure jump process,

E[{jo" )] =B | > (nf] = [ni-])?

0<s<t

ReVi(0.2) Jzf?
)2 « / n/Rd / 7” 7"1+05+Ld deZdS
u

' 2
= I(g,)?= /o M/d o Liaj<r Ljzj<r—|o||2| " dzdadr
u Rn  p20+2
- Dt/ —————dr

(gn 2—« r1+a+2d

< Dut (IZ:,)>2 )

for some D > 0. Substituting this into (5.6) and using that R, := n=?R gives the

result. m|

Recall 7 from equation (5.5) is given by n = “Vl
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Corollary 5.2.6. Let 7 be the first branch time of E". There exists a coupling of
E"(t) and W(R;") under which 7 ~ exp(ne,?) and for i =1,2,3

o

Pl - Wr) 2 207809 = 0 (0?0 D1 2 4 21(e)2) (51
for all n larger than some n* > 0.

Proof. The distribution of 7 follows from (5.5). To prove (5.7), it suffices to bound
the difference £7(r) — W(R,), since, with probability O(1 — b.,), W(R,) 2 W(R:").
Consider a lineage £"(-) € E". Since 7 is the time of the first branching event, for
t <7, &"(-) evolves as a pure jump process with jump intensity (1 — s,)m,(dz). By
Lemma 5.2.5 (replacing m,, therein by (1 — s,)m,,), there is a time changed §-stable

subordinated Brownian motion (W (R;));>o such that, for ¢ > 0,

P {w( )= W(R)| =n207%) | 1 < T] <0 ((t v 1)n ﬂ(1>1<gn)a—2> .
In particular,

PlIg"(r=) = Wk 2075009 | 7] <0 (v 1n 28 1(e,)2)).

We next bound (with high probability) the distance of any offspring at time 7 from the

initial ancestor at time 7—. Recall that the event radius R > R, is picked according

o

to
r3=1un(dr)
Jr;, s (ds)
Therefore
d 1, n
[R<T|T>R] f'R,n ,LL(d'LU)
Jr,, s (ds)
=1— Cor Ba—dﬁ —a—1
for ¢, := (@ + 1)~'. Suppose n is sufficiently large so that R, < n2(1=%). Then
1-

1
(

N\E

setting r =n"— 3) in the previous computation gives

(o3 (2] 042
PIR< n_g(l_z)] =1—- Can_%_d6+§_ﬁT

That is, for i = 1,2, 3,

a o a2
Pllen(r) — =)l 2 w3078 [ 7] < eqn e i,

Finally, we note that E[r] = ©(e2) = o(1). It follows from the triangle inequality,

n

Assumption 3.1.2 (B) and since n™! = o(g,,) that, for n sufficiently large,

W) (e, )02 > o 505
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and pller(r) - W(R)| > n—ﬁ(l—‘%)} <0 <n—6(1—2)1(5n)"—2) ,

and the result follows. m|

Denote the d-dimensional historical branching truncated subordinated Brownian

motion, with branching rate ne,2, by Wgen.

Proposition 5.2.7. Let 0 < t < .7 and G be as in (5.3). Then, for any x € RY,

there exists my,mo > 0 such that, for n sufficiently large,

PL[V,(E™ (1) = 1)] = Ba [V} (W= (1) = 1)]| < mie +myGn) (5.8

The proof of Proposition 5.2.7 follows a similar format to the proof of Proposi-
tion 3.3.22, and is deferred to Appendix A. From this the proof of Theorem 5.1.4

is immediate.

Proof of Theorem 5.1.4. This follows from Proposition 5.2.7 and the multidimen-

sional deterministic result, Theorem 3.2.5. |
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Chapter 6

The spreading speed of solutions to
fractional reaction-diffusion
equations

In this chapter, we find precise estimates for the spreading speed of solutions to a
family of fractional reaction-diffusion equations. Our result improves that of [CR13],
in that we find the precise order of the spreading speed. In contrast to [CR13], our
proofs use purely probabilistic techniques, relying heavily on the Feynman—Kac for-
mula. This work takes inspiration from [Pen18|, where similar probabilistic arguments
were used to find the spreading speed of solutions to the Fisher—-KPP equation with
non-local nonlinearity.

To begin, in Section 6.1 we state our main results and compare them to those of
[CR13]. In Section 6.2 we collect several key results that will be used throughout this
work, including the Feynman—Kac formula. Our two main theorems (Theorem 6.1.2
and Theorem 6.1.3) will then proved in the following three sections. First, in Sec-
tion 6.3, we prove several general results on the growth and spreading properties of
solutions to fractional reaction-diffusion equations. We then go on to prove Theo-

rem 6.1.2 and Theorem 6.1.3 in Sections 6.4 and 6.5, respectively.

6.1 Main results

We consider solutions u : [0,00) x R — R of the initial value problem

{atu: —(=A)%u+g(u), t 20, z €R (6.1)

u(0,z) = up(x), z€R, 0 <y <1

for all o € (0,2). Before stating our results, let us briefly review the work of [CR13].

There, reaction-diffusion equations of the form (6.1) were studied, but with the frac-
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tional Laplacian replaced by the generator of a more general Feller semigroup. In the
case of equation (6.1), [CR13, Theorem 1.5] amounts to the following. Throughout
this chapter, if A, B C R let C'(A) denote the space of continuously differentiable
functions A — R and C'(A, B) denote the space of continuously differentiable func-
tions A — B.

Theorem 6.1.1 ([CR13]). Suppose g € C*([0,1]) is concave, g(0) = g(1) = 0 and
g(1) <0< g'(0). Let o* = # and u be a solution of (6.1) where ug is measurable

and nonincreasing, ug # 0 and
up(z) < Cax ™ ifx >0
for some constant C'. Then, for all € > 0,

Jim zgei(lcfrl*ffs)t u(t,z) =1 and Jim p(ﬁs(ggw u(t, z) = 0.

Before the work of [CR13], our understanding of equations of the form (6.1) was
largely heuristic. For example, in [dCL03], numerical simulations of the fractional
Fisher-KPP equation were used to argue that the spreading speed of the front is
exponential in time. In [MVV03], the authors came to the same conclusion, using both
numerical simulations and a linear analysis of the front that relied on the Feynman—
Kac formula and the maximum principle.

While Theorem 6.1.1 is the most mathematically rigorous result in the literature
for the spreading speed of solutions to (6.1), it does not specify the precise order of
this speed. For instance, it could be the case that solutions spread at speed tPe” ¢ for
some p > 0, as suggested by a linearisation argument of the front in [CR13]. In our
work, probabilistic arguments enable us to show that the speed of the front is exactly
order €7t

Let us now state the precise form of our result. For u € [0, 1], set

gl 0
Jlu)i= {g’(O) if u = 0. (6.2)
We assume that
f € C*([0,1],[0,00)) is decreasing, f(0) > 0 and f(1) =0 (6.3)

and there exists Cy > 0 such that

uy € D((—=A)?2), m = igguo(x) >0 and ug(z) < Co(1+ ) * forallz >0 (6.4)
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where D((—A)%) denotes the set of bounded and uniformly continuous functions
u: R — R for which —(—A)zu is well-defined. We note that our assumptions on f
in (6.3) amount to the same assumptions for the function g stated in Theorem 6.1.1
(this follows easily by recalling that, since g is concave, it is bounded above by its
first order Taylor expansion). Unlike [CR13], we need not assume ug is nonincreasing,.
However, we do ask that uy € D((—A)z) c C(R), which arises from our use of
the Feynman-Kac formula. While it should be possible to generalise our result to
discontinuous initial data by considering mild solutions to (6.1) expressed using the
semigroup associated to (—A)%, this is beyond the scope of our project.

Due to the structure of our proof, it will be convenient to split the statement of

our main result into the following two theorems.

Theorem 6.1.2. Suppose u is a solution to (6.1) and f is defined as in (6.2). Assume
f and uq satisfy (6.3) and (6.4), respectively. Define o* := @. For all e > 0, there
exists T., T.,C.,CL > 0 and m. € (0,1) such that

(a) forallt > T., {x < C.e®'} C{x € R:u(t,x) > m.};
(b) forallt > T, {x > Cle” '} C{z € R:u(t,r) < e}.
We can strengthen part (a) of Theorem 6.1.2 to obtain the following.

Theorem 6.1.3. Suppose u is a solution to (6.1) and f is defined as in (6.2). Assume
f and uq satisfy (6.3) and (6.4), respectively. Let o* = @ and € > 0. There exists
T. > 0 and C, > 0 such that, for allt > T,

{r <Ce”"YC{reR:u(t,r) >1—c}.

As we shall see, part (a) of Theorem 6.1.2 enables us to prove Theorem 6.1.3. A
similar strategy is employed in [CR13]: the authors first show that solutions u(t, z)
of equation (6.1) are bounded below by some positive constant for all ¢ sufficiently
large and x < e~ Then, using this result, they are able to prove that the first of
the two limits in Theorem 6.1.1 holds.

Example 6.1.4. An example of an equation of the form (6.1) is the unbalanced

fractional Allen—Cahn equation given by
ou = —(—A)2u +u(l —u)(2u — 1+ 7). (6.5)

It is straightforward to verify that this equation satisfies (6.3) if and only if v > 3
(see Figure 6.1). In this case, Theorem 6.1.2 tells us that solutions u of (6.5), with

appropriate initial condition, spread at speed O (e%lt) .
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Figure 6.1: Graphs of g(x) = (1 — z)(2x — 1 + ) (left) and f(z) = @ (right) for
varying values of ~

6.2 Preliminary results

We now record some key results that will be used throughout this chapter. In Sec-
tion 6.2.1, we will state the Feynman—Kac formula for fractional reaction-diffusion
equations and verify it applies in our setting. Then in Section 6.2.2 we will state
several useful results for a-stable processes.

Let o € (0,2) and for = € R let P, denote the probability measure under which
(X¢)e>0 is one-dimensional symmetric a-stable process started at « with corresponding

expectation E,.

6.2.1 The Feynman—Kac formula

The main tool in this work is the Feynman—Kac formula. The traditional statement
of this formula provides an integral representation of solutions to heat equations with

dissipation, i.e. equations of the form
duu(t,z) = Au(t, ) + f(t, z)u(t,z) on (0,00) x R. (6.6)

An excellent introduction to the Feynman—Kac formula and its applications can be
found in [Bra82]. Here, we state a different version of the Feynman—Kac formula for

fractional heat equations with dissipation.

Theorem 6.2.1 (The Feynman-Kac formula). Take ug € D((—A)2) and suppose
f e C([0,00) xR, [0,00)) is differentiable in the first variable with measurable deriva-

tive. For x € R and t > 0 consider the equation

duu(t,z) = —(=A)2u(t,z) + f(t, 2)u(t,z), u(0,z) = uo(z). (6.7)
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Then a unique solution u to (6.7) exists with u(t,-) € D((=A)2) for each t > 0.

Moreover, u satisfies

u(t,z) =E, [exp (/Ot f(t—s, Xs)ds> uo(Xt)} : (6.8)

We note that Theorem 6.2.1 can be stated more generally by replacing the frac-
tional Laplacian by the generator of any Feller process. It will be useful to note that

the Feynman—Kac formula (6.8) can also be written as

u(t,z) =E, {exp (/Or f(t—s, Xs)ds> u(t —r, XT)] (6.9)

for any r € [0,¢]. A proof of this fact, along with the proof of Theorem 6.2.1, will be
provided in Appendix B.

We note that Theorem 6.2.1 applies to equation (6.1) by assumptions (6.3) and
(6.4). This follows from [CR13, Remark 2.6] (which itself follows from [Paz12]),
which states that if uy € D((=A)2), then u(t,-) € D((=A)2) for all £ > 0 and
u € CY([0,00),R). It follows that f(¢t,2) = f(u(t,z)) is differentiable in time with

measurable derivative since f € C''([0,1]) by assumption.

6.2.2 Stable processes

In this section, we state several results for stable processes. To begin, we recall the
following result from Chapter 2 that can be attributed to [Kol00]. We state here the

one-dimensional version of this result.

Lemma 6.2.2. There exists B > 1 such that transition density px,(z) of (Xs)s>0 at
time t started at Xo = 0 satisfies
. B~ < px,(x) < B
to 41zt T

T ta otz lre
for allt >0 and x € R.

The following result describes the maximum displacement of a stable process by
time t. The proof of this result relies on well-known bounds for displacement of
a standard Brownian motion together with the description of a stable process as a

subordinated Brownian motion. We defer the proof of this result to the appendix.
Lemma 6.2.3. We have the following two bounds for the displacement of X,.

(a) There exists v > 0 such that, for any ¢ > 0,t > 0 and w > 0,

C2 [e3
Py [sup | Xs| > | <de 2w (1 Atw™2).
s€[0,¢]
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(b) Ift > 1 and 0 < xy < 1, there exist constants ni(a), n2(a) > 0 such that

Po[| Xs| <1Vs <t |Xi| <] > n min(z, %)e‘mt.

6.3 Growth and spread of solutions

We now prove several results that will be key to our proofs in later sections. We
continue with our earlier notation for the probability measure P, and expectation
E, of an a-stable process (X;)s>o started at z. To begin, we present a comparison

principle for equations of the form (6.1).

Proposition 6.3.1 ([CR13]). Suppose ui,us : R — R are bounded and uniformly
continuous in R. Assume g1, g2 € C'([0,1]) are concave with g;(0) = ¢g;(1) = 0 and
gi(1) < 0 < ¢i(0) fori € {1,2}. Fori € {1,2} let u; be the solution of (6.1) with
g replaced by g; and ug replaced by w;. If g1 < go and ui(0,-) < uy(0,-) in R, then
uy(t, ) <wug(t,-) for allt > 0.

In this work, we will only utilise Proposition 6.3.1 to obtain the following result.
This follows immediately since ug € [0,1] and 0 and 1 are steady state solutions of
(6.1).

Proposition 6.3.2. Suppose u is a solution to (6.1) with f defined as in (6.2).
Assume f and ug satisfy (6.3) and (6.4), respectively. Then 0 < u(t,z) < 1 for all
t>0 and z € R.

In the remainder of this section, let f be defined as in (6.2) and u be a solution to
(6.1) for f and wg satisfying (6.3) and (6.4), respectively. The following lemma gives

us a quantitative uniform continuity result for w.

Lemma 6.3.3. Lett > 1. There exists b > 0 such that, for all e € (0,0), if |zt —y| <
e2t3 then |u(t, z) — u(t,y)| < e.

Proof. This proof follows closely that of [Pen18, Lemma 2.2]. Let ¢ < m =:b

for B be as in Lemma 6.2.2. Suppose that ¢t > 1 and |z—y| < g2+3, By the Feynman—
Kac formula given in (6.9), and since f is decreasing by (6.3), for all z € R

E.[u(t — €2, X.2)] < ult, 2) < /OB, [u(t — &2, X.2)].
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This, together with Proposition 6.3.2, gives us

u(t, ) u(t, y)

< OCE, [u(t — &%, Xo)| — By |u(t — €%, Xo2)]

O (B, [ult — €%, Xo2)| — By [ult — €2, X)) + (/O = DE, [u(t — €%, X.2)]
< ef( = (B [ult — €% Xeo)| — By [ult — 2, X.2)] ) + (/O — 1), (6.10)

Denote the transition density of the a-stable process at time e starting at x by
px_(w,+). Then for z <y, px,(z,2) — px_,(y,2) > 0 if and only if z < Y s0 by
Proposition 6.3.2

E, [u(t — €%, Xo)| — By [u(t — €%, X.o)]

3 (z+y)
< [T @ ) — pxa(y.2)d

= Py [Xo2 < 1y — 0)] — B, [Xe2 < J(x — p)]
=Py || Xeo| < o — ]

1
§|x—y\ B
) S —,
0 Ea +g2z041

B
7|I—?/|

IN

<

where the second to last inequality follows from Lemma 6.2.2. Substituting this into

(6.10) and recalling that |z — y| < €272 and € < = b, we obtain

TOBTFO)
u(t,x) = ut,y) < /O (Be sz —y| +1— e /OF)
<%/ (B4 £(0)
< £be!© (B + £(0))

=c.
By identical arguments this also holds for y > x, proving the result. |

We now consider the spread and growth of solutions u. First, in Lemma 6.3.4, we
show that when w is small it grows exponentially. Then, in Lemma 6.3.5, we show
that solutions spread, i.e. if u(t,z) > m for some m > 0, then there exists m’ > 0
such that u(t + s,z) > m’ for all s > 0 sufficiently large. These results will often be
used in conjunction with one another: if u(t, z) is bounded below by a function that
goes to zero as t — oo, we can first apply Lemma 6.3.4 to grow u to obtain a constant
order lower bound, then we apply Lemma 6.3.5 to show that u is bounded below by

some constant for all (large enough) future times. We begin with the growth result.
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Lemma 6.3.4. Let § € (0,1). There exists C = C(6), R = R(J) and zo = 29(J) such
that for z € (0,2p), if t > 1 and u(t,x) > z then there exists s € [t,t + C|log z|| and
y € [t — R,z + R] such that u(s,y) > 1—4.

Proof. Fix § € (0, 1) and suppose 2y < (1—38)Ab for b as in Lemma 6.3.3. For reasons
that will become clear later in this proof, we choose R > 0 and C' > 0 sufficiently
large so that

R > mp(A0) " and € > 3+ 2) (A6 — R ) (6.11)

for 1y as in Lemma 6.2.3 (b) and A\ > 0 satisfying f(u) > A1 — u). We note that
such a A > 0 exists by the Mean Value Theorem, since, by assumption (6.3), f is
decreasing and f(1) =0, so

_1—u 1—u

for some v € (u, 1). Decrease 2 if necessary so that
—a S\ 2
Cllog(z)|[R™* > 1 and R~ ()" * < 2 (6.12)

for all z € (0,29). Let z € (0,2p) with u(t,z) > z and assume for the purpose
of a contradiction that for all s € [t,t + C|logz|] and y € [z — R,z + R] we have
u(s,y) < 1 — 0. Therefore if | Xy — x| < R for all s € [0, C|log z|], then

C|log z|
/ f(u(t+ Cllog z| — s, Xs))ds > C|log z| \é.
0
Since zg < b, z < 29 and u(t,z) > z, by Lemma 6.3.3 we have
2 2
u(t,y) > %z Yy € {x — (%Z)HQ , T+ (éz)ﬂa} )
By the Feynman-Kac formula (6.9)
u(t + C|log 2|, z)
C|log z|
=E, lexp (/0 fu(t+ Cllog z| — S,Xs))ds) u(t, Xc|10gz|)]

242
> 1,cCMlogzlp {|XS —z| < RVsel0,C|logz|], [ Xcjiogs) — x| < (%) +“] . (6.13)

1
2

By equation (6.13) and Lemma 6.2.3 (b), there exists 71,72 > 0 such that

R™! —a
U(t + C‘ logz|,x) > 77213+2 Z3+%70/\6+7720R )

[e3
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By our choice of C'and R in (6.11), p:=3+ 2 4+ C (2R~ — A\d) < 0, so if
2 A\ 1
(1—o)2 2R\ "
2 < | —mF——m
U

we have u(t + C|log z|,z) > 1 — § which contradicts our assumption. o

We conclude this section by describing the spread of solutions wu.

Lemma 6.3.5. For allm > 0, there exists T =T (m) > 0 such that ifto > 1, g € R
and u(ty, zo) > m, there exists m' = m/(T') such that u(s,zo) > m' for all s > to+T.

Proof. Fixtg > 1, xg € Rand m > 0 with u(tg, zg) > m. By Lemma 6.3.3, we may fix
e > 0 such that, if s > 1 and z,y € R with |z — y| < e, then |u(s, z) — u(s,y)| < sm.
Choose T', R > 1 sufficiently large so that
eB™1
1+ (¢+2R

T2 3
)1+amnle(T—2)f(m)—?72 R > 5 (6.14)

for 7, 2 the constants from Lemma 6.2.3 (b). This proof will be straightforward once

we have proved the following:

for all t > tg, sup wu(s,y) > m. (6.15)
ly—zo|<R
sE[t,t+T]

Suppose for the purpose of a contradiction that (6.15) does not hold. Define

t:=1inf{r>ty: sup u(s,y) <m
ly—zo|<R
s€[r,r+T)

Note that there exists 71 € [19— R, 1o+ R] such that u(t, ;) > m. To see this, suppose
there did not exist any such x;. Then by continuity of w, for some small § > 0, u
would be bounded above by m in the space-time box [f —d,{— 6+ 7] x [z — R, 2o+ R],
but this would contradict our choice of .
By our choice of ¢, and since u(f, z1) > m,
u(t,x) > tm vV €[z —e,21 + gl (6.16)
Therefore by the Feynman-Kac formula, definition of , and since f is decreasing by
(6.3),
'LL(I? + 1T — 1, xo)
T-2 . )
> E, [exp ( [ i1 s,Xs»ds) u(i XT_1>]
0

> LineT=25Mp [|X, — 20| S RVs<T -2, |[Xp_y — 1| <. (6.17)

N
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Recall that |xg— 21| < 2R. If 2o —x1 > 0, then by monotonicity of the stable density,

P0[|X1+IO—$1| SZE]:Po[—€+l‘1—l’0§X1§€+$1—l‘o]
> Py [| X, — 2R| < €].

The identical inequality holds when xq — z7; < 0 by symmetry of the stable process.

Using this, and conditioning on the value of X7 5, we obtain

P$O [|X5—$0| S RVSST—Q, |XT_1—I‘1| S&]
>Po[|Xs| S RVs <T —2]Py[| X, —2R| < ¢].

By Lemma 6.2.3 (b),
Po[|Xs| < RVs<T—-2]> %7716_”2%
and by Lemma 6.2.2

2¢eB7!
Py || X1 —2R| <¢| > )
o[1X ‘—g]—1+(s+2R)1+a

Therefore (6.17) becomes

. 2 eB! T2
t+1T —1 > — (T—=2)f(m)—m2 &=
u(t 41 , To) 31T (e + 2R) mmne

> 1
by our choice of R and 7T from (6.14), contradicting Proposition 6.3.2, so (6.15) holds.
Now fix s > ty. By (6.15), there exists x € [xg — R,zo + R] and r € [s,s + T for

which u(r,z) > m. So by the Feynman—-Kac formula and Lemma 6.2.2,

U,(S + Ta {E())

v

%m Pz, [ Xssr—r — 2| < €]

v

1 i —
2ml€1[1&fT]P0 (X, € [R—¢,R+¢€]
1 2B~ (R +¢)

Mt
To +T7HR+e)tte

!
=:m

v

proving the result. |
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6.4 Proof of Theorem 6.1.2

Now that we have shown solutions to equation (6.1) grow and spread, we can proceed
with the main proof. Our strategy follows that of [Penl8], where upper and lower
bounds for u are proved alternately. To begin, we calculate one such upper bound,
which results in a weakened version of the second limit in our main theorem, Theo-
rem 6.1.2. We will see that this result already improves the upper bound found in
[CR13], stated in Theorem 6.1.1 part (a).

Proposition 6.4.1. Suppose u is a solution to (6.1) and f is defined as in (6.2).
Assume f and ug satisfy (6.3) and (6.4), respectively. Define o* = @, =

tatee™t and Ty = tae”t. There exist constants Ay, Ay > 0 such that, for all e > 0,
t>1,s€[0,t) andy >0,

(t — S)ef(o)(tfs) A2

t— " <A —.
u(t — s, 25 +y) < Ay @ — 20 +
One consequence of Proposition 6.4.1 is that
lim sup wu(t,xz) =0. (6.18)

t—
> thé"v‘EeO‘*t

This follows by the Mean Value Theorem since (28 — z;)”% < (te®ef/(*(logt)®)!
where we recall that ¢t > 1 and ao*™ = f(0). Then, by Proposition 6.4.1, for any
x> té—&—sea*t,
Ay Ay
tr)< L 42
ult2) < e (logt)> L
and (6.18) is immediate. Notably, this is already an improvement of the analogous

result in [CR13], and is proved using straightforward probabilistic techniques.

Proof of Proposition 6.4.1. Let y > 0, t > 1, s € [0,t) and € > 0. By assump-
tions (6.3) and (6.4), up € [0,1] and f > 0 is decreasing. It follows by the Feynman-—
Kac formula (Theorem 6.2.1) that v > 0 and

ut — 5,25 +y) < ef OB Tug (X))
<O (B [Xoo < 1] + Bas gy [u0(Xr-0)Ix, 500]) - (6.19)

We consider each of these terms separately. First, by Lemma 6.2.2 there exists B > 0
for which

B
dz
(t—8)7 + (t — )|+

Tt—xf
Pxf-ﬁ-y [Xt—s < 1715} S /
—o0
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< B(t—s) /Oo 217

B(t —
_ _Bltzs) (6.20)
a (zf — )
For the second term, by Lemma 6.2.2 and since ug(z) < Co(1 4 x)~* for all z > 0 by

assumption (6.4), we have

Eoety [Uo(Xt—s)ﬂxtfszmt}

oo Buy(z + 77 +y)

w—wi—y (t — 8)a + (£ — s)~1|z[o+

©  B(t-— wi+y-z BCy(1 € 4y
(1 S)dz—f-/t t 0(1+Z+xt+y) dZ
zite m—ai-y (t—s)a + (t — s)7![z]oH!

o Bl—s) | /x“y—xt BCy(1 + ;)™

Ta(@f—m)" Je—asoy (t—s)a + (t—s)"z]ot!

B(t - 2BC, ety (-=5)% ;
< Bl=s) ° / 1 —Sder/ (t—s) wdz
a(xf — xy) (14 x)> \Ji-spa  zot1 0

B(t — s) N 2BCy(1+ 1)

<

i +y—Tt

6.21
~a(af — )" xs (6.21)
Substituting (6.20) and (6.21) back into (6.19) gives us
2B(t — 5)ef =) 2BCH(1 + L)ef (=)
u(t — s, 25 +y) < ( 88)6 ol z)e .
a(xf — x)” Ly
Since el O(=9) g < efOtya — t=1 this proves the result. o

Using Proposition 6.4.1, we prove the following lower bound for u at the point
tat2eeo"t We will then use the growing and spreading results (Lemmas 6.3.4, 6.3.5)
to obtain a lower bound on u(t, z) over the region z < ¢t %e7t for some K > 0 and

large enough ¢ (this is the content of Proposition 6.4.3).
Lemma 6.4.2. Let ,0 > 0. There exists T =T(e,6) > 0 such that for allt > T
u(t7 té+2860—*t) Z t—1—6—35a.

Proof. Let ¢ > 0 and ¢ > 1. Continuing with our earlier notation, set z§ := tateert
and z, := tae”. Using the Feynman-Kac formula and that m := inf,<q ug(z) > 0

by assumption (6.4),
t
u(t, z) > mE,2 {exp </0 flu(t — 87X5))d3> Ix,<olx,>as vsgt—l]

t—1

> mE,- {exp (/ flu(t — S,Xs))d8>
K 0

Py [X; <0, Xy > a5 Vs <t —1]. (6.22)

Xstf‘v’sgt—l}
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Here, we have used that [} f(u(t — s, X,))ds > [i7 f(u(t — s, X,))ds since f is non-
negative, which allows us to remove the event {X; < 0} from the conditioning. The
idea here is to condition on possible paths of (X;)o<s<¢—1 for which the Feynman-Kac
growth term, f(u(t — s, X;)), is large, which will enable us to obtain a suitable lower
bound on wu(t,z?). By Proposition 6.4.1, conditional on {X,; > zf Vs < t — 1},
u(t — s, X,) will be small for all s <t — 1, and since f is decreasing, this gives us a
lower bound on f(u(t — s, Xj)).

We begin by bounding the second term in (6.22). Denote the transition density
of (Xs)s>0 started at = at time ¢ by px,(z,-). Now,

Poae [Xy <0, Xy > 27 Vs <t —1]
e

> / Poe[X; <0, Xy > a5 Vs <t—1| X, = 2]px,, (27, 2)dz
x5 ¢

> Pye [X1 < 0] P [X, > 2f Vs <t —1, X,y <aff].

We bound each of these terms separately. First, noting that 3¢ —z? > 22 — 25, and

by the Mean Value Theorem z% — x5 > elogt ¢,
Py [XS >a;Vs<t—1, X4 1 < x?’g}
> Py [ZBt—LL’t < X, < ¥ —afF V3<t—1}

> P || X <afF —af Vs <t—1]

na(t — 1)
> g = 0 7
> 371 exp ( @ —z)e

F—1)
> 2 1 2
= 3 ©XP ( EoctlJrEa(log t)oe > (6.23)

where the second to last inequality follows by Lemma 6.2.3 and since o*a = f(0). By

Lemma 6.2.2,
Bfl
P,o- [X) < 0] > 2—(acff) : (6.24)

«

Combining (6.23) and (6.24) gives

Poae [Xy <0, Xy > 27 Vs <t — 1]

7713_1 —1-3ca 772({; _ 1)
S e _ _
Z 5 t exp f(O)t 5O‘t1+£a(10g t)Oéef(O)t
Z ét—l—&sa exp (—f(())t _ %) (625)
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mB~!
3«

bounding the second term of (6.22).

where C = and the final line holds by increasing T if necessary, thereby

Next, we find a lower bound for

Xs>ai Vs <t—1].

E, 2 {exp (/Otl flu(t — s,Xs))ds>

By Proposition 6.4.1, there exists constants Ay, Ay > 0 such that, for any y > 0 and
s €0,t), if

(t — S)ef(o)(tfs) A2

D(tv S) = Al (IL‘? — IL‘t)a + 7

then u(t — s, 25 +y) < D(t,s). Note that, by assumption (6.3) and the Mean Value
Theorem, there exists k£ > 0 such that f(u) > f(0) — ku for all u € [0,1]. Therefore
for T sufficiently large and ¢t > T

Ege- |exp ( Ot_l fu(t — S,Xs))ds)

> exp ( Otl f(0) — kD(t, s)ds)
— exp ((t 150~ 5 [ 0 <A1 (t= )l AQ) ds>

(xf — @)™ t
exo [(f—1— rAy FOF(0) - 1) 4 O (]
> oxp (0= 1= KADFO) + 1 S OO 1)+ O - 17 0)])

> exp ((t—1— kA (0) — 3) (6.26)

XSZx§V5§t—1]

using that (zf — x,)* > e%t(logt)®ef(© so the last line holds by increasing T as
necessary. Substituting (6.25) and (6.26) into (6.22) gives us

’LL(t, .CE%E) > mée_(1+’fA2)f(0)_1 t—1—35a‘

Clearly for any 6 > 0 and T'(9) sufficiently large the latter is bounded below by
t—0-1=3 for all t > T, proving the result. O

Equipped with Lemma 6.4.2, we can prove our first lower bound for u over a large

region.

Proposition 6.4.3. There ezists K, T',m* > 0 such that, for allt > T’, u(t,x) > m*

for all x < t—Keo't,

Proof. Fix £,6 > 0. By Lemma 6.4.2, there exists T = T(¢,6) > 0 such that
u(t, tat22e7t) > t79 for all ¢ > T, where ¢ = ¢(¢,6) := 1 + 0 + 3ea. Increase T
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if necessary so that 7' > 1 and 777 < 2¢(1/2) for 2y as in Lemma 6.3.4. Then by
Lemma 6.3.4, there exists C; R > 0, so € [0,Cqlogt] and yo € [—R, R] such that
u(t+ so, tat2eeo™t +y0) > % for all ¢ > T. By Lemma 6.3.5, there exists 7',m > 0 such
that

u(t + so 4+ 1 taT%e” 4 y) > m

for all 7 > T. That is, for all s > Cqlogt + T and t > T,
ult + s, 65727 4 y) > m

By Lemma 6.3.3, there exists ey > 0 for which [u(t,z) —u(t,2)| < 3 if [z — 2| < &
and ¢ > 1. Therefore

u(t + 5,152 4 y) > %

for all y € [yo — €0, Yo + €0]. By the Feynman-Kac formula and Lemma 6.2.2

* m
u(t + s+ 1,tat2e7 ) > P [Xi € [yo — 20,90 + 0]

_.m 237180
2 14 (lyo| + e0)'*e
= m/

for all s > C'qlogt + T and ¢t > T. Choose N > 0 sufficiently large so that o*(Cq +
N) > L. By increasing T appropriately,

u(t + (Cq+ N)logt, tat2e” ) > m/ (6.27)

forallt > T.
Let t > T and define ¢ :=t + ¢’ logt where ¢ := Cq+ N. Increase T if necessary
so that, if t > T, ¢ logt < t'/2. Then for all t > T

ta+2€ o*t ( —c 10g t) +2€ea*(t'—c’ logt)
> 9= % ( ) +28—c’0*ea*t’
> ( ) K e’ *t

for some K > 0, where, by our choice of N, we may assume ¢ is sufficiently small so
that l + 2¢ — do* < 0, so the final line holds by increasing T' if necessary. Define
Yy = ( — logt)at2er ('=¢os!) Then by (6.27) there exists 7" > 0 such that

u(t', yp) = m'

for all > T" where yy > (/) Ke ™
Let T > 0 and suppose s > T +T. Take y € [y, s ¥e?"%]. Since yy is continuous
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and increasing in ¢, there exists 7" < r < s such that y = y,, so u(r,y) >
Increasing T as needed, by Lemma 6.3.5 there exists m” > 0 such that u(s,y) >
proving the result for large enough y.

Now suppose y < yr. Recall by assumption (6.4) that m := inf,<que(z) > 0.

Therefore by the Feynman—Kac formula and Lemma 6.2.2

u(l,y) > E, [ug(X1)]
> mPy [X1 < —yr/]
-1
> m—1uyp
It follows from Lemma 6.3.5 that there exists 7",/ > 0 such that u(r,y) > m for all
r > 14 T". In particular, if s is sufficiently large, u(s,y) > m. Combining this with
the above result, we conclude that there exists T' > 0 and m* > 0 such that, for all

s> T, u(s,y) >m* for all y < s Ke™s. O

We now prove our final upper bound for u, which we state as a corollary to the
following proposition.

Proposition 6.4.4. Fiz q > % and define z; := %(q logt)~%t%" for K as in Propo-
sition 6.4.3. For all ¢ > 0, there exists T =T(g) > 0 and M = M (e) > 0 such that,
forallt>T, y >0 and x > Mye® ¢,

Em €f0 f(u(t—s,Xs))ds]]_XtS%t < 6y7a.

Using Proposition 6.4.4, it is straightforward to prove the following strengthened
version of Theorem 6.1.2 part (b).

Corollary 6.4.5. For all € > 0, there ezxists T =T(g) > 0 and M = M (e) > 0 such
that, for allt > T, y > 0 and x > Mye !, u(t,z) < ey™®.

We begin with the proof of Proposition 6.4.4.

Proof of Proposition 6.4.4. Fix ,y,T > 0. Suppose t > T and x > Mye® * for some
M > 0 that will be determined in the course of this proof. We begin by defining
several constants that will be used throughout. First, by Proposition 6.4.3, there
exists 7", K,m > 0 such that, for all t > T, u(t,z) > m for all 2 < t~%e7t. Let
D := Dy + Dy where D; > Dy and

1 4

Pr=so— sy 7 oy

(6.28)
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It will be useful to rewrite z; as
1 .
2 = §(D2 logt) K¢, (6.29)
Finally, define

{zt if s<t— Dlogt
h(s) =

K N
1 (%(t _ 3)) eP207(t=9)/D if s > t — Dlogt.

Choose C € (0, Dlogt) sufficiently large so that h(s) is decreasing over [0,¢ — C]. To
t
bound above the quantity E, {efo flult=s,Xs))ds X< } , we condition on the following

three events. Define

{3s€(0t-C): X, € [h(s), v —a), X < %}
{EISE (0,t —=C): Xs < h(s), X, ¢ [h(r),z —z]Vr<s, X; < %}
{(Xo>z—zVsel0,t-C, X, < %}.

E:
F
G:

t t
Clearly E, {efo f(u(ts’XS))dSILXtSZQz} < E, {efo fu(t=s,Xs))ds (Ip+1p+ ﬂg)}, so it suf-
fices to bound each of these terms separately. To better visualise these events see

Figure 6.2.

f } S
t—Dlogt t—C

Figure 6.2: The graphs y == — z;, y = /2 and y = h(s)

We will see that, conditional on each of the events F, F', and G, either the Feynman—
Kac growth term fJ f(u(t — s, X,))ds will be small, or the probability of the event
we are conditioning on will be small; in both situations, we obtain an upper bound
for E, efot f(“(t_S’Xs))ds]lxtS%t . We begin by considering the event F'. Note that
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F C F} U F;, where

o= {EISE (0,t — Dlogt] : X5 < 2z, Xy < g}
Fy = {Else (t — Dlogt,t — C) : X, < h(s), X, <%}

N{X, > h(r)Vr € (0,t — Dlogt), X, & [h(v),z — 2] Vv < s}.
We first consider Fj.

Claim 1. There exists T'= T'(¢) > 0 such that, for all t > T,
¢ [ Fu(t—s.X,)) ds]l < & _
8y
Proof of Claim 1. We will show that when F; occurs, X, spends a substantial
amount of time (of order logt) in a region for which f(u(t — s, X;)) is small, which
will give us the upper bound in Claim 1. To do this, we first show that, once X, < z;
for some s € (0,t — Dlogt|, then with high probability, for a further O(logt) time,
the process stays below 2z;. By our choice of z; and Proposition 6.4.3, it will follow
that, with high probability, u(t — s, X) will be large for all s in an interval of length
O(logt), so f(u(t — s, X)) will be small over this interval.
Let T be as above and fix t > T'. Define 7 :=inf {s < t: X < h(s)}. Decompose
Fy as Fy = F}' U F? where

Fl .= {n <t—Dlogt, 35 € [r, 71 + Dilogt] : X, > 22, X, < %}
F2 = {71 <t—Dlogt, Vs € [r,7 + Dilogt], X, < 2z, X; < 5}
We show that F! occurs with low probability. By the Strong Markov Property,
P, || =B, [Px,, |35 < Dilogt: X, > 2z, Xoor, < 3| Ln<t-Diog)]

S Ex :PXTI [E' S S D1 IOgt . XS > 22’,5] I]-{ﬁgthlogt}}

<P, sup | Xs| > 2z

= B, {H{Tlgthlogt}} (630)
|s€(0,D1 logt)

where the last line follows since X, < z; by definition of 7y and h. By Lemma 6.2.3
part (a) and definition of z; (6.29), and recalling that o*a = f(0), there exists 7 > 0
such that

Py l sup | X > 2| < de™ 7 +7Dlz;% log t
(

s€(0,D1 logt)

tU*DQ

— 4 L
P ( 4(Dslog 1)K
(0)D2

< By(logt) =tz (6.31)

f(0)Do
2

>+2 7D1D2 (logt) L

115



for some B; > 0 where we increase T if necessary for the last inequality to hold for
all t > T. Also,

By [Lin<i-piogty| < Pr[3s € (0,1) : X, < 2]

Lt)
sZ(m X5 < ¢] +le sup |X; — X, zg—ztD

§=0 s€[j,j+1

3 el j M *t
< _f2 J _4p X > Mugott

< B + tP | X,| > Myt (6.32)
su s| = 56 T — % .
= a(My)e O T 20y ’ t

where we have used in the second inequality that z > Mye ‘. Increase T if necessary
so that, for all t > T, %e"*t -z > %e"*t. Then by Lemma 6.2.3 part (a), where

A42y2ezo*t

Wesetw:W

, we have

Py | sup |X4| > %e"*t —z| <Py

s€[0,1]

sup | X4 > Aiye"*t}
s€[0,1]

< 41O 4 7 32f(0)t EARL
6200

< Byt2e Oty (6.33)

for some By > 0 where the last line follows by increasing T if necessary. Combining
(6.32) and (6.33), there exists 7' > 0 and B3 > 0 such that, for all t > T,

By [Lin<i-piogty] < Bste IOy~ (6.34)
Substituting (6.31) and (6.34) into (6.30) yields
P, [F}] < BiBs(logt) ¥ 1142~ "5 e /Oty e (6.35)

forallt >T.

We now turn to the event F?. Increase T if necessary so that for all ¢ > T,
Dslogt > T' for T" as in Proposition 6.4.3. Then by Proposition 6.4.3 and our choice
of z, if F# occurs, u(t —r, X,) > m for all r € [, 1 + D; log t]. To see this, note that
since 1; € [0,t— Dlogt] and D = Dy + D, r € [0,t — Do logt]. Increase T if necessary
to ensure that, for t > T, (t — r)"Ke? =) is decreasing in r for r € [0, — Dy logt].
Then

(t — r)_Ke”*(t_r) > (Dylogt) Ko P2logt — 95,
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In particular, for any r € [r1, 7, + Dy logt], X, < 2z implies X, < (t —r) Keo (t=7)

and Proposition 6.4.3 gives us that u(t — r, X,) > m. Since f is decreasing by
assumption (6.3), f(u(t —r, X,)) < f(m) for all such r. Therefore by (6.35)

[ff (t=s,X))ds ]

< ef(O)th |:F11:| + ef(O)(t7D1 log t)+f(m)D; logth[Xt < %]

o 1D B2«
< By Bs(logt) =2 "2 Sy 4 thﬂ?l(f(m)—f(o))
< 9
Sy«

where in the second inequality we increase T' if necessary and use Lemma 6.2.2 and
that * > Me° t. The final inequality follows by our choice of D; and Dy in (6.28)

where we increase T' = T'(¢) if necessary. |

We now consider the event Fj, recalling that

Fy:={3s€ (t—Dlogt,t—C): X, < h(s), X, < %}
N{X, > h(r)Vre (0,t — Dlogt), X, ¢ [h(v),z —

2] Vo < s}.
Claim 2. There exists T'= T'(¢) > 0 and M = M(e) > 0 such that, for all t > T
and z > Mye®™?
|:€f0 u(t—s,Xs)) ds-ﬂ ]<8.
8y

t
Proof of Claim 2. First, note that E, {efo f(u(t_s’x““))dsllpz} ZLDIOgtJ A; where

u(t—s,Xs))ds
A efo ﬂﬂse[tfjfl,tfj]:Xs<h(s)ﬂxtg%ﬂXt,jflzx—zt]1XT¢[h(r),xfzt]Vr§s .

Conditional on the event A;, the first time the stable process satisfies X, < h(s) is
at a time s € [t —j — 1,t — j], and to arrive at this location, the stable process had
to jump over the region between y = h(s) and y = = — 2.

Let 7; :=inf{s >t — j — 1 : X, < h(s)}. By the Strong Markov Property at time

Aj <E, {e(t—j)f(()) ]]-Xt_j_12x—zt :H-Tjgt—j :H-XS ¢[h(s),x—z] Vs<Ty

t—7;
- Ex,, {efo i f(u(tfrjfs,xs))dSHXtiT <ZJH _ (6.36)

To control the inner expectation in (6.36), we will show that, with high probability,

once the stable process has gone below the curve h(s), it remains for a period of time
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in a region for which f(u(t — 7; — s, X;)) is strictly smaller than its maximum value.
To this end, let [ € [j,7 4+ 1], y < h(t — j — 1) and consider

! l
fu(l—s,Xs))ds fu(l—s,X5s))ds
E, elo I g ]leSZ‘] =By [efo a ) leS%ﬂXs§y+exp("lj) Vsﬁé]

+ e Op, [ sup | X > exp ("4*])] : (6.37)
0<s<ifd

We have introduced the (deterministic) variables | and y to simplify the coming
calculations. Later, we will use ¢ — 7; is place of [ and X, in place of y. We will
bound the first term on the right hand side of (6.37) by showing that, if X, < y-+e” /4
for all s < 1/2, then X, < (I—s) e (=) for all s < 1/2 and Proposition 6.4.3 applies.
This provides us with an upper bound on the Feynman—Kac growth term. We will
see that the second term on the right hand side of (6.37) occurs with low probability.
The resulting bound for (6.37) will then be substituted back into (6.36) to give us an
upper bound that is summable in j.

Before bounding the terms in (6.37), we show that for all integers C' < j <
| Dlogt], as long as C' is large enough,

0" i/2

2h(t —j—1) < —

GITF (6.38)

It will then follow immediately that, as long as C' is large enough, for all s <1/2 and
all integers C' < j < |Dlogt],

At == 1)+ €T < (1 - 5)Ke 07, (6.39)

First consider the case when C' < j < |Dlogt| — 1. Then, by definition of f, (6.38)
will hold if

_ * B —K Df /.
G+1) T > (B2 +1))  emO.

. Do 1 (1 Do
SIHC6D2<D1,3<§SOU‘](§—3

previous inequality holds by increasing C' as necessary. This proves (6.38) in the case
of j < [Dlogt] — 1. Now suppose j = [Dlogt]|. Then (6.38) holds if

) > 0 if C is large enough. Therefore the

(D lo t)_KtDQU* < ﬁ
2708 ~ (Dlogt+ 1)K

which clearly holds for T sufficiently large since £ > D,. So (6.38), and hence (6.39)
hold by choosing C' and T sufficiently large.
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Increase C' if necessary so that C' > 27" for T as in Proposition 6.4.3. Then
[l —s > 1T so by (6.39) and Proposition 6.4.3, there exists m € (0, 1] such that, for

6 < (f(0) = f(m)) AL,

! l
B, elo Flull=s.XDdsy ,;] < E, [efo S 21y, <ytexp(?

Zj)v8<é}

+ e Op, [ sup | Xs| > exp ("43)]

0<s< i
< HFO+EFO-0) 4 17 (0) (4 2 1)e—f<°)j/8)

< Byl F0=6/2)

for some By > 0, where in the second inequality we apply Lemma 6.2.3 part (a)
(which gives the stated bound by increasing C' if necessary so that %e*f ©3/8 < 1
for all j > (). The last inequality follows by our choice of ¢ and increasing C' if
necessary. Substituting this into (6.36), we obtain

A; < Byet(0)-3/2p_ (Xij1>x—z, 7 <t—j, Xs&[h(s),z—2z|Vs <7
< ByetO02p (Fs et —j—1,t—j]: | Xy = Xo_| > — 2 — h(t —j —1)]
< B5etf(0)—j5/2$—a

< BS(My)faefjé/Q

for some B5 > 0, where we use Lemma 2.1.8 and increase 7T if necessary. Therefore

LDlogtJ
€f0 u(t—s,Xs)) ds-ﬂ < B5 My Z 6—6]/2

. B56760/2
< (My) T2
< 5
8y~
by increasing M () if necessary. [ ]

Combining Claim 1 and Claim 2, and increasing T" and M if necessary, we conclude
that for all t > T and > Mye”

E, [efJ Su—s.XDdsy | 4;. (6.40)

We now turn our attention to the event
E = {Els €(0,t—C): X, €[h(s),r — 2z, Xy < %t}
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Let 75 :=inf{s > 0: X, € [h(s),z — z]}. We consider separately the events

E, = {72 <t—Dlogt, X; < 5}

By = {72 € (t—Dlogt,t —C), X, < ;}
and note that £ = F; U Fy. We start by considering the event E; and a subset of 5
in Claim 3.
Claim 3. There exists T'= T(¢) > 0 such that, for all t > T and z > Mye®*

3

ff tsXsds:H_ <i dE ff tsXsds:H_ " <
5y an BEan{X,,>2} S

Proof of Claim 3. We show that F; occurs with low probability because the stable
process starting at x is unlikely to reach the negative half line via an intermediate
jump into the region [h(s),z — z;]. First note that, by the Strong Markov Property

at time 7y,
Px[El] == Ex [PXTQ {thrz S %} ﬂrggthlogt}
<E, |:PX7—2 {th‘rz < %:| 17'2<tD10gt1XT2€[zt,;]]
+E, [PXTZ [thfg < %} Lr,<t-Drogtl €[ 20— Ztﬂ . (6.41)

We bound each of these terms separately. By Lemma 6.2.2, Lemma 6.2.3 and since

x> Mye” !,

E, |:PX-F2 |:th7'2 < %:| HT2<tD10gt1X72€[zt7;]:|

s B [Pzt [XFTQ < %} ﬂTQStﬂXQG[z x]]

2
2°B t
<2 e foc i X< 3
a oz
2°B t
< PO[SUP’X‘> ]
s€(0,t
20 B te~ /O o
< — (4+t8F(0)1)%)
t2+2

S B6 Zf‘ef(o)t
2%(Dqlog t)5
64D2f(0)—2—5 o f(0)t

o 2%(Dologt)Ke
«
< Bgy tP21(0)=3=5 o f(0)¢

(6.42)
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for some Bg > 0 provided T is sufficiently large. By similar arguments,

2*B t _Zt -
B [PXTQ [Xt—fa < %} Lo <i-plogtly, ¢ elza—z]| S a (z—2z) <46 T Atz 2)

1 (Dsylogt)®3
IO T0D;

< By (6.43)

for some B; > 0 provided T is sufficiently large. Substituting (6.42) and (6.43) back
into (6.41), and using that f(u(t,z)) < f(0) for all t > 0,z € R, we have that there
exists Bg > 0 such that for any € > 0

f flu(t—s,Xs)) ds:n_ } SBSy_a< (logt)Ka . (lOgt>K2>

D2f(0)—3-% tf(OgDz o

3

Sy«

for all t > T for T'= T'(¢) sufficiently large, using our choice of D, from (6.28). This
proves the first part of the claim. By similar arguments as those used to obtain (6.43),

and increasing T if necessary,

P [B2 1 {Xn 2 5} <Bu [P, [Xom < %] Lncpioste-o) L e[50s)

t(log t)H

—a_—f(0
< Bgy “e 10 tf(o)D2 )
2

£
8y«
by our choice of Dy, so the second part of the claim holds. [

It remains to consider the event

EyN{X,, <2} ={ne (- Dlogtt-C), X, <%}n{X, <5}

where 7 :=inf{s > 0: X, € [h(s),x — %]}

Claim 4. There exists T'= T'(¢) > 0 and M = M(e) > 0 such that, for all ¢ > T

and x > Me'?
3€

f u(t—s,Xs))ds . ve
{e 0 ﬂEgﬂ{XT2<§} < Sy‘l'

Proof of Claim 4. We decompose E, N {X., < %} into the union Ej and E3 where

Ey = E,Nn{X,, < N{Xs >z —2Vs <}
Ey = EyN{X, <2}n{3s <7:X, <h(s)}
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Note that F2 C F, so by (6.40) and increasing 7" and M as necessary,
f (u(t— sXS)ds-ﬂ } <i 6.44
[ ’ 4y (6.44)
It remains to consider the event Ej. First, note that

|Dlogt]

{efo ult=s,Xo))dsy ]S > flj
j=C

where

A

Aj = ef(o)tEm [172e[t_j—1,t_j]ﬂXTQEI:h(TQ)7§]ﬂ{Xs>$—ZtVSST2}I]_Xt<ZQt:| ’

By Lemmas 6.2.2 and 2.1.8, and recalling that oc*a = f(0),

A] < ef(O)tEx |:PX7—2 [Xt—TQ < %} ]]'TQE[tj17tj]]]'XTQE[h(TQ),g]]]'{XS>IZtvs<7'2}:|
B )+ 1
< Zef o j%‘— = P[HS§12|XS—XS_|>%—ZJ
a (h(t —j) — %)°

< Bgef(o)tij +1 1

h(t—j)*z

Ka ] —+ 1 1
a ( Dy fO) Ko J
< Bg2 (D) e D210y (My)oel O

f B ing that (s) — 2 > "9 for all s < t. Set By := By2* (2)""
or some By > 0 using that h(s) — 3 > = for all s <t. Set By := By (ﬁ) .
Then
|[Dlogt| ‘Ko
S S + 1
|:€f0 u(t—s,Xs))d. ]1E1 < BIO(My) Z (jszig)
j=c  eD !l
|Dlogt|
< Bio(My)™ e~/
j=C
B o~ 22 10)C
< -«
= 10( y) 1—6_% (0)
<« &
8y~

where the second inequality follows by increasing C' if necessary and the final line

follows by choosing M = M (e) sufficiently large. This and (6.44) prove the claim. m

Finally, we consider P,[G] where we recall that

G={X.>2-%Vse[0,t-C], X, <

o

b
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Increase T if necessary so that > 3—? for all t > T'. Then by the Markov Property
at time t — C,

ef(O)th [G] S ef(o)th—zt [XC S %]
o8B _C
- 1 o
o (32)
2¢BC

~ a(My)~

< R
Sy
where the last line follows by choosing M sufficiently large.

In summary, we have shown that

Finally, we prove Corollary 6.4.5, thereby proving part (b) of Theorem 6.1.2.

Proof of Corollary 6.4.5. Fix e > 0 and y > 0. Let T = T(¢/2) and M = M(e/2)
be as in the statement of Proposition 6.4.4. Suppose t > T and z > Mye® t. Re-
call that z; := %(qlog t)~Kteo” for q > ﬁ. Then, by the Feynman-Kac formula,
Proposition 6.4.4 and assumptions (6.3) and (6.4)

u(t,z) < [ff ult=s,Xs))dsy }—I—ef(o)tE [OO (IL +1x,>= )]

’ T+ X ) \Xee(F5-1) T Kz
£ Coef Ot 2apt 200 f(0)
2y * (% +1)> az~ * z®

775
— 2

<

using that P, [Xt (2 . 1)} < Py {Xt < -5 - 1} < 2:£t by Lemma 6. 2 2. By

definition of z we may increase T if necessary so that (2 + 1)~ < =% for all
t > T, where we recall that 0*a = f(0). Therefore, since & > Mye® ¢, for all t > T

(t ) < g . QQCOB 1 4 20{00
u(t, .
T 2y a(My)e el 02 0 (My)e

By assumption, ¢f(0) —2 > 0, and the result follows by increasing 7' and M as

necessary. O
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It remains to prove part (a) of Theorem 6.1.2. We mimic our earlier proof of the
lower bound for u given in Proposition 6.4.3, which relied on first proving that u was

bounded below at a particular point (this was Lemma 6.4.2).

Lemma 6.4.6. For all ¢ > 0 here exists M = M(e),T = T(¢),p = p(e) > 0 such
that, for allt >T
u(t,2Me” ) > p.

Proof. Let € > 0 and M = M (e) be as in Corollary 6.4.5. Using the Feynman—Kac

formula and assumption (6.4),

t—1
u(t,2Me” ") > M Byp oo [exp (/ flu(t — s,XS))ds) Xo>Me”'Vs<t—1
0

Poppeont | X <0, Xy > MeT ' Vs <t —1]. (6.45)

We begin by bounding the latter probability. Following the proof of Lemma 6.4.2,

P2Me‘7*t [Xt < 07 Xs > Meg*t Vs <t-— 1}
> Papreone [X1 < 0] Pypgeors {Xs > Me”'Vs<t—1, X, < 3Mea*t] .

We bound each of these terms separately. First, recalling that o*a = f(0),

Popseont [XS > Me"t'Vs<t—1,X,4 < 3Mea*t}
> Py [|X,| < Me” ' Vs <t —1]

n2(t — 1)

where the second to last inequality follows by Lemma 6.2.3. By Lemma 6.2.2,
-1

B .
P3M€a*t [Xl < 0] Z T(?)MGJ t)_a. (647)
(0%

Combining (6.46) and (6.47) gives us

. ne(t—1)
Pyyyeont [Xt <0, X,>Me" Vs <t— 1] > Bgexp <—f(0)t T el Ot

where By := %(BM)“’.

It remains to bound the expected value from (6.45). By Proposition 6.4.4 and our
choice of M, there exists T = T(g) > 0 such that, for all + > T and = > Mye® !,
u(t,z) < ey~®. In particular, if 2 > Mye® * then for all s < t, u(t — s,2) < ce~f(0s,
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Recall that, by assumption (6.3) and the Mean Value Theorem, there exists £ > 0
such that f(u) > f(0) — ku for all u € [0, 1]. Therefore for all t > T

t—1

Eopfeost {exp ( ; flu(t — s,Xs))ds)

> Bopgeott [exp (/Otl f(0) — /fee_f(o)s) ds
> exp (f(O)(t — 1) + ke (e_f(o)(t_l) — 1)) .

stMe”*fvsgt—@

X, zMe”*tngt—l}

Combining this with our earlier bound, (6.45) becomes

* t - ]_
u(t,2Me” ") > Byexp (—f(O) — M + ke (e—f(O)(t—l) _ 1))

for all ¢ > T, so the result follows from some p(g) > 0 by increasing T if necessary. O

Finally, we can prove part (a) of Theorem 6.1.2.

Proposition 6.4.7. For all ¢ > 0 there exists T = T(e), N = N(¢) > 0 and m* =
m*(e) > 0 such that, for all t > T, u(t,x) > m* for all x < Ne° t.

Proof. By Lemma 6.4.2, there exists T' = T'(¢), M = M(e) and p = p(e) for which
u(t,2Me°t) > p for all t > T. Let T > 0 and suppose s > T + T. Take y €
[2M e T 2Me° ). Then there exists T < r < s such that y = 2Me” ", so u(r,y) > p.
Increasing T as needed, by Lemma 6.3.5 there exists m = m(e) > 0 such that
u(s,y) > m for all s > T + T proving the result for large enough 3.

Now suppose y < 2Me” T, By the Feynman-Kac formula and Lemma 6.2.2,

u(l,y) > By [uo(X1)]
Z mPO [Xl S —2M€U*T:|

B! -
> m——(2Me” )7,
_m2a( ¢ )

Therefore by Lemma 6.3.5, there exists 7", m > 0 such that u(r,y) > m for all r > T".
In particular, if s is sufficiently large, u(s,y) > m. Combining this with the above

case gives us the result. O

6.5 Proof of Theorem 6.1.3

We now proceed with the proof of Theorem 6.1.3, restated here for convenience.

Theorem 6.1.3. Suppose u is a solution to (6.1) and f is defined as in (6.2). Assume
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f and ug satisfy (6.3) and (6.4), respectively. Let o* = %0) and € > 0. There exists
T. > 0 and C, > 0 such that, for allt > T,

{r<Ce” '} C{reR ut,r) >1—¢c}.

To begin, we will describe the growth of solutions from time ¢ to time ¢ + 1. A
straightforward corollary of this result, Corollary 6.5.2, will enable us to prove The-

orem 6.1.3.

Proposition 6.5.1. Fix k > 1, § € (0,1), m € (0,1 —20), andt > 0. Fix z9 € R.
There exists Ry = Ry(0) > 0 and Cs > 1 such that, for any R > Ry, if u(t,z) > m for
all x € [xo— Rk, xo+ Rk], then u(t+1, z) > Csm for all z € [xo— Rk+ R, xo+ Rk— R].

Proof. Fix § € (0,1) and m € (0,1 — 2§). Define
¢ := min (9, inf{ f(u) : w € [0,1 — d]}) > 0.

For reasons that will become clear in the course of this proof, we fix Ry > 2 sufficiently

large so that

(1 + {1 ]e0)

2B 20+1 3\ 2
c ( ) — (6.48)

aR$ " 24B 2B

where B is as in Lemma 6.2.2 and we understand || f||o to mean the supremum norm
of f e C([0,1]).

Choose R > Ry. Suppose that u(t,z) > m for all x € [xqg — Rk, xo + Rk] for some
k > 1. Take z € [xg — Rk + R, zo + Rk — R]. By the Feynman—Kac formula,

u(t+1,2) =E, {efol Jlutrl=s.X)ds, b XY (6.49)
We will find a lower bound for (6.49) by considering the following two cases:

1
Case (1): For all r € [%, %], /71 Ly(ttrytz)>1-s dy < 1;

{ 1
Case (2): There exists t* € [%, i] such that / Lu(ttte y+oy>1—s dy > 1.
1
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We begin with Case (1). Equation (6.49) becomes

u(t+1,z) > mE, [efo1 f(“(tH_S’X“’))dSﬂ\xl—xo\ng
> mE, Kl + /01 flu(t+1— s,Xs))d8> 1|X1_zo|g3k]

— mP. (| X, — xo| < Rk| + mE. Uolf<u(t+ - s,Xs))ds}
_mE, :(1 ST /01 Flu(t+1— s,XS))ds}

>mP, [| X7 — x| < REk]+m /OlEz [flu(t+1—s,X,))]ds

= mE; [Lixi—aoporn | 1lo] - (6.50)
Now, for s € [0, 1], by definition of €
E.[f(u(t+1—s X)) >eP. [u(t+1—s,X) <1-4],
so (6.50) becomes
u(t +1,2) Zm (1= (1+[[fllo) P= [[ X1 — 20| > RE])

1
+ €m/0 P, [u(t+1—s,X,) <1—4ds. (6.51)

Now, for s € [%, %], by Lemma 6.2.2 and our assumption from Case (1),

[e) B*1
P, [u<t +1- 87X8> <1- 5] > /—oo sé I 3_1|y|1+0‘ ﬂu(t—l—l—s,y—&—z)gl—(s dy

B~ 1
> 7[1 1u(t+lfs,y+z)§175 dy
B—l
=

By Lemma 6.2.2 again, and since z € [z — Rk + R, xy + Rk — R|,

P, HXl — l’o’ > Rk] <Py “Xll > R]
2

Therefore (6.51) becomes

2B ) 1 B!

which is our lower bound for Case (1).

Now we consider Case (2), where t* € [&, 3] satisfies [!] Lo yrays1-sdy > 1.
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Note that, for all y with |y + 5| < % Ty the Feynman-Kac formula, and recalling
that |z — 29| < Rk — R

u(t +t5y+2) > Byp, [u(t, X))

>mPy [| X +y+ 2 — x| < RE]

> Py [| X | < Rk — L5l — |y 4 2500

> mP [\ | < Rk M}
[

2

> mPO |Xt* <~ *:|

2a+lB
> 1—
=01
= MR

where in the final inequality we apple Lemma 6.2.2. By assumption, 1 — 9 > mg.
Note that, if [y| < £, then |y 4+ 22| < & Therefore by the Feynman—Kac formula

u(t+1,z) >

= _119XH* (y) ((1 —0— mR)ﬂu(t+t*,y+z)>1—5 + mR) dy

+ / meDx, . (y)dy
[ & B\ [-1,1] e

R
< f

1
=(1—-0—mpg) /_IPXH* (V) Lu(tste yt2)>1-6 dy + mgPo [\th*
2a+1B>

aR>

B-1 A
>(1-0- mR)? /_1 Lu(t4t*y+2)>1-5 Ay + mpg (1 —

1—6—m ( W“B>2
P

- 5B a R

where in the second to last inequality, we apply Lemma 6.2.2 and our assumption
from Case (2). The final inequality follows by definition of mpg and since m > mg.

Therefore in Case (1) and Case (2) respectively, we have
2B em

t+1.2)>m(1-(1 ) il IS 6.52

ut+1,2) 2m (1= (14 1 flle) =) + 175 (652
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and

1—6— 20+1 B ?
u(t+1,z)z5Bm+m<1— aRa) . (6.53)

Recall that, by assumption, m < 1 — 24 and ¢ < ¢, therefore
1—-0—m ) €

> — > —.
5B~ 5B 12B
This, together with (6.52), (6.53) and our choice of R > Ry in (6.48) gives us
€ 1-0-—m €
1,z) > mi 1 1—
ult +1,2) 2 min (m( " 24B> " 5B +m< 24B>>

—m<1+8)
a 24B

=: mC5. O

Using Proposition 6.5.1, we can grow u to be arbitrarily close to one.

Corollary 6.5.2. Fiz 6 € (0,1), m € (0,1 —26), 29 € R and t > 0. There exists
Ry = Ry(6) > 0, k* = k*(6,m) > 1 such that, for any R > Ry, if u(t,z) > m for all
x € [xg — RE*, x0 + RE*], then u(t + k* —1,2) > 1 — 20 for all z € [xg — R, x¢ + R].

Proof. This follows immediately by setting k* = min {k eN: mef_l >1-— 25} in
Proposition 6.5.1. m|

We are now able to prove Theorem 6.1.3.

Proof of Theorem 6.1.3. Recall that, by Proposition 6.4.7, there exists T, N > 0 and
m* > 0 such that, for all ¢ > T, u(t,z) > m* for all x < Ne? . Choose § > 0
sufficiently small so that m* < 1 — 26. Let Ry = Ry(d) and k* = k*(6,m*) be as in

Corollary 6.5.2. Increase T if necessary so that, for all t > T, kﬂ,‘e"*lt > Ry. Then, by

Corollary 6.5.2, for all t > T and = € {—kﬂ*e”*t, kﬂ*e”*t} ,u(t+k—1,2) > 1 — 20.

That is, for all t > T+ k* — 1 and = € [— Ne;:k* et Ne;:k* e"*t} ,u(t, ) > 1 — 20.

Now suppose = < —%:k*e”*t. Let Ry = Ro(d) be as above and define kg :=
k* (5, %) > 1. Increase T if necessary so that, for all t > T + k* — 1,

Nel=+ . 9Bt =
7‘2 et 4 () + Roky < 0.
e}

By assumption (6.4) and the Feynman-Kac formula, for all z € [z — Roko, z + Roko,

1
since |z + Roko| > (%yy’

Bt m
t2)>mP (X, <0 >m|l—-—— | > —.
U(,Z)_m [t_ ]_m< ()4|ZE+R0]€0|O‘>_2
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Therefore by our choice of kg, Corollary 6.5.2 implies that u(t + kg — 1,2) > 1 — 26
for all ¢ sufficiently large. In particular, we may increase T' so that, for all ¢t > T,
u(t,z) > 1 — 2§, proving the result for all x < Ne;%ke"*t. o
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Chapter 7

Conclusion

In this thesis, we have used probabilistic techniques to obtain new results for frac-
tional reaction-diffusion equations. In doing so, we have improved results from the
PDE literature and demonstrated the effectiveness of our probabilistic approach. We
also believe our methods of proof to be valuable in of themselves, providing several
avenues for further research.

Our work on the fractional Allen—Cahn equation contributes to the literature in a
number of ways. In the deterministic setting, our main result, Theorem 3.1.5, states
that solutions of the fractional Allen—-Cahn equation converges to mean curvature

1 To the best of our knowledge, this family

flow under a family of possible scalings.
of scalings has not been considered before, and our result appears to be the first of
its kind in the fractional setting that explicitly states the speed of convergence and
interface width. The analogue of this result for the SAFVS process, Theorem 3.1.11,
appears to be the first result to consider motion by mean curvature flow for the frac-
tional Allen—-Cahn equation in the stochastic setting.

To prove Theorem 3.1.5, we represented stable processes as stable subordinated
Brownian motions. The central idea was to truncate these stable subordinators so
that we could more readily adapt work from the Brownian setting of [EFP17]. In
doing so, we have demonstrated how truncation can be used to translate results from
Gaussian to stable settings, in the context of voting systems for branching processes.

A natural extension of this work would be to find a more general class of reaction-
diffusion equations for which our results hold. For example, it should be straight-
forward to change the Allen—Cahn nonlinearity to another bistable function using
[O’D19], which tells us which nonlinearities enable a voting representation. Changing

the fractional Laplacian to the generator of another Feller process would, however, be

LOf course, we really mean ‘convergence as € — 0 of solutions of the scaled fractional Allen—Cahn
equation to the indicator function of a set whose boundary follows motion by mean curvature flow’.
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more challenging. It may be possible to prove our result for a general class of subordi-
nated Brownian motions. One ambitious venture would be to unify the Brownian and
stable results into a single theorem, stated for subordinated Brownian motions, where
the interface width and speed of convergence would, presumably, depend on the tail
distribution of the diffusive term. A result of this form would include processes with
mixed Gaussian and stable behaviours, such as Lévy flights. Other pursuits include
proving our result in the case of I(¢) = ¢ or taking o € (0, 1]; our method of proof
is not applicable in either case. In the stochastic setting, future work could be to
find the critical amount of noise for which mean curvature flow is preserved in the
limit, which has been accomplished in the Brownian setting [EGL22]|. Additionally,
one might consider other models for the stochastic fractional Allen-Cahn equation
other than the SAFVS process (or a variant of the SAFVS process itself).

In our second body of work, we have used probabilistic techniques to find the
spreading speed of solutions to the fractional Fisher-KPP equation. This improves
the result of [CR13|, which uses PDE techniques and the maximum principle. In con-
trast, the majority of our proof does not assume a maximum principle holds. In view
of this, and [Pen18],? it should be possible to extend our work to reaction-diffusion
equations that do not satisfy a maximum principle, such as the fractional Fisher—-KPP
equation with non-local nonlinearity. Future research might also include replacing the
fractional Laplacian in the fractional Fisher- KPP equation by a more general gen-
erator,® or weakening the assumptions on our nonlinearity and initial condition. To
obtain a more biologically relevant result, one could also study the spreading speed of
a stochastic fractional Fisher—KPP equation. To date, rigorous results on this subject
are lacking, but simulation studies such as [HF14] suggest that the presence of noise

would drastically change our results.

2In [Pen18], the author estimates the spreading speed of a Fisher- KPP equation with non-local
nonlinearity using a Feynman—Kac representation of solutions.

3This is accomplished in [CR13], for a family of generators whose transition kernel satisfies a
power decay assumption.
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Appendix A

Chapters 3-5 supplementary
material

A.1 Fixed points of g,

Proposition A.1.1. The function gy has fixed points u_, %, and uy, where

(1—b2)3(1—3b2) (1—b2)3(1—3b2)

1 _ 1
U- =73 b5 0 Y+ =3t 2(1—5.)3

Proof. We aim to find a such that gy (% +a)= % + a. Now,
g (Fra)=3(@-)t+a)+%) —2(0-b)E +a)+5)
=2(b- —1)°a® + 3(1 — b.)a + 3.
Setting this equal to % + a we obtain the quadratic equation
2(1—b.)%a*+ 3(1 —b.) =0,

1

1 are clearly solutions. To see that g (3) = 3, note that

for which u_ — % and u, —

o (1) =o (0= ) =a ()= :
A.2 Proof of Proposition 3.3.22

Before proving Proposition 3.3.22, we will need the following result.

Proposition A.2.1. Let hy(x,-) denote the transition density of a d-dimensional
Brownian motion W, started at x. There exists a constant C' > 0 such that, for all
r >0,

d+1

b (z,y) — he(2,y + 2)] S Cr 2 |2

for all z,y, z € RY.
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Proof. Fix r > 0. Since

— |lz—y|?
hr(may>* (47‘{'7")% eXp( 43 )7
by the Mean Value Theorem
1 2
€]
— < _ 5"
’hr(way) hr(way‘i‘zﬂ = (4777“)%’z| ’Vexp( 4r)

for some & on the line segment between y — x and y + z — x. Now,
v exp (—£2)| = \5| (—2) <t
exp . €XP ro2

since z exp(—z?) < 1 for all z € R. The result follows by setting C' := (47)" 2.

SN

We now prove Proposition 3.3.22, restated here for convenience.

Proposition 3.3.22. Let o € (1,2), 0 <t < 7,0< <y, k € N and F be as in
(3.5). Then, for any x € RY, there exists my,my > 0 such that

PV (Z7 (1) = 1)] = Bo [V (W: (1)) = 1)]| < mae™= + maF(e) (A.1)
PV (Z7(t) = 1)] = Bo [V (Wee (1) = 1)]| < mae™ = +maF(e). (A.2)

Proof. We prove (A.2) and note that (A.1) follows by identical arguments. Denote
the standard Euclidean distance in R as | - | throughout. To begin, we will construct
a coupling of Z*(#) to a historical ternary branching subordinated Brownian motion,
W (t). Define

u(t,x) =P, [V (Z(t)) = 1] and v(t,x) :=P[V(Wg:(t)) = 1].

Abuse notation and let 7 denote the time of the first branching event in both Z*(¢)
and Whg-(t). By the Markov property at time 7, v and v can be written as

u(t, ) = Bolgx (u(t — 7, Z1)) Lr<t] + Ba[p(Z") Lrsd] (A.3)
vu(t, x) = Balgx (v(t — 7, W(RZ))) Lr<e] 4 Eo[p(W (R7)) Lrsy]- (A.4)
To bound the difference of u and v, we control the difference of the first terms and

second terms in (A.3) and (A.4) separately. First, since 7 ~ exp(e72),

t

Ex[p(Z:_)]17>t] - Ex[p(W(Ri))]lT>t] S P[t S 7_] S e 2. (A5)

To bound the difference of the first terms in (A.3) and (A.4), set t* := ke?|log(e)|
and 0. := Do(k + 2)I%()|log(¢)| for Dy as in Theorem 3.3.18. Denote the transition
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density of W(Rs) started at « by fi(x,-). Then, since g« is bounded above by one
and, by definition of Z;",

E, [gx(u(t — 7, Z7))Lr<i]
< By [gx(ult = 7, Z})) Lrciner | + Blr > 1°]
< sup E, [gx(u(t — 7, W(R) + w))Lrcypse] + "

|w|<6e

= sup E {/Rd gx(u(t — 7,z +w)) fr(x, Z)dZ]lTSt/\t*] + eF

|w|<de
= sup E [/ gx(u(t —7,2)) fr(z, 2 — w)dz]lTStM*} + &F
|w|<de Rd
<E |:/Rd gx (u(t —1,2)) fr(z, z)dz]lTSt,\t*} + ¥
+ sup E [/d gx(u(t — 7, 2)[fr(z, 2 — w) — fr(z, z)]ILTStM*dz} ) (A.6)
|w]<de R

Consider the d-dimensional ball B, (Té + (L_) = {z eERY: |z —z| <7a+ (55}. To
ease notation, let B, := B, (Té + 55). Here, B, has been chosen so that, for z € B,,
the difference | f;(x, 2 — w) — f-(z, 2)| is sufficiently small, and for z € BS (the com-
plement of B, in R%), the probability of the subordinated Brownian motion jumping
from x to z by time 7 is sufficiently small. Then, to bound the last term in (A.6) we
use that g(u(t — 7, 2)) is bounded by 1 to get

sup E |:/Rd gu(t — 1, 2)[fr(z, 2 — w) — fr(x, Z)]ILTSMt*dz}

|w|§(55

< swp B[ [ 1felw2 = w) = (o, 2)[Lrcen-d2]
|w|<de R

< sup E / |fr(z, 2z —w) — ff(x,z)|dz]lfgmt*]
|w|<de ©

+ sup E [/ |fr(z, 2 —w) — fT(x,z)]dzllTStM*l : (A7)
lw|<de B

To bound the first term of (A.7), first note that

C
x

Plr < 2] <1 —exp (—5?5’2) < I(e)**e 2| log(e)]*.

By Proposition A.2.1 (noting that f;(z,-) = hpe(x,-) for h the transition density of
a d-dimensional Brownian motion) using that the first integral is bounded above by

two, and allowing the constant C' to change from line to line,

sup E {/x |fr(z, 2 —w) — fr(x, 2)|dzl<pase

|w]<de
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< sup CE [ / w|(RS)™ dz]lT<Mt*]lT>5a]—|—2]() 2| log(e)|®

< CO.E [V(B,)(R)™F Lesge | + 21(2)*c 2| log(e)|”
< CO.E [(27)% (R2)™F Lrsse | + 21(2)*2 72| log(e) " (A.8)

where V(B,) denotes the volume of B, which is proportional to (Té + 4.)%, and,
conditional on 7 > 42,

the —p-th moments of (RS)s>0. Using this, and letting D, Dy change from line to

is bounded above by (27’) In Lemma A.4.3, we will bound

line, we obtain

d+1

E[r&(R) ™5 Loss | <B 75 (R)
< D{E {7567] + DoE {7_567}

d+1}

2d 2
S 13167 + DQE_;.

Substituting this back into (A.8), and again letting the constants change from line to
line, we obtain
|S|UI()S E [/ |fr(x, 2 —w) — fr(x, 2)|dzL <ipee
w|<de x
< (9. (5a +e a) + 21(£)** | log(e)|*
= Che'a I(e)?|log(e)| + Col(e)%e o | loge| + 21(2)**= 2| log(e)|®
< 021(5)25_%| log |, (A.9)

where the final inequality follows by Assumptions 3.1.2 (B)-(C) and we allow Cy to
change from line to line. By Assumption 3.1.2 (C), (A.9) goes to 0 with .

To bound the second term in (A.7) we use [CK03, Theorem 1.1], which provides
upper bounds on the transition density of subordinated Brownian motion, with trun-
cated stable subordinator that has truncation level independent of . To apply this
result, we rewrite W (RS) in terms of a 1-truncated subordinated Brownian motion
as follows. Let (U%)s>0 denote an §-stable subordinator with truncation level a (and

no speed change). Let 2 denote equality in distribution. Then

D

RZ 2 UsI( ))QQ 2 I(é‘)ZUSlI(E)Q

where the first equality follows by definition and the second equality follows by show-
ing that, if ¥ and W’ are the characteristic exponents of (U/)*),~q and (U)o respec-
tively, then I(g)*¥(0) = W'(01(£)?), which follows easily from the Lévy-Khintchine
formula (Theorem 2.1.5). Then, by the scaling property of the Brownian motion,

W(RS) 2 I(e)W (Ul o)) (A.10)

136



Denote the transition density of (W (U)o by fi(z,y). By (A.10), fy(z,-) is related
to the transition density of W (RS) by

A

fi(@,y) = fro-2(I(e) ', () "y).

Therefore the second term in (A.7) can be rewritten as

sup E [/
|w|<6e B

which, by [CK03, Theorem 1.1], is bounded above by

c
x

Frtoy 2 (1), 1) 2 = w) = Froy2o (1), I() ') dzLW]

) < (zI(g)~1)d+e
- |w|§%EE Vz (2 = w)d+o‘d ] o VBI para ¢ ]
< DI(e)*'E {T [
< DI(e)* "E[r(r )]
= DI, (A.11)

sup B V Dri(e)” d+adz] +E VB Wdz]

for some D > 0 that we allow to change from line to line. Here we have applied the
change of variables z — w + z in the third line. Note that, since @ > 1 the last

quantity goes to 0 with . Recall from (3.5) that
F(e) = I(e)% = |loge| + I(e)* .
Then, choosing m > 0 sufficiently large and e sufficiently small so that
mF(g) > ¥ + DI(e)*™! + 021(5)25_%| logel,
by (A.11) and (A.9) we can bound (A.7) to obtain
E, {gx (u(t — T, Zj))]ngt}
<E [/Rd gx(u(t — 7, 2)) fr(z,2)dzl<ippe | + mE(g). (A.12)

Finally, we note that

Ey [g9x (u(t = 7, W(B2)Lr<t] 2 By g5 (u(t — 7, W(R2)) Lr<inr]

=E {/}Rd gx(u(t — 7, 2)) fr(z, 2)dz1r<cipnpe |
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which, together with (A.12) and (A.5) gives

u(t,x) —v(t, )
<E {/ gx(u(t —7,2)) fr(x, z)dz]lTSt/\t*] - {/ gx (v 2)) fr(@, 2)dz1r <ones

Using the same approach we can obtain the lower bound on u(t, z) — v(t, ). Namely,
by analogy with (A.6),

E, [gX (u(t — T, Zt*))]lfgt}

>E URd glu(t —1,2)[f-(x, 2 —w) — fr(x, 2)] ]17<Mt*dz}
+E[g(u(t — 7, W(R7))) Lr<int]

> — \jg?sa E [/Rd glu(t — 1, 2)[f-(z, 2 —w) — fr(x, 2)] ]17<t/\t*dz]

+E [g(u(t - T W(Rf—)))l’rﬁt/\t*]

and the final term can be bounded identically as before to give us that

ult,z) — v(t, )
> E {/Qx 2)) fr(, Z)dZ]lr<tAt*] - [/gx 2)) fr (7, 2)dz 1 <ine
— (e = —i—mF(s)) .

Therefore, using that g, is Lipschitz with constant %, we obtain

lu(t, z) —v(t, x)|
<E H/ glu(t —71,2)) —g(v(t — 7, 2))) fr(z,2)dz
< 2E[Ju(t — 7, W(R)) — v(t — 7, W(R))|Lr<l] + €72 + mF(e)

t - t
<3 [ llulp, ) = v(p. Mlwe™ R dp + e 4 mE(e)

t

Lgt] +e 2 +mF(e)

Finally, using the Gronwall’s inequality [MF72] (see also [Dra03, Theorem 15]) we
deduce that

lu(t, ) —v(t, )] < (e_a% + mF(e)) exp (g /Ot exp(—qu)deu) ,
< (e_s% + mF(s)) exp (%) ,

which gives the desired bound by choosing an appropriate my, my > 0. O
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A.3 Proof of Proposition 5.2.7

To begin we restate Proposition 5.2.7.

Proposition 5.2.7. Let 0 <t < 7 and G be as in (3.12). Then, for any x € RY,

there exists my,mo > 0 such that, for n sufficiently large,

PoVy(E (1)) = 1) = BulV (Wier (1) = U] S e 4 maGln). (A.13)

Proof. First note that, by Lemma 5.2.2, we may choose £ € N and n > n, such that,
with probability 1 — ek, 2"(¢) £ ©"(¢), for ¥"(t) defined in Definition 5.2.1. That

is, we may work with the branching jump process (¥"(t));>o throughout. Define
ult,z) = Po[V, (8" () = 1] and wv(t,x) =P, [V (Wge(t) = 1].

Abuse notation and let 7 denote the time of the first branching event in both W()
and Whg-(t). Consider the three offspring of the ancestor particle in W", (1), &5 (7)
and &J (7). Define

g(u(&'(T))x) = g(ut =7, (7)), ult = 7, &3 (7)), ult = 7,£5(7))).

By the Markov property at time g(u(&'(7))), u and v can be written as

u(t, v) = Ba[g(u(&' (7)) Lr<t] + Ba[p(&7 (1)) 1r>e] (A.14)
v(t, ) = Befgx (0(t — 7 W(R))) Lri] + Bo[p(W(RE")) Lrsi]. (A.15)

To bound the difference of u and v, we control the difference of the first terms and
second terms in (A.14) and (A.15) separately. First, since 7 ~ exp(ne,?),
Ea[p(&7(£)) Lrse] — Bal[p(W(R{™))Lrse] <Pt < 7] <€ e0?. (A.16)
To bound the difference of the first terms in (A.14) and (A.15), set t* := ke?|log(e,)|
and ¢, :=2n" 2(1-%) | Denote the transition density of W (R;") started at x by fi(z, ).
Then, using that g is bounded above by one and is increasing in each variable, by

Corollary 5.2.6, there exists a subordinated Brownian motion (W (R")):>o such that

Eq [g(u(&' (7)) Lr<i]
< B [g(u(&' (7)) Lrcins] + BT > 7]

< sup By g(ut =7, W(R?) +w)) Loz + 008 I(0)07 4 b, 4 2]
|w|<én

= sup E |:/R‘ﬂ gu(t — 7,z +w)) fr(x, 2)dz Lrcppe | + n_ﬂ(l_%U(an)a*Q +b,, +¢e*
lw|<én
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= sup E {/d glu(t —7,2)) fr(x, 2 —w)dz :H-Tgt/\t*} + nfﬂ(k%)](gn)"‘_2 + b, + EZ
‘w‘gén R

< sup E [ o,z = w) = fo(w,2) Lwdz} + 008 1(e,)2 % b, + e
[w|<on R
+ B, [g(u(t — 7, W(RT))) Lr<int] - (A.17)

To bound the expected value of the integral of |f.(z, 2z — w) — f,(x, z)|, we partition
the integral over R = B, + BS (where BS denotes the complement of B, in RY) for

BQC::BE(Ti—i-@@):{ZGRd:LZ—CUlSTé—I—(Sn}.

Note that
Plr < d5] <1 —exp (—5;‘;5;2) < n=7(1-5) 2

n

so by Proposition A.2.1, proceeding exactly as in (A.9), there exists C' > 0 such that

sup E /B |fr(z, 2z —w) — fr(x,2)|dz Lgmt*} <C <n§(13)5;2>a (A.18)

|w|<dn

and D > 0 such that

sup E [/c |fr(z, 2 —w) — fr(w, 2)|dz Locine- | < DI(g,)* (A.19)

lw|<dn

Recall from (3.12) that

Q=

Gy = 7D 1) b, + (0 3078)2) 1)

Then, choosing m > 0 and ¢,, sufficiently small, by (A.18) and (A.19) we can bound
(A.17) to obtain

Eq [g(u(& (7)) 1r<] < Elg(u(t — 7, W(R)))Lr<ins] +mG(n). (A.20)
It follows from (A.20) and (A.16) that

u(t, z) —o(t, z) <Elg(ult — 7 W(R) Lrcine] = E g (vt — 7, W(E))) Lr<ine]
+ e +mGn). (A21)

Using the same approach we can obtain the lower bound on u(t, z) — v(¢, ). Namely,
by analogy with (A.17),

E. [g(u(9i'(7))*) Lr<]
> E[ glu(t — 1, 2)[fr(z, 2 —w) — fr(x, 2)] Lr<pnr=dz

Rd
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+E[g(u(t — 7, W(R))) Lr<iar]
> = s B { [, otut = 7)ok, 2 = w) = folz, 2)] Lgmdz}

+E[g(ut — 7, W(E")))Lr<inr]

and the final term can be bounded exactly as before to give us that
u(t, ) —v(t,x) =2 Elg(u(t — 7 W(E"))) Lr<inee] = Elgx (v(t — 7, W(RZ))) Lr<ins-]
—eTET mG(n). (A.22)

Combining (A.21) and (A.22), using that g(-) is Lipschitz with constant 2 and
gx () == g((1 = b., )& + 3be,) we obtain

ju(t, x) — (L, z)]

sE /R l9(ult = 7,2)) = gu (vt = 7,2))| fol, 2)Lrudz| + ¢ F +mG(n)

t

SE(Ju(t — 7, W(R:)) —v(t — 7, W(RZ))|[1,<] + e 5 +mG(n) + 3.,

IN

t L t
<3 [ Nl ) = oo e P dp ¢+ mGln) + 3,

Finally, using the Gronwall’s inequality [MF72] (see also [Dra03, Theorem 15]) we
deduce that

t
lut, ) = v(t, )|l < (e +mG(n) + gb%) exp (g / exp(—ugf)sfdu) ,
0
< (e +mG(n) + gbgn) exp (%) ,

which gives the desired bound by choosing an appropriate my, my > 0. O

o
RIS

m
ISk

A.4 Truncated subordinator calculations

Throughout this section, let (R%)s>o be the I(¢)*-truncated $-stable subordinator

with Lévy measure given by

% (ZTTQ> 2 I(g)a—2y*1*§ H{Ogyg%l(aﬂ}dy' <A23)

Denote by P the probability measure under which (R%)s>0, started at R = 0 has this
distribution, and let E denote the corresponding expectation. For all s, A > 0 the
Laplace transform ¢(\) := E [exp (—AR:)] of RS is

a - 2=21(e)? p=MY _ |
o =ex (5 (252)" 1605 | i)

.
The following lemma will enable us to show, in Proposition A.4.2, that R is close to

(A.24)
y2

s for small times s, which is a crucial component of our proof of Theorem 3.3.18.
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Lemma A.4.1. Let (RS)s>0 be as above. For all s > 0, B[R] = s

Proof. The expected value of R can be calculated explicitly by considering the deriva-
tive of its Laplace transform, namely E[RS] = —-£$(\)|5—o. Denote I := I(e) through-
out. Fix A\, s > 0. Using integration by parts,

[ ) e )22ty (- )
y2+1 = - a 27 o

where y(s,x) = [t e 'dt is the lower incomplete gamma function. So, using
(A.24), ¢(X) can be written as

B =exp (—172% (7N 1) = (220) T 1y (1 5,220 ).
By differentiating this quantity with respect to A, we obtain
B[R]
= e ()1 (30 (1 g B 88 (1 g o)

This can be calculated by considering the following identities for . First, by the

A=0

definition of v and a change of variables

V(13 ) = e [ s,
Therefore
(=gt = e ) e

27 «
1_o
— J2~a (2=a 2
= ()R

Under a different change of variables, v also satisfies

2 o\5 [T e _2ay
N (1 mear)| = (%) 7 [ e e

- ()7 ()

>~

N1
Q.‘&.
=15

Putting this all together we obtain

Bl = 2 ()1t (5 (50)' 7 () P () )

= S. O
With this, we can now prove Proposition A.4.2.
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Proposition A.4.2. Let k € N and (R%)s>0 be as above. There exists e > 0 such
that, for all € € (0,e) and s < €*|loge|,

P|RS = s| > (k+ 1)I(e)|loge|| < .
Proof. Let € > 0. As before we set I := I(¢). Fix k € N and s < £?|loge|. Note that

P[RS —s| > (k+ 1)I*|loge]]
=P [Ri > (k+1)I%loge| + s} +P [Ri <s—(k+1)I logau : (A.25)

By Assumption 3.1.2 (b), eI~! — 0 as ¢ — 0, and since s < £2|log ¢|, we may decrease
€ as necessary to ensure that s — (k + 1)I%|loge| < 0, and the second term in (A.25)
equals zero.

To bound the first term in (A.25), we note that, by [Sat99, Theorem 25.17],
and since the Lévy measure of RS has compact support, the Laplace transform ¢(\)
from (A.24) can be extended to all of R, and the exponential moments of R: exist
and satisfy E [exp (ARS)] = ¢(\) for all A € R. It is straightforward to verify using
Lemma A.4.1 that E [RZ] satisfies

BlRY = 3 (52)F oo [ g,

therefore for any s, A > 0, by Taylor’s theorem

= —1-A
E [exp (AR — AE[RS])] = < 2 o‘ ]a 2 / pE=: Udv)
a [2—« B a—2 2=ap2y 9 T 1-2
< exp <4 (T) I°7%e a7\ S/o v dv)
—exp (3 (252" 2 SIS ). (A.26)

Choose A = 72, Then (A.26) becomes
E {exp (I_QRi - ]_2E[R§]>] < exp @ (%)2 4‘16111_25)
Co\2 o 2-a&?|loge]
SeXP(é(Qa) H‘f“]z)-
This, together with Lemma A.4.1 and Markov’s inequality gives us

P RS > (k+ 1)I|loge| + 5| = P[RS — B[RS > (k+ 1)I*|loge]]
=P |exp (I72R; — I"*E[R]) > ¢ ]

2 20 2| loge
S 6lc—l—l eXp( (2aa> ﬁe ~ ’12 |> ]

143



By Assumption 3.1.2 (B), % — 0 as ¢ — 0, so the previous inequality implies

that, for € sufficiently small,
PR > (k+1)I*|loge| + 5| <&,
which, by (A.25) gives us the result. o

Lemma A.4.3. Let (RS)s>0 be as above. Then, for any q,s > 0, there exists Dy =
D1(q,a) > 0 and Dy = Ds(q, ) > 0 such that

E[(R)™] < e'(D1+ Dys™ ).

Proof. Fix s > 0,e > 0and I := I(g). Let v be the lower incomplete gamma function.
The Laplace transform (A.24) of RS can be written as

d(N) = exp (—]_23 (e_sza’\ﬂ — 1) — (2?7“)% I°72\% sy ( -3, 2;“/\]2>>
2=a 2 a o rEEAr
= exp ([25/ : e “dz — (2?70‘) : IQ*Q)\is/ : zzezdz>
0 0
A

= exp <2;as/0 e~ % (1 — /\%z_%) dz) .

By [Sch02, Theorem 1.1], if X is a non-negative random variable with Laplace trans-
form p, then for any ¢ > 0, E[X 7] = q%(q) I p (té) dt. Therefore, using the above

expression for the Laplace transform of R, for any ¢ > 0

1
B[(R)™] = qu@/ooo exp (TS/OM e tE I (1 A2 78) dz) d>.

When A € [0, 1],

1

)\q —« (o] a
/ e~ I (1 - )\2712’5) dz <1
0
and if A > 1, since the integrand is negative
1
)\6 —a [ o 1 o o [
/ e~ (1 - )\%z_f) dz < / 1—A2z 2dz=1— ﬁ)\fq.
0 0

Therefore
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Let T'(s,z) := [°t*"le~'dt be the upper incomplete gamma function. Then it is

straightforward to show that the above is equivalent to
1 2= 2q [«
E (R < ! () (2,2
(7)) < Fe (+a 5) T

< (1R (5) T)

Since 277“ < 1, the result follows. O

Lemma A.4.4. Let (R:)s>0 be as above and (Bs)s>o be a standard one-dimensional

Brownian motion. Let T* € (0,00), € > 0 and define z. implicitly by the relation

P..[B(R7.) > 0] = 5 + (uy —u-)"'e (A.27)

N

where uy and u_ are the fized points of gx from Proposition A.1.1. Then, for e

ze < 84/2m(T* +2) ¢

Proof. By symmetry of (Bs)s>0, (A.27) is equivalent to

sufficiently small,

Po[B(R5.) € (0,2.)] = (uy —u_)'e.

It is a standard fact for Brownian motion that, if £ > 0 and x > 0,

Po[B, € (0,7)] > ———e" .

ﬁ
=)
~

Let fre, (") denote the transition density of R7.. Then
Bo[B(R;.) € (0,2)] = [ BlB(r) € (0,2))f. (r)dr

_/ 27?7’6 QTfRS ( )dr

2I(¢)?|loge|+T* Ze 22
/ e 2 fpe (r)dr
LT V2mr r

< L 2 "
= a2z |1Og€|+T*)P[ 7o € (377, 21() 1og el +T7)]

Note that

P [R; € (%T*, 21(£)*|loge| + T*)}
=P |R5. <2I(c)’|loge| + T — PR < 477 (A.28)
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We bound each of these terms separately. First, by the proof of Proposition A.4.2,

for € sufficiently small,
P {RET < 2I(¢)?|loge| + T*} >1—-c

Let ¢(\) := Elexp(—AR5.)] be the Laplace transform of R5.. Now, by Markov’s

inequality,

P [R?T* < %T*} =P {exp (—2% (e)” 2R%*) > exp (—Lfl( ) 2T*)}
<exp (5325 30()°T") ¢ (3251(e) %)

Now, using the expression for ¢(\) from the proof of Lemma A.4.1,
o (2@ =exp (1= ) 1) 2 =7 (1= 5.1) T'1(9)2).

where (-, -) is the lower incomplete gamma function. Using that 1 — e < z,

—% /t?et
/t"‘l—t

therefore

and

B[Ry < 1T°] < exp ((1 et = 3)1(2 —5+ 2(201 a)> T*I(s)‘2> .

2

It is straightforward to verify algebraically that, since o € (1,2),
«o 1 2

22-a) (1-9)2-%° &

P [RET* < IT*} < exp ((f —e” )T*I(s)_Q) ,

where we note that § — e™ < 0. Returning to (A.28), we obtain

P {RET € (%T*, 21(g)?|log e| + T*)} 1 —ec—exp ((f —e ) T*I(e)”)

>
>

N |
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where the last inequality holds by choosing ¢ sufficiently small. Returning to our

original inequality, we have

2
_ Ze
Z.e T*

\/2m(21 ()| loge| +T7)

—_

Po[B(R5;.) € (0, 2:)] > 3

so by assumption

2
z
1 e T+

(uy —u_)te > i
\/27(21(2)?|loge| + T+)

DO |

™ N

Since lim._,g z. = 0, assume ¢ is sufficiently small so that e~ > % Further decrease

e if necessary so that (u, —u_)~! < 2. Then

8 \/277(2[(8)2\ loge| +T*)e > z,

so the result follows by decreasing ¢ if necessary so that I(¢)?|loge| < 1. m|
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Appendix B

Chapter 6 supplementary material

We now prove the Feynman-Kac formula, Theorem 6.2.1, and our bounds on the
displacement of a stable process, Lemma 6.2.3. Let (X;)s>0 be a one-dimensional

a-stable process throughout, where a € (0, 2).

B.1 Proof of Lemma 6.2.3

To prove Lemma 6.2.3, we require the following results.

Lemma B.1.1 ([LS16]). If R, is a stable subordinator with index §, there exists p > 0
such that, for all t,\ > 0
E {e”\Rt} = exp(—ptA2).

Lemma B.1.2 ([Kholl]). Let R; be a stable subordinator with index §. There exist

positive and finite constants ¢, = c1(a) and ¢y = co(a) such that, for all z > 0
1 —exp (—clz_%> <P[R; > z] < (1A z_%).

Lastly, we will need the following well-known estimate for the displacement of a
standard Brownian motion, which can be found in [Rob15, Lemma 5]. We state here

the version that can be found in [Penl8] in the proof of Lemma 2.3.

Lemma B.1.3. Let (B)i>o be a standard one-dimensional Brownian motion and
T > 0. There exists a constant cy > 0 such that for anyt > T and 0 < xy < 1,

Py [|By| <1 Vs <t |B| < o] > cre™™ /5 min(zo, 2).
Equipped with these results, we can now restate and prove Lemma 6.2.3.

Lemma 6.2.3. We have the following two bounds for the displacement of X.
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(a) There exists v > 0 such that, for any ¢ > 0,t > 0 and w > 0,

C2 [e3
sup |Xg| > ¢ <de 2z + (1 Atw™2).
s€[0,t]

Po

(b) Ift > 1 and 0 < xy < 1, there exist constants ny(a), n2(a) > 0 such that
Po[|Xs| <1V s <t |Xy| <o) > mmin(ag, 3)e ™.

Proof. We begin by proving part (a). Let R, be an §-stable subordinator, independent

of a standard Brownian motion B;. Denote the transition density of R; by fg,. Then,

since B(Ry) is equal in distribution to Xj, for ¢ >0

P, [sup X >
s€[0,t]

< [“E [sup B> ] fr ()
0

s€[0,7]

— 4 /0 TR (B, > ] fr, (r)dr

< 4/ e’CQ/ZTth(r)dr
0
< AP[R, > w] + e~/
for any w > 0, where the second line follows by the symmetry of Brownian motion
and the reflection principle, and the third line follows because, for Z ~ N(0,1),

P[Z > x| < e **/? if £ > 0. The result then follows from Lemma B.1.2.
To prove part (b), suppose t > 1 and xq € [0,1]. Define

T = s (a : .
w2\ 2p
Let ¢ := ¢r be the constant from Lemma B.1.3 for this choice of T. Then for 0 <
ZTo S 1
Po[|[Xs| <1Vs <t |Xi| < 2o
=Py [|B(Rs)| <1Vs <t |B(Ry)| < ]
-/ mDBugng1vsga|34gxo
0

R, = r} fr,(r)dr
Z/mRmBA§1v$§n|BA§xdﬁMMW
T

2/ cmin(:z:o,%)e’”QT/Bth(r)dr
T

> cmin(xy, %) (EO [e_WQRt/ﬂ — Po[R; < T])
> cmin(zo, 2) (e_pt(’rg/g)a/z - e_zpt(”z/s)m)
> cmin(xo, %>p(ﬂ_2/8>a/2672pt(7r2/8)a/2
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where in the second inequality we have used Lemma B.1.3, in the fourth inequality
we have used Lemma B.1.1 and Lemma B.1.2, and in the final inequality we use the
Mean Value Theorem and that ¢ > 1. i

B.2 Proof of Theorem 6.2.1

Next, we will restate and prove the Feynman-Kac formula from Theorem 6.2.1. We
will follow broadly the proof found in [Ligl0], where the same result was proved,
but for nonlinearities f € C(R) independent of time. We conclude this section with
Proposition B.2.1, which offers an alternative formulation of the Feynman—Kac for-

mula.

Theorem 6.2.1. Take ug € D((—A)2) and suppose f € C([0,00) x R,[0,00)) is
differentiable in the first variable with measurable derivative. For x € R and t > 0
consider the equation

duu(t,z) = —(=A)2u(t,z) + f(t, 2)u(t,z), u(0,z) = uo(z). (B.1)
Then a unique solution u to (6.7) exists with u(t,-) € D((=A)2) for each t > 0.

Moreover, u satisfies

u(t,z) =E, [exp (/Ot f(t—s, Xs)ds> uo(Xt)} : (B.2)

Proof. The existence and uniqueness of a solution u(t, -) € D((—A)?) follows from the
discussion [CR13, p. 697] together with [CR13, Remark 2.6]. In order to show that

u(t, ) satisfies (B.1), we adapt [Lig10, Theorem 3.47] and consider lim, | “(te2l—u(ts)

£

Fix t > 0 and z € R. Let ¢ > 0 and note that u(t + ¢,2) — u(t,z) = E, [G1 + G2

where
G1 = uo(Xyie) €xp ( ; flt+e—wv, Xv)dv) — uo(X}) exp (/Ot flt+e—w, Xv)dv)
Go 1= up(Xy) (exp (/Ot flt+e—wv, Xv)dv> — exp (/Ot ft—w, Xv)dv>> )
For 0 < s <r <t+ ¢ define
If(s,r) = /ST ft+e—v,X,)dv.

When ¢ = 0 we write I(s,7) := I'(s,r). We can further decompose G, into the sum
G =& + & + E3 where

t+e

X)) el°(0.1) (elf(t,wrs) _ 1)
Xt)) eIE(O,t)
Es = up(X;)el O (e]g(t’tJre) — 1)
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Following almost identical arguments to [Ligl0, Theorem 3.47] we have
E, [|&]] < et\lf\\oo(eé\\fl\oo — DE, [Juo(Xpse) — uo(X3)]] = o(e)

and
Ex [52]

lim ——

B [_(_A\E 10,1)
im = =By [—(=A)3ug(X)e! 1]

which follows by applying the Markov property at time t to E, [£,] . Lastly, consider
E.[&5]. By the Monotone Convergence Theorem, since f > 0,

1 t+e
liII(l) gEx {exp </ flt+e—n, Xv)dv) — 1}
t

_E, [(i exp (/tHZ flt+z—v, Xv)dv> 201

t+z
_E, [f(O, X)) + / O f(t+ 2 — v, X, )do }
t 2=0
=E, [f(0,X})],
and it follows that
. Ew [63] _ 1(0,t)
161&)1 P E, [UO(Xt)f((),Xt)e } :
Ex[gl]

We conclude that lim, exists with

lim E.[G1]
el0 g

£

=B, |~ (=2)3ug(X,)e' 0| + By [uo(X,) £(0, Xp)e! 1]

Ex [gﬂ

To show that lim.jo =*>* exists, by the Mean Value Theorem and the Measurable

Selection Theorem, there exists a measurable function ¢ : [0,¢) — R with ((r) €
(t —r,t+ e —r) for which

1 1 t ¢
lim —E, [Go] = lim —E, {uo(Xt)efo flt=rXp)dr (eg Jo 28y Xrydr _ 1>}
el0 € el0 €
t t
_E, [uo(Xt)efo F(t=rXe)dr / Of(t—r, Xr)dr} .
0
We conclude that w is differentiable in ¢ with

atu(t, :L') =E, [_<_A)%UO(Xt)61(O’t)} +E, [UO(Xt)f(O, Xt)el(o,t)}

t t
+E, {uo(Xt)efo f(t’T’XT)dT/ Opuo(t — 7, Xr)dr} .
0
It remains to show that u satisfies (B.1). By the Markov Property at time ¢,
u(t + €, gj) =E, |:u(t, Xg)efos f(t+€T,Xr)dT:|
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ult +2,2) = u(t, 2) = By [uft, Xo) (el /=08 1) | LBy u(e, X) - u(t, ).

Dividing the above by e and taking € | 0, the left hand side will exist by the above
arguments, and the first term on the right hand side also exists and equal f (¢, x)u(t, z).

This implies the final term exists and equals —(—A)2u(t, x), so u satisfies (B.1). O

Proposition B.2.1. Under the assumptions of Theorem 6.2.1, (B.2) can equivalently

be written as
u(t,z) =B, [exp ( | s Xs)dr) ult -, XT)]
for any r € [0,4).
Proof. To see this, let r € [0,]. Then
E, [exp (/0 flt—s, Xs)dr) ult —r, Xr)}
_E, [exp ( [ s Xs)dr> By [exp ( / Cr—s, XS_T)ds> uO(Xt_T)”
~E, [exp (/Ot flt—s. Xs)dr> uo(Xt)}

where in the first equality we apply equation (B.2) together with a change of variables

in the exponential term, and in the final equality we use the Markov Property. O
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