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Abstract

The goal of this paper is to study the lookdown model with selection in the case of a population contain-
ing two types of individuals, with a reproduction model which is dual to the A-coalescent. In particular we
formulate the infinite population “/A-lookdown model with selection”. When the measure A gives no mass
to 0, we show that the proportion of one of the two types converges, as the population size N tends to in-
finity, towards the solution to a stochastic differential equation driven by a Poisson point process. We show
that one of the two types fixates in finite time if and only if the A-coalescent comes down from infinity. We
give precise asymptotic results in the case of the Bolthausen—Sznitman coalescent. We also consider the
general case of a combination of the Kingman and the A-lookdown model.
© 2014 Elsevier B.V. All rights reserved.
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1. Introduction

In this paper we consider the lookdown (which is in fact usually called the “modified look-
down”) model with selection where we replace the usual reproduction model by a population
model dual to the A-coalescent. We first recall the models from [19,8], and then we will describe
the variant which will be the subject of the present paper.

Pitman [19] and Sagitov [20] have pointed at an important class of exchangeable coalescents
whose laws can be characterized by an arbitrary finite measure A on [0, 1]. Specifically, a
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A-coalescent is a Markov process (II;, t > 0) on Py, (the set of partition of N) started from the
partition O := {{1}, {2}, ...} and such that, for each integer n > 2, its restriction (H,["], t>0)
to P, (the set of partitions of {1, 2, ..., n}) is a continuous time Markov chain that evolves by
coalescence events, and whose evolution can be described as follows.

Consider the rates

1
Mee = / PP = pfta@p). 2<t=<k (1.1)
0

Starting from a partition in P, with k non-empty blocks, for each ¢ = 2, ..., k, every possible
merging of £ blocks (the other kK — £ blocks remaining unchanged) occurs at rate A ¢, and no
other transition is possible. This description of the restricted processes /1" determines the law of
the A-coalescent I1.

Note that if A({0}) = A([0, 1]) > 0, then only pairwise merging occurs, and the correspond-
ing A-coalescent is just a time rescaling (by A(0)) of the Kingman coalescent. When A({0}) = 0
which we will assume except in the very last section of this paper, a realization of the
A-coalescent can be constructed (as in [19]) using a Poisson point process

0
m= Zs,,,pi (1.2)
i=1

on Ry x (0, 1] with intensity measure dt ® v(dp) where v(dp) = p‘z/l(dp). We will assume
that the measure v(dp) has infinite total mass. Each atom (¢, p) of m influences the evolution as
follows:

e for each block of I7 (™) run an independent Bernoulli (p) random variable;
e all the blocks for which the Bernoulli outcome equals 1 merge immediately into one single
block, while all the other blocks remain unchanged.

In order to obtain a construction for a general measure /A, one can superimpose onto the
A-coalescent independent pairwise mergers at rate A({0}).

The lookdown construction was first introduced by Donnelly and Kurtz in 1996 [8]. Their goal
was to give a construction of the Fleming—Viot superprocess that provides an explicit description
of the genealogy of the individuals in a population. Donnelly and Kurtz subsequently modified
their construction in [10] to include more general measure-valued processes. Those authors
extended their construction to the selective and recombination case [9].

We are going to present our model which we call A-lookdown model with selection. An
important feature of our model is that we will describe it for a population of infinite size, thus
retaining the great power of the lookdown construction. As far as we know, this has not yet
been done in the case of models with selection except in our previous publication [4], where we
considered a model dual to Kingman’s coalescent.

We consider the case of two alleles b and B, where B has a selective advantage over b. This
selective advantage is modeled by a death rate « for the type b individuals. We will consider the
proportion of b individuals. The type b individuals are coded by 1, and the type B individuals
by 0. We assume that the individuals are placed at time O on levels 1,2, ..., each one being,
independently from the others, 1 with probability x, O with probability 1 —x, forsome 0 < x < 1.
Foreachi > 1and ¢t > 0, let n,(i) € {0, 1} denote the type of the individual sitting on level i at
time ¢. The evolution of (n;(i));>1 is governed by the two following mechanisms.
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1. Births Each atom (¢, p) of the Poisson point process m corresponds to a birth event. To each
(t, p) € m, we associate a sequence of i.i.d. Bernoulli random variables (Z;,i > 1) with
parameter p. Let

Ly={i>1:Z =1}
and
Lp=inf{i € I; , 11 > minl; p}.

At time ¢, those levels with Z; = 1 and i > {; , modify their label to n,- (min /; ;). In other
words, each level in /; , immediately adopts the type of the smallest level participating in
this birth event. For the remaining levels, we reassign the types so that their relative order
immediately prior to this birth event is preserved. More precisely

n- (i), ifi <4t
n: (i) = { 1~ (min I p), ifi € I p \ {min Il,p}
- — @, p N[, ...,i]} — 1)), otherwise.

We refer to the set I; , as a multi-arrow at time ¢, originating from min /; ,, and with tips
at all other points of I; ,. This procedure is usually referred to as the modified lookdown
construction of Donnelly and Kurtz. In the original construction, the types of the levels
in the complement of /; , remained unchanged at time ¢, hence the types n,- (i), for i €
Iy p \ {min I; ,} got erased from the population at time ¢.

2. Deaths Any type 1 individual dies at rate «, his vacant level being occupied by his right
neighbor, who himself is replaced by his right neighbor, etc. In other words, independently of
the above arrows, crosses are placed on all levels according to mutually independent rate «
Poisson processes. Suppose there is a cross at level i at time z. If n,— (i) = 0, nothing happens.
If n,- (i) =1, then

-k, ifk <i;
’“(")—{n,(kﬂ), ifk > i.

We refer the reader to Fig. 1 for a pictorial representation of our model. Note that the types of the
newborn individuals are found by “looking down”, while the type of the individual who replaces
a dead individual is found by looking up. So maybe our model could be called “look-down,
look-up”.

Since we have modeled selection by death events, the evolution of the N first individuals
n:(1), ..., n:(N) depends upon the next ones, and X,N = N_l(nt(l) + .-+ + n/(N)), the
proportion of type b individuals among the N lowest levels, is not a Markov process. We will
show however that for each ¢+ > 0 the collection of r.v.’s {n;(k), k > 1} is well defined (which
is not obvious in our setup) and constitutes an exchangeable sequence of {0, 1}-valued random
variables. We can then apply de Finetti’s theorem, and prove that X tN — X; a.s. for any fixed
t > 0, where (X;);>0 is a [0, 1]-valued Markov process, which is a solution to the stochastic
differential equation (which we call the A-Wright—Fisher SDE with selection)

t
X, =x— a/ Xs(1 — Xy)ds + / p(ly<x _ — X-)M(ds, du, dp), (1.3)
0 [0,¢1x10,1[2 !

where M (ds, du, dp) = M(ds, du, dp) — p~2dsduA(dp), and M is a Poisson point measure on
R, x]0, 1[x]0, 1] with intensity dsdup > A(dp). The process (X,);>0 represents the proportion
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Fig. 1. The graphical representation of the A-lookdown model with selection of size N = 9. Solid lines represent type
B individuals, while dotted lines represent type b individuals.

of type b individuals at time ¢ in the infinite size population. Note that uniqueness of a solution
to (1.3) is proved in [7].

The paper is organized as follows. We both construct our process, and establish the crucial
exchangeability property satisfied by the A-lookdown model with selection in Section 2. In
Section 3 we establish the convergence of X" to the solution to (1.3). In Section 4 we show
that one of the two types fixates in finite time if and only if the A-coalescent comes down from
infinity. Moreover, in the case of no fixation, we show that X, — X, € {0, 1} ast — oo, and
discuss when Xo, = 0 a.s. and when P(X,, = 1) > 0. In the case of the Bolthausen—Sznitman
coalescent (which does not come down from infinity), we precise the law of X, and study
the speed at which either of the two types invades the whole population. Finally, we extend our
results to the case A({0}) > O in the last Section 5.

In this paper, we use N to denote the set of positive integers {1, 2, ...}, and [n] to denote the
set {1, ..., n}. We suppose that the measure A fulfills the condition

0 < A((0, 1)) < o0, A({l1}) =0, (1.4)

and in all the paper except in Section 5, we assume that A({0}) = 0.
2. The lookdown process, exchangeability
2.1. Some results for general A

Throughout the paper, the notation

W = / p"A(dp)
[0.1]
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is used for the rth moment of the finite measure A on [0, 1] for arbitrary real r. Note that u, is
a decreasing function of r with co > wg > wu, > 0 for r > 0, while u, may be either finite or
infinite for r < 0. Forr = 0, 1, ... observe from (1.1) that u, = A, 42 is the rate at which
11, jumps to its absorbing state {[n]} from any state with r + 2 blocks. Let X denote a random
variable with distribution 1A, defined on some background probability space ({2, F, P) with
expectation operator E, so E(X") = i, /0. Recall the formula (1.1) for the transition rates Ay ¢
of the A-coalescent, which we rewrite as

Mo = moBE(X2(1 = X)) forall2 < ¢ <k.

For any partition with a finite number n > 2 of blocks, the total rate of transitions of all kinds
in a A-coalescent, which can be rewritten as

" n "1-(—py"—np—py"!
Ap = A = Ald
> () / - (dp)
1—(1=X)"—nX(1—-Xx)"""! ]

= woE [ e

By monotone convergence,

o= / p_z/l(dp) asn 1 oo.
[0,1]

2.2. Construction of our process

In this section, we will construct the process {n;(i), i > 1, ¢t > 0} corresponding to a given
initial condition (19(i), i > 1) defined in the Introduction.
Recall the Poisson point process m defined in (1.2). For eachn > 1 and ¢ > 0, let

I(n,t) =1{k>1:1 €[0,¢] and #{I;, p, N [n]} > 2}.
We have

Lemma 2.1. Foreachn > 1 andt > 0,

#I(n,t) <00 a.s.

Proof. Each atom (¢, p) of m affects at least 2 of the n first individuals with probability
1= =p) =npt=py~ = (1) P
Consequently
n 1
E®#I(n, 1)) < ( ) ‘ / Adp) < 0.
27 Jo
The result follows. [

2.2.1. A-lookdown model without selection

In this subsection, we essentially follow [10]. For each N > 1, one can define the vector
eN =EN), ..., 6N (N)), t >0 with values in {0, 1}, by
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1. £)(@i) = no(i) foralli > 1.
2. Atany birth event (¢, p) € m and such that {/; , N[N]} > 2, for eachi € [N], étN (i) evolves
as follows

y é%(i), ifi <&,
gV (i) ={&¥min’, p), ifi €I\ {minl )
NG — L, N[1,...,i]} — 1)), otherwise.

Using the above lemma, we see that the process StN has finitely many jumps on [0, ¢] forall ¢t > O,
hence its evolution is well defined. From this definition, one can easily deduce that the evolution
of the type at levels 1 up to i depends only upon the types at levels up to i. Consequently, if
1 < N < M, the restriction of & M (o the N first levels yields & N in other words:

EM), .. EM(N), t =0y =N, ..., eN(N), t >0}

Hence, the process n = £ is easily defined by a projective limit argument as a {0, 1}°°-valued
process.

2.2.2. A-lookdown model with selection

This section is devoted to the construction of the infinite population lookdown model with
selection.

For each M > 1, we consider the process (T);M (i), i = 1, t = 0) obtained by applying all the
arrows between 1 < i < j < oo, and only the crosses on levels 1 to M. Using the fact that we
have a finite number of crosses on any finite time interval, it is not hard to see that the process
(nM, t > 0) is well defined by applying the model without selection between two consecutive
crosses, and applying the recipe described in the Introduction at a death time. More generally,
our model is well defined if we suppress all the crosses above a curve which is bounded on any
time interval [0, T']. Note also that, if we remove or modify the arrows and or the crosses above
the evolution curve of a type B individual, this does not affect her evolution as well as that of
those sitting below her.

At any time r > 0, let K; denote the lowest level occupied by a B individual. Of course, if
Ko = 1, then K; = 1, for all ¢+ > 0. If for any 7, supy<,<r K; < oo a.s., then the process
{K,, t > 0} is well defined by taking into account only those crosses below the curve K, and
evolves as follows. When in state n > 1, K; jumps to

1. n + k at rate ("Zif) Mntkk+1, k> 1;

2.n—1latratea(n — 1), a > 0,

where we have used the notation A ; defined by (1.1). In other words, the infinitesimal generator
of the Markov process {K;, t > 0} is given by:

>0 +k—1
Lg(n) = Z (n k41 )kn+k,k+1[g(n + k) —g(n)]
k=1
+amn—1[gr—1) —gm)]. 2.1

Now, we are going to show that the process {n;(i), i > 1, t > 0} is well defined. For this, we
study two cases.

Casel: K, — ococast — oo.

Foreach N > 1,t > 0, we define

K tN = the level of the Nth individual of type B at time ¢;
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and
TN = inf{r > 0: KN = o0).

‘We have Tolo > Tozo > ... > 0. Foreach N > 1, we define
Hy = {(s,k);k < K"}.

Consider first the event
A={TN =00, VN =1}!

Recall the Poisson point measure m defined in (1.2). Now, for each N > 1, we define the process
(ntN(i), i > 1, t > 0), with values in {0, 1}°°, by

L. nlY (i) = no(i) foralli > 1.
2. At any birth event (¢, p) € m, ntN evolves as follows

(i), ifi <4,
(i) = {nY (min1 ), ifi € I, , \ {min1; ,}
n;\i G§—@Lp,N[l,...,i]} = 1)), otherwise.

3. Suppose there is a cross on level j at time s. If (s, j) &€ Hy or (s, j) € Hy and ng-(j) =0,
nothing happens. If (s, j) € Hy and ;- (j) = 1, then

Vi) = (), ifi < j;
’ G+ 1), ifi= .

In other words, the process {ntN (i), i = 1, t > 0} is obtained by applying all the arrows between
1 <i < j < 00, and only the crosses on levels 1 to K tN . On the event A, we have a finite number
of such crosses on any finite time interval, and (ntN (i), i > 1, t = 0) is constructed as explained
above. Now, let

H=UpnHn.

By a projective limit argument, we can easily deduce that the process {n;(i), i > 1, t > 0} is
well defined on the set H. Our model is defined on the event A.

Now we consider the event A¢. We first work on the event {Tol0 < o00}. This means that the
allele b fixates in finite time. It implies that for each N > 2, ng is finite as well. Consider first
the process {17,1 (i), i = 1, t > 0} defined on H;, i.e. we take into account all the arrows between
l1<i<j<K ! and only the crosses on levels 1 to K,l. This process is well defined on the
time interval [O, Tolo). However, on the interval [Tolo, 00), 77;1 (i) = 1, Vi > 1, hence the process
is well defined in H|. We next consider the process {ntZ(i), i > 1, t > 0} defined on Hj. This
process is well defined on the time interval [0, TO20). But on the interval [Tozo, 00), there is at most
one B, whose position is completely specified from the previous step. Iterating that procedure,
and using again a projective limit argument, we define the full A-lookdown model with selection.

If TolO = 400, but TOIX < o0 for some N, the construction is easily adapted to that case. In
fact some arguments in Section 4 show that this cannot happen with positive probability.

1 We shall see below that P(A) = 1 if the A-coalescent does not come down from infinity and P(A) = P(type B
fixates) otherwise.
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Case 2: K; - 00,1t — 00.
Let

Ty =inf{t > 0: K, = 1}.

We now show that {77 < oo} a.s. on the set {K; - 0o, t — oo}. Indeed, for any stopping time
T and M > 1, define Dr s to be the event that there is at least one cross on each of the levels
1,2,..., M — 1 ontheinterval (T, T + 1), and B, to be the event that no birth arrow points
to a level less than or equal to M on the time interval (7', T + 1). It is plain that the quantity

Pa,m = P(Dr,m 0 B m|Fr)
is deterministic, independent of 7', and that p, p > 0. Now clearly
{KT < M}NDr oy NBry C{Kr4+1 =1}
Hence
P(K741 = 1Ky = M) > po,m,
or equivalently
P(Kr41 > 11Ky < M) <1 — pom.
Let now

Avy e there exists an infinite sequence of stopping times T,{}
M =1 such that TAI}H > TA]fI + 1 and KTAI} <M, forallk > 1.

We deduce from the last inequality and the strong Markov property that for any n > 1,
P(Ay 0 {Kprin > 1) < (1 = pa.m)”

consequently P(Ay; N {T7 = +oo}) = 0. This being true for all M > 0, the claim follows.

If T1 < oo, the idea is to show that there exists an increasing mapping ¥ : N — N such
that a.s. for N large enough, any individual sitting on level ¢/ (N) at any time never visits a level
below N, with the convention that if that individual dies, we replace him by his neighbor below.
Once this is true, the evolution of the individuals sitting on levels 1,2, ..., N is not affected
by deleting the crosses above level ¥ (N). Hence it is well defined. If this holds for all N large
enough, the whole model is well defined.

Let

M = sup K;.
0<t<T

For each N > M, we will show that an individual sitting on a high enough level at any time ¢ > 0
never visits a level below N. In order to prove this, we couple our model with the following one.

On the interval [0, 7], we erase all the arrows pointing to levels above K;, and pretend that
all individuals above level K;, 0 < ¢ < Ty, are of type b, i.e. coded by 1, and we apply all the
crosses above level K;. This model is clearly well defined since until 77 there is only one 0, all
other sites being occupied by 1’s. We next extend this model for ¢ > T as follows:

For each t > T, let K; denote the lowest level occupied by a b individual. At time 77,
nr (1) = 0,97, (i) = 1, forall i > 2. At any time ¢ > 77, we shall have n,(i) = 0 fori < K,
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and n;(i) = 1 for i > K;. Again all crosses are kept, and we keep only those arrows whose tip
hits a level j < I?,.

This model is well defined. For each N > 1, we define Sy as the first time where all the N
first individuals of this model are of type B. We have

Lemma 2.2. [f T < oo, then for each N > 1,

Sy < o0 a.s.

Proof. The result follows from 77 < oo and the fact that the process of arrows from 1 to 2 is a
Poisson process with rate A 2 = A((0,1)). O

Now, let p(N) = Ne®SN(Ne*SN + 1) 4+ K and {EIW(N), t > 0} denote the process which
describes the position at time ¢ of the individual sitting on level ¢ (V) at time O in the present
model.

We will prove below that the individual who sits on level ¢ (N) at time 0 will remain below
the level ¢(N) + N on the time interval [0, Sy]. If she does not visit any level below N before
time Sy, she will never visit any level below N at any time, and moreover any individual who
visits level ¢(N) + N before time Sy will remain above the individual who was sitting at level
¢(N) at time O until Sy, hence will never visit any level below N.

Since the “true” model has more arrows and less “active crosses” than the present model, if we
show that in the present model a.s. there exists N such that the individual who starts from level
@(N) at time 0 never visits a level below N, we will have that in the true model a.s. for N large
enough the evolution within the box (¢, i) € [0, 00) x {1,2, ..., N} is not altered by removing
all the crosses above ¢(N) + N. A projective limiting argument allows us then to conclude that
the full model is well defined.

The result will follow from the Borel-Cantelli lemma and the following lemma.

Lemma 2.3. If T < oo, then for each N > M,

~ 2
Py(30 < ¢t < Sy such that S,(p(N) <N) < N2

where Py[.] = P(. | Sy)
Proof. It is clear from the definition of ét‘p(N) that there exists a death process (D;, t > 0), which
is independent of (K;, ¢ > 0) conditionally upon Dy = ¢(N) — Ko, and such that

gt(p(N) = kt + D, Vt=0,

where

e 0<r=<Ty
"TIK, -1, t>T.

On the other hand, we have

inf £~ N}y>{ inf D,>N}>{Ds, > N}
0<t<Sy

0<t<Sy

All we need to prove is that

~ 2
Py(Dsy < N) < N
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The process (D;, t > 0) is a jump Markov death process which takes values in the space {0, 1,
.., @(N) — Ko}. When in state n, D; jumps to n — 1 at rate on (recall that all crosses are kept
in the present model). In other words the infinitesimal generator of {D;, t > 0} is given by

Of(m) =an[f(n—1) — f(n)].
Let f : N — R. The process (M,f),zo given by

t

M! = (D)) - f(Do) -« /0 Dy[f(Dy — 1) — f(Dy)lds 22)

is a martingale. Applying (2.2) with the particular choice f(n) = n, there exists a martingale
(Mtl),zo such that M! = 0 and

13
D,=D0—a/ Dyds + M}, 1>0. (2.3)

0
We note that {M,l, t > 0} is a martingale under ﬁN[.]. This is due to the fact that t’kle Poisson
process of crosses above K; is independent of K;. We first deduce from (2.3) that Ex (D;) =

Doe™*5.
Using the fact that D; is a pure death process, we obtain the identity

[M"]; = Do — Dy,
which, together with (2.3), implies
t
MY, = / Dyds.
0
From (2.3), it is easy to deduce that (recall that (N) = Ne®SN (Ne*SN + 1) + Kj)
'
D= e (o) = Koy + [ e 0V,
0
which implies that

Py(Dsy, < N) < Py ( /0 SV g !

= PN < / eanMsl
0

Sy R
< —f ae®Ey (Dy)ds
0

Z NZeOZSN>

> NZeQOlSN)

The result is proved. [

From now on, we equip the probability space ({2, F, P) with the filtration defined by F, =
Nes0 Frie, where F; = o{ns(i), i > 1, 0 <s <t} Vv N, and N stands for the class of P-null
sets of 7. Any stopping time will be defined with respect to that filtration.
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2.3. Exchangeability

In this subsection, we will show that the A-lookdown model with selection preserves the
exchangeability property, by an argument similar to that which we developed in [4].

Let S, denote the group of permutations of the set {1,2,...,n}. Forall 7 € S, and al"l =
(ai)1<i<n € {0, 1}, we define the vectors

n_l(a["]) = (aﬂ—l(l), ey aﬂfl(n)) = (a;[)lfifns
rEM) = & @), ... & @ n))).

We should point out that n(ét["]) is a permutation of (§;(1), ..., &(n)) and it is clear from the
definitions that

(rEMy = a"y = (g = 771"}, forany 7 € S,. (2.4)
The main result of this subsection is

Theorem 2.4. If (no(i))i>1 are exchangeable random variables, then for all t > 0, (1;(i))i>1
are exchangeable.

We first establish two lemmas, which treat respectively the case of resampling and of death
events (we refer the reader to (1.2) for the definition of the collection {#;, i > 1}).

Lemma 2.5. For any finite stopping time t, any N-valued F;-measurable random variable n*,

if the random vector r)E"*] = (1), ..., n:(n*)) is exchangeable, and T is the first time after
T of an arrow pointing to a level < n* or a death at a level < n*, then conditionally upon the
fact that T = t,,, for some ip > 1 and #(Itio*l’io N [n*]) = k, where k > 2, the random vector

[ —1+k] _ (7711'0(1)’ e Mg (n* —2+k), M n*—1+ k)) is exchangeable.

t,’o

*—1+k]

Note that ng(’) is the list of the types of the individuals sitting on levels 1, ..., n* — 14k

just after a birth event during which one of the individuals sitting on a level between 1 and n*
has put k — 1 children on levels up to n*.

Proof. For the sake of simplifying the notations, we condition upon n* = n,t;, =1, P, =P
and #(I,io, Pig N [n*]) = k. We start with some notation.

A1 = (the k levels selected by the point (7, p) between
levels 1 and n are jo, ji, ..., jk—1}-
We define
Pl =P(lt, =t,n" =n, #(I,, N [n]) = k).
Thanks to (2.4), we deduce that, for 7 € S, 1+«, a4k ¢ {0, 1}"_1+k,

) —1+k -
Py, Gr(n" ) = a1

~ 14k 105 -ees Jh—
- 3 P (1" = @] a ), AP 2.5)

I<jo<ji<-<jk—1=n
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On the event A"/ we have:

ne- (@), ifl <i<j

- (Jo)s ifi e {ji,jo, .-, jk-1}

-0 — E#{Jj1, jo, -, k1) NEY), ifji <i<n—1+k,
i g {2, o jk—1}

n(@) =

This implies that

J0s-os Jk—1 [n—1+k]
A; N {n; :(af,...,a,’f_1+k)}c{a%:a71:a}’z:~-~:aﬁ_l}.

Forl < ji < j2 < -+ < jkr—1 =< n, define the mapping p;, j,,....ji_; : {0, 1}”4‘]‘_1 — {0, 1}"
by:

pjl,jz,m,jkfl(bl’ ceey bn71+k) = (le’ ey Bjk—l)’
where
Bj, =(b1,...,bj,—1),

Bj, = (), +1,bj, 142, ..., bj,—1), 2<m=<k—-2

B].kfl = (bjk,1+] ) bjk,1+25 LR bnflJrk)'

In other words, pj, j,,....ji_; (z) is the vector z from which the coordinates with indices ji, ..
Jk—1 have been suppressed. The right hand side of (2.5) is equal to

P (] _ . . .
Z 1{a;70:a71---:a7k7 VPrn <{77t- = 01, s bt

1
I<jo<ji<<jk—15n

.

X (ﬂ_](a[n_l+k]))},A{O’“"jk71> .

It is easy to see that the events (nt['f] = Pjjmjey (T 1@ 1K)y and A{O""’j"*l are indepen-
dent. Thus

= [n—1+k] —1+k
P; (7w (n ) = a7t = Z l{a;'to:afl":ajfrk—ll
I<jo<ji<-<jk-1=n .

xPry (1 = o (7 @) ) By (A0

n\—1
= (%) Y g

1<jo<ji<+<jk-1=n
)P (1 = pji o (7 @)
On the other hand, we have

#{1Sj0<...<jk_lSn:aj():...zajk_l}

7:[ .:aﬂ }.

:#{l§j0<-~-<jk_1§n:ajo~- s

Let £y < €1 < --- < £x—1 be the increasing reordering of the set {7 (jo), #(j1), ..., T(Jr—1)}
Ifa,=aj == ajkfl,thenwehaveag) = aZ cee = a?k_l =aj, =a; =---=aj,_,,and

consequently pj, i . i (a["_l+k]) and p¢; ¢,,....0,_ (r~! (a[”_l+k])) contain the same number

.....
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of 0’s and 1’s. Since le-l] is exchangeable,
5 —1+k —1 ny~1
Pt,n(”(ngn ]) =al" +k]) = (k) Z Z l{ago:a?{":a?k =V
ye{0,1} 1<ly<l)<--<lj_1<n B
X Pl,n nl[ﬁ] = Pl Ly, 0y (7[71 (a[ni]+k]))>
ny—1
= (k) Z Z 1{“/'():“1'1“‘:“1}71:}’}
yel0,1} 1<jo<ji<-<jk-1=n
X Py (nt[’i] = Pjijosees et (a[n_1+k]))
1+k -
— P n(n['l +hl _ [n 1+k]).
The result follows. [

Lemma 2.6. For any ﬁnite stopping time t, any N-valued J;-measurable random variable n*, if

the random vector nr = (¢ (1) .., N (n*)) is exchangeable, and T is the first time after T of
an arrow pointing to a level < n* or a death at a level < n*, then conditionally upon the fact that

T is the time of a death, the random vector n[Tn*_l] = (r),...,nr(m* — 1)) is exchangeable.

Proof. To ease the notation we will condition upon n* = nand T = t. Let # € S,_; and
a1 € {0, 1}"~! be arbitrary. We consider the events:

B! := {the level of the dying individual at time ¢ is i}.
Let P, ,[.] = P(|T =t, n* = n). We have

- o S
P =l = 3 B, (T =2 @), B)

1<i<n

> P (n=af,. =) =ay_, B).
1<i<n
Define

T,n

T T T T n
;" =(ay,....,ai_,L,ai,...,a;_y), ¢ =(a,...,ai-1,1,a;,...,a,1).

The last term in the previous relation is equal to

> P (=) = Y P(n}’ﬂ =) P (B 10" =)

1<i<n 1<i<n
_ [n] _
- n— 1 Z P(” )
1+ Z an 1<i<n
j=1 !

Thanks to the exchangeability of (n,-(1), ..., n,—(n)), we have

= 1
—1 _
BaCro =" = — 3P (=),

1+ Z aj I=izn
Jj=1

n—1 Tn . P
since »_"i_ = 1 aj =3 _jajand ;" is a permutation of ¢f'. The result follows.  [J
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We can now proceed with the

Proof of Theorem 2.4. For each N > 1, let {VN , t > 0} denote the N-valued process which
describes the position at time ¢ of the individual sitting on level N at time 0, with the convention
that, if that individual dies, we replace him by his neighbor below. The construction of our process
{n:(@), i > 1, t > 0} in Section 2.2 shows that inf;>¢ V,N — 00,as N — o0.

It follows from Lemmas 2.5 and 2.6 that for eacht > 0, N > 1, (n,(1), ..., n[(V,N)) is an
exchangeable random vector.

Consequently, forany ¢ > 0,n > 1,7 € §,, a"l e {0, 1},

P = a") =P = 77 @) < VY < m),
which goes to zero, as N — oo. The result follows. [J

Foreach N > 1 and ¢ > 0, denote by X the proportion of type b individuals at time # among
the first N individuals, i.e.

X = Ly 2
P=y Znt(Z). (2.6)
i=1

We are interested in the limit of (XV),>0 as N tends to infinity. The following corollary is a
consequence of the well-known de Finetti’s theorem (see e.g. [1]), which says that since they are
exchangeable, the r.v.’s {n; (i), i > 1} are i.i.d., conditionally upon their tail o -field.

Corollary 2.7. For eacht > 0,

X; = lim XN exists a.s. 2.7
N—>o0

Remark 2.8. Since the r.v.’s 1, (i) take their values in {0, 1}, their tail o-field is exactly o (X;).
This fact will be used below.

3. Tightness and convergence to the A-W-F SDE with selection
3.1. Tightness of (X, N > 1, t > 0}

In this part, we will prove the tightness of (XN)Nzl in D([0, oo[), where for each N > 1 and
t>0X IN is defined by (2.6). For that sake, we shall write an integral equation for X ,N . We start
with some notation.

Forany N,n,r, psuchthat N > 1, Nr ¢ N, r €]0, 1], p € [0, 1], we define Y (-, N, p) to be
the binomial distribution function with parameters N and p; H(-, N, n, r) the hypergeometric
distribution function with parameters (N — 1,n — 1, 1}’\,’_]1)' H(-, N, n,r) the hypergeometric
). For every v, w € [0, 1], let

distribution function with parameters (N — 1,n — 1, N T

F)(v) =inf{s: Y(s, N, p) > v},
G pr(w) =inf{s; H(s, N, n,r) > w},
(_}N,n,,(w) = inf{s; ﬁ(s, N,n,r) > w}.

It follows that if V, W are U([0, 1]) r.v.’s, then the law of F [],V (V) is binomial with parameters

N, p. GN.n.r(W)(resp GN,,,J(W)) is hypergeometric with parameters N — 1,n — 1, 1}’\,’_11
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(resp N — 1,n — 1, 325). Note that F)Y () = Y™'(. N, p). Gy, () = H'(.N.n,r) and
GN’n,,(-) = H7'(-, N,n,r). We recall that if X is hypergeometric with parameters (N, n, p)
such that Np € N and p € [0, 1], then

N—n
N -1

Now, for every r, u, p, v, w € [0, 1], let

E(X)=np and Var(X)=

np(l — p).

v, p v, w) = %IF,y(v)zz[lusr(F,iV ) = 1= Gy ()
~ L= Gy . () ] 3.1)
From the identity r(n — 1 — E[Gy ., (W)]) = (1 — r)E[GN,M(W)], we deduce the
Lemma 3.1. Foreach N > 1,r, p,v € [0, 1]and t > 0,

v, u, p, v, w)dudw = 0.
10,17

Using the definition of the model, one deduces that
xY =x{'+ /

[0,¢1x]0,11*

1 N

_ N o] lugx_ﬁ"_ln.v—(N'f'l):OMl (ds,du)
,11x[0,

YN (XY u, p, v, w)Mo(ds, du, dp, dv, dw)

where My and M fv are two mutually independent Poisson point processes. My is a Poisson point
process on Ry x [0, 1] x [0, 1] x [0, 1] x [0, 1] with intensity measure w(ds, du, dp, dv, dw) =
dsdup 2 A(dp)dvdw, va is a Poisson point process on Ry x [0, 1] with intensity measure
aNA(ds,du) = aNdsdu. The reason why XtN follows the above SDE is as follows. Births
events happen according to the PPP m. With probability X iv, the individual which is copied (if
atall) is of type 1. It is copied in a number which equals (F I’,V (V)=1t, where F 1’,\' (V) follows the
binomial law (N, p). The increase in the number of 1’s is that number, minus the number of ones
which get pushed over level N, and that umber is the hypergeometric r.v. G N V), xN (W). In
case the individual who is copied is a 0, the decrease in the number of ones is the hypersgeometric
rv. G NEY (), XN (W). Concerning the deaths, they happen according to a PPP with rate « N X ﬁv, ,
and a death at time s decreases the number of 1°s by liff ns_ (N + 1) = 0.
Now let

Mo = My — u, MY = M) —aNx. (3.2)

Using Lemma 3.1, we have

X[N = X(I)V +/ ¢N(X§V_, u,p,v, w)Mo(ds,du,dp,dv,dw)
[0,¢1x]0,17*

1

t
N L,_xv lnsf(N+1):OMfV(dS’du) —Ol/ XﬁvlnS(NH):ods. 3.3)
N Jonxio,np "= 0
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Foreach N > 1,t > 0, we define

Mﬁv = / wN(XSAi, u, p,v, wMo(ds, du, dp, dv, dw)
[0,71x]0,17*

1

NN = —
! N Jio.11x10,11

L_xv 1y vin=oM{ (s, du)

u

t
VIN = —0[/ Xﬁvlns([v_f_]):ods.
0
MUY and NV are two orthogonal martingales. We have
XN =x{+ v+ M) - NV

VN > 1, Xév € [0, 1], which implies that it is tight. Moreover, we have

Proposition 3.2. The sequence (XN, N > 1) is tight in D([0, 00]).
We first establish the lemma:

Lemma 3.3. Foreach N > 1 and t > 0,
t
MY = 200.1) [ V(1= xds
0

'
o
NNy, = N/(; Xévlm(NH):ods.

Proof. Using the fact that M” and AN are pure-jump martingales, we deduce that
(MM, =/ WM XN, u, p,v, w) dsdup> A(dp)dvdw.
[0,¢]x]0,17*

Let

ANxY . p) f}o 1]3(1//N(X£V cu, p. v, w) dudvdw

1 2

N N
N2 /]0 12 1F,§"(1})22[Xs (Fp v)—1- GN,F/,V(u),XiV_ (w))

+ (1= XN Gy xy (w))? |dvdw,

Tedious but standard calculations yield
2 _ 2
/ [r(Fl],V(v) - GN,FIy(v),,(w)) dw+ (1 — r)(GN’Fg(U),,(w)) ]dw
[0,1]

r(l=r)FY )(F) (v) = 1),

N -1
for every v, r € [0, 1]%. Consequently
XNa - xN
N/ yN s s N N
X', p)p=—"7—"" 1 F F —1)d
AN (XS, p) NN =1 Jo FNw=21p (v)( P (v) )dv

= p*xNa - xM).
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We deduce that

MV, = fm oy A sy~ Aap)
, 1 X10,

= A((0, 1))] XN - xNyds.
[0,1]

Similarly, we have

o

NNy, = N 010 lufxgvlm(jv_;_nzodsdu
L1110,
a
= o ]Xﬁvlns(NH):ods.
N

The lemma has been established. [
We can now proceed with the
Proof of Proposition 3.2. We have
XN =x) +v¥ + MY - NN
and
(MN = NNy = (M) + (V)
Moreover, from Lemma 3.3

d<MN>z</1((0, D) 0<d(NN>z
e~ 4 - dt

<a, 0=

o
< .
- N

dvN
dt

Aldous’ tightness criterion (see Aldous [2]) is an easy consequence of those estimates. [

Now, from Proposition 3.2 and (2.7), it is not hard to show there exists a process X € D([O0,
00)), such that for all ¢t > 0,

XN - X, as., (3.4)
and

XN = X weakly in D([0, c0)).
3.2. Convergence to the A-Wright—Fisher SDE with selection

Our goal is to get a representation of the process (X;);>o defined in (3.4) as the unique weak
solution to the stochastic differential equation (1.3).

Let ({2, F, P) be a fixed probability space, on which the above Poisson measures are defined,
which is equipped with the filtration described at the end of Section 2.2. Recall the Poisson point
measure M = Z;’il 84 u;, p; defined in the Introduction, and for every u €]0, 1[ and r € [0, 1],
we introduce the elementary function

U, r)=1,< —r.
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We rewrite Eq. (1.3) as

t
X, =x— a/ X,(1 — X,)ds + / pW(u, X, YM(ds, du, dp),
0 [0,71x]10,1[2

tr>0,0<x<1, (3.5

which we call the A-Wright-Fisher SDE with selection. Without loss of generality, we shall
assume that @ > 0, which means that X, represents the proportion of non-advantageous alleles.
The proof of the following identity is standard and left to the reader.

Lemma 3.4. For eachr € [0, 1],

2
/ <¢N(r, u, p,v,w)— p¥u, r)) dupfz/l(dp)dvdw
(0,174

A([O, 1])]
N-117

=2r(1 —r)[ /[O 1]2(1 —up)VduA(dp) —

N —1
Let us now prove the main result of this section.

Theorem 3.5. Suppose that X(])V — x a.s., as N — oo. Then the [0, 1]-valued process {X;,
t > 0} defined by (3.4) is the unique solution to the A-W—-F SDE with selection (3.5).

Proof. Strong uniqueness of the solution to (3.5) follows from Theorem 4.1 in [7]. We now prove
that (X;);>0 defined by (3.4) is a solution to the A-Wright—Fisher (3.5).

We know that XtN — X; as. forall + > 0 and that XV = X weakly in D([0, +00)) as
N — oo. Recall the decomposition

xN =x) + MN - NN+ VN 3.6

It follows from Lemma 3.3 that V¥ — 0 in probability, as N — oco. We next show that

va — pU(X,—, u)M(ds, du, dp) in probability, as N — oo, (3.7)
[0,£]x]0,1[x]0,1[

where M = f[0,1]2 My(., .,.,dv,dw). Foreach N > 1 and t > 0, let
hN(t) = / (1//N(X£V,, u, p,v,w) — p¥(X,-, u)) Mo(ds, du,dp,dv, dw),
[0,£]1x[0,17* ’
where M is defined by (3.2). (k" (t), t > 0} is a martingale, and
2
(hN), = / (wN(X;V, u, p,v,w)— p¥(Xs, u)) dsdupfz/l(dp)dvdw.
[0,£]x[0, 174
‘We have

2
(V) <2 (PoX)w) = pw(X,,w) dsdup™ Adp)
[0,¢]1x[0,1]%

2
21 sup / <1ﬁN(X§V,u, P, w)-p@(xf’,u)) dup~2 A(dp)dvdw
[0.17*

0<s<t
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N 2 2
<2 (prGn - pECw) dsdupAdp)
[0,¢1x[0,1]

2
+21 sup / (wN(r,u,p,v,w)—pmr, u)> dup~2 A(dp)dvdw.
(0,114

0<r<l

Using the fact that X {V — X a.s., it is not hard to show by the dominated convergence theorem
that as N — oo,

2
/0 Olz(mxgv,u)— W(Xs,u)) dsdud(dp) — 0 as. (3.8)
[0,£]x[0,1]

Now from Lemma 3.4, it is easy to show that as N — oo,

2
sup / (1//N(r, u, p,v,w)— p¥r, u)) dup_z/l(dp)dvdw — 0. 3.9
(0,134

0<r<I
Combining (3.8) and (3.9), we deduce that
vVt >0, (hN), — 0O a.s., as N — oo.
On the other hand, from the bound |y (r, u)| < 1 and Lemma 3.4, we deduce that
(W), < CtA([0,1]), VN > 2.
Hence from the dominated convergence theorem
Nli_I)nOOE[hN "*1=0 V>0
ie.
MN = / wN(Xﬁv_, u, p, v, wYMo(ds, du, dp, dv, dw)
[0,71x[0,17*

2 _
LN pU(X,-, u)M(ds, du, dp)
[0,]x[0,1]4
as N — oo, in particular
MY pW(X,—,u)M(ds, du, dp) in probability, as N — oo.
[0,£]1x[0,1]2

(3.7) is established.
From (3.6), we deduce that

iiv"—iix"—lix"—ii/\/lk+lif\/"
Nk=1 ' Nk:l ' Nk:l 0 Nk=1 t Nk:l v

It follows from the above arguments and our assumption on the initial condition that for all # > 0,
as N — oo, the right-hand side converges in probability towards

X —x —/ pY(X,-, u)M(ds, du,dp).
[0,7]1x[0,1]4
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LA N
ﬁ;"z / Z Lygte+1y=0d's
t N ¢ 1 N
/ Z(X —X> 1, (k+1y=0ds —Ol/ X Nzlns(k+l)=0 ds
k=1 0 k=1

t
— O—a[ Xs(1 — Xy)ds
0

2 |

= I

a.s.,as N — oo. The result follows clearly from the above facts. [J

Remark 3.6. Our proof establishes in fact that for all # > 0, as N — oo,

t t
/ Xf,vlm(NH):ods — / X;(1 = X)ds
0 0

in probability. This does not mean that 1, (v11)—=o converges, but it seems intuitively clear that
forany0 <r <1,

t t
/ 1, (v4+1=0ds — / (I — Xs)ds.
r r
However, that convergence is not really easy to establish.

Remark 3.7. Suppose we know a priori that (X;),;>¢ defined by (3.4) is a Markov process. Then
we can prove that (X;);>o is a solution to the A-Wright-Fisher SDE (3.5) as follows. Let us
look backwards from time ¢ to time 0. For each 0 < s < ¢, we denote by Zf’t the highest level
occupied by the ancestors at time s of the n first individuals at time . We know that conditionally
upon X, the {n;(i), i > 1} are i.i.d. Bernoulli with parameter X;. Consequently, for any n > 1,

X' =Pn()=---=nm=1]X,),
this implies that
E [X/1 = E[P((1) = -+ = ni(n) = 1] X7)]

=P =---=mm)=1)
= P, (the 1- " individuals at time O are all b)

= E,[x%"].

It is plain that the conditional law of Zg’t, given that (n,(1) = --- = n,(n) = 1) equals the
conditional law of R;, given that Ry = n. Consequently, for each n > 1

E[X] | Xo =x]=E[Y] | Yo = x],

where (Y;)>0 is a solution to (3.5). But for all ¢ > 0, r € [0, 1], the conditional law of X, given
that Xo = x is determined by its moments, since X, is a bounded r.v. So (X;);>0 and (¥;);>0
have the same transition densities, that is {X,, ¢ > 0} is the unique weak solution to (3.5).

3.3. An alternative proof of uniqueness

Uniqueness in law could also by proved as in [6] (where the case & = 0 is treated) by a duality
argument, which we now sketch.
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Recall the notation ¥ (u, y) = 1,<y — y. Forevery y € [0, 1] and every function g : [0, 1] —
R of class C2, we set

Lo = [ e+ pE) - 50) - P )]
[0,1]x[0,1]

x p~2A(dp)du — ag' (y)(1 — y)y.

A solution (Y;);>0 of (3.5) is a Markov process with generator £. Hence for every g : [0, 1] — R
of class C2, the process

t
g(Y,)—/ dsCg(Yy), 1> 0
0

is a martingale.
It is plain that for g(z) = z"

n

Leg()=) (Z) Ak @R M) (" = 2. (3.10)
k=2

Let {R;, t > 0} be a N-valued jump Markov process which, when in state &, jumps to
k=4 tatrate () e 2= £ <k
2. k+ 1 atrate ak, o > 0.

In other words, the infinitesimal generator of {R;, ¢ > 0} is given by:

k

k
Lfly =" (E) bl f (k= €+ 1) = FOO] +aklf (k + 1) — f()].

=2
For every z € [0, 1] and every » € N, we set
P(z,r)=17". (3.11)
Viewing P(z, r) as a function of r, we have
"\ r
£ =Y (1) hrale ™ = 1 arle - 2]
k=2

On the other hand, viewing P(z, r) as a function of z we can easily evaluate LP(z,r) from
formula (3.10), and we deduce that

LP(z,r)=L"P(z,1). (3.12)

Now suppose that (Y;);>0 is a solution to (3.5), and let Rg = n. By a standard argument (see
Section 4.4 in [11]) we deduce from (3.12) that

E[P(Y:, Ro)] = E[P (Yo, Ry)],
i.e
E[Y"|Yo = x] = E[x® Ry = n].

Since this is true for each n > 1 and Y; take values in the compact set [0, 1], this is enough
to identify the conditional law of Y;, given that Yo = x, forall 0 < x < 1. Since (¥;);>0 is a
homogeneous Markov process, this implies that the law of (¥;);>¢ is uniquely determined.
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4. Fixation and non-fixation in the A-W-F SDE
4.1. The CDI property of the A-coalescent

In this subsection, we recall a remarkable property of the A-coalescent (II;);>0 defined in the
introduction. For each n > 1, let #11/"™ denote the number of blocks in the partition 77/ (17"
is the restriction of II; to [n]). Then let T, = inf{r > 0 : #II"! = 1}. As stated in (31) of [19],
we have

0=T1 <Th<T3 < -1 Too < o00.

We say the A-coalescent comes down from infinity (A € CDI) if P(#II; < co) = 1 forall ¢ > 0,
and we say it stays infinite if P(#1; = co) = 1 for all # > 0. The coalescent comes down from
infinity if and only if 7o < o0 a.s. We will show that this is equivalent to fixation. Kingman
showed that the §p-coalescent comes down from infinity.

A necessary and sufficient condition for a A-coalescent to come down from infinity was given
by Schweinsberg [21]. Define

n
n
#0 =3 =1 () At
and
v(dp) = p~> Adp).
It is not hard to deduce from the binomial formula that
1
pn) = / p — 1+ (1 = p)" Iv(dp).
0

Schweinsberg’s result [21] says that the A-coalescent comes down from infinity if and only if

1
. 4.1
,;2 oy @D

We shall see below that the convergence of this series is also necessary and sufficient for fixation
in finite time. Using the fact that the function f,,(p) = (1 — p)" — 1 is decreasing for any fixed
n, we have

1 1
/ (np — Dv(dp) < ¢(n) < n/ pv(dp), Vn=1.
0 0

The last assertion together with (4.1), implies that if fol pv(dp) < oo then the A-coalescent stays
infinite. This result has been proved by Pitman (see Lemma 25 in [19]).

Theorem 3.5 shows that (X;);> is a bounded supermartingale. Indeed, if (X;);>¢ is a solution
to (3.5),thenforall 0 <t <,

s

EX, | F) < x a/‘ X, (1 = X,)dr
0

+E[/ P, X, )M(ds, du, dp) | ;Es]
[0,£]1%x]0,1[x]0,1[

= X,.
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Consequently the following limit exists a.s.
Xoo = lim X; € {0, 1}. 4.2)
—00

Indeed, 0 and 1 are the only possible limit values.
4.2. Fixation and non-fixation in the A-W-F SDE

We assume that the initial proportion x of type B individuals satisfies 0 < x < 1. In this
section, we prove that fixation happens in finite time iff the condition (4.1) is satisfied. Before
establishing the main result of this section, we collect some results which will be required for its
proof.

Lemma 4.1.

¢

1
() T/ pv(dp) asn? oo,
0

n
where v(dp) = p~2A(dp).

Proof.

1
6 () =/0 [np— 1+ (1 — p)Y']v(dp)

L, 1
:/ [_ (1—/ (l—up)"_ldu>j|/1(dp)~
0 p 0

On the last line, we have made use of the identity

1
A=-p"—-1= / —np(1 — up)"du.
0

For each p €]0, 1], let

1 1
f'(p)=— (1 —/ (11— up)”_ldu> .
p 0

‘We have,

1
wlom = [ rawp).
The result follows from the monotone convergence theorem. [J
We now deduce that

Lemma 4.2. The function ¢ increases, and

o) o8 1

2

n=2

b (n) <°°:'Z¢(n)—an =

n=2
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Proof. We have

1
St 1) — dn) = /O [p+ (1= py™' — (1 = p)"v(dp)

1
=/O p(1— (1 - p)y"Hv(dp)
> 0.

Which implies the first claim. Now, we already know thatif ) .~ ﬁ < 00, then fol pv(dp) =

oo. Thus, the second assertion is a consequence of the last lemma and the following relation

o
2 s —an = L s Tem—a T 28w

n=2 n=2
The lemma is proved. [
For each ¢ > 0, we define again
K; =inf{i > 1:n,{) =0}
and
Ty =inf{r > 0: K; = 1}.

We have the following

Theorem 4.3. If A € CDI, then one of the two types (b or B) fixates in finite time, i.e.
<0 as:Xe=X€{0,1}.

If A & CDI, then
Vi>0, O0< X, <l1la.s.

Proof. The proof has been inspired by [5] (see Section 4).
STEP 1: Suppose that A € CDI. We consider two cases.

CASE 1: Ko = 1.
In this case, the allele B fixates in the population. Indeed, the individual at level 1 never dies
and he cannot be pushed to an upper level. Let

¢ =inf{t > 0: () =0, Vi > 1}.

¢ is the time of fixation of allele B. We are going to show that ¢ < oo a.s.

We couple our original population process with the following N-valued process {Y;, ¢ > 0},
which describes the growth of a population which we denote “the B-population”, and whose
dynamics we now describe. Yy = 1, at time zero the B-population consists of a unique individual
who occupies site 1, while all other sites k > 2 are empty. We follow the same realizations of
the Poisson point process m on Ry x [0, 1] (see (1.2)) and of the sets I, ,, as presented in the
Introduction.

At each time ¢ corresponding to an atom (¢, p) of the Poisson point process m, we associate
the set I; ,. We put a cross at time ¢ on all levels i € I; j, except the lowest one. If there is at
least one cross on the interval [2, Y;_ + 1], we modify the population as follows (otherwise we
do nothing). All individuals sitting at time ¢~ below the lowest cross do not move. All others
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are displaced upwards in such a way that all sites with a cross become free, and the respective
orders of the individuals remain unchanged. Finally, individuals are added on all sites with a
cross which lie below or immediately above an occupied site. Clearly, as long as the growing
number of individuals of the B-population remains below any given value k, the number of
atoms of the Poisson process m which modify the size of the population on any given finite time
interval remains finite, and each jump in the population size is finite. However, we will now show
that as a consequence of the CDI property of the associated coalescent process, the jumps of Y;
accumulate in such a way that Y; = 400, for some finite (random) ¢. Since it is plain that Y; is
less than the total number of type B individuals in the population, this will show that { < oo a.s.

Indeed, looking backward in time, starting from any ¢ > O the process which describes the
genealogy of the “B-population” is the Lambda-coalescent. More precisely, as a time-reversal
of our B-population process, it is the Lambda-coalescent starting from the random value Y;, and
conditioned upon the fact that all the partitions have coalesced into one single partition by time 0.

This claim is justified as follows. Let {U; = Y;_;, 0 < s < t}. Ateach time s of a point (s, p)
of the PPP m where g (Is,p N1, US_]) > 2, all lineages of the set I, ,N[1, Us_] coalesce. Would
we describe the evolution of {U,, s > 0} using copies of m and the I ,’s which would be inde-
pendent of those used to describe the growth of Y., then U., starting from Uy = ¥; = N, would
be an instance of the N—A-coalescent. Here and below we make a slight abuse of terminology,
calling A-coalescent the process which describes the number of blocks in a A-coalescent.

For each N > 2, we define

Ev =inf{r > 0, Y; > N},

and by Oy the time taken by the N—A-coalescent to reach 1. It follows from an obvious coupling
that N — 6y is increasing. In fact we shall only use the fact that N — Efy is increasing. Since
Yey— < N, itis plain that

Efy < E§ + Efy, (4.3)

and moreover the law of & is exponential with parameter fol p*v(dp). Let us admit for a moment
the

Lemma 4.4. Forany N > 1,

Eoy <> o),

k=2
and this bound is finite since A € CDL

Since ¢ < limy_, &y, it follows from (4.3) and Lemma 4.4 that E¢ < oo.

In order to conclude Case 1 of the first step of the proof of our theorem, let us proceed with the
Proof of Lemma 4.4. The Markov process which describes the number of ancestors in
A-coalescent jumps fromnton — € 4+ 1 (2 < £ < n) at rate ('lf) An.¢. In other words, its
infinitesimal generator Q is given by

n

ofm =7y (’2) hn [ f (0= €4+ 1) = f()].

=2
Let us define for each n > 1

o0
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We have for2 < f <n

n

1

foo—L+D)—fm= > —.
e 900
Recall Lemma 4.2. Since 1/¢ is decreasing, we have for 2 < £ < n,
1
=L+ —-fm)=L-1)——,

f 7 o)

and therefore

n

1 n
0ft = 553 () €= Dhne=1.

Using the fact that the process

t
F W) = f(Uo) —/0 OfWUs)ds, t=0

is a martingale, we obtain

On

E@y) < E( Qf(Us)dS)
0
<f. O

CASE 2: Ko > 1.

If T1 < oo then type B fixates in finite time. Indeed, wait until 77 which is a stopping time at
which the Markov process {n; (i), i > 1};>¢ starts afresh, and then use the argument from Case 1.

We suppose now that 71 = oo, which implies that K; — oo as t — 00, as already noted in
Section 2.2.2. In other words, if 71 = oo, then the allele B does not fixate in the population. Let

no=inf{n > 1:¢(n) —an > 1}.

Such an ng exists because since 4 € CDI, fol pv(dp) = 400, hence by Lemma 4.1, we have
lim,,— 00 11 (1) = +00.

We define a “b-population” {Y;, ¢ > 0}, which again starts from a unique ancestor sitting
on level 1. The novelty is that now each individual dies at rate «. It then may happen that the
“b-population” gets empty. In that case, we immediately start afresh with a new unique ancestor
sitting at level 1. The fact that eventually the “b-population” grows and become larger than any
N is a consequence of the fact that K, — oo ast — oo.

Note that the process describing the number of ancestors of the present individuals in that
population is now a jump-Markov process with generator Q, given by

n

Qufm) =" () kel f(n =€+ 1) = FO0] +an(fr+1) = f().

=2

conditioned upon hitting 1 before time 7.
Let N > ng denote a fixed integer, £y the time taken by the “b-population” to reach the value
N, ie.

Ev =inf{t >0, ¥; > N},
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and by 9]'\’,0 the time taken by the process with generator Q, to come down below n, starting
from N. Similarly as in (4.3), we have
E¢y < Eg,, + E0y . 4.4)

In order to show that the allele b fixates in finite time, it remains to establish the

Lemma 4.5. There exists a constant C < 0o such that
E6 < C,
forall N > ny.
Proof. For each n > 1, we define
s 1

=2 Go-abvi

k=n+1
By Lemma 4.2, for each n > 2, f(n) is finite. We have for2 < ¢ <n
n
1
fo—t+)—fmy= Y ————
k=n—t+2 @K) —ak) V1
Since k — 1/(¢ (k) — ak) Vv 1 is decreasing, we obtain
1

—£4+1)— >(U-1))—,
for= 41 = 00 2 (€= Do

and therefore

ofm =z 3 (") €~ D - o
(¢p(n) —an) v 1 14 P+ —a@m+1))VvI

=2
_ ¢(n) B an
T —an) V1 (pn+ 1D —am+1))Vv1
¢(n) on

T (@m) —an)v1  (p() —an) V1

hence Qf (n) > 1, for each n > ng. Since the process

t
FU) — F(Up) — /0 Of Uyds, 120

is a martingale and U, remains bounded while 0 <t < 9;,0,

o0
E@y) <E ( / Qf(Us)ds)
0

= FWUy0) = fWo)
=fM. 0
STEP 2: Suppose A ¢ CDI, that is the A-coalescent does not come down from infinity. We
have

1
= . 4.5
,; Y +00 4.5)
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We claim that (K;,t > 0) does not reach oo in finite time. The contrary would imply that
AT < oo such that K7 = 00 a.s., so the number of ancestors at time 0 of the infinite population
at time 7 in the A-lookdown model would be finite, which contradicts the fact that A ¢ CDL.
Hence K; < oo a.s. This implies that X; < 1, for all # > 0. Indeed if X; = 1, for some ¢t > 0,
by applying de Finetti’s Theorem, we deduce that n,(i) = 1, Vi > 1, which contradicts the fact
that K; < oo. It remains to show that X; > 0 for all + > 0.

For any m > 1, > 0, we define the event

A}' = {The m first individuals of type b at time O are dead at time #}.
We have

P(A]") = (1 —e )™,
and then

P(N, AY)=0 Vr=>0.

From this, we deduce that 3i > 1 such that 7,(i) = 1. The same argument used for the proof of
X; < 1 now shows that X; > O, forallr > 0. [

4.3. The law of X oo
Let x be the proportion of type b individuals at time 0, where 0 < x < 1. As the individual at
level 1 cannot be pushed to an upper level, we have
{no(1) =0} C {Xoo =0}, hence P(Xoo =0) > 1 —x.
If ¢« =0, (X;);>0 is a bounded martingale, so
P(Xoo = 1) = E(Xso) = E(X0) = x.
If o > 0, by using (3.5) together with (4.2), we deduce that
P(Xoo =1) =EX < x.

In this subsection we want to describe those cases where can we decide whether P(Xoo = 1) > 0
or P(Xo = 1) = 0. We first prove

Proposition 4.6. If A € CDI, then
P(Xoo = 1) > 0.

Proof. Since A € CDIL, if all individuals at time 0 would be of type b, there would be a (random)
level J such that the individual sitting on level J at time O reaches +oo in finite time. Now
P(Xo = 1) > 0 follows from the fact that P(Kg > J) > 0, where K denotes the lowest level
occupied by a type B individual at time 0. [

In the case A ¢ CDI, since selection has infinite time to act, one may wonder whether or not
P(Xo = 1) = 0. Some partial results have been obtained in that direction in Bah [3], but since
then the question has been completely settled by Foucart [12] and Griffiths [14], who prove
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Theorem 4.7. Suppose that 0 < x < 1, and let

! 1
a* = / log( ) v(dp).
0 l—p

1. If o <a*, then) < P(Xoo =0|Xg=x) < 1.
2. If a > a*, then Xoo =0 a.s.

Needless to say, if @* = 400, which is in particular the case when A € CDI, we are in the
first case. Note that [12] settles the two cases @ < o™ and o > «a*, while [14] treats the case
a = o™ as well, assuming o® < oo in the first case. We refer to [12,14] for references to earlier
partial results on this problem in the biological literature.

4.4. The fixation line, special case of the Bolthausen—Sznitman coalescent

The aim of this section is to connect our model and results with the recent work of Hénard
[16], and to compute the law of X, and the speed at which either type invades the whole
population, in the case of the Bolthausen—Sznitman coalescent.

Hénard’s definition of the fixation line is as follows. Consider the levels of the offsprings
at time r > 0 of the individual sitting at time O at level 1. This constitutes a subset of N, the
connected component containing 1 of which is of the form {1, ..., L;}. This defines the fixation
line L;. In our case (in contradiction with Hénard’s situation), there may be no such connected
component containing 1, if no(1) = 1 and n;(1) = 0 for some ¢ > 0, in which case we define L;
to be 0. Hénard’s fixation line is an increasing process. Our is increasing if the individual sitting
on level 1 at time O is of type B (i.e. is a 0), but this is not the case if that individual is of type b
(i.e.isal).

We are only interested in this second case, which is the only one where conditionally upon the
value of np(1), X is random. However, we will not necessarily assume that Ly = 1. We prefer
to define the fixation line as follows.

Forall + > 0, let

Ly = max{k > 1; n(t) = m@) =--- =m() =1},

and this defines also L. Equivalently, L; = K; — 1, where K; is the lowest level occupied at
time ¢ by an individual of type 0, see the discussion in Section 2.2.2. L, is clearly a Z,-valued
continuous time Markov process.

L; does not evolve as discussed in [16], since those individuals sitting on levels {1, 2, ..., Lo},
as well as their offsprings, are type b individuals, who die at rate o, each death inducing a jump
of L; of size —1. The process {L;, t > 0} is a Z -valued Markov process, whose jump rates are
given by

. 1
J J—i—lgy N . . . .
= <j_i+1>Ax (1—x)A@dx), ifl=<i<j<oo;

o, ifj=i—1,

whenever i > 1, and the process is absorbed at 0. Indeed, I; ; is the rate at which K; jumps
fromi + 1to j + 1. As was shown in Section 2.2.2, either L; — 00, as t — 00, in which case
Xoo = 1, or else L; hits zero in finite time, in which case X, = 0. In the first case, L; explodes
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in finite time iff 4 € CDI. In the case where A ¢ CDI, it is of interest to describe the speed at
which L; — oo, whenever this happens. This is done in the case without selection (and it applies
in our situation to the case where Ky = 1) in [16], in the situation A(dx) = dx, i.e. the case
of the Bolthausen—Sznitman coalescent. We will show that the same result applies in our case,
i.e. the slow-down due to the death essentially does not modify that speed.

Recall that the Bolthausen—Sznitman coalescent belongs to the family of the Beta(2 —
o, o) (0 < o < 2) coalescents, it corresponds to the case « = 1. Note that the Beta(2 — «, o)
coalescent comes down from infinity iff 1 < o < 2. The Bolthausen—Sznitman coalescent is the
border case. One may expect that in this model, on the event {L; — oo}, L; — oo very fast, as
t — o0.

Before going to that, let us compute explicitly the law of X, in that case of the Bolthausen—
Sznitman coalescent. The possibility of that computation is due to the remark that in this
particular case (and only in that one), the process L, is a continuous time branching process.
Indeed in the case A(dx) = dx, we have

—, ifj=1
Livj=yiG+D 7
ai, if j =—1.
This means that L; is a Markov continuous time branching process, with life time exponential
with parameter 1 + o, and family size distribution {p;, j =0, 2, 3, ...} given by

o 1
e T A T T )
Note that the generating function of that probability distribution is given by
s+oa 1—s
h(s) = log(1 —s).
(s) e 1T1a og(l —s)
We have

Proposition 4.8. Conditionally upon Lo = k (k > 1),
P(L, =0) = [1 —exp{—a(l — e")}]k, P(lim L; =0) = [1 — e‘“]k.
t—0o0

Proof. It suffices to consider the case Lo = 1, which we now do. In that case, it follows from
general results on continuous time branching processes, see e.g. Chapter V in [15], that the
collection of generating functions f;(s) = E[s’] satisfies the ODE

0 f1(s) = D(fi(s)),
fo(s) =,

where @(z) = (1+a)(h(z)—z) = (1 —z)[+1og(1 —z)] is the so-called infinitesimal generating
function. It is not too hard to check that the solution of that ODE is

fits) =1—expla(e™ —1)+e " log(l —s)].
Hence
P(L, = 0) = £i(0) = 1 —exp[a(e™ — 1],

from which the result follows. [
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We can now conclude

Corollary 4.9. Again in the case A(dx) = dx,

1—x
P( X =0|Xp = =\
(X0 | X0 = x) I —x(l—e9)

Proof. Recall that Ly = Ko — 1 = 0 iff level 1 is occupied by a type B individual at time 0, and
that at time 0 individuals placed at levels 1, 2, ... are chosen in an i.i.d. manner, each one being
of type b (i.e. 1) with probability x, and of type B (i.e. 0) with probability 1 — x. We have

P(Xoo = 01Xo =) = ) (1 —¢™*)P(Lo = k)
k=0

= (-0 [x(1—e )
k=0

1—x
1—x(1—e"%)

3

were we have used Proposition 4.8 for the first equality. The result follows. O

Note that in the case A(dx) = dx, Theorem 4.7 tells us that 0 < P(Xo = 0) < 1 for all
o > 0 since a* = +00, which is consistent with the last result. Note also that [14] gives, for
a general /A coalescent, an expression for the above quantity in terms of the sum of an infinite
series. It does not seem easy to deduce our result from that formula.

Remark 4.10. The proportion of advantageous alleles is ¥; = 1 — X;. Our formula says (here
“BS” refers to the Bolthausen—Sznitman coalescent)

Yy

Pgs(Yoo =1Yp=y) = —————.
Bs (Yoo = Y0 = 9) = ~—— =

If we replace the Bolthausen—Sznitman by Kingman’s coalescent, it is well-known (see e.g. [14])
that the formula reads

1— e—2<1y

Px(Yo = 1Yo =y) = T o2

We note that these two formulae coincide, and are equal to (1 + e“")_l, in the case y = 1/2.
The following comparison holds: for all @ > 0, Pgs (Yoo = 1|Y0 = y) > Px (Yoo = 1|Yo = y) if
0<y<1/2,while Pgs(Yoo = 11Yg = y) < Px (Yoo = 1Yy = y)if 1/2 < y < 1. Indeed the
difference Pps(Yoo = 1|Yp = y) — Px (Yoo = 1|Yp = y) has the same sign as

DY) =e (e y(l—e )+ (e —e )y —e .

Now #(0) = &(1/2) = &(1) =0, $’'(0) > 0, $'(1/2) < 0and &'(1) > 0 for all « > 0, while
@”(y) vanishes at the unique point

o o

1—e™® —ae™
0<ya=w<l.
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We now establish

Theorem 4.11. In the case A(dx) = dx, if Lo = 1, then conditionally upon L; — o0 as
t — 0o,

e 'logl, > e a.s.,
where e is a standard exponential r.v.

Proof. Recalling the infinitesimal generating function @ specified in Proposition 4.8, it is not
hard to see that the function
1 1
&(1—x) xlogx

is integrable near zero (one way to see that is to make the change of variable y = 1/x, and
note that the resulting integral, say from 2 to oo, converges, by comparison with a Bertrand
series). Hence condition (3) of Theorem 3 from Grey [13] is satisfied, which implies the stated
convergence, but remains to specify the law of e.

We follow the strategy of proof of Proposition 3.8 in [16]. For each t > 0, s > f;(s) is a
bijection from [0, 1] onto [1 — exp{—a (1 — e*)}, 1]. Its inverse reads

gi(s) =1—exp[a(e’ — 1)+ log(1 —9)].
It is a bijection from [1 — exp{—a (1 — e~ *)}, 1] onto [0, 1]. For each 1 — exp{—a} < s < 1,

0 < g:(s) <1, and the process {g; ()L, t > 0} is Markov and has constant expectation. Indeed

E[g(0)" ] = fitgi(s) =s.

Hence it is a [0, 1]-valued martingale, which converges a.s. as t — oo to ar.v. V (s). Moreover,
by dominated convergence and explicit computation, for any 8 > 0,

E[V)P] = lim E[gi)] = lim filg/(s)’]=s.

This implies that V (s) takes values in {0, 1}, and P(V(s) = 1) = E(V (s)) = s.
Let us now define the r.v.

U=inf{l —e™® <s<1, V(s) =1}.

It is plain that {U < s} = {V(s) = 1}, hence P(U < s5) = s, fors € (1 — ¢™%, 1]. On the other
hand, since g(1 —e™®) = 1 — e™%, we have that {V(1 —e™¥) = 1} = {L(t) — 0}, and we
see that the law of U has a Dirac measure of mass 1 — e~ at 1 — e™%, and has density 1 on the
interval (1 —e™%, 1).

For 0 < s < ¢, we have that log[g,(1 — 5)] =~ —(ps)et ast — 0o, where p = e%. If
s < 1—U, then

gr(1— s)L’ — 1, hence
L;log[g:(1 —s)] — 0, orequivalently
(,os)erL, — 0, ast— oo,
whileifs > 1—-U,
g (1 — $)¥ — 0, hence
L;log[g;(1 —s)] = —oo, orequivalently

t
(ps)¢ L, — o0, ast — oo.
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Let ©®:=1—U.Foranye > 0,

[p(O — 8)]etL, — 0, and [p(O —|—8)]etL; — 400, ast— oo.
Taking again the logarithm, we deduce that as t — oo,

ae’ +10g(0 — g)e’ +1log(L;) — —o0,

ae' +1og(O + e)e’ +log(L,) — +o0.
Consequently

—1og(6 + ¢) —a < liminfe " log(L;) < limsupe " log(L;) < —log(6 — &) — a.
[—>00 t—00

This being true for any ¢ > 0, we have proved that, as t — oo,
e "log(L;) — —log(O) — a.

We now define e :== —log(©) — «. Conditionally upon L; — o0 as t — o0, the law of U is
uniform on [1 — e™%, 1], hence the law of © is uniform on [0, e~%]. Then for r > 0,

P(e > r|L; - o0) = P(O < exp[—(a +r)]|L; — 00)
=explalexp[—(a +r)]=¢". O

Let 8" the time taken by the fixation line L,, starting from Lo = 1, to exceed the value n. As
noted in [16], a consequence of Theorem 4.11 is that

B" —loglog(n) — —log(e) a.s.asn — oo.

In the situation treated in [16], 8" has the same law as ‘L']", the time taken by the n—A coalescent
to hit the value 1, i.e. the time taken for n individuals to find their most recent common ancestor.

In our case, the A-coalescent must be replaced by the A-Ancestral Selection Graph. Indeed,
since in the forward time direction individuals die, in the backward time direction we have birth
of lineages.

The n—A-ASG is defined as follows. Starting from n lineages, the lineages coalesce according
to the A-coalescent, while new lineages are born according to the following rule. While there are
k > 2 active lineages, a new lineage is born at rate ak, this lineage being placed on a level chosen
uniformly among the levels {1, 2, ...,k + 1}. If the level £ < k is chosen, the lineages located
onlevels £, ¢ + 1, ..., k just before the birth event get pushed one level up. We refer to [17,18]
for the description of the ASG, where the coalescent is Kingman’s coalescent. We note that here
we consider only type b individuals, type B individuals occupying possibly some of the higher
levels.

Define ‘l,'l" to be the time for the n—A-ASG to find a common ancestor, i.e. the time for the
number of lineages to reduce to 1. It follows from Theorem 4.11 that, in the case A(dx) = dx, as
n gets large, the decrease of the number of lineages due to the coalescence events is much faster
than the creation of new lineages, hence rl" < 00 a.s. [16] shows that in the case « = 0, the
law of 7{' coincides with that of A", the time taken by the fixation line starting from 1 to reach
a value greater than or equal to n. This is no longer true in the case @ > 0, since the process of
the number of lineages in the n—A-ASG is no longer decreasing. Here 8" has rather the law of
the time elapsed between the last time when there are at least n lineages in the n—A-ASG, and
the time when there is one lineage. However for large n this does not make a real difference, as
follows from the following result.
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Lemma 4.12. Fix an arbitrary h > 0. On the event that L, — 0o ast — 00, for n large enough,
er+s > n, forall s > h.
Proof. Choose ¢ > 0 small enough such that
e—¢
>eh
e+e¢

It follows from Theorem 4.11 that there exists #, such that for any t > 7,,

e—eg<e'logL, <e+e,
and n, such that whenever n > ng,,

loglogn —log(e +¢) < 7y’ <loglogn — log(e — ¢).
Choose n > n; such that moreover 7{' > t,. Consequently
oo logn ’

e+¢
and whenever s > h,

L'[F-Q—S =€ ( T] +Y(e )
etl"e (e — e))

exp ( o (e + 8))

e

I V
/—\

\

Consequently, the time elapsed between the first visit of a level above n by L,, and the last
visit below n after that time (if any) tends to zero in probability, as n — 0o. As a result, we can
conclude as in [16]

Proposition 4.13. Suppose we are again in the case A(dx) = dx, and define t{' as above. Then,
asn — 0o,

—loglogn = —loge.

Remark 4.14. We expect that our look-down construction, and the duality with the A-ASG can
produce new results beyond the case of the Bolthausen—Sznitman coalescent, at least in the
case of the Beta-coalescents, in particular concerning the law of the number of blocks implied
in the last coalescence in the Beta(2 — o, @)-ASG, and the expectation of the depth of the
Beta(2 — o, )-ASGincase | < a < 2.

5. Kingman and /A-coalescent

In this last section we suppose that the measure A is general (i.e. A({0}) > 0). This implies
that v is infinite. Note that we could have A((0, 1)) = 0, but this case corresponds to “pure
Kingman”, which is already well understood, see in particular [4]. So we assume again that (1.4)
is satisfied. We will show that the proportion X; of type b individuals at time ¢ in the population
of infinite size is a solution to the stochastic differential equation with selection
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t t
X, =x— a/ X;(1 — X5)ds +/ vVeXs(1— X)dBg
0 0

+ p(lusx, — X )M (ds. du. dp). (5.1)
[0,¢]1x]0,1[x]0,1[ '

where ¢ = A({0}), M is the compensated measure M defined in Section 3.2, and B is a standard
Brownian motion. Let {W (ds, du)} be a white noise on (0, 00) x (0, 1] based on the Lebesgue
measure dsdu. We remark that if (X;);>o satisfies (5.1), then X, is a solution in law of the
following stochastic differential equation

'
X =x—a/ X,(1 — X)ds + +/c Ay<x, — Xs)W(ds, du)
0 [0,£]x]0,1[

+ / p(lu<x,_ — X;-)M(ds, du, dp).
[0,¢1x]0,1[2 }

We first define the model. Recall the process {n;(i), i > 1, t > 0} defined in the introduction.
The evolution of the population is the same as that described in the case A({0}) = 0 except that
we superimpose single births, which are described as follows

Forany 1 <i < j, arrows are placed from i to j according to a rate A({0}) Poisson process,
independently of the other pairs i’ < j’. Suppose there is an arrow from i to j at time z. Then a
descendant (of the same type) of the individual sitting on level i at time ¢~ occupies the level j
at time ¢, while for any k£ > j, the individual occupying the level k at time ¢~ is shifted to level
k+ 1 at time ¢. In other words, n; (k) = n,- (k) fork < j, n;(j) = n;- (@), n: (k) =n-(k—1)
fork > j.

By coupling our model with the simplest lookdown model with selection defined in [4], it is not
hard to show that for N large enough, the individual sitting on level 2N at time O never visits a
level below N, that is the evolution within the box (z, i) € [0, 00) x {1,2, ..., N} is not altered
by removing all crosses above 2N. The process {n;(i), i > 1, t > 0} is well-defined.

Foreach N > 1and ¢ > 0, denote by X the proportion of type b individuals at time # among
the first NV individuals, i.e.

XN—ii ' 5.2
A, 0 (@). (5.2)
i=1

Combining the arguments in [4] and Section 2.3 (see above), it is easy to show if (19(i));>1 are
exchangeable random variables, then for all # > 0, (1,(i));>1 are exchangeable. An application
of de Finetti’s theorem, yields that

X; = lim X,N exists a.s. (5.3)
N—o00
Using the definition of the model, it is easy to see that (" was defined by (3.1))

xN =x{' + ¥ +/ YN (XN u, p, v, w)M(ds, du, dp, dv, dw)
[0,7]1x]0,17*
1

N
— N lngl_V_ ln,c_(N+1)=0M1 (dS, du),
[0,£]x[0,1] s

where ICfV is a martingale of jump size j:%. We have
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Lemma 5.1.
t
KNy, = / oV (s)ds
0

where, oV (s) = A(0)XN (1 — XN).

Proof.. Foreach 1 < i < N, let P! be a Poisson process with intensity A(0)(N — i). At time
t € P', we have

1
N if n,-@)=1and n,~(N) =0

N _ 1
AX,) = N if n,-(@) =0and n,-(N) =1

0, otherwise.

Now, let

A;j ={n: (i) =1,n,(N) =0},
Bi = {n, (i) =0, n,(N) =1}.
We have
N
P(A;i | X;) =P(B; | X[) = X" (1 = X,
from which, we deduce that
1 N(N —1) 2N
N _ N N
(K™) = WA(O)TWX’ a-Xx")
= A0)xN(1 - xM).

The result is proved. [

Now, let
Y,N = X(})V + /0 o WN(X?J,, u,p,v, w)M(ds,du,dp,dv,dw)
. [0,£]1x]0,1] i
-~ P IMSXxN, 1, (v+n=0M;' (ds, du).
We have
xN=KxN+vyN, vi>o. (5.4)

From Lemma 5.1, we have VT > 0

sup sup | <pN(s) |I<C a.s.
0<t<T N>1

Using the last identity, we deduce by Aldous’ tightness criterion (see Aldous [2]) that
(KN, t >0, N > 1} is tight in D([0, c0)).
Since KV is tight, there exists a subsequence of the sequence IV such that

KN = K weakly in D([0, c0)),
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where K is a continuous martingale (since the jumps of KV are of size :i:%) such that

t
(K = / cXs(1 = Xs)ds, (5.5)
0
where ¢ = A(0). The main result of this section is

Theorem 5.2. Suppose that X(’)V — x a.s., as N — oo. Then the [0, 1]-valued process {X;,
t > 0} defined by (5.3) is the (unique in law) solution to the stochastic differential equation

t t
X =x— a/ X;(1 — Xy)ds +/ VAO)X(1 — X)d By
0 0

+ / p(lusx, — X, )M (ds, du, dp), 5.6)
[0,£1x10,1[2

where M is the compensated measure M defined in Section 3.2, and B is a standard Brownian
motion.

The identification of the limiting equation is done similarly as in the proof of Theorem 3.5.
Strong uniqueness of the solution to (5.6) follows again from Dawson and Li [7], and weak
uniqueness could also be proved by a duality argument.

Since Kingman’s coalescent comes down from infinity, we have fixation in our new model in
finite time as soon as A(0) > 0.
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