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Abstract

Our motivation comes from the large population approximation of individual based
models in population dynamics and population genetics. We propose a general method to
investigate scaling limits of finite dimensional Markov chains to diffusions with jumps. The
results of tightness, identification and convergence in law are based on the convergence
of suitable characteristics of the chain transition. They strongly exploit the structure of
the population processes recursively defined as sums of independent random variables.
We develop two main applications. First, we extend the classical Wright-Fisher diffusion
approximation to independent and identically distributed random environments. Second,
we obtain the convergence in law of generalized Galton-Watson processes with interaction
in random environment to the solution of stochastic differential equations with jumps.

Key words: Tightness, diffusions with jumps, characteristics, semimartingales, Galton-Watson
process, Wright-Fisher process, random environment

MSC 2010: 60J27, 60J75, 60F15, 60F05, 60F10, 92D25.

1 Introduction

This work is a contribution to the study of scaling limits of discrete population models. The
parameter N € N will scale the population sizes. The population processes (Zflv :n € N) are
N%-valued Markov chains inductively defined by

Fn(ZN)
2= X, H(aE

where F is a function giving the number of individual events. For each z,e, N, (LZJ»Yn(z, e):
i,n > 1) is a family of independent identically distributed random variables and E. is a
R?-random variable describing the environment at generation n. This class of processes in-
cludes well known processes in population dynamics and population genetics. In particular,
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Galton-Watson processes correspond to Fy(z) = z and Lfyn(z, e) does not depend on (z,e),
while Wright-Fisher processes are obtained with Fi(z) = N and Lf-yn(z, e) Bernoulli random
variables with parameter z/N. This class of population models can also take into account the
effect of random environment and include many additional ecological forces such as competi-
tion, cooperation and sexual reproduction.

In this paper we are interested in the convergence of the sequence of processes (Z[]XN 1l /N :t>
0), as N tends to infinity, vy being a time scale tending to infinity with N. We provide a uni-
fied framework adapted to population models and characterize this convergence by asymptotic
properties relying on vy, Fy and LY. Many works have been devoted to the approximation
of Markov processes. They are essentially based on tightness argument and identification of
the martingale problem, see for example [12, 19]. Unfortunately, this general method does
not satisfactorily apply to our framework since the required assumptions are difficult to check.
Applying for instance this method to the classical Galton-Watson framework leads to moment
assumptions. However, it is well known from the works of Lamperti [24, 25] and Grimvall [16]
that the finite dimensional convergence of the renormalized processes (Z []XN 1 /N :t>0)with a
time scale vy — o0 is equivalent to the convergence of a characteristic triplet associated with
(vn, L) when N tends to infinity. In this case, the sequence of processes (Z[]XN 1 /N :t>0)
converges as N — oo to a Continuous State Branching Process (CSBP) defined as the unique
strong solution of a Stochastic Differential Equation (SDE). The parameters of this SDE are
given by the limiting characteristic triplet of (vy, LY). Note that the proof is based on the
branching property, using either the Laplace exponent [16], or the relation with the conver-
gence of the associated random walk to a spectrally positive Lévy process via a Lamperti
time change (cf. [25] [8]). Lamperti has also introduced a powerful transform in the stable
framework, see e.g. [25] and [29] and [5]. Other time changes have been successfully used to
obtain scaling limits of discrete processes, in particular for some diffusion approximations, see
for instance [21] for branching processes in random environment, [9] for branching processes
with immigration and [33] for controlled branching processes , amongst others. Such time
change techniques seem essentially restricted to branching processes or stable processes or
diffusion approximations. We are here interested in the convergence in law of discrete Markov
processes (Z)n which do not enjoy the branching property and may jump in the limit. The
limiting processes may even be explosive and are not necessarily stable.

It is well known that the law of the process (Z[JXN.] /N) is determined by its initial law and
the family of functions

z — GN(H) = onE (H(Z) /N — )| Z) = Nz)

for H continuous and bounded on R?. Moreover, the asymptotic behavior of GN(H)as N — o0
for a large enough class of functions H captures the convergence of the processes. In such
discrete case, Jacod and Shiryaev in [19, I1.3, IX] prove that the tightness and the identification
are deduced from the convergence as N — oo of the characteristics of the semimartingales

> G n(H)

i<[unt]

defined for certain functions H: a truncation (vector) function and its squares and a determin-
ing class of smooth functions vanishing in a neighborhood of 0. Let us mention for example



[20] where the convergence of Markov chains to a Lévy driven SDE is shown. This strategy
is unfortunately difficult to apply in our framework, even for Galton-Watson processes. We
prove in this paper that the functions H can be chosen differently, belonging to some (rich
enough) functional space H, dense in the set of regular functions vanishing at zero for a norm

The choice of the space H will depend on the assumptions on the model. In our applications,
we exploit the independence property of the variables (Lfv (.,.) 13 >1). We plug at the level
of the conditional increments the characterization of the law by the Laplace exponent, which
is well adapted to the sum of non-negative independent random variables.

|H|| = sup
ucRd

Our main motivations were the famous frameworks of population genetics and dynamics.
We show the efficiency of our method on extensions of Wright-Fisher and Galton-Watson
chains. We first study a Wright-Fisher model with selection in a random environment impact-
ing the selective advantage. The environments are assumed to be independent and identically
distributed and the associated random walk converges to a Lévy process. We obtain the
convergence of the joint law of the processes and random walks, by using the functional space

H = {(u,w) € [-1,1] x (=1,00) = 1 — e Fu= Lk ¢ > 0}.

We thus derive a diffusion with jumps in random environment, which generalizes the Wright-
Fisher diffusion with selection and takes into account small random fluctuations and punctual
dramatic advantages in the selective effects.

The second application focuses on generalized Galton-Watson processes with reproduction law
both density dependent and environment dependent. We obtain a result of convergence in
law to the so called CSBP with interaction in Lévy environment (introduced in |31, 17]). For
such processes, characteristics are unbounded and the result is deduced from the convergence

of the compactified processes
exp(=Z}' /N).

To deal with the joint laws of the latter and the environment random walk, we use the space
of functions from [—1, 1] x (—1,00) to R defined by

H={(v,w) = v*exp(—tw) : k> 1,£> 0} U{(v,w) = 1 — exp(—tw) : £ > 1}.

Our results extend the criterion for the convergence of a sequence of Galton-Watson processes
and the results we know in random environment [21, 4] or with interactions [11, 32].

They are further applied to Galton-Watson processes with cooperation and to branching pro-
cesses with logistic growth in random environment.

Organization of the paper
In Section 2, we give general results for the tightness, the identification and the convergence
in law of a scaled Markov process to a diffusion with jumps in R?. The functional space H
is introduced in Section 2.1. Tightness and identification results are stated in Section 2.2 by
assuming the uniform convergence and boundedness of characteristics GV (H) for any H € H.
Convergence requires an additional uniqueness assumption, obtained from pathwise unique-
ness in the applications, using standard techniques for non-negative SDE [18, 14|. Proofs of



these general statements are given in Section 2.3. In Section 3, we apply our method to a
Wright-Fisher model with selection in a random environment. We obtain in a suitable scal-
ing limit a Wright-Fisher diffusion in random environment for which we prove uniqueness of
solution. In Section 4 (Sections 4.1, 4.2, 4.3), we apply our method to Galton-Watson pro-
cesses with reproduction law both density dependent and environment dependent. Section
4.4 is devoted to explosive CSBP with interaction in random environment. In particular, we
consider Galton-Watson processes with cooperative effects. Section 4.5 is dedicated to the
conservative case and an application to Galton-Watson processes with logistic competition
and small environmental fluctuations is studied. Finally, we expect the method to be applied
in various contexts, in particular for structured populations models with sexual reproduction,
competition or cooperation, see Section 5.

Notation
For z € R?, we denote by |z| the euclidian norm of z. If A C RY, A is the closure of A in R
The functional norms are denoted by ||.|. In particular the sup norm of a bounded function

f on a set U is denoted by || fllu,co- The sets Cp(U,R) and C.(U,R) denote the spaces of
continuous real functions defined on U respectively bounded and with compact support.

As usual, we write h(u) = o(g(u)) (resp. h(u) ~ g(u)) when h(u)/g(u) tends to 0 (resp. to 1)
as u tends to 0. Id denotes the identity function.

For any U subset of R? containing a neighborhood of 0, we define U* as U \ {0}.

2 A criterion for tightness and convergence in law

Let X be a Borel subset of R? and U be a closed subset of R? containing a neighborhood of 0.
Let us introduce a scaling parameter N > 1. For any NV, we consider a discrete time X-valued

Markov chain (X} : k € N) satisfying for any k > 0,

xT

LY XY =) = L(FY),
where for any N € N, (FN, 2 € X) denotes a measurable family of X-valued random variables
such that for any # € X, the random variable FN — z takes values in U.

The natural filtration of the process X% is denoted by (F;')x. Note that the increments
X,i\jrl — X} take values in U.

Our aim is the characterization of the convergence in law of the sequence of processes (X [JXN‘], N e
N), where (vy)n is a given sequence of positive real numbers going to infinity when N tends
to infinity. It is based on the criteria for tightness and identification of semimartingales by
use of characteristics given in [19, IX], which consists in studying the asymptotic behavior of

G (H) = ox E(H(FY — o)) = on E(H(Xy — X)) | X} =), 1)
for real valued bounded measurable functions H defined on U.
Hypothesis (HO) We first assume that the family of random variables (FY)y . satisfies

lim sup GY(1 ) =0.
jm _sup e (Ts0sr)



This hypothesis avoids to get infinite jumps in the limit. We will see in the examples that
this condition affects both the population and the environment dynamics.

Under (HO), we will prove that the study of (1) can be reduced to a rich enough and tractable
subclass H of functions H. The choice of H depends on the particular models and is illustrated
in the examples.

2.1 Specific and truncation functions

We consider a closed subset ¢ of R? containing a neighborhood of 0 and introduce the func-
tional space

Cio=CioU,R) = ¢ H € Cy(U,R) Zozzuz + Z Bi juiuj + o([ul?), oy, Bij €ER
3,j=1

The functions of Cbo can be decomposed in a similar way with respect to any smooth
function which behaves like the identity at 0, as stated in the next lemma. The proof uses the
uniqueness of the second order Taylor expansion in a neighborhood of 0.

Lemma 2.1. Let f = (f',..., f%) € (Cf}o)d such that f'(u) = wi(1 4 o(Jul)) fori=1,...,d.

For any H € Cl?o: there exists a unique decomposition of the form
d

H=Y aof f“rZﬁ H)fif + H,

=1 2,j=1

where A = o(|f|?) is a continuous and bounded function and alf(H), ﬁlfj(H), i,j=1---d
are real coefficients and B is a symmetric matriz.
We introduce

e the specific function h which satisfies
h=(h',---  hd) € (Cl?,o)d s A (u) = ui(1+o(u) ; h(u)#0foru#0 (i=1,...,d). (2)
e the truncation function hg, as defined in [19] :
ho = (h,--- ,hd) € CyU,RY), ho(u) = u in a neighborhood of 0. (3)
Obviously, héhé € C,io forany i,7=1,...,d.

Note that in general a specific function is not a truncation function since it may not coincide
with the identity function in a neighborhood of 0. Its choice will be driven by the processes we
are considering. We will give different choices of functions h in the next sections, for instance
h(z) =1 —exp(—z) on [—1,00) when d = 1. These specific functions will play a crucial role
in the whole paper.



2.2 General statements

We introduce a functional space H containing the coordinates of the specific function h and
their square products and which "generates" the continuous functions with compact support
in U in the sense described below. The space H will be a convergence determining class.

Hypotheses (H1) There exists a functional space H such that
1. H is a subset of CZ, and h',h'h? € Vect(H) fori,j=1,...,d.

2. For any g € C.(U,R) with g(0) = 0, there exists a sequence (gn)n € CZ, such that
limy 00 |9 — Gnlloor = 0 and |h|? gn € Vect(H).

3. There exists a family of real numbers (GoH;x € X, H € H) such that for any H € H,

(1) lim sup’géV(H)—gz(H)} =0.
N—oo pex

(i1) sup |G, (H)| < 4o0.
TeEX

Remark 2.2. In the examples of the next sections, (H1.2) is proved with the use of the locally
compact version of the Stone-Weierstrass Theorem. We refer to the Appendix for a precise
statement.

Contrary to the "convergence determining class" of [19], the functions of H will not be van-
ishing (or o(u?)) in a neighborhood of 0.

Hypothesis (H1.3) implies that the map v € X — G,(H) is measurable and bounded for any
He™H.

We first obtain a tightness result based on the space H of test functions.

Theorem 2.3. Assume that the sequence (X{¥)n is tight in X and that (HO) and (H1) hold.
Then the sequence of processes (X[J: p V€ N) is tight in D([0,00), X).

N -

The next hypothesis (H2) in addition to (H1) is sufficient to get the identification of the lim-
iting values by their semimartingale characteristics, and then their representation as solutions
of a stochastic differential equation.

Hypotheses (H2)

1. For any H € H, the map x € X — G,(H) is continuous and extendable by continuity
to X.

2. For any v € X and any H € H,

d d

Go(H) =D af (H)bi(x) + D B3(H)ei () +/VHh°(K(x,v))u(dv), (4)

i=1 i,j=1

where



i) a o Zh? and H™ have been defined in Lemma 2.1,

i) by and o, ; are measurable functions defined on X,

i) V is a Polish space, u is a o-finite positive measure on 'V, K is a function from X x V
with values in U, [, 1A |K(.,v)*pu(dv) < +o00 and

zazk )7 /V (Bh3) (K (2, ) a(do).

The elements (b, o, V, u, K) will be specified in the applications.

Theorem 2.4. If the sequence (X{)y is tight in X and (HO), (H1), (H2) hold then any
limiting value of (X[JXN.},N € N) is a semimartingale solution of the stochastic differential

system
Xy = X0+/0tb( )ds+/ s)dBs +//ho v))N(ds, dv)

+/0 /V(Id—ho)(K(XS_,v))N(ds,dv), (5)

where Xg € X and B is a d-dimensional Brownian motion and N is a Poisson Point mea-
sure on Ry x V' with intensity dsu(dv). Moreover Xo, B , N are independent and N is the
compensated martingale measure of N.

To obtain the convergence in law of the sequence of processes (X [ZXN_} ,N € N) in D(]0, 00), X),
we need

Hypothesis (H3) The law of the initial condition Xq € X being given, the uniqueness in law
of the solution of (5) holds in D(]0, 00), X).

We are now in position to state the convergence result.

Theorem 2.5. Assume that the sequence (X{)n converges in law in X to Xo and that (HO),
(H1), (H2) and (H3) hold. Then the sequence of processes (X[]XN_])N converges in law in

D([0,00), X) to the solution of (5).

2.3 Proofs
From now on, we assume that hypotheses (HO) and (H1) hold. We recall that &* = U \ {0}.

In the proofs, we use the space R of continuous and bounded functions which are small

enough close to 0 :
Ry = {H € Co(U,R), H(u) = o(jul*)}.

Using Lemma 2.1 and (H1.1), we have

Cl?,o = Vect(H) + Rp. (6)



We work with the norm

H ()
Hlln = sup ,
U AT

defined for H € R, such that sup,cy |[H(uw)|/|h(u)|* < +o00. In that case, the positivity and
linearity of GY¥ for all x € X and N > 1 imply that

G2 (H)] < G (InP) | Hlln < o) [ H |1, (7)
where a(|h|?) = supy ,ex |G (|1]?)| < 0o by (H1.3) since |h|? € Vect(H) by (H1.1).

2.3.1 Proof of Theorem 2.3

We first extend the assumptions (H1.3) to CZ, in order to prove the tightness. We note that

(H1.3i) and (H1.3ii) extend immediately to H € Vect(H) by linearity of H — GY(H) for
any ¢ € X and N > 1.

Lemma 2.6. For any x € X, there exists a linear extension H € CI?O — Gx(H) of G, such
that (H1.3) hold for any H € C%,,.

As a consequence, writing a(H) = supy ey |GY (H)|, for any H € Cl?,()v

sup |G, (H)| < sup_ |GY ()| = a(H) < +o. ®)
zEX NzeX
Proof. Using (6) and linearity, we only have to prove the extension to Ry. Let us first prove the
result for the compactly supported functions of Ry. We consider H € Ry with compact support
and show that the sequence (GY (H))y converges when N tends to infinity. The function
H/|h|? defined on U* can be extended to a continuous function g on I with compact support
and g(0) = 0. Then by (H1.2), there exists a sequence (g, )n of functions of C,JQ’O uniformly
converging to g and such that H,, = |h|?g, € Vect(H). Since H = |h|?g, ||H,— H||;, — 0 when
n — co. Moreover the sequence (G (Hy)) 5 converges to G.(Hy,) when N tends to infinity for
any fixed n and uniformly ion X. Let us now consider two integers m and n. Equation (7)
tells us that
sup }g:{:V(Hm) - gg]cV(Hn)‘ < a(]h’Q) | Hpn — Hylln
T
and letting N go to infinity, we obtain that (G, (H,)), is a Cauchy sequence. Then it converges
to a limit denoted by G, (H ), which satisfies supy |G.(H)| < co. Moreover

’g:]cV(H) - gz(H)’ < ‘g:éV(H) - ga]:V(Hn)‘ + ‘giV(Hn) - gw(Hn)‘ + ‘g:v(Hn) - gz(H)‘
Since |GY (H)—GY (Hy)| < a(|h[*) |9 — gnllss, an appropriate choice of n and then of N allows
us to upper bound the left hand side by any € > 0 and this ensures

N—00

sup |Gy (H) — Gz (H)| == 0.
TeEX

Let us now consider H € R,. We introduce a non-decreasing sequence (¢,,), € C?(R%,[0,1])
such that

1 on B(0,n) and
on(x) = c
0 on B(0,n+ 1)



Forx e X and N > 1,
G2 (Hom) = G (Hen)| < [Hlloo G2 (Lomye) < [[Hlloo Cry  m=n>N>1

where C), — 0 as n — oo by (HO). Letting N tend to infinity, we obtain that for any = € X,
the sequence (Gz(Hyy))n is Cauchy and converges to some real number G,(H). Moreover

|Gz (H) — Gz (Hpp)| < Cpl|H||oo. It follows that for any H € Ry,
G2 (H) — Go(H)] G2 (H) = G2 (Heon)| + G2 (Hen) = Go(Hepn)| + |Ga(Hepn) — Gu(H))|

<

As Hy,, € Ry and has compact support, GV (Hepy,) — G (Hy,) and then GV (H) — G (H) tend
to 0 as N tends to infinity uniformly on X. It proves (H1.3) and (8). O

We now prove that a o-finite measure can be associated to G, for each x € X. It describes
the jumps of the limiting process.

Lemma 2.7. There exists a family of o-finite measures (pug : © € X) on U* such that for any
r € X and H € Ry,

G.(H) = y H (u) iz (du). (9)
For any © € X, G, is then extended by (9) to any measurable and bounded function H on
(R* such that H(u) = o(|u|?). Moreover

lim sup G (Lg0.)| = 0. (10)

b—00 ;e

Proof. For any € R? and H € C.(U*,R), the map H — G,(H) is a positive linear operator.
Adding that U* is locally compact, Riesz Theorem leads to the existence of a o-finite measure
g on U* such that for any H € C.(U*, R = [,;« H(u)pz(du). The extension of this
identity to any H € R follows again from an appr0x1mat10n procedure, using ¢, defined
in the proof of Lemma 2.6. Indeed, on the one hand monotone convergence ensures that
Sy Honpiz goes to [, Hpe. On the other hand, |G, (Hen) — Go(H)| < Cpl|H || goes to 0.
Finally (10) comes from (HO) with a monotone approximation of 1 g by elements of Ry,
and the convergence of G"N to G. O

We now prove the convergence of conditional increments functionals, defined for any func-
tion H € C’gz and t > 0 by

[th} UNt]
or (H) =Y E(HXY - XLy | Fily Z*Zg (11)
k=1

where the last identity follows from the Markov property.

Proposition 2.8. For any function H € C,?Q and t >0,

lim sup‘qbiv( g ~ (H)ds| =0 a.s.

N—oo4<T [vN s]



Proof. Using (8), we have

Ly t t (1)
. H) = H) ds— H)ds = H)ds+O
UN e gX’iV 1( ) 0 g [IZNS]( ) y [i}Nt] gX[IXNb]( ) ° 0 g []z\z[Ns]( ) st ( UN )
Then
' a(d

sup (¢ (H) — | Gy~ (H)ds gTsup|g§(H)_gx(H)|+o<())

t<T 0 [vns] zeX UN
and the conclusion follows from (H1.3i), which holds for H thanks to Lemma 2.6. O

We define on the canonical space D([0, 00), X) a triplet which characterizes the limiting values
of the sequence (X [JXN.},N € N). Using the measurability and boundedness of z — G,(f)
for z € X and f € CF, and the truncation function hg introduced in (3), we define for any

w=(ws,s >0) € ]D)([();oo), X)) the functionals
t
Biw) = [ (Gt .G, (1)) ds,
0

~ . t . .
G (w) = /0 G, (hih3) di, (12)

o, ) = [ Guirnas = [ ] H, (o) ds

for any H € Cy(R?% R) such that H(u) = o(|u|?). The last identity comes from (9).

As in Chapters II. 2 & 3 in [19] adapted to the state space X (instead of R?), the characteristic
triplet associated with the semimartingale X% is given for i,j € {1,...,d} by

BY = Y E(hoU)|FL) = (81 (hb), -+ o ()
k‘S[UNt]
G = 3 (B ONRUIF ) — EGODIF DEROOIF D)L ()
kS[UNt]
o (H)= Y EHUNIFL),
kS[UNt] J

where U,ﬁv = X,JCV — X,iv_ ; and H is a continuous bounded function on R? vanishing in a
neighborhood of 0. Proposition 2.8 implies the convergence of the characteristics, as stated in
the next proposition.

Proposition 2.9. For any T >0 and anyi,j =1,--- ,d and any H € Cy(U,R) equal to 0 in
some neighborhood of 0, we have the following almost-sure convergences

sup | BY' — Bl o X[]XN_]} i aly? (14)
t<T
sup |CNH — Y oX[]XN.]‘ 290 (15)
t<T
sup |6 () —m(X{), ) H)| =50 (16)

10



Proof. From Proposition 2.8, we immediately obtain the first and last convergences and

?2? qbiv(h%h{)) —CVo X[JXN.]‘ —Nooo 0 a.s.

So it remains to be replaced qbiv(h%h{)) by étN’ij. We have

1 1
E(h (UR)IFRL)] < on Sup G2 (h6)| < a(hg).—

N,zeX UN

and a(ht) < oo from (8). Hence the second term in C{V"” tends to 0 as N — oo, which yields
the result. O

We are now in position to provide a proof of Theorem 2.3. In order to apply Theorem 3.9
IX p543 in [19] and get the tightness, we need to check the strong majoration hypothesis and
the condition on big jumps required in its statement.

First, if H € Cb2 then G H is bounded and there exists a positive constant A such that
for any w € D(]0, 00), X),

d
ZVar (BY(w t—l—ZCJ )+ (w,r) < At, (17)
=1 1,j=1

where Var(X); denotes the total variation of X on [0,t] and 7(u) := |u|?> A 1.
Second, to control the big jumps, we use the fact that v(., Lpp)) < t[|G.(1p(0,5))lloos
which tends to 0 as b tends to infinity from (10). We thus obtain

lim sup vi(w, L)) = 0. (18)
P10 weD([0,00), %)

The tightness of (X[N pNe N) follows from (14)-(18) and from the tightness of the initial

condition, by an application of the mentioned theorem in [19].

2.3.2 Proofs of Theorems 2.4 and 2.5

Let us now assume the additional Hypothesis (H2). We wish to identify the limiting values
of (X ;>IN € N) as solutions of the stochastic differential system (5). We first need to

[vn
continuously extend the limiting characteristic triplet to the boundary.

Lemma 2.10. (i) For any H € Ry, the map x € X — Gy(H) is continuous and extendable
by continuity to X. Moreover

sup |G (H)| < a(H) < +oo. (19)
zeX
(ii) For any H € Ry and v € X,
= [ H @ ot (20)
and [, LA |K(.,v)[*p(dv) is bounded on X.

11



Proof. Let H € R;. Using the sequences ¢, and (H,,), defined in the proof of Lemma 2.6
and approximating ¢n, H for || . ||, by H, € Vect(H) NRyp as in the proof of Lemma 2.7, we
obtain

sup |G (H) — G2 (Hn)| <|| HllooCrt | nH — Hy |l a([h[?),
rzeX ,N>1

which tends to 0 as n — oo. Letting N — oo ensures that G H,, converges uniformly to G H
as n — oo. Combining this with (H2.1) applied to H,,, we deduce that G H is continuous on
X and extendable by continuity to X. Moreover (8) yields (19) by continuity, which proves
(2).

For (ii), we first consider H € Vect(H) N Ry. Then oMo (H) = pMo(H) = 0, " = H
and (H2.2) ensures that (20) holds for H. Let us now extend this identity to H € R} with
compact support. We note that H = |h|?g with g € C.(U,R). By (H1.2), the function g is
uniformly approximated by a sequence g, such that |h|?g, € Vect(H) N Ry. The identity (4)
implies that (20) holds for any |h|?g,, and

Ve € X, Gul(lhl2gn) = /V (18 2gn) (K (2, v) u(dv).

We let n tend to infinity in both terms using (8) and the assumption [i, 1A |K (z,v)[*u(dv) <
+00. The extension to R follows again from a monotone approximation by the compactly
supported functions H g, which ends the proof. O

This lemma allows us to extend the definitions of the characteristics and the identi-
ties of (12) to any w € D([0,00), X). Moreover (i) ensures that w € D([0,00), X) —
(Bt(w), Ct(w), vt(w, H)) is continuous and that the dominations (17) and (18) extend from
X to X. We can then apply [19, Theorem 2.11, chapter IX, p530] on the closed set X for the
identification. We obtain that any limiting value of the law of (X ['UN-]) N is a solution of the

martingale problem on the canonical space D([0, ), X) with characteristic triplet (B, C,v),
where

CY =Cy —u(., hyh}).
Finally, using (H2.2) for H € {hi,héhé} and (20), the characteristics in (12) can be

written as

Bi(w) = / bw,)d
Cl(w) = /(ZU”“ We)0j ws)> ds

v(w, H) = //H (ws, v))p(dv)ds,

for any w € D([0,0),X). By [19, Chapter III, Theorem 2.26 p157], the set of solutions
of the martingale problem with characteristic triplet (B, C,v) coincides with the set of weak
solutions of the stochastic differential equation (5). The proof of Theorem 2.4 is now complete.

To conclude the proof of the convergence, we remark that the uniqueness hypothesis (H3)
guarantees (4i7) in [19] Theorem 3.21, chapter IX, p.546|. The other points (i — vi) of this
theorem have been checked above and Theorem 2.5 follows.

12



3 Wright-Fisher process with selection in Lévy environment

3.1 The discrete model

Let us consider the framework of the Wright-Fisher model: at each generation, the alleles of a
fixed size population are sampled from the previous generation. We consider a population of
N individuals characterized by some allele. The number of individuals carrying this allele is a
process (Z ,iv ,k € N) whose dynamics depends on the environment. When N > 1 is fixed, we
consider the coupled process describing the discrete time dynamics of the population process
and the environment process. It is recursively defined for k£ > 0 by

N
leevﬂ =2 im1 gli\,[i(ZIéV/Nv Eljcv)v
(21)

N _ aN N
Skr1 =% T B

and SY = 0,7 = [NZy], Zy € [0,1] is a finite random variable, (E}); are independent
and identically distributed with values in (—1,400) and the family of random variables
((S,i\’fi(z,w),(z,w) € [0,1] x (=1,00));k > 1,i > 1) are independent. Moreover for each
(z,w) € [0,1] x (—1,00), the random variables (Eé\’fi(z,w);k > 1,i > 1) are identically dis-
tributed as a Bernoulli random variable £V (2, w) defined by

P(EN (z,w) = 1) = p(z,w) ; P(EN(z,w) = 0) =1 — p(z,w).

We also assume that Z, ((Sé\fi(z,w), (z,w) €[0,1] x (—=1,00));k > 1,i > 1) and (E},k > 0)
are independent.

Moreover p is a C3-function from [0, 1] x (=1, 00) to [0, 1] verifying p(z,0) = z for any z € [0, 1].
A main example, developed in Section 3.4, is given by p(z,w) = 2(1 + w)/(2(1 + w) + 1 — z)
and extends the classical Wright Fisher model with rare selection to random environments.

Following [19] [chap.VII Corollary 3.6,p.415], we state an assumption for the random walk
S[]]VVJ to converge in law to a Lévy process with characteristics (g, Bg,vg). Let us consider

a truncation function hy defined on (—1,400), i.e. continuous and bounded and satisfying
hp(w) = w in a neighborhood of 0. For convenience, we also assume that hy(w) # 0 for any

w # 0.

Assumption A. There exist ap € R, 05 > 0 and a measure vy on (—1,400) satisfying
f(_l +oo)(w2 A Dvg(dw) < 400 such that

lim NE(hg(EY)) =ag; lim NERL(EY)) = 6p =02 +/ h (w)vg (dw),
N—oo N—oc0 (—1,00)

N—oo

lm NEGE) = [ flwvai),

for any f vanishing in a neighborhood of 0, continuous and bounded.

The small fluctuations of the environment are given by o, while the dramatic events are given
by the jump measure vg. Negative jumps will correspond to dramatic disadvantages of allele
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A and an usual set of selection coefficient is (—1,00), as illustrated in Section 3.4.
The limiting environment process Y can thus be defined by

Yt—aEt—i—/ opdBf + //1+OO w)N”(ds, dw) + //1+oo w — hg(w))N”(ds, dw),(22)

where B” is a Brownian motion and N is a Poisson point measure on R} X (—1,400) in-
dependent of B with intensity measure vz. By construction, this Lévy process has jumps
larger than —1.

Let us first prove a consequence of Assumption A which will be needed in the proof of the
next theorem.

Lemma 3.1. Let g € C3([0,1] x (=1,00),R) bounded and satisfying g(z,0) = 0 for any
z €10,1]. Then, under Assumption A,

N—o0
NE(g(z, EV)) =5 B.(9),
uniformly for z € [0,1], with

dg

_ vy Be 829
82(9)—04an(270)+ 9 5

8w(z,o)+/( TG

=N . w)2 92
and g(z,w) = g(z,w) — hE(w)g—i(z,O) — %%(2,0),
Proof. Indeed, we can decompose NE(g(z, EN)) as follows

2

29 (2,0) NE(ha(BV)) + 5 5-9.(2,0) NE(ho(BY)?) + NE(G(z, EV)).
The first two terms converge uniformly as N — oo by a direct application of Assumption
A. Moreover the last part of Assumption A can be extended to any continuous function
f(w) = o(w?) using a monotone approximation of f by functions vanishing in a neighborhood
of 0. Then the last term converges for fixed z and it remains to prove that the convergence
is uniform on [0,1]. First, let us consider a compact subset K = [0,1] x [—1 + &g, A] of
[0,1] x (=1,00). As g is C3([0,1] x (=1,00),R), the function

9w) _gew) —heW) B0 18
hg(w)? hg(w)? 2 0w2’

and its first derivative with respect to z are well defined on [0,1] x (—1,00) \ [0, 1] x {0} and
extendable by continuity to [0, 1] x (—1, 00). Thus the derivative of §(z, w)/hz(w)? with respect
to z is bounded on K. As (NE(hz(EN)?))y is bounded by the second part of Assumption
A there exists C' > 0 such that for any N > 1,

NE(g(z, EV)) =

(z,w) —

‘NE <§(Z’EN)1EN6[—1+50,A]> - NE <§(Z'7 EN)lENe[—lJrso,A}) ’ < Clz -7

Moreover, since all functions involved in the definition of g are bounded, there exists C’ > 0
such that

‘NE <‘§(Z7EN)|1EN€[71+€O,A]> ' < C’NP(EN 4 [—]_ + 60,14])
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and by the last part of Assumption A,

lim supN]P’(EN Z[-1+e0,4]) = lim  vp((—1,—14¢ep) U (A4,00)) =0.

e0—0,A—0c0 N e0—0,A—00

Combining the last two inequalities, we obtain that the family of functions (N E(g(., EV)))n
is uniformly equicontinuous on [0, 1] and the convergence is uniform by Ascoli Theorem. [

We can now generalize the classical convergence in law to the Wright-Fisher diffusion with
selection to i.i.d. environments.
3.2 Tightness and identification

We are interested in the asymptotic behavior of the Markov chain
ZN
XY = ( .Sy ) keN

when N tends to infinity. This process takes values in X = [0,1] x R

For the statement, we introduce the drift coefficient inherited from the fluctuations of the
environment:

9p
ow

Ok Op

2
(,0)+ % g TP 0+ /(_1 )(p(z,w)—z—hE(w)aw(z,O)) v (dw).

b1(2) = ag

Theorem 3.2. Under Assumption A, the sequence of processes (Z[]]VV.]/N7 S[JXL])N 18 tight

in D([0,00),[0,1] x R) and any limiting value of this sequence is solution of the following
stochastic differential equation

Zy = Zy + /t b1(Zs)ds + /t VZs(1—Zs)dB? + o gp (Zs,0)dBY
0 0
Ziw) — N (dt, dw);
+/( (p(Zew) — Zo )N (dt, duw) (23)

Y, = apt + 0xBf + // N (dt, dw) // (w — hg(w))N(dt,dw),
loo) (—1,00)

where BP and B are Brownian motions; N is a Poisson point measure on Ry X (—=1,00)
with intensity dtvg(dw) and N is the compensated martingale measure of N; Zy, B?, B¥ and
N are independent.

N
Proof. We apply our results to the Markov chain X3V = ((ZT’“, S,g)?k € N) .

Let 7 = (z,y) € X, weset EN = FN = = (%Zﬁl&(z,EN),y—FEN) and we have

(zy) —

N
FN — gz = (;7 Z(Ei(z,EN) - z),EN> . (24)

The state space of the random variables FN — 2 is U = [~1,1] x (—1, +00).
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We first prove that (HO), (H1) and (H2) are satisfied with vy = N.

(i) Let us first check (HO). We take b > 0 and consider
GY (Mpop)e) = NE(Lgope(Fy — ).
Then
1
NE(Lgope(FY —z)) < NP <N( > (Eilz, EY) = 2)| > b/\/§> + NP <|EN\ > b/\/§> :

i=1

We observe that %‘ vazl(&(z, EN) — 2)| <1 as. Moreover the last part of Assumption A
ensures that
limsup N P(|EN| > b/v2) < v[b/V2 — 1,00),

N—oo

which tends to 0 as b — +00. Then supy zc(0,1]x(-1,00) 95(13(07b)c) tends to 0 and (HO) is
satisfied.

(ii) We define the function h on U by
h(u,w)=(1—e" " 1—e").
The space H is the subset of real functions on U defined as
H = {(u,w) €U = Hyyo(u,w); k, 0 >0}, with Hyp(u,w) =1—e Pt

We can apply the local Stone-Weierstrass Theorem to the algebra Vect(H) N Co(U*), U* =
U\ {0,0} being a locally compact Hausdorff space (see Appendix 6.4). This algebra in dense
in Co(U*) and then any function in C.(U) vanishing at zero is the uniform limit of elements
of Vect(H). Moreover Vect(H) is stable by multiplication by |h|2. We deduce that (H1.2) is
satisfied, while (H1.1) is obvious.

Let us now prove that (H1.3) is satisfied. We need to study the limit of GY (Hy () as N tends
to infinity. Recall that G (Hy ) = N E(Hy(FY — 2)) with = (z,y) and F~ — z given by
(24). We have
G (Hiy) = NIE(l e Zﬁil(&(szN)*z)e*eEN>
= N(1-E(B[e FECE -2 pN] T o)
N
- N(l - E({e*%(H)p(z,EN) +eN(1— p(z, EN))} e*’ZEN».

The following Taylor expansion gives

2

1 —p) +O(1/N?),

_k(_, k, k k
10g<€ NU=2p 4 en (110)) = y&=p) + 5ap

with N3O(1/N?) bounded uniformly in p, z € [0,1]. Then we obtain
GN(Hpy) — NE(1 _ ek(z—p(z,EN»—eEN.e%meN)(l—p(z,EN))‘eou/N?))

_ NE(l — (1 = Apg)(1 + Ben) (1 + Rn)] (2, EN)>,
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where N?Ry, y(z,w) is uniformly bounded for z € [0,1],w € (—=1,00) and N > 1 and
k2

App(z,0) = 1—exp (—k(p(z,w) —2) —lw); By n(z,w) = ﬁp(z,w)(l—p(aw)wr@(%)-

By expansion, we deduce that

GY (Hir) = NE(Ag(z EV)) (14 0(1/N))
2

B (b ) (1 - pl, BY)) + O1/N) (25)

Using Lemma 3.1 both for (z,w) — Ak (2,w) and (z,w) — p(z,w)(1 — p(z,w)) — 2(1 — z),
we obtain from (25) that

N N—co o k2
Gy (Hiyp) — Gu(Hpyp) = B.(Apy) — 32(1 - z),

uniformly for x = (z,y) € [0,1] x R. Then (H1.3i) is satisfied and for any = € X,

OAy¢ By 0% Ap / — k2
+(Hpg) = = (z, — = (z, A , — —2z(1— 2
Gu(Hyyp) = ap P (2,0)+ 02 (2,0) + oo ke(z wvp(dw) — —-2(1—2) (26)
with
DAy _dp %Ak 9% dp 2
aw ( 70) - kaw(zao) +€7 8?1}2 (270) - kawg(zvo) - (kaw(’zao) +€)
and
O Ay h2 (w) 0% Ak e

@(sz) = Ak,f(z’w) - h’E(w) Ow (Z,O) - 2 w2 (Z,O)-

The assumptions on the function p allow us to conclude that (H1.3ii) is also satisfied.

(iii) We now check (H2). The continuity of G on [0, 1] x R comes from the regularity of p,
from the integrability assumption on v, and from Lebesgue’s Theorem (by Assumption A).

Now, let us introduce the truncation function defined on ¢ = [—1,1] x (=1, 00) by

ho(u, w) = (u, hg(w)).
With the notation of Section 2, recall that hj(u,w) = u and h3(u,w) = hg(w).

With the notation of Lemma 2.1 we have
2 52

k k¢
al®(Hiy) =k, ob®(Hyy) = £, B9 (Hyyp) = 5 B (Hie) = BY (Hie) = —5 29 (Hye) = -5

Moreover, setting K (z,w) = (p(z,w) — z,w), we note that Ay, = Hyyo K and

— — k2
Ak,é('% w) = Hk:,€ O(K(xa w)) + kpl (Zv ’UJ) - EPQ('Z? w) - kEhE(w)Q(Z7 w)v
- _ dp he(w)? 0%p
with p1(2,w) = p(z, w) — 2 — hp(w) 22 (5,0) — LGP P2 q)

palz.w) = (p(zw) — 2)? — W (w)(2(2.0)) and g(zw) = p(z,w) — 2 — hp(w) 2(2,0).
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Now we set V' = (—1,00) and choose u = vy and for z = (z,y) € [0,1] x R, we define

bie) = bu(2) = s g2 (20) + I L0+ [ piCewhveldn) 5 ) =a
o11(z) =vz2z(1—2) ; o92x)=0r ; o21(x)=0 ; o12(x)= UES—Z(,Z,O).
Then (26) can be written as
Go(Hyy) = kbi(z)+ fha(x) — k;cn(x) - f@g(w) — Klery(z) + /V Hod" (K (2, w))vs (duw),

where, recalling that 8z = o2 + f(_l 00) h2 (w)vg(dw),

ci(z) = 2(1—2)+ B (gi(z,O)>2 + /Vpg(z,w)uE(dw)

= @) +otale)+ [ (B e w) p(au),
nle) = o= onalaf + | (WK (s w) n(du),
\%
cole) = Brgre 0+ [ hs(ulate ws(dn) = on@)oaa(@) + [ ARG w)utdn).

Thus (H2) holds for any H = Hy 4, € H.

We can now apply Theorems 2.3 and 2.4 for tightness and identification and conclude. O

3.3 Pathwise uniqueness and convergence in law

To get the uniqueness for (23), we will use the pathwise uniqueness result from Li-Pu [28].

Corollary 3.3. Let us assume that Assumption A holds and that the function z — p(z,w)
is non-decreasing for any w € (—1,400). Then the sequence of processes (Z[J]VV_}/N, S[]]VV.}
converges in law in D([0,00), [0,1] x R) to the unique strong solution (Z,Y') of (23).

The monotonicity assumption on p is natural regarding the model since the more indi-
viduals carry an allele in a generation, the more this allele should be carried in the next
generation.

Proof. In order to apply Theorem 2.5, let us first show that (H3) holds. The pathwise
uniqueness of the process Y is well known. Let us focus on the first equation of (23) and
prove the pathwise uniqueness of the process Z.

First, we rewrite the SDE for Z as

t t t
Z = zo+/ bl(Zs)ds+/ \/Zs(l—Zs)stD—i—aE/ S—Z(ZS,O)dBSE
0 0 0
/ (P(Zemsw) = Zi)N(dtdw) + [ (p(Zeew) ~ Zi) Rt dw)
(=1,00)\[-1/2,1] (—1/2,1]
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with

- B Op Of 8210
bi(z) = <aE /(1,00)\[1/2’1} hE(w)VE(dw)> a—w(z,O) + 7w(z,0)

0
+/ (p(z,w) —z-— hE(w)p(z,0)> v (dw).
[-1/2.1 dw
We are in the conditions of application of Theorem 3.2 in [28]. Indeed, we observe first

that by is Lipschitz since p € C3([0,1], (—1,00)) and

5 {pew = 2= e 0 e < o

sup
we[—1/2,1],2€[0,1]

We remark also that the Brownian part of (23) writes

2
\/ Zt(l - Zt)dBtD + JES—Z(Zt, 0) dBf == \/Zt(l - Zt> + O'% (gi(Zt, 0)) th == O'(Zt)th,

with W Brownian motion since B? and B are two independent Brownian motions. We easily
prove that for any 21, zo € [0,1], |0(21) — o (22)|> < L|21 — 22| for some constant L > 0.
Finally vg((—1,00) \ [-1/2,1]) < o0 and 2z € [0,1] = (p(z,w) — z)/w is uniformly Lipschitz
for w € [—1,2,1] since its first derivative is bounded, so there exists L > 0 such that

/ (Ip(z1,w) — 21] = [p(22,w) — 2]) Vi (dw) < Llz1 — 2o
(—Loo)\[-1/2,1]

for any 21,22 € [0,1]. Then all the required assumptions for [28] Theorem 3.2 are satisfied
and we get the pathwise uniqueness of the solution of (23). O

3.4 Example

We consider the following main example

B z(1+w)
p(zw) = Z(1+w)+1—2’

(27)

where the environment w acts as the selection factor. By construction, this selection coefficient
w is larger than —1. The particular case when the environment is non-random, i.e. E,qu =
s/N a.s. for some real number s € (—1,+00), yields the classical Wright-Fisher process
with weak selection. It is well known that in this case, the processes (Z[]]VV.]) N converge in
law to the Wright-Fisher diffusion with selection coefficient s whose equation is given by
dZy = \/Z(1 — Z;)dBy+ sZy (1 — Z;)dt. Here we generalize this result for random independent
identically distributed environments.

First, we observe that

dp _ ) 9*p _ 2
8—w(z,0) =2z2(1—-2); W(Z’O) =—22(1—2).
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and

wz(l —z
bi(2) = apz(l —2) — 0p2%(1 — 2) + /(_1’00) <Z’L(U—|—1) — hg(w)z(1 — z))yE(dw). (28)
Under Assumption A, we can apply Corollary 3.3 to obtain the proposition stated below.

Proposition 3.4. The sequence of processes (Z[]]VV.]/N, S[JX,.})N converges in D([0, 00), [0, 1] X

R) and the limit of the first coordinate is the unique strong solution Z of
t t t
Zy = Zo—l—/ bl(ZS)ds—i—/ VZs(1— Zs)dBY? —|—O’E/ Zs(1— Zs)dBY
0 0 0

t wZs (1 —Zs_)
—i—/o /(_17+OO) N (ds,dw). (29)

14+ wZ,_

In particular if o5 = 0 and vi = 0, we recover the classical Wright-Fisher diffusion with
deterministic selection az. This extension allows us to consider small random fluctuations
(asymptotically Brownian) and punctual dramatic advantage of the selective effects.

4 Continuous State Branching Process with interaction in Lévy
environment

In this section, we are interested in large population approximations of population dynamics
with random environment and interaction. We generalize in different directions the classical
convergence of Galton-Watson processes to Continous State Branching processes (CSBP), see
for example [16, 24, 8]. We focus on models where the environment and the interaction mainly
affect the mean of the reproduction law and thus modify the drift term of the CSBP by addition
of stochastic and nonlinear terms. Our method based on Section 2 allows us to obtain new
statements both for convergence of discrete population models and for existence of solutions
of SDE with jumps, as detailed in the following theorems. In particular we obtain a discrete
population model approximating the so-called CSBP with interaction in Lévy environment
(BPILE) for large populations.

The CSBPs in random environment or with interaction have recently been subject of a large
attention. More precisely, we refer to [31] for existence of the solution of the associated SDE
with general assumptions, [4, 3, 29| for approximations and study of some classes of CSBP
in random environment (without interaction), |2, 11, 27| for CSBP with interaction (without
random environment) and [33] for diffusion approximations in the continuous context.

4.1 The discrete model

Let us now describe our framework. We scale the population size by the integer N > 1 and we
consider a sequence (vy)y which tends to infinity with N. As in Section 3, we introduce for
any IV a sequence of independent identically distributed real-valued random variables (E,iv k>0
with same law as EV. The asymptotical behavior of (E,ng )k>0 is similar as the one in Section 3
(Assumption A) but the scaling parameter is now vy. As in the previous section, hy denotes
a truncation function defined on (—1, +00).
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Assumption Al. Let us consider ap € R, o5 € [0,00) and vy a measure on (—1,00) such
that

/ (1A w?) vy (dw) < 0. (30)
(-1,00)

Writing Br = 02 + f(_l 00) h2 (w)vg(dw), we assume that

N—oo

lim vy E(hs(EY)) = ag; ngnoovNE(hg(EN))zﬁE; A}i_r)rloovNIE(f(EN)):/( 1 )f(w)uE(dw),

for any f vanishing in a neighborhood of zero.

We also consider the associated random walk defined by

sf=0, S =St+EY (k>0).

We recall as in Section 3 that A1 is equivalent to the convergence of the random walk S[]XN.]

to the Lévy process Y with characteristics (g, Bg, vg) defined in (22). We reduce the set of
jumps to (—1,00) to avoid degenerated cases when a catastrophe below —1 could kill all the
population in one generation.

Let us fix N. We assume that given a population size n and an environment w, each individual
reproduces independently at generation k& with the same reproduction law L™ (n,w).We thus
introduce random variables Zy > 0 and Lfyk(n, w) such that the family of random variables
(ZO,(le(n w),n € Nyw € (—1,+oo)),EjN;i,k € N*,j € N) is independent and for each
n € Nyw € (—1,400), the random variables Lfyk(n,w) are all distributed as L™ (n,w) for
i,k > 1. We also assume that the function Lfyk defined on Q x N x (—1,400) endowed by
the product o-field is measurable.

The population size Z,iv at generation k is recursively defined as follows,

ZN =[NZy,  Zph,= ZL (ZN,ENYy vk >o. (31)

We investigate the convergence in law of the process (( [vN L S []XN t}) t €0, oo)) . We cannot
N

apply directly our general result to Z[UN_]. Indeed, the (associated) characteristics of the first

component are not bounded. Moreover, scaling limits of Z¥ can lead to explosive processes,
as already happens in the Galton-Watson case. Therefore, we first study the convergence of
the process

Xp = (exp(—Zy /N), SY) (k eN) (32)

in D(R4, [0, 1] x R) where the state space of the first coordinate has been compactified. Fol-
lowing the notation of Section 2, we introduce for = (exp(—z),y) € (0, 1] x R the quantity

[Nz]

Fé\]:<exp<—;Z(Lﬁv([Nz],EN)—1)—z),y+EN), (33)

=1
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and observe that for any z € N/N, conditionally on X ]i\f = (exp(—=2),y), the random variable
X ,ﬁrl is distributed as FN.

We now apply the theoretical framework developed in Section 2. Let us introduce y = (0, 1] xR
and U = [—1,1] x (—=1,00) and for u = (v,w) € U, we define
h(u) = h(v,w) = (v,1 —exp(-w)),  ho(u) = ho(v, w) = (v, hp(w)) (34)

respectively as the specific function and the truncation function. We choose the functional
space H defined by
/HZ{Hk,g:kZ1,520}U{Hg:£21},

where for any v = (v,w) € U,
Hy o(u) = v" exp(—fw) and  Hy(u) = 1 — exp(—fw).

The fact that H satisfies (H1) is a consequence of the local Stone-Weierstrass Theorem on
[—1,1] x [-1,00) \ {(0,0)} (cf. Appendix 6.4). For any k,¢ > 0 and = = (exp(—=z),y) €
(0,1] x R, we have
1 v
G (He) = onE(Hye(exp (= 5 (LN (INE], BN) = 1) = 2) —exp(—2), BV ) )
i=1
B ((e—}v SN LN (2], BY) 1) _ 1>k e—mN) _

Let us set
Nz
PY(z,w) =E (e*%(LN“NZ]vw)*”)[ ' (35)
and

AN(2) = oNE (PjN (2, EN)e’L)EN> . (36)

The presence of the term —1 in (35) may look strange at first glance, but it ensures that
P,ﬁv — 0 as N — oo. Using the binomial expansion and by independence of the reproduction
random variables conditionally on E”, we obtain that

k
ks k s
0 () =Y (M) - (37
=0
for k > 1, since Z?:O (I;)(—l)j*k = 0. We also obtain that for £ > 1,

GY (Hy) = vnE(1 — exp(—(EN)).

The convergence of Aj-vj characterizes the effect of the reproduction law, in a case of den-
sity dependence and random environment. The uniform convergence and boundedness of
exp(—kz)Aé»\fg(z) will ensure the tightness of X []XN‘] by Theorem 2.3. The continuity of the
limiting functions is involved in the identification of the characteristic triplet of the limiting
semimartingales. Finally, their representation as solutions of a stochastic differential equation
and the associated uniqueness will yield the convergence (Theorem 2.5).
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Remark 4.1. In the case of Galton-Watson processes, EN = O,LN(z,w) — N and A;Ye(z)
becomes -
Ajv(z) = UNP]‘N(Z,O) = UN (E (6_%([/]\’_1)) _ 1) '

We observe then that Aé-v(z) ~ vN[N2]E(1 — exp(—j(LN —1)/N)) as N — oco. It can eas-
ily be proved that the uniform convergence of e_jzAj-V(z) s equivalent to the convergence of

v NE(g((LN —1)/N)) for g truncation function, its square or null in a neighborhood of zero.
Thus this uniform convergence is equivalent to the classical necessary and sufficient condition
for convergence in law of Galton-Watson processes [16, /.

In the next section, we generalize this criterium to reproduction random variables depend-
ing on the population size and the environment.

4.2 Tightness

We first prove the tightness of the processes (X []XN_]) ~ defined in (32) by assuming the uniform
convergence of the characteristics.

Assumption A1’. Let the characteristics A;VE be defined in (36). For any 1 < j < k and
¢ >0, there exists a bounded function Ajy o such that

e M AN(2) T Ajia(2)
uniformly for z > 0.

Then we state a tightness criterion for the original scaled process in the state space
[0, 00] X R endowed with a distance d which makes it compact and then Polish, say d(z1, z2) =
|exp(—z1) — exp(—=22)| for z1, 22 € [0, 00] with the convention exp(—oo) = 0.

Theorem 4.2. Under Assumptions A1 and A1’, the sequence of processes

1
<(NZ[IXN75]’ St)te o, oo>>

is tight in D(R4, [0, 00] X R).

Proof. For £ > 1, it follows from Assumption A1l that

0 1 .
oy E (1 _ e—fEN) N=e VP =apz— -0k 2? —|—/ (1 —e*" = zhy(w))vg(dw), (38)
2 (—1,400)

since 1 — e~ = (hy(w) — $02h2 (w) + k(w), where r(w) = o(w?) is continuous bounded.
Then we can define G on Hy for £ > 1 as

gw(HE) = 757 (39)
for any z € X = (0,1] x R. Let us now define G for Hyy € H and k > 1,¢ > 0. We set
Eok '
Go(Hyp) = <]> (=)F Aj g (). (40)
7=0
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for v = (e7%,y) € X. Using Assumption A1’ and (37), we obtain that

lim sup |G (H) — Go(H)| =0
for any H € H. Moreover G (H) is bounded by A1’ and Hypothesis (H1.3) is satisfied. The
tightness of (X [N .]) ~ is then a consequence of Theorem 2.3 and yields the result. O

UN

4.3 Identification

We now aim at identifying the limiting values of (X []XN'}) ~ as diffusions with jumps. We are
interested in models where the environment and the interaction affect the mean reproduc-

tion law. The limiting process will be called CSBP with interaction in a Lévy environment

(BPILE).

We introduce a truncation function h, on the state space (0, 4+00), parameters ap, € R and
op > 0 and a o-finite measure v, on (0, +00) such that

/00(1 A 22 vp(dz) < 4oo0. (41)
0

We also consider a locally Lipschitz function g defined on R* such that

z

e "z9(2)

0. (42)
The function g models the interaction between individuals. In the applications to population
dynamics, the most relevant functions will be polynomial.

We provide now the scaling assumption on the reproduction random variable LY so that the
limiting values of ZV /N can be identified to a BPILE. This assumption will become more
explicit and natural through the identification and examples of the next sections.

Assumption A2. Setting for z > 0,

1
VP = aDz—20%22+/(0+ )(1—€_ZT—ZhD(T))I/D(d’I“),
400

1
VE = apz— o2 z2—|—/ (1—e " = zhp(w))ve(dw),
2 (~1+00)

we assume that for any 1 < j <k and £ > 0,

_ . N
supe MIAN(2) + j2g(z) P 2+ vEa — e =300, (43)
z>

where Aj»\fg has been defined in (36).

Remark 4.3. (i) In Appendiz 6.1, we provide an explicit construction of a family of random
variables L™ (z,€) satisfying A2, in the case Bp = 0.

(ii) We believe that the pointwise convergence induced by A2 is actually necessary for the
convergence of the process ZN /N to a BPILE. It does not seem sufficient in general since
some integration argument is involved. Uniformity in A2 provides a sufficient condition. It
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can be proved for many classes of reproduction laws via uniform continuity, using monotone
or convex arguments or boundedness of derivative on compact sets, see examples.

(iii) Finally, let us remark that we only need to prove the previous convergence for z € N/N
m A2, using the definition of A;YK(Z) and the uniform continuity of the limit. It will be more
convenient for examples.

We observe that under Assumption A2, Assumption A1’ is satisfied with

Ajpi(2) = e (—jzg(z) — Y2+ — Vire) -

Indeed, this expression is bounded using (42) and the boundedness of exp(—kz)v7,,,, since
NE 4ol < Cuj(z+ 22+ €022 85 + el7u(—1,-1/2)) for j < k and k > 1.

Therefore the tightness holds by Theorem 4 2.

Moreover we can simplify the expression (40) of the limiting characteristic G,,, which writes

= (K i b p
Gt =3 (M) (-7 (o) —f 2 4F — ) (44)

=0
for z = (e™#,y). For that purpose, we denote

Jlw) =1

and observe that

Eij (’j) = o (45)

k
k
Z ) k J 2 = 252,k+51,k (46)

k
Z (j k ij — (_l)k—i-lfl(u)k (47)
j=0
k
k —Llu
]Z; <]> Vi fiape(u) = (=D e f(w). (48)

For k > 3, it follows from (47) and (48) and straightforward computation that

G.(Hy) = (-)'e™™ ( S e st = (fl(r»’“u,;(dr)). (49)

(0,400)

For k = 2, computation using (46) leads to

Go(Hy) = e-QZ{z%m /(_1+ () ) s(w) + 26
+z/ (£20r) - h?())qur)}. (50)
(0,4-00)
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Similarly (45) implies that

GuolHye) = e {7F =Ey = 29(2) = 2P }. (51)

To identify the limiting SDE, we have to find the drift and variance terms and the jump
measures in (5), from the expressions (39), (49), (50) and (51).

We first remark that for £ > 3,¢ > 0, Hyy = Hy, with the notation introduced in Lemma
2.1. We work by identification for x = (e™*,y) € (0,1] x R using (49). We thus define the
measure p on V = [0,400) x R by

p(df,dr) = Lo<ir>—1d0vg(dr) + Los1 50 dO vp(dr), (52)

and the image function K = (K1, K2) by

Ki(x,0,7) = —e_z-<fz(7“) Lo<i + fi(r) IL1<a<1+z> s Ka(x,0,7) = rlg<. (53)
Then Hj, , satisfies (H2.2) for £ > 3,4 > 0.

Moreover it is easy to find by and o992 so that Hy satisfies (H2.2) for £ > 1 using that

2 — — 2
Hy(u) = thg(w) — 5hE(w)2 + Hy(u), Hy(v,w) = fo(w) — thg(w) — 5hE(1u)2

z

for u = (v,w) and (39). Indeed, by identification and from (4), we set for z = (e7%,y)

ba(x) = agp ; 022(x) = 0p. (54)

Let us now consider the functions Hy ¢ (¢ > 0). Note that for u = (v, w), we have
Hyp(u) = v2e™™ = h2 (v) + Haye(u), Hoo(u) = v2(e™™ — 1) + v — h3 (v).

The fact that (H2.2) is satisfied for Hy, comes from (50) for the left hand side and for the
right hand it is given by a direct computation of

011 (2)? + o15(2)” + / K2 (x, 0, r)u(d6, dr) + / Ho (K (2,0,r))2(d6, dr),
1% 1%

where K is defined from (53). Using Hay (K (x,0,7)) = Ki(x,0,7)%(e"52@0r) _ 1) the
condition writes for z = (e *,y),

2 _2

2= 7% (202 + 2%02).

o11(2)® +o12(z)* = e

It remains to check (H2.2) for H; 4, with

Hyo(u) = ve ™™ = v(1 — Lhy(w)) + Hyo(u),
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where Hy (u) = v(lhg(w) — fo(w)) = o(Jul?). Using (51), we have
2

2
Gu(Hyy) = e—Z< —apz—2v1 —29(2) + ?0,23 + L2072

+ /(1,+oo) fofe(w)vp(dw) + /(1,+oo)(ZhE(w) - fz(w))yE(dw))_

As a conclusion, both sides of (4) coincide for H € H by setting for any = = (e *,y) €
(0,1] x R,

22
he) = e (~aps oo g4 b [ (o) - fstin) ) 65)

and ba(x) = ap and K, p defined by (53) and (52) and

o1,1(x) = —Vzope™® 5 o12(x) = —zoge™" ; o91(x) =0 022() = 0, (56)

and for any z € {0} x R and (0,r) € V,
b(l’) = (O,OtE), 011(.%') :Ugl(x) 2012($) :0, 022(.%) =0g, (57)
Ki(z,0,r) =0, Ks(z,0,r)=1r1lp<. (58)

The general identification result for the exponential transformation of the processes can then
be stated as follows, with ho(v,w) = (v, hg(w)).

Theorem 4.4. Under Assumptions A1l and A2, the sequence of processes

1
((exp (—NZ[JZNt]) ,S[]XNt]> ite [0,oo)>

is tight in D([0,00),[0,1] x R) and any limiting value X € D(]0,00),[0,1] x R) is a weak
solution of the following two-dimensional stochastic differential equation

X, = Xo+/0tb(XS)ds+/ota(Xs)st+/Ot/vho(K(Xs,v))N(ds,dv)

+/0 /V(Id—ho)(K(XS,v))N(ds,dv), (59)

where Xg = (exp(—2y),0), N is Poisson point measure with intensity dsu(dv) on RT x V =
[0,4+00)2 x R and B is a two-dimensional Brownian motion and Zy, B, N are independent.
The function b = (b1, bs), the matriz o, the measure p and the image function K have been

defined in (52)-(58).

Proof of Theorem 4.4. We already know that (H1) is a consequence A2. Let us check that
(H2) is satisfied. We first prove the continuity (H2.1) of  — G, (H) for any H € H and its
extension to X. Recalling (44), we need to prove that z € [0,00) — 7} — Y}z 1S continuous
and exp(—j2)(77 — ¥j,1¢) — 0 as z — oo. Indeed, the continuity can be obtained from the
bound |1 — e~ =0 _ (jz 4+ ) hp(w)| < C(1Aw?) for any z € [z, z1] C [0, 00), while the limit
as z — oo can be proved using Lemma 6.2 in Appendix and vgz(—1,—1+¢) — 0 as € — 0.
That allows us to prove that (H2.1) is satisfied.

Our choice of parameters in (52)- (58) ensures that (H2.2) is satisfied for any Hy, and Hy, .
Applying Theorem 2.4 to X allows us to conclude. O

27



Let us now write explicitly the stochastic differential equation (59) for X; = (X}, Y;) :

2 2
dX} = XllogX} (aE + %E log X} + g(—log X}) +ap — J2D> dt

—Xt1</ (1-— ew108(X?E) 4 1og X} hg(w))vg(dw)
(—1,+00)
_1ogX1/ (1= e — ho(r ))VD(dr)>dt
0,4+00)
+op X! log X} dBF — op X}/ —log X}dBP — / (1 — s VN2 (gt dw)

1,+00)

B /(0 oo)? ﬂog—logxt{Xt_(l - €_T)ND(dt,d9, dr)

QY = apdt+opdBF + / oo (w) N®(dt, duw) + / (w0 — hu(w))N®(dt, duw),
( 1+OO) (—1,+OO)

where B” and B are Brownian motions, N and N¥ are Poisson Point measures respec-
tively on [0, 00) X (0,00) and on [0,00) X (—1,00) with intensity dtv,(du) and dtvg(dw) and
Zoy, B¥, BP, NP and N* are independent.

Using It6’s formula (see [18]), a straightforward computation leads to the equation satisfied
by Z; = —log X}. More precisely, we define the explosion time Texp by
Tewp = 11%1 inf{t > 0; X} <el = lim inf{t >0;7Z; > a} € [0, +o0).

a——+00

We obtain

t t t t
7 = Zo—l—aD/ sts+/ ZS_dYS—ir/ ng(ZS)ds—i—UD/ VZ.dB" + (60)
0 0 0 0
t _ t
[ ecn ho¥oGsds.ar)+ [ [ uca (v ho(r)N7(at.db.dr).
0 J(0,400)2 0 J(0,400)2

on the time interval [0, Teyp) and Z; = 400 for t > Tegy,.

When Ty, = +o00 almost surely, the process is said to be conservative (or non-explosive).
Grey’s condition gives a criteria for CSBP, which has been recently extended to CSBP in
random Lévy environment in [17].

We have thus proved the tightness of the process and identified the limiting values of
(X[]XN.})N as weak solutions of a SDE. Uniqueness of the SDE (60) (Hypothesis H3) has to be
proven to conclude for the convergence. From the pioneering works of Yamada and Watanabe,
several results have been obtained for pathwise uniqueness relaxing the Lipschitz conditions on
coefficients. In particular, general results for positive processes with jumps have been obtained
in |14, 28| and used in random environment, see in particular [31]. This technique allows us
to conclude for strong uniqueness before explosion. Here, the process may explode in finite
time, which is already the case for classical CSBP and in our framework, explosion can also
be due to cooperation or random environment. This leads us to consider two cases. In te first
case, we obtain a convergence in law on the state space [0, o] under an additional regularity
assumption on the drift term close to infinity. This result extends the classical criterion for
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convergence of Galton-Watson processes, adding both random environment and interaction.
In the second case, we obtain the convergence of Z[JXN_] in [0, 00) when the limiting values of
the sequence of processes are non-explosive. We observe that it also extends results of [4]
to Lévy environment with infinite variation and of [11] by relaxing moment assumptions for
interaction.

The pathwise uniqueness of the SDE allows us to capture limiting processes where infinity is
either absorbing or non-accessible. Other situations are interesting, where infinity is regular
and uniqueness in law could be invoked. In particular, we refer to [13] for a criterion for
reflection at infinity of CSBP with quadratic competition and [22] and [5] for similar issues.

4.4 Explosive CSBP with interaction and random environment

In this section, the process may be non-conservative, i.e. Ty, may be finite. In order to obtain
the strong uniqueness and following [14, 29|, we consider the following assumption concerning
the regularity of the drift term.

Assumption A3. There exist continuous functions r, b, and bg such that for any z € [0, 00),

—F —U—%z2 —e Y — zhg(w))ve(dw) | =b.(2 z
e <Zg(z) 5 +/[1/2,1](1 he(w))ve(d )) = by(2) + ba(2), (61)

with r non-negative, non-decreasing and concave, [;1/r(z)dz = oo, |b,(—log(u))—b,(—log(u'))| <
r(ju —'|) for any u,u’ € (0,1] and by non-increasing.

Theorem 4.5. We assume that A1, A2 and A3 hold.
Then there exists a unique strong solution (Z,Y) € D([0, ), [0,00] X R) of (22) and (60) and

(2 Stian) 1€ 0.50)) = (Z¥0) st € 0. +26)

in D([0, 00), [0, 00] x R), where [0, 00] is endowed with d(z1,z2) = |exp(—z1) — exp(—22)|.

Proof of Theorem 4.5. We first remark that the convergence in law of (X [ ])N in ]D([O 00), [0, 1] x
R) implies the weak convergence of (Z[]XN.] /N, S[,UN.}) o (—log(X1h),Y) in D(]0, c0), [0, 00] x R),
where [0, oo] is endowed with d and —log(0) = oo.

We recall from the previous section that X satisfies (H1) and (H2). To apply Theorem 2.5,

it remains to check that X defined in (59) is unique in law.

Let us prove that under A3, pathwise uniqueness holds for X in ([0, 77, [0, 1] x R). First,
the second component Y of X is a Lévy process and the pathwise uniqueness is well known.
Second, the equation for the first component X! writes

t t t
Xt = X§+/ bl(Xsl)ds+/ U(Xsl)dW5+/ KY X! v)N(ds,dv)
0 0 0 JV\W

t ~
+ / KY XL v)N(ds,dv)
0 JV

where o \/ o11(u)? 4+ o12(u)? and W is a Brownian motion independent of X& and of
the P01sson point measure N. The set Vp is defined as Vp = [0, 1] x [-1/2,1]U (1, 0] x (0, 00).
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For z1 = exp(—2) and p = ag + 7 — f(—l,oo)—[—1/2,1] hpve,
2

gl(xl) =7 < —zp—z9(z) + %0123 + /[1/271](zhE(w) — fz(w))l/E(dw)>.

We first observe that (V' \ Vp) < co. Moreover , combining (55) and (61), we have

by (w1) = z1 log(z1)p — br(— log(x1)) — ba(—log(z1)) = by(21) + ba(a1),

where by = —bg(—log.) is non-decreasing and b, satisfies [by(z1) — by (Z1)| < 7(|z1 — Z1]) for
x1,71 € [0,1], with [;1/7(2)dz = co and 7 non-decreasing and concave. Indeed using Lemma
6.3 in Appendix, one can take 7(y) = r(y) + Cy + Cir1(y), with ri(z1) = —z1log(x1) and
C, C well chosen.

Then we easily check that o2 is Lipschitz continuous and |o(y) — o(v/)|? < |o(y)? — o(y')?|
and y — y + K'(y,v) is non-decreasing.

Finally,

/ (K (y,0) — K (o, 0)u(dv) = g1(y,9) / (=" — 1)2up (dr)
Vo R+
4 / (g2, w) — galy/s w))2rn(duw),
—1/2,1]

where for any y,y’ € (0,1],
91(y,y") = min(—log(y), —log(y"))(y — y')* + min(y, y')*| log(y) — log(y)| (62)
(with a null extension at 0) and
g2(y, w) = u(e*#W® 1), (63)

Using now Lemma 6.4 in Appendix and the integrability assumptions on v, and vg, there
exists L > 0 such that

/V (K (4, 0) — K (4, 0))2u(dv) < Ly — /.

Then we can apply Theorem 3.2 in [28] and conclude by observing that X; = 0 for t > T¢y,
by pathwise uniqueness. O

Recently, Pardoux and Dramé [11] have proven the convergence of some continuous time
and discrete space processes to CSBP with interaction. Here we relax their conservative
assumption and extend to random environments and to general classes of reproduction laws,
in a discrete time setting.

Application to Galton-Watson processes with cooperative effects. Note that Theo-

rem 4.5 allows us to recover the convergence in law of the Galton-Watson processes (Z[]XN]) N
defined as in (31) with the reproduction laws LV € N satisfying:
lim vy NE(hp((LY —1)/N))) = ap; lim vy NE(h3 (LY —1)/N)) = Bp;
N—o0 N—o0
i oy NECF(EY = D/N) = [ fea(ao) (64
o0 0
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for any continuous bounded function f vanishing in a neighborhood of 0, where hp is a
truncation function, ap € R, f(o OO)(I Av?) vp(dv) < oo, Bp = 02 + f(o %0) h? vy and o, > 0.

The limiting process is the (possibly explosive) CSBP with characteristics (ap, 8p, Vp) solution
of the stochastic differential equation

t t
Zy = Zo—l—aD/ sts+UD/ \/ ZsdBY + (65)
0 0

t ~ t
+/ / 1.5 hD(r)ND(ds,dH,dr)—i—/ / 1,5 (r—hp(r))N"(dt,df,dr),
0 J(0,00)2 T 0 J(0,00)2 "T7°7

where N is a Poisson measure with intensity dtdfv,(dr).

As a new application of Theorem 4.5, we extend the convergence above by taking into account
a cooperative effect. In this case, the interactions prevent the use of the classical generating
function tool. The reproduction random variable L™ (n) depends on the total population size
n and we set

LY (n) = LY 4+ &N(n), (66)
where for each n > 0, £¥(n) € {0, 1} is a Bernoulli random variable independent of L and
N
P (gN(n) — 1) - g(n/v)/\vN (67)
N

for some function g € C'([0,00),[0,00)). The process Z"V is defined as in (31) with this
reproduction random variable LY (n).

We obtain the following convergence result.

Proposition 4.6. We assume that vy — oo and that (64), (66) and (67) hold. We also
assume that z — exp(—z)zg(z) is non-increasing for z large enough and goes to 0 as z — 0o.
Then (ZY /N :t > 0) converges in D([0, 00), [0, 00] x R) to the unique strong solution Z of

[vn]
t t t
Zy = Z0+aD/ sts—l—/ ng(Zs)ds—l—JD/ \/ ZsdBY (68)
0 0 0

t _ t
+ / / Loy ho(z)NP(ds, dz, d6) + / / Locy. (2 — ho(2))NP(dt, dz, d6)
0 J(0,002 0 J(0,00)2

fort < Tepp and Zy = +o00 fort > Toyp.

The monotonicity assumption on z — exp(—z)zg(z) is chosen for sake of simplicity to
obtain the pathwise uniqueness. It captures in particular simple cooperative functions as
g(z) =cz* (¢>0,a>0)org(z) =c+b(1—-1/(1+ %)) (¢ >0,b>0).

We observe that the limiting process Z may be explosive, due to the heavy tails of the repro-
duction random variable LV (i.e. the CSBP part is explosive) or due to cooperative effects
(note for instance that y; = y:g(y:) is explosive if g(z) = 2%, a > 0).

Finally, we add that extensions of the last convergence to random environments are possible
in several ways, in particular catastrophes can be added and A3 still holds. But if o5 > 0, the
function g has to compensate the quadratic term so that A3 can be fulfilled. Otherwise, other
arguments have to be invoked and one may expect to get uniqueness in law using quenched
Laplace exponent (without interaction) or duality arguments.
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Proof. Let us introduce

By a Taylor expansion (developed in Appendix 6.2), one can prove that

sup e M |CN(2) + jzg(z) +77 2] =20 (70)
z;zINeN

Assumption A2 is fulfilled for z € %, which is enough as commented in Remark 4.3, while
A1 is trivial (no random environment). As g € C'([0,0),[0,00)) and exp(—z)zg(z) is non-
increasing for z large enough and goes to 0 as z goes to infinity, there exist b, and by such
that

e “zg(z) = bp(2) + ba(z),

with by non-increasing and b,(—log(u)) Lipschitz continuous such that Assumption A3 is
fulfilled. Indeed there exists zg such that z — e ?zg(z) is non increasing for z > zy and one
can take by(z) = e *zg(z) for z > zp and by constant for z < zg, and b,(z) = e *zg(z) — by(2).
We conclude using Theorem 4.5. O

4.5 Conservative CSBP with interaction and random environment

We focus on the conservative case. Now 400 is not accessible and the pathwise uniqueness is
obtained without Assumption A3.

Theorem 4.7. We assume that A1 and A2 hold and that any solution of (60) is conservative,
i.e. Tegp = +00 a.s. Then there exists a unique strong solution (Z,Y) € D([0, c0), [0, 00) x R)
of (22) and (60) and

((Jbzgws{jmo te [0,oo)> = ((Z0,Y3) : € [0,00))
in D([0, 00),[0,00) x R).

Theorem 4.7 allows us to obtain various scaling limits to diffusions with jumps due either
to the environment or to demographic stochasticity. The conditions for tightness and iden-
tification are very general. The conservativeness can be obtained by different methods as
moment estimates or comparison with a conservative CSBP or conservative CSBP in random
environment when the process is competitive or with bounded cooperation.

Proof. Using that T,,, = +00 a.s., one can check that pathwise uniqueness holds for (60). It
can be achieved by using the pathwise uniqueness for Z obtained in [31] before Te,, or by
adapting the proof of Theorem 4.5. We recall from Theorem 4.4 that weak existence also
holds for (59) under A1 and A2, so that both strong existence and weak uniqueness hold.

Then (H3) is fulfilled and we can apply Theorem 2.5 to X~ and get the weak convergence of
(exp(—Z[JXN‘]/N), S[JXN.]) to X in ID([0, 00), [0, 1] xR). Since Teyp = +00, the weak convergence
of (Z[JZN.} /N, S[JZN_ ) in D([0, 00), [0, 00) X R) and the pathwise uniqueness of (Z,Y) follow, which
ends up the prooﬁ. O
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Application to logistic Feller diffusion in a Brownian environment. The next exam-
ple illustrates the result. We consider a reproduction law which takes into account logistic
competition and small fluctuations of the environment.

Corollary 4.8. Assume that (EN)x are centered random variables such that (VNEN)y is
uniformly bounded and has variance o%. We define LY € {0,1,2} for N large enough, n € N
and e € (—1,00) by

B(LV(n,¢) =0) = (0% — e +gx(n/N)),  B(LN(n,e) =2) = 5(o% + e~ gn(n/N)), (T1)

where o, € (0,v/2), gn(2) = ap/N +¢(z/N) A (1/V/N) for 2> 0 and ¢ > 0 and ap € R.
Then (ZN/N : t € [0,00)) converges in law in D(]0,00),R x [0,00)) to the unique strong
solution Z of

t t t t
Zt:Zo—i—aD/ sts—c/ Z§ds+aE/ stBf+aD/ \/ ZdB?,
0 0 0 0

where BF and BP are two independent Brownian motions.

Proof. Assumption A1 holds with vy = N, ap =0, vz = 0 and Sz = 0%. Let us now prove
that A2 holds.

First, from (71), we get

. ~ 2
—L(LN(n,e)—1 _ J J 2 2
E (e RN OD) = 1 - (e —gn(n/N)) + $h50h +o(1/N?),
where o(1/N?) is uniform with respect to z and e. Then, for any z € N/N,
. 2
PN(ze) = E(e—%(LN(Nz,e)—l))Nz -1 = eNZ(_%(GJFQN(Z))*;W"%*OG/N%) _

j° 3>z '
= —jzle—gn(2)) + 52262 + WJ% + o(e’?/N)

by considering the cases z < VN and z > v/N. We obtain that for any 1 <j<kand />0,

2
e’kZNIE(PJN(z, EN) e*ZEN) = ekz< (ijgN(z) + j;U%) E (e*eEN>

N BN | 7o N\2_—¢EN
—j2NE (BVePY) 4 L 22NE ((BV)2e )) +o(1).
Finally, vV NEY is centered, bounded with variance 1, so E (eiéEN> — 1 and NIE(f(EN)) —
a2 f"(0)/2 for f € 08’2 when N tends to infinity. In particular,
NE(ENe Yy —lo?, NE((EN)2e=EYY 5 52,
E E
Writing g(z) = cz and using that v = ja, — %J% and 77 = 020v%/2, we get

N—
—3°0.

sup e ¥ |CN(2) + Ve — W — G29(2) 772
zeN/N
since 7, — ) = 02(zjl + 2%52/2). We recall from Remark 4.2(iii) that this uniform
convergence then holds for z > 0 and A2 is satisfied.
Finally, a coupling with the Feller diffusion in Brownian environment (¢ = 0, studied in [6])
allows us to prove that the process Z is conservative. The result is then an application of
Theorem 4.7. O
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5 Perspectives and multidimensional population models

The general results of Section 2 have been applied in the two previous sections to Wright-
Fisher processes in a Lévy environment and Galton-Watson processes with interaction in a
Lévy environment with jumps larger than —1. These generalizations of historical population
models were our original motivation for this work. The results of Section 2 can actually be
applied in other interesting contexts. We mention here some hints in these directions and
works in progress.

First, we could consider environments which are non independent and identically dis-
tributed or not restricted to (—1, 00).
This restriction to (—1,00) allowed to consider a functional space generated by the functions
exp(—k.) (k > 0) which are bounded on (—1,00). To extend the results to random walks
converging to Lévy processes with a jump measure v on R such that [; (1 A w?)vg(dw) < oo,
one could consider the functional space of compactly supported functions

H={(r,w) e f(w): k2 1,feCCR}U{(z,w) = f(w): feCZR),[f(0)=0}
for studying Wright Fisher in a Lévy environment and
H={(u,w) = u"f(w) : k> 1, f € CPR}U{(u,w) = f(w): f € CZ(R), f(0) = 0}

for studying branching processes with interaction in random environment. Indeed these spaces
satisfy (H1.1,2). This would require to check that (H1.3) holds.

Such functional spaces could also help to study cases when the environment E,iv depends on
S,]CV and SV converges to a diffusion with jumps.

Second, as explained in the introduction, we are more generally interested in k-type pop-
ulation models, where the population at generation n is described by a vector

ZN (ZlN Z2N "ZS’N)7

where Z5 counts the number of individuals of type i in generation n. The following processes
have attracted lots of attention in population dynamics framework :

K FS (2N

Zin=2 X Ll

Such processes allow to model competition, prey-predators interactions, sexual reproduction,
mutations .... Some examples have been well studied, as multitype branching processes, con-
trolled branching processes or bisexual Galton-Watson processes, see e.g. respectively [30],
[15] and [1].

One way to obtain the scaling limits is to consider the compactified proces

XN = (exp(=ZbN), exp(=22M), .. exp(~Z5M) )
and to use the functional space

H={(ur,...,ug) = u xu™ : (i1,...,i5) € NF\ (0,...0)}.
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Indeed H satisfies Assumption (H1.1,2) and the exponential transformation combined with
this functional space may allow to exploit the independence structure of the model as for
extended branching processes in Section 4. Some work will then be required to check that
Assumption (H1.3) holds. Moreover uniqueness can be delicate. In a work in progress, we
consider bisexual Galton-Watson processes and their scaling limits to bisexual CSBPs under
general conditions. It is also worth noticing that in the scaling limits, the nonlinearity or the
environment can impact the diffusion or jump terms, and not only the drift as for BPILE
considered in Section 4. One could also prove limits to CSBP with Lévy environment, where
the jump measure associated with the demographical stochasticity (large jumps coming from
the offsprings of one single individual, at a rate proportional to the number of individuals) is
impacted by the environment, see [4], [29] for an example.

Note also that we observe that one may want to go beyond the boundedness assumptions
on the characteristics GV. This seems to be a challenging question but the approach developed
here may be extendable. Indeed, we obtain the boundedness assumptions in Section 4 by a
compactification of the state space using the function z — exp(—z), which allows to consider
explosive processes.

The last point to mention is that our criteria concern semimartingales in general. The
Markov setting allows us to simplify the form of the characteristics GV and to reduce the
problem to analytical approximations, nevertheless we could try to work with non Markovian
processes with similar techniques.

6 Appendix

6.1 General construction of a discrete random variable satisfying A2

We first consider the case o, = 0 and assume EV € (—1 4+ 1/v/N, 00) for simplicity. We also
introduce gy which converges to g and such that
— z—00

e “zg(z) — 0 supe “zlgn(z) — g(z su
9(z) ;o sup lgn (2) — g( SUb TN/

)| =50, vl (72)

One can take for instance gn(.) = g(.) A N'/3. Let us define

my(n,e) =1+ gn(n/N)/N +ap/N +e
and observe that my(n, EV) is a.s. positive for N large enough. We consider the reproduction
random variable AN (n,e) € {[mn(n,e)], [mn(n,e)] + 1} defined by E(AN (n,e)) = mn(n,e),
ie.

P(AN(n,e) = [mn(n,e)]) = pn(n.e), P(AY(n.e) = [mn(n,e)] +1) =1 —py(ne),

with py(n,e) = [mny(n,e)] + 1 — my(n,e). For the large reproductions events, we also
introduce ¥V € N independent of (A" (n,e) : n > 0,e € (—1,00)) such that

N—oc0 N—oo N—o0

lim N2E(hp(2Y)) =0; lim N2EMRZ(EY) =0; lim N2E(f(ZV)) _/OOO f()vp(dv)

for f continuous bounded and vanishing in a neighborhood of 0. The reproduction random
variable LY is then defined by

LN (n,e) = AN(n,e) + N2V
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for n € N and e > —1 and writing /{év = —log(1 — E(f;(2Y)), we have for z € N/N,

e (12 L e ey 225

where ¢ is bounded. By Taylor expansion, we obtain

|¢N(z,e)‘ < c.<([mN(Nz,e)] —e—gn(2)/N —a/N)(1 =2([mny(Nz,e)] —e))

+([mn(Nz,e)] — e)2>. (73)
Moreover my(Nz,e) —e —1 = O(N~%/3) uniformly for z,e and we obtain
N —zNkl —jez J ¢N(z7 6) e
Pi*(z,e) = e J 1—N(mN(Nz,e)—e—1)+ 2 -1

_ eszﬁévfjezsz(mN(Nz,e)fefl)%»sz(z,e) 1

esz/ié-szj(gN(z)+aD)/N.e—jze—sz(z,e) -1,

where Nty (2, e) is continuous bounded and N|in(z,e)| < ¢(1/N*3 + |¢n(z,€)|) and ¢ is a
constant which may change from line to line. Thus

_ N
B(P) (2 BY) ™) = AV (2) + A () + AV ()4 (2) + AT,
where
A{V(Z> _ eszné.\’ij(gN(z)+aD)/N —1, Aév(z) _E <€f(jz+€)EN7sz(z,EN)) 1
and AY = E(f,(EY)). Assumption A1 ensures that vy ALY converges to vF when N tends

to infinity (see (38) for details). To conclude and prove (43), we prove and combine the
asymptotic results stated below.

Lemma 6.1. For any j > 1,

(i) supe ¥ INAY(2) + 297 +an + ()| T 0
() supe P INAY () + | 50
(t31) Sl;}g esz‘NA{V(Z)AéV(Z)‘ =0
zZ

Proof. (i) First, by Taylor expansion and using that gn(z)/N'/? is bounded, there exists ¢ > 0
such that for any z < N2/3,

e—jz‘Ne—zNH;V—ZJ‘(gN(Z)JraD)/N +2(7P + ap + g(2))]

< ce 95 (IN?6) = 22|+ ln(2) — g(2) + N3
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The right hand side goes to 0 uniformly as N — co. Second,

e_jzz(vf +ap + g(z) =X 0, sup e—jz‘Ne—ZNHéV—Zj(QN(Z)-FOéD)/N _ 1‘ Ao 0,
2>N2/3 N>1

since for z > N?/3,

e I% Ne—an;.V—zj(gN(z)—I—aD)/N _ 1’ < e—ij(ezc/N2/3 +1) < Ne—Nl/S.(l—c/N2/3) +N6_N1/3

)

which goes to 0. This proves (7).
Let us turn to (i7). We first prove the uniform convergence on compact sets using convexity
and simple convergence. Indeed, recalling that [N (z,e)| < c(1/N*3 + |¢n(z, €)|),

[45(2) +E (Fee(EM) | < < (N + Elon (. BV))))

for z € [0, A]. By A1, EV goes in probability to 0 and ¢ is bounded and ¢n(z,e) — 0 as e —
0 uniformly with respect to z € [0, A] from (73). It turns out that sup,cio 4 E(|én (2, EN))) —
0 and

N—oo

sup ’NA%V(Z) + NE (sz+g(EN)) ‘ — 0.
z€[0,A4]

Moreover, for any z > 0, NE (fj..(EY)) — Vj.4e by Assumption Al (see again (38) for
details) and the convergence is uniform on [0, A] by convexity of z — NE (f;.1+(E")) and by
continuity of z — 77, (third Dini’s theorem). It proves (i) on compacts sets. Let us now

prove that sup,s 4 y>1 exp(—jz)|NAY ()] = 0 as A — oo.
Let us fix ¢ > 0 and

A (2) = BN (2) + G (2) (74)

where
BN(z) =E <1EN>_1+66—(jz+£)EN_z¢N(z,EN)> 1

&€
Recalling that EN > —1 +1/v/N and Ny bounded, we have
CN(iz)=E (1EN<_1+Eef<jz+/z)ENfsz(z,EN)) <PEN < -1+ E)e*(jz+5)(1*1/\/ﬁ+c/N)_
Thus, the last part of Assumption A1 ensures that

lim sup e *NCN(z) = lim sup NP(EY < —1+4¢) = limvg(—1,-1+¢) =0,
e—0 NZCQ,ZZO e—0 NZl e—0

Writing
9:(y) = fo(y) — zhp(y) =1 — e ™ —ahp(y), Rn(ze)=e U7H0e (6‘“"”(2’6) —~ 1) :
we have

BY(z) = P(EY < —1+¢)— (j2+ OF (he(BE")pvs_142) = E(gjare(BV)prs_14c)
+E (RN(Z, EN)lEN2_1+E) .
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First, we recall that supy P(EY < —1+¢) — 0 as e — 0 and NE (hg(EN)1gns 1) is
bounded (actually convergent by Assumption A1l). Second, we prove that

) A—o0

sup  Ne I7E (|gjoe(EV)1pns_142) =30

Z>AN>1
using that (see forthcoming Lemma 6.2 for details)

_‘Z
e/ T—00

sup T35 192(y)| — 0
y>—1+e, y£0 (L —€ y)2‘ =)

and that NE((1 — exp(—E™))?) is bounded from A1. Finally
N Ry (2, €)1es 14| < Nexp(—(e — 1/VN)j2).| explez/N) — 1]

ensures that
A—o0

sup NE (RN(Z,EN)lEN2_1+E) — 0,
z>A,N
using again |exp(cz/N) — 1| < ’z/N for z < N, while the right hand is bounded by
zexp(—¢ejz/2) for z > N and N > 16/¢? . Combing these estimates in (74) yields
SUP,> A N>1 exp(—jz)|NAY (z)] — 0 as A — oo and ends the proof of (ii) by recalling that
exp(:jzﬁsz — 0 as z — 0.

We finally prove (7). First,

sup e_jz/2\/ﬁ|A]1V(z)| Az
220

using that exp(—jz/2vVN)|AN (2)| < cexp(—jz/2V/N)z/N?/3 for z < N (and then one may
use for N large that z/N?/? is small for = < N7/12 and that exp(—z/2v/N) is small for
N7/12 < 2 < N) and exp(—jz/2VN)|AN (2)| < exp(—jz(1/2V/N — ¢/N?/3)) for = > N.
Second

sup e*jz(lfl/Q‘/ﬁ)NE(Aév) < 00,
N>1,z€[0,00)

since

E(A}) <P(EN < —1/2)el=t00-1VN2e/N L g(AN v ) )

and NP(EN < —1/2) is bounded from A1 and NE(AéleN>71/2) is bounded, following the
point (i7) and using the following slight modification of Lemma 6.2

eix(172/\/ﬁ) T—00

sup )2 ‘ga:(y)| — 07

y>—1/2, y£0, N>N, (1—e7¥

where Ny is chosen such that 1 —2/y/Ny > 1/2. O
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6.2 Taylor expansion for a Galton-Watson process with cooperation

Recalling (69) and (43),

0 = o (1) (- 550 w0 (%))

— un (e—Z’YJN’D/UN+O(Z/N1)J2\,)—jz(l/\(g(z)/vN))(1+(’)(1/N)) B 1)

for any z € N/N. For z such that z + ¢g(z)z < vy, we have z/vy < 1 and 1 A (g(z)/vn) =
g9(z)/vn for z > 1. We make a Taylor expansion and get

, } 1 zg(z
_ N ND , . - 9(2)
e ?|C (2) + 2; +jzg(2)| < e %c (N + =y )

for some constant ¢ > 0. We obtain
N—oo

sup e*jZ|CJN(z) + 277 +jzg(z)‘ - 0.
sg(z) <o

To conclude, we observe that min{z : z+g(2)z > vy} = coas N = 0o. Thensup,, ,),5uy € 7 z*yJN’D—i—

jzg(z)‘ — 00. Let us now prove that
—jz N N—o0
sup e UN‘C]- (z)‘ — 0.
z+g(z)z2vN
Indeed, g > 0 and either z > vy /2 and
e_jzvN|C’]N(z)| < e PPunerUN < 2zem /2

for N such that j — c¢/vny > j/2 or z < vn/2 and vy < 2z¢(z) and there exists ¢ > 0 such
that ‘ ‘
e_szN‘CJN(ZH < e 7*2zg(z) €.

Recalling that min{z;z + g(z)z > vn} — 0o as N — oo and that zg(z)exp(—z) — 0 as
z — 00, we obtain the desired result.

6.3 Some technical results

Lemma 6.2. For x > 0, let us consider

9:(y) =1—e " —zhg(y).

We have .

€ T—00

sup 519:(y)] — 0.

y>—1+e, y#0 (1 - e—y)

Proof. Let Vy be an open finite interval containing 0 such that hy(y) = y for y € Vy. There
exists C' > 0 such that for any y & Vo,

AW <01 e1o9)
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since hy and 1/(1 — exp(—y)) are bounded. The result follows on the complementary set of
Vo. Let us now consider y € Vy. Assuming |zy| < 1, we get |g2(y)| < C 22y? and we conclude
using that y/(1 — exp(—y)) is bounded on (—1, 00).

If y € Vo and |zy| > 1, we have

—
(1!9_zSJ_)J)2 gO(’ ;2 !+z> <2 (1_|_ea:(1—a)>’

which ends the proof. O
Let us now prove the forthcoming inequality (75).
Lemma 6.3. Let ri(z) = —zlog(xz). Then for any x,z’ € [0,1],
|zlog(z) — 2"log(a')| < K (|z — 2’| + r1(Jz — 2'])) (75)
for some constant K > 0.
Proof. Let us first assume that min(z,2’) > |z — 2/|. In this case, it is immediate that
|zlogx — 2’ log 2’| < |z — 2'|(1 + log(|x — 2'|))

by the mean value theorem. We now assume that 0 < x < |z — /| < 2/, which implies that
z' < 2|z — 2'|. We have

< |zlog(a/a’) + (x — 2') log(a')
< Jolog(a/a')] + [log(|z — a'])| [« — o'
<

' =z + [log(|x — 2[)| |z — 2,

|zlogx — 2’ log 2|

using that z/2’ € [0, 1] and that the function « € [0, 1] — alog cv is bounded by some constant
C. We obtain that |zlogz — 2'loga’| < 2C|x — 2/| 4+ |log(|z — 2'|)| | — 2|, which ends the
proof. O

Lemma 6.4. With notation (62) and (63), for any x1,2; € [0,1],
gi1(z1,21) < L|zy — 7]
and for any u € [—1/2,1],
(ga(z1, 1) — g2(T1,u))? < Clay — 1|0’

Proof. For the first inequality, one can use that —x logx is bounded for the first term in (62)
and the mean value theorem for the second one.
Concerning the second inequality, we use

(g92(21, ) = g2(T1,u))* < |g2(21,w)” — g2(T1,w)?| < sup |(g3 (., w))'[| Zs]

and
(93 () (z1) = 2a1 (8" — 1)% 4 ygy elos(Tug(loslon)e — 1),

The results then come from the inequality |el°8@)% — 1| < |log(z1)]|u. O
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6.4 Stone-Weierstrass Theorem on locally compact space

We recall here the local version of Stone-Weierstrass Theorem and assume that the space X
is a locally compact Hausdorff space.

Let Cy(X,R) the space of real-valued continuous functions on X which vanish at infinity, i.e.
given £ > 0, there is a compact subset K such that ||f(x)| < & whenever the point z lies
outside K. In other words, the set {z, | f(z)|| > e} is compact.

Let us consider a subalgebra A of Cy(X,R). Then A is dense in Cy(X,R) for the topology of
uniform convergence if and only if it separates points and vanishes nowhere.
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