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Martingale problem for superprocesses with
non classical branching functional

Guillaume Leduc

Department of Mathematics, American University of Sharjah, P.O. Box 26666,
Sharjah, United Arab Emirates

Abstract

The martingale problem for superprocesses with parameters (£, ®,k) is studied
where k(ds) may not be absolutely continuous with respect to the Lebesgue measure.
This requires a generalization of the concept of martingale problem: we show that
for any process X which partially solves the martingale problem, an extended form
of the liftings defined in [8] exists; these liftings are part of the statement of the full
martingale problem, which is hence not defined for processes X who fail to solve the
partial martingale problem. The existence of a solution to the martingale problem
follows essentially from It0’s formula. The proof of uniqueness requires that we find
a sequence of (£, @, k™)-superprocesses “approximating” the (£, ®, k)-superprocess,
where k™(ds) has the form A"(s,&s)ds. Using an argument in [9], applied to the
(&, @, k™)-superprocesses, we prove, passing to the limit, that the full martingale
problem has a unique solution. This result is applied to construct superprocesses
with interactions via a Dawson-Girsanov transformation.

Key words: Superprocesses; Martingale Problem; branching functional;
Dawson-Girsanov transformation; Superprocess with interactions

Introduction
0.1 Motivation

Let (E, B) be a measurable space and let M; denote the set of finite measures
on (E,B). We say that an M;-valued Markov process X = (X, S, P, ) is a
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superprocess if its transition probability P, , satisfies the following formula:

Ur,tf(:“) = fE M(dx)vntf((sx)

where
vt f (1) = —log Pr,u€7<Xt’f>a febpB, ne M;.

vy f is called the log-Laplace functional and is a semigroup,

Urs (st (f)) (1) = vne f (1), for r < s <.

Superprocesses can be characterized by evolution equations of the form

eP)@) = Traf (€)= T [ Bl o0 (1)) ()

where & = (&,S,7m,,) is a Markov process, k(ds) is an additive functional
of ¢ and ® is an operator, which admits only the log-Laplace v,.(f)(z) :=
vr1(f)(62) as a solution. A detailed exposition of this approach can be found
in [7].

The characterization of superprocesses by evolution equations has been
achieved to a large extent. Indeed, under mild conditions on X, necessary
conditions were found for (¢, ®, k) in [8]. Under slightly stronger conditions on
X, the gap between the necessary and sufficient conditions was filled in [15]. On
the other hand characterization of superprocesses in terms of martingale prob-
lems was stopped by difficulties arising when considering (£, @, k)-superprocess
with k& non classical, i.e. with k£ non-absolutely continuous with respect to the
Lebesgue’s measure. In [16], Roelly-Coppoletta posed and solved the martin-
gale problem for the (&, (.)*,ds)-superprocesses where ¢ is a Feller process.
El-Karoui and Roelly-Coppoletta [9] extended the result to a large class of
(&, ®, ds)-superprocesses where ¢ is a Feller process. Fitzsimmons [11] ob-
tained some results on the martingale problem for the (£, ®, ds)-superprocesses
(where £ is a right process) and in particular he showed that interesting prop-
erties can be derived from a well posed martingale problem. Multitype super-
processes were characterized by martingale problems by Gorostiza and Lopez-
Mimbela [13]. Fitzsimmons [12] also solved the martingale problem for the
(&, @, ds)-superprocesses for £ a right process and

Oz, \) = b(z)\* + /Ooo (6_’\“ -1+ Au) n(x,du)

where b(x) and the kernel n(z, du) satisfy some properties. Dawson and Fleis-
chmann showed in [3] that the one point catalytic super Brownian motion, that
is the (£, (.)?, L¢)-superprocesses (where L¢ is the local time of the Brownian
motion £ at time ), solves a martingale problem related to the density of the
occupation time process.



Difficulties are inherent even in the statement of a martingale problem for
superprocesses with branching rates k(ds) which are not absolutely continuous
with respect to the Lebesgue measure. The difficulties first come from the fact
that it is not possible to get, in the case of a general k, the classical form of the
(A, D(A))-martingale problems, where A is an operator with domain D(A).
The statement of the martingale problem itself is problematic. It requires (1)
a partial martingale problem to identify (see Theorem 7) additive functionals
K of X, corresponding to additive functionals k of the motion process £ (the
lifting K of k), and (2) for solutions to this partial martingale problem, a full
martingale problem is needed to characterize the (&, ®, k)-superprocess.

To illustrate this in the case of an absolutely continuous additive functional
k, suppose that X = (X, S, P, ) is a process such that

t= (X, ) — (Xoy ) — /: (X5, Ap) ds

is a martingale for every ¢ in the domain D(A) of the infinitesimal generator
A of &. This non-well posed partial martingale problem allows us to verify that
for any measurable bounded non-negative 7(s,x), if the additive functional
K"s of X is given by

K" (ds) :/En(s,m)XS(dx)ds,

then the process

s = K" (r, 5] + /Eﬁw </tn(u, @)du) X, (dz).

S

is a martingale. We call K"%(ds) the lifting of k(ds) := n(s,&)ds. Now fix ®
and assume k(ds) = g(s,&s)ds. Let

K2 (gg) = /E ®(z, o(x))g(s, 1) X, (dr)ds

be the lifting of ®(&;, ©(&5))g(s, £5)ds. The only solution to the full martingale
problem

t = exp (= (X, 9)) + [ exp (— (Xs, ) (Xs, Ap) ds

— J; exp (= (X5, @) K% (ds)

is the (&, @, k)-superprocess.

Recall from [9] that the martingale problem (L, D) for the (£, ®, k)-superpro-
cesses with k(ds) = ds is well posed where D is the class of functions on
M; given by the formula F(u) = f (u,¢) for f infinitely differentiable with
compact support on R, ¢ € D(A) and ¢ > 0 and where, for every F' in



D, L(F) () is defined by

L(F) () = 1" {0} (11, A) + 1" (11, 0) (b, 1)
—|—// G(F, z,u)n(x, du)p(dz),

where G(F, z,u) denotes the expression

G(F,z,u) = [f ((, ) +up(w)) — f{p,0) — {1, 0) up()] .

In addition to the intrinsic interest of the martingale problem characterization
of (&, ®, k)-superprocesses, this can also be used (see §5) to construct super-
processes with interactions. Here the interaction is given by an additional term
R, and the process is called the (&, @, k, R)-superprocess with interactions. It
is characterized as the unique solution of a martingale problem obtained by
a Dawson-Girsanov transformation of our martingale problem associated to
the (&, @, k)-superprocess. The martingale problem formulation still holds the
most promise for interacting models and developing a martingale problem in
the general non-interacting case, as done in this paper, is a basic step.

0.2 Partial and full martingale problem

In general, a martingale problem can be formulated in the following way: first,
to any (canonical cadlag) process X = (X, S, P,,), a real valued process
t — (M{)t, t > 1, is defined up to P, ,-indistinguishability, for every function G
belonging to a certain set S. The (canonical cadlag) process X = (X, S, P, )
or simply P, , is said to be a solution to the martingale problem if the processes
t — (M), are P, ,-martingales for every G in S. The martingale problem
((ME),S) is said to be well posed if there exists one and only one solution to
the martingale problem.

We see a well posed martingale problem as a “test” which characterizes a

process. Pick a (canonical cadlag) process X = (X;, <, P, ). The test goes
like this:

e For every G € S, check if the process t — (M) is a P, ,-martingale.

If the test is a success, X is the only solution to the ((M{),S) martingale
problem. In the test, the order in which the processes t — (M), (for G € S)
are tested has no importance. We introduce now a slight modification to this
procedure. Let S = S; U .Sy where S; and Sy are two disjoint sets. Our new
“test” is the following:

e Test whether or not X is a solution to the ((M{), S1)-martingale problem



e If X is a solution to the ((M{), Si)-martingale problem, test whether or not
X is also a solution to the ((M{), S2)-martingale problem

The non well posed martingale problem ((M(), S}) is called the partial martin-
gale problem. A solution to the partial martingale problem is called a solution
to the full martingale problem if it is a solution to the ((M(), S2)-martingale
problem.

In this paper, partial martingale problems are used to determine certain ad-
ditive functionals -in terms of the solutions of the partial martingale problem-
which enter into the statement of the full martingale problem; hence the
statement of the full martingale problem is simply not defined for processes
X = (X3, S, P,,,) which are not solutions to the partial martingale problem.

0.3 Basic assumptions: motion process &, branching mechanism ® and
branching functional k

Assumption 1 Throughout this paper, the following assumptions are in for-
ce:

(a) (Phase space) (E,d) is a locally compact separable metric space. We
denote by B the o-algebra generated by d; given a family F' of measurable
functions, we denote by bF the bounded members of F and by pF' the non
negative f € F. C(E) denotes the set of continuous functions on E while
C(E) denotes the set of members of C(FE) vanishing at infinity.

(b) (Measure space) M; (resp. My ) denotes the set of finite (resp. prob-
ability) measures on E, endowed with the topology of weak convergence.
(¢) (Time interval) We consider stochastic processes on a fized interval

I:=10,T], T >0, or on subintervals of I.

(d) (Underlying particle’s motion process £) Process & = (&, F,Tra),
is a (time homogeneous) Feller process living in a locally compact separable
metric space (E,d). We denote by S; the semigroup of £&. We often make use
of time inhomogeneous notation and in particular:

Sy (f)(z) = Wr,xf(gt) = e f (&) = S (f) ()
Si(1) = 1.

~

L D C(E) denotes an algebra of bounded measurable functions f such that

Si(f)(x) is strongly continuous, that is

1S:(f) () = Sign(f)()]loo — 0 as h — 0.

Obviously, for & is Feller, a particular case is C(E) = L. We denote by
(A, D(A)) the infinitesimal (strong) generator of &.



(e) (branching mechanism) b(z) and {(z,du) are respectively a measur-

able function and a kernel satisfying the conditions® :

0<b(z)<1, 0< / w20z, du) < 1. (1)
0
Throughout this paper we pose

B, £(2)) = SH@) )+ [ € (uf) v, du)

where £(z) = e 4+ z — 1. We call ® a branching mechanism. We use the
notation ®(x, ) := ®(x, f(x)). In the same spirit as [9], we assume that for
every p(z) € D(A), (z,¢(x)) € L. Moreover, we want that ® be a regular
branching mechanism, that is, t — ®(wy, @ (wy)) is cadlag when t — w; and
t — @(wy) are cadlag trajectories.

(f) (branching functional) k(ds) is a continuous non negative additive
functional of & satisfying the condition

hi(x) := m . k(r,t) — 0 uniformly in x ast—r — 0 . (2)

Note that, since we consider only our processes during the time interval
0, T, this is equivalent to the “admissibility condition” in [7] according to
[7, Lemma 3.3.1]. (Such additive functionals are called admissible additive
functionals). We assume that h}(.) € L for every r,t.

0.4 Partial martingale problem and Liftings

In order only to be able to state the martingale problem for the (&, ®,k)-
superprocesses, we first need to extend the notion of lifting and projection
introduced in [8] to the case where X may not be a Markov process. Given
an M;-valued Hunt process X = (X}, S, P, ) and a E-valued Hunt process
¢, Dynkin, Kuznetsov and Skorohod defined the lifting A(ds) of an additive
functional a(ds) of £ as an additive functional A(ds) of X such that for every
r,t € Ry, every u € M; and every bounded non-negative measurable ¢(.)

By Alr,t] = [ p(de) Brs, A(r, 1] 3)

and
Py 17 0(s)A(ds) = 7,0 77 (s)alds) (4)

1 Condition (1) means that for t € Ry, p € Mg, sup,<; P, (Xy, 1)2 < oo. This is
a basic assumption in [8] which insures the existence of liftings (see Theorem A-1).
It is also assumed in [4] which guarantees the continuous dependence of (£, @, k)-
superprocesses with respect to parameter k (see Theorem A-3).



where 7, ,(.) = [ p(dx)m, . (.). If A(ds) is a lifting of a(ds), then a(ds) is said
to be the projection of A(ds). And in fact, given a linear additive functional
A(ds) of X, that is an additive functional such that (3) is verified, one can find
an additive functional a(ds) of ¢ which is the projection of A. The authors
proved that the lifting-projection relation establishes a one to one correspon-
dence between the additive functionals of ¢ and the linear additive functionals
of X. Their proof makes use of the Markov property of X. For our purposes,
it was necessary to reduce that condition to the assumption that a certain
partial-martingale problem is verified.

Definition 2 (partial-martingale problem for £) Let r € Ry, u € M;
and let X = (X3, S, P, ) satisfy the following conditions:

o X, has its trajectories in Dy oo\ (My)
o Pu(Xo=p)=1
o & denotes the collection of filtrations {7 hiejro0) defined by

X =No(Xs:r<s<tde)r

where the superscript '+ denotes the completion with respect to P,.
e P} denotes the conditional expectation with respect to ¥

The process X = (X;,, P,,,) will be said to be a solution to the (r, ju)-partial
martingale problem for £ if for every ¢ € D(A)

¢
te (Xip) = (X) = [ (X Ap) ds ()
is a P,,-martingale fort € [ r,T).

The full martingale problem requires for its statement the notion of a lifting
of an additive functional:

Definition 3 (extended definition of lifting) Let X = (X, S, P,.,) be a
(canonical cadlag Mg -valued) process and let a(ds) be an additive functional
of £&. A predictable right continuous additive functional A(ds) of X will be
called o lifting of a(ds) if for every t > r, the process

s A(r, s] + /71'8’1@(8, t] Xs(dx)

is a P, ,-martingale for s € [r,t].

Note that this definition of liftings agrees with [8]. The following Proposition
(which will be proved in a further section) guaranties the existence and unique-
ness of liftings for every solution X = (X, <, P,,) to the partial martingale
problem.



Proposition 4 (liftings existence and uniqueness) Let the process X =
(Xt, S, Pry) be a solution to the (r, ju)-partial martingale problem for £. Then
for every additive functional a(ds) of & satisfying (2), there exists a unique
lifting A(ds) of X. Moreover, it is a continuous additive functional.

Notation 5 (K®()%(ds)) Let f be a progressively measurable and bounded
function, and let ® be a branching mechanism. Then the additive functional
(&, f(s,&))k(ds) satisfies (2), and we will denote by K*()%(ds) the lifting

of (&, f(s,&s))k(ds).

0.5 Full martingale problem

The ‘full martingale problem’ characterization of superprocesses with parame-
ters (&, ®, k) is the main result of this paper.

Definition 6 (full martingale problem) Letr € Ry, € M;. A solution
X = (X4,S, P,,) to the (r, u)-partial martingale for & which is such that for
every ¢ € D(A) the process

t— exp (— (X, ) + J exp (— (Xs, 0)) (X, Ap) ds

(6)
— Jyexp (= (X, ) K*@%(ds)
is a P, ,,-martingale will be called a solution to the (r, ju)-full martingale prob-
lem for (¢, ®, k). We will say that X is a solution to the (, ®, k)-full martingale
problem if it is a solution to the (r,u)-full martingale problem for (£, ®, k)
for everyr € R, p € Ms.

Theorem 7 (martingale problem) Let r € Ry, p € M. Then X =
(Xt, S, Py) is a solution to the (r,p)-full martingale problem for (&, ®, k)
if and only if P,, = Pﬁ’%‘b’k), where Pﬁ’%q”k) is the distribution of the (&, ®, k)-
superprocess.

0.6 Outline

To show that the (&, ®, k)-full martingale problem is well posed, i.e. to prove
Theorem 7, we need to show that (a) the (&, @, k)-superprocess is a solution
to the (&, ®, k)-full martingale problem and (b) there is only one possible solu-
tion to the (&, ®, k)-full martingale problem. §1 deals with the proof that the
(&, @, k)-superprocess is a solution to the (&, ®, k)-full martingale problem.

The proof that the solution is unique relies on a sequence of superprocesses
that we construct to “approximate” (in a strong sense specified below) our



given superprocess. The approximating superprocesses, X" = (&, ®, k")
have the property that their branching additive functional rates k"(ds
are absolutely continuous with respect to the Lebesgue measure: k"(ds)
A"(s,&s)ds. This is done in §2.

~—

In §3, we study the connection between ¢ and any solution X to the partial
martingale problem. Firstly, additive functionals of £ can be lifted (Propo-
sition 4), but also the convergence of processes s — F"(s,&;) to a process
s +— F(s,&) can also be “ifted” to obtain the convergence of processes
s — (X, F"(s,.)) to the process s — (X, F'(s,.)). Furthermore, the conver-
gence (in some weak sense) of additive functionals a"(ds) to their limit a(ds)
implies the convergence of their liftings K9*"(ds) to the lifting K (ds). For our
purpose, these results are particularly interesting for F™(s, &) := vl p(©)(&s)
and for a”(ds) := k"(ds), where v{; is the log-Laplace functional of the
(&, @, k™)-superprocess of §2.

Indeed, in §2, we first show that if X = (X, 3, F,,) is a solution to the
(r, u)-full martingale problem for (&, ®, k) then the processes

t — exp (— <Xt, 'UZT(@)»
+ frt exp (_ <Xs» U?,T(SO)» <X37 AU?,T(SD) + %U?,T(90)> ds
— J{exp (= (X, 0lp(p))) KPr @ (ds)

are martingales. But then, letting
Kp(ds) = (X, B, vl (9))A"(s,.) ) ds

K2(ds) := K®Clx@)dk ().

and using the lifted convergence results of §3 we can prove, passing to the
limit, that the processes

t — exp (— (Xp, ver(9)))

are martingales, so

Frp (exp (= (X1, 9))) = exp (= (1, 02 ()))
= PSP (exp (= (X1, )

and P, , = P}’%‘I’vk), which completes the argument.

Finally, in §5, the full martingale problem for (&, WV, k), is applied to construct
superprocesses with interactions via a Dawson-Girsanov transformation for
the binary branching ¥(s, z, \) = \2.



1 Proof of the existence of a solution to the martingale problem

In this section we prove the existence part of Theorem 7, that is, we show that
the distribution Pﬁff’k) of the (&, ®, k)—superprocess is a solution to the full
martingale problem.

Clearly, the process (5) is a P(iq’ *k)_martingale for every ¢ € D(A). Exis-

tence and uniqueness of liftings is given from Theorem A-1. Let Cy(¢) be the

quadratic variation of the continuous martingale part of the semimartingale
(X4, p) . Then Ito’s formula implies that

= (X, 0)* = (X0, 9)* = 2 [1 (X, 0) (X, A) ds = Cil)
+ ¥ (X + AKX 0 = (Xoms ) = 2(Xom, 0) (AXS, )

r<s<t

is a P, , -martingale for every ¢ € D(A). Simplifying we obtain that

= (X, 0)" = (X0, 9)" = 2 [} (X, 0) (X, A) ds
—Cip)+ ¥ ((AX,,0)°

r<s<t

is a P, , -martingale for every ¢ € D(A). By definition of the modified Lévy
measure, this is the same thing as saying that

— (Xe. 0))? = (X0, 90))* = 2 [ X, @) (Xs, Ap) ds

t . (7)
—Ci(@) + [r fan, (15 0)" L(ds, dp)

is a P, -martingale for every ¢ € D(A), where [y, (i, ©)* L(ds,dy) is the
lifting of [ (ug)® (€,)0(&s, du)k(ds). Note that (by definition of lifting)

P [ [, ) Llds,d) = [ [7 (we)® (€)006 dutds). )

Since the P, ,-expectation of martingale (7) is zero, we can use (8) and the
moment formulae of Theorem A-1 to calculate

Prs (i) = Mo || MENP(EH(ds).

1 >

P (5C00) = [ Q) as)) =
where Q(?)(ds) is the lifting of 1b(&,)@?(&)k(ds). Therefore, since X, is a
Markov process, this implies that

Thus

t— Ct /Q



is a martingale. But because ¢ — 1Ci(¢p) — [ Q(¢?)(ds) is also a right con-
tinuous predictable process of integrable variation, we obtain that %Ct(go) =

J1Q(¢?)(ds). We can apply Ito’s formula which gives that

t = exp (= (Xi, ) + [ exp (= (Xs, ) (X5, Ap) ds
— [ exp (= (X., ) Q(?)(ds)
= Jrexp (= (Xo, 0)) Jag, € (= {1, 0)) L(ds, dpr)
is a P&®H- artingale But since Q( 2)(ds) is the lifting of the additive

functioﬁal 30(E:)P%(E)k(ds) and [y, € (= (i, ) L(ds,dp) is the lifting of
E (up(&s)) (&, du)k(ds), this can be rewritten to give that

t i exp (= (X, ) + 7 exp (= (X5, 9)) (X, Ap) ds
— Jy exp (= (X, @) K@% (ds)

is a P&®*-martingale. |

2 Approximation of superprocesses

As explained in §0.6, in order to prove that the full martingale problem has
only one solution, we need to approrimate (in a rather strong sense specified
below) superprocesses by other superprocesses with branching rate of the form
E"(ds) = A"(s,&s)ds. This is done in Theorem 16 below which may have some
independent interest. But before, some technical results are needed.

2.1 Some technical lemmas

Lemma 8 Let (2,3, P) be a filtered probability space. and let t — x}', n >
1 be right continuous processes such that sup.gp» P(|27]) — 0, where the

exPression Sup,.¢,y denotes here the supremum over all stopping times T such
that r < 17 <t. Then

sup |z%| — 0 in P-probability
s€r,t]

Proof. Let n > 0. Let 7, := inf{s € [r,t] : [2¥| > n}, where inf ¢ := . Then
we have

IN

P{|z
%P< IZ;} )

P{Supse[r,t] |l’?| > 77}

IN

11



and this converges to zero by hypothesis. [ ]

Lemma 9 Let (2,G, P) be a probability space and a,(ds) be a sequence of
random measures on R such that P |a,([0,t]) — a([0,t])] — 0 for everyt > 0.
Then there exists a subsequence a,, such that P-a.s. a,, = a.

Proof. With the use of Cantor’s diagonalization method one finds a subse-
quence a,, such that

P {|an,[0,q] — al0,q]| — 0 for every rational ¢ > 0} = 1.

But then, because the mappings t — a,,[0, t] are increasing, this implies that
P-as. a,, = a. [ |

Lemma 10 Let k(ds) be any additive functional of . Let Si(f)(x) =
< t

Si—+(f)(x) be the semigroup generated by &. For every 0 < r < s < t we
have that S.(hi)(x) < hi(z) and
|52 (h7) () = hi ()] = hg(x)
where hi(x) = ms.k(s,t).
Proof.
Si(hi)(x) = Tra (mag ks, 1])

= T (k(s,1])

= T (k(r,t]) — 7 (K(1, 8])

= hi(z) — hg(x)

u

2.2 A-smooth approximation of superprocesses

In this section we introduce the concept of A-smooth approrimation of super-
processes. The key result here is Theorem 16 below, which states that, under
assumptions 0.3A-0.3C, an A-smooth approximation exists.

Definition 11 A sequence k"(ds) of additive functionals of £ is said to be
uniformly admissible if for every € > 0 there exists a 6 > 0 such that for
every s,t € [0,T],|s —t| < 6 implies that sup, ||"h|, < ¢ where "hj(z) =
Tsok™(s,1).

Definition 12 We say that a mapping 1) : [0,T] x E — R is smooth for the
strong generator (A, D(A)) of &, or simply that ¢ is smooth for A, if

12



(1) ¥(s,.) belongs to D(A) for every s
(2) %zﬁ(s,x) exists for every s and

'|w($+h’2_¢(s") 2 (37)”& 0

(3) 1, %LZ) and A are bounded and strongly continuous

Definition 13 We say that (&, ®, k™)-superprocesses X™ form an A-smooth
approximation for the (&, ®, k)-superprocess X if:

e k"(ds) has the form \"(s,&;)ds

e the log-Laplace functional v"™ of X™ converges to the log-Laplace functional
v of X.

e for every f € D(A), the function ¥"(s, ) :=vir(f)(x) is smooth for A.

The proof of existence of an A-smooth approximation, relies on the follow-
ing Lemma where we show that any admissible additive functional k& can be
approximated (in some rather strong sense) by additive functionals £™ of the
form k" (ds) = A" (s, &s)ds. This is use in Theorem 16 to show that, then, the
sequence of (£, @, k™)-superprocesses form an A-smooth approximation for the
(&, @, k)-superprocess.

Lemma 14 Let k(ds) be a (continuous) admissible additive functional of a
right process . There exists a sequence of additive functionals k™(ds) of the
form

E"(ds) = A"(s,&s)ds
such that

(i) SUPg<sci<r SUDPLep ["hi(x) — hi(z)| tends to zero as n tends to infinity,
where "hi(x) = s k" (s,t) and hi(zx) = 7s.k(s,1);

(ii) the sequence k™(ds) is uniformly admissible;

(iii) k™(r,7] converges to k(r,7] in L' (m,.,) for every r-stopping time® T
(bounded by T') and every r, z;

(iv) for every r,x there exists a subsequence {k™ (ds)}2, converging weakly
to k(ds).

Proof. Let ¢ := %T; Choose %T > 0,, > 0 such that for every a < (8 such
that | — 8| < 6, we have
1
|75, < 5=
Let us denote by pC2° the set of all infinitely differentiable non-negative func-
tions f : R, — R, with a compact support. We denote by supp{f} the

2 By this we mean a stopping time 7 > 7 with respect to the filtration {F] }eelr,00)-
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support of a function f € pC®°(R,). Choose a function f* in pC®° (R ) such

that
1) supp{ f'} C [t}, 1} + dx)

2) f f(s)ds = 1

3) (for simplicity) fI'(s) is a translation of f7'(s).

Let
Z hin (&) fi'(s)ds
and
"hi(x) = ms k" (s, .
Note that

£ n— i on rn £ s
"hi (x) = Y5 f T f(s)ds S (g ) ()
But for s € [tI', 17 + 0y,

177

tm
S’ (h;f? ) = gk S7tz+1)

s (
= (k $, L] )
-

—_— n

k t??ﬁﬂ-l ) - ﬂ-t" (k(t?’ S])

J

- 7Tt” <7Tt" ftn l+l]> - ﬂ-t;'va <7thn’£tn k(t?’ S]>

o (hih, (G ) — T (B (&)

Thus

S;?(h§?+!)(x) — Tira (hiz (ftn))” < max. Hht"+5n

o 1=0,.

Returning to equation (9) we get that

n n 1
Wi -] <L
jmax | *hy (@) = hp ()| <
Now if s € (t}_,,t}) we have hat

1" () = W) = [[mae (K75, 2] = st“)H

=t e (vn ) i )|
<2 sup hin + %;
E(t" tn J oo

J—=1"3
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and the last expression tends to zero as n tends to infinity. Moreover, since

"hi(x) = hi(x) = mea (K"(s, T] = k(s, T])
—Tsa (Mg k(t, T] — m e k" (£, T1)
we easily derive that

sup |"hj(x) — hi(x)] = 0
0<s,t<T, ek
as n tends to infinity. This establishes that k™ (ds) satisfies property (7). Prop-
erty (i7) is an immediate consequence of (7).

It remains only to establish property (iii) and (iv). But property (i) implies
that for every r > 0 and every € F, we have that

sup 7.(|"h7(&7) — hi(&-)]) — 0

T€[r,T]

where the supremum is taken over all r-stopping times 7 such that » <7 < T
Consequently, from Lemma 8, we obtain that supye(, 71 ["h%(§s) — h7(€5)| — 0
in 7, ,-probability. One verifies easily that all the hypotheses of Theorem A-2
are verified, and this yields property (iii). Property (iv) is immediate from
Lemma 9, and the proof is complete. ]

Remark 15 In Lemma 14, the sequence of additive functional k™(ds) can be
chosen to have the form

K (ds) = Y byt (€)1 (s)ds,
—0
where fI' € pCP(Ry) form=1,2,..;i=0,...,n —1;

Proof. Choose 9, such that for every » > 0 and every a < 8 < a + 6, we
have

e [[sz(bil, )~ spuid )|+ < o

Proceed then exactly like in the proof of Lemma 14. Note that if r € {tg, ..., t"}
then

But since for s € [t t} + 0,,] we have

177

vt il 1
st ) = S (i || < —
and since
ti+on n
> [ sy () (@) = B (a)
ti>r
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we get
1

n .

I"hip(x) = hi(@)]] <

The rest is similar to the proof of Lemma 14. ]

Theorem 16 There exists a uniformly admissible sequence of additive func-
tionals k"(ds) with k™(ds) = A\"(s,&,)ds which are such that the sequence of
(&, @, k™)-superprocesses form an A-smooth approximation for the (&, ®,k)-
superprocess. For every (r,x) € Ry X E and every r-stopping time 7 < T,
k™(r, 7] converges in L'(m, ) to k(r,7].

Proof. Let {k"(ds)} be a collection of approximating additive functionals
as in Remark 15. Let v!,(f)(z) be the log-Laplace functional of the corre-
sponding (&, @, k™)-superprocess, for n = 1,2, ... According to Theorem A-3,
vry(f)(w) — ve(f)(z) where v,(f)(7) is the log-Laplace functional of the
(€, @, k)-superprocess. According to Theorem A-5, v}!,(f)(x) is smooth for A
and Av? 7 (f)(2)+ Zolr(f) (@) = Oz, 00 (f)(@)) A" (s, x) for every 0 < s < T,
x € E and f € D(A). u

3 The partial martingale problem

In this section we investigate some of the properties shared by all processes
X = (X}, S, P,,,) which are solutions to the partial martingale problem. One
of these properties is that, for such processes, liftings exist, and therefore, the
full martingale problem can be stated.

We also prove that the convergence of processes s — F"(s,&;) to a process
s +— F(s,&) can be “lifted” to obtain the uniform convergence of processes
s +— (Xs, F™(s,.)) to the process s — (X, F'(s,.)). Also, the convergence (in
some weak sense) of additive functionals a"(ds) to their limit a(ds) implies
the convergence of their liftings K9"(ds) to the lifting K% (ds)

3.1 Connection between X and its particle motion &

The following result is due to Fitzsimmons [12, Corollary 2.8 |. It establishes
-via the partial martingale problem- a link between solutions X to the partial
martingale problem and their projection &.

Lemma 17 Let X = (X, S, P, ) be a solution to the partial martingale prob-
lem and let S; be the semigroup of £&. If T is a bounded r-stopping time then

16



for all f € bB

P

[

<X7+t7 f> - <X7'7 Stf> ) fOT 6U6Tyt Z 0
where Prﬁf denotes the conditional expectation with respect to 7.
The following technical lemma will be used several times in this paper:

Lemma 18 Let X = (X, S, P, ) be a solution to the partial martingale prob-
lem for £. Then for every f € bB, every T > 0 the process t — (X, St_f) is
a cadlag martingale. In particular, for every r-stopping time T bounded by T
we have that

PT,M <X7'7 ST—Tf> - <M7 ST—’!‘f>
Proof. From Lemma 17, we have that

P2 (i, Sto0-a(1)) = (X0 Sa()

and hence the process ¢t — (X, Sr—+(f)) is a martingale. Since it is dominated
by t — || fll (Xt,1), it belongs to class (D), according to [7, Lemma A.1.1].
If f € D(A), then S;f € D(A) for every t > 0. Hence, for every t',the process
t — (X, Sr—v(f)) is a cadlag process. Hence if A, denotes a sequence of
partitions {¢!'}", of the interval [r, T'| with mesh{A,,} — 0, then the process
xy defined by

n—1
b af = 3 L, ) (1) (Ko Srip f)
=0

is a cadlag process. Because f € D(A), Lypm )(¢)Sr—e f(z) converges uni-
formly (in z € E and t € [r,T]) to Sp_:(f)(x). Therefore t — z} converges
uniformly (in ¢ € [r,T] for every w € Q) to t — (X, Sp_.f). Consequently,
t — (X3, Sr—if) is a cadlag martingale. From the optional sampling theorem
we get that for every r-stopping time 7 bounded by T’

Pryu{Xe, Sy 2 f) = {1, Sr f) (10)

The extension of equality (10) to arbitrary f € bB follows from the fact that
D(A) is dense, for the bounded pointwise convergence, in b3. From Lemma
[7, A.1.1.D], we conclude from this equality that ¢ — (X, Sr_¢f) is a right
continuous -and therefore cadlag- martingale. ]

Corollary 19 Let X = (X,,S, P,,) be a solution to the partial martingale
problem for . Let 5 € (r,T], a € [r, T and let f(.) € bB. Then the process

t= = liap)(t) <Xt= Séf>

17



1s cadlag, and moreover, for every & > 0 and every stopping time T

PT?M:I:T"'é = PT‘”LL]-[OL,ﬁ) (T + 5) <XT’ ng>

Proof. The process t — <Xt/\5, SEAB f > is a cadlag martingale; so x; is cadlag.
Let 7 be a stopping time and § > 0. Note that without lost of generality, we
can assume that 7+ < 3 : this is due to the fact that for 7+ ¢§ > 3, we have
T(r4+6)n8 = Tr45 = 0. From the optional stopping time theorem, we get

P (Xoys, S F) = (X2, S3F)

where Pﬁf (.) denotes the conditional expectation with respect to S7. Because
Lja,5)(T 4 0) € 37 this completes the proof. u

Corollary 20 Let X = (X,,S, P,,) be a solution to the partial martingale
problem for &. Let tg :=1r < t; < ... < t, := T be a partition of [r,T]. Let
f(.) € bB, that is a bounded B-measurable function, fori =1,...,n. Then the
process

n—1
t— Ty = Z 1[ti7ti+1)(t) <Xt7 S:i+1fi+1>

i=0
1s cadlag, and for every stopping time T and every 6 > 0 we have that

n—1

Pry(@ris) = Prp D a7 +0) (Xo, ST 1)
=0
Proof. This is immediate from the above Corollary. ]

3.2 Liftings

Consider now the function h/.(x) := m, ,a(r, T] which is called the character-
istic of the additive functional a(ds). Assume that hy is bounded. Note that
by Markov property, for every 0 < r < s < T we have

S¢ (h7) (2) = M (Tsg,als, T]) = mrpa(s, T) < hp(2).

We use this in the following proof of the existence and uniqueness of liftings
for solutions to the partial martingale problem.

Proof of Proposition 4: According to Lemma 17

P?EL (Xtts, f) = (Xt, 55f), P ,-almost surely for every f € bB5.
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Consequently,
Pfg <Xt+s7 hg“+8> - <Xt> Ss (hg“+s>> S <Xt7 hé‘> )
and therefore process t — z; := (X, hl) is a supermartingale.

Let A, :=r =1j < .. <1 =T be a sequence of nested partitions of the
interval [r, T'| with mesh{A,,} — 0. According to Corollary 20, the processes

n—1
n &
t— Ty 1= Z 1[t?,t?+1)(t) <Xt, %L+1hT+l>
=0

are cadlag. Since a(ds) is admissible, we have that, according to Lemma 10,

t ht?ﬂ _ ht
t:.‘Jrl T T

— 0.

- Inax sup ‘
i=0,..., n—1 tE[t;L,tﬁrl)

Moreover, due to the fact that ¢ — (X;(w), 1) is cadlag,

sup (Xs(w), 1) < 0.
s€r,T]

We can thus conclude that

lim sup |z} (w) — x(w)| = 0.
=00 telr,T)

The uniform limit of a sequence of cadlag functions being also cadlag, we
conclude that ¢ — x; is cadlag.

Thus, by Doob-Meyer decomposition theorem (cf. [7, Th. A.1.1]), t — xz; has a
unique compensator A(ds) (which is, by definition of lifting, the unique lifting
of a(ds)) and

A(r,t] = li/r\n 1:%:11 Pfﬁz‘— {<Xti> h%> _ <Xti+1, h;i+l>}
= 1ij{n T:g:ll P,igi* {<th_, hgﬁ> — <Xt,-7 Sff+1h§i+l>} (11)

= tin 5 Pl (X))

weakly in L'(P,) as A runs over a standard sequence of partitions A = {r =
to < t; < ...<t, =t} of the interval [r,t]. Moreover, the convergence in (11)
is strong when A is continuous.

We now show that the lifting A of an admissible additive functional a is
continuous. According to [7, Th. A.1.1], A is continuous if and only if for every
sequence of r-stopping times 7,, /7, with 7, < 7, we have E, 2, \, E, 2.
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Let the r—stopping times 7, increase to 7. Clearly, since z; = 0 for t > T, we
can suppose that 7 < T'. Choose ¢ and pick § such that |a — 8| < § implies
I, <<
We have

Pr,uxm > PT,uIT > Pr,,uxT\/(Tn—&-&) = Pr,ul{’rn-f—5<7'}x7' + Pr,ul{m—&—&ZT}xTn—l-é
But because x belongs to class (D), we have, for n big enough, that the right
hand side of the above differs from £, ,z, s by a quantity which is less than

or equal to . Therefore, for big n,

P x5 <P,z +e. (12)

On the other hand we get from Lemma 10
N-1 ) ity T
EO Pruligrarocipn <XT+5’ S%éThTN > — Py <XT+6, hT+6> (13)

but by Corollary 20, the left hand side of (13) coincides with

N-1 oy
Z 1{ T<r+<4AT} <X7752+1 he' >
i=0

An other use of Lemma 10 gives

N-1 N T+6
EO Prplisreriscsin <Xw St h > = Py <XT> .l >

and therefore

Pop{Xois B0 = Pry (Xo, ST )

Thus, using (12), we have, for n big enough,

0< Pr,,uxTn - Pr,,uxT <e+ Pru (xTn - xm—&-é)
=& + PT 23 <X7'n? hT’ﬂ <X7'n? S;:+5h;n+6>>

(
i (X))
).

< e(1+|u

This shows that P, ,z., \, P.,z. and therefore, as pointed out earlier, the
compensator A of z is continuous. |
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3.8  Convergence for & versus convergence for X

Let f™(r,x) be a collection of nearly Borel functions, and consider the process
s = Fp(&s), s € [0,T], where F'p(v) := 7, f"(T,&r). To these processes,
correspond the “lifted” processes s — <XS,F£T>. In this subsection, we es-
tablish a criterion under which the pointwise convergence of F'(x) to Fy.r(x)

implies that the processes s +— <X8,F£T> converge uniformly in s to the
process s — (X, Fsr) .

We are particularly interested in the processes s +— <XS, UZT<.)>, where v" is
the log-Laplace functional of an A-smooth approximating sequence for the su-
perprocess with parameters (£, ®, k). We want to show that s — <Xs, U?T()>
converges in probability uniformly in s to s — (X, vsr(.)).

We also establish a criterion under which the convergence of additive func-
tionals k" (ds) to an additive functional k(ds) implies the same convergence
for their liftings K™(ds) and K (ds). This is crucial for the proof of uniqueness
to the martingale problem.

3.8.1 Uniform convergence of sequences of “lifted” processes

Notation 21 Let z; be a function of s € [r, T']. In the following, the expression
z* will denote

*

2" = sup z.
te[r,T]

Lemma 22 Let X = (X, P, ) be a solution to the partial martingale prob-
lem for €. Let f(t, x) be a sequence of uniformly bounded measurable functions
satisfying the condition

sup |SersfU(t+0,2) — f*(t,x)] — 0 as § — 0. (14)

0<t<T,z€En>1
Suppose that
f(t,7) = lim 7t 7). (15)

n—o0

Then the process

2" — af" == sup [(Xy, f'(£,.)) = (Xo, f(£,.))]

telr,T]

converges to zero in P, ,-probability.
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Proof. Let t" :=r+ (T —r), for i =0, ..., m. Define

xy = (X, f(E )
e = (X, f(t,.))
o™= Yt L e ) (1) <Xt7 fﬁlfn(tﬁ17->>
o™ = TP L () (X, St F(E1, 1)) -

Recall that for every w, sup,c, 7 (X¢(w), 1) < oo. Thus, (14) implies that for
every € > 0 and for every m big enough, we have

sup 2" (w) — 2" (w)]" < e.
nell,...,o0|

Therefore, it suffices to prove that for every m > 0, |2™™ — 2°°™|" tends to
zero in P, ,-probability. This will clearly be verified if for every ¢ > 0

sup | (X, SLf"(e.)) = (Xe SEF(e, )|

telr,c]

converges to zero in P, ,-probability. This is the case if

sup (X, S¢|f"(c,.) = f(e,.)])

te(r,c

converges to zero in P, ,-probability. To prove this, it suffices, according to
Lemma 8, to check that

nh_)ngo Sup PT#L <XT7 SZ |fn(cv ) o f(cu )|> = 0.
r<r<c
But for every g € B, the process ¢t — (X;, Stg) is a cadlag martingale. Hence,
from the optional sampling theorem we get that. for every r-stopping time
T<c

By (X, ST (e ) = fle, )N) = Prp (X, ST (e,) = (e )])
= (. S¢1fMe, ) = fle ) -

Because f™ converges to f, and because { f"} is uniformly bounded, the right
hand side of the last equality tends to zero. ]

Corollary 23 Let X = (X;,S, P,,) be a solution to the partial martingale
problem for €. Let k™(ds), k(ds) be a collection of uniformly admissible ad-
ditive functionals of £. Let v™ be the log-Laplace functional of the (&, ®,k™)-
superprocess, and v the log-Laplace functional of the (£, ®, k)-superprocess. Let
g € L and suppose that v;'p(g)(w) converges to v.r(g)(x) for every r,x. Then
s — <Xs,v§"T(g)> converges uniformly (in s) to s — (X5, vs7(9)) in P,,-
probability.
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Proof. Let g € L. Note that v'7(g)(7) and ®(z,v)7(g)(z)) are uniformly
bounded. This implies that the family of additive functionals {£*"}, defined
by

k' (ds) := ®(&s, vip(f)(&s))R" (ds),
is uniformly admissible. It follows from Lemma 10 that (14) holds with
[t x) == m k™ (r,T) and f(t,x) := m,.k*(r, T], where

k*(ds) = (&, vs,7(f)(&))k(ds).

This yields (14) with f*(t,x) := v}¢(f)(x) and f(t,z) = v.r(f)(z). The
assumption that v’y (f)(z) converges to v.r(f)(r) is identical to (15). An
appeal to Lemma 22 completes the proof. [ ]

3.8.2  Convergence of additive functionals versus convergence of their liftings

Proposition 24 Let X = (X;,S, P,,,) be a solution to the partial martingale
problem for &. Let k"(ds), k(ds) be a collection of uniformly admissible additive
functionals. Suppose that for every r,x we have that

"W () == k" (r, T — mik(r, T) =: hip(x). (16)

Then, for every r-stopping time 7 < T, K"(r,7| converges to K(r,7| in
LY(P,,), where K"(ds) (resp. K(ds)) is the lifting of k™(ds) (resp. k(ds)).

Proof. Because the additive functionals are uniformly admissible, we derive
form Lemma 10 that condition (14) is verified with f™(¢,x) = "hl.(z) and
f(t,x) = hi(x). Condition (16) is identical to condition (15) and therefore,
according to Lemma 22,

sup |( X" hlp) — (X, bl )| — 0

telr,T)
in P, , -probability.

Clearly, for every r-stopping time 7 bounded by 71" and every bounded random
variable M
P,

LRTS

(M (X" hp)) = Py (M (X2, b))
We have already established, in §3.2, that processes
t— = (Xy," hi)
are right continuous supermartingales of class (D) whose compensators are the
liftings K™ (ds) of the additive functionals £"(ds). In fact, since the additive

functionals k"(ds) are uniformly admissible, there characteristics "h%.(x) are
uniformly bounded, so the processes t — z' belong uniformly to class (D).
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It suffices only to appeal to Theorem A-2 to obtain the desired result. [

Corollary 25 Under the hypotheses of Corollary 23, if K®W")%" (ds) is the
lifting of ®(s,&s,vi7(9)(&))k"(ds), where g € L, then, for every r-stopping
time 7 < T, K*W"&" (r 7] converges to K*W*(r 1] in LY(P,,).

Proof. Clearly, v;';(g9)(z) — 7,.9(&) converges to v, r(g)(x) — m.9(&) for
every r,x. That is, if

i) = e [ Bl 0l (9)(EDR(ds)

r

By 1) = T [ BLs. € e (9) (€)R(ds)

then ) .
"hi(x) — hi(x)
for every (r,z) € [0,7] x E. Moreover, the additive functionals

D(s, &5, v5¢, (9)(8))E" (ds)

are uniformly admissible. An appeal to Proposition 24 completes the proof. m

4 The full martingale problem: uniqueness of the solution

We now prove the uniqueness of the solution to the full martingale problem.
Assume for now on that (X;, 3, P, ) is a solution to the full martingale prob-
lem. Our first goal, in this section, is to “extend” the martingales (6) to the
case where ¢ is a time dependent function.

4.1 Eaxtension of the martingale problem to time dependent functions

Lemma 26 Let X = (X;,S, P,,) be a solution to the full martingale problem
for (§,®, k) and let 1p be smooth for A. Then

L — exp (_ <Xta 77Z)t>> + f: €exXp (_ <Xs> ¢s>) <Xs> Aws + %ws> ds

(17)
— Jyexp (= (X, 1)) KW (ds)

is a P,,—martingale, where K*W)*(ds) is the lifting of ®(&s, 1bs)k(ds).

Proof. The proof is a generalization of Lemma 8 in [9] (see also [10, Lemma
4.3.4]). First, for a measurable function f(s,xz), let us define (when the ex-
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pressions makes sense)

us(s, X) = exp (= (Xi. f(5..))
0y(s, %) = exp (= (Xe, £, ) (X &£(5,.)
wyls, X2) = exp (= (Xe, f(5, ) (X0, AS(s..)

Let 1) be smooth for A. Then we have

u¢(t2= th) - U¢(t1, Xt2) = - ttl2 v¢(87 th)ds
and
P:/jl [U¢(t1, Xt2) - U“l)(tl? th)] (18)

= — oyt {2 wy(tr, X.)ds|
_Pr\;il [fttlz Uw(tl, XS)Kq)(wtl)dk(dS)} ‘

Therefore, if A™ is a partition of [t1, t5] with mesh{A"} — 0 and ¢™ and X"
are defined by

Ur(s,0) = 2 ()i ) (9)

Xn(S) = ;th 1[157.‘,1‘/” )(S)

i+1 i 0741

then, clearly,

(S)Kq)(gmwt?(gs))dk(ds) _ K@(§g7¢g(§g))dk<d8)

(where K59 (ds) denotes here the lifting of 7(s, &)k(ds)) and we get (by
summing the expressions in (18)) that

P:,ﬁl [y (L2, Xiy) — g (t1, Xy, )]
= — Pyt [ vy (s, X2)ds]
—Pryit [ 12wy (s, X,)ds|
Pt [ (5, X K204 (ds)]

(19)
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We want to show that

Jim. P:;: ttf U¢(8,X§)d8}
- Sﬁl fgf vw(s,XS)ds]
nh—{goPT'u fttf wipn(S,X‘g)dS}
= rﬁl [fttf ’U)d,(S,XS)dS}

lim Pryct [ 2 e (5, X)) K PO (ds)|

n—oo

= Py 2wy (s, X KO (ds) |

which would complete the proof of the Lemma.

1°)Let us first show that the first two limits of (20) are verified. From Lebes-
gue’s theorem, it suffices to prove that for a fixed s > ¢;, we have that P, -
almost surely

<X 7¢S> - <XS7¢S>7
(Xo97) = (Xs, ),
(X, AYT) — (X, Ady)

<X§, adsd)s> - < Ep 3s¢s>-

Only the last convergence is not straightforward. Let (), denote the set of

non-negative rational numbers. Since w € D(A), the processes

— <Xt, wSJrhh ¢S> , where s,h € Q.

are P, ,-indistinguishable from right continuous processes. But since (X}, 1) is
a cadlag process,
sup (Xy(w),1) < oo,

r<t<T
for every w € 2. Using the facts that % — %@bs uniformly in x, we ob-

tain that P, ,-almost surely, the mappings {t — <Xt, %¢s>}seQ+ are uniform
limits of right continuous mappings. They are therefore also right continuous.
Because the function %@/}s is strongly continuous and bounded, it is easy to

derive that (¢,s) — <Xt, §¢s> is jointly right continuous, P, ,-almost surely.
Hence, <X§‘, gs 77[}8> — < . asw8>7 . u-almost surely, as wanted.

2°) We now show that the third limit of (20) holds. Note that, for every w, s
(Xs, ¥!) (w) converges uniformly (in s € [r, T]) to s — (X, ¥s) (w). According
to Proposition 24, K®®“")4 (r 7] converges to K*®)%(y 7] in L*(P, ) for every
r-stopping time 7 < T. With Lemma 9, it is also possible to suppose (perhaps
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by taking a subsequence) that K®*")%(ds) converges weakly to K®¥)d(ds).
This yields (17) as wanted. n

4.2 Proof of uniqueness for the full martingale problem

We are now ready to show that the solution to the full martingale problem
for (¢, ®, k) is unique, as stated in Theorem 7.

Step 1) According to Lemma 14, we can choose a uniformly admissible se-
quence of additive functionals k™(ds) = A\"(s,&s)ds such that if v" (resp. v)
is the log-Laplace of the (£, @, k™)-superprocess (resp. (£, ®, k)-superprocess)
then for every non-negative ¢ € D(A)

(i) v (@) (z) converges to v.r(p)(x) for every r, x;

(ii) vir(p)(z) is smooth for A;

(iii) for every r,x and every r-stopping time 7 < T, k™(r, 7] converges in
LY (m,.) to k(r,7].

Fix a non-negative ¢ € D(A). Let us define

K7(ds) = (X5, ®(, v (0)A"(s, ) ) ds
K2(ds) := K®Cx@Ddk ().

Note that K7'(ds) is the lifting of ®(&,, v (¢))A" (s, §s)ds. According to Propo-
sition 24 and Corollary 25 we have that

(A) For every r-stopping time 7 < T, both random variables K7 (r, 7] and
K3 (r, 7] converge to K®@.r()dk(r 7] in L1(P, ).

Invoking Lemma 9 we are also allowed to assume (by mean of taking a subse-
quence) that a.s.

(B) K7(ds) and KJ(ds) converges weakly to K®®.r(®)dk((s),

Moreover, from Corollary 23, it is also possible to suppose (by mean of taking
a subsequence) that

(C) s— <XS,U§T(¢)> converges uniformly in s € [, 7] to s — (X, vs7(¢)) -
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Step2) According to Lemma (26),

t — exp (— <Xt,’UZT((p)>>
+ J} exp (_ <Xs7 U?,T(SD)» <Xs, Avl (o) + %U?,T(90)> ds
— [} exp (= (X, 0lp(p) ) KPr O (ds)

is a martingale. Putting =} = <Xt, UQT(¢)> , the equality

Aua(9) + olipl) = BN (s, )

gives
e = MMp) + [Le ™ Kp(ds) — [ e K3 (ds) (21)

where ¢t — M](p) is a P, martingale.

Clearly e — e~** pointwise and in L'(P,,) where z; is defined by x, :=
(Xt,ver(p)) and v is the log-Laplace functional of the superprocess (¢, ®, k).

From (A), (B) and (C) we get that

t t
/ e~ K7 (ds) — / e~ K2(ds) — 0 (22)

where the convergence holds in L'(P, ).

That forces M;*(¢) to converge in L'(P,,) to a limit M;(¢) which has to be
a martingale, and we get

P, (e‘xT) =P, (6_““) ,

which is precisely

Brp (exp (= (X7, 9))) = exp (= (1, vr2(9))) - (23)

Since T is arbitrary and since pD(A) is uniformly dense in the set of strictly
positive members of C'(F), it clearly follows from (23) that X is the super-
process with parameters (&, @, k). [

5 Application to superprocesses with interactions

We now introduce a Dawson-Girsanov transformation (cf. [1] and [2, Th.
7.2.2]) for (&, ¥, k)-superprocesses, where U(s,z,\) = \2.
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It follows from [7] (see indeed [15, Remark 1.1]), that there exists a continuous
version of the (£, U, k)-superprocess.

Notation 27 Fixzr >0 and p € M;

(1)

(2)

(3)

(4)

(5)
(6)

Let X = (X, S, PT(%‘I”’“)) denotes the canonical superprocess with parame-

ter (&, k) realized on Clr,00) (My), the subspace of Dy o) (My) consisting
of continuous trajectories.

Let QEYH(fg)(ds) denotes, for f,g € pbB, the lifting of the additive
functional $b°(&,) f(&5)g(&s)k(ds). It follows from Ité’s formula that, for
every ¢ € D(A), the P}j%‘l”k)-man‘ingale

e M) i= (X0 — (X} — [ (X, Ag) ds.
18 square integrable with quadratic variation
2QE "N (%) (ds).
One easily checks that
(M(f), M(g)) (ds) = 2Q'¢"P(fg)(ds). (24)

Let M&YR) denote the martingale measure extending the martingales
M,(p). It is an orthogonal martingale measure with intensity

v ((rt] x A) = / "90ET R (1,)(ds).

We denote by Q&¥*) (ds, dx, dy) the covariance functional of M&Y*), It
is clear from (24) that

Q&M (ds, £, 9) = 20N (fg)(ds)

for every f,g € pbB.

For any g : My — C(FE) bounded and measurable, and M (ds,dy) an
orthogonal martingale measure with covariance functional Q(ds,dx,dy)
we set

ZM(t) z/rt/]39<Xs,y)M(ds7dy)

280 =5 [ [ [ o(X02)9(X,.0)Qds, d dy)
ZY(t) = exp { Z)1(t) — Z2(1)}

Let ¢ denote a bounded and measurable mapping from My to C(E).
Define R(ds,dz) = [ o(Xs, y)QEY® (ds, dx, dy).
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In addition to the assumptions 1 and the notation above, we now require
that3:

Assumption 28 Assume that for every 0 > 0, and every t > r,

o K

Uk 0QEY R ((rt],E.E
Pr(i )(eQ ((r1] ))

_ pl&vk) (ezeéz(ﬁ’“’c)(l)(r,t]) < 00.

Theorem 29 ((¢,(.)%, k, R)-superprocess with interactions) There exists
one and only one distribution PT{%‘I”’“’%) on Cp o) (M) such that for every
v € D(A),

ts MR(g) = (X, 0) — (X, ) — /XS,A«) ds—//so R(ds, do)

18 a continuous local martingale with increasing process

///go )QEYH) (ds, du, dy),

and such that t — Z%%’Q(&\P’k) (t) is a martingale, where M* is the martingale
measure coming from the martingales t — MY (p).

Proof. The proof is identical to the proof in [2, Th. 7.2.2]. In Dawson’s argu-
ment, one should only replace 1° Q(Xj, dx,dy)ds by Q(ds,dx,dy); 2° r by p;
3° R(X,,dx)ds by R(ds,dx). m

6 Appendix

Theorem A-1 Let X = (X;,S,P,,) be the superprocess with parameters
(&, @,k). Then X is a Hunt process, the lifting of every predictable additive
functional with finite characteristic exists and the lifting of ¢(&s, du)k(ds) is
the modified Lévy measure L(ds,du) of X. In particular for every bounded
measurable real valued function f we have

Py J¥ Jone £ (s 0)) L(ds, dp)

(25)
= Topu o S5 F (wp(€:)) U(&s, du)k(ds).

The following moment formulae are satisfied:

(i) P, (X, f) = Wr,uf(ft)

3 This condition can be compared to a condition in [6] which asserts that for every
t > 0 and every 6 > 0, sup,..; sup,, 7rr7x69k(7"’t) < 00.
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(i) P (X, f1) (Xi, f2)
= 7Tr,,uf1 (gt)ﬂ-ﬁ#fz(ft)
+Tr f: Tse, f1(§)Ts e, f2(§t)k(2)(d5>

where k3 (ds) = (b(&,) + [5° ul(&,, du)) k(ds).

Proof. The E-valued process ¢ is a Hunt process. Therefore the superprocess
X is also a Hunt process (see [15, Th. 6.32]). The existence and uniqueness of
liftings is due to [8] (see [7, p. 83]). The fact that the modified Lévy measure
L(ds,dy) is the lifting of ¢(ds, dp) := £(&s, du)k(ds) is also due to [8] (See [7,
Th. 6.1.1 and Sect. 6.8.1]). The formula (25) follows from the definition of the
lifting of a measure valued additive functional, see [7, equation 6.2.13a]. The
moment formulae were established in [6, p.1163]. n

Theorem A-2 Letx™, n=1,...,00 be right continuous supermartingales and
A" n =1,...,00 their compensators. Assume the x™ belong uniformly to the
class (D). Assume also that for every stopping time T, x converges weakly in

L' to z° and that sup |27 — x| converges to zero in probability. Then for
0<s<T

every stopping time T, A" converges to A% in L'.
Proof. See [5, VIL.19 and 20]. n

Theorem A-3 Consider branching functionals k',...,k® = k being uni-
formly of bounded characteristic. Suppose that for every starting point (r,z) €
[0,T] x E and every r—stopping time o < T we know that k™(r,c| converges
to k(r,o] in L'(m,..) as n — oo. Then the related log-Laplace functionals
converge:

(@) D v()@),  0<r<t<T, z€E, [epbB.

Proof. See [4, Th.23]. n

Definition A-4 We say that a mapping I'(s,x, ) is locally in \ strongly con-
tinuous if for every s > 0 and every A > 0

lim sup |I'(s,z,\) =T(t,z,\)|=0

t=5 2 B,0<A<A

Theorem A-5 Let (£, F,m, ) be a time homogeneous right process with value
in a metrizable Luzin space (E,&). Let Sy denote the semigroup of & and let
L C bE denote the set of functions f € bE such that Si(f)(x) is strongly
continuous. Let (A, D(A)) be the (strong) generator of S. Let ®(s,x,\) be a
non negative mapping such that ®(s,z,p(zx)) € L for every ¢ € D(A) and
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such that for each A,T € R,

194l V19N V IIPAM o0 V1Ko =2 M(A,T) = M < 00

[

where the supremum is taken over the triples (s, xz, \) such that 0 < s <T,x €
E.0 < X < A. Assume that ® and its derivatives are locally in \ strongly
continuous. Then for each ¢ € D(A), there exists a unique solution v to the
equation

T
ver(p)(x) = Srosp(r) — /t St [2(r, vr ()] (w)dr.
v satisfies the properties

(1) vir(p)(x) belongs to D(A) for every t;
(2) 2uvr(p)(x) exists and

Vern, () () —ver(p)() 0 :
k - guala)] — 0

(3) vir(p), 2vir(p) and Aver(p) are bounded and strongly continuous.

Moreover

avt,T(w)(fr) + Avir(p)(z) = O(t, 7, v 7(0)(2)).
Proof. See [14, Th 2]. u
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