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Abstract. For a class of A-Fleming—Viot processes with underlying Brownian motion whose associated A-coalescents come down
from infinity, we prove a one-sided modulus of continuity result for their ancestry processes recovered from the lookdown con-
struction of Donnelly and Kurtz. As applications, we first show that such a A-Fleming—Viot support process has one-sided modulus
of continuity (with modulus function C,/tlog(1/t)) at any fixed time. We also show that the support is compact simultaneously at
all positive times, and given the initial compactness, its range is uniformly compact over any finite time interval. In addition, under
a mild condition on the A-coalescence rates, we find a uniform upper bound on Hausdorff dimension of the support and an upper
bound on Hausdorff dimension of the range.

Résumé. Pour une classe de processus de A-Fleming—Viot avec dynamique brownienne sous-jacente dont les A-coalescents as-
sociés descendent de ’infini, nous obtenons une borne supérieure sur le module de continuité des processus ancestraux définis par
la construction look-down de Donnelly et Kurtz. Comme applications, nous obtenons que le module de continuité du processus A-
Fleming—Viot est majoré a tout temps positif # par la fonction C,/t log(1/¢). Nous montrons aussi que le support est simultanément
compact pour tout temps positif, et, en cas de compacité au temps initial, I'image est uniformément compacte sur tout intervalle de
temps fini. En plus, sous une condition faible sur les taux de A-coalescence, nous obtenons une borne supérieure uniforme sur la
dimension de Hausdorff du support et de I’image.
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1. Introduction

Fleming—Viot process arises as a probability-measure-valued stochastic process on the distribution of allelic frequen-
cies in a selectively neutral population with mutation. We refer to Ethier and Kurtz [18] and Etheridge [19] for surveys
on the Fleming—Viot process and related mathematical models from population genetics.

Moments of the classical Fleming—Viot process can be expressed in terms of a dual process involving Kingman’s
coalescent and semigroup for the mutation operator. The A-Fleming—Viot process generalizes the classical Fleming—
Viot process by replacing Kingman’s coalescent with the A-coalescent allowing multiple collisions. Formally, the
A-Fleming—Viot process is a Fleming—Viot process with general reproduction mechanism so that the total number of
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children from a parent can be comparable to the size of population. We refer to Birkner et al. [5] for a connection
between mutationless A-Fleming—Viot processes and continuous state branching processes. In this paper we only
consider the Fleming—Viot process with Brownian mutation that can also be interpreted as underlying spatial Brownian
motion.

The support properties are interesting in the study of measure-valued processes. For the Dawson—Watanabe super-
Brownian motion arising as a high density limit of empirical measures for near critical branching Brownian motions,
the modulus of continuity and the carrying dimensions have been studied systematically for its support process. We
refer to Chapter 7 of Dawson [8], Chapter 9 of Dawson [9] and Chapter III of Perkins [22] and references therein
for a collection of these results. The proofs involve the historically cluster representation, the Palm distribution for
the canonical measure and estimates obtained from PDE associated with the Laplace functional. For a superBrownian
motion with a general branching mechanism, Delmas [14] obtained results on Hausdorff dimensions of its support
and range using Brownian snake representation with subordination.

However, the approaches for Dawson—Watanabe superBrownian motions do not always apply to Fleming—Viot
processes which are not infinitely divisible. Consequently, there are only a few results available for Fleming—Viot
support processes so far. The earliest work on the compact support property for classical Fleming—Viot processes is
due to Dawson and Hochberg [10]. It was shown in [10] that at any fixed time 7 > O the classical Fleming—Viot
process with underlying Brownian motion has a compact support with Hausdorff dimension not greater than two.
Using non-standard techniques Reimers [24] improved the above result by showing that the carrying dimension of the
support is at most two simultaneously for all positive times. Applying a generalized Perkins disintegration theorem,
the support dimension was found in Ruscher [25] for a Fleming—Viot-like process obtained from mass normalization
and time change of a superBrownian motion with stable branching. The A-Fleming—Viot process does not allow a
compact support if the associated A-coalescent does not come down from infinity; see Blath [7]. Liu and Zhou [21]
recently extended the results in [10] to a class of A-Fleming—Viot processes whose associated A-coalescents come
down from infinity. We are not aware of any results on the modulus of continuity for Fleming—Viot support processes
although the modulus of continuity for superBrownian motion support had been first recovered by Dawson et al. [12]
more than twenty years ago and further studied in Dawson and Vinogradov [13] and in Dawson el al. [11].

The lookdown construction of Donnelly and Kurtz [15-17] is a powerful technique in the study of the Fleming—Viot
processes. Loosely speaking, the idea of lookdown construction is a discrete representation that leads to a nice version
of the corresponding measure-valued process. The lookdown construction naturally results in a genealogy process
describing the genealogical structure of the particles involved. In a sense it plays the role of historical processes for
Dawson—Watanabe superprocesses.

Donnelly and Kurtz [15] first proposed the lookdown construction of a system of countable particles embedded
into the classical Fleming—Viot process. They showed the duality between the classical Fleming—Viot process and
Kingman’s coalescent and recovered some previous results on the classical Fleming—Viot process using this explicit
representation. This representation was later extended in Donnelly and Kurtz [17] via a modified lookdown construc-
tion to a larger class of measure-valued processes that contain both the A-Fleming—Viot processes and the Dawson—
Watanabe superprocesses. Donnelly and Kurtz [16] also found a discrete representation for the classical Fleming—Viot
models with selection and recombination.

Birkner and Blath [4] further discussed the modified lookdown construction in [17] for the A-Fleming—Viot process
with jump type mutation operator. They also described how to recover the A-coalescent from the modified lookdown
construction.

For the &-coalescent allowing simultaneous multiple collisions, a Poisson point process construction of the &'-
lookdown model can be found in Birkner et al. [6] by extending the modified lookdown construction of Donnelly and
Kurtz [17]. It was proved in [6] that the empirical measure of the exchangeable particles converges almost surely in
the Skorohod space of measure-valued paths to the so called = -Fleming—Viot process with jump type mutation.

Using the modified lookdown construction of Donnelly and Kurtz, Liu and Zhou [21] proved that a class of A-
Fleming—Viot processes with underlying Brownian motion have compact supports at any fixed time 7 > 0 provided
the associated A-coalescents come down from infinity fast enough. Further, both lower and upper bounds were found
in [21] on Hausdorff dimension of support for the A-Fleming—Viot process at the time 7', where the exact Hausdorff
dimension was shown to be two whenever the associated A-coalescent has a nontrivial Kingman component. These
results generalize the previous results of Dawson and Hochberg [10] on the classical Fleming—Viot processes.

In this paper, for the class of A-Fleming—Viot processes considered in [21], we refine the arguments in [21] to
further study their support properties. Our first result is a one-sided modulus of continuity type result for the ancestry
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process defined via the lookdown construction. The second result is a one-sided modulus of continuity for the A-
Fleming—Viot support process at any fixed time. The third result is on the uniform compactness of the A-Fleming—
Viot support and the associated range. Under an additional mild condition on coalescence rates of the corresponding
A-coalescent, we also obtain two results on support dimensions, where one is an uniform upper bound on Hausdorff
dimensions of supports at all positive times and the other is an upper bound on Hausdorff dimensions of ranges of the
A-Fleming—Viot support process. Again, the lookdown construction plays a key role throughout our arguments.

The rest of this paper is arranged as follows. In Section 2 we introduce the A-coalescent and the corresponding
coming down from infinity property. In Section 3 we briefly discuss the lookdown construction for A-Fleming—
Viot process with underlying Brownian motion and the associated ancestry process recovered from the lookdown
construction. In Section 4 we present the main results of this paper together with corollaries and propositions. Proofs
of the main results are deferred to Section 5.

2. The A-coalescent
2.1. The A-coalescent

We first introduce some notation. Put [rn] = {1, ...,n} and [oco] = {1, 2, ...}. An ordered partition of D C [o0] is a
countable collection w = {m;,i = 1,2, ...} of disjoint blocks such that Ui m; = D and minz; < minzw; fori < j.
Then blocks in 7w are ordered by their least elements.

Denote by P, the set of ordered partitions of [n] and by Py, the set of ordered partitions of [oo]. Write O, =
{{1}, ..., {n}} for the partition of [r] consisting of singletons and 0[] for the partition of [oc] consisting of singletons.
Given n € [oo] and 7w € Poo, let R, (7r) € P, be the restriction of 7 to [n].

Kingman’s coalescent is a Poo-valued time homogeneous Markov process such that all different pairs of blocks
independently merge at the same rate. Pitman [23] and Sagitov [26] generalized the Kingman’s coalescent to the
A-coalescent which allows multiple collisions, i.e., more than two blocks may merge at a time. The A-coalescent
is defined as a Poo-valued Markov process IT = (I1(t));>o such that for each n € [o0], its restriction to [n], [T, =
(IT,(t))s>0 is a P,-valued Markov process whose transition rates are described as follows: if there are currently b
blocks in the partition, then each k-tuple of blocks (2 < k < b) independently merges to form a single block at rate

Abk :/ 20— x)P* A@dr), (1)
[0,1]

where A is a finite measure on [0, 1]. It is easy to check that the rates (A, ) are consistent so that forall 2 <k < b,

Abk = Apy1k + A1 k+1- ()

Consequently, for any 1 <m < n < 0o, the coalescent process R,, (IT,(¢)) given IT,(0) = 7, has the same distribution
as I, (t) given I1,,(0) = Ry, (7).

With the transition rates determined by (1), there exists a one to one correspondence between A-coalescents and
finite measures A on [0, 1].

Forn=2,3,..., denote by

Ap = Z <Z))\n,k (3)

k=2

the total coalescence rate starting with n blocks. It is clear that (1,),>> is an increasing sequence, i.e., A, < Ap41 for
any n > 2. In addition, denote by

o= (k— 1)(Z)xn,k
k=2

the rate at which the number of blocks decreases.
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2.2. Coming down from infinity

Given any A-coalescent [T = (I1(t));>0 with IT(0) = 0], let #I7(¢) be the number of blocks in the partition 7 ().
The A-coalescent IT comes down from infinity if

]P’(#I'I(t) < oo) =1
for all # > 0 and it stays infinite if
IP(#H(I) = oo) =1
for all t > 0. Suppose that the measure A has no atom at 1. It is shown by Schweinsberg [27] that

e the A-coalescent comes down from infinity if and only if > oo, yn_l < 00;
e the A-coalescent stays infinite if and only if Y 02, y, ! = oc.

It is pointed out in Bertoin and Le Gall [3] that for

1/f(q)=/ (e77 — 1 +gx)x "2 A(dx),
[0,1]

o 00 1

-1 . .
E y,  <oo ifand only if ——dg < oo,
=2 ! a Y@

where the integral is finite for some (and then for all) a > 0.

Example 2.1. In case of A = &, the corresponding coalescent is Kingman’s coalescent and comes down from infinity.

Example 2.2. For § € (0, 2) and

Adx) = Lx“ﬂ(l —x)Pdx,
re-pgre

the corresponding coalescent is Beta(2 — B, B)-coalescent.

e If B € (0, 1], it stays infinite.
e If B € (1,2), it comes down from infinity.

3. The A-Fleming-Viot process and its lookdown construction

In this section, we first discuss the lookdown construction of A-Fleming—Viot process with underlying Brownian
motion. Then we explain how to recover the A-coalescent from the lookdown construction. Finally, we introduce the
ancestry process for the A-Fleming—Viot process from the lookdown construction.

3.1. The lookdown construction of A-Fleming—Viot process with underlying Brownian motion

Donnelly and Kurtz [17] introduced a modified lookdown construction with the empirical measure process converging
to measure-valued stochastic process. A key advantage of the lookdown construction is its projective property. Intu-
itively, in the lookdown model each particle is attached a “level” from the set {1, 2, ...}. The evolution of a particle
at level n only depends on the evolution of the finite particles at lower levels. This property allows us to construct
approximating particle systems, and their limit as n — oo in the same probability space.

Following Birkner and Blath [4], we now give a brief introduction on the modified lookdown construction of the
A-Fleming—Viot process with underlying Brownian motion. Let

(X1(0), X2(0), X3(1), ...)
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be an (R?)*°-valued random variable, where for any i € [0o], X;(¢) represents the spatial location of the particle
at level i. We require the initial values {X;(0),i € [oo]} to be exchangeable random variables so that the limiting
empirical measure

I
Jm, 2 Yo
1=

exists almost surely by de Finetti’s theorem.

Let A be the finite measure associated to the A-coalescent. The reproduction in the particle system consists of
two kinds of birth events: the events of single birth determined by measure A ({0})§p and the events of multiple births
determined by measure A restricted to (0, 1] that is denoted by Ayg.

To describe the evolution of the system during events of single birth, let {N;;(¢): 1 <i < j < oo} be independent
Poisson processes with common rate A({0}). At a jump time ¢ of N;;, the particle at level j looks down at the particle
at level i and assumes its location (therefore, particle at level i gives birth to a new particle). Values of particles at
levels above j are shifted accordingly, i.e., for AN;;(¢) =1, we have

Xe(t—),  ifk <],
Xie() =1 Xi(t—), itk=j, “4)
Xp_1(t—), ifk> j.

For those events of multiple births we can construct an independent Poisson point process N on Rt x (0, 1]
with intensity measure df ® x_on(dx). Let {U;}, i, j € [oo]} be i.i.d. uniform [0, 1] random variables. Jump points

{(#, x;)} for N correspond to the multiple birth events. For ¢ > 0 and J C [n] with |J| > 2, define

N} @1) = Z l_[ L <xi) l_[ Liy;j>xi)- ©)

iiti<t jeJ jelni\J

Then N'} (t) counts the number of birth events among the particles from levels {1, 2, ..., n} such that exactly those at
levels in J are involved up to time 7. Intuitively, at a jump time #;, a uniform coin is tossed independently for each
level. All the particles at levels j with U;; < x; participate in the lookdown event. More precisely, those particles
involved jump to the location of the particle at the lowest level involved. The spatial locations of particles on the other
levels, keeping their original order, are shifted upwards accordingly, i.e., if # = ¢; is the jump time and j is the lowest
level involved, then

Xi(t—), fork <j,
X () =1 X;(t-), for k > j with Ui, < x;,
Xk_llk (t—), otherwise,

where Jr]f =#{m <k, Uy <x;} — L.

Between jump times of the Poisson processes, particles at different levels move independently according to Brow-
nian motions in R¥.

We assume that the above-mentioned lookdown construction is carried out in a probability space (£2, F, P).

For eacht > 0, X1(¢), X2(¢), ... are known to be exchangeable random variables so that

l n
= i M) = lim —
X(t)—nll{%ox (t) = lim . EI(SX,-(z)
=

n—o00

exists almost surely by de Finetti’s theorem and follows the probability law of the A-Fleming—Viot process with
underlying Brownian motion. Further, we have that X" converges to X in the path space D M, Ry ([0, 00)) equipped
with the Skorohod topology, where M| (R¢) denotes the space of probability measures on R? equipped with the
topology of weak convergence. See Theorem 3.2 of [17].

In the sequel we always write X for such a A-Fleming—Viot process. Write supp p for the closed support of
measure L.
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Lemma 3.1. For any t > 0, P-a.s. the spatial locations of the countably many particles in the lookdown construction
satisfy

[X1(0), X2(1), X3(0), ...} S supp X (1.

Proof. In the lookdown construction, (X, (¢)),>1 are exchangeable at any time ¢ > 0. By de Finetti’s theorem (cf.
Aldous [1]) such a system is a mixture of i.i.d. sequence, i.e., given the empirical measure

1y
X0 = lim ;lesxim,
1=

the random variables {X;(¢),i = 1,2, ...} are jointly distributed as i.i.d. samples from the directing measure X (7).
Therefore, X,,(t) € supp X (¢) for any n € [o0]. U

3.2. The A-coalescent in the lookdown construction

The birth events induce a family structure to the particle system so we can present the genealogy process first in-
troduced in Donnelly and Kurtz [17]. For any 0 <t <s and n € [oo], denote by L (¢) the ancestor’s level at time ¢
for the particle with level n at time s. Given s and n, L; () is nondecreasing and left continuous in #. Moreover, the
genealogy processes (L;)s>0, 7 = 1,2, ... satisfy the equations

N
Li(t)y=n— Z /I{Lfl(u)>j}dNij(”)

I<i<j<n

s
- Z /(j—i)l{L;(u)=j}dNij(u)
t_

I<i<j<n

s
- Z/ (LS (u) — min J) 115 wyesy AN (u)

Jcnt™

A
-y / (|7 nfr . Ly} = 1) x 1Ly > ming.Ly g sy AN ().
JC[n] ¢

Given T > 0, forany 0 <t < T and i € [oc], LiT (T —t) represents the ancestor’s level at time 7 — ¢ of the particle
with level i at time 7 and X L.T(T—t)((T — t)—) represents that ancestor’s location.

Write (IT T(t))0§,§T for the Po-valued process such that i and j belong to the same block of I77 (¢) if and only
if Ll.T(T —t)= LJT(T —t),1i.e., i and j belong to the same block if and only if the two particles with levels i and j,

respectively, at time 7 share a common ancestor at time 7 — ¢. The process (/1 T(t))og,fT turns out to have the same
law as the A-coalescent running up to time 7. See Donnelly and Kurtz [17] and Birkner and Blath [4].
The next property of the genealogy process can be found in Lemma 3.1 of [21].

Lemma 3.2. For any fixed T > 0, let (I1 T(t))oflfr be the A-coalescent recovered from the lookdown construction.
Then given t € [0, T and the ordered random partition ITT (t) = {m;(t): 1 =1, ..., #ITT (¢)}, we have

LJT(T —t)=1 forany jem(t).
3.3. The ancestry process
For any T > 0, denote by

(Xl,ss X2,37 X3,s’ .. ~)O§s§T
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the ancestry process with X; s defined by
Xis() EXL»,?(,)(I—) forO <t <s. (6)

Intuitively X; ; keeps track of locations for all the ancestors of the particle with level i at time s.
For any s > 0, we can recover the A-coalescent (/7°(¢))o<s<s from the lookdown construction. For any 0 <r < s,
set

NS =#IT°(s — 1)
and
(s —r)={m: 1<I<N""},

where 7 = m;(r, 5), 1 <1 < N"* are all the disjoint blocks of I7°(s — r) ordered by their least elements. Let H (r, s)
be the maximal dislocation between the countably many particles at time s and their respective ancestors at time r.
Applying Lemma 3.2, we have

H(r,s) = | ax max| X (s) — XL;;(,)(r—)|

<I<N"S jem

= max max’Xj(s)—Xl(r—)|.
I<I<N"s jem

4. Some support properties of the A-Fleming—Viot process
4.1. Main results

Forany T > 0, let (ITT (t))o<:<T be the A-coalescent recovered from the lookdown construction with /7 )= 0[0o]-
Write IT = ([1(t));>0 for the unique (in law) A-coalescent such that (I1(¢))o<;<7 has the same distribution as
(024 T(t))()itsT. We call IT the A-coalescent associated to the A-Fleming—Viot process X.

For any positive integer m, set

Ty =inf{t > 0: #I1(1) < m} @)

with the convention inf @ = oo.
Given n > 0, for any Borel set A C RY, let B(A, n) be its closed n-neighborhood such that

B(A,n) = B, m),

xeA

where B(x, n) denotes the closed ball centered at x with radius 7.
We now recall the definition of Hausdorff dimension. Given A C R? and 8 > 0, > 0, let

HP(A)= inf d(s)?,
hA) {Sl}%; (S

where d(S;) denotes the diameter of ball S; in R? and @y denotes the collection of n-covers of set A by balls with
diameters at most 7. The Hausdorff 8-measure of A is defined by
HP (A) = lim HE(A).
n—0
The Hausdorff dimension of A is defined by

dim A = inf{ > 0: HF(A) =0} = sup{p > 0: H#(4) = o0}.
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Recall that X is the A-Fleming—Viot process with underlying Brownian motion. For any subset Z C R N [0, 00),
let

R = U supp X (¢)
tel

be the range of supp X on the time interval Z.

Throughout the paper, we always write C or C with subscript for a positive constant and write C (x) for a constant
depending on x whose values might vary from place to place. The main results of this paper are the following theorems.
We defer the proofs to Section 5.

Assumption I. There exists a constant a > 0 such that the associated A-coalescent I1 satisfies

limsupm®ET,, < occ.
m—00

Theorem 4.1. Under Assumption 1 and for any T > 0, there exist a positive random variable 6 =0 (T,d, a) < 1 and
a constant C = C(d, «) such that P-a.s. for all r, s € [0, T] satisfying 0 < s —r <60, we have

H(r.s) < C\/(s — r)log(1/(s — ). )

Theorem 4.2. Under Assumption 1 and given any fixed t > 0, there exist a positive random variable 6 =0 (t,d, o) < 1
and a constant C = C(d, a) such that for any At with 0 < At < 6 we have P-a.s.

supp X (t + Ar) < IB%(supr(t), C\/ At log(l/At)). ©)]

Theorem 4.3. Under Assumption 1, supp X (t) is compact for all t > 0 P-a.s. Further, if supp X (0) is compact, then
R([0, 1)) is compact for all t > 0 P-a.s.

Condition A. There exists a constant o > 0 such that the associated A-coalescent IT satisfies

o
lim supm® Z Ay < o0,

Remark 4.4. The Kingman’s coalescent satisfies Condition A with « = 1. In case of 8 € (1,2), the Beta(2 — B, §)-
coalescent satisfies Condition A witho = — 1.

Theorem 4.5. Suppose that Condition A holds. Then
dimsupp X (¢) <2/«
forallt >0 P-a.s.
Theorem 4.6. Suppose that Condition A holds. Then for any 0 <§ < T,

dimR([(S, T)) <242/a P-as.



1084 H. Liu and X. Zhou

4.2. A sufficient condition

Recall the Markov chain introduced in [21]. For any n, (IT,(t));>0 is the A-coalescent IT restricted to [n] with
IT,(0) = 0y;,). For any n > m, the block counting process (#I1,(¢) VV m);>¢ is a Markov chain with initial value » and
absorbing state m. For any n > b > m, let (p k) m<k<b—1 be its transition rates such that

Mbb—1 = (g)lb,z,

Mb,b—2 = (137)?»1;,3,
...... (10)

b
o1 = (") Moo
b b
Wb = 2k —p—m+1 (k))‘bsk'
The total transition rate is

b

h—1 b
Wp = Z Wbk = Z <k>)hb,k = Ap.
k=m

k=2

For b > m, let yj ;, be the total rate at which the block counting Markov chain starting at b is decreasing, i.e.,

, _[Zi;%k—l)(i)kb,wzizbmmb—m)(i)kb,k, ith=m+2,
L

. (11)
Yhea ()b ifh=m+1.

Condition B. There exists a constant a > 0 such that

o0
lim sup m* Z ybym” < 00.

Remark 4.7. It follows from the proof of Lemma 4.4 in [21] that

[’
ETmS Z Vb,m_l~
b=m-+1

Recalling the definitions of yp , by (11) and Ap by (3), we have Ap < yp m for any b > m. Then for any o > 0, we have

00 )
m*ET,, <m®* Z Vb,m_1 <m“ Z )»},_1.
b=m+1 b=m+1

Therefore, Condition A implies Condition B which is sufficient for Assumption 1.

Condition A is not a strong requirement since for the Beta coalescents Condition A is sufficient and necessary for
coming down from infinity.

The speed of coming down from infinity for A-coalescent is discussed in Berestycki et al. [2]. It is shown that there
exists a deterministic function v : (0, 00)— (0, 00) such that #I1(t)/v(t)— 1 as t—0 both almost surely and in L? for
p > 1. For our purpose, it is possible to replace Assumption 1 with an assumption on the behavior of v(t) for t close
to 0.

4.3. Corollaries and propositions
Fort > 0, let
r(t) = inf{R > 0: supp X (¢) € B(0, R)}.

The next result is similar to Theorem 2.1 of Tribe [28] on the support process of superBrownian motion; also see
Theorem 9.3.2.3 of Dawson [9]. It follows immediately from Theorem 4.2.
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Corollary 4.8. Under Assumption 1, there exists a constant C > 0 such that

su r(u
Ps, (limsup SPozu<r ) (w) < C> =1,

0o /rlog(1/n)
where Ps, denotes the law of X with X (0) = do.
Corollary 4.9. Suppose that Condition A holds. For any T > 0, we have
Ps, (dimR([0, 7)) <2+ 2/a) = 1.

We defer the proof of Corollary 4.9 to Section 5.
The next result follows from the proof of Theorem 4.5 and a standard result of Hausdorff measure; see Lemma 6.3
of Falconer [20].

Proposition 4.10. Suppose that Condition A holds. Then P-a.s. for all t > 0 and ¢ > 0 we have

i X ()(B(x,r))
1m sup W >0
r—0+ r

for X (t) almost all x.

Forany 0 <t <1, let
h(t) =+/tlog(1/t). (12)

Proposition 4.11. Let X be any A-Fleming—Viot process with A({0}) > 0 and underlying Brownian motion in R?
for d = 2. Then given any fixed t > 0, with probability one the process supp X (t) has the one-sided modulus of
continuity with respect to Ch, where C = C(d) is the constant determined in Theorem 4.2. Further, with probability
one supp X (t) is compact for all t > 0 and if supp X (0) is compact, then R([0, 1)) is also compact for all t > 0. In
addition, with probability one

dimsupp X (¢) <2
forallt > 0. Finally, given any 0 < § < T, with probability one

dimR([8, T)) < 4.

Proof. Since A({0}) > 0, the A-coalescent has a nontrivial Kingman component. Then

Ap > %A({O})b(b -1

and
o0 o0
1 2 2
Z Ab = Z A{OHbB - 1) B A({Opm’
b=m+1 b b=m+1
i.e., Condition A holds with &« = 1. Therefore, the results follow from Remark 4.7 and Theorems 4.2—4.6. O

Remark 4.12. The uniform upper bound on the Hausdorff dimension of classical Fleming—Viot support process was
first proved by Reimers [24], where a non-standard construction of the classical Fleming—Viot process is used to
establish this result.
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Recall the (c, €, y)-property introduced in [21]. We say that a A-coalescent has the (c, €, y)-property, if there exist
constants ¢ > 0 and ¢, y € (0, 1) such that the measure A restricted to [0, €] is absolutely continuous with respect to
Lebesgue measure and

A(dx) > cx7Vdx forall x €0, ¢].
The A-coalescents with the (c, €, y)-property come down from infinity.

Proposition 4.13. Let X be any A-Fleming—Viot process with underlying Brownian motion in R? for d > 2. If the as-
sociated A-coalescent has the (c, €, y)-property, then given any fixed t > 0, with probability one the process supp X (t)
has the one-sided modulus of continuity with respect to Ch, where C = C(d, y) is the constant determined in Theo-
rem 4.2. Further, with probability one supp X (t) is compact for all t > 0 and if supp X (0) is compact, then R([0, t))
is also compact for all t > 0. In addition, with probability one

dimsupp X (t) <2/y
forall t > 0. Finally, given any 0 < § < T, with probability one
dimR([S, T)) <242/y.

Proof. It has been proved by Lemma 4.13 of [21] that for any n > 2, there exists a positive constant C(c, &, y) such
that the total coalescence rate of the A-coalescent with the (c, €, y)-property satisfies

An > Clc, &, y)nH'V.

Then

o0

1 1 * 1 1
Z A_SC ey dx < . 2
J R T Ce ) yCle.e.y)m

i.e., Condition A holds with o« = y. Consequently, the results follow from Remark 4.7 and Theorems 4.2—4.6. O

Now we discuss the support properties for Beta(2 — B, 8)-Fleming—Viot process with underlying Brownian motion.
It is known that the Beta(2 — 8, 8)-coalescent stays infinite if 8 € (0, 1] and comes down from infinity if 8 € (1, 2). For
B e (1,2),givenany ¢ € (0, 1), the Beta(2 — 8, B)-coalescent has the (c, €, § — 1)-property. Therefore, the conclusions
of Proposition 4.13 hold with y = 8 — 1.

For ¢ > 0 put
o0
Si=(R(It.t + 1/m)).
n=1

Proposition 4.14. Under Assumption 1 and for any T > 0, there exist a positive random variable 0 =60(T,d, o) < 1
and a constant C = C(d, a) such that P-a.s.

supp X (t + At) CB(S;. Ch(Ar))
forall0 <t <t+ At <T and 0 < At <96.

We also defer the proof of Proposition 4.14 to Section 5.
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5. Proofs of Theorems 4.1-4.6, Corollary 4.9 and Proposition 4.14
5.1. The modulus of continuity for the ancestry process

In this subsection we first obtain some estimates on the A-coalescent and on the maximal dislocation of the particles
from their respective ancestors.

Denote by | x| the integer part of x for any x € R. Given T > 0 and A > 0, we can divide the interval [0, T'] into
subintervals as follows:

[0, A], [A,2A4],..., [LT/A—1]A,(T/A|A], [LT/A)A,T].

Set A=A, =27". Let SnT be the collection of the endpoints of the first [2" T | subintervals, i.e.,
SE={k27": 0<k<2"T}.

Put

st= s =J{k2 ™ 0=k <2'7}).

n>1 n>1

Clearly, given any 7' > 0, S T is the collection of all the dyadic rationals in [0, T']. So S T is a dense subset of [0, T'].
For any n € [00], let {A, x: 1 <k <2"T} be the collection of the first |2" T | subintervals in the partition so that

Apr=[tk—1D27" k27"].
For simplicity, we denote
Nn (= N(k—l)Z*”,kZ*" .

Also denote by H, ; the maximal dislocation over interval A, ; of all the Brownian motions followed by the
countably many particles alive at time k27" and their respective ancestors at time (k — 1)27", i.e.,

Hux=H((k—1)27",k27").
For any positive integer m, let
Tk =inf{r € [0,27"]: #17%" (1) < m)

with the convention inf @ = 27", Notice that for any fixed n € [oo] and m, the random times {T,Z’k 1 <k<2'T}
follow the same distribution. Write 7" = TLr;er for any x > 0.
We need a standard estimate on Brownian motion.

Lemma 5.1. Given any x > 0 and d-dimensional standard Brownian motion (B(s))s>0, we have

[8d3t 1 x2
ED(OSSI;I;Z|B(S)| > x) < T;exp(—@).

Lemma 5.2. Under Assumption | and for any T > 0, there exists a positive constant C4(d, o) such that P-a.s.

max Hyy < C4(d,oc)h(2_”)
1<k<2nT

for n large enough, where h is defined by (12).
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Proof. Given any n and 1 <k <2"T, we first divide each interval A, ; into countably many subintervals as follows:

IR =k =27 k2 =1k

8(n+l)/a
and
n k - -n _ k
[k2 8(n+1)/a ’ k2 8(n+l+l)/06]
forl =1,2,3,.... Consequently, the lengths of these countably many subintervals satisfy that
g <27 and |5 < THE,. =T forl=1,2,3
0 —= i gnth/a T 2(3n+31)/oz L RS IR
The right endpoints of these subintervals (b;"k)1> 1= k27" — 2(3,, +31/e )11 consist of a sequence of random times
converging increasingly to k27", Set bg’k = (k — 1)27" for convenience.
For/=0,1,2,. let Dy ¥ be the maximal dislocation of the ancestors (for those countably many particles alive
at time k27") at time b[ ] from their respective ancestors at time b" ,i.e.,
D/*= m max|X Bl ) — X (b)) (13)
i = a)&{ ax Lkz n(bn k I+1 i\9; .
lfiSNb k2—n JEm; 1+
n.k —n . e v . Ior —
where {7;: 1 <i <N by k2 } denotes the collection of all the disjoint blocks of partition IT k2" (k27" — b;"k) ordered
by their least elements.
In the case of b;’fl =b", K - K| = 0, which corresponds to the situation of either T, 2(3,1 caamge =27

Tzrt;,j Ay = sz 431/« » it follows from Lemma 3.2 that
k2—n k k2 n .

L) =L () =i

forany j em withl <i < N e '. Hence we have D =01in (13).
By the lookdown construction and the coming down from infinity property, there exists a finite number of ancestors
at each time b?’k, 1=0,1,2,... for those countably many particles alive at time k27", i.e.,
kK2 pnky.
#{Lj (b""): j €locl} < 0.

So both maximums in (13) are in fact taken over finite sets. Put

oo
nk __ n.,k
p"*=%"ppt.
=0
For dimension d and constant « in Assumption I, let C1(d, o) be a positive constant satisfying

Cid,o) >/2d3/a+1).

Now we estimate the total maximal dislocation D™ as follows. Let

o0
I, EP( max D"F > ZCl(d,a)h(2_("+21))>.

1<k<2"T
- =0

Since D™k =312, Dl”’k, we have

{D"*k > " Ci(d, a)h (27" H0) } (D) > Ci(d. opn (2700},

=0 =0
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Therefore,

[SS]
3
~

WK

P(D}"* > Cy(d, @)h (27 +2D)).

Iy <

~
I
<N
-
Il
=)

Under Assumption I, there exists a positive constant C such that for N large enough and for all n > N, ETgn/e <
C87". For all those n > N, since Dl"’k = 0 for those [ with interval length |Jl"’k| =0, we only need to consider the
case of |Jl”’k| > 0.

Observe that for [ =0, 1,2, ..., the total number of Brownian motion paths connecting the ancestors (of the
countably many particles alive at k2 ") at time bz 11 to their respective ancestors at earlier time bz is at most

gntl+D/a Gince P/ k= by k_ by k<277 we have

]P’( gk > Cid, Oé)h( )) < 8(n+1)/ot]p( sup |B(s)| > Cl(d,ot)h(z_")).

0<s<27"
Forl=1,2,...,wehave
P(DI"* > C(d, )h (2~ D))
<P(|J]*| > 270+20) £ P(D)F > Ci(d, e)h (27" F20), 0 < [ g | < 270 F2D),

Since |J1 | TZGIZ +31)/a» fOr any n > N the length of interval Jl ¥ satisfies

ijn k| > 2~ (n+21)) < ]P’( > 27(n+2l)) < pnt2AR T, k < Cco—@ntl)

2(3n+3l)/oc 2@n+3l)/a —
‘We further have
P(D}"" > C1(d, a)h (27" +2D))

< Cz—(2n+l) + 8(n+l+1)/aP( sup ‘B(s)’ > C,(d, o{)h(Z_(’H—z”)).

0§s§2’<"+21)

Therefore,

I, = 2'T8"DP( sup [Bs)| > C1(d )h(27"))

0<s<2—n

o
+2'7 Y (C27rD 8 VEp( qup  [B(s)| > C1(d )k (2704)))

=1 O§s§2*(”+2’)
00 00
— ZCTzf(m»l) +2nTZS(n+l+l)/otEn( sup |B(S)| - Cl(d’a)h(zf(n+2l)))'
=1 1=0 0<s<2=(n+2)
It follows from Lemma 5.1 that

]P’( sup |B(S)| > C (d,og)h(z—(n+2l))>

O§S§27("+21)

o1 8d3 Ci(d, a)(n +21)log2
€X —
—Cid,a)\ m(n+2l)log2 2d

3
- 1 8d 2,(C]2(d,a)(n+21))/(2d)
= Ci(d, o) mlog2

= Cy(d, a)2~(CT1d:0)n+20)/Cd)
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Therefore, for any n > N we have
o0
I, <CT2™" +2"T Z 8("+l+1)/aC2(d, a)z—(C]z(d,a)(n-ﬁ-zl))/(Zd)
=0

oo
<CT27" + Z TCH(d, a)zf((Clz(d,a)/(Zd))73/017l)n7((C12(d,oz)/d)f3/a)l+3/a'
1=0

Since C1(d, @) > /2d(3/a + 1), it follows that
I, <CT2™" + TC3(d, )2~ (€T @0/ @d)=3/a=Dn, (14)
where
o0
C3(d, O[) = ZCZ(d, a)z—(clz(d,a)/d—3/06)l+3/a'
=0

Both terms on the right-hand side of (14) are summable with respect to n. Thus, Zn I, < 00, and it follows from the
Borel-Cantelli lemma that P-a.s.

o0
max D" <N Cd,a)h(2-"+
1<k<2"T - 120: 1d, @) ( )

oo
=Ci(d,a) 2"nlog2<1+z\/m>
I=1
= C4(d,a)y/27"nlog?2

for n large enough.
By the lookdown construction and the arguments in Lemmas 4.6 and 4.7 of [21] we have H,, x < D"k Thus, P-a.s.

max H,; < max D”’k§C4(d,oz)h(2_")
1<k=<2"T 1<k=<2"T

for n large enough. U
Lemma 5.3 follows from the lookdown construction.

Lemma 5.3. Foranyr,t,s withO<r <t <s we have
H(r,s) <H(@r,t)+ H(t,s)
with the convention H(r,r) = H(s,s) =0.
We are ready to prove the one-sided modulus of continuity for the ancestry process.

Proof of Theorem 4.1. We first show that P-a.s. forall r, s € ST satisfying0 <s —r <90,
H(r,s) <Ch(s —r).

The following argument is similar to that in Section III.1 of Perkins [22].
By Lemma 5.2, given T > 0, there exist an event §27 4 o of probability one, and an integer-valued random variable
N(T, d, @) big enough such that 2~N(T.d.«) <eland

max H,; < C4(d,ot)h(27”), n>Nw,T,d,a),we2744- (15)
l<k<2nT
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Let 0 =0(w, T,d,a) =2"N@T.d®) Forany r,s € ST with 0 < s — r <27 N@T.d:®) — g there exists an n >
N(w, T, d, ) such that 2=@+D < g — r <27 Recall that

S{={i27" 0=<1<2*1} and ST=|JS7=[0.7].
k>1

For any k > n, choose s; € SkT such that s; < s and sy is the largest such value. Then
sets skt = sk 27 ETY with iy €40, 1),
Since s € ST, then (sg)x~n is a sequence with at most finite terms that are not equal to s. Applying (15), we have
H (sk, Sk+1) < Ca(d, @) jeprh(275FD), (16)

By Lemma 5.3,

o0

H(spt1,8) < Z H (sg, Sk+1)
k=n+1

[e9]
< Y Cald.@)jrr1h(27EHD)
k=n+1

o0
<Cida) Y 2Dk + Dlog2
k=n+1

o0
< Ca(d. )/27 D (n + 1) log2 Y " V2-k+1k
k=1

= Cs(d, oz)\/Z—(”“)(n +1)log?2, (17)

where observe that only finitely many terms are nonzero in the summation on the right-hand side of the first inequality.
Similarly, for any k > n, choose ry € § kT such that r; > r and ry is the smallest such value. Then

redr, e =rk— i 2% with jiL €10, 1),
Applying (15), we have
H(riet1, 1) < Ca(d, ) i h(275FD).

Similar to (17), by Lemma 5.3 we have

o0

H(rrap) < Y H(rigr.m)
k=n+1

o0
< D Cald.)jiph(27*D)
k=n+1

< Cs(d, oz)\/Z_(”“)(n + 1) log?2. (18)

Since 27"+ <5 —r <27 we have 0 < 5,41 — rup1 < inp 12~ "D with i1 € {0, 1, 2}. It comes from (16)
and Lemma 5.3 that

(w1, sns1) < 2Ca(d, )h(270FD) =2C4(d, @) 2-0+D (n + 1) log 2. (19)
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Combining (17), (18) and (19), we have P-a.s. forall 7, s € ST withO <s —r <@

H(r,s) < H(r,rpe1) + H(rpgt, Spa1) + H(spat, 8)

<2C4(d, @)y /270D (1 + D log2 4+ 2Cs(d, @)y /20D (n + 1) log 2

< C(d, @) /270+D (n + 1) log2,

where C(d, o) =2Cy4(d, ) +2Cs5(d, o).
Function # is increasing on (0, e_l]. Since

270D g <p<e!,
we have

H(r,s) < C(d,a)h(27"TV) < C(d, a)h(s — 1) (20)

forall r, s € ST satisfying 0 < s —r < 6.
Finally, forany O <r <s < T with s —r < 6/2, find sequences (r,,) < ST and (s,) < ST with r,y, Prandsy, | s.
By the lookdown construction, for any j € [oc],

|X(8) = X3y (r )
= |Xj(s) - Xj(sn)| + |Xj(sn) - XLj’l(rm)(rm_)|
+ |XL;,l(rm)(rm—) - XL;n(r)(r—)| + |XLjn(r)(r—) — XL;(r)(r—)|. (21)

Let both n and m be big enough such that 0 < s, — r;;, < 6. It follows from (20) that the second term on the right-hand

side of (21) is bounded from above by C(d, @)h(s, — ry,). First fix n and let m — oo. The third term tends to 0

because X s ) (-—) is continuous for any j € [oo]. Then letting n — oo, the first term tends to 0 because X ;(-) is
J

right continuous for any j € [oo]. The last term is equal to O for large » since s, is then so close to s that there is no
lookdown event involving levels {1, 2, ..., j} during time interval (s, s,,]. Consequently,

X (s) — XL/‘.(r)(F—)|
< lim |X;(s) = X;(s,)| + lim lim C(d,a)h(s, —rm)
n—oo n— 00 m—0o0
+ nhl%o mli_)moo|XL;n () T =) — XL;n )|+ nli)ngoiXLs/jn =)= X134 (r-)|
=C(d,ax)h(s —r).
Then (8) follows. [l

Remark 5.4. It follows from estimate (14) that there exist positive constants C¢ = C¢(T, d, ) and C7 = C7(d, o)
such that for ¢ > 0 small enough

PO < &) < Cee7.

5.2. The modulus of continuity for the A-Fleming—Viot support process and uniform compactness for the support
and range

We will need the following observation on weak convergence.
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Lemma 5.5. If {(vy)n>1, v} S M) (R?) and v, weakly converges to v, then we have

suppv C ﬂ U supp vy,.
m>1nzm
Proof. Suppose that there exists an x € R? such that

C

X €suppv N U supp vy

n>m

1093

. I T—— . .
for some m. Since Uan suppv, 1is an open set, there exists a positive value § such that {y: |y — x| < §} C

Uan supp vy ‘. We can define a nonnegative and continuous function g satisfying g > 0 on {y: |y — x| < §/2}
and g =0on {y: |y — x| > &}. Then (v,, g) =0 for any n > m but (v, g) > 0. Consequently, (v,, g) - (v, g), which

contradicts the fact that v, weakly converges to v.

O

Proof of Theorem 4.2. Applying Theorem 4.1, there exist a positive random variable 6 = 6(7T, d, «) and a constant

C = C(d, o) such that given any fixed t € [0, T), P-a.s. forall r € sTn (t,t + 6], we have

H(t,r) <Ch(r —1),

which gives the upper bound for the maximal dislocation between the countably many particles at time  and their cor-
responding ancestors at time ¢. By Lemma 3.2, the ancestors at time ¢ are exactly {X;(t—), Xo(t—), ..., Xnr.r(t—)},

so we have P-a.s.

(X1, X2m,...} € | B(Xi(t=),Ch(r —1).

1<i<Ntr
For the given t € [0, T), P-a.s.

Xi(t)=X;(t—) foranyi € [oo],

where X;(0—) = X;(0), so forany r € ST N (¢, 1 + 0], we have P-a.s.

(X100, X2, ..} € | B(Xi@), Ch(r —1)).

1<i<N®r

Apply Lemma 3.1, for the given 7 € [0, T'), P-a.s.

{Xl(t), Xo(1), ..., XNt.r([)} C supp X (¢).
It follows from (22) that

{X1(r), X2(r), ...} S B(supp X (t), Ch(r —1)).
Forall r € ST N (¢, t + 6], we have P-a.s.

oy Ly

XMy = - i;axi(,) — X(r).

Clearly,

supp X (r) S {X1(r), X2(r), ...} SB(supp X (1), Ch(r — 1))

(22)
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for all n, which implies
supp X (r) C IB%(supr(t), Ch(r — t)). 23)

Then for any s satisfying t <s < (¢t +60/2) AT, we can choose a sequence (s;);>1 < ST N(t,t+6]suchthats; | s.
It follows from the right continuity of X and Lemma 5.5 that

supp X (s) ) | supp X (s0).

m>11>m
By (23), we have
supp X (s) € B(supp X (1), Ch(s; — 1))

for all [. Consequently, forany t <s < (t+60/2) AT,

supp X (s) € ﬂ U B(supr(t), Ch(s; — t))

m>11>m

= () B(supp X (1), Ch(sw — 1))

m>1

= B(supp X (), Ch(s —1)).

Therefore, given any fixed ¢ > 0, there exist a positive random variable 8 = 6(¢, d, «) and a constant C = C(d, o)
such that for any Ar with 0 < Ar <0, P-as.

supp X (t + Ar) € B(supp X (), Ch(Ar)) =B(supp X (), Cy/ At log(1/Ar)). O

Remark 5.6. The constants C = C(d, ) in Theorems 4.1 and 4.2 are the same. From the proofs of Lemma 5.2,
Theorems 4.1 and 4.2, it is clear that

Cld,a) =2C4(d,a) +2C5(d, )

o0
=2C4(d, ) +2Cs(d, &) Z\/Z—Hlk
k=1

= 2C1(d,a)<] + Z,/221+ll) (1 + Z*/Zkﬂk),
=1 k=1

where C1(d, @) is any constant satisfying C1(d, @) > /2d(3/a + 1).
Lemma 5.7. Under Assumption 1, we have P-a.s.

max Ny < grie 2/
1<k<2nT

for n large enough.

Proof. Under Assumption I, there exists a positive constant C such that
ET, <Cm™® 24)

for m large enough.
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Given n, T;f;/];nz/a, 1 <k <2"T are i.i.d. random variables following the same distribution as Tyn/e,2/e A 27".

Consequently, N, , 1 <k <2"T are also i.i.d. random variables. Choosing 4"/*»n?/ large enough, by (24) we have

P(ISIIE?;!TN"’]‘ > 4n/an2/a) =1— l_[ (1 _ ]P)(Nn,k > 4n/an2/a))
1<k=2"T

< 2"TP(N,,1 > 4"*n/)
=2" T]P’(T4n/an2/a > 2_”)
<2"TET[N 2u/27"

< CTn_z,

which is summable with respect to n. Applying Borel-Cantelli lemma, we then have P-a.s.

max N, < 4"/%n?/*
1<k=<2"T

for n large enough. d

Proof of Theorem 4.3. Under Assumption I, by Lemma 5.7 we have P-a.s.

max Npi < g/ (25)
1<k<2"T

for n large enough.

Given any positive constants o and 7 with 0 < o < T, we first show that R([o, T')) is a.s. compact. Applying
Theorem 4.1, there exist a positive random variable 6 = 6(T,d, «) > 0 and a constant C = C(d, «) such that P-a.s.
forall r, s € ST satisfying0 <s —r <9,

H(r,s) <Ch(s —r).

For the given o, choose n big enough so that 27" < 6 A ¢ and (25) holds. For any 1 <k <2"T and ¢ € sTn
[k27", (k+ 1)27" A T), we have

H((k—127" 1) <H((k—D27",k27")+ H(k2™", 1)
<2Ch (27”) .
It follows from the lookdown construction and Lemma 3.2 that

suppX( S | B(Xi(k—127"=).2Ch(27")).

1<i<NG&-D27"t
By (25) we have
NE=D27"0 o =Dk Nk < gnife 2o
Consequently,

suppX (S | B(Xi((k—127"-).2Ch(27")). (26)

1<i<4n/ap?/a
For general t € [k27", (k+ 1)27" A T). We can select a decreasing sequence

(tln’k)lZl cs’n [k2_", *k+1D27" A T) satisfying tl"’k Jtasl— oco.
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Since the A-Fleming—Viot process X is right continuous, it follows from Lemma 5.5 that
supp X (1) € ﬂ U supr(tl"’k).
m>11>m

By (26), we have

supp X (1) ) B(Xi((k—1D27"=).2Ch(27")).

1<i<4n/ap?/a
Therefore, for any ¢ € [k27", (k+ 1)27" A T), we also have

suppX( S | B(Xi((k—1D27"-).2Ch(27")), 27)

1<i<4n/ap2/a

ie., R(k27", (k +1)27" A T)) is contained in at most [4"/*n%/*] closed balls each of which has radius bounded
from above by 2Ch(27"). Then

R(lo,T)) SR([27".T))

c U Rk k+127"AT))
1<k<2"T

U U BXi(k-127"=).2Ch(27")). (28)

I1<k=<2"T |<j<4n/ap2/«

N

where the right-hand side is the union of at most [2"7T ] x [4"/%p2/ | closed and bounded balls. So R([o, T)) is
compact.

Consequently, the random measure X (¢) has compact support for all times ¢ € [0, T') simultaneously. Leto =1/T
and T — oo. Then the random measure X () has compact support for all times ¢ € (0, c0) simultaneously.

Further, given that supp X (0) is compact, we can adapt the above-mentioned strategy to find a finite cover for
R([0, T)). Applying Theorem 4.2, for n large enough, we have

R([0.27")= |J suppX (1) SB(suppX(0),Ch(27")).
tel0,277)

Then

R(0.7) S |J R(k2™ k+127"AT))
0<k=2"T

gIEB(supr(O),Ch(Z”))U( U U IB%(Xi((k—l)2”—),2Ch(2”))>,

1<k=<2"T | <j<4n/ap2/a

where the right-hand side is compact given the compactness of supp X (0). So, R([0, 7)) is compact.
Note that R ([0, T)) is increasing with respect to T. Let T — oo. It is clear that R([0, #)) is compact for all # > 0
P-a.s. ]

5.3. Upper bounds on Hausdorff dimensions for the supports and ranges

Given any A-coalescent (J1());>0 with IT(0) = 0, recall that

Ty =inf{t > 0: #I1(1) < m}
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with the convention inf @ = oo. (I1,(¢));>0 is its restriction to [n] with [T, (0) = 0f,;. For any n > m, let

Ty =inf{t > 0: #I1,(t) <m}

m
with the convention inf @ = oo.
For any x > 0, write 7} = Tﬁd and Ty = Tx.

Let (fn)nEZ be independent random variables such that f“n has the same distribution as Tn”_l.

Lemma 5.8. For any n > m, T, is stochastically less than er'l:m+l T, i.e., foranyt >0,

P(T; zt)g[?’( > f,-zr). (29)

i=m+1

Proof. We use a coupling argument by defining an auxiliary [n] x [n]-valued continuous time Markov chain (Y7, Y>)
describing the following urn model. Intuitively, there are balls in an urn of color either white or black. Let Y;(¢) and
Y>(¢) represent the number of white and black balls at time ¢, respectively.

After each independent exponential sampling time a random number of balls are taken out of the urn and then
immediately replaced with certain white or black colored balls so that the total number of balls in the urn decreases
exactly by one overall afterwards. More precisely, given that there are w white balls and b black balls in the urn, at
rate Ay 4p k €ach group of k balls with k < w + b is independently removed. Suppose that w’ white balls and k — w’
black balls have been chosen and removed at time ¢, we then immediately return k — 1 balls to the urn so that among
the returned balls, either one is white and all the others are black if w’ > 0 or all of them are black if w’ = 0. At such
a sampling time ¢ we define

Yi)=w—w'+1 and Yo@)=b+w —2=w+b—-1-Y1(t), ifw >0
Yit)=w and Yo(t)=b—1, ifw =0,

and the value of (Y7, Y2) keeps unchanged between the sampling times. The above-mentioned procedure continues
until there is one white ball left in the urn. Suppose that there are n white balls and no black balls in the urn initially,
ie., (Y1(0), Y2(0)) = (n, 0). .

Observe that Y7 follows the law of the A-coalescent starting with n-blocks and (7;);<, has the same distribution
as the inter-decreasing times for process Yj + Y>. Plainly,

inf{t: Yi(t) < m} < inf{t: Yi(t)+Ya(t) < m}
Inequality (29) thus follows. (]

The estimate in Lemma 5.7 is not enough for the proofs of Theorems 4.5 and 4.6. A sharper estimate is obtained
in the following result under a stronger condition.

Lemma 5.9. Suppose that Condition A holds. We have P-a.s.

max Ny < /2l (30)
1<k<2nT

for n large enough.
Proof. Under Condition A, there exists a positive constant C such that for n large enough and for any b > 2"/%n?/%,
> (C2Mene | 7) 7 s 2y, (31)

Letting n — oo in (29), for any ¢ > 0 and m € [oo] we have

P(T, >1) < P(Z T, > t>. (32)

i>m
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With estimate (32) we can find a sharper uniform upper bound for the maximal number of ancestors as follows:

P(lsrl?g("TN"’k = 2n/an2/a> =1- l_[ (1 = P(Npx = 2n/a"2/a))
1<k=<2"T
< 2"TP(N,, > 2"*n?/%)
<2" TP(Tzrl/anZ/a > 2_”)

52”TIP’< Z ﬁzz"i)

i>2n/ap2/a
52”Te_”Eexp< Z 2"nf}>
i>2/an?fa
=2"Te™" l_[ Eexp(Z"nTA",-),

i>on/ep2/a

where 7; follows an exponential distribution with parameter ;. It follows from (31) that when » is large enough,
Ai > 2"n for any i > 2""/*n?/% which guarantees the existence of moment generating function for 7;. As a result,

IP’( max N, ;> 2"/"‘n2/“> <2"Te™" l_[ L
I<k<2nT 7 T - A —n2t
i>2n/ap2/a

=2"Te™"Q.
Then
n2"
1 = In(14+ ———
ng Z n( + Ai — n2”>
i>2n/ep2/a

2}1
EZ%W

isonfep2/a !

1
n
S ye—

i>2n/ap2/a !

< n2n+] Z l

isonfap2/e !
We have by Condition A for n large enough,
InQ < n2n+1C(L211/an2/aJ)_“ < n2n+lc(2n/an2/a/2)—a —a+lop—1
Then

ZP( max N, ;> 2”/"‘n2/°‘) < 00,
- 1<k<2"T

which, by the Borel-Cantelli lemma, implies that [P-a.s.

max N, i < 2"*n?/®
1<k<2rT

for n large enough. O
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Proof of Theorem 4.5. Given any 0 < o < T, we first consider the uniform upper bound on Hausdorff dimensions
for supp X (¢) at all times ¢ € [0, T)). We adapt the same idea as the proof of Theorem 4.3 to find a cover for the support
at any time ¢ € [0, T). Since we have a sharper estimate for N, ; under Condition A, for n large enough, (27) in the
proof of Theorem 4.3 can be replaced by

suppX() S | B(Xi((k—127"=),2Ch(27"))
1<i<2n/ap?/a

forany t € [k27", (k+ 1)27"AT)and 1 <k <2"T,ie., foranyt €[o,T) C[27",T), supp X (¢) is contained in at
most [2"/*n?/%| closed balls each of which has a radius bounded from above by 2Ch(27").
For any ¢ > 0 we have

lim (2702 |2Ch(27")) % < lim (20) @ e/l (y(27))
n

n—oo

— llm (zc) (2+8)/0{ (log 2) (2+8)/(20t)2—(n8)/(2(¥)n(6+8)/(2a)
n—o0
=0,

which implies H@)/% (supp X (1)) = 0. Since ¢ is arbitrary, the Hausdorff dimensions for supp X (r) at all times
t € [0, T') are uniformly bounded from above by 2/«.

Finally, let 0 = 1/T and T — oo. The Hausdorff dimension for supp X (#) has uniform upper bound 2/« at all
positive times simultaneously. |

Proof of Theorem 4.6. Given any 0 < § < T, we also follow the proof of Theorem 4.3 to find a finite cover for
R([5,T)). Choose n large enough such that 27" < 6 A § and (30) holds. Similarly as (28) in the proof of Theorem 4.3,
we have

R([8.7)) S R([27". T))

c U Rk (k+1D27"AT))
1<k<2nT

< U U BXi(k-1n27"=).2Ch(27")),

1<k<2"T 1 <j <on/ap2/a

which implies that R([§, T')) is contained in at most [2"7T | x [2"/@p2/@ | closed balls, each of which has radius
bounded from above by 2Ch(277).
For any ¢ > 0, it follows that

lim [2"T | x [2/%n? | (2Ch(27"))/* < C(T,d, &) lim 27"/ 2p3/et15e/2
n—0oo n—00
Since ¢ is arbitrary, the Hausdorff dimension for the range R([§, T)) is bounded from above by 2/« + 2. O

Proof of Corollary 4.9. With initial value &y, applying Theorem 4.2, it is clear that almost surely
R ([0.277)) € B(0. Ch(2 ™))
for n large enough. From the proof of Theorem 4.6, we have
R(10.1) € R([0.27) UR([27". 7))
cB(0.ch2™)u | U  BXi(k-127"=).2Ch(27"))

1<k=<2"T | <j<2n/ap2/a

for n large enough.
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Therefore, R([0, T)) is contained in at most [ 2" 7 | x [2"/*n%/® ] +1 closed balls, each of which has radius bounded
from above by 2Ch(27").
For any ¢ > 0, we have

lim (|2°7 | x [27/%n?* | + 1)(2Ch(27"))* T =0.

n—o0

Since ¢ is arbitrary, the Hausdorff dimension for the range R ([0, T')) is bounded from above by 2/« + 2. |

Proof of Proposition 4.14. Let {t;} be any dense subset of [0, 7]. Combining the proofs for Theorem 4.1 and Theo-
rem 4.2, there exist 6 =0(T,d, a) < e land C = C(d, o) such that P-a.s.

supp X (1; + At) € B(supp X (1;), Ch(Ar))

foralli and 0 < At <0 A (T —t;). Then for any ¢ € [0, T'), there exists a subsequence (tij) with ti J t such that given
any n > 0,

supp X (t + At) = supr(tij + At — (1, — t))
C B(supp X (#;;). Ch(A1))
CB(R([t,t + 1/n)), Ch(A1))
for 0 < At <6 A (T —t) and j large enough. So,
supp X (t + At) C B(S,, Ch(At))

since n is arbitrary. (]
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