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Suppose that E is a Lusin topological space. We let B(E) denote the o-algebra on
E generated by all open sets, which is referred to as the Borel o-algebra on E. B(FE)
denotes the set of all bounded B(F)-measurable functions on E and B(E)' denotes
the subspace of B(E) comprising of non-negative elements. Let M (E) be the totality
of finite measures on (E,B(E)). Topologize M (E) by the weak convergence topology,
so it also becomes a Lusin space. Put M (FE)° = M(E) \ {o}, where o denotes the null
measure on F. The unit mass concentrated at a point x € E is denoted by J,. For
f € B(E) and pn € M(E), write pu(f) for [, fdu. Suppose that X = (W,G, G, X;,Q,)
is a Markov process in the space M(FE). For f € B(E)™" set

Vif(z) = —log Qs, exp{—=X:(f)}, t=0,z€FE. (0.1)

The process X is called a measure-valued branching process, or simply an MB-process if
for every t > 0 and f € B(E)™, the function V,f belongs to B(E)* and

Quexp {=Xi(f)} = exp{—p(Vif)}, peM(E) (0.2)

Here Q,, denotes the conditional expectation given X = pu.

If X is an MB-process then the family of operators (V;):>o form a semigroup, which
is called the cumulant semigroup of X. The equation (0.2) implies that (V;);>¢ has the
following canonical representation

Vif(e) = Mo )+ [

(1 - e_”(f)) Li(z,dv), feB(E)Y,  (0.3)
M(E)°

where for every t > 0 and z € E, \(z,dy) € M(F) and 1 A v(E)L(z,dv) is a finite
measure on M (E)°.



Let (Q¢)t>0 be the transition semigroup of the MB-process X. Suppose that (N¢):>0
is a family of probability measures on M (E). We say that (N;)¢>¢ is a (skew) convolution
semigroup associated with X or (Q)¢>o provided

Nyjio = (N-Qy) * Ny, r,t >0, (0.4)
where ‘x’ denotes the convolution operation. Clearly, (0.4) holds if and only if

QN (1, dv) == Qu(, dv) + Ny(dv), 20, (0.5)

defines a Markov transition semigroup (QX)¢>o on M(E). The formula (0.5) is similar
to the construction of a Lévy transition semigroup from the usual convolution semi-
group. It is well-known that a convolution semigroup on the Euclidean space R? is
uniquely determined by an infinitely divisible probability measure on R?. In this note,
we prove an analogous result for the convolution semigroup associated with a general
MB-process, which asserts a one-to-one correspondence between the convolution semi-
groups and infinitely divisible probability entrance laws for the MB-process. In many
cases, the entrance laws for the MB-process are known'2, so our one-to-one correspon-
dence describes completely the class of transition semigroups defined by (0.5). In view
of (0.5), if Y = {Y; : t > 0} is a Markov process having transition semigroup (Q)¢>o,
we call it an immigration process associated with the MB-process X, where (INV¢);>0
describes the rate of the immigration(3].

I. Entrance Laws and Convolution Semigroups

A family of o-finite measures (K;)i~o on M(FE) is called an entrance law for the
MB-process X or its semigroup (Q¢)¢>0 if K,yy = K, Qy for all r,t > 0. It is called a
probability entrance law if each K} is a probability measure on M (E), an infinitely divis-
ible probability entrance law if, in addition, each K, is infinitely divisible. An entrance
law (K¢)¢so is minimal if every entrance law dominated by (K});so is proportional to
it. See e.g. [4].

Theorem 1. A family of probability measures (Ki)¢~o on M(E) is an infinitely di-
visible probability entrance law for (Qt)i>o if and only if its Laplace functional has the
representation

/M(E) eV K (dv) = eXp{ —ne(f) — /M(E)O (1 _ e—u(n) Ht(dy)}’ (1.1)

where for each t > 0, iy € M(E), and 1 AN v(E)H(dv) is a finite measure on M(E)°
such that

Nr+t =/Em(dm)>\t(m,-), (1.2)

Heo= [ @b+ [ @), (1.3
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for all v;t > 0. In particular, all minimal probability entrance laws for (Q¢)i>0 are
infinitely divisible.

For the MB-process X defined by (0.1) and (0.2) we consider the following conditions:

(1A) for every [ > 0 and f € B(E)™, the function V;f(x) of (t,z) restricted to
[0,1] x E belongs to B([0,1] x E)*;
(1B) for every f = const. > 0, it holds that lim;|o V; f(z) = f for all x € E.

Our next theorem gives the one-to-one correspondence between the convolution semi-
groups associated with a general MB-process and its infinitely divisible probability en-
trance laws.

Theorem 2. Suppose that (1A) and (1B) are satisfied. Then a family of probability
measures (N¢)i>o on M(E) is a convolution semigroup associated with (Q¢)¢>o if and
only if there is an infinitely divisible probability entrance law (Ki)iso for (Q¢)i>0 such

that .
log/ e VN, (dv) :/ {log/ e VWK, (dv)|ds, (1.4)
M(E) 0 M(E)

for allt >0 and f € B(E)™".

Now we consider a special case. Suppose that £ is a conservative Borel right process
in E with transition semigroup (F;):>0, and that ¢ is given by

oz, 2) = b(z)z + c(x) 2 + /Ooo(e_zu — 1+ zu)ym(z,du), z€E z>0, (1.5)

where b € B(E), ¢c € B(E)™, and u A u?*m(z, du) is a bounded kernel from E to (0,0).
Then the following evolution equation defines a cumulant semigroup:

t
Vir@)+ [ ds [ 6 Vf@)Pody) = Pf@),  t200cE (L0)

0 E
The corresponding MB-process X is called a (£, ¢)-superprocess. Let Ep be the entrance

space of & and let (P;);>o be the Ray extension of (P)i>o to Ep; see e.g. [4]. For
f e B(E)" set

t
Vif(x) = Pf(x) — / ds oy, Vsf(y)Pi—s(x,dy), t>0,z¢€ Ep. (1.7)

0 Ep
Using Theorems 1 and 2 above and Theorem 3.7 of [2] one can show that (IV;);>¢ is a

convolution semigroup associated with the (£, ¢)-superprocess if and only if its Laplace
functional has the representation

/ e VYN, (dv)
M(E)

:exp{ _ /O t {V(Vs £+ /M(ED) (1—exp{—l/(st)})G(dV)}ds},
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where v € M(Ep), and 1Av(E)G(dv) is a finite measure on M (Ep)°. Although (Q+)+>0
is a Borel right semigroup!?!, the transition semigroup (QN);>o defined by (0.5) is not
a Borel right semigroup on M (F) in general, but it can be extended to a Borel right
semigroup on M (Ep).

I1. Proofs of the Theorems

Proof of Theorem 1. The formula (1.1) gives the canonical representation for the Laplace
functionals of the infinitely divisible probability measures (K¢)¢~o on M (E), while (1.2)
and (1.3) give an alternative expression for the relation K,,; = K, Q. Therefore the
former part of the theorem follows.

Now we suppose that (K;);~o is a minimal probability entrance law for X. By a
well-known result on entrance laws, there is a probability measure Qg on the space
M (E)(©>°) under which the coordinate process {w; : t > 0} is a Markov process having
transition semigroup (Q¢)+>0 and one-dimensional distributions (K;)¢~o. Since (Kt)i>o0
is minimal, for each f € B(E)™ we have, Q-almost surely,

/ e VWK (dv) = lim exp{—w,(Vi_,.f)}, (2.1)
M(E)

rat.r]0

where “rat. r | 0” means “r > 0 tends to 0 decreasingly along rational”. See e.g. [4].
It is known that a metric 7 can be introduced into E so that (F,r) become a compact
metric space, while the Borel o-algebra induced by r coincides with B(E). Let D(E)*
be a countable dense subset of the space of strictly positive continuous functions on
(E,r). Choosing any path {w; : t > 0} in M(E)®°) along which (2.1) holds for all
f € D(E)" one sees the infinite divisibility of (K¢)i~o. O

Proof of Theorem 2. If (N;)¢> is given by (1.4), then (0.4) clearly holds. We shall prove
the converse. Suppose (IVi):>o is a convolution semigroup associated with (Q¢)¢>o.
Define

Ji(f) = —log/ e VOIN,(dv), t>0,fe B(E)". (2.2)
M(E)
Then the relation (0.4) is equivalent to
Jrpt(f) = J(f) + J:(Vef), nt=0,f€BE)". (2.3)
Consequently for f € B(E)*", J:(f) is a non-decreasing function of ¢t > 0. By (2.2) and

(2.3) together with the assumptions (1A) and (1B) one can show that Ji(f) — 0 as
t — 0. Let ¢ = q(I, f) > 0 be such that V;f(z) < g forall 0 <t <[ and x € E. For



5

0<ci<di<--<cp<dy,<lseto,=> ,(di—¢). By inductioninn=1,2,---,

one finds easily
n

D ailf) = Jei(H] < o (). (2.4)

=1

Therefore J;(f) is absolutely continuous in ¢ > 0, say, Ji(f) = fot I(f)ds. Let D(E)™
be as defined in the proof of Theorem 1. Then there is a Lebesgue null subset N of
[0, 00) such that

L.(f) = lim r ! T (f) = ()], 0<s¢N,feDE)". (2.5)

Using (2.2) - (2.5) we get

I,(f) = lim (1 - e*”<f>) H(dv), 0<s¢N,feDE)", (2.6)
rl0 M(E)°

where

HO () = 7 /M(E) N (A1) Qs (1, ).

Then, by enlarging the Lebesgue null set N, we can assume I;(f) has the following
representation:

LA =n+ [ (1me D) H@), 0<s¢N.feDEN,
M(E)°
where 1y, € M(E) and 1 Av(E)H4(dv) is a finite measure on M (E)°. Consequently,
t
nn= [ [ns(ﬁ s (men) Hs<du>] ds, t>0,feBE. (27)
0 M(E)°
Now the equation (2.3) yields

[ aeestpas= [Cas [ n@nne . nezoge @
0 0 E

By Fubini’s theorem, there are Lebesgue null subsets N” and N of [0, 00) such that

nt—i—s:/ ns(dx))\t(xv')a 0§8¢N/70St¢N;
E

Choose a sequence 0 < s, ¢ N’ with s,, | 0, and define

= / Nsn, (dx)/\t—sn (JJ, ')7 t Z Sn-
E
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Under this modification, (1;);>0 clearly satisfy (1.2), and for each t > 0 and f € B(E)*

the value fé ns(f)ds remains unchanged. By a similar procedure, one can modify the
definition of (H¢);~0 to make it satisfy (1.3) while (2.7) remains valid. Then the desired
result follows by Theorem 1. [J
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