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Abstract. We construct a two-parameter family of Feller diffusions on the set of open subsets of (0, 1) that arise as diffusive limits
of two-parameter ordered Chinese Restaurant Process up-down chains. The diffusions we construct are natural ordered analogues
of Petrov’s two-parameter extension of Ethier and Kurtz’s infinitely-many-neutral-alleles diffusion model. Recently, there has been
significant interest in ordered analogues of the diffusions Petrov constructed. Existing methods for constructing such processes have
been based on pathwise methods using marked Lévy processes and an outstanding conjecture about these processes is that they are,
in fact, the diffusive limit of the ordered Chinese Restaurant Process up-down chains that we consider here. We make progress on this
conjecture by showing that the diffusive limit of the ordered Chinese Restaurant Process up-down chains exists. Moreover, our methods
yield a simple, explicit description of the generator of the limiting processes on a core described in terms of quasisymmetric functions.

Résumé. Nous construisons une famille de diffusions de Feller a deux parametres sur 1’ensemble des sous-ensembles ouverts de
(0, 1). Ces diffusions apparaissent comme les limites diffusives des chalnes ascendantes et descendantes du processus du restaurant
chinois a deux parametres. Les diffusions que nous construisons sont des analogues ordonnés naturels de I’extension a deux parametres,
introduite par Petrov, du modele de diffusion avec un nombre infini d’alleles neutres considéré par Ethier et Kurtz. Récemment, il y a eu
un intérét significatif pour les analogues ordonnés des diffusions construites par Petrov. Les méthodes existantes pour construire de tels
processus utilisent des processus de Lévy marqués. Il a été conjecturé que ces processus sont la limite diffusive des chaines ascendantes
et descendantes du processus de restauration chinois ordonné que nous considérons ici. Nous progressons sur cette conjecture en
montrant que la limite diffusive de ces chaines ordonnées du processus du restaurant chinois existe. De plus, nos méthodes donnent
une description simple et explicite du générateur des processus limites sur un noyau décrit en termes de fonctions quasi-symétriques.
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1. Introduction

We construct a two-parameter family of diffusions whose state space I/ is the set of open subsets of (0, 1) and the
topology on U is given by the Hausdorff metric on the complement closed sets (complements being taken with respect
to [0, 1]). The diffusions we construct are indexed by the parameters («, ), with 8 > 0,0 <o < 1, and @ + 6 > 0 and
are natural ordered analogues of the EKP(«, 0) diffusions, which are a two-parameter extension of Ethier and Kurtz’s
infinitely-many-neutral-alleles diffusion model [4] constructed by Petrov [22]. Specifically, an EKP(«, #) diffusion is a
Feller diffusion on the closure of the Kingman simplex

Voo = {x:(xl,xz,...) X1 > x> -"EO,in = 1}
i1
whose generator acts on the unital algebra generated by ¢, (x) = ) ;- x;", m > 2 by

e¢]

2 92 92 > 9
B= L e — Ox;: —_ .
;xl ax? i;] XiXj dx;0x; ;( Xi + o) ox;
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There has been significant interest in the EKP(«, 0) diffusions, including studying sample path properties [6,8], giving
biological interpretations to the parameters [2,8], and constructing associated Fleming-Viot processes [7,10,12].

Ordered analogues of the EXP(«, 0) diffusions have recently been studied in [11,13,25,26]. In these papers, the meth-
ods are based on a general method for constructing open set-valued processes using marked Lévy processes [9]. In
contrast, our construction is through taking diffusive limits of up-down Markov chains in the spirit of [1,22]. One of our
motivations is the conjecture of [24] that the processes we construct here should be the same as the processes constructed
in [13].

The up-down chains we consider are chains on integer compositions.

Definition 1.1. For n > 1, a composition of n is a tuple o = (o7, ..., o%) of positive integers that sum to n. The compo-
sition of n = 0 is the empty tuple, which we denote by @. If ¢ is a composition of n with k components, we say it has
size |o| = n and length £(o) = k. We denote the set of all compositions of n by C, and their union by C = J,,~( Ca-

An up-down chain on C, is a Markov chain whose steps can be factored into two parts: 1) an up-step from C, to C, 11
according to a kernel p' followed by 2) a down-step from C, | to C, given by a kernel p*. The probability T}, (o, o) of
transitioning from o to ¢’ can then be written as

) Tu(o,0') = Z plo,pt(z. o).

7€Cur1

Up-down chains on compositions and more generally on similarly graded sets like C have been studied in a variety of
contexts [1,8,14—-16,21,22], often in connection with their nice algebraic and combinatorial properties.

In the up-down chain we consider, the up-step kernel p(Ta’ 9) is given by an («, 6)-ordered Chinese Restaurant Process
growth step [23]. In the Chinese Restaurant Process analogy, we consider t = (ty, ..., 7x) € C, as an ordered list of the
number of customers at k occupied tables in a restaurant, so that t; is the number of customers at the ith table on the list.
During an up-step a new customer enters the restaurant and chooses a table to sit at according to the following rules:

e The new customer joins table i with probability (r; — «)/(n + 0), resulting in a step from t to (71,...,7i—1, T +
L Tigt, oo, ).

e The new customer starts a new table directly after table i with probability «/(n + ), resulting in a step from t to
(Tls oo T Tis Ly Ti 1 ey T)-

e The new customer starts a new table at the start of the list with probability 8/(n 4 0), resulting in a step from 7 to
(L, 2.0, ™).

For consistency with [11,13], our up-step is the left-to-right reversal of the growth step in [23].
The down-step kernel pi from 7 = (7q, ..., %) € C, we consider can also be thought of in terms of the restaurant
analogy:

e A uniformly random customer gets up and leaves (if they were the only person at the table, it is removed from the
list) resulting in a step from t to (t1,...,Ti—1, 7 — 1, Ti41, ..., Tx) with probability t;/n (contracting away the ith
coordinate if 7; — 1 =0).

Note that, in contrast to the up-step, the down-step does not depend on («, 6).

Let (Xf,a’g)(k))kzo be a Markov chain on C,, with transition kernel Tn(“’e) defined as in Equation (1) using the p(Ta’ 9)
and pY just described. A Poissonized version of this chain, in which up-steps and down-steps occur at certain rates rather
than always having an up-step followed by a down-step, was considered in [24,26]. In [24], the Poissonized chain was
constructed from a marked compound Poisson process in a manner analogous to the continuum construction using marked
stable Lévy processes in [9,11,13]. Independent of our work, [26] extended the methods of [24] to a three parameter
setting! and found a diffusive limit based on limits of marked compound Poisson processes. Specializing [26] to the
two-parameter setting, their results show that self-similar processes constructed in [13] are the diffusive limits of the
Poissonized versions of our chains studied in [24]. This result was difficult but expected because the self-similar processes
constructed in [9,11,13] were designed to be the natural guesses for the limits of the Poissonized chains. Although similar
in many ways, our results do not imply the results of [26], nor do their results imply ours, but the natural conjecture,
stated in [24], is that the limiting processes are related through the de-Poissonization procedure used in [11,13,26].

IThe three parameter setting is similar to ours except that the up-steps involve a third parameter y that, in our non-Poissonized setting, would corre-
spond to transitions from (tq, 2, ..., T) to (71, T2, ..., Tk, 1) occurring with probability proportional to y, as opposed to occurring with probability
proportional to « as in our case.
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It is easy to see that X,(,a’g) is an aperiodic, irreducible chain. It therefore has a unique stationary distribution and,
in fact, its stationary distribution comes from the left-to-right reversal of the («, 6)-regenerative composition structures
introduced in [17]. In particular, if we define

R(n:m)= <n> (I'—a)m—1 (I’l—m)o[_l’_m@7

mj (@ +n—m)y, n

where (a), =a(a+1)---(a+n — 1) is the rising factorial (also called the Pochhammer symbol), then for n > 0 we can
define the distribution
k
MO @) =[] RN tujy),
j=1
where Nj =171 + -+ + t%—j+1. The sequence (M, @0y o is the sequence of distributions of the left-to-right reversal of
the («, 6)-regenerative composition structures [17].

Proposition 1.1. M*? is the unique stationary distribution of (X\*% (k))i=0.

Proof. It follows from [23, Prop 6] that M.*% p(Ta’ 0 = M,(l‘if) and Mlg‘i?) p¥ = M*?  and the result follows. O

Define ranked : C — R to be the map that permutes the coordinates of 7 into non-increasing order and appends an
infinite sequence of zeroes so, for example, ranked((1,2,1,3))=3,2,1,1,0,0,0,...). The following result connects

(X,(f"@) (k))k>0 to the up-down chain considered in [22].
Proposition 1.2. (ranked(X,(la’e)(k)))kZo is a Markov chain whose transition kernel is the one considered in [22].

Proof. Note that the up-step kernels in [22] can easily be seen to be the result of a ranked Chinese Restaurant Process
growth step and, similarly, the down-step in [22] is the ranked analogue of our down-step. The result follows from
Dynkin’s criterion [3, Theorem 10.13] for a function of a Markov chain to be Markov. O

A consequence of this is that the EKP(«, 6) diffusions were constructed taking the appropriate limit of the transition
operator of (ranked(Xf{x’e)(k)))kZo. Our diffusions will be constructed by taking the appropriate limit of the transi-

tion operator of (Xf,a’e) (k))k>0 and this justifies considering the diffusions we construct to be ordered analogues of the
EKP(«, 0) diffusions.
To construct diffusions on U/, we consider the inclusion ¢ : C — U defined by

(o) = (0, ﬂ) U (2, M) U..-uU <M, 1).
lo| lo| ol o]
We define Yf,a’g) = L(X,(f‘*@)). Our main result is the following theorem.

Theorem 1.1.
1. There is a Feller diffusion (Y(“’g)(t)),zo on U such that ifY,(,a’g)(O) — 4 Y@9(0), then

(VO (1)) g —a (YO0,

where |a] is the integer part of a and the convergence is in distribution on the Skorokhod space D([0, 00),U).
2. The law of an (a, 6)-Poisson—Dirichlet interval partition is stationary for Y @?) .

The law of an (¢, 8)-Poisson—Dirichlet interval partition is, by definition, the weak limit of M,(,a‘e) oL see [23].
Consequently, Part (2) follows immediately from Part (1) and Proposition 1.1.

Note that each element of / can be written uniquely as a union of disjoint open intervals and it can easily be seen that
the map Ranked : U — Vo that takes U € U to the non-increasing list of lengths of these intervals is continuous (with
the supremum norm on the range). This leads to the following corollary.

Corollary 1.1. (Ranked(Y(“‘e)(t)))tZo is an EKP(«, 0) diffusion.
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The diffusion (Y(“’g)(t))lzo can be described in terms of the action of its generator on a core. To do this, we need a
special class of continuous functions on U/ constructed in [18]. According to [18, Proposition 10], for each o € C there is
a continuous function m{ on U/ such that for an open set of the form

) U=(0,x) U1, x1 +x2)Uxp +x2,x1 +x2+x3)U...,

where {x;} is a sequence in [0, 1] summing to 1, we have

(o)

(3) myW)y= Y [[s7-

i] <i2<~--<il((r) r=1

Moreover, {m¢, o € C} separates points. Since sets with the form of U in Equation (2) are dense in I/ and m¢ is contin-
uous, it is uniquely determined by its values on such sets. Though not necessary for our purposes, we remark that, using
an ordered Kingman paintbox construction, [18] gives a probabilistic formula for the value of m? at an arbitrary point in
U and an algebraic formula can be found in [19]. The formula (3) for m (U) provides a connection to quasisymmetric
functions, which can be used to show that 7 = span{m?, o € C} is a dense unital subalgebra of the (real) algebra C (/)
of continuous functions from U/ to R. Using this, we obtain the following result.

Theorem 1.2. If we define A: F — CU) by defining, for p €C,

il =1+ (mt S Pyt D),

m
. 4w w
wilpl=lpl—1 :0“1_[ 1 ()

and extending linearly, then A is closable and its closure is the generator of a conservative Feller diffusion. Moreover,
this diffusion is the limiting process (Y(""e)(t)),zo appearing in Theorem 1.1.

We remark that it is not obvious that A is well defined as {m?, o € C} is a linearly dependent set, but the fact that A is
well defined is part of the claim.

This paper is organized as follows. In Section 2, we discuss operations on C and give formulas for p( 0 and p'. In
Section 3, we identify some combinatorial identities on the graph of compositions that will be useful for analyzing the
transition operator of the up-down chain. In Section 4, we discuss the algebra of quasisymmetric functions and establish
its connection with the graph of compositions. In Section 5, we obtain explicit formulas for the transition operators of
the up-down chains in terms of quasisymmetric functions. In Section 6, we address metric properties of I/ and identify a
useful homomorphism from the algebra of quasisymmetric functions into C ({f). In Section 7, the convergence results are
obtained.

The following will be used throughout this paper. For a compact topological space X, we denote by C(X) the space of
continuous functions from X to R equipped with the supremum norm. Finite topological spaces will always be equipped
with the discrete topology. A monotone map is a map that is strictly increasing. Any sum or product over an empty index
set will be regarded as a zero or one, respectively. The set of positive integers {1, ..., k} will be denoted by [k], and [0]
will denote the empty set. The falling factorial will be denoted using factorial exponents — that is, x¥? = x(x — 1) -

(x — b+ 1) for a real number x and non-negative integer b, and 0'° = 1 by convention. We note here the following
properties, which hold whenever b is positive:

4) (x + DV = x 1o px VO xx V=D — 3o (p — 1yx D),

2. The up and down kernels

In this section, we discuss notation for operating with compositions and give formulas for p(Tagg) and pV that we will need
in our computations.

We can associate a unique diagram of boxes to every composition, similarly to how a Young diagram can be associated
to a partition of an integer. The diagram for a composition o will contain |o | boxes arranged into £(o’) columns with o;
boxes in the jth column, see Figure 1. The diagram corresponding to & contains no boxes. Throughout this paper, we
think of a composition both as a tuple and as its corresponding diagram.
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Fig. 1. The composition diagram of T = (2,3, 1, 1,2, 2) has 11 boxes arranged into 6 columns with t; boxes in the jth column.

We will need the following operations on o = (01, 02, ... 0¢(s)) € C. We define

ol — ks -..,01), 1=<k=<l=<{(o),
k , else.

For k € [£(0)], we define the stacking operation by

o+ 0= (o o+ 1.0[).
which can be thought diagrammatically as the composition obtained by stacking a box on top of the kth column of o.
For s € [£(0) + 1], we define the insertion operation by

o @ Ds — (Uf_l, 1’ G\‘Z(U))’

which can be thought of diagrammatically as the composition obtained by inserting a one-box column into o that becomes
the sth column.
For k € [£(0)], we define

o/Dk = (017" L o).

which can be thought of diagrammatically as the composition obtained by replacing the kth column of o with a single
box.

We also require operations — and © inverse to 4 and @, respectively, so that T — [J, = o whenever t = ¢ + [, and
T 60y =0 whenever T = o @ L.

The number of ways to obtain T from o by stacking or inserting a box will be denoted by

/c(a,t):|{r:t=o+D,}|+|{s:r:aEBDS}|.

When (0, 7) > 0, we write 0 7 7. We write ¢ 7t or o /' t® when 1 can be obtained from o using the stacking or
inserting operation, respectively.
The following proposition records basic properties of these operations that we will frequently need.

Proposition 2.1. Leto €C, r,r’ € [£(0)], and s, s’ € [£(c) + 1]. The following properties hold:

(1) o+ 0, #0 @ ;.
(i) o +0, =0 + 0, ifand only if r =r'.
(iii) o ®@ Oy = o ® Oy if and only if 0, = 1 for min(s, s') < u < max(s, s’), which holds if and only if (o ® ), =1
for min(s, s’) < u < max(s, s’).
@(iv) k(0,0 +0,) = 1.
(v) k(0,0 @ Uy) = length of the longest sequence of one-box columns in o @ U containing the box in column s.
(vi) There exists a unique ¢ € [€(c) + 1] such that 0 ® Us = o & U, and either c =1 oro.—1 # 1.
(vii) For every u with o, = 1, there exists a unique c € [£(0)] such that 0 © 0, =0 © U0, and either c =1 oro._1 # 1.

Proof. To obtain (i), observe that the two compositions differ in length. For (ii) and (iii), a direct computation will verify
the claim. The property in (iv) then follows from directly (i) and (ii).

For (v)—(vi), we consider the following equivalence relation on [£(c) + 1]: u ~ u’ whenever o ® [0, = o &, Using
(iii), it can be verified that the resulting equivalence classes are intervals of integers, and that u — 1 ~ u if and only if
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0y—1 = 1. Therefore, the minimum of the class containing s is the unique ¢ in (vi). It also follows from (iii) that every
sequence of one-box columns in o @ [y corresponds to a subinterval of an equivalence class. Accordingly, the length
of the longest such sequence containing column s is the length of the longest interval containing s and lying in some
equivalence class. Since our equivalence classes are intervals themselves, this is exactly the size of the class containing s.
Applying now (i), we see that this quantity coincides with k (o, o @ [y), establishing (v).

The statement in (vii) can be obtained in a manner similar to (vi). ([l

Using these operations, the following formulas for p(Ta 0) and p* can be easily obtained from the description of the
ordered Chinese Restaurant Process.

o, — o

—, T:U—l—l:l',
lo|+6 ’
0 ,7) — 1
) +a(k(o, 1) )’ =0 @0,
Plagy (0. T) = lo| +6
|U|a+0/<(o,t), t=0®U;#oc o0,
0, else,
and
Tk
—K(o,7), T€{o+UT, 0@},
phr,o) =11l
0, else.

Notice that p¥ is well-defined since Parts (i), (ii), and (iii) of Proposition 2.1 imply that if T € {o 4+ (¢, o @ i} and
T €f{o+Up,o &y}, then 1y = 7p.
For each n > 0, the transition kernel Tn(a’g) of (Xfla’e)(k))kzo on C, is then given by

T0(0.:0) = 32 Plupy(©@ DM (5.0)

TGC)H»I

3. The graph of compositions

In this section, we discuss a graph on the set of compositions and derive an explicit formula for the number of paths
between two vertices in this graph. This formula is a crucial step in writing the transition operators in a form that is
amenable to taking limits.

In this paper, the graph of compositions is the directed multi-graph whose vertices are the elements of C and that
contains « (o, ) directed edges from o to t. On this graph, moving along an edge in the forward direction corresponds to
either stacking or inserting a box, while moving in the reverse direction corresponds to the inverse operation, either — or
©. Accordingly, a path can be viewed as both a construction and a deconstruction, providing a way of adding boxes to the
smaller composition to obtain the larger one and vice versa. Under the deconstruction interpretation, a path decomposes
into two parts: (1) a box selection, which identifies the boxes to be removed, and (2) an order of removal, which specifies
when to remove each box. In what follows, we make use of this decomposition to count the number of paths between
compositions. We denote by g(o, 7) the number of paths from o to 7 and set g(7) = g(J, 7).

Fix compositions o and T # & with g(o, t) > 0. Since the operations — and & remove boxes from the top of a column,
identifying which boxes to remove from a column is equivalent to providing the number of boxes to remove from that
column. As a result, a box selection can be described as a tuple » whose rth component indicates the number of boxes
to remove from the rth column of t. For the removal of these boxes to result in o, the tuple must satisfy T — b =0,
where the relation x = y means that the tuples x and y are equal after removing all zero-valued components from each.
Therefore, every box selection associated with a path from o to t can be identified as an element in

Bor={beZl) v —b=0}.

An order of removal must specify when to remove each box in a box selection. However, since a box can only be
removed from the top of a column, specifying which box is the k' box to be removed is equivalent to specifying the kth
column to remove from. One way, then, to describe an order of removal for N boxes in t is with a map c : [N] — [£(7)]
that sends k to the column location of the kth box to be removed. An alternative is to provide the tuple of preimages
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(c Y1}, c7H2}, ..., ¢~ {€(1)}). Using the latter, it follows that an order of removal for the box selection b € By is
described by an ordered partition of [>_ b,] whose parts have sizes given by b. Ignoring the positions where b, =0, these
objects can be identified as compositions of [Y_ b,], and it follows that there are exactly (}_b,)!/[]b,! of them. The
number of paths from o to t is then given by

_ |
) son= 3 drl=lolt

b,!
beBy ¢ H’ r

We remark that, although we initially placed conditions on ¢ and 7, the above identity holds for all compositions.
The remaining cases g(o, 7) =0 and v = & can be verified directly since B, ; is either empty or the singleton {&}. In
addition, we have the special case

]!
Hrfr!’

which follows from setting o = & and observing that By ; = {1}.

g(r)=

4. The algebra of quasisymmetric functions

In this section, we discuss the algebra of quasisymmetric functions (see [20]) and establish its connection to the graph
of compositions. In particular, we show that quasisymmetric functions can be easily expressed in terms of the path-
counting function g (Proposition 4.1). This result inspires our later choice to write the transition operators in terms of
quasisymmetric functions.

To begin, we define

I = {i :[k] — NJi is monotone}, k>0,
and
Ikglz{ielk:rangeic[l]}, k,1>0.

Note that when k = 0, these sets are singletons containing the empty function.

Every composition o has an associated quasisymmetric monomial in the formal variables y1, y», ... defined by
£(0)
Oy
ne= Y 11
iEI{({T> r=1

Note the special case mg = 1. The collection {m, },<c is known to be a linear basis for A, the real algebra of quasisym-
metric functions in the formal variables {yx}, see [20, p. 32]. This algebra admits a filtration by the finite-dimensional
spaces

Ap =span {mg}io<k, k=0.

Every quasisymmetric function ¢ € A has a natural identification as a function on C,,, which we denote by ¢g,,. The value
qn(7) is obtained by formally setting y, equal to O in g for k > £(7), treating the resulting formal sum as a polynomial in
£(t) variables, and evaluating this polynomial at . For example,

(o)

moa(= Y [« rteCu

l‘GIg(g).g(.[) r=1

It will often be more convenient to work with a variant of the monomials, obtained by replacing the exponents of a
monomial by factorial powers:

(o)

mo= 32 [T

iEI@(U) r=1

Again, we have the special case m}; = 1. Moreover, since the homogeneous component of largest degree in m} is m,,
the collection {m}; },<c is also a linear basis for A. Still, the primary reason we consider these functions is because they
arise naturally in the identity below.
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Proposition 4.1. For all compositions o and t, the following identity holds:

g(o, 7)|r] ¥l

(mj;)hl(‘[) = g(‘c)

Proof. Let us first assume that o, T # @ and g(o, 7) > 0. In this case, we construct a bijection between the collection of
box selections By, ; and the collection of monotone maps

Ig’f = {i € I((g),@(r) o0 < Ti, for all r}.

To begin, fix a box selection b in B, ; and place an order of removal on b. This defines a deconstruction of t into o
from which the columns in o can be identified as descendants of the columns in 7. Let i be the map associated with this
identification — that is, i sends (the position of) a column in ¢ to (the position of) its ancestor in 7. Since deconstructing a
composition preserves the order of columns, this map must be monotone. In addition, since the rth column of ¢ is formed
by removing b; boxes from the i, th column of 7, the identity o, = 7;, — b;, must hold. From this, it follows thati € Z, .,
and we define our candidate bijection to send the box selection b to the ancestral map i.

An alternative description of the ancestral map associated to b is as the monotone map with domain [£(c)] and range

A={uelt®]: t#bu}

To see this, note that the range of the ancestral map identifies the columns in t that have descendants in o, which are
exactly the columns that survive the deconstruction. Combining this description with our previous one, it can be shown
that the map sending i € Z, ; to the box selection

u =

b — Ty, ue [E(t)] \ range i,
Ty — Oj-1(y), W Erangel

is the inverse of the map b + i, and as a result, that these maps are bijections.
Having established a correspondence between B, ; and Z, ., we can rewrite (5) as

(7] =la ]!
JCEDY o '
i€yt Hu(;éranget Tu- 1_[ 1 (@i, — or)!

HK(UI) Tlr‘
= (Irl = lo])! Z @ re(a)(
lr

i€ly; 1_[14 1 7! —or)!
(o)
_ (I =lo))!
@ H s
l_[u 1 T! i€ly; (Tlr Ur)

£(o)

|z|! o
w0 . Z T

|“U|]_[ =1 T! i€y, r=1
L(o)
_ g(f) ia,
- |.L-|¢|o| Z lr

l’EIg(a),[(r) r=1

8@
= Jedel (m5)y1 @

establishing the identity when g(o, ) > 0 and o, T # &. The cases o = @ and T = & are trivial, and for the remaining
case, simply observe that

200, 1)=0 = By =0 = I, =0 (mj;)m(r)zo. O

An immediate consequence of this identity is that a quasisymmetric function can be recovered from its values on
compositions.
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Proposition 4.2. The map q — {g,} from A to [, C(Cy) is injective.

Recall that each C, is equipped with the discrete topology, so ]_[;io C(C,) can be viewed as the space of functions
from C to R.

Proof. Viewing []°2, C(Cy) as a real vector space with standard sequence operations, the map q > {qn} is linear. As
such, it will suffice to show that it has a trivial kernel. Let ¢ be in this kernel and ) - a,m}; be its expansion in the
monomial-variant basis. By assumption, we have that

0= as(my) ()

oeC

for every composition t. However, Proposition 4.1 gives us the equivalence
(m(t)h‘(r)#o’ |T|§|G| — 0=T,

so the above sum simplifies to

0=ac(m )|‘[|(T)+ Z ac (m )m(T)
oeC
lol<lz]
Now we proceed inductively. In the base case, we set T = & above to obtain ag = 0. For the inductive step, we fix n € N
and assume that a, = 0 whenever |o| < n. Substituting any t € C,, above leads to the conclusion that a; = 0, so the
assumption can be extended to the case |o| < n + 1. This gives us that a, =0 for all o, and hence, g = 0. O

5. The up-down factorization

In this section, we obtain explicit formulas for the transition operators of the up-down chains that make taking the limit
feasible. We follow the general approach in [1,22], factorizing a transition operator into an up- and down-operator and
then handling these factors separately. The down-operator case is straightforward and is done in Proposition 5.1. The
up-operator case is more challenging and is addressed in Proposition 5.2.

To begin, we equip each C, with the discrete topology and each C(C,) with the supremum norm. The transition
operator of the process Xﬁ,a’e) is the operator T(a 0. c (Cy) — C(Cy) given by

(7;1((1,9)]0)(0) — Z Tn(Ol,H) (o, U/)f(d’).

o’eC,

Each transition operator can be factorized as T(“ ) U,Eani)l Dy41.n, Where U @ . o (Cht1) = C(Cy) and Dyy1p
C(Cp) = C(Cy41) are defined by

e o)=Y plig@Df (D),

1€Chy1

(Dus1a /)@ =) pt(x,0)f (o).

oeC,

We call these operators the up-operator and down-operator, respectively, and they can be thought of as transition operators
associated with a single up-step or down-step. Explicit formulas for these operators and the transition operators are given
below. For simplicity, we delay the proof of the up-operator formula until the end of the section.

Proposition 5.1. The actions of the down-operators are completely described by the formula

n—|pl+1

Dn+],n(m:;)n = 1

() m20.0<C
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Proof. The formula is trivial when |p| > n. When |p| < n, we use Proposition 4.1, the identity p¥(r,0) = £ ()

20 T)K(O' 7),
and a standard path-counting identity to obtain the formula:

(Dn+l,n(m:;)n)(f) = Z pi(t’ 0)(m;)n(0)

oeCy

_ Z g(a) 8ol
g(o)

nilpl

= ch g(p. o)k (0, T)

_ntl

g(1)

n—lpl+1
— ﬁ(mp)n+l(r)'

g(p, 1)

To see that this is a complete description, note from Proposition 4.1 that

(m*) ()= |0—|!]l(c7 =1)
M TC
so the collection {(m}),}|s|=n is a basis for C(C,). O

Proposition 5.2. The actions of the up-operators are completely described by the formula

£(p) L(p)
1
Uyt (m3), 1y = +9<(n+|p|+9 +Zns mien,) +Zps<ps—1—a)(m;j_gs)n>,
s=1
pA—l ps=2

forn >0, p €C, where ni =0 and ng = o otherwise. Alternatively, we have the factorization
n+lpl+0

X lol(pl —1+06) g(w)
D = L ey PP 5 S (),

U(a ,0) (
(%
nt wpnp g(p)

n,n+1

The following corollary is the main result of this section.

Corollary 5.1. The actions of the transition operators are completely described by the formula

. " lol(lpl =14+0) ,
(7.9 =1)(m}), = - m(’"p)n

f D (R S -
n+0)m+1) 621’7 peI:] pc>2,0c Pec oz)(m D)
,OC=]

where n1 = 6 and n; = a otherwise, or the factorization
(0 = 1)), = 2L D (<), 4 =014 1) D ol S ), )
wp,/'p
Proof. Both formulas follow immediately from Propositions 5.1 and 5.2. (|
The remainder of this section is dedicated to proving Proposition 5.2. Letting
£(p)

h(i,p,7)= 1_[ tifp’

r=1
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for i € Zy(p),¢(r)» this amounts to evaluating the sum
(©) Y o@Dy =3 > ply@Dhip 1)
v/ v /T i€Lup) 000)

for all compositions p and o. To handle this sum, we rely on some bijections defined on classes of monotone functions
and identities involving h.

To begin, we define some operations on monotone functions. Let &, [, and u be positive integers satisfying &k, u <[ and
define

Tkgu=1{i €Ly :u crangei},

and

Tt =Tki \ Litu-
Fori € Zy 14, leti \ u be the monotone function with domain and range given by [k — 1] and (range i) \ {u}, respectively.
ForieZ; 111> let i Uu be the monotone function with domain and range given by [k] and (range i) U {u}, respectively,
and let i be the monotone function with domain [k — 1] and whose range is obtained from the range of i by decrementing
by 1 the elements that are larger than u. Explicitly,

EN\NWr =irt16,2u),
and
1 :ir —]]_(lr > I/l)
Setting

o) =1+ |{z €rangei:z < u}|

for all monotone functions i and positive integers u, it can be verified (see Proposition 5.3 below) that the position of u

in i Uu is given by ¢, (i). Thus, we also have

u, r=u),

lr 1(r>ey(i)s else.

(luu)r—i

The following result summarizes the basic properties of the above operations.

Proposition 5.3. Let k, I, and u be positive integers satisfying k,u <. The following statements hold:

(1) the map i — i\ u is a bijection from Iy ; , to I,gfl L

(ii) the map i+ i Uu is a bijection from I |,  to Ty ju,
(iii) the map i — i" is a bijection from I,f_l’l’u to Iy—1,1-1, and
(iv) fori € I 1.4, we have the equalities

i) = Gu (D) = Gus1 () = 1 = (i \ 1) = d (G \ )") = Py (P \ ).

Proof. Statements (i) and (ii) follow from the fact that the corresponding maps are inverses of eachother. The map in (iii)
also has an inverse: the map sending j € Zy_; ;1 to the function i € If-], Lu whose range is obtained from the range of
J by incrementing the elements larger than u — 1.

To obtain (iv), we set s =i ~ ! («) and observe the chain of equalities

i([s1\ {s}) ={z erangei:z <ig}\ {is}
={zerangei:z <u+1}\ {u}
={zerangei:z <u}
={z € (range i) \ {u}: z < u}
={z€range(i\u):z<u}

= {z erange (i \u)" :z <u}
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={z erange (i \u):z <u}
={zerange (i \u):z <u+1}. O
To handle the sum in (6), we need only one other ingredient: the following identities involving /.

Proposition 5.4. Let p and o # @& be compositions satisfying £(p) < £(o). Fori € Ly(y),¢() and u € [£(0)], the following
statements hold:

(1) ifo, > 1, then

h(i,p,o —0,), u ¢ range i,
. £(p)
hG.0-0) =1 hii, p.o = D) + oy — DM@ O [0t i =u,
12
(i) if oy, =1, then
h(i*, p.o ©0,), u ¢ range i,
h(i,p,0)=1h@Uu, p®0y,i),0), u ¢ range i,

h(i\u,pols,0)L(ps=1), is=u.

Proof. The case p = @ is trivial, so we assume £(p) > 1. Suppose that o, > 1 and iy = u. Using the first property in (4),
we obtain

L(p) L(p)
hGi.p.o) =i, p.o =00 = [T o) = [T 002"
r=1 r=1
£(p)
= (oifp‘T — (0i, — l)ip") 1_[ Uifp’
r=1
r#s
L(p)
= ps(o;, = DD [T o,
r=1
r#£s

establishing the second statement in (i). For the first statement, notice that u ¢ range i implies that (o — U,); = o;, for
all r, so the above difference is zero.
Suppose now that o, = 1. Using the identity

(o ©Uwix = ojxta(iv>u)

= O‘ir
for all r € [£(p)], we obtain the first statement in (ii). The third statement follows directly from the computation

£(p) £(p)

s—1
1_[ O_'»Lpr — O.;Lps 1_[ O,'»Lpr 1_[ O,‘i«pr
ir is ir ir
r=1 r=1

r=s+1

s—1 L(p)—1
— Gu“’" 1—[ U_ipr 1—[ U‘iprﬂ
lr Ir+1
r=1

r=s

s—1 O L(p)—1 -
T ot 020 Lpely),
=1 [1o, [T

Ir+1
r=1 r=s

L(p)—1 -
=]].(,O\-=1) 1_[ O.~L(Pe _s)r.
r=1

Ir4+13y>u)
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For the second statement, note that u ¢ range i implies that £(p) < £(0), so j =i Uu, p’' = p & Oy, (i), and o fall into
the third case of (ii). Combining that result with Proposition 5.3 (iv) concludes the proof:

h(j,p' o) =h(j\u,p'©Og,. o)Ly, = 1)
=h(,p,o0). -

Proposition 5.5. Let p, T € C and set k = £(p), | = £(t), and n = |t|. The following identities hold.:

1
Z P(ae)(f o)(m )n+l(0) m((n+|p|—al)(m2)n(r)

ot /ot
@)
+Zps(ps—1—a)( o) (f)—aZ > l_[t,“”),
s=1 i€y r#s
pr>2 py—l
and
1
®) D plgTor(m), (0= pa <(al+9) (r)+Zns mem,) (r)+az Z]‘[r,”’),
o:t So® ] s= I]teIk1r¢s
pv— Ps=

where n1 = 6 and n; = a otherwise.

Proof. The first identity is trivial when k = 0 or k > [, so we assume 7,/ > 1 and k € [/]. Recall from Proposition 2.1 that
a composition obtained from t via stacking has a unique representation as t + [J,,. Combining this with Proposition 5.4
(i), we obtain

!

Y phe@o)m), (@)=Y " pl @ +00hG. p. T +0,)

ot /ot u=liely,

_Z Z Tu_:g (h(z 0, r)—}—Z]l(zs_u),o ri(pJ I)Hrlw’>

u=1iely,
r#s

!
o
= :+9 ( 5), (0 + Z Z]l(z =u)pyty P I)Htl“”)
1

i€y s=1
ki r#s

n—ol
n+6

The first term above simplifies to (m;)n (7). Using the second property in (4), we rewrite the second term as

nto Z Z s (Tig _Ol)fi(ps l)nfiprzl(lv—u)

s=1iely, r#v
s —1 r
(r,g—a)r“p )Hflw
s=1iely, r;ﬁs
k
n+ Z Z ps »Lﬂr_i_(p _1_a).[»l«(pr 1_[ %0
§= llEIk[ r=1
r#s
k
£} 1 T
ST (ACNCISRAERED ol |
=1 i€y, r=1

r#s
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:nj- <|P| (T)+va(p?—l—0{)( o I:I n(r)_az Z l—[rllp,)’

=2 poz SRS
establishing (7).

For the identity in (8), we first address the case 2 < k <[, when all of the results of Proposition 5.3 and Propo-
sition 5.4 will be applicable. Recall from Proposition 2.1 that each composition obtained from t via insertion can be
written uniquely as T @ U, for some c satisfying t._1 # 1 or ¢ = 1. For such c, the expression

1
Ploy (T 7 ® ) = ~ et e00+ @~ e =T &)

I+1
:ni@((xZ]l(fEBDu:r@ljc)+(9_a)1(c=1))

u=1

gives us that

I+1
1
Z p(ag)(f ‘7) )n+1(‘7) +9<“Z( )n+1(T@DL¢)+9( )n+1(f@|:|]))~

o1 /09 u=2

As before, we proceed by employing the recursive identities involving &. Let u € [I 4 1]. Applying Proposition 5.3 (iii)
and Proposition 5.4 (ii), we obtain

Y hG.preO)= Y h(i“p.1)

(€T 1410 €T 11

©) =Y h(.p.7)

J€Lk

= (my), (0,
and by applying Proposition 5.3 (i), (iii), (iv), and Proposition 5.4 (ii), we obtain

k
Yo o hpr@O)=)" Y h(p,t®0)16=u

1€Lg 141,u s=li€lyi1,u

a0) = Z Z ((i\u)“,p@Ds, T)]l(szd’)u((i\u)u))

s=1 i€y 1
Ps=

=

=~

=3 3 hG.peOnDL(s = du()).

s=1 EIk 1,0
ps=1

When u = 1, noting that ¢; = 1 reduces the latter sum to

k
Yo hGpr@ON=> Y h(j.po0.Dis=1)
1€y 1411 s=1 jely 1,
;Os:]
(11) .
:]]_(plzl) Z h(]vpemlat)

J€Lk-1,1
=1(p1 = D(m}en,), @)

Combining (9) and (11) gives us that

(m%), @O =Y hG,p,t®00+ Y hi,p,t@0)=(m}), (1) +1Lo =1)(mieg ), D).

(€T 1410 i€y 1411
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When u > 1, this sum in (10) is handled by decomposing each j sum into its Zy—j ,,—1 and I,ﬁ_l!l’u_l parts. Let s € [k]
such that p; = 1. Applying Proposition 5.3 (iv), we write the first part of the corresponding j sum as

Yo hGpeOnni(s=¢u(D)= D h(GpeT,Di(s=j"u-D+1)

JE€Lk_1,1,u-1 JETk—1,1,u—1
(12)
= > h(j.po0nD)l(jso1=u—1)
J€Lk—1,

for s > 1 (this sum is zero when s = 1). In the second part of the j sum, we can alter the (u — 1)% column of T since
u — 1 is not in the range of j. Applying then Proposition 5.3 (i), (iv), and Proposition 5.4 (ii), we have that

> k(. p 0T L(s = du()))

jez]:—],l,u—l
= Z h(j, p© Oy, 1/Tuc1(s = u_1()))
JET 1 1
(13) = > A U@=1.p /Tt i(s =1 (j U = D))
JELE 1 1

Z hi, p,t/0i)1(is =u—1)

i€y 1u—1

= Z h(i, p, t/0i)1(is =u — 1).

i€l

Combining (9), (12), and (13) gives us that

I+1 I+1

Z(m;)nﬂ(r@mu):Z( Z h(i,p,r®0,) + Z h(i,p,feaDu))
u=2 u=2 leIk1+lu iezk.l+|,u
1+1
Z( 5,0+ Z Z h(j,pe 0, 1)+ Z Z h(i, p, T/Dzs))
s=2 jeIr_1; s=1 iely;
ps=1j 1 —y"1 os=li =y "1
k k
m5), O+ Y > h(j.pe0nT)+ Y Y hii.p.t/0;)
s= 2 J€Lk—1, s=1 i€y,
Ps= px:l
), (@) + Z mop. ), (T + Z > kG, p,t/0).
s=2 §= 1]zEIk1
s=1 5=

Noting that 2(i, p, T/Uj;) =[], Tip, whenever p; = 1 establishes (8) for 2 <k <. The cases k =0 and k > [ + 1 are
trivial. When k = 1 <[ + 1, we can verify that (9) still holds and replace (10) by

Y hipreb)=@e0) =1 =1 =1)

ieIl,l+1,u

to obtain

al +6 .
D Plany (@O, @) === ((m}),(® + 1 = D).

0.1 /0%
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When k =1 4 1, the conclusion of (9) still holds (the first and last quantities are both zero) and (10) still holds. Since Z; ;
is the singleton containing the identity map, the latter simplifies to

I+1

Yo hpte0)=Y > h(j.p 00 1(s = u()))

P€L 141,u /f=_11 €L,
s

1+1

=Y. 2 hG.pel. ol =u
s=1 jeI;,;
ple

=1(pu = D(m}5n, ), (0),

from which we obtain

+1
Z pga’e) (-E, a)(m:;)n—&-l(a) = n + 9 nu (m:@Du)n(T)‘
o1 /0® u=1
;0,,,:1 D

Let us remark that the final term in (7) and (8) does not correspond to a quasisymmetric function, except in the trivial
case when p contains no ones.

Proof of Proposition 5.2. Summing together (7) and (8) gives the first formula in Proposition 5.2. The latter sum in that
formula can be factorized using

g(:o_Ds)Z ,05—1—0!&
g(p) lol =146 |p|

P(Taﬁg)(p — U, p)

For the other sum, we recall from Proposition 2.1 that the compositions obtained from p via uninsertion can be written
uniquely as p & [ for some c satisfying either c =1 or p._1 # 1. Therefore, we can write

k
s (m:;ems)n - Z Z Ns (mzeljs)n]l(a =poll)

o0 /p® s=1
| /'p pt’

M-

>
B
I

k
D D (my) (a4 @ —a)i(s =)o &0 = p)

o0 /p® s=1
,0S=1

Z (m}), (ax(o. p) + (6 —a)l(oc & O; = p))
o0 /p®

(1ol =146) Y (m}), Pl o (0. p).
o0 /p®

Noting that |p|g(c)/g(p) = 1 whenever ¢ /' p® concludes the proof. ]

6. Properties of U

In this section we discuss the properties of the metric space U/ discussed in Section 1 that are needed to perform the limit
computation. Of particular importance is Proposition 6.3, where we define a useful homomorphism from A to C(Uf).

Recall from Section 1 that ¢/ denotes the collection of open subsets of (0, 1) equipped with the metric obtained from
applying the Hausdorff metric on the complements of sets (complements are taken in [0, 1]). That is, the distance between
open sets U, V € U is given by

dU,V)=infle >0: U c (V). vV c(U°),},
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where X, denotes the ¢-enlargement of a set X,

Xe=J{yero.:1y—xl<e}.
xeX

As shown in [18], U is compact under this topology.
We regard C as a subset of U/ by identifying & with ((&) = & and a non-empty composition o with the open set

(o) = (0, ﬂ) U (ﬂ, o1 +62> U...U <—|0| — %) 1).
lo] o] ol o

The set ¢(C) is not only dense in U/, but has the following approximation property.

Proposition 6.1. Every open subset of U intersects all but finitely many of the sets ((C,). In particular, for every U € U,
there is a sequence {Uy},>1 satisfying U, € 1(C,) and

1
d(U’ Un) 5 .
n

Proof. Fix U and n as above and set s =n~!. Letting E,, = {%, %, e ”n;l}, note that every point in [0, 1] is at most a

distance of n~! from a point in E,. In particular, for every x € U°¢ there is some z € E, satisfying |x — z| < &. Since this
implies that z € (U°),, we have the cover

U¢c U {yelo,1]:]y—zl<e}.
2€(U®)eNE,

Writing the above index set as z1 < - -+ < zy, a suitable choice for U, is
Up=0,z1)U(z1,22) U---U(zpn, D.

Indeed, U, lies in ((C,) because each z; lies in E,. The containment U C (U€), holds because each z; lies in (U€),.
Finally, U¢ C (U;), because the points {z,-}lN: | index the above cover. As aresult, d(U, Uy) < ¢, concluding the proof. [

The identification of C with ¢(C) induces projections m,, : C(U) — C(C,) given by
m f = follg,-

Since ¢(C) is dense in U, a continuous function f can be recovered from its projections {7, f}. In the finite-dimensional
setting, a stronger version of this property holds (as previously observed in [1]).

Proposition 6.2. Let F be a finite dimensional subspace of C(U). Then the restricted projections mw,|f are injective for
large n.

Proof. Given a sequence {f;,},>1 with f, € kerm,|r, define

ro_ 07 fnzoa
In= Fa/lfull,  else,

and consider an arbitrary subsequence { fn «Jk>1. This subsequence lies in the unit ball of a finite-dimensional subspace, so
it contains a convergent subsequence, say f, w = f Given now any U € U, let {U, },>1 be a composition approximation

of U, as in Proposition 6.1, and observe that f,, (Uy,) = 0 for all n. Consequently,
fW)=lim f, (U, )=0, Uel,
[—00
or f = 0. This establishes the convergence fn — 0, from which we find that f,, =0 for large n. (|

We have seen that the maps ¢ — {g,} from A to [[72,C(C,) and f + {m, f} from CU) to [];2,C(C,) are both
injective. If these maps were to have the same range, they would provide a natural way to move from A to C(U): g € A
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would map to the function f € C(U) satisfying m, f = g, for every n. Unfortunately, these maps do not have the same
range. Any family {m, f} must be uniformly bounded while the actions of a quasisymmetric function {g,} easily are not
(the norms of the family {(m),} grow at the rate n!°!). Nevertheless, a modification of this approach does work.

For each n > 1, we define a normalizing automorphism G, on A by

o]

Gumys=n""'m,, oeC.

Proposition 6.3. For every g € A there exists a unique function q° € C(U) such that

ﬂn(qo) = (an])m n>1.

Moreover, the map q — q°, which we denote by V, is a homomorphism of algebras.

Proof. When ¢ is a monomial, the existence of some ¢ satisfying the given condition follows from Proposition 10 in [18]
(py(n) there would be g(n)m%(u) here). We use this to define W on monomials and then extend to all of A by linearity.
Since the maps m,, G, and g — g, are all linear, this extension continues to satisfy the given condition. The fact that
W is a homomorphism of algebras follows from observing that each 7, G,, and g — g, is also a homomorphism. The
injectivity of the map f +— {m, f} establishes the uniqueness. ]

We remark that the above construction is not just technically convenient but is in fact natural. This is seen from the
following formula (see [18]): for an open set of the form

U=@0,x) U, x1+x2) U +x2,x1+x2+x3)U. ..,
where {x;} is a sequence in [0, 1] summing to 1, we have
£(o)
mo(U) = Z l_[xl.(i”.
iEI{((,) r=1

Let F denote the image of A under ¥ and F; denote the image of Ag.
Proposition 6.4. The subalgebra F is dense in C(U).

Proof. Since F contains the constant m%; = 1, we need only to check that F separates points. This follows from Propo-
sition 10 in [18], where it is shown that the map U — {mZ (U)}, ¢ is injective. O

Proposition 6.5. For every composition u € C, we have the convergence

(n_"‘lG,IlmZ)o —> m,

as n — oo. Consequently, for any sequence of compositions {0y }x>1 with |ox| — oo and t(ox) — U as k — oo, we have
that

g1, ox)

g(o%) — ()

as k — oo.

Proof. The homogeneous component of largest degree in mj; is m,, so its expansion in the monomial basis has the form
mz =m, + Z a,ms,.
[Al<ml
This provides the expansion

- -1 x Al—
n G e =my+ S a1,

[Al<lpl
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from which we can compute

|G ) —mo | = | Y ann™
[A]<lpl
< > laaln W mg
[A]<lpl
:0(11_1),

and the first claim follows.
For the second claim, we set ny = |ox| and use Proposition 4.1 to rewrite the given ratio as

g(u, Gk) _ (mZ)nk(Gk)
g(ox) - ni\ul

7y (Gl (o)
niP

”Lm —lul
um( G m3)” (cen)-

Applying the first claim concludes the proof. (]

7. The limiting process

In this section, we perform the limit computation, identify our diffusions, and establish our main result.
Recall from Corollary 5.1 that we have a formula for the transition operators:

lol(pl —146) g()
7;(01,9) -1 *) <_ * _ 1 ) * )
( )(mp)n (n +9)(I’l + 1) (mp)n + (}’l |'0| + )MX:/pp(a,@)( ) (,O) ( )

forall n > 1 and p € C. Since (m;’;),, lies in 7, (F;) whenever |p| < k, this formula shows that 7, (F;) is invariant under

7;1(“’9) for all n and k. When n is large enough, we identify 7, (F) with Fj (see Proposition 6.2), and regard Tn@"g) as an
operator on F; by defining

T F =Gl 7)™ o T o mal 7.
Using the identity

*

Tl 7 (G 'm3)" = (m3),. ol <k,

we have the explicit form

(7315 = 1)(Gy )’

(14) lpl(pl —146) “1_xy0 g(w) )0
= (O )+ 0110 3 e G )

which holds whenever |p| < k.

Proposition 7.1. For each k, we have the convergence
”2(7;;(”’9”& - 1) — Alx,

as n — oo in the strong operator topology, where A : F — F is the linear operator satisfying

(s) Amzzlpl(lpl—l—}—e)(—m;—kZp(tw)( P 5 ;) pec.
n/p
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Proof. Fix k and take n large so that ’7;,(‘1’9) | 7, is well-defined. We claim that

AT =) G ) ol(ol = 140) (< + 3l Sl ). 1ol <k
w/p

and
(T =) = (7716 m)") — 0. Il <k

as n — o0o. The first claim follows from the formula in (14) and Proposition 6.5. For the second claim, we use the
expansion of m, in the monomial-variant basis,

mp :m:; + Z akmi,
[Al<lpl
to obtain the expansions
my — (n_‘p‘G;lm’;)o = (n_"olGn_1 (m, — m:))o
= 3 Pl G ),
[Al<lpl
and
T = 1) = (077G 5)) = Y P (T 1) (0 G )
A <lpl

The latter expansion reveals that the second claim follows from the first. Combining the claims, we have, for |p| <k, the
convergence

n* (TP 7 = )m9 — |pl(lp] — 1 +9)( my, + Z Piao) (1 PY 775
w/p

as n — oo. Since this convergence extends to all of Fi, the span of {mz : |p| <k}, for each k there exists a limit in the
strong operator topology

g(u) 0)
2(p) "

: 2 .0
Ae= lim n®(T |5 ~1), k=1

Noting that 7:1(0“9) | 7., 1s an extension of 771(0[’9) | 7, whenever both are well-defined, it follows that A is an extension
of Ay. Consequently, the family {.A;} has a common extension to F. Taking A to be this extension concludes the proof. (]

We note here that an alternative formula for A can be obtained by using the expansion for the transition operators
given in Corollary 5.1. The resulting formula is

Amy = —|pl(Ip] = L+0)my + Y pelpe =L —ym)_y + Y nempery . peC.
pe=2 pe=1
c>1

This formula can be used to show that, in some sense, .4 agrees with the operator in [22] on the image under W of the
subalgebra of symmetric functions.
We now prove our main result, which encapsulates Theorems 1.1 and 1.2.

Proposition 7.2. The following statements hold:

(1) the operator A is closable in C(U) and its closure A generates a conservative Feller semigroup {7'(“'9)(1‘)},20 on
cih),

(i) the discrete semigroups {1,T,, 7;2, ...Jn>1 converge to {’T(“’g)(t)},zo in the following sense: for all f € C(U) and
t>0,

|70 f = 2 TO 0 f | ) — O

asn — oo,
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(iii) the convergence in (ii) is uniform in t on bounded intervals, and
av) if (L(Xf,a’e) (0)))n>1 has a limiting distribution v, then we have the convergence

(L(szaye)(tnzd)))tzo —d (Y(a’e)(t))zZO’

in the Skorokhod space D([0, 00),U), where (Y@ (t))r>o0 is the Feller diffusion with paths in U, initial distribution
v, and semigroup {T % (t)},0.

Proof. The compactness of I/, invariance of the transition operators on Fy, and the results of Propositions 6.1, 6.4, and
7.1 verify the hypotheses of Proposition 1.4 in [1]. This establishes (i)—(iii). To obtain (iv), we then apply Chapter 4,
Theorem 2.12 from [5] to obtain the convergence in distribution on the Skorokhod space. The fact that (Y@ (1)) >0 has
continuous sample paths, and therefore is a diffusion, then follows from the observation that the size of the largest jump

of (X (1n2t])))i=0 tends to 0 as n — co. O
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