FUNCTIONAL CENTRAL LIMIT THEOREM AND SPDE FOR EPIDEMIC
MODEL WITH MEMORY OF THE LAST INFECTION AND WANING
IMMUNITY

ARSENE BRICE ZOTSA NGOUFACK

ABSTRACT. We study the fluctuations of a stochastic epidemic model with memory of previous
infections, varying infectivity, and waning immunity, as introduced in [13]. The dynamics of the
epidemic model are described by a measure-valued process with respect to infection age and individual
traits. The Functional Law of Large Numbers (FLLN) is formulated as an integral equation, which
is solved by a deterministic measure. In this article, we establish the Functional Central Limit
Theorem (FCLT), capturing the fluctuations of the stochastic model around its deterministic limit.
The limit of the FCLT is given by a nonlinear stochastic integral equation which is solved by a
random signed-measure. We further derive the weak solution in the form of a stochastic partial
differential equation (SPDE) and propose an alternative representation of the FCLT, as fluctuations
in the average total force of infection and average susceptibility.

1. INTRODUCTION

The recent pandemic has shown the importance to continuous to improve epidemic models.
Usually scientist use compartmental model to capture the dynamic of epidemic. In particular, the
classical SIRS epidemic model, where S represents the compartment of susceptible individuals, I
denotes infected individuals and R corresponds to the recovered individuals, assumes that individuals
who leave compartment R become instantly fully susceptible again[3, 6]. This means that once
an individual has recovered, they remains fully immunized during some period, after which they
becomes immediately susceptible. In this model, we also assume that, individuals move from class
S to I at a constant rate called infectivity rate. After some period, they move to R and after
another period, they return to S. In the case of stochastic epidemic model, when the duration
in each compartment follows an exponential distribution, the model is said to be Markovian [3].
Additionally, we assume that, the population is homogeneous, meaning that, it does not take into
account inhomogeneities such as spatial type or social activity. The study of this model in large
population has been extensively conducted, demonstrating that the classical ordinary differential
equation (ODE) epidemic model can be seen as the limit of a Markov process. This result is known
as a Functional Law of Large numbers (FLLN)[3, 6].

In [21], Pang and Pardoux established the Functional Law of Large Numbers (FLLN) for the
SIRS epidemic model, considering an arbitrary distribution of the duration of sojourn in each
compartment while keeping the infectivity rate constant, making their model non-Markovian. Later,
in [8], together with Forien, they extended this result to the SIR epidemic model with a varying
infectivity rate. In their paper, they assumed that the infectivity of each individual is a random
function of the elapsed time since infection. In [22], they proposed a similar model, but with
an infectivity rate that depends on the age of infection. To study the fluctuations between the
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stochastic model and the results obtained from the FLLN, they also proved the Functional Central
Limit Theorems (FCLT) in [20, 23]. A spatial version of the model can be found in [15], while a
non-homogeneous model is discussed in [24]. Additionally, in [10], the authors proposed a similar
model based on a structured-age branching process, known as the Crump-Mode-Jagers process [5].

Recently, in [9], Forien, Pang, Pardoux, and Zotsa-Ngoufack established a Functional Law of
Large Numbers (FLLN) for a homogeneous stochastic epidemic model with varying infectivity,
which take account the gradual loss of immunity. The Central Limit Theorem (FCLT) was later
proved separately in [28] by Zotsa-Ngoufack. In addition to the assumption that the infectivity of
each individual is a random function, in their model they also assume that, the susceptibility of
each individual is a random function of the elapsed time since infection. In their framework, at
each new infection, a new pair of cadlag random functions, independent of the previous ones, is
drawn to define the infectivity and susceptibility of the individual. This implies that they did not
consider the memory on the previous infection. Their model generalizes the deterministic model of
Kermack-McKendrick [16, 17, 18] and demonstrates that the Kermack-McKendrick model can be
viewed as the limit of a stochastic model. The proof of their FCLT was particularly challenging
due to the interactions and memory effects present in the system[28]. In [11], the authors extended
the model from [9] by incorporating vaccination policies. The model in [9] was non-Markovian and
posed significant analytical difficulties.

In [13], Guérin and Zotsa-Ngoufack extended the model in [9]. They introduced an age structure
and incorporated memory from previous infections into the stochastic model. In their formulation,
the infectivity and susceptibility functions are parametric, where a parameter referred to as the trait
describes the characteristics of the individual. Given a specific trait, the infectivity and susceptibility
functions become deterministic for that individual.

By incorporating an age structure into the epidemic model, the system becomes Markovian and
more analytically tractable, benefiting from the existing literature on measure-valued processes.
Specifically, for the FLLN, the authors established convergence results for the empirical measure
of infection age and individual traits. The age and trait process are described by a piecewise
deterministic Markov process (PDMP). To incorporate memory from previous infections, the
authors used a transition kernel defined over the space of individual traits.

In this article, we establish a FCLT for the model introduced in [13]. In contrast to [28] we
use Sobolev spaces to tackle the tightness of the fluctuation of the empirical measure around its
deterministic limit. We also see that adding the structure in the model, it becomes more easier to
analyze the interaction between individuals compared to the approach in [28]. However we still
introduce a process which counts the number of times of (re-)infection of each individual to tackle
the interactions. Unlike in [28, Assumption 2.4 — 2.6], we do not impose additional assumption on
the infectivity and susceptibility functions. Instead, we assume that, the initial age of infection has
a bounded moment (Assumption 2.3). For tightness we apply Aldou’s criterion for Hilbert space
(see Definition A.1). We then deduce the proof of the FCLT by establishing that the limit of any
subsequence do not depend of the subsequence and we conclude by continuous mapping theorem.
The limit of this FCLT is given by a signed-measured which is a solution of a stochastic integral
equation (Theorem 2.6). If we assume that the signed-measure has a density, we derive from the
integral equation that the weak solution is given by a SPDE with Gaussian noise (Proposition 2.7).
Additionally, we obtain an alternative expression of this solution given by a system of a stochastic
Volterra equation driven by a two dimensional Gaussian process with a well known covariance
function (Proposition 2.9) and we deduce that, this result is similar to the result obtained in [28]
when we remove the memory (taking transition kernel equal to one).

The proof of this FCLT closely follows the approach used in [4, 25]. However, we obtain a more
general regularity result in Sobolev space compared to [25]. In comparaison to [4], we obtain the
same regularity in Sobolev spaces without assuming bounded initial ages. In fact, in [4] the author
assumes that the initial age is bounded, an assumption that is not realistic for epidemic model, as



FUNCTIONAL CENTRAL LIMIT FOR EPIDEMIC MODEL WITH MEMORY 3

it would prevent to derive a classical epidemic model based on ODEs. In contrast to [4] we use a
conditional moment inequality to handle cases where the initial age is not bounded (Proposition 3.2).
Furthermore, the model in [4] is not an epidemic model; it incorporates only age-structure without
traits which are essential in our framework. The model introduced in [25] differs from the one
considered in this article, as it describes a reproduction model where the birth rate is independent
of the state of other individuals and the birth process is independent of the death process. On the
other hand, we do not assume that the equivalent to the birth rate is differentiable(see [27] for more
details).

Organization of the chapter. The rest of the paper is organized as follows. In Section 2, we
describe the model in Section 2.1 and we recall the FLLN from [13] in Section 2.2. Next, in
Section 2.3 we present the main results of this article. The proof of our main result is presented in
Section 3. More precisely, in Section 3.1 we establish tightness, next in Section 3.2 we characterize
the limit of subsequence and in Section 3.3 we establish our main result.

Notations. We denote by D(R, E') the Skorohod space of cadlag functions with values in a space
E. For a measured space (E,G,u), L'(u) is the set of integrable functions with respect to the
measure p, and more generally LP(u) with p € [1,00] is the Lebesgue space with respect to the
measure p. For any measurable function f, non-negative or in L!(u), we denote (i, f) = [ fdu.
For a non-negative or integrable with respect to v function f defined on (R x ©,B(R4) ® H), we
define E, [f(a)] = [g f(a,0)r(df) for a € Ry,

2. MODEL AND RESULTS

2.1. Model description. We introduce a probability space (0, H, ), with © C R? and d > 1. Let
(A(+,0),7(-,0))gco a family of deterministic non-negative functions defined on R*, where A(a, 0)
and v(a, 0) respectively model the infectivity and the susceptibility at age a of an individual with
parameter 6.

As in [13] we assume that (), ) satisfy the following assumption.

Assumption 2.1. We assume that:

(1) There exists A« > 0 such that for any (a,0) € Ry x O, 0 < A(a,d) < ..
(2) for any (a,0) e Ry x O, 0 < v(a,0) < 1.

We consider a population of fixed size N. For k € {1,..., N}, we denote by (a} (¢)):>0 the age
process and by 02 (¢) the trait of the k-th individual at time t. We assume that (af, 05);<r<n are
i.i.d random variables with distribution ;o on R x © modeling the initial age and parameter of
each individual.

Each time an individual is infected, its age jumps to 0 and a new parameter is randomly chosen.
The ages and parameters of the other individuals are not impacted. Between two infections, the
ages of all the individuals in the population increase linearly and their parameters remain constant.

We introduce a family of independent Poisson random measures (Qp);; on Rt x © x RT with
intensity dzv(d#)dt.

As in [13], we also introduce a memory kernel K : © x © — R, satisfying the following.

Assumption 2.2. K is a nonnegative measurable function on © x © such that for any 6 € © C R,

/ K(0,0)(dd) = 1. (2.1)
(€]
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Then the family (a), 0% )1<k<ny can be described as the solution of the following system of
stochastic differential equations,

N ~
ay, (t) —ao—i—t—/ // aly (s7) 1~ 3 (s )y N(Sf)K(e,ch(Sf)ﬁ»sz<dz’d9’d3>

P = i = (2.2)
O 0+ / / / 0 B (5 )> 3 (s 7)7,?(8*)K(911€V(37)’9)22Qk (dZ,dQ,ds)
Tk MO 'y(ak (t), 9N
where the force of infection in the populatlon is given by

N
- %ZA(GQ@,@?@). (2.3)
k=1

We introduce the empirical measure ,u,{v of ages and traits at time ¢ > 0, defined by

N
1
Y= 2 e .oy ) (24)
k=1

We easily note that
N

T () = (' \)-
We observe that individuals are in interaction through the force of infection of the disease in
the population. Indeed, the individual k gets (re)-infected at time t at rate S’ )y (t) and if
it occurs, his age jumps to 0 and he is assigned a new parameter according to the d1str1but1on
K(Gév(t_), 6)v(df). The family (aj,60r)1<p<n is a system of interacting piecewise deterministic
Markov processes on the Skorohod space D(Ry, R4 x O).
Note that we construct (af, 0 )1<r<n by induction on the jumps times. Assumption 2.1 implies

that the rate of occurrence of new infection ;?N( )y (t) is bounded almost surely by the constant

A« Consequently the jump times do not accumulate, and the above induction defines (af (), 62 (¢)
for all ¢ > 0.

2.2. Some known results. We recall the following Functional Large Law of Numbers (FLLN)
result from [13].

Theorem 2.1. Under Assumption 2.1 and Assumption 2.2, as N — oo, uN converges to p in
distribution to a measure 1 € D(Ry; P(Ry x ©)), which is the unique solution of
t

t
i ) = (o fo) + / (iss Oufs + D f)ds + / (115 \) (pss RS} ds, (2.5)

for any bounded function f on Ry x Ry x O, and of class C' with respect to the first two variables,
where the operator R is given by,

Rf@.0) = [ (£0.0)= 1(0.0)) 2(a.0)K(0.5)v(d0). (2.6)

As noted in [13], when po has a density ug with respect to measure dar(df), the weak solution
pe of (2.5) also admits a density u;. Moreover, (u:):>o satisfies the following partial differential
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equation (PDE): for any (a,f) € Ry x O,
at'LLt(a, 6) + 8aut(a7 0) = _§(t)7(a7 G)ut(a, 9)

u(t,0,0) = F(t) /R X@’y(a,é)K(g, 0)us(a, 0)dav(d6) (2.7)

u(0,a,6) = up(a,d)

§§(t):/]R o Aa, 0)ui(a, 0)dav(d0). (2.8)

We introduce the deterministic function

\

S(1,0) = /R (@K@ Oy, B)dar(ad) (2.9)

Moreover, as mentioned again in [13], when K(6,60) = K(6), Theorem 2.1 is identical to the FLLN
established in [9] when po has a density.
Finally from [13] we have the following Remarks.

Remark 2.2. For each t > 0,F(t) < A\ and [g &(t,0)v(d) < 1.

Remark 2.3. The solution i of Equation (2.5) is the distribution of a pair of random processes
(a(t),0(t))t=0 solution of the following stochastic differential system

t 00 _
a(t):ao—l—t—/o/@/o (™) gy o) K (05 )52 @(d2, 40, ds)

t o0 - N
0(t) =0 +/ 0—0(s)) 1=, . o Q(dz,d8,ds
W ’ o JeJo ( ( )) F(s™)v(s™)K(0(s7).0)>2 ( )

V(t) = ~(a(t), 6(t))

where (ag,8o) is a random variable with distribution pg, § is defined by (2.8), and Q is a Poisson

measure on Ry x © x Ry with intensity dzv(df)dt. They also note that F(t) = E [A(a(t),0(t))].

Note that Theorem 2.1 means that in large population, the dynamic of the epidemic becomes
deterministic.

2.3. Main Results. The purpose of this section is to establish a Functional Central Limit Theorem
(FCLT) for the fluctuation of the stochastic sequence around its deterministic limit. More precisely,
we define the following fluctuation process:

i = VN (N —p),
and we want to find the limiting law of ™.

Remark 2.4. By classical central limit theorem’s it follows that /lév converges to fig as N — oo to
a centered Gaussian variable such that for any regular function @ and 1,

E [(i0, ¢) (fr0, )] = Couv(p(ao, 0o), 9 (ao, 00))-

We start to recall the following results on weighted Sobolev spaces. We use this for tightness.
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2.3.1. Weighted Sobolev spaces. We assume that v is absolutely continuous measure with respect to
the Lebesgue measure. We introduce the following Sobolev spaces. For any j € N and o € R4, let
us consider the space of all real function g defined on R4 x © with partial derivative up to order j
such that,

DPg(a,6)?
lolie={ 3 / D790 OF 4 a0y | < oo,
0<‘,8|< R+><9 1 + a )

where |8| = Bo + B1 + --- + Bq with 8 = (Bo, b1, , B4) and Dﬁg(a,g) — 3|ﬁ|g/aa5039f1...395d'
Let W3 be the closure of the set of functions of class C*° with compact support on Ry x © for the

norm || - ||j.a- W{® is a Hilbert spaces with norm || - ||j,o. We denote by (WO_]’O‘, [ - H_j@) its dual
space.
Note that
if & > k,then || - o < ||+ w0 @nd || - [l-pa < ||+ k0

if o/ > a, then WP — WEand Wy — wyhe,
Let C7“ be the space of function g with continuous partial derivatives up to order j and such that
for all B € N+ (B8] < j
DBq(a,0
L 1D%(a,0)] _
a—oco 1+ a®
This space is normed with

olee = Y sup 2000
0<|pi<; (@0)ERx0 LT a
We denote by (C77%, || - ||—j.a) its dual space.

We recall that Cf is the space of bounded function of class C* with bounded derivatives of every
order less than k. Note that Cf = CF0 as normed space and we denote by C, k its dual space. For
o > 1, there exists C > 0 such that || - [|5,a < C|| - HC{?'

We recall the following Sobolev embedding ([25, Proposition 4.1.2] or [7, Section 2.1}):

We set
d+1
my = 2 + 1,

where [-] denoted the integer part.
b WSnJrk’a — Ck for m > mg, k> 0 and o € Ry. i.e there exists C' > 0 such that
- lleve < CI- It (2.10)

° WgnJrk’a “—H.S W(lf’aJrﬁ for m > mg, k 2 0, « € Ry and 8 > my where H.S means that the
embedding is of Hilbert Schmidt type. Thus there exists C' > 0 such that

I llkats < Ol - llmtk,a- (2.11)
Consequently for m > mg, k > 0, 8 = my, and a € R, the following embedding hold:
Wy Reth oy yy s (mihe (2.12)
We also have for a > %,
Wy B s ok (2.13)

We refer to [1] for more results on Sobolev spaces.
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2.3.2. Main results. Let a > % We introduce the following definition.

Definition 2.5. We set W a continuous centered Gaussian process with values in W™athe with a
covariance function given for all @, 1 € Wmd+1 Y oby fort, t' € Ry,

BV W) = [ (e s Rl ) (2.14)
where
Rlpe (@) = [ (0000.8) = 6.(0.0)) (44(0.8) = vx(@.0)) (0. 0)K 0, 8)w(dD)

We make the following Assumption.
Assumption 2.3. (1) E [ad*] < oo.
2) [osupgee K(0,0)r(df) < oo
Note that, the exponential distribution satisfies Assumption 2.3-(1).
The following theorem is our main result.

Theorem 2.6. Under Assumption 2.1, Assumption 2.2 and Assumptwn 2.3, as N — oo, iV

converges to fu in distribution in D(Ry, W, (ma+1).e “), for any o > 2, where i s a continuous weak
solution of
t

t
{ies 1) = (o, o) + /O (i, Dsps + Dasps)ds + / (Uis, A) 1, Beos) + (s N iy Reos)) ds + Wilor),

" (2.15)
for any bounded measurable function ¢ on Ry x Ry x © of class C' with respect to the first two
variables such that ¢ € Wmd+2a and where W is a Gaussian process with covariance function
given by Definition 2.5

We refer to Section 3 for the proof.

2.3.3. SPDE. We assume that fig(da,df) = tg(a,0)dav(df). We define the process ()0 belongs
to Wg(mdﬂ)’a, as the solution of the following SPDE: for any (a,f) € Ry x ©,

Oti(a, 0) + dyty(a,d) = —@(t)’y(a,@)ut(a,ﬁ) —3(t)y(a,0)iy(a,b) — \/@(t)*y(a, ui(a,0)(i(a,0)

a(t,0,0) = /R B [(8(t)ueta, 6) + 5 (1)in(a,8)) (a.0)

/310, 0)usa, H)Gi(a, 9)} K (0, 0)dav(dd) (2.16)

22(0, a, 0) - ’ll()(CL, 9)

8"(15):/R X@A(a,@)at(a,e)dal/(dQ),

\
where (; is a Gaussian space-time white noise (see [19] for its properties). Note that ; € W, (mat1).e
mg+1,«

and for every ¢ € W, ,
d)/ N / (a,0)qs0(a, 0)dav(d6)ds,
R+X@
where

gsp(a,0) = v/v(a,0)us(a,0) / (0,0) — (a 9)) K(6,0)v(d6).
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The following Proposition characterizes the solution of signed-measure i when it has a density.

Proposition 2.7. Given 4 solution of the system of equation (2.16), for all ¢ € ngdﬁ’a,

(@, ) = {0, ) + /O (i, Daip)ds + /0 (1 \) (110, Rp) + (110, )1, Bp)) s + Wilg).  (2.17)

Conversely given [iz(da,df) = t(a, 8)dav(dl), solution of equation (2.15), G is the unique solution
in law of equation (2.16).

Note that when fi,(da, df) = ti(a,0)dav(de), is a solution of equation (2.15), 4 satisfies equation
(2.17), and we easily derive that 4 is a solution of equation (2.16). The sufficient condition follows
by integration.

2.3.4. Link with literature. In this section we show that the FCLT describes in Theorem 2.6
corresponds to the result obtained in [28]. We recall that when there is no memory (K (-,0) = K(6)),
the model describes here corresponds to the model introduced in [9].

We set

&(t,0) = /R (@ BKE.0)inf0,P)dav(ad)

the fluctuation of the average susceptibility of the population.
We introduce the following Gaussian process.

Definition 2.8. We set (Mo 1, Mo 2, M1, M) a centered Gaussian process with covariance function:
for t,t' >0 and p,1 two non-negative measurable functions by,

(1)
COV (9)?071( )( ) im()l )

Cov ( (ap +t,00) exp < / v(ag + s,6p)ds > ,(ag +t',0p) exp (— /Ot/ S(s)v(ap + 8,90)d5>>

(2)
Cov (Mo2(0) (), Mo 2(¥)(t))

= / ola+t,0)(a+t,0)ug(a,d)exp (—
R4 x©

tvt!

0

S (r +a, 9)d7“> dav(dh)

t/

—/ o(a+t,0)p(a+t’,0)ug(a, 8) exp <—/ S(r)y(r +a,0)dr —
Ry x© 0

(3)
COV 9)?1( (), My () (¢ )) =

/ / o(t—s,0)(t' —s,0) exp (—/ S(r)y(r — s,0)dr — F(r)v(r — 5,9)dr> S(s,0)T(s)dsv(dh).

s

Sy (r +a, 9)dr> dav(de).

0
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(4)
COV (f)ﬁg E):RQ (¢)( ))

//Mt (t—a,0)(t —a 9)exp( v S(r)y(r —a,6)d )3( V& (a, §)dav(dh)

—/@/0 o(t—a,0)y(t'—a, 0) exp <—/ S(r)y(r —a,0)dr — S(r)y(r — a, 0)d7’> S(a)S(a, 0)dav(dd).
(5)

Cov(90 () (£), M (1) (1)) = / / / / Colt — 5, 000(f — a,0)(s — a,0)3()5(0)S(a, 0)

exp < / S(r)v(r —s,0)dr — t S(r)v(r —a, 5)dr> K(6,0)dadsv(dd)v(d6).

(6) Cov(M1()(t), Mo,1(4)(¢')) = Cov(My () (%), Mo,2()(t)) = Cov(Mo.1 () (), Mo 2()(t)) =
0, Cov(Ma () (1), Mo,1(4)(t)) = Cov(Ma () (t), Mo 2(4)(t)) = 0.

The expressions of (Mg 1, Mo,2, M1, My) are given in Appendix Subsection A.2.

Using the method of characteristics, we easily derive the following expression for the solution.
This proposition shows that Theorem 2.6 is equivalent to establishing the fluctuations for the average
total force of infection and the average susceptibility of the population.

Proposition 2.9. Given 4 solution of the system of equation (2.16), the pair (@, é) given by (2.8)
and (2.9) respectively, is the unique solution of the following system of integral equations

) =— / t /R o Ma +t,0)y(a + s,0)uo(a, 0) exp (- / t F(r)y(r + a,9)dr> dav(d0)F(s)ds

/ / / (t—a,0)y(s—a,b) eXp( / S(r)y(r —a,) d?“) 3’( )15 (a)S(a, 8)dsdav(df)

// t—s&exp( /3 T—S@d?“) (@( )&(s,0) +F(s)S(s, 9))dsv(d0)

+ Mo, 1 (A)(£) = Mo,2(A)(t) + M1 (A)(2) — Ma2(A)(2) (2.18)
and

S(t,0) = _/0 /R+X® v(a+t,0)y(a+ s,0)up(a, ) exp (_/0 S(r)y(r + a, G)dr) K(0,0)dav(d0)§(s)ds

_ / / t / "t — a9 (s — . 8) exp (_ / S —a 5)dr> 3(5)5()S (0, 0) K (8, 0)dsdav (dd)

// (t —s,0) exp< / F(r)v(r —s,0) dr) (g( )S(s,0) +5(5)6(s, 9)) K(0,0)dsv(df)

+ Mo, 1 (VK (- 0)) (1) = Mo2 (YK (-, 0)) () + M (vK (-, 0))(t) — mz(vK(g,l%)))(t)-
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Conversely, given (@, @5) solution of the system of equations (2.18)-(2.19),

(a—t@exp( fo a—t+s,9)ds>
f Fi(s,a—t+s,0) exp( f%’ r+a—t,9)dr>ds if a >t,
ut(aae):
a(t aOQexp( fta s—t—l—a,@)ds)
fFl(s—f—t—asé’exp( sta T+a—t9)dr>d8 if a <t
(2.20)
where

F (ta a, 9) = g(t)’}/(m Q)Ut (a7 9) + \/g(t)’)/(m e)ut(a7 H)Ct(a'a 0)7

is the unique solution in law of equation (2.16).

The set of equation (2.18)-(2.19) is exactly the set of equation (3.16) — (3.17) in [28, Proposi-
tion 3.10] when K (6,0) = K(6).

3. PROOF OF CENTRAL LIMIT THEOREM

We easily check that for any test functions f : Ry x Ry x R — R, such that for all § €
O, (t,a) — fi(a,0) = f(t,a,0) is a continuously differentiable function with respect to its first two
variables, we have

t

t
(e, fo) = (ud s fo) + / (U, Oafs + Osfs)ds + /0 (W Nl Rf)ds

1 N t o0 " N, N B _
O A A (R T A ) R O AL )
(3.1)

where @, is the compensated Poisson measure of @y, and Rf is defined by (2.6). Consequently "
satisfies the following equation,

G ) = Gl fo) + /O (B L(f2))ds + / VI (£)ds + W (1), (3.2)
where L(f;)(a,0) = 9 fi(a,0) + dufi(a,0), and VN (fi) = (i, ) (i, Rfe) + (e, N (i s Rfe), with
Rfy(a,0) = /@ (£(0.0) = fi(a,0)) 7@, O)K (6, 9w (d0)

and
N 1 - [ e 7 N N al 7]
W (f) = —= /// fs(0,0) — fs(ay (s7),0; (s— 1.~ _ = Q. (ds,df, dz
M= 522, o (£:00,0) = £ulal (5708 (57) T vy o (o 2 O )
(3.3)
The quadratic variation of W;¥(f,) is given by
t
WY (f0) = [ ) RO p)s (3.4

where

O 0.0) = [ (#10.0)= (0.0)) 1(e.0)K(6.5)0(dD)
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To prove the convergence of Theorem 2.6, we first establish tightness of 4V in a suitable Sobolev
space, which implies the existence of a convergent subsequence of i’V. Then we show that the limit
of the subsequence does not depend on the choice of the subsequence and conclude using continuous
mapping theorem.

3.1. Tightness. In this section, we will establish tightness of the process i’V. To do this, we will
use the Aldous tightness criterion for Hilbert space-valued stochastic process, as introduced in [14,
pages 34 — 35| (see Definition A.1 in Appendix). We also refer to [4, page 13]. According to Aldous
criterion, we need some moment inequalities to prove tightness. Therefore, we will first establish
the following preliminary results.

3.1.1. Preliminary results. We first introduce the following two process. For 1 <k < N andt >0
let AN (t) be the number of times that the k-th individual with trait 6 has been (re-)infected on
the time interval (0,¢]. The process ALY is then define as follows.

/// 3 (7)Y (sT)K (QN( )9)22Qk(dz,d0,d8).
o(

We consider an i.i.d copy ((ax(t),0k(t)))z of the pair (a(t),0(t)) given by Remark 2.3 using the
same (Qg)r as in (2.2). We then introduce for every k£ > 1 and ¢t > 0, the following process

t o0 -
_/0 /@/0 LSy o K (04 (5 822 Q47 46, ).

In the expression of Ay, we use the same (), v) and (Qg)x as in (2.2). As the family (ag, 0r)k>0 are
iid, (Ag)k>1 are also i.i.d.
Now for each k > 1, we compare the process AY (t) with the process Ag(t).

Lemma 3.1. Under Assumption 2.3, fork € N and T >0

’ tes[%pT]’AlC ~Alt) ”(aol’ 0/)1<k/<k]
< /O L[ 6t 6ROy (0.0 = 36 s K 00| | (o), vt
and
E tesgé%]‘afcv(t)—ak(t)"<a0,90> | STOV@).
Moreover,
sN(T) < \;\%Texp <4T>\* /@ 228[((0,5)1/@5)). (3.5)

Proof. The proof follows exactly as in the proof of [9, Lemma 6.2], taking,
Moan @k (1) = Aag (1), 0% (8), and v, v (ai (1)) = v(ai’ (t), 67 (1).

In [9] the elapsed time since the last infection corresponds to what we define as age of infection.
Similarly, we take (Mg a, (¢ (ax(t)), Vi, 4, 1) (ax(t))) in the same manner.

The main difference is that, in [9] the rate at which the process Aév jumps, T{CV and the rate at
which the process Ap jumps, Y, do not depend on the parameter 6. The only difference with the
proof in [9, Lemma 6.2] arises from the fact that we use the following inequality

TN K O1(),0) = F () (5)K (01 (5),0) | w(ad) < 21 / sup K (0, 0)(df)

O 0co
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instead of the inequality |Y1(s) — T (s)| < A, given in [9, Lemma 6.2]. O

As in [28] we introduce

& o
X8 (t, a,00) = P ((ag(s))se[oﬂ # (ap(5))sepos: VK =1, K| (%ﬁé)mgk) ,
and we deduce the following Proposition for the moments inequality.

Proposition 3.2. Under Assumption 2.3 for all N > k, and t € [0,T] there are positive constant
Ci.1 independent of (ap)i1<i<k such that,

XW(t, a0, 60) < CprNF/2 and E [yg ®* (a 0’96)1<i<k] < CprNH2,

Proof. The proof follows exactely the same reasoning as in [28, Proposition 5.4]. More precisely, in
the proof of [28, Proposition 5.4], we replace AY (¢) with the following expression

/ / / Bk 2 ~ 15 ek oy )82

As in the proof of Lemma 3.1, AaN e y(ag M) == Aady (),05 (t)) and 'yAév(t)(aéV(t)) = v(ad (1), 00 (1)).
Similarly Ay ) (af (1)) := Aag (), 0 (1)) and v, (ar(t) := y(aw(t), 04 (t)).
We recall from [9] that TfCV is the rate at which process Ag jumps, while T, corresponds to the rate

at which the process Ay jumps. Consequently, instead of using the inequality |Y1(s) — TV (s)| < As,
given in [28, Proposition 5.4], we use

/ )g $)71(s) K (01(5),0) — 5 (s)7Y (S)K(H{V(s),g)‘y(dg) < 2\, / sup K (6, 0)v(df).

O 0co

Qr(dz,dd, ds).

Additionally, we also use the fact that
[ [5ernK00(0.0) = 5 (2 ()6 (9.0) w100

<5 =+ A [ [ K 61(5).0) = 2T (K 07 (:).)] 1)

7N J— ~ ~
SE (s) = F(s)| +2A ; zgng, 0)v(dO) LN (5)2ay (s) or 0N (5)£61 (s)

<3V (s) - B(s)] + 2\ / sup K (0, 0)v(dB)AY (s),
[SXUSC)

instead of the inequality | T1(s)—T (s)| < |§N(s)—§(s)|+)\*AJl\7(s) given in [28, Proposition 5.4]. [
We also establish the following Lemma.

Lemma 3.3. For any a € Ry and z := (a,0),y = (d',0') € Ry x O, the mapping 6, and
WY = R, defined by 6,(¢) = p(x) and Dy y(p) = o(z) — ¢(y) are linear continuous. In
partzcular there exists a deterministic constant C' > 0 independent of 6 and ¢’,

102l - (mg+1).0 < [02ll-mye < C(1+a®)
||D9:,y”—(md+1),a < ||Dac,nymd,a <C(+(av a/)a)'

Proof. For all ¢, we have | D (¢)| < [62(¢)| + |dy(p)|. Hence it suffices to show that ||0z]|—m a0 <
C1(1 4+ a®). We have for x = (a,0),

52(6)] = 0(@,0)] < pllenn(1+ %) < Clpllmyall +a%),
where we use the fact Wy — C0«. -

(3.6)
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3.1.2. Suitable Sobolev space to establish the tightness of iV
Lemma 3.4. Under Assumption 2.3, for all T >

sup sup E [||;" IIde o] < 0.
N>10<t<T

Proof. We adapt the proof of [4, Proposition 4.7]. Let (¢g)r>1 be an orthonormal basis of Wy,
By Parseval’s identity,

1A 1 g0 = D s 0k)°
We have =
N
(i, ox) = VN NZsOk(aj-V(t)a@jN(t)) E [pr(ai(t), 01(2))]
j=1
= E]k\fl(t) + Eﬁg(t), (3.7)
where

-~

Using the independence of the family (aj,0;);, it follows that,

E |3 =) Zzﬁ[W% (1)) — Epr(ar (1), 02(1))’]

k>1 k>1 j=1

= > E |(prla (). 6:(8) — Elpu(ar(t). 62(1))))?]

k>1

< E[(erla(®),0:(1))’]

k>1

= > E (o010 28)]

k>1
= E [[16(a1(0).01 1)) |2 m0)
<02E[(1+(a0+T) )]

< 2%C?%(1 + Elad®] + T%) < o0,

where line six follows from Lemma 3.3 and the fact that a;(t) < aj + T, while the last line follows
from convexity and Assumption 2.3.
Consequently

sup sup E ZEJIXZ(t)Q < 0. (3.8)
NZ10<t<T | 15T



14 ARSENE BRICE ZOTSA NGOUFACK

On the other hand, by exchangeability we have

2
N
E Y EN0)| = %ZE > (wn(a) (1), (1) = nla;(t), 6;(1))
k>1 k>1 j=1
-3E [(gomiv (1),67 (1)) — pr(an (1), 61(1)) ]

k>1

— 1)) E[(pxlal’ (t),61(8) — erlar(t), 61(1))) (n(ay’(£),65 (1)) — eraz(t), b2(t)))] -

k>1
(3.9)
In what follows, we use the notation D introduced in Lemma 3.3.
Since a¥ (), a;(t) are upper bounded by a} + t and 0¥ (t), 6;(t) € ©,
= 1) E[(prlad (1), 01 (1) — rlar (1), 01(1))) (er(ad’(2), 057 (1)) — pr(az(t), 02(1)))]
E>1
2
SN =DE | L1 (5 2ans (61, b sup or(@,0) — oy, 0')
{( k/(ﬂ#( k (t))vk _172} m,yéaé\/ag-&-T,@ﬂ’G@; ’ ‘
2
= (N — 1)E 1 oN as I_ sup D z,0),(y,0") ||
i {( k/(t)i( k (t))uk 1’2} x,ygaéVa3+T,9,9’€@ H ( )(y )H M, (310)
200 2 1 2\2cx 20
<2 & (N—].)]E |:]].{( g() (ag (1)), k’:lQ} (1+(a0\/a0) +T )i|
= 22003 (N — DE [\ (¢, a0, 00) (1 + (ab v ad) + 72|
< 2'71C?Cor (1 4+ 2E [ag?] + T°*) < oo,
where the second equality follows from the fact that (¢g)x is an orthogonal basis of Wi'"®, and

while the next equality from Lemma 3.3. The last line follows from Proposition 3.2, convex1ty and
Assumption 2.3.

Using again the fact that (¢ )x is an orthonormal basis of W)
we have

MY Temma 3.3 and Assumption 2.3,

2
ZE[ (il (£),07 (1)) — pr(ar(t), 62(1))) } =E | > (D (1.0 () (ar (0.1 (1) P
E>1 k>1
=E [HD(a{V(t),e N (). (a1 (0,601 ()| e, ozj|
<2971C? (1 + E[ad] + T2a) < 0. (3.11)
Consequently from (3.9) ,(3.10) and (3.11) it follows that,

sup sup E Z_évl(t) < 0. (3.12)
NZ10<t<T | 15T

As a result from (3.7), (3.8) and (3.12) it follows that,

sup sup ]E[HMNHZmda] <2 | sup sup E ZH%(U + sup sup E ZE{XQ()S)Q < 0.
N>10<t<T NZ10t<T |57 N210<i<T |35
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—mMq,x

Lemma 3.4 implies that for o > %, we have gV € W,
what follows to establish tightness.

. We will use this Sobolev space in

3.1.3. Proof of tightness. We will first shown that the moments of the supremum of the process
(W) and (V) are well defined in suitable Sobolev spaces. Then we will deduce their tightness as
well (a'V).

Lemma 3.5. Under Assumption 2.1, Assumption 2.2 and Assumption 2.3, (WtN)t s a martingale
with paths in D(Ry, Wy "*%) almost surely. Moreover, for all T > 0,

supE [ sup |[|[WN ||_md a} < 0. (3.13)
N

0<t<T
Proof. We adapt the proof of [4, Proposition 4.7]. We recall (3.3)

N o o +00
N o 1 Y N,/ — N/ — — ~
w0 = 5D L L (0.0 = R 600 60) Lo i o102 Q (5.2

Mg,

We start to proof (3.13). Let (¢r)x>1 be an orthonormal basis of W)

WX 0 =S (W (1))

k>1

. By Parseval’s identity

Using the fact that for all k > 1, (WX (p1))¢ is a martingale, from Doob’s Maximal inequality,
orthogonality of (Q)r and exchangeability, from Assumption 2.1, it follows that,

E[sup Wi ||_mda] ZE[sup (Wi (‘Pk))]

O<t<T i>1  Lo<i<T
<4YE[(WH(en)’]
k>1
_42/ / [ 0r(0,0) — s%(m(s),01(8))>2§N(s)7{V(s)K(0{V(s),5) v(df)ds
k>1

S A / / HD(09 )»(a1(s),01(s)) H—md, K(6, ( )»5)} l/(dg)ds
<4C2\ / / 1+ (ah + 1)) (e{V(s),é)} v(dB)ds

< 222020\ T (1 + E[ag®] + T%) < o0,

where the last two lines follows from Lemma 3.3, Assumption 2.2 and Assumption 2.3. This conclude
(3.13).

The integrability of W}V in W, "¢ follows from (3.13). Gathering this with the fact that for
all k > 1, (W} (¢r)): is a martingale, it follows that (W) is a W, "¢ “-valued martingale. To
conclude it remains to show that (W), is cadlag. This follows from inequality (3.13) and the fact
that (W;¥ (o)) is cadlag, see proof’s of [4, Proposition 4.7] for more details. O

We will use the following Lemma to control the moments of the process (V,V); in Lemma 3.7.
Lemma 3.6. Under Assumption 2.3 and let (pr)r be an orthonormal basis of Wgnd’a. Then,

sup sup E Z(ﬂiV,Rgoky < 0. (3.14)
N210<t<T |55
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Proof. We recall (2.6),
Rf(a,0) = /@ (£(0,0) = £(a.0)) 2(a,0)K(6,)(ad).

We have
N
(i, Rpy) = VN (JIV > " Rop(af (1), 07 (1)) — E [Rer(as(t), 91(75))])
j=1
= ZR5(t) + Ep,(t), (3.15)
where
4 1 N
=Rs(t) = VN | 55 D (Rer(a (1), 07 (1)) — Reow(a; (1), 05(1)))
j=1

N
=) = VN ( © O Rerlas(0), (1)) — E[Rew(an (1) elosm)

We recall Using the independence of the famlly (a;,0;)j,v < 1 (Assumption 2.1) and Fubini
Theorem’s with respect to measure K (-,8)v(df) (Assumption 2.2), it follows that,

E{ZHM ] NZZE[R%% 65(t) — E Ry an (1), 02(1))))?]

k>1 k=1 j=1

= S E [(Renlar(t), 02(8)) — E[Rer(ar (1), 6:(1))])’]
k=1

< E[(Rer(ar(t),0.(1)))]
k>1

< SB[ [ (510.0) - aulan .02 K(0u(0. )01
k=1 /O

= | E (1205 0000 e K010, (D)
< 22°C? (14 E[ag®] + T%),

where the last line follows from Lemma 3.3 and Assumption 2.2.
Consequently from Assumption 2.3

sup sup E |:Z Eﬁ4(t)2] < 0. (3.16)

N2>210<t<T E>1
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On the other hand, by exchangeability we have
2

N
E > (EN50) NZE > (Rew(ag (1), 67 (1) — Row(a; (1), 0;(1)))
k>1 k>1 7j=1
= S E [(Reulal (0,67 (1) — Benlar (0 01(1))°]
k>1
+ (N =1) Y E[(Rew(ad (t),00 (1)) — Reow(ar(t),01(t))) (Row(ad (t),05 (£)) — Ryw(az(t), 02(t)))] -

k>1
(3.17)

Since al¥(t), a;(t) are upper bounded by a} +t and 0 (¢),0;(t) € © and as in (3.10),

— 1)) E[(Rer(ar (t), 01 () — Rer(ar(t),01(1))) (Rew(ay (t),05 (1) — Reor(as(t), a(t)))]

k>1
2
SV =DE | Lox (4)2ay(0),i=1,2 sup > |[Ron(z,0) — Rox(y. 0')]
x,ygaéVangT,0,0’E@ k>1
2

< CorE sup > |Rek(x,0) — Ror(y, 0'))|

x,yga(l)\/angT,O,G’e@ E>1

- (3.18)
<20y 7E sup Z (Rep(z,0))?

$<aé\/a3+T,0€@ k>1
< 2C2,TE sup / ”D 09 (x,6) ||—md @ ( ) (dg)]

_:cga(l)Vag+T,9€@

< 2'CypC? (14 2E[ag”] + T°%),

where the second inequality follows from Proposition 3.2 and the last two lines from the fact that
(¢r)k is an orthonormal basis of Wj'@® and from Lemma 3.3 and Assumption 2.2.
As in (3.18) we have,

S E[(Reeal (1.6 (1) — Renlar(0),0:(1)’]

k>1

2
=B Ly sy S0 > [Rw(w,0) = Ry, )]
z,y<ag+T,0,0'€0 > (3.19)

22(102
<
N
Consequently from (3.17) ,(3.18), (3.19) and Assumption 2.3, it follows that,

=— Cir (1 +E[a§*] +T%) .

sup sup E ZE],X;;(t)Q < 0. (3.20)
N210<t<T |55

From (3.15), (3.16) and (3.20) we deduce (3.14).
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Lemma 3.7. Under Assumption 2.1, Assumption 2.2 and Assumption 2.3, for all T > 0, and
1
o > bE

sup sup [HVtNH ] < . (3.21)

—mgq,x
N 0<t<T

M,

Proof. Let (¢k)r>1 be an orthonormal basis of W

WV e = S (VN (on)

By Parseval’s identity

k>1
<2 (Y, N2 (g Reow)® + (e, N2 (i, Repr)?)
k>1
<20, 02 ZR% 0N ()% | +2(ue, V2D (i, Repr) .

k>1 k>1
As (ug, A) < Ay, from Lemma 3.6,

sup sup E | (ui, V2D (i1, Rpg)® | < o
N>10<t<T o1
To conclude, it remains to show that
sup sup E [ (2, ) Z ZRS% ( )2 || < . (3.22)
N>10<t<T o1

As the family (a;(t),0;(t)); are exchangeable, from the expression of Ry and the fact that v < 1
(Assumption 2.1) and [g K(-,0)v(df) =1 (Assumption 2.2), it follows that

N
E [ (), \)? Z Z or(a ;V ,JN())Q
k>1 j=1

=E [(3, ) Rex(al (1), 07 ()

k>1

~ 2
<E <N£Vv >‘>2 sup Z ‘@k(oa 0) - Sok(yv 9/)}
ygaé+T,9,9/€@ k>1

=E (i, 0 sup HD<0,9>,<y,e/>H2_md,a]
y<ay+T,0,0'€©

< 202K [l 2(1 + 0B + T2)]
= 22C?E [(1 + a§® + T**)E [(f1y", A)?|ao] ]
< 22040202’71(1 + E[(L(Q)a] + T2a),
where the last lines follow from Lemma 3.3 and Proposition 3.2 given that (a¥, \) = VN (@N(t) - 1?(75)) .
This concludes (3.22). O

Remark 3.8. Note that for o € WP IL(@) lmya = 10allmpa < ||@]lmys1.a- This implies
that for all $ € W, (mat1).e s L (D) = mg+1),0 < 1Pl —mg,ar where L is the adjoint operator of L.
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Indeed,
IL* (@)= (mat1).0 S N@ll-maa  sup (L) Img.a < [€ll-mg.a-

l#llmg+1,0=1

We may consider the following decomposition in W atla

t t
iy = +/ L*(pdyds +/ VNds + W, (3.23)
0 0

Proposition 3.9. Under Assumption 2.1, Assumption 2.2 and Assumption 2.3, for every a > %,
the sequence of the laws of (W) is tight in the space D(Ry, Wy ") and (i) n in the space
Proof. (W™)y is tight if and only if Tr(< W >>) is tight, where Tr(< W¥ >>) is the trace of
< W > given by (3.4) (see [14, page 40]).

We have .

Tr(«< Wh ) = Z/ (', N (ud, RP i )ds.
k=170

However for r < T, as v < 1, from Lemma 3.3, we have,

N
1
D B = 37D RO gi(af (), 07 ()
k>1 k=1 j=1

1
Consequently for all stopping time (77V) such that 7% < T,0 < 6 < &,
N4§
Tr(< WY ) v = Tr(< WY ) v| = / (N>l RPpp)dr
a k>1
L X
j 2
<22a)\*5/02 1—|—NZ(CL%)2Q+TQ
7j=1
where the last line follows from the fact that (uX, \) < ..
Therefore

sup sup E HTT(<< WY ) vys— Tr(< WY >>)7.NH < 22906'C?(1 + E[adY] + T%%).  (3.24)
N §<0’
Gathering (3.13) with (3.24) it follows that the sequence of the laws of (W¥)y is tight in
D(Ry, W, ™*%) according to Definition A.1.
On the other hand, to prove the tightness of (4" )y, as (W) is tight, from (3.23) it remains to
prove that fg L*(pN)ds + fg VNds is tight.
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Indeed, we have

™46
[, LG+ vias

N

<2 / (12 G2 170+ VN2 17 )
md+1

) T+¢ N2
<2(5/0 (H/J, H_ﬂ%l7 +HV; Hf(md+1)7a> d37

where the last line follows from Remark 3.8.
Hence from Lemma 3.4, and Lemma 3.7, it follows that,

TN4§ 2
sup sup E / [L*(/li,v) + VSN] ds < C§(T+ ).
N 6<8 N
_(md—"_l)’a
This concludes the proof. ]

3.2. Characterization of the Limit of the subsequences.

Lemma 3.10. Under Assumption 2.1, Assumption 2.2 and Assumption 2.3, the integrals fot L*( [LS )ds

and fg VNds are almost surely well defined as Bochner integrals in Wy (mat1).a

* for any a > 2 In
particular, the functions t — fg L*(aN)ds and t — f(f VNds are almost surely strongly continuous

. - 1
in W, (ma+1).a

Proof. We adapt the proof of [4, Lemma 4.9]. Since W, (matl)e 4 separable, it suffices to verify
that (see Yosida [26, Theorem 1, page 133] ):

e For every ¢ € Wih® the functions t — (L*al, o) = (i, L(g)) and t — V;N(p) are
measurable.
e The integrals f(f IL*(A2) || = mg+1),0ds and fot IV (my-+1),ads are finite almost surely.

The proof for the first integral follows from Remark 3.8, and Lemma 3.4 and for the second integral
from Lemma 3.7. g

We will use the following Corollary to characterize the space of the limits of the subsequences.

Corollary 3.11. Under Assumption 2.1, Assumption 2.2 and Assumption 2.3, for all T > 0, and
o> 3,

sup E [ sup ”ﬂi\[’z(mdﬂ)’a] < 00, (3.25)
N 0<t<T
and t — ,EL,];V belongs to D(R, Wa(md+1)7a)'

Proof. From (3.23) by convexity we have,

T
sup 1 12 (1), < 4||ﬂévll2_(md+1),a+4T/0 L (D12 (g 1),0 05

T
AT [NV s +4 s 12 o
As a result from Lemma 3.4, Remark 3.8, Lemma 3.7 and Lemma 3.5, we deduce (3.25).
The fact that f;' is cadlag follows from the continuity of the integral in Lemma 3.10 and the fact
that W}V is cadlag in Lemma 3.5. O
The following Proposition states that all the limits of any converging subsequence, of (W) y
belong to W, "“ and are continuous, while those for (2¥)y to W, (a1 are continuous.
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Proposition 3.12. For a > 3, every limit W of the sequence W)y in DRy, W, ™) and [i of
the sequence (i™N)n in D(Ry, W()_(md+1)’a) satisfies

E | sup HI/IN/tH? ] < oo and E { iuf H/th%(de),a < 0. (3.26)

—MmMgqg,&
0<t<T 0<i<T

Moreover, the limit laws are continuous.

Proof. From [2, Theorem 13.4] it suffices to prove that, for all 7 > 0, the maximal jump size of W
and Y on [0, T] converge to 0 almost surely. So the result follows from the following inequality
C

~N ~N N N
sup [{itg 5 o) — (-, )| = sup Wi (@) = W (o)| < ik
0eC, |@llmy+1,a=1 0eC, [1@llmg,a=1 N

where we use the fact that, as a > 3, from (2.13), ;" C W'+~
Consequently

C
~N ~N N N
sup ||y — My ||—(md+1),oc = OE?ST W, — W= Hfmd,a < ﬁ

Inequality (3.26) follows from Corollary 3.11 and Lemma 3.5 combining with the fact that
the mapping g — supoci<r ||9¢/lk,o from D(R+,W(;k’°‘) to R4 is continuous at every point in
C(Ry, W, ). O

Proposition 3.13. Under Assumption 2.1, Assumption 2.2 and Assumption 2.3, for any o > %,

(md+1)7a)

The sequence (W) converges in law in C(Ry, Wy toward a centered continuous Gaussian

process W given by Definition 2.5.

Proof. As (W) is C-tight in D(R, W, (mdﬂ)’a), we can extract a subsequence denoted again
(W) x that converges to W in C(R, Wa(mdﬂ)’a). It is easy to check that W is martingale (see

for example [25, Proposition 4.5.1]). From Proposition 3.12, W is a square integrable martingale
such that for ¢ € WyeHh®,

lim < WY >y (p) =< W > (),

N—o0

where we recall that < W¥ > is given by the following expression in (3.4).

t
<WN >, (¢) =/ (N, Nl , R p)ds.
0

We set for g € D(R4; P(R4 x 9)),

Hy(g)(t) :/0 (95,)‘><95,R(2)g0>d8.

Noting that, for o > %, from (2.13), andﬂ - W(;nd+1’a. Consequently, from expression of Ry in
(3.4) and Assumption 2.1, it follows that, there exists C' > 0, for all (a,6) € R} x O,

ROe0.0) < [ (0(0.0) = o(a.0))” K(6.0)(ah)

<2l grars < 20%0gR, 1

where the last line follows from Assumption 2.2.
As a result, it is easy to check that,

sup [Hy(g")(t) — Hy () ()] < ATC* Nl s1.0 sup llgi — gillzv-
0<t<T 0<t<T
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So from continuous mapping theorem and Theorem 2.1 it follows that HA,uN ) — Hy(p) as N — oo.

So W is a continuous square integrable martingale with a deterministic Doob-Meyer process, so
it is characterised as the Gaussian process with covariance given by (2.14) and the uniqueness
follows. .

Proposition 3.14. Under Assumption 2.1, Assumption 2.2 and Assumption 2.3, Given W a
centered Gaussian process given by Definition 2.5, the following equation, for o > % and any

< qudH’a
G 9) = {fion 9) + /0 (s ()} + /0 (e N) (102 R} + (10 N) s Rip)) ds + Wil)s  (3.27)

has at most one solution fi € C(R4, Wo_(mdﬂ)’a).

Proof. For ¢ € Wi We define
Vt e Ry,Vs € [0,t],Y(a,0) e Ry x O, f(s,a,0) =p(a—(s—1),0).
It is easy to check that, f is the unique solution of the following parametric transport equation
Osfs(a,0) + 04 fs(a,0) =0 Vs e [0,1]
{f(t, 0.0) = (a.0).
Therefore from (2.15),

<IELt7 90) = </107 (Pt> +/O ((ﬂsv A><,u87 R@t—5> + <M87 )\><ﬂs, RSOt—S>) ds + Wt(@)?

where pg4(a,0) = p(a+ s,0).

(md+1)7a)

Let 4! and ' two solutions of equation (2.15) in C(Ry, W, . Consequently,

<lat1 - ﬂ%a (P> = /0 (<ﬂ; - ﬂg’ )‘> <:u87 R‘Pt—s) + <:u57 )‘> <ﬂi - /lgv R‘Pt—s>) dS, (3'28)
We recall that B o
Re(a.0) = [ (#(0.8) - 0(a.6)) 1(a.0)K 6, )v(c).
S}

Note that as @ > 3, from (2.13), "2 € W™, For ¢ € ¢]"1?, as v <1 (Assumption 2.1), we
have for all (a,0) € Ry x O,

Re-s(a.0)| < [ [(0.0) = p1s(e.)] 5 (0. 0)K (0. 0)(a)
< QHSDHCIZ"GWLQ?

where the last line follows from Assumption 2.2.
As a result, as o > %, from (2.13), there exists C' > 0 such that,
[Rot—sllmot2.a < 2C0elmgt2.0 and [ARG—s|lmg+2.0 < 2CA)@lImg+2.0- (3.29)

Note that as andH is dense in Wg“ﬂ’a, inequality (3.29) holds on qud+2’°‘.
Therefore from (3.28) and the fact that (ug, \) < A, it follows that,

t
It = 1 -nsty < AC [ 13k = sy
Then the result follows from Gronwall’s Lemma. O

Remark 3.15. Note that 0, appearing in (3.2) and (3.27) reduces the regularity of the test

functions by 1. So if we consider ¢ € Wgndﬂ’a we mut consider iy € W, " when dealing with

this term fg(,&év, dap)ds. Moreover i is not tight in Wy "%, so we will consider o € Wgnd+2’a.
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3.3. Proof of Theorem 2.6. From Proposition 3.9, (4V)y is C-tight in D(RJF,WJ(de)’a),

hence we can extract a subsequence denoted again (i) that converges to i in C(Ry, W,

(md+1),a)'

Moreover as iV satisfies (3.2) from Proposition 3.13 and continuous mapping theorem’s it follows
that 1 satisfies (3.27). Uniqueness follows from Proposition 3.14. This concludes the proof.

[1]
[2]
3]
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APPENDIX A.
A.1. Definition of tightness.

Definition A.1. Let H be a separable Hilbert space. A sequence of stochastic process (X™V)n €
DRy, H) is tight if the following conditions hold:
e Forallt > 0 and € > 0 there exists a compact K such that,

sxfp P(XN ¢ K) <e (A.1)

e for all e, > 0, €3 > 0, and T > 0, there exist &' > 0 and an integer Ny such that for all
stopping time TN < T,

sup sup P (HXTN+5 i\zf\;HH > ) < e (A.2)
NZ>=Np 66’

Note that the following condition implies condition (A.1): There exists a Hilbert space Hp such
that Hy <k H and for all t > 0,
supE [1X M) < oo,

where the notation < g means that the injection is compact.

A.2. Explicit expression of the random variable (M 1, Mg 2, M1, M2). To obtain their ex-
pressions, it suffices to compute (u¢, ). More precisely, by replacing u; by the expression (2.20) in
(U, ), we easily obtain the following expression,

(1) Mo,1() fR+X@ o(a+t,0)uo(a,d) exp ( [ 8(s)v(a+s 0)ds> dav(d0)
(2)

Moa(e)®) = [ platt) [ Y5t s 0ula0)G(a+ 50

X exp <— /: F(r)y(r +a,0)dr — ;/Os S(r)v(r+ a,9)dr> dsdav(df)

_ /e/otcp(t —5,0) /R+X® \/@(s)w(a,g)us(aﬁ)g‘s(a,§)K(§,9)dau(d§)

exp < / t F(r)y(r — s, e)m) dsv(df)

0= [ [ et-a) [ VORS00 — a0 - a0)

exp (- / S — a, 0)dr — % / F v —a, 9)dr> dsdav(df).
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