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RESULTADOS DISTRIBUCIONALES Y ASINTOTICOS DE CHAIN
MAXIMA PARA VECTORES ALEATORIOS INDEPENDIENTES

Esta tesis tiene como objetivo principal el estudio de la sucesion (M,,), de los llamados
“chain-maxima” (maximos en cadena), bajo la hipotesis de observaciones independientes e
idénticamente distribuidas (iid), con valores en RY. Se trata de un nuevo tipo de maximo
multidimensional, que se define recursivamente, a partir de un orden parcial en RY. Los
chain-maxima son usados como base para definir otros procesos como los chain-records (R,,),
los cuales han sido previamente estudiados en [25] y [41].

Este trabajo se divide en tres partes. En la primera se dan las definiciones de los procesos
de chain-maxima, chain-records y variables asociadas, para los cuales se obtienen resultados
estructurales y asintoticos, en el marco general de datos iid. En la segunda y tercera parte
se estudian, respectivamente, dos modelos particulares, a saber el de observaciones iid uni-
formes en [0,1]¢ y el de observaciones iid uniformes en el simplex d-dimensional A, En el
Capitulo[1| se presentan brevemente temas clésicos de récords unidimensionales asi como una
introduccion a los récords multidimensionales, seguida de una discusion de la bibliografia. En
el Capitulo [2]se dan las definiciones basicas y un estudio general de propiedades de los chain-
maxima y chain-records, bajo supuestos probabilisticos razonables. Se exponen propiedades
de la estructura Markoviana y resultados asintoticos, que pueden ser vistos como exten-
siones naturales aunque no triviales, de resultados unidimensionales similares, obtenidos en
[40, 52, [53]. Asimismo, se presentan y se exploran brevemente las ideas de chain-maxima
y chain-records asociados a 6rdenes estrictos y 6rdenes de conos. En el Capitulo 3] se estu-
dia el modelo con datos iid uniformes en [0, 1] y, entre otros, se derivan resultados para el
proceso (R,): independencia de sus componentes, probabilidades de transicion, densidades
marginales, representacién como solucién de una equacién de diferencias, etc. Asimismo, se
realiza un estudio exacto y asintotico de los “record-heights” H,, (probabilidad condicional de
un chain-record). Mediante el uso de técnicas de analisis de polos, de Flajolet y Sedgewick
[22], se obtiene una descripcion fina de los momentos E(H%), asi como de los momentos cruza-
dos. Finalmente, con dichos resultados se establecen convergencias para los record-heights y
para el proceso de conteo de chain-records. En el Capitulo [4]se considera el modelo uniforme
en el d-simplex A? y se estudian resultados similares a los del Capitulo , teniendo presente la
dificultad adicional que implica la dependencia entre las componentes de las observaciones.
En particular, el analisis de singularidades presenta una complejidad muy superior al del
caso [0,1]4. Ademas se destaca el estudio asintotico de (R,), mediante una representacion
como perpetuidad y la caracterizacion de la ley limite como probabilidad estacionaria de
una cadena de Markov. Finalmente el Capitulo [5] trata temas en desarrollo, con avances
parciales, especialmente enfocados en la convergencia en distribucion de (M,,), tema de in-
esperada complejidad. Este problema se ha relacionado con los niimeros de Delannoy, y con
un modelo de tiempo continuo, denominado “board-breaking”.
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DISTRIBUTIONAL AND ASYMPTOTIC RESULTS OF CHAIN MAXIMA
FROM INDEPENDENT RANDOM VECTORS

The main goal of this thesis is the study of the sequence (M,,), the so-called “chain-
maxima’, under the assumption of independent and identically distributed, R9-valued ob-
servations. It is a new kind of multivariate maximum, which is defined recursively from a
partial order on RY. Chain-maxima are used as a base process for defining chain-records,
which have been studied previously in [25] and [41].

This work is divided into three main parts. In the first, definitions of chain-maxima, chain-
records and related variables are given. Structural and asymptotic results for these processes
are obtained in the general framework of iid observations. In the second and third parts,
two particular models are studied, namely iid observations uniformly distributed on en [0, 1]4
and iid uniform observations on the d-dimensional simplex A¢, respectively. In Chapter 1] a
few classical results of record theory are reviewed, followed by some elements of the multidi-
mensional case and a bibliographical discussion. In Chapter [2 the definitions and a general
study of chain-maxima and chain-records are presented, under reasonable probabilistic as-
sumptions. Their Markovian structure is analyzed and several asymptotic results are given.
Such results can be seen as natural, though nontrivial, extensions of one-dimensional results,
first published in [40], 52, B3]. Moreover, the concepts of chain-maxima and chain-records,
related to strict orders or cone-orders, are defined and briefly explored. Chapter [3]is devoted
to study chain-maxima and chain-records of iid observations, uniformly distributed on [0, 1]¢.
Results for (R,) include, among others, the independence of the components, the derivation
of transition functions and marginal densities, a distributional representation by means of a
difference equation, etc. Furthermore, a detailed analysis of “record-heights” H,, (conditional
probability of chain-records) is carried out. Using tools of singularity analysis, developed by
Flajolet and Sedgewick [22], a precise asymptotic description of moments E(H¥) is given, and
the same is done with mixed moments. From these results, convergence theorems for record
heights and for the counting process of records are established. The model with uniform iid
observations in the d-simplex is presented in Chapter [4 Results similar to those of Chapter
are obtained, under the extra technical difficulty implied by the dependence of the com-
ponents of observations. In particular, the singularity analysis becomes significantly more
complicated than in [0, 1]4. Also, the chapter contains an asymptotic study of (R,) using a
perpetuity representation, which allows to characterize the distribution of limR,, as a sta-
tionary probability of a Markov chain. Finally, Chapter [5|is devoted to topics in progress, for
future research, especially focused on the weak convergence of (M,,), which turned out to be
a problem of unexpected complexity. This problem has been connected with objects such as
Delannoy’s numbers and a continuous-time model of fragmentation, named “board-breaking”
model.
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Chapter 1

Introduction

A record, as it is understood in Extreme Value Theory (EVT), is an extraordinary value of a
variable, which surpasses all of its kind. Probably everyone has heard and become interested
on records, in some context. For instance, in sports a great challenge for the elite athletes is
to break the current best mark. In finance there are many phenomena of this type as well,
such as record values of stocks or commodities. In climatology, especially when related to
global warming, record temperatures or record rainfall are of great public interest.

Records are rare events and we can formulate, from a stochastic modeling point of view,
some questions such as how often they appear or how long do we have to wait until the next
record and what its value will be, etc. From a statistical perspective, we can wonder if a
given model fits the athletic or climatological record data or if it can be used to predict future
records and prevent disasters.

The mathematical theory of records, based on the assumption of real-valued, independent
and identically distributed (iid) observations, is very well developed. There is an abundant
literature on distributional and asymptotic aspects of records and related objects, as can be
seen, for example, in [1], [4], [44]. More recent results on records from discrete or general
discontinuous distributions, can be found in [30] and [32].

Records are part of EVT, which deals with the behavior of extremes (maxima, minima,
records) of random processes. This theory has become increasingly popular in recent years,
due to many applications in fields such as finance and insurance; see, for example, [20]. EVT
has been developed mainly under the assumption of iid observations and its most famous
result is, by far, the so called Gnedenko’s trinity theorem. This result is a kind of Central
Limit Theorem for the sequence of partial maxima where the Gaussian limit is replaced by
three possible limit laws, dependent of the distribution tails of the observations. See [14] and
[49].

The classical theory of extremes, for real-valued, iid random variables, has been greatly
generalized and is now well established for stationary mixing sequences and other processes.
Also, the multivariate theory of extremes for iid random vectors, began to emerge in the late
70’s and is also fairly complete in terms of the possible limit laws and domains of attraction.



On the other hand, multivariate (componentwise) records did not have a parallel development
because, unfortunately for asymptotics, there are, almost surely, a finite number of records
in the whole sequence of iid (vector-valued) observations. However, see [16] and [28] for an
interesting result about multivariate records approaching a curve, conditional on there being
many records.

Other definitions of multivariate records, which are natural and amenable to asymptotic
analysis, have been proposed in the literature. For instance, chain-records and Pareto-records,
studied in some detail in [25] and [41]. This thesis is devoted to the analysis of chain-records
and related processes.

1.1 One-dimensional records

Let (X,) be a sequence of real-valued random variables defined on a common probability
space (2, F,IP). By convention we declare X; to be a record and, for n > 2, X, is said to
be a (upper) record if it is greater than all previous observations, that is, if X,, > M,,_; (or
M, > M,_,), where M, = max{Xj,...,X,}. Clearly, records correspond to observations
where the sequence of partial maxima (M,,) jumps.

The number of records, say N,, among the first n observations can be written in terms
of record indicators as N,, = 217;1 I;, where I =1 and [,, = ]{Xn>Mn71}a for n > 2. Record
times L, are the jump times of the sequence (M,). That is, L; = 1 by convention and
Lpy1 :=min{k > L, : X}, > X, }, for n > 1. Observe that N, is equal to the number of
elements of the set {k > 1: Ly <n}.

Finally, record values R, are defined as the values of partial maxima at jump times, that
is, R, = X1, = My, ,n > 1. The theory of records has focused on studying the sequences
defined above. We recall below a few well-known results about one-dimensional records; the
interested reader can consult [4] and references therein, for proofs and additional information.

If the observations X, are iid, with common continuous underlying distribution F', then it
is clear that record times L,, and indicators I,, are distribution free. For instance, a famous
result discovered by A. Renyi states that indicators I,, are independent Bernoulli variables,
with E(/,) = 1/n and so, one can immediately see that E(N,) = logn + O(1) and that
Var(N,) = logn+ O(1). Furthermore, the probability generating function of N, is given by

JE(W):H(S;lH):i{Z]Z—T,

j=1 k=0
where the m ’s are the Stirling numbers of the first kind. From the above it follows that

P(N, = k) = %m

for K > 1,n > 1. Asymptotic results for N,, also follow at once from Renyi’s result. One can
easily prove a strong law of large number and asymptotic normality. Namely, N,,/logn — 1
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almost surely and (N,, — logn)/+/logn converges weakly to the standard Gaussian distribu-
tion.

The sequence (L,) of record times L, (which are closely related to record counts N,
because N,, < k < L > n) is easily seen to be a Markov chain. More precisely, P(Ly = k) =
m, for k 2 2, and

, J
P(L, =k|L, 1 =7]) = ——,
for k > 7 > n—1 > 2. The formula above reveals that the waiting times for records
can be very long, since E(Ls) = oo. Also, it can be shown that the random variables
K, :=[L,/Ln,_1],n > 2, are iid with P(K,, = k) = m, k > 2. This fact gives additional

information on how fast record times grow because, from the Borel-Cantelli lemma, we have
that P(K,, > ni.o.) =1 but P(K,, > n(logn)? i.0.) = 0.

Concerning the record values it is worth mentioning that the sequence (R,) behaves as
the arrival times of a non-homogeneous Poisson process on the line, with intensity measure
given by H(dz) = F(dx)/(1 — F(z)); see [53]. This implies that (R,,) is a Markov chain with
transition measure Fdz)

x
In particular, for exponential observations (X,), we get a homogeneous Poisson process
and this means that R, is distributed a sum of iid exponential random variables. This
representation yields asymptotic results for R,, at once.

In all results above, the continuity of F' is crucial. If F' is allowed to have discontinu-
ities, the situation gets considerably more complicated. For example, record indicators are
no longer independent and their expectations depend on F. This means that asymptotic
results for IV,, are not easily obtained and more sophisticated tools are required. Vervaat [57]
was the first to obtain asymptotic normality for NV, assuming iid geometrically distributed
observations; see also [5]. Later, martingale techniques were used in [29] and [30] to obtain
strong and weak convergence results for N,,, assuming iid observations, distributed according
to a variety of discrete models.

With respect to record values, the situation also changes significantly when F' is discon-
tinuous. In the general case, the sequence (R,) is characterized as superposition of two
independent point processes: a non-homogeneous Poisson process (the continuous compo-
nent) and a Bernoulli process (the discrete component) on the atoms of F', with probabilities
given by the so-called hazard rates. This process is known in the literature as Shorrock’s
process and was used in [32] to obtain asymptotic normality for IV,,, when the iid observations
have a general (possibly discontinuous) distribution F'.

Finally, we can consider studying records from dependent and/or non-identically dis-
tributed observations. It could be expected, for example, that in the case of stationary mix-
ing case, the fairly complete asymptotic theory for normalized maxima had a corresponding
theory for records, but this is not the case. For independent, non-identically distributed ob-
servations, some interesting asymptotic results are related to the so-called Nevzorov’s power
model and observations with trend. For recent developments in this topic, see [34].



1.2 Multidimensional record

Assume that observations are random elements X, = (X,(ll), e ,Xfld)) taking values in

R4, d > 2. The classical multivariate EVT is based on the definition of component-wise
maxima M,,,n > 1, where M,, = (M,(Ll),...,MT(Ld)), with MY = max{Xl(j),...,X,gj)}, for
g =1,...,d. The asymptotic theory of multivariate extremes is connected with interesting
concepts, such as max-infinite divisibility and max-stable distributions; for more information,
see [49].

Although the component wise definition of maxima seems natural and is useful in appli-
cations, a corresponding (natural) notion of multivariate record is not obvious. There are
several plausible definitions to consider, some of them being more amenable to asymptotic
study than others. The first and most common is that of strong record, defined as follows:
X, is a strong record observation if XT(Lj ) > MT(LJA_)17 for 1 < j < d, with at least one strict
inequality. This definition can be written more compactly in terms of the dominance re-
lation, as follows: let x; = (wi(l),...,xi(d)) € RYi = 1,2, then x; = xo if x; # x, and

ai(lj) > mgj),j =1,...,d. So, X,, is a strong record if X,, = M,,_;.

The problem with strong records is their scarceness. For example, if the observations are
iid vectors with independent components, their total number is finite. In general, the number
of records in a region of RY depends on the hazard measure of the region; see [27].

The concept of chain-record was introduced by Gnedin in [25], as a natural and tractable al-
ternative to strong records. It turns out that their behavior is close to that of one-dimensional
records. An observation X,, is a chain-record if it dominates, in the sense of >, the current
chain-record. As in other types of record, the first observation X; is conventionally a chain-
record; rigorous definitions are given in Chapter [2]

For completeness, we mention here the interesting notion of Pareto record, which we
do not investigate in this thesis. An observation X,, is a Pareto record if X; ¥ X, for
i=1,...,n— 1. In other words, a Pareto record is not dominated by any of the previous
observations.

It is easy to see that Pareto records are more abundant than chain records, which in turn
are more abundant than strong records. See Figure for an illustrative example.

1.3 Review of the literature on multidimensional records

In the late 80’s Goldie and Resnick [27] develop a theory of records for iid sequences of
random elements, with values in a partially ordered set. In particular, they analyze several
notions of multivariate records and they show, among other results, that the total number
of records in a region A is finite if and only if its hazard measure H(A) is finite. The
same authors [28)] focus in iid R?-valued random vectors, and study the behavior of record
sequences in a fixed rectangle A, conditionally on there being n records in A, as n — oo.
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(a) Strong records. (b) Chain records. (c) Pareto records.

Figure 1.1: Strong, chain and weak records from ten point in the unit square. Records are
highlighted using colored circles.

They show, under suitable conditions, that the random set of record points converges in
probability to a deterministic parameterized curve, which solves a variational problem. See
also [I6], for further results and a connection of this phenomenon with the problem of the
longest increasing subsequence.

Later, Gnedin [24] studies the asymptotic behavior of the probability that X,, is a strong
record, for iid multivariate Gaussian observations, showing that their total number is finite,
unless the correlations between components are +1.

In [25] Gnedin introduces chain records and studies mainly the associated counting process.
Using random partitions techniques, he shows that the number of chain records up to time
n is asymptotically Gaussian, as n — oo. He also establishes a strong law of large numbers.

Pareto and chain records are extensively studied in [41]. The authors derive expressions
for the mean and variance of the number of records, for iid observations uniformly distributed
in the hypercube [0, 1] and the d-simplex, from which they obtain the uniform convergence
to the Gaussian distribution.

The most recent contributions in the domain of strong and Pareto records, up to the
author’s knowledge, can be found in [10], [I8], [2I]. In particular, the distribution of the
total (finite) number of records and the distribution of the last record, from iid observation
with independent components, is investigated in [21]. Another type of multivariate record,
known as north-east records, is studied in [7].

1.4 QOutline of the thesis

Chapter [1] contains a brief introduction to the mathematical theory of record observations.
Chapter [2|is devoted to the general theory of chain-maxima (M,,) and chain-records (R,,).
The dominance relation is defined, followed by the introduction of the new concept of chain-
maxima, in Definition [2.1.2] The study of chain-maxima and related processes, is the main



goal of this thesis. Chain-records are then defined from (M,,) in a (equivalent) way that
differs from Gnedin’s original definition but we believe more natural. Chain-record times are
also defined and they are shown to be stopping times for the natural filtration of the data.
Then, the Markovian property of chain-maxima, of inter-record times and of chain-records
are established. It is also shown that, as in the classical one-dimensional case, inter-record
times are conditionally distributed as geometric random variables. A useful formula for the
expectation E(g(M,,)) is given, which allows among other applications, to obtain a recursion
for the distribution function F,,(x) of M,,. The idea of terminal atom of the distribution of
X (a generic observation) is introduced, in order to initiate the study of the counting process
(N,) of chain-records. Conditions are given to ensure that the total number of chain-records,
from an iid sequence of random vectors, is infinite, almost surely. Once the question of in-
finiteness of chain-records is settled, the asymptotic study is initiated. A series of limiting
results are exhibited and a martingale is defined to derive a strong law of large numbers
for NV,,. A result is proven about the logarithmic closeness of inter-record times A, and
F(R,). This allows to generalize some well-known results that Holmes and Strawderman
[40] obtained for one-dimensional records. The chapter also contains results about the point
process of chain-record values, the particular but important case of observations with inde-
pendent components, the definition of cone-chain-records and strict chain-records. Some of
these topics are only briefly studied and a good deal remains to be done.

The uniform model on the hypercube [0,1]? is studied en Chapter [3 Some results of
Chapter [I] are restated for this particular model. Record heights H,, are introduced and
studied and a detailed analysis of moments is carried out. First, we prove that moments
solve a recursion and that the general form of such solution is a so-called alternating sum,
also known as Euler transform. Then we use some very nice tools from complex analysis, such
as the Norlund-Rice representation and the singularity analysis of Flajolet and Sedgewick.
The asymptotic study turns out to be laborious, because of the technical necessity of con-
structing a sequence of growing circles, avoiding the poles of a complex function, which is
the meromorphic extension of the coefficients in the alternating sum related to the moments.
From the computation of residues, we are able to give very precises convergence rates for
the moments and, as a by-product, to obtain weak convergence for record heights. Mixed
moments are also studied using the same tools and results are applied to the convergence of
the counting process (N,,).

Chapter 4| is devoted to the uniform model on the d-simplex A (nonnegative coordinates
adding to less than or equal to 1), i.e. the observations X, are iid uniform on A% and
this implies that components of X, are dependent random variables, unlike the case of
[0,1]¢. The Markovian nature of chain-records is explored and recursions are obtained for
the distribution and the density of R,. Then, a representation in distribution for (R,), as
a stochastic recurrence is obtained. The solution of the recurrence is found and convergence
of R, to a limit R, is established. Then, in order to characterize the distribution of R,
we obtain a perpetuity representation of R.,. From the above analysis and using a result of
Grincevi¢ius [37], we conclude that the distribution of R, is absolutely continuous or singular
and continuous; it can’t be neither discrete nor degenerate. Finally, for d = 2 we are able to
prove that R, has a Dirichlet distribution, by showing that the law of R, is the invariant
distribution of a certain Markov chain. The study of record-heights is carried out following
the same strategy of the previous chapter but the calculations get very messy. Nonetheless,



the analysis of residues leads to precise rates for the moments and, as a by-product, to weak
convergence for record heights and the counting process of chain-records. There remain many
unanswered questions about this model and its variants, for future research.

Chapter [5] is about work in progress. It contains many more questions than answers. It
was decided to include this chapter in the thesis because it reflects many hours of discussion
and calculations about ideas that could prove interesting in the future. A serious effort was
made to obtain a limiting distributions for M,,, similar to those existing in classical EVT,
for usual maxima. We fell short of our goal but managed to obtain partial answers revealing
an intriguing behavior. When considering the recurrence satisfied by the density of M,
we found a structure of certain coefficients that was close to Delannoy’s numbers. We also
dedicated some effort to the analysis of a continuous-time fragmentation model, inspired from
a work by Brennan and Durrett. The model was called the board-breaking model and can be
considered a continuous time analog of chain-maxima, mimicking the one-dimensional stick-
breaking process of Brennan and Durrett. We were interested in the asymptotic behavior
of a tagged fragment (rectangle), whose dimensions (and consequently its area) obviously
tend to zero. Knowing that the area can be normalized so that a limiting distribution exists,
we asked if it is possible to find limiting distributions for the sides. It turns out that the
solution of this problem is linked to the convergence of two dependent renewal processes.
The problem is also linked to semi-stable Markov processes.



Chapter 2

General theory of chain-maxima and
chain-records

In this chapter, we introduce the concepts of chain-maxima and chain-records. We formulate
the probabilistic hypotheses to be used throughout this work and obtain distributional and
asymptotic results.

2.1 Preliminaries

We introduce below the dominance relations between vectors in R4, which allow to define
different notions of record more compactly.

Definition 2.1.1 Let x,y € RY, with respective components ), y@) 5 =1,... d.

l.x>-yory<xifx#yand 29 >y for j=1,...,d (x dominates y).
2. x>-yory=xifz0) >y for j=1,...,d.
3. x=,yory <, xif 29 > y0) for j =1,...,d (x strictly dominates y).

Let (X,,) be a sequence of iid R4-valued random vectors, defined on a common probability
space (2, F,P), d > 1. We begin by defining the sequence (M,,) of chain-maxima, using the
dominance relation of Definition [2.1.1] The notation 14 stands for the indicator function of
event A.

Definition 2.1.2 The sequence (M,,) of chain-maxima associated to (X,) is defined by
M; =X, and
Mn = Xn]‘{Xw}'Mnfl} + Mn*]-]“{xn%Mnfl]” n Z 2. (211)

Remark 2.1.1 Note that chain-maxima (M,,) bear some resemblance with componentwise
maxima (M), such as being monotone, that is, M,,_; = M,,, for n > 2. A major difference
is that chain-maxima are observed vectors, in the sense that {M,, :n > 1} C {X,, : n > 1},



while componentwise maxima are not.

It is also clear that, while M depends only on ij), e ,XT(Lj), 9 (the j-th component
of M,,) depends on all coordinates of X;, ..., X, not just the j-th, a fact which complicates
the analysis of chain-maxima. Another distinctive feature is their sensitivity to the labeling
of observations. That is, M, is not permutation invariant because it depends on the order
in which the observations Xy, ..., X, are considered (d > 1).

Observe also that for d =1, M,, = M,, = max{X;,... X, }. In fact, equation is a
d-dimensional extension of the well-known formula M,, = an{ Xn>Mp_1} T+ Mp_1 1{ Xn#Mn_1}>
for real random variables X,,. Of course, relation does not hold for componentwise
maxima (M,,).

Chain-records are defined below using the concept of chain-maxima. We believe that
this definition is simpler and more natural than Gnedin’s [25], which requires the previous
introduction of record times. For completeness and comparison, we also define strong records.

Definition 2.1.3 By convention X; is a chain-record and, for n > 2, X,, is a chain-record if

M, = M, _1.

Definition 2.1.4 By convention X, is a strong record and, for n > 2, X,, is a strong record
if X,, =5 M,,_; or, equivalently, if X,, =, X, fori=1,...,n — 1.

Associated to chain records, we define below the sequences of chain-record times, chain-
inter-record times, chain- record-values, etc. For simplicity, since we only deal with chain-
extremes in this and subsequent chapters, we drop the prefix “chain” from these objects. So,
chain-records become records, etc.

Definition 2.1.5 (i) Record times (7,,) are defined by 7; = 1 and
T, = IIllIl{j > Tho1: ./\/lj - Mj_l}, n>2, (212)

where 7, = oo, for all m > n, if M; ¥ M,_4, for j > T,_1.
(ii) Inter record times (A,) are defined by A, = Tpy1 — Tn, if Thi1 < 00; A, = o0 if
Tni1 = 00,7, < oo and A,, = ¢ otherwise, where ¢ is a cemetery value.

(i) Record values (vectors) (R,) are defined by R, = Mz, if T, < oo, and R,, = ¢

otherwise.

(iii) The number of records among the first n observations is defined by
/\/’n:#{kzﬁgn}:z}i,
i=1

where # denotes cardinality, I; = 1 and I,, = 1{Mn>Mn_1} = 1{Xn is a record}s T = 2, 18
the indicator of X,, being a record.

Note, from Definitions 2.1.5, that M; >~ M,_, if and only if X; > M,_;. Also,
M, = Mt _q, so that X7 > My, _; and, from equation (2.1.1)), we have My, = X7, .



Remark 2.1.2 The previous definitions correspond to upper chain extremes. It is also
possible to define minima and lower records, simply by inverting the dominance relation. For
example, minima, denoted p,,, are obtained from the recurrence

Hn = an{Xn-<un—1} + Hn—1 1{Xn7<un—1}‘ (2‘1‘3>

Other variables such as lower record values, lower record times, etc. are defined similarly.

We begin the presentation of results for the processes defined above. Of course, we require
some notation and distributional hypotheses on the sequence (X,,), which are stated below.

Let C be any collection of random variables defined on (2, F,P) and let ¢(C) denote the
sub-o-algebra of F generated by C. Let F, = o(Xy,...,X,) be the o-algebra generated
by the first n observations. A filtration is an increasing family of o-algebras. We have the
following generalization of the corresponding one-dimensional result.

Proposition 2.1.1 Record times T, k > 1, are stopping times for the filtration (F,).

Proor. Recall that T is a stopping time for (F,) if {T = n} € F,, for all n > 1. To prove
the result we proceed inductively. First note that 77 is obviously a stopping time. Now, let
k > 1 and suppose that 7s, ..., T,_1 are stopping times. Then

{Tk =n} = ﬂ {XJ X, X - X77¢71}

Te—1<j<n
= U ﬂ {Xj%Xm>Xn>‘Xm777c—1:m}€.Fn,
m<n m<j<n

which proves that 7y, is a stopping time for (F,,). O

2.2 The Markov property

We now consider the Markovian nature of maxima, records and record times, which is a
well-known characteristic in dimension d = 1. Henceforth we assume that (X,,) is an iid
sequence, with common distribution function F, that is, F(x) = P(X; < x),x € R, Also,
let F(x) = P(X; > x) and F(A) = [, F(dx), for any Borel subset A of R?. Note that the

components XY ), j=1,...,d, need not be independent.

Proposition 2.2.1 The sequence of maxima (M,,) is a Markov chain with transition mea-
sure

P(Mp1 2 x|M,,) = F((My,x]) + (1 — F(Mn))l{Man}v (2.2.1)
where (M,,,x] = {y e R : M,, <y < x}.

Proor. The Markovian property is direct from (2.1.1]). For simplicity, let P(- | M,,) := P, (+),
then

]P)n(Mn-‘rl j X) - Pn(Mn—i-l j X, Xn+1 ~ Mn) + ]P)n(Mn—i-l j X, Xn+1 ?/_ Mn)
= Pn<Mn < Xn—l—l = X) + Pn(Xn—l—l ?‘ Mn)]-{/\/l"jw}-

10



So,([2.2.1)) follows noting that X,,1; is independent of M,,. O

Remark 2.2.1 Note that the inter record times A,, are just the holding times of the Markov
chain (M,,).

The following results show that the behavior of records, in the case d > 1, is very close to
that of usual records (d = 1); see [53].

Proposition 2.2.2 Forn > 1,k > 1,

P(Ret1 X%, A =n | Ri) = (1 — F(Re)" "F((Ri, X)) Liry 20} (2.2.2)
and
P(Rpt1 = x| R) = (I;E(Tkl{nweo} (2.2.3)

Proor. For note that, if the inter record time after Ry is n, then n — 1 iid observations
do not domlnate Ry, with (condltlonal) probability (1 — F(Rk))” 1. Then the next observa-
tion must dominate R, and stay < x. Such event has probability F((Ry,x]). For it
suffices to sum over n in the first equation. Finally, the cemetery state is absorbing, that is,
P(Rk+1:O|Rk:0):1. ]

Corollary 2.2.1 (Ryi1, Ag)e>1 and (Ry)r>1 are Markov chains with transition probabilities

given by (2.2.2) and ({2.2.3)), respectively.
Proor. Let Ay = o{(Rit1,4A:),1 <i<k}, k>1, then
]P)(Rk_,_l j X, Ak =N | Ak—l) = ]P)(Rk_,_l j X, Ak =N | Rk),

which shows that (Ryy1, Ax)r>1 is a Markov chain. The Markovian property of (Ry) follows
from the formula above, after adding over n. O

Proposition 2.2.3 Let G = 0{Ry, k > 1}. Then the inter record times A,, are independent
and geometrically distributed, conditionally on G, provided that P(R; = ¢) = 0 for all k,
with

]P)(Ak = n|g) = ]P(Ak = 7’L|Rk) = (1 — F(Rk))n_lﬁ(Rk)l{Rk?go}, k Z 1,71 Z 1. (224)
Proor. Same argument as in Proposition [2.2.2] O

We now obtain a recurrence for the distribution and the expected value of a function of

M,, .

Lemma 2.2.1 Let (M,,) be the sequence of maxima and let g : RY — R, measurable. Then

Blo(Mun) = [ 90)F, 0F(y) + [ o)1~ Fe)Fady), (229

11



where F,,(x) = P(M,, < x) and F (x) = P(M,, < x),n > 1. In particular, with ¢g(y) =
Liy<xy, for x € RY, we have

B (x) = / P ()F(dy) + / (1 - F(y))Fau(dy), n> 1. (2.2.6)

y=x

Proor. From (2.1.1)) we have
9 Mai1) = 9(Xni) I may + 9 M) Lty

Taking conditional expectations we get

E(g(Mni1)| M) = /g(X)1{X>Mn}F(dX) +9(Ma)(1 = F(M,)). (2.2.7)
Then, taking expectations in , formula follows. O
Remark 2.2.2 Observe that, as expected, with x = (2, ..., z(@),
i Fra) = [F,0F(y) + [(1- F)F. ()
j=1,....d

= ]P(Mn < Xn+1) + ]P)(Xn—l—l ?/- ./\/ln) =1.

Proposition 2.2.4 Let F be absolutely continuous (with respect to the Lebesgue measure
on RY), with density f. Then F,, given in equation (2.2.6)), is also absolutely continuous,
with density f,, satisfying

for1(x) = F,(x)f(x) + (1 — F(x))f,(x). (2.2.8)
Proor. The result follows from induction and equation (2.2.6). Indeed, assuming that

Fy,...,F, are a.c., with densities fi, ..., f,, F,1; is obtained by integrating formula (2.2.8)).
L]

Example 2.2.1 We solve recurrence (2.2.6) for d = 1 (with F is replaced by F)). Noting
that 1 — F(y) = F(y), we have

Fale) = [ " Fr(y)F(dy) + / " F)F.(dy)

—0o0 —00

with solution F,(z) = F™(z), obtained by induction and the integration by parts formula;
see [51].

2.3 Asymptotic results

2.3.1 On the total number of records

The counting process of records (N,,) is central in our study of chain extremes. As mentioned
before, the problem with strong records is their finiteness, if the observations (X,,) are iid

12



with independent components; see, for example, [24] and [28]. Chain records are supposed
to be more convenient than strong records, in terms of asymptotic analysis, because they do
not have such problem. But in fact, N, can also be finite, even if d = 1. For example, if
d = 1 and the distribution F has a terminal atom, then N, < oo a.s.

Note first that, for one dimensional observations, with general distribution function F,
N4 = oo a.s. if and only if there is no terminal atom, which is also equivalent to saying that
the right end-point of F, defined by wr = sup{z € R: F(z) < 1}, is not an atom. In fact, if
wr is an atom, then P(N,, = co) = 0. For d > 1 the situation is quite different.

Definition 2.3.1 Let X have distribution F. Then x € R¢ is a terminal atom of X (or F),
if (X =x) >0 and P(X > x) =0.

If F has a terminal atom then it may happen that 0 < P(NV,, = oo) < 1. Also, even is F
has no atoms we may have N,, < oo, with positive probability. For example, let F be the
uniform probability on the segment {(z,y) € [0,1]* : 2 +y = 1} C R?, then the only (chain)
record is the first observation.

We consider the following assumption, ensuring the existence of infinitely many records
in the whole sequence (X,,).

Assumption 1 There exists a Borel subset A of R? such that F(A) = 1 and F(x) > 0, for
all x € A.

For example, if d = 1 and F is continuous, with support [a,b], then A can be chosen as

la, b].
Proposition 2.3.1 N, = oo a.s. under Assumption [I}

Proor. The proof consists in showing inductively that Ry # <, for all k£ > 1, which is clearly
equivalent to Mo, = 0o. So let k > 1, such that P(Ry, # ¢) = 1, then P(Ry € A) = 1, where
Ais the set from Assumption[l] Hence F(R;) > 0 a.s. and so, from (2.2.4)), P(A; < o0) = 1,
that is, P(Ry41 # ©) = 1 and this yields the conclusion by induction, since Ry = Xj. O

In order to avoid unnecessary complexity, we require the sequence (X,,) to have an infinite
number of records a.s., that is, P(Ny = oo0) = 1. Hereafter we work with distributions F
satisfying Assumption

2.3.2 Limiting results for maxima and records

We begin the study of asymptotic properties of the sequences (M,,) and (R,). Limits are
written without subscript (save if necessary to avoid confusion), and are understood as the
appropriate index increases to oo.

Proposition 2.3.2 The sequences of maxima (M,,) and records (R,,) are increasing, in the
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sense that, for all £ > 1, My < My, an Ri < Riy1. Also, both sequences converge a.s.
to the same, possibly random, limit in RY = [—o00, 00]4. Furthermore, F(M,,) and F(R,)
converge a.s. to the same limit in [0, 1].

Proor. Monotonicity is direct from the definitions. Also, because records are a subsequence
of maxima, the limits, if they exist, must be the same, a.s. Since the one-dimensional
component sequences of (M,,) and (R,,) are increasing, they necessarily converge or diverge
to co. On the other hand, since F(M,,), F(R,) are nonnegative decreasing sequences, they
converge to the same limit. O

Proposition 2.3.3 Let R, = limR,. Then P(R,, =< x) = 0, for any x € RY, such that
F(x) > 0.

Proor. Clearly, R, = x implies Ry = x, for all £ > 1. It also implies that X,, # x, for all
n > 1. But P(X,, % x,n > 1) = 0 because the X,, are iid and P(X; > x) = F(x) > 0. O

Corollary 2.3.1 F(R,) =0 a.s.

Proor. Let F(x) = P(Ro = x), for x € RY, then

P(F(Rs) > 0) = /

{x:F(x)>0}

Foo(dx) < / F..(dx) = 0,

{x:F (x)=0}

where the inequality follows from Proposition [2.3.3] O

Corollary 2.3.2 Let Ag be the set of atoms of F then P(R., € Ar) = 0.

Proor. Let x € Ap then, by Assumption , F(x) > 0. Further, from Proposition we
have P(Ro = x) < P(Rs < x) = 0, which yields the conclusion because Ap is countable. [

Lemma 2.3.1 Let A be the set specified in Assurr}ption and let (r,,) be a strictly increasing
sequence in A, with limr, = r,, € RS, such that F(ro) + F({re}) = 0. Then lim F(r,) = 0.

Proor. Let X have distribution F and note that (), {X > r,} = {X = roo} U{X =1}

Then lim F(r,) = limP(X = r,) = F(rs) + F({ro.}) = 0. O

Corollary 2.3.3 limF(R,) = 0. a.s.

Proor. By Proposition and Corollaries 2.3.2) we have that (R,) a.s. satisfies the
hypotheses of the sequence (r,) in Lemma m, so the conclusion follows. O

Remark 2.3.1 Note, from Corollary[2.3.1] that R, € A a.s. and that, as shown in Example
2.5.1], R, is not necessarily a point of continuity of F.

14



2.3.3 A martingale and laws of large numbers

Proposition 2.3.4 The sequence (S,,),>1, defined by

n

Sy =Y (AF(Ry) —1), n>1, (2.3.1)

b
Il

is a square-integrable (Ay)-martingale, with Ay = 0{(Riz1,Ai), 1 <i <k}, k> 1.

Proor. Note first that, conditionally on Ag_1, Ay is geometric (starting at 1), with param-
eter F(Rj), and that A,F(Ry) is Ag-measurable. Also, by (2.2.4), E(AF(Ry)|Ar—1) = 1.
Finally, for square integrability observe, from the formula of the variance of a geometric
random variable, that

E((AF(Ri) = 1)*[Ap1) =1 -F(Ry) <1

and the conclusion follows. O

From well-known results for square integrable martingales, we have the following law of
large numbers.

Proposition 2.3.5
I~ , =
n

k=1

Proor. Let S, be as defined in (2.3.1) and let (S,) = > E((AvF(Ri) — 1)*|Ar1) =
Sii(1 = F(Ry)). By Corollary [2.3.3, we have (S,)/n — 1 as. Also, recalling that

Sn/(Sn) — 0 a.s. (this is the well known convergence of a martingale S,,, normalized by
its associated increasing process (S,,), related to Doob’s decomposition of the submartingale
S2: see Proposition VII-2-4 in [43] or [38]), the conclusion follows. O

Recall that I,, = La,em, 13 = Lix,=m, s} is the indicator that X, is a (chain) record
and NV, = > | [; is the number of records up to the n-th observation. Some simple identities
and relations involving N,, are shown below.

Lemma 2.3.2 For n,k > 1 and g : R — R, measurable, we have

(i) PN, < k) =P(Ty > n),
(ii) E(L,) = E(F(Mn-1)),
(ili) Ty, <n < Tn a1, Nn
(iv) Ra,, = My, M7, =
(V) 2 he1 9(My) = Zkzl Akg(Rk) — (Tht1 — n)g(Rs,)-
Corollary 2.3.4 v

> i F(My)

15
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Proor. Consider (v) of Lemma [2.3.2] with g = F. Then, the result follows from the strong
LLN of Proposition [2.3.5, if we show that (Ty, 1 — n)F(Ry,)/N, — 0 as. But, since
N, = o0 and (T, 11 —n) < Ay, it suffices to show that A, F(R,)/n — 0 as.

From the proof of Proposition [2.3.4) we have E((AcF(Ry))?|Ae—1) = 2 — F(R;) and so,
E((ALF(R4:))?) < 2. Finally, for any £ > 0, we have

P(AnF(Rn) - 5) < E(A,F(R,))? < 2

n £2n2 — g2p?’

and the conclusion follows from the Borel-Cantelli lemma. ]

A natural martingale related to N,, is shown below.

Proposition 2.3.6 Let F = 0(Xy,...,X%),k > 1. Then

T, =N, =Y F(My_1), n>1, (2.3.4)

k=1

is a (Fj)-martingale, with bounded increments, where F(M,) = 1, conventionally.

Proor. The result is obtained by noting that E(I,| Fy_1) = P(X; = My_1|Fr_1) = F(M;_1).
]

Remark 2.3.2 The LLN of Corollary 2.3.4] can also be obtained from Proposition [2.3.6]
above. Note that (T,,) := Y7 E((I, — F(My-1))?|Fe-1) = Doy (1 = F(My_1))F (M),
then (2.3.3) follows from 7.,/ (T,,) — 0 a.s.

The following result is a generalization of theorem 3 of [52], to chain records from a general
distribution F, under Assumption [I} In this version we only consider the upper bound of the
limsup, which is enough to derive asymptotic results for the inter record times Ay.

Theorem 2.3.1 _
log(A,F(R,))

logn

lim sup

‘ <1, as. (2.3.5)

Proor. Recall from Proposition that, conditionally on G = o{Ry,k > 1}, the random
variables A, are independent, geometrically distributed, with P(A, > n|G) = (1 — F(Ry))".

Let Z, = log(AxF(Ry))/logk,k > 2, and the events C = {F(R;) — 0} and L =
{limsupy, | Zx| < 1}. Then, by Corollary P(C') = 1. We have to prove that P(L) = 1,
which is equivalent to P(L N C) = 1 but, in order to take full advantage of the distributional
properties of the Ay, we must deal with P(L N C|G) = P(L|G)1c.

Observe that L is equivalent to {|Zx| > 1+ ¢, f.0.}, for any € > 0, where f.o. stands for
“finitely often”. By Borel-Cantelli lemma it suffices to show that

iP(|Zk| >1+¢|G)le < (2.3.6)

k=1
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to obtain P(L|G)lc = 1 a.s., which, after taking expectation, yields the conclusion. In the
following expressions the convergence F(Ry) — 0 holds but, for simplicity, we omit the
indicator 1o. Note that

P(|Zg| > 14¢€|G) <P(Zy > 1+¢|G)+P(Zr < —(1+4¢)|G) (2.3.7)
Also, from Proposition [2.2.3] we have

k1+e J

P(Z,>1+¢lG)=(1— F(Rk)ﬂﬁk) : (2.3.8)

and

kj(1+5>
P(Z,<—-(1+¢))G)=1—-(1- F(Rk)){ FRe) J (2.3.9)
Furthermore, because F(Ry) — 0 a.s., it holds
(1= F(Ry)) T — e,

— 1
a.s. Hence, for sufficiently large k, there exist a,b € (0, 1), such that a < (1-F(Ry))F®x) < b

and so, from (2.3.8]) and (2.3.9), we have
14«

P(Ze > 1+ ]g) < 50 Fmo ] < e,
and .
—(1+¢)

for sufficiently large k. Hence, from (2.3.7) we see that (2.3.6) holds, and the conclusion is
obtained. O

Remark 2.3.3 The result of Theorem shows that the sequences (A;) and (F(Ry)) are
close in a “logarithmic” sense. Note also that we make no assumption about the speed of

convergence of F(Ry) to 0. In [52] (lemma 2, theorem 3) it is required that > - | F(Rj) < oc.

Corollary 2.3.5 Let ¢ € (0, 1), then

log F log A
OgT(Rk) —logcas. < ng b —logc as. (2.3.10)
Proor. Observe that
10g Ak 4 IOgC _ log F(Rk) _ IOgC < log(AkF(Rk)) 10gk)
k log k k

Then, from Theorem [2.3.1 we see that either convergence in ([2.3.10|) implies the other. [J

The result above is well-known for one dimensional records, from a continuous parent
distribution F, and was obtained by Holmes and Strawderman [40]. In such case it can
be shown that —log F/(R;) behaves as a sum of iid exponential random variables, so that
F(Ri)* — %, by the SLLN, and thus % — 1as.

Another result than can be derived from Theorem is the following CLT for log Ay.
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Corollary 2.3.6 Let a € R, then

log F log Ay —
gB(Re) +ak B g poy oy l08BkZak B
vk VEk

Proor. The result follows from the identity

log Ay, —ak  log Ay, + log F(Ry) _log F(Ry) + ak
Vk Vk vk
and Theorem 2.3.11 O

2.4 On the point process of chain record values

The behavior of chain record values is well understood. We know from Proposition [2.2.2]
that (Ry) is a Markov chain with initial probability F and transition probabilities given by

(2.2.3). We have the following

Proposition 2.4.1 Suppose the iid observations X,, have common probability density func-
tion f. Then the joint density of the first k£ records Ry, ..., Ry is given by

fra)  f(ro)
F(I‘l) F(I'k_l)’

le,...,Rk (I'l, . ,I'k) = f(I'l) Ir < ... < Trg. (241)

Proor. Density (2.4.1)) follows from the densities fz, |, (trt1]rr) = f(rii1)/F(ry), obtained
from ([2.2.3)). O

It is interesting to describe the set of record values as a point process in RY. The idea comes
from a result found in [53] (theorem 1), where standard records (d = 1) are characterized
as arrival times of a point process on the line, with independent increments. This process is
the superposition of two independent point processes: a non-homogeneous Poisson process,
with intensity —log(1 — F.(z)) and a Bernoulli process on the atoms of F', where F is the
continuous part of F'.

For d > 1 it makes little sense to consider the R, values as arrival times and even the
concept of independent increments does not have an obvious meaning. Nonetheless, it may
be rewarding to describe records using the language of point processes, as presented, for
example, in [42]. For simplicity, we restrict attention to continuous distributions F on R

A point process in RY can be described as a countable set of randomly distributed points
(Z) on RY. Tt can also be seen as an integer-valued, atomic random measure M, with
M(A) = #{k : Zy € A}, for any Borel set A C RY, where # indicates cardinality.

Definition 2.4.1 The multivariate counting process of records {£(r),r € R4} is defined by
E(r)=#{k>1: Ry <r}. (2.4.2)

18



The marginal counting processes €U (r) of £(r), for r € R and j = 1,...,d, are defined by
D) =4k >1:RY <r}. (2.4.3)

Lemma 2.4.1 Let r = (rM ... r@) 7, = min{k : R,(cj) >0} for j =1,...,d, 7 =
min{k : Ry > r} and 7 = min{k : Ry Z r}. Then

¢(r) = min{eD () 1 1 < 5 < d}, (2.4.4)
7= max 7; <oo and 7= min 7; < oo0. (2.4.5)
1<5<d 1<5<d
Proor. The conclusions follows from the definitions. O]

2.4.1 Independent continuous components

We consider below the analysis of maxima and records under the additional assumption that
the iid observations X,, have independent continuous components. This hypothesis makes
some calculations simpler and allows to illustrate the results of Corollaries [2.3.5] and [2.3.6]
We investigate also the eventual independence of components of maxima and records.

Assumption 2 The observation vectors X,, have independent components Xy ), j=1,...,d
with respective continuous marginal distributions FU) j=1,... d.

Note that Assumption [2 implies N, = 0o a.s. See the discussion in Section [2.3.1]

Remark 2.4.1 It is intuitively clear that the components MY of M, are not independent,
even under Assumption . For example, if d = 2 and the X,, are uniform in [0, 1], then the
joint density of /\/lél),/\/lg) is fo(z,y) = (z 4+ y)lp12(2,y), showing that /\/lél) and MéQ) are
dependent; see Chapter . However, as shown in the next proposition, the components RY
of records R,, are independent.

Proposition 2.4.2 Let (R,,) be the sequence of records, with R,, = (Rg), ce q(ld)). Then,
under Assumption , the sequences ( % )), j=1,...,d, are independent Markov chains on

R, with initial state Rgf ) =X 1(j ) and transition probabilities

F@) (z0)) — FO(RY)

() < L)RU)Y — |
FRews = o7 IR) = —— FORY) R0y

(2.4.6)
Proor. Observe that, by Assumption [2| F(x) = H;.lzl FO)(z)) = H?Zl(l — F9(20)) (con-
tinuity of F is crucial). From Proposition m,

H?ZI(F(j)(x(j)) _ @) (R/(fj)))
[T, (1= FORY))

P(Ry1 = x|Ri) = Liry<x)-
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Then

, , 0) (20)) — FU)(RY)
() ) F9(z\)) (R _
PRy <2V [Ri) = <z>£§.}l¢] P(Ry+1 = x|[Ry) = - F(j)(R’gj)) Lro <o)

and so, P(RkH < 2RV = ]E(]P)(Rkjll < 20|RY) IRV yields @ ([2.4.6). Finally, for the
independence of the Markov chains (R,(f ),7 =1,...,d, we argue mductlvely and consider,
for simplicity, only two coordinates. Suppose that 72( 9) R(l) are independent, then

P(RY), <2V RY), <) =E@(RY), <2 R\, <2O[Ry))
=E<P<R§3+1_ IRIP(RL, < 2O |RY))
:E@(Rﬁfﬂw IRONEPRY), < 2ORY))
=P(RY), <2aD)P(RY), <),
Hence, R,(i)rl, R,(Brl are independent. O

Remark 2.4.2 The result of Proposition [2.4.2] above says that, under the assumption of
mdeg)endence and continuity of components of X,,, the marginal processes of chain records

),7 =1,...,d behave as independent ordinary record processes, from continuous distri-
butlons F (7), 7 =1,...,d. One may be tempted to conclude that chain records behave exactly
as d-dimensional strong records. Such conclusion is erroneous because the sequence of chain
records (X7,) is distributed as the Markov chain (Ry), with transitions (2.2.3), whereas the

sequence of strong record values is not; see Definition [2.1.4}

Corollary 2.4.1 Under Assumption [2, the point process ¢ of records, in Definition [2.4.1],
is distributed as the minimum of d independent, non-homogeneous Poisson processes, with
respective intensities —log F), j =1,...,d.

Proor. From theorem 1 in [53], it follows that the marginal record value process (R,(CJ ) is

a non-homogeneous Poisson processes, with intensity —log ). The conclusion is derived
from Lemma 2.4.11 O

Prop051t10n 2.4.3 Under Assumption [} the sequence (—logF(Ry)) is distributed as
(> i1 S Vi), where the Vi; are iid, exponentially distributed random variables, with
parameter 1.

Proor. (—log FU (R(] )i is distributed as the sequence of records, from the exponential
distribution with parameter 1. From theorem 1 in [53] we know that exponential records are
distributed as arrival times of the homogeneous Poisson process, with parameter 1, hence, as
partial sums (ZfC . Yi;) of iid random variables Yj;, exponentially distributed, with parameter
1. Then, since F(x ) H L FO(20))) we conclude that (—logF(Ry)) is distributed as

(ot 2o Yig). N

Corollary 2.4.2 Under Assumption 2]

log A —d a.s. and —logAk —kd 2
k vk

20
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Proor. The first convergence follows from Corollary Proposition [2.4.3] and the Strong
Law of Large Numbers. The second follows from Corollary [2.3.6, Proposition [2.4.3] and the
Central Limit Theorem. O

Proposition 2.4.4 Under Assumption [2] the number of records among the first n observa-
tions N,,, the k-th record time 7 and the k-th inter-record time Ay, are distribution free.
That is, their distributions do not depend on F.

Proor. X, = (Xfll), . ,Xﬁd)) is a record if and only if (F(l)(Xle)), . F@ (Xy(Ld))) is a record.
Therefore, N,,, T, Ag, defined either on (X,,) or (F(l)(Xfll)), . ,F(d)(X,(ld))), are the same.
Finally note that F(j)(Xfl])),j =1,...,d, are iid, uniform in [0, 1]. O

For illustration, we compute below the probability distribution of 75, for d = 2.

Example 2.4.1 Let d = 2 and F with independent uniform marginals in [0,1]. Then,
conditionally on X; = (z,y), T2 — 1 is geometrically distributed (starting at 1), with success
parameter (1—2)(1—y). Hence P(T; = k|X;, = (z,y)) = (1—(1—2)(1—y))*2(1—2)(1—y),
and, from the binomial formula,

P(Ezmz/ol/ol(l

(g 22

J=0

v)F2uvdudv

Note that E(73|X; = (z,y)) = (1 — x)(1 —y))~ !, so E(T) = cc.

Remark 2.4.3 The behavior of the number of chain records N,,, which is a distribution-
free variable in the sense of Proposition is studied in Chapter [3| in the context of
observations X,, uniformly distributed in [0, 1]4.

Proposition 2.4.5 Under Assumption , the sequences (R,(j )), j=1,...,d, are independent,

R-valued and increasing Markov chains, such that R,(f ) WrG) a.s., where we denote as
wpi = sup{x € R: FU)(z) < 1} the right-end point of distribution F(),

Proor. For d = 1, the convergence of record values to the right-end point of the distribution,
is a well known result of record theory. m
Remark 2.4.4 Asymptotic laws for Ry can also be obtained. Each marginal process (R,(f )),
with appropriate centering and scaling sequences, can be shown to converge to a limiting
distribution, which depends on the domain of attraction for maxima of F'/); see [49]. On the
other hand, as stated in Proposition records and (chain) maxima have the same limits,
therefore, under Assumption , M,(f N wrG) a.s. It would also be interesting to investigate
limiting distributions for M.
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2.5 Cone induced order and strict dominance

In what follows we briefly consider extensions of previous results. The first idea is to replace
the dominance relation < by the partial order induced by a cone in RY. Then we explore a
new definition of chain extreme based on strict dominance.

2.5.1 Cone records

For completeness we recall some well-known concepts of convex geometry. A subset K of R¢
is a cone if x € K implies Ax € K, for all A > 0. When K is a closed and convex set, K is
said to be a closed convex cone. A closed convex cone K is pointed if it contains no line or,
equivalently, K is not pointed if there exists x € I, x # 0, such that —x € K. A cone K
is solid if it contains d linearly independent vectors. Finally, a closed, convex, pointed and
solid cone is called a proper cone.

It is easy to verify that a proper cone induces a partial order in RY. For x,y € R¢ and
a proper cone K we have x <x y if y — x € K. For example, the dominance relation of
Definition is a cone-induced order with K = {x € R?: () > 0,1 < j < d}, the positive
orthant.

Maxima and records can now be defined with respect to any order < related to a proper
cone K. If, additionally, K is assumed to be contained in the positive orthant of R¢, then it
is clear that x < y implies x < y. However, this does not mean that if X,, is a record for
=<k then it is also a record for < and so, the sequence of records for <i is not a subsequence
of records for <. Asymptotic results such as in Propositions [2.3.2] and [2.3.3]| can be developed
in this new setting.

It may also be worth exploring records related to proper cones containing the positive
orthant such as, for example, K = {x = (zV, 2?) € R? : 1021 + 22 > 0,1023) + 21 > 0}.
However, the asymptotic analysis is not simple because monotone sequences with respect to
=i can behave oddly. We shall not develop this topic further in this thesis.

2.5.2 Strict records

Here we consider a new definition of chain maxima and records based on the strict domi-
nance relation >;; see Definition 2.1.1] The advantage of this definition is to allow a rather
simple analysis in the case of observations with independent components, having possibly
discontinuous marginal distributions. We explore aspects of this new type or multivariate
record, following the structure of the previous sections, omitting unnecessary details.

The relation >, is nothing but strict inequality over all components and clearly implies
>. Using >, we define strict chain maxima and records, which should not be confused with
strong maxima and records. As done before, the word chain is implicit in our definitions.
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Definition 2.5.1 The sequence (M?),>1, of strict maxima from observations (X,,), is de-
fined by Mj = X, and, for n > 2,

MfL = Xn]{Xn>‘stL,1} + Mfl*l ]"{Xn?éstfl}' (251)

Observe that (M) and (M,,), obtained from the same sequence of iid observations (X,,),
coincide a.s if F is continuous. Also, since >, is stronger than >, the sequence of strict
records (R}), defined below, is a subsequence of records (R). Moreover, this means that the
total numbers of strict records in the whole sequence (X,,) could be finite while records are
infinite. Finally note that, for d = 1, all definitions (strong, chain and strict chain) coincide,
regardless of the continuity of the distribution.

Definition 2.5.2 By convention X; is a strict record and, for n > 2, X, is a strict record if

M =g M? 4.

The sequences of strict record times, inter record times, record values, record indicators
and the counting process of strict records can be defined exactly as done for records, in
Definition [2.1.5] by replacing = by . The notation for these random variables is the same,
except for the exponent s which stands for strict.

We consider the question of finiteness of N2. Of course, if N, < oo then NS < oo
because (Rf) is a subsequence of (Ry). But, is it true that N, = oo implies N2, = 0o? The
following trivial counterexample shows that this implication does not hold. The distribution
F in the counterexample is, of course, discontinuous.

Example 2.5.1 For d = 2 let X = (XM, 0), where X is uniformly distributed on [0, 1].
Then, the bivariate distribution F of X is discontinuous along the positive x axis. The
sequence of records (Ry), from iid observations distributed as X, consists of pairs (Ry,0),
where the Ry, are standard records from the uniform distribution, and so N, = oo, while
there is just one strict record.

Observe that F, in the example above, satisfies Assumption [l which is known to be
sufficient for N, = oo. We consider in Assumption [3, a similar condition for strict records,
based in a modified version of F, denoted F*. We state first the strict version of Proposition
2.2.2] followed by corollaries and other related results. Proofs are omitted when the same
arguments of classical chain records apply and a reference is made to the corresponding
non-strict result.

Proposition 2.5.1 Forn > 1,k > 1,

P(RE,, <% AL = nlRD) = (1 - (R IP(RL ) gy (252
. F((Ry, x]")
s s 27X 3

P( k+1 js X|Rk) = FS(RE) ]-{Rz;éo}, (253)

where F*(x) := P(X,, =s x) and (R¢,x]* = {y e RY: RS <,y < x}.
Proor. See Proposition [2.2.2] O]

23



Corollary 2.5.1 (R}, A})k>1 and (Rj})r>1 are Markov chains with transition probabilities

given by (12.5.2)) and ([2.5.3)), respectively.
Proor. See Corollary [2.2.1] O

Proposition 2.5.2 Conditionally on G* = o{R;,k > 1}, the strict inter record times A
are independent and geometrically distributed, provided that P(R} = ¢) = 0, for all k, with

P(A; = n|G") = P(A} = n|Ry) = (1 = F*(RY))"F*(Ry) Lirg o), (2.5.4)
for k>1,n> 1.
Proor. See Proposition [2.2.3] O

Assumption 3 There exists a Borel subset A of R, such that F(A) = 1 and F*(x) > 0, for
all x € A.

Observe that Assumption [3 implies Assumption [l because F*(x) < F(x). In the remain-
ing results of this section, F satisfies Assumption

Proposition 2.5.3 N2 = oo as.

Proor. See Proposition [2.3.1] O

Proposition 2.5.4 The sequences of strict maxima (M?) and strict records (R%) are in-
creasing, in the sense that, for all k > 1, Mj = M;_, and R} <, Rj,. Also, both sequences
converge a.s. to the same, possibly random limit in RY = [~o0, c0]?. Furthermore, F*(M?)
and F*(R:) converge a.s. to the same limit in [0, 1].

Proor. See Proposition [2.3.2] O

Proposition 2.5.5 Let RS, = lim,, RS. Then P(R:, < x) = 0, for any x € RY, such that
F(x) > 0.

Proor. See Proposition [2.3.3] m
Remark 2.5.1 Recalling that R, = R, since (R%) is subsequence of (R,), the result
of Proposition does not look informative. Of course, it also holds under the stronger
condition F*(x) > 0. The same comment applies to the analogues of Corollaries and
2.3.2, since it trivially holds that F¥(RS. ) = 0 and P(R:_ € Ag) =0
Corollary 2.5.2 lim, F*(R:) = 0. a.s.
Proor. From Corollary and because (R?) is a subsequence of (R,),

limF*(R?) = lim F*(R,) < limF(R,) = 0.
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[]

We end this section about strict records, with the analogue of Proposition and the
corresponding corollaries.

Proposition 2.5.6

ligl_)soljp 1Og(AIZ§;(RZ))‘ <1, as. (2.5.5)
Proor. See Proposition [2.3.1] O
Corollary 2.5.3 Let ¢ € (0,1), then

m — logc a.s. if and only if IngAZ — —logc a.s.
Proor. See Corollary [2.3.5] O
Corollary 2.5.4 Let a € R, then
log " (R}) + ak N(0,0?) if and only if log A% —ak 1, N(0,0?).
vk vk

Proor. See Corollary 2.3.6] O

2.5.3 Discrete observations with independent components

We study here strict maxima and record under the assumption that the iid observations X,,
have independent discrete components. We use strict maxima instead of non-strict, because
only the strict dominance guarantees independence of the marginal record processes. We
focus on Zi—valued observations X,,, for simplicity.

Assumption 4 The observation vectors X, are iid and have independent components
XY j =1,...,d, with respective discrete marginal distributions ). The support of F')
is contained in Z, and wpy) = 400, j=1,...,d.

It is easy to see that, under Assumption [4, A, = oo a.s. In the following results, As-
sumption (4] holds.

Proposition 2.5.7 Let (R:) be the process of strict records, with R = (R, ... R,

Then the sequences (R‘Z(j )), j=1,...,d, are independent Markov chains on Z, , with transi-

tion probabilities
F(J)(;p(ﬁ) - F(j)(RZ(j)) |
1— FG) (Rz(j)) (R} <2}

P(RY) < 2V |R;V) = (2.5.6)
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Proor. From Assumption , F*(x) = H?:l FO)(x)) = H?zl(l — FU) (D)), From Proposi-

tion [2.5.1] '
H;?ZI(F(J)(:C(J)) — FO(RY)

I
H;lzl(l — F(ﬂ(RZU))) R§=x}-
The rest of the proof is like that of Proposition [2.4.2] )

P(Ry1 2 x[RE) =

Remark 2.5.2 It is easy to see that, in general, the non-strict dominance > does not yield
a multiplicative decomposition of F. Indeed, for d = 2 we have

F(m(l),x@)) — IP’(X(I) > {L‘(l),X(Q) > (17(2)) + P(X(l) > ZL‘(I),X(Q) > x@))
—P(XD > M X > ™)
- F(l)(x(l))pﬂ)(x(?)—) + p(l)(x(l)*)p(m(w@)) — p(l)(x(l))p@)(x(?))
- F(l)(ﬁ(l)*)pﬂ)(x(?)—) — F(l)({x(l)})p(%({I(2)})7

where F'0)(z0)7) = P(X0) > 20)),

Corollary 2.5.5 The point process £ of records of Definition is distributed as the
.. . . : - e G) .

minimum of d independent Bernoulli processes on Z., with respective probabilities h;’ =

P(XU) = k)/P(XVD) > k).

Proor. From theorem 1 in [53], it follows that the marginal record value process (R,(j )) is

a Bernoulli processes with probabilities equal to the hazard rates h,(gj ) defined above. The
conclusion follows from Lemma 2.4.7] H

The geometric distribution

Lemma 2.5.1 Let (X,,) be a sequence of iid geometric random variables, with parameter
p € (0,1), starting at 1. That is, P(X,, = k) = (1 —p)*'p,k = 1,2,.... Let (R}) be the
sequence of record value from (X,,), then (Ry) is distributed as (32, V), where the Y; are
iid geometric, with parameter p.

Proor. The result is a direct consequence of Shorrock’s theorem 1 in [53], which states that
the point process of record values, for discrete random variables, is a Bernoulli process, with
probabilities given by the hazard rates hy. In the case of the geometric distribution, h; = p,
forall kK > 1. O

Proposition 2.5.8 Let X,, have geometric marginals of parameters p; € (0,1),5 =1,...,d.
Then the sequence (— log F*(R)) is distributed as the sequence (— Z?Zl log(1—p;) S2F, Y3)),
where the random variables Yj;,i > 1,7 =1,...,d, are iid geometric, with parameter p;.

Proor. Observe that FU) (k) = (1—p;)*, k> 1,5 =1,...,d. Then F*(k) = H]d':l FO) (kW) =
H?Zl(l —pj)’“m, and log F*(R;) = Z?Zl log(1 —pj)RZ(j). From Lemma[2.5.1] the conclusion
follows. O
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Corollary 2.5.6 Under the hypotheses of Proposition [2.5.8]

log A7
k

log A — k
82k T B N0, 02), (2.5.7)
VE

2
where = — Zd @E(Ilj_fpj) and o2 — Zd (1-p,) (log(l—pj)> .
J

— i a.s. and

=1 j=1 P

Proor. By Proposition [2.5.8 and the SLLN applied to the variables Z; = 2?21 log(1—p;)Yi,

we have —2EF°(RD) p a.s. Then, the first convergence in (2.5.7) follows from Corollary
2.5.3. The second convergence in (2.5.7) follows from the CLT and Corollary [2.5.4] noting
that Var(Z;) = o2 O

Observe that, from Lemma [2.5.1] we obtain a limiting distribution for record values of the
geometric model.

Proposition 2.5.9 Under the hypotheses of Proposition [2.5.8]

Rs(j) _ k, .
Ry —k/p; N(0,72), (2.5.8)
Vk

where 77 = (1 — p;)?/p?. Also

sk
Ri— M B v ), (2.5.9)
VEk

where u = (1/p1,...,1/pq), ¥ is the diagonal matrix with elements 77 and M N (0, ) denotes
the multivariate centered normal distribution, with covariance matrix 3.

Proor. The convergence of each marginal record process follows from Lemma and the
CLT. The multivariate limit follows from Proposition [2.5.7 O]

Remark 2.5.3 In Proposition we show that records from the geometric model have

a limiting distribution, although the sequence of maxima does not. This is in contrast with
continuous distributions; see [49].
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Chapter 3

The uniform model on the hypercube

In this chapter we study chain maxima and records from observations X,,, distributed accord-
ing to the UJ0, 1]¢ model, that is, the components X9 are iid uniformly distributed in [0, 1].
This means that all results in Section [2.4.1] are valid here. We analyze this particular model
because this is the case considered in [25], and also because the analysis has a combinatorial
aspect that we consider interesting. As in Chapter [2, we omit the word chain from objects,
such as maxima or records, if no confusion arises. We consider Assumption [5| below to hold
in this chapter, unless stated otherwise. Observe that, under this assumption, N, = oo a.s.

(see Section [2.4.1)).

Assumption 5 Along this chapter, the observation vectors X,, are iid, uniformly distributed
on [0, 1]4. This is model U[0, 1]4.

3.1 Records

We restate some results of Section in the context of Assumption o]

Proposition 3.1.1 Let (R,) = (RS), . ,R,(md)). Then the processes (Rg)),j =1,...,d, are
independent and identically distributed Markov chains on [0, 1], with initial states ng J =X {J )
and transition probabilities

_ 20 — R}iﬂ)l

. 3 o )
P(Rl(fﬂll < x(])|R1(€J ) - RO <zry T
-

U e [0,1]. (3.1.1)

Proor. Direct from Proposition [2.4.2] O

Proposition 3.1.2 Rg ) has density function given by

ge(z) = (—1o(g]£1_—1;)) y(z), k> 1. (3.1.2)
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That is, —log(1 — RY) has T'(1, k) distribution.

Proor. — log(1— X ) has exponential distribution so, from Proposition|2.4.3, —log(1— R(J )
is distributed as the k-th arrival time, of a homogeneous Poisson process of parameter 1. O

Remark 3.1.1 The result of Proposition [3.1.2] can also be derived from a recurrence related
to the Markovian property of R,(f . If Gg(z) denotes the distribution function of Rkj , then,
from (3.1.1) we have

Yx—s
Gunlo) = [ T=2Gulas),

which yields the distribution, with density g in (3.1.2). It is also interesting to see that

o)
W is asymptotically N(0,1).

Proposition 3.1.3 Let (U,) be a sequence of iid random variables, uniformly distributed
on [0,1] (U[0, 1] for short), and let (V) be defined by the recursion

Vit = Vo + (1 = Vi) Upnsr, 0 > 1, (3.1.3)

D

with V4 = Uy. Then (V,) 2 (RY), j=1,...,d.
Proor. It suffices to show that (V},) is a Markov chain, with initial state distributed as X fl)

and transitions given by (3.1.1)). Clearly V4 and X{l) are both U[0,1]. Furthermore, (V},) is
also clearly Markovian, with

v—V,
P(Vn-i-l S U|Vn) =P <Un+1 S 1_ Vn

v—V,
Vn) = ﬁ]{\/ﬂgv}, (NS [0, 1] (314)

O

We consider recurrence (3.1.3) as a stochastic difference equation (sde) and investigate its
solutions. Note that it can be equivalently written as

Vn+1 = Vn(l - Un+1) —|— Un+1, (315)

which has the structure of a sde studied in [58|, namely Y,, = A,Y,,_1 + B,. In our case we
have A, = 1— U, and B, = U,, with (U,) iid U0, 1]. Such recursions appear in a variety
of models in finance, chemistry and biology, and are also related to random walks in random
environment. For more information and references, see [5§].

Lemma 3.1.1 Let (U,) be an iid sequence of U|0,1] random variables. Then, the sde in
(3.1.5)), with initial condition V; = Uy, has (strong) solution

ZU H U;)=1- ﬁu —U), n>1. (3.1.6)

i=1 Jj=i+1 i=1
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Proor. By a strong solution of we mean a sequence, which solves the recurrence a.s.
The first formula in is obtained by iterating ([3.1.5)). The second follows from the
recurrence 1 — V,, 11 = (1 — V,)(1 — Uy,41), equivalent to (3.1.3). As usual, sums (products)
over an empty set of indexes are given the value 0 (1). O

Remark 3.1.2 From Lemma we have a view of how fast records Rg ) converge to 1.

n n n i—1
Observe also that > U; [[ (1 —U;) and > U; [](1 —U;) are equally distributed sequences
=1 =it =1 j=1

but the second is not a strong solution although it can be seen as weak solution or solu-

tion in 1distribution. There exists abundant literature on the behavior of sums of the form
o0 1—

> U [1(1 —Uj), which are commonly known as perpetuities, and are related to iterative
=1 j=1

schemes such as (3.1.5). The interested reader can consult [17, 26], 39].

3.2 Record heights

In this section we study the so-called record heights, as defined in [25]. We start by obtain-
ing their moments and then derive weak convergence, with a suitable normalization. The
asymptotic results are obtained using tools from the theory of singularity analysis, developed
mainly by Ph. Flajolet.

Definition 3.2.1 Let the n-th record height be defined by

H,=F(M,), n>1.

_ d )
Note that F(M,,) = [[(1— Mﬁi)), for observations from the U([0, 1]¢) model and that H,,
j=1
is the probability of X,,;; being a record, conditional on the past observations X;,...,X,,.
In the following proposition we exhibit a recurrence for the moments of H,,.

Proposition 3.2.1 Let u,(f) = E(HF), for k > 0,n > 1 integers. Then the following recursion

holds
k k
iy = D = (1= ) e, (3.2.1)

k
where p{¥) = (k—&-ll)d'
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ProOF. From equation (2.2.5)) in Lemma [2.2.1, with g(y) = F(y)*, we have

pfﬁzl E(/ H(1 — y(j))kdy> +E <H(1 — MUYE(1 — ’Hn)>
[0,1]

I{y-Mn} 55 j=1

= (H / " “dy! )Jruﬁf) — Y
My

d
( Mn >k+1
- (H B R S
j=1
(k+1)
=G

Proposition 3.2.2 The solution of the recurrence (3.2.1]) has the form

n j—1
ut =3 (n) (—1 T (1 - Mg’“*l)) 0> 0. (3.2.2)

7=0 J i=0

Proor. Formula is obtained by iterating (3 and can be checked by direct substi-
tution. Indeed, let b (kﬂ) 1=, — k+l)) and observe that bg’il = b;kﬂ)(l - ,ugk)).

Then
K?) a <n ; 1)] (C1)® ¢ (—1)mp

e

M(k) _ Iu;k) — nz

1
J=1
1

]
In one and two dimensions we have closed-form expressions for u%k).
Lemma 3.2.1 (i) For d =1,
B\ L
k) = <" N ) . (3.2.3)
k
(ii) For d = 2,
1 (n4+k\"

M) = —— . 3.2.4
= (") (32.)



Proor. It suffices to iterate the recursion (3.2.1)). ]

Remark 3.2.1 The result for d = 1 is well-known and corresponds to the k-th moment of the
minimum of n iid U0, 1] random variables, which can be calculated as n fol (1 — z)"da.

3.2.1 Asymptotic analysis of ,u%k)

We investigate the asymptotic behavior of moments ,uT(lk), as n — oo. This information will

be used to establish convergence in distribution of record heights. We start with the special
cases d = 1,2, which are relatively easy, since we have the explicit formulas. We use the
symbol ~ to denote asymptotic equivalence of two sequences: a, ~ b, if a,/b, — 1 as
n — oo.

Lemma 3.2.2 (i) For d=1

T (3.2.5)
(ii) For d=2
k'

Proor. From Stirling’s approximation n! ~ v/2mn(n/e)"”, we have

(n + k’> - k'\/2mnn"e™" -
~ ~ n .
k V21 (n 4 k) (n + k)rtke=(n+h)
The results then follows from Lemma [3.2.1] O

Euler transform and the Norlund-Rice representation

Unlike the simple asymptotic results for uﬁf) in dimensions d = 1, 2, the situation for d > 2 is
quite different. We have not been able to find a closed-form expression for u,(lk), such as those
in Lemma and so we must deal directly with , which is a so-called alternating sum.
This type of expression appears frequently in the analysis of algorithms and data structures.
It is of some interest here to recall that a sum of the form

Sn = Zn: (n) (—1)ia, (3.2.7)

defines the alternating binomial transform of the sequence (a,), also called Euler transform
in [22]. This is an involutive linear transform on sequences of real numbers. In fact, it is just
the iterated forward-difference operator.

The asymptotic analysis of sums such as (3.2.7) was considered in the pioneering paper
of Flajolet and Sedgewick [22], where the authors state that the problem is delicate. The
difficulty, which prevents from using elementary techniques, is the phenomenon of exponential
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cancellation, which is often coupled with small periodic oscillations. The starting point of
this technique is the Norlund-Rice integral representation, which allows to write as a
complex integral of an analytical continuation a(z) of the function n — a,, in the sense that
a(z) is analytic in a suitable domain D C C and interpolates a,, that is a(n) = a,, for all
n > 0. For completeness, we state the following result; for a proof, see lemma 1 in [22].

Lemma 3.2.3 Let a(z) be an analytic continuation of the sequence a,, in a domain containing
the interval [0, 00). Then

i (?) (—1)Ya; = (_211)7;%! /C 2(z — 1;('.2_)@ — dz, (3.2.8)

J=0

where C is a positively oriented and closed curve, contained in the domain of analyticity of
a(s), which encircles the poles 0,1,...,n and no others.

When the analytic continuation a(z) of a,, is a rational function, the Nérlund Rice repre-
sentation can be given in terms of residues, as indicated in theorem 1 of [22]. More generally,
if a(z) is meromorphic on C, we have the following.

Theorem 3.2.1 If a(z) is meromorphic in C and analytic in [0, 00) U2, where Q = |-, 7
and the v; are concentric circles, positively oriented, with radii tending to infinity and if,
additionally, a(z) has at most polynomial growth on € then, for n large enough, then

Xn: (") (=1, = —(=1)"n! 3" Res L(z - 1?(’2) el (3.2.9)

=0 \J

where P is the set of poles of %, not belonging to [0, 00).

Proor. See theorem 2 in [22]. O

Proposition 3 2 3 Let b(k) = u&kﬂ) Hf;ol( p(k+l)) j > 0, be the sequence in the alter-

nating sum and let
d
Pa=|J{n—k-1rm—k—2 3\ {-k—1,-k-2..},
=1

where 7, = e#™/d | = 1,....d, are the d-th roots of unity. Let D = C\ Py and B;, =
[Tsrs1 (1= 25). Then

B, (n+ z)d
D 2.1

is the analytic continuation of the sequence (b§k))j20 to the domain D. Furthermore, the
singularities of ¢ are isolated poles, elements of the countable set P4, while the integers

—k —2,—k —3,... are the zeros of .
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Proor. We check first that ¢ is analytic in D. To that end we observe that

H (n + Z — lim H n + Z
WS (n+2)4— m—>00 (n+ 2)4

exists and is analytic, if the series ) converges locally uniformly. Let V' be a

1
n>k+1 [(ntz)d—1]
disk contained in D. Then, for any z € V and sufficiently large n, we have |z4+n| > n—C > 1,
where C' is a positive constant, and so, |(n + 2)4 — 1] > (n — )9 — 1, and we conclude that

@ is analytic in D.

Moreover, it is apparent from formula , that the only potential singularities of ¢
are poles, given by —n +r;,n > k+ 1,0l = 1,...,d. This set of potential poles include the
integers —k, —k — 1, —k — 2, ... but, as we see below, only —k and —k — 1 are actual poles,
the rest being zeros of ¢, due to cancellation. Indeed, for m > k + 2,

(m+2)'—1=(m-1+2)[(m+2)""+ -+ (m+2)+1]
and so, (m — 1+ z) in the denominator of the m-th term of the product, also appears in the
numerator of the (n — 1)-term and they cancel out. To conclude, we verify that the function
v interpolates the sequence b(»k). Observe that, for j > 0,

e(j) = D 1T URE) 7

(k+1+7)¢ S5, (n+i)d=

d

1 nd —1 n
" (k+1+5) H H nd—1

n>k+1 n>k+j+1

b
]

We state some technical lemmas related to the problem of bounding |p(z)| on circles, as
required in Theorem |3.2.1]
Lemma 3.2.4 Let m € Z, such that m > k 4 2 and let
Ap={n:n>k+1,|n—m|> 1}

Then 1 5
= E — < -, 3.2.11
S 2 1 — 2 ( )

’I'LGAm (n N m)

Proor. Observe that A,, ={k+1,...,m =2} U{m+2,...}, so

m—2 1 1
S, =

(n—m)Q—ljL Z (n—m)?—1

n=k+1 n>m+2

mkt 1 1 3

= < = —

n2—1+zn2—1 ZnQ—l 2

n=2 n>2 n>2
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Lemma 3.2.5 Let m € Z, such that m > k+ 2, € € (0,1) and let
Ape={n:n>k+1|n—m-—¢g|>1}.

Then
1 1

1 3
= < = .
Sme 1= D m—m—2f—1-2 (A4ef—1 @2-27_1

neAm,s

Proor. Notice that A, . ={k+1,... m—1}U{m+2,...}, so

m—1
1 1
Sma =
’ (n—m—€)2—1+ Z n—m-—¢e)?2—-1
n=k+1 n>m+2
m—k—1

=1 >2
m—k—1
1 1 1 1
_(1+€)2—1+ n?—1 (2—-¢)2-1 Zn2—1
n=2 n>2
and the conclusion follows from Lemma [3.2.4] m

Lemma 3.2.6 Let
Rys={2€C:—m—3§ <R(z) < —m},

for m > k+1 and 0 € (0,1). Then there exists 0, such that R,, s N Pq = 0.

Proor. The assertion is a simple consequence of the fact that poles of ¢ are d-th roots of
unity, around the negative integers —m < —k — 1. A graphical analysis yields that é can be

chosen equal to (or less than) the distance from the line $(z) = —m and the nearest pole,
with real part less than —m. See Figure O
2y =T, —M

/ 7< 2, =T —m
I
& IX; —m -m+1 “5(2)‘ <1

R\.

m,0 —

>

Figure 3.1: The nearest poles to the band R,, s, are associated to [y = 1 and [y = |d/4]| + 1.
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Proposition 3.2.4 For m > k+ 2, let v, = {# € C : |z] = m + ¢} be the circle centered
at 0, with radius m + ¢, where £ < 0/2 and § satisfies the condition of Lemma [3.2.6, Then
there exists Mp, such that |¢(z)| is bounded on the set  := |,y Ym, Where ¢ is defined
n (3.2.10). -

Proor. For m > k + 2, let A,,. be as defined in Lemma [3.2.5] Recalling that the infinite
product defining ¢ converges absolutely, then, for any z € D, we have

B ]n—l—z|d
>k:+1

_ B H \n—l—z\d H In + 2|4 |
[EaEl ¥ STcE=T T | T

m,e

Let z € 7. Then, from the definition of A,,., |[n + 2| > |n — |z|| = [n —m —¢| > 1. So,
|(n+2) =1 > |n + z|* — 1, which implies

In + 2|4 In + 2|4 1
- < — < 1 ) 3.2.12
11 (2 —1] = 11 mAzi—1- 11 L Pr——— (32.12)

NEAm, e NEAm, e NEAm, e

Observe that, from the elementary inequality log(1 + ) < z,x > —1, the rightmost term of

(3.2.12)) can be bounded by

1 1
<
P Z In—m—egld—1 = &P Z (n—m—¢e)2—1

NEAm, e nEAm, e

g 3, 1.1
ex —
=P e T a1 T 22 —1)

by Lemma [3.2.5 Furthermore, for z € ~,,, we have

B
mg|k+l—m—€|_d§(l+€)_d

Finally, we consider the remaining term of |p(z)|, for z € 7,,, that is,

11 n+zt ‘( (m + z)d (m—+1+ 2) 32.13)

i [(n+2)d—1] m—l—z)d—lH(m—i—l—l—z)d—l ’
provided that z +m or z +m + 1 are not d-th roots of unity. This is so if m is chosen such
that v, N {z : |¥(2)] < 1} C Ry 5, where R, 5 is defined in Lemma [3.2.6] It is easy to see
that such value of m satisfies \/(m + )2 — 1 > m, which yields m > (1 —€%)/(2¢). So it
suffices to take My > 1/(2¢).

We proceed to check that the function in (3.2.13)) is bounded in ~,,, for m > M,. Observe

that
= |1+ 1 <1+ L
N (m+2)d—1|~ [(m+2)d =1

| (m+2)
) = [T



hence,

1
su 2) <1+ - )
Sup 9n(2) < 1 G T 2 =1

Note that |(m + 2)? — 1| = [[\=) |z — 2|, where 2 is such that (m + z)? = 1. Hence,
inf,e., [(m+2)4—1] > H?:_()l inf,e, |z — z|. Finally observe, from elementary geometric
arguments (see Figure , that

inf |z —z|=|m+e—|z (3.2.14)

Z2EYm

If |z] <m+e¢, then |z < vm?+ 1 and

2 21
inf [z—z|=m+e—|z|>mt+e—vVm2+1= mete — &,
2€m m+e+vVm?+1

as m — 00. Then, for sufficiently large m, inf.c, |z — 2| > €/2. On the other hand, if
|z1| > m + ¢, then || > \/(m + )2 +1 — 2 and

2m(d —e) +¢e* —1
m+e+vm2+26m+1

iGIlf |z—2] = |z|—(m+e) > V/(m+6)2 + 1 — 62—(m+e) =
Z€Ym
as m — oo.

Then, for sufficiently large m, we have inf,c, |z — z| > § — 2e. From the two cases
considered above, we conclude that sup,., gnm(2) < 1+C9, where C' = max{2/e,1/(6—2¢)}.
The same argument is valid for g,,,1 and we see that the function in (3.2.13)) is bounded on
Ym by a constant independent of m and so, is bounded on 2. Last, we conclude from the
bounds above that || is bounded on €. O

A\

Figure 3.2: Geometric point of view in ([3.2.14]).

Theorem 3.2.2 For sufficiently large n,

u = —(=1)" 3" Res L(z — 711)'“0(222 —| (3.2.15)

zZ=Ss
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where for a ¢ function Rest)(z) denotes the residue of ¢(z) at z = s, while the function ¢

and set Py are defined in Proposition [3.2.3]

Proor. The result follows from Propositions [3.2.3], and Theorem (3.2.1} O

Remark 3.2.2 The asymptotic analysis based on the Norlund-Rice integral representation
has been widely used in combinatorics and theoretical computer science. However, up to our
knowledge, this is the first application of such techniques in Extreme Value Theory.

Computation of residues

We proceed to determine the residues in the right-hand side of (3.2.15)).

Proposition 3.2.5 Let 1(z) = %’ then

Reg v(z) = %(nzk) 1ﬁ <jdji 1)’ (3.2.16)

=2
Res w(z)—ﬂ ok _1ﬁ< ) > (3.2.17)
a=—k—1 C(n+k+1)d\ K L\ =1/ o
n! Byr (j—m+r)
Res ¢(2) = = - : , (3.2.18)
Z=—m+r Hj:tn(r_])d(l—m—i—k—kr)d jzlgrl (j—m+r)d—1
J#Fm

where 7 is a d-th root of 1, such that r ¢ {£1,e*™/3 e*27/3% and m > k + 1.

+im/3 42im/3
)

If d is a multiple of 6, then the poles e are of order 2. In such case the residues

are given by

n! Byr(r+1) (j—m+r)d
Res ¢(2) = == ‘ , , (3.2.19)
B O =g @i —meree G
j#mm+1
for r = et7/3 and
n! Byr(r—1) (j—m+r)d
Res ¢(2) = = . _ , (3.2.20)
Z=—mtr [T (=) (1 —m+k +r) j>1;£1 (j—m+nr)d—1
j#m,m+1
for r = eF27/3,

Proor. We compute residues by taking limits, as shown below; details are given for the pole
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—k. From (3.2.10)) we have

_ n! By, (5 + s)d
R =1 k T
Res ¥(2) = lim (s + )s(s “ 1) (s—n) (k+s+1) yﬂ G+s)i—1
I d
_ im Byn! . (s + k:)d H .(j —1—3) 1
so—ks(s—1)---(s—n)(k+s+1) _1j2k:+2<']+s) —
k .
B ( )n+1 n+k -1 d
T kd ]1_[ (j — 1)
[
We present below the asymptotic behavior of residues.
Lemma 3.2.7 As n — oo,
k d
n+1 (k B 1)' J —k
Res ¢(2) ~ (~1) . (JHde_Jn (3.2.21)
R Py ) EEART 3.2.22
Res 0z ~ (1" g (TT57=5)n (3.2.22)

Proor. From Stirling’s approximation, equations ) and m 3.2.17)) yield (3.2.21] m and
(13.2.22)) respectively.

We turn our attention to the complex poles, which are distributed in unit circles around
the negative integers, starting from —k — 1. This means a denumerable number of residues
to be taken into account, so we study the asymptotic order (as n — 00) of the series

d-1

Z Res (2).
Z=—m-+r]

=1 m>k+1

For technical reasons, we analyze separately the cases m =k + 1 and m > k + 2.

Lemma 3.2.8 Let m > k + 2 and let r be a d-th root of unity, such that » # £1. Then

< Clr)— ("J“m_l)l, (3.2.23)

Res (z2)

z=—m-+r

n+1 m — 2

for sufficiently large n, where C(r) is a positive constant depending on r but not on n nor m.

Proor. We proceed to bound the terms in the rhs of (3.2.18]) (the same idea applies to (3.2.19))
and (3.2.20)). Note first that |z — 7| > |z — 1|, for all  # 0, since |r| = 1 and R(r) < 1, so
|z —r|* =22+ 1—22R(r) > (x — 1)?. Therefore

m-+n m—+n
(m —2)

m !
Hlj—?”l H|j—1| (m+n-—1)"
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Also, it is easy to see that, for m >k + 1, |1 —m + k +r| > min{l, |1 —r|}.

Additionally, for the infinite product in (3.2.18]), we have

H (j—m+r)d ’_H (j—m+r) H (r—i)d
- d_1|— - d_ —d 1|’
j%f“ (j—m+r) 1 i, (j—m+r) e(Ciiay (r—1) 1
] m

where A, = {k+1,...,m—2}U{m+3,...}. Now we proceed as in the proof of Proposition
3.2.4

From the definition of A,,, [j —m +7| > 1 and so, |(j —m +7)4 = 1| > |j —m +r|? — 1,
which implies

lj —m+r/ lj—m+r| ( 1 )
. < 1+ . (3.2.24
]g|]—m+r =1 — 1_[|j—m—|—7“|d 1 jg (j—m-—1)d-1 ( )

Finally, from the elementary inequality log(1l + =) < x, the rightmost term of ([3.2.24) is
bounded above by

1 1
exp - < exp
(je%;(j_m_wd_J j;:m(]—m—l)Z 1)
m—Fk
1 1
n=3 n>2
1
<o (230
n>2
3
= @2,

Finally, collecting the bounds above, we get

nl(m — 2)! 1 (n+m—1\"
R <COr)————=C
z:fgls+r¢<2) - (T>(n+m—1)! (T>n+1( m — 2 )
O
Corollary 3.2.1 Asn — oo,
d—1
Ty = < Cp~*t 2.
n Z z:T:_{Slst” W(z)| < Cn , (3.2.25)
I=1 m>k+2
where C' is a positive constant.
Proor. From Lemma |3.2.8|
d-1
1 m+n—1
Zp < C(r) Y. ( )
n+li mky2 NPT 2
1d-1
kE+1 k+1
_n+k+ (n+ + ) C(m) < On*1
(n+1) k —
as n — 00. O
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Lemma 3.2.9 Let r be a d-th root of 1, such that r # 4+1. Then, as n — oo,

Res 9(2)

tes < C(ryn~ L n"| < O(r)n k- reos@r/d), (3.2.26)
z=—k—1+4+r

where C(r) is a positive constant.

Proor. We consider the formula (3.2.18]), with m = k + 1 and bound its modulus as in
the proof of Lemma |3.2.8] except for the bound of the product, which now is approximated
asymptotically as follows

kﬁn 1 Ik+1-1) |F(k+1_r)|nr_k_2
S il Rt k+2—7) (n—1)!

The result is obtained by collecting constants. Finally, observe that, for [ = 1,...,d — 1,
‘nrl‘ — ncos(27rl/d) < ncos(27r/d) — O(Tl) 0

Corollary 3.2.2 For k > 1,

k

H (1- —d)_ + O(neosm/)-1), (3.2.27)

=2

n:un -
as 1 — oQ.

Proor. The result follows from the formula in Theorem and collecting the asymptotic
results of Lemma Corollary and Lemma [3.2.9] m

3.2.2 Weak convergence of record heights

We now state a result of weak convergence for the sequence H,. The proof is based on the
Frechet-Shohat theorem about convergence of moments. According to this well-known result,
if a sequence (Y;,) of random variables has convergent moments E(Y*) — M, < oo, then (M)

is the sequence of moments of a random variable Y and Y, P4 Y if the distribution of Y is
determined by its moments. The latter property is obtained from Carleman’s criterion.

Theorem 3.2.3 Let (H,) be the sequence of record heights of Definition [3.2.1] Then

nH, 2, H,

where H is a random variable, with moments given by

k

(1-5)"
-2

-d 9
Z9 J

for k> 1. In the cased =2, H 2 UV, where U is U|0, 1], V is exponential with mean 1 and
U,V are independent.

SO
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Proor. From Corollary and noting that cos(2w/d) < 1, it holds that E(nH,)* =

nkuglk) — V,id).

that the sequence (uk ) determines a distribution. We check Carleman’s condition, namely

We have convergence of moments and so, the result follows if we show

that ZkZI(V%)) 2 = 00, see [2]. Note that I/]i is decreasing in d, so

T(k) 2T'(k + 1)2 k!
@ ~ @) _ _
Yoo =V 2 T(h)(k+2) k+1

Hence, (y,id))_% > (y,f)) k ~ 2, and the corresponding series diverges. For d = 2 we have
E(U*) = 15, E(VF) = kL, so 1> = E(UV)F). O

For d = 2, H can be seen as having, conditionally on U, exponential density, with ex-
pectation U. For d > 2, it is not clear if H can be represented as a product UV, with U,V
independent, V' unit exponential and U concentrated on [0, 1]. To that end, it would suffice to

k -1
prove that my, := ﬁ I (1 — J%) ,k > 1, is the sequence of moments of a random variable,
with values in [0, 1]. A necessary and sufficient condition for such property is that
T
r .
> () im0
i=0

for all r,n > 1; see E18.6 in [60]. Numerical evidence obtained with Maple®), for some values
of d > 2, leads to conjecture that it holds. We do not pursue this investigation further.

3.3 Mixed moments of M,,

d ,
In this section we study the expectations of the random variables [ (1 — MY’)%, which we
j=1
call mixed moments of M,,, with kq, ..., kq nonnegative integers. The idea is to gain insight

on the asymptotic behavior of M,,.

d ,
Proposition 3.3.1 Let pfv-Fa = < 11— g))ki), with ki, ..., kq nonnegative integers.
j=

—_

Then the following recursion holds

d
e = e (1 I 1>‘1> prR ez )

i=1
Fika _ T
with V" = [ (k + 1)1

i=1

Proor. We proceed as in the proof of Proposition [3.2.1] From equation (2.2.5) in Lemma
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2.2.1), recalling that H,, = H (1= M), we have

putoke = E(/[O [ -2 de) +E <H<1 — M@YRi(1 — Hn)>

AAn{x-Ma} 55 j=1
d 1
— E H/ (1 _ x(j))k]dx(]) _'_ qull ..... Mfll+1 ..... kd+1
jo1 I M
d N
) (1_/\455))’6]“ TR S k1+1,....kq+1
=1 !
d
_ ,uk1+1 ..... kq+1 H(ki+ 1)71 +Mk1 ..... ’uk1+1 ..... kd+1'

i=1

O

For simplicity, we only carry out detailed calculations for the particular case d = 2. Letting

ki =k, ky = 1 in (331, we get

1
s k,l k+1,014+1
Py - —)u ,n> 1. 3.3.2

Proposition 3.3.2 The solution of the recurrence (3.3.2)) has the form

n j—1
n j j i,l+i
Hatr =D ( > T A ] ((E T ana

J

=0 o ) (3.3.3)
( (-G
= —_ > 0.
Z(>k+]+1 l+j+1111 (l+1) "=
Proor. Similar to the proof of Proposition [3.2.2] O

3.3.1 Asymptotic analysis of y"!

Note that (3.3.3)) is the Euler’s transform (see (3.2.7])) of the sequence

ki 1 (1
4= el O w720 334

i=1

We proceed, as before, by checking the conditions of Theorem [3.2.1] in order to obtain an
asymptotic expression for ufl’l .

Proposition 3.3.3 Let P := {z} :m > 1}, where

m) m

k+1
= —m— —;_ + i (3.3.5)

z
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with r; = %\/(l{ —1)2 4 4. Then

o(2) = B H (k+n+2)(l+n+2)

, 2 €D, 3.3.6
(k—i—l—l—z)(l—i—l—l—z)—1n22(k‘+n+z)(l—|—n—|—z)—1 : ( )

is the analytic continuation of the sequence bf’l in (3.3.4) to the domain D = C\ P, where

By, = anl <1 — WM) Furthermore, the singularities of ( are isolated poles, elements

of the countable set P.

Proor. Clearly, the poles of ¢ are the roots of the quadratic equations (k+n+z2)(l+n+2z) = 1,
for n > 1 and these roots (real and irrational if k # [) are precisely the elements of P, shown

in . We check next that ¢ is analytic on D. To that end, observe that

m

(ktn+2)(+n+z) (k+n+2)(l+n+2)
l_IQ(k—i-n—Fz)(l—i-n—l—z)—l n%l—{nooH(k—l—n—i-z)(l—Fn%—z)—l

exists and is analytic if the series

1
Z| (k+n+z2)(l+n+z)—1

n>1

(3.3.7)

converges locally uniformly. Let V' be a disk contained in D then, for any z € V' and n large
enough, |z+n+k| >n+k—C > 1, where C is a positive constant. Hence, (3.3.7) converges
locally uniformly and we conclude that ¢ is analytic in D. Finally, it can be easily verified
that ¢ interpolates the sequence b?’l. O

Proposition 3.3.4 Let v, = {# € C: |z| = m}, for m > 1. Then |p(z)| is bounded on
Q = U >, Ym, for some My > 0, where ¢ is defined in (3.3.6)).

Proor. We follow the proof of Proposition [3.2.4] recalling that k # [ and, without loss of
generality, we assume that k£ < [. For convenience we also assume that m > 1+ 3.

Let
B,={n>2:k+n—m|ll+n—m|>1}, m>1,

then

By, k4+n+zl|l+n+z
[o(2)] = 1] ,k’ Int 2

[(k+1+2)(+1+2)—1] (k+n+2)(l+n+z)—1]
(3.3.8)

H \k+n—|—zHl+n+z|

e [(k+mn+2)( Jl+n+z)—1]

For z € 7,, and from the definition of B, we have
k+n+zlll+n+z|>|k+n—|2|[l+n—|z]|=|k+n—m[l+n—m|> 1.

Hence,

k+n+zl|l4+n+z2 E+n—m|ll+n—m
I H | 11 |k| H | 539

s |(E+n+2)(+n+2)—1] = +n—mlll+n—m| -1
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The infinite product on the right of the display above is bounded if and only if the series
1
S, = 3.3.10
ngs; lk+n—mlll+n—m|—1 ( )

is bounded (by a constant not depending on m). To show that such is the case, we take a closer
look at By,, noting that n € B, if either |k+n—m||l+n—m| = 0or |k+n—m||l+n—m| = 1.
The first equation has solutions n = m — k and n = m — [, while the second has no solution,
if | # k+2. But, if | = k+ 2 then the second equation has the unique solution n = m —1[{+1.

So, let us assume first that [ # k + 2, in which case
B,={2,....m—-1l—-1}u{m—-1+1,... m—k—-1}U{m—-Fk+1,...}

and
S _m—l—l 1 . m—k—1 1
e m—k—n)(m—10—n)—1 m—k—n)(l+n—m)—1
2. I 1 2] I R
N 1
e (k+n—m)(l+n—m)—1
Moreover,
m—l—1 m—1—2 9]
1 1 1
Z (m — % —n)(m —l—n)—l_l— +Z —l—n i R D &
n=2 n=2 n=2
Also, the second sum is finite and independent of m, since
m—k—1 1 l—k-1
n:mz_lﬂ(m—k—n)(l—l—n— —1 ; (l—k—1)—1

Finally,

1 1 1
Z (lf—l—n—m)(l+n—m)—1gl—k;+ Z (k+n—m)2—-1

n>m—k+1 n>m—k+2
Y
n>2

From the computations above we see that the product over B,, in (3.3.8)) is bounded by a
constant independent of m, if | #k+2. If =k 42

Bn,={2,....m—-1l—-1}u{m—-1+3,...}

and
m—I{—1
1 1
5. s
—~ (m—Il-n+2)(m—-Il-n)-1 oy (l—=24n—m)(l+n—-—m)—1
m—Il—2

1 1 1

< — Z

_2+ Z (m—1—n)?— 2 Z l—2—|—n— m)?—1

2 n>m— l+4

<1+22n21_1.

n>2
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Again we see that the product over B,, in (3.3.8) is bounded by a constant independent of
m, if | = k + 2. We now consider the product over n ¢ B,,, assuming first that [ # k + 2,
which is equal to
|m + z||l — k+m+ z| |k —1+m+ z||m+ z|
(m+z2)l—k+m+z)=1[(k—1l+m+z)(m+2)—1]

Note that the first term in (3.3.12)) can be written and bounded as

1 L+ 1
(m+z2)(l—k+m+z)—1|~ (m+2)(l—k+m+2z)—1|

(3.3.12)

1+

so we must bound |(m + z)(l — k + m + z) — 1| from below, for z € ,,. But
(m+2){—k+m+2z)—1=|z—2 —kllz— 2z, — k| > |z + k| —m]||z,, + k| —m|.

If m is large enough, |z + k| = —k — 2%, which yields ||z + k| — m| = |5E F rul. So

-k

— T
2

and the first term in (3.3.12)) is bounded by 2. The analysis of the second term is similar and
is thus omitted. There remains to check the case | = k£ + 2. The product over n ¢ B,,, has
three terms and is given by
|m — 2+ z||m + 2| m —1+z||m+1+ 2| |m + z||m + 2 + z|
[(m =2+ 2)(m+z) =1 |[(m—1+2)(m+1+2) = 1|[(m+z)(m+2+2) - 1]
We proceed as in the previous case, noting that the first term is written as

1 1
1+ <1+ ,
(m+2z)(m—2+2)—1| (m+2)(m—2+2) —1]

\(m—l—z)(l—k‘+m—|—z)—1|2‘_T—I—m =1

(3.3.13)

so we bound |(m + z)(m — 2 + z) — 1], for z € 7,,,. We have, for m large enough,
(m+2)(m—24+2)—1]=|ry —m—z||r- —m — 2|
> [[ry = m| =mll[r- —m| —m|
= ‘7’+7”,| = 17

where . = 1 4 v/2. Hence, the first term of (3.3.13)) is bounded by 2. The analysis of the

remaining two terms is similar and is omitted.

Last, we have to bound the first term of (3.3.8]), namely |(k+1+zﬁ]l€i1+z)—1|' It is easy to see

that, for m large enough, we have |(k+ 1+ 2)(I + 1+ 2) — 1| > (m — ¢)?, for some positive
constant ¢, and the conclusion follows. n

Theorem 3.3.1 For sufficiently large n,

it = =(=1)" Y Res { = ?;90( zz —l (3.3.14)

where Res 1 (z) denotes the residue of a function ¢(z) at z = s, and ¢, P are defined in
Proposmon 3.3.3)

Proor. The result follows from Propositions [3.3.3], and Theorem [3.2.1] O
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Residues

We evaluate the residues in the right-hand side of ([3.3.14)).

Proposition 3.3.5 Let ¢(z) = % and
om(2) = (k+1+ f)k(; +1+2) nz}lm (k(—]i;:i;r)fl)iltj; Tz_)zz 1 7e Dym 2 1.
o Res (2) = £ #m () (3.3.15)
=k T (B 2w o
where (8),11 = s(s —1)--- (s —n) is the falling factorial.
For the asymptotic behavior of residues we have
Lemma 3.3.1 Asn — oo, for m > 1,
Res 9)(z) ~ i(—1)“+1nz$r(—zi)wm(zi). (3.3.16)

2=z, " 2y
Proor. The result follows from Stirling’s approximation, n!/(s),11 ~ (=1)""T'(=s)n®. O

Lemma 3.3.2 Form >2and n > 1,

n! < m+n+a\
|(Z7%)n+1| - n ’

where a = |c| and ¢ = % Fry > 0.
Proor. Note that
nt (1)1 n! o1y n!
(28 n+1 [To(i+m+c) TG+ e)
Also,
n+m n+m
m-+n-+a
) N ) )
16+ 2 [[6+m=ntmra (™ 17")
and the conclusion follows. O]

Lemma 3.3.3 The sequence |¢,,(25)|,m > 1, is bounded.

m
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Proor. From the definition of ¢,, in Proposition [3.3.5] we have

II

n>1,n#m

1
1
* (l{:+n+zﬂ,§)(l+n+z$)—1‘

H (k+n+25)1+n+2%)
(k+n+z5)(l+n+zE5) -1

n>1n#m

1 )
—n>1n¢m( (E+n+z5)(l+n+25) —1

- Z*)l(zi - Zn)|)
- H ( m)(nl—miQTmH)

n>1,n#m

1
<
_exp( Z |n—m|\n—mi2rkl\)

n>1n#m

C,

VAN

where C' is a constant independent of m. Finally, the conclusion is reached, noting that
Byy <1 and that [k + 1+ 2Z|[l + 1+ 2E| — oo. O

Corollary 3.3.1 As n — oo,

< On~@t?), (3.3.17)

Z Res¢

m>2%= Zim

where C' is a positive constant and a > 0 is defined in Lemma [3.3.2]

Proor. From Lemmas [3.3.2] and [3.3.3 we get

—1 -1
ZResw <ClZ(m+:+a) Scz(n—i-z—i-G) < Cna2,

m>2%~ 2 m>2

Corollary 3.3.2 As n — oo,
+

n_zf,ufl’l = F(—zf)M +o(1). (3.3.18)
2rkl

Proor. Note from (3:3.16) that n== Res 9(z) = O(n*1 1) = O(n=2) = o(1). Also, from

E3T),
Z Res ¢(2)| < Cn~* 27 = o(1),
m>2z Zm
because a + 2+ 2z =1+ |2 £y | — B — 1y > 0. The result follows from (8.3.16) . O
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Theorem 3.3.2 As n — oo,
n*(1-MP) =0, j=1,2,
in Ly, if o < of :=1/k —Vk?>+4/(2k) + 1/2. In particular, convergence holds in L, for all
a < a} = (3—+/5)/2 ~ 0.38. Furthermore, the sequence (n®i (1 — M), is tight.
Proor. From (3.3.18)), with [ = 0, we have

E(n®(1 = MP))* =n* s’
:ana 1-k/2+7r0 +O(1>
— Oploe—1/2k+VEETL/2-1 | o(1) = 0,

ifa<aj. Forl=0k=1,n"E(l — ./\/l,(f)) ~ Cnot(V5=3)/2 4 0 if a < of. Tightness is a
consequence of Markov’s inequality. ]

Remark 3.3.1 Note that, for a € (af,1/2), we have n**E(1 — ./\/lg))(l - Mﬁf)) — 0, but
n°E(1 — M{) = oo, for j = 1,2.

3.4 On the counting process of records

This section is dedicated to the study of the total number of chain-records among the first n
observations. We recall that this variable was defined in Chapter [2] as

Nn = i [ia
i=1

where I,, = Ly, m, 13 = Lix,, is a recoray 1S the indicator of X,, being a record. Observe that
N,, also represent the number of jumps of maxima M} up to n.

Our objective is to find a sequence of real numbers (a,) such that N" — lasn — oo, in
some sense, such a.s., in probability or in L,. We only consider the partlcular case d = 2 and
start with some prehmlnarles results.

Lemma 3.4.1 E(N,) = 1 H, ~ 3logn, where H, = ;-1 1/j is the n-th harmonic number.
Proor. Note, from Definition [3.2.1] that E(I,|F,—1) = H,—1 for n > 1, where F, =
o(Xy,...,X,) and Fy = {Q,0}. Then by [3.2.4] we have

1
E(,) = E(Hu1) = i)y = 5

Note that the expectation above is also in (ii) of Lemma [2.3.2] The result then follows. [
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Lemma 3.4.2 It holds

Z Var(l;) = O(logn),

(3.4.1)
>~ E(LE(L) = L log? n + O(log n),
1<i<j<n
as n — oo.
Proor. First, note that Var(I;) = E(f; — %)2 =1 (1— 4), then
—~ 1 1 1 1o
— =-H,—-)» -=0(
Z21( 21) 2 ;1 Ollogn)
Also,
n—1 n 1 1 1 n—1
E(L)E(L) = — -H,H,_ _ Hy
Z ( ) ( .7) Z 41] 4 1= 4 i
1<i<j<n i=1 j=i+1 i=1
Finally, from [[3], Eq. (3.62)] we have >_7_, iﬂ =1 (HZ—l—Hff)), where H{® = > i1 s €C,
is the generalized harmonic number of order (see [35]). Then
1
> E(L)E(I)) = g1og n + O(logn).
1<i<j<n
[

Remark 3.4.1 Lemma suggests the study the Ly norm of -2 N, —1. To that end, we

could proceed, for example as in [36], hoping that > E([;) contrlbutes with the term
1<i<j<n

%log2 n, to cancel the dominant term in the last expression but, unfortunately, we do not
have a manageable expression for E(I;1;).

3.4.1 Convergence in Lo

To avoid the inconvenience mentioned in Remark [3.4.1] we can apply Corollary which
states, essentially, that A, and > H; are asymptotically equivalent. So, in what follows we

i=1

concentrate on the latter sum.
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Lemma 3.4.3 We have

n (3.4.2)

Proor. The first expression in (3.4.2) follows from E(H;) =
second follows from E([; | Fi—1) = Hi_1, which implies E(I;)
3 logn. Moreover, since

i+

ui(l) = L due to ((3.2.4). The
= E(Hi—l)y S0 E(Nn) = %Hn ~

N @ N2 _ 2 1 _1 1
Var(Hs) = 1 Wi)_3@+m@+m 1G+1)2

the third assertion is proved. Finally, for the last one, using [[3], Eq. (3.62)], we obtain
n—1 n—i 1

G+ D(i+k+1)

(Hyp41 — Hi)

_|_
—

JH, = 1) = 5 |52+ 1) ~1

n+1 412

1

4

1 1 11

4

1 1 1 1 1

g oLyl Ly ]
g7 ] ntl) dn+1) 8 1
1

Proposition 3.4.1 Let y,gl)(n) = E(H,H._ ), for integers I > 0,k > 1,n > 1, then the
following recurrence holds

1
V,il)(n) = u,illl(n) — al+11/,£lj11)(n), where a; =1 — 2k (3.4.3)

Proor. Let g(z,y) = (1 — 2)/(1 — y)!, for z,y € [0,1], so g(Mp4y) = Hl,,. Let also
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S ={(z,y) €0,1] : (z,y) > My4r_1}, then, from equation ({2 in Lemma[2.2.1] we have

E(H, | Mipir) = / (1= 2)'(1 - y)ldedy + H oy (1= Hopsn)

S

1 1
= [ e [ ey -

(2)
Mo k1 Mok

Hl+1k
n+k—1 1+1
(l—|— ) +Hn+k 1 %n—:kfl

_ +1
= Hn—l—k—l - al+1Hn+kfl'

Finally, multiplying by H, and taking expectation, the result is obtained. O]

Remark 3.4.2 Note that recurrence , in any dimension d, has the same form, with q;
given by a; = 1 — 1/14. Also, by Checklng some boundary conditions we recover some known
cases, such as

o 1/n+1\"" 1
O =B =5 ("7 = 5

VO (n) = E(HL) = 1 (n+z+1)‘1

1+2\ 1+1

In addition, after comparing (3.4.3)) to (3.2.1), we realize that both recurrences are struc-
turally identical.

Proposition 3.4.2 For n, k > 1

k-1 ; -1 ' -
1 n—1 A . n+j+2 ; n+j+3
1 v | g2 ___J+3
E(H, Hnix) = 5 Z ( j )( 1) [(j+1)(j+3) ( j+2 ) (1+2)(5+4) ( j+3 ) ]

J=0

(3.4.4)

Proor. The solution of (3.4.3)) has the form

k-1

=3 ("7 ) cvma .

7=0

From and Remark [3.4.2] we have
: : : 1 (n4+k+1\""
A ) = ) = a7 0), 0 n) = = 2< F 1 ) =,

SO we can rewrite V(l)(n) as
k

kLo 1
V,il)(n): ( j )(_1)]bﬂ'<l)“g+]+l)_ ( - )(—1)]bj(l)al+j+1ﬂf~f+”2).



Also, noting that b;({)a;+;+1 = bj4+1(1), and letting [ = 1, we obtain

— (k-1 : e (k-1 | |
SOENEES I G EASITEED BY G (SO
j=0 J —0 J
J J
Finally, (3.4.4) follows after replacing b;(1) by its value Hle a4 = %;% and by using formula

(B-24) for 1. O

We recall here the definitions of the binomial and the Euler transform (also known as
alternating binomial transform) and show a couple of elementary properties. The Euler
transform was introduced in Section [3.2.1} in the context of singularity analysis; see (3.2.7]).

Definition 3.4.1 Let (a), denote the sequence of real numbers ag, k > 0.

(i) The sequence b, = Y (})ax,n > 0, is called the binomial transform of (ay)y.
k=0

n

(ii) The sequence ¢, = > (})(—=1)*ay,n > 0, is called the Euler transform of (ay)y.

k=0

n

Lemma 3.4.4 Let (ax)r be a sequence and b, = ) (”)ak,n > 0. Then b,.1 — b, =

="
> (W)ars,n > 0. Also, let ¢, = 3 () (—=1)*ag, then cpp1 — ¢ = — 3 (1) (=1)*agy1,m > 0.
k=0 k=0 k=0
Proor. Direct computation; see [54]. O

Lemma 3.4.5 For k,i > 1, let

k-1 k-1
PR =Y (SR meh -1 (ISR 349
j=0 Jj=0
k-1 v k-1 _
pali k) =1 ()G () mlh =12 (SR T (346)
=0 =0
Then
ps(i, k) =p1(i, k) —pi(Lk+ 1), pa(i, k) = pa(i, k) — pa(i, bk + 1) (3.4.7)
and
E(HiHirx) = [p1 — ps +p2 — pa] (i, k). (3.4.8)

Proor. For (3.4.7) observe that (pi(i, %)), is the Euler transform of (a;);, where a; =
4(j£rl) (iJ;fQQ)il and that (ps(i, k))j is the Euler transform of (a;41);. The conclusion is then
derived from Lemma [3.4.4] The argument for the identity involving ps, ps is analogous.

Formula (3.4.8)) follows from using partial fraction decomposition in (3.4.4)) ]

Lemma 3.4.6 py(i, k) and p4(i, k) are positive for every i,k > 1.
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Proor. Observe that

k-1
1 k—1
SR G [SIETHS
4 J
7=0
k-1
[T By T ;
= E HIZ( ; )( ’Hl)]
7=0
1
= JEHI(-H)) >0
Analogously, it can be shown that p4(i, k) = JE(H3 (1 — H;)*!) > 0. O

Lemma 3.4.7 Let p;(i, k) be as in (3.4.5). Then

(i, k) 1 2i+k+1
1, = T~ - -
h A0+ Di+k)(i+k+1)
and
n—1 n—i
> ik ——H2+O() (3.4.9)
i=1 k=1
Proor. Consider the identity (k;l)]ﬁ = k(k1+1) (’;ié) (7 +2). Then, from (3.4.5)), we get

k+1 . N —1
] B 1 k+1 (it k+1
pl(l’k)_4k(1f+1) Z ( j )( 1)‘7( j ) T
Jj=1

Sury and Purkait in [47], provide a variety of results about sums involving the reciprocal
of binomial coefficients. Among them, we apply the second formula of their lemma 1.1, to
obtain

1 (k + 1)i k+1] 1 2%+ k+1
4Mk+D[_%+i+DMH&)+i+1}_16+D@+M@+k+n'

For the double sum we have

D1 (1, /{3) =

n—1 n—i n -1

Zzpl(iv k) = Zzpl(l - k? k)
n [-1

2 —k+1
_Zzhu+1uhﬂ)

1 1 1
:ZZ_:Z {(Z+1)(Z—k+1)+l(l+1)1

"111 m—1+ 1—1
I+1 " I(1+1)




Sums involving harmonic numbers have been intensively studied and many results are avail-
able. From formula (1.32) in [I3], we have

n—1
o 17 2) 1

— - (H2, - HE)) ~1
and so, (3.4.9)) follows. O
Lemma 3.4.8 Let ps(i, k) be as in (3.4.6). Then

n—1 n—i

> sl k) =0(1). (3.4.10)

i=1 k=1

Proor. By Lemma we have p3(i,k) = pi(i, k) — p1(i,k + 1), so by the telescoping
property and the expression for p;(i, k) in Lemma [3.4.7, we get

Zps =pi(L,1) —p@n—i+1)

:%(iil _i+12) _i<(n+1)1(n+2) +<i+1)t”+2)>'
Then

n—1 n—i
, 1/1 1 1 n—1 H,—1\
; p3(1’k>_§(§_n+l>_Z_l<(n+1)(n+2)+ n+2>_0(1>‘

Lemma 3.4.9 Let ps(i, k) be as in (3.4.5). Then

n—1 n—i

H,
DD palih) <= (3.4.11)
i=1 k=1
Proor. Let

po(i, k) —iki( _1)332 (Ij;iT) :iE(%i(l—Hi)k—l)m

J=

and observe that the sequence (py(i, k))x is the Euler transform of (@ (i?f:l)_1> ~and
j

(p2(i, k))x is the Euler transform of (4(;‘13) (14;1;2)—1> . Then, by Lemma [3.4.4] we have
J

pQ(i, k‘) = po(i, k’) —po(i, k -+ 1) > 0. SO7

. . . 1
sz =po(i, 1) —po(i,n —i+1) <po(i, 1) = 3G+ 1)

and the conclusion follows. O
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Lemma 3.4.10
Z Cov(H;, H;) = o(log®n). (3.4.12)

1<i<j<n

Proor. We have

Z Cov(Hi, H;) = Z E(HiH;) — Z E(H:)E(H;).

1<i<j<n 1<i<j<n 1<i<j<n
From (3.4.2), > E(Hi)E(H,) = §H24+0(logn). Also, from Lemmas [3.4.5] [3.4.7/and|3.4.9]
1<i<j<n
we get
n—1 n—i n—1 n—i
STEMM) =D (m—ps)LE) + D) (p2— pa)(i k)
1<i<j<n i=1 k=1 i=1 k=1
n—1 n—i n—1 n—i
=> ) mlk+1)+ p2(i ki + 1)
i=1 k=1 i=1 k=1
= —H?+ O(logn)
Hence, > Cov(Hi, H;) is at most O(logn) and the conclusion follows. O
1<i<j<n

Now we state a law of large numbers for the sum of record heights, which is the main
result of this section, and a law of large numbers for N, as corollary.

Theorem 3.4.1 The record heights H;, for the uniform model on [0, 1]? satisfy the following
law of large numbers,

1 L, 1
| — —. 3.4.13
logn 1221: 7t 2 ( )
Furthermore
N, p 1
— —. (3.4.14)
logn 2

Proor. Note that

2 2
1 < 1 R I & 1
= <logn ;Hi - 5) = Var (logn Z;%l> + <logn E;E(Hl) B 5) '

i= i=

The second term in the rhs of the decomposition above goes to 0 because of (3.4.2)). Fur-
thermore,

1 O 1 O 2
Var (logn Z’}-L) = ZVar(Hi) + o Z Cov(Hi, H;) — 0,

2
=) log™n < 08N S5,

because of (3.4.2)) and (3.4.12)), hence (3.4.13]) holds. For (3.4.14)), we have from ([2.3.3)) that
N,

= — L
Zi:l Hi
a.s. Then, (3.4.14) follows at once from (|3.4.13]). [
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We conclude our asymptotic analysis of AV,, with a central limit theorem for the martingale
obtained by compensating N,,. Recall that E([,|F,_1) = H,_1, where F, is the o-algebra
generated by Xy,...,X,. Then, 22;11 H;. is the predictable compensator of N,, and so,
N, — 771 M, is a martingale with bounded increments. We can apply a central limit
theorem for martingales, such as the following

Theorem 3.4.2 Let (&,) be a sequence of square-integrable random variables, adapted to
the filtration (F,), such that E(¢, | F,,—1) = 0, for all n > 1. Let (b,) be a sequence of real
numbers such that b, * co and suppose that the following conditions hold

1 n
1) 5 D EE | Fa) = 0* >0,
=1
1 n
() 35 D B(E e | Fi) =0, forall > 0.
=1

Then ;- 32 & 2+ N(0,07).

i=1
Theorem 3.4.3 "
Na — Zi:l Hi
Viogn

Proor. Condition (1) of Theorem is satisfied with b2 = logn and ¢ = 1/2, since
E(&|Fi1) = Hi1(1 — Hiy), with Hy := 1. Moreover, condition (2) is trivially satisfied
since the martingale has bounded increments. O]

25 N0, 1) (3.4.15)

72

27



Chapter 4

The uniform model on the d-simplex

In this chapter we study chain maxima and records from observations X,,, distributed ac-
cording to the uniform model on the d-simplex. That is, (X,,) is an iid sequence of random
vectors, uniformly distributed on

d
A= {x= (@, e @) e RS et <1},
i=1

Observe that the components X,(Lj ) of X,, are not independent and that N, = oo a.s., since
Assumption [3] is satisfied with A equal to the interior of AY. We consider the assumption
below to hold in this chapter, unless stated otherwise.

Assumption 6 The observation vectors X,, are iid, uniformly distributed in A9. This is the
U(AY) model.

By definition, X,, has density function given by

f(x) = d!1laa(x).
Also, for x € A4,

F(x) = (1 - Zj:xm)d. (4.0.1)

As commented above, the components X,(lj ) are dependent, identically distributed random

variables, with common Beta(1,d) density, given by f(z) = d(1 — z)4" 1,z € [0, 1].

4.1 Records

In this section we focus on the study of R, = ( S ,R%d)). We start by deriving a
recurrence for the density function of R, and then establish a perpetuity representation
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which, in the case d = 2, allows us to study the asymptotic behavior and identify an associated
limit in distribution.

Proposition 4.1.1 The process (Ry) is a Markov chain with transition probabilities

d .
d [ (20 = RY)
P(Ry1 = x|Ry) = —— — g, <), X € A (4.1.1)

(1- S &0)

In addition, Ry has probability density function g satisfying the recurrence

Grr1(x) = laa(x) /[0 X <1d!g§—(ul)>d

du, £ > 1. (4.1.2)

where g;(u) = f(u) = d!lxa(u) and [0,x] = {y e R: 0 <y < x}.

Proor. Formula (4.1.1)) follows directly from ([2.2.3)). Also, if Gy denotes the distribution
function of Ry then, taking expectation in (4.1.1)), we have

d ﬁ (20)—u))
Grour (x) = / S G(du). (4.1.3)
[0,x]

d . d
1-35 uld
i=1

It can be shown, by induction, that the density gy exists for any k. Then (4.1.2) is obtained
by differentiating in (4.1.3)). O]

Remark 4.1.1 For d = 2, we can compute a few terms of the recurrence in (4.1.2)):

gl(‘ray) = 21A2(‘r7y)7
o -a)(-y)
ga(,) —4log( . ) ae (2, ).

1—a—
(z,1) = 8 |10 l—2z—y Li zy—x—y—1 Lo (2, y)
x,y) = —Li T
g3 \xr,y g (1_5L')(1—y) 2 1—1'—2/ A2\T,Y),
where Liy(2) = — [~ Wdt, z € C, is Spence’s function, also known as dilogarithm. We

observe that higher order terms in the sequence involve intractable expressions. So, given
the complexity of the sequence g, we have to consider a different strategy to analyze the
asymptotic behavior of chain records in Ad.

Conditionally on Ry, the random variable Ry, is uniformly distributed on a region Ay,
which is the d-simplex A9, after appropriate translation and change of scale, namely, A, is
given by

Av =R+ (1= R A

Jj=1
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In other words, if X is U(AY), then

d
Rir1 2 R+ (1= Y RI)X, (4.1.4)

j=1

conditionally on Ry, and the density of Ry 1, conditional on Ry, is given by

— d! X—Rk
Sreni) = o 1“(1—24 1R§f')>'
J= J=

Moreover, for x € A4,

1w x—Re | _ M)d
P(Rp41 = x|Ri) = F<1_Z;_11R§j)> N (1—Z§1R§cj) .

Also, setting all coordinates to 0, except one, we get the conditional marginals, for j =
1,....d, as

. d
PR, > i) = ()

Thanks to (4.1.4]), we have the following analog of Proposition |3.1.3]

Proposition 4.1.2 Let (U,) be a sequence of iid U(A9) random vectors and let (V,,) be
defined by V; = U; and

Vi =Vt (1= 3 V0 U, (4.1.5)

for n. > 1. Then (V,) 2 (R,).

Proor. (V,,) is clearly a Markov chain, with initial state distributed as U; and transitions
given by (4.1.1)). Hence, the conclusion follows. O

Our objective is to investigate (4.1.5) as a stochastic difference equation. In particular
we are interested in convergence and characterization of the distributions of its solutions. A
solution is meant in the strong sense.

Lemma 4.1.1 Recurrence (4.1.5)) has solution

V, = zn:Ui 1 (1 -3 U,gj)), (4.1.6)

i=1 k=1 j=1

where (U,,) is a sequence of iid U(A?) vectors.

Proor. We proceed by induction. The case n = 1 is evident. Assume that (4.1.6)) holds for
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n > 1, then, adding by coordinates in (4.1.6)), we have

k=1 7=1
n+1 i—1 d
=S ull(->uv?)
i=1 k=1 Jj=1

4.1.1 Convergence of R,

Proposition 4.1.3 The sequence of records (R,) converges a.s. to a random variable R,

satisfying
ZU1H<1—ZU,£] ) (4.1.7)
i=1

where (U,,) is a sequence of iid U(AY) vectors.

Proor. The a.s. convergence of (R,,) is immediate because the marginal sequences (R(J )) j=
1,...,d, are increasing and bounded. The series representation follows from Proposi-
tion[d.1.2] Moreover, it can be shown that, independently of the relationship between records
and the random vectors V,,, the series in the rhs of is well defined. To that end we

can apply the root test for convergence by components. Note that, for j =1,...,d,
nfl d 1/n lo U(]) 1 n—1 d '
g&Un (4)
~ log (U9 u) =~ — =3 10g (1> U, 118

From (4.0.1)) we have IP’(U >u) = (1 —u)d, and so P(—log Uy > ne)=1—(1—e )4 <
de™"¢, for 5 > 0 and sufficiently large n. Hence, by the Borel-Cantelli lemma, we conclude
that logg — 0 a.s.

61



For the second term in the rhs of (4.1.8), we have a.s. convergence to the expectation
IE( — log (1 - Z?:1 U,ij)>> < 00, thanks to the SLLN. O

Remark 4.1.2 Observe that S, = Z;.lzl RY) =1 as. This follows directly from the rhs
of (4.1.7)), by summing through coordinates. Also, S, = 1 implies that R, does not have

a density with respect to the Lebesgue measure on RY, and also that E(Rgﬁ)) =1/d,5 =

1,...,d, since the coordinates RY) are equally distributed.

4.1.2 Perpetuity representation of R

We are interested in the distribution of R, but the series representation (4.1.7) does not
look simple to analyze. That is why we turn our attention to the so-called perpetuity repre-

sentation of R,,. To that end we use some ideas related to perpetuities, that we take from
[39].

Let (R,) be a sequence of real random variables, satisfying the recursion
R,=Q,+ M,R, 4, (4.1.9)

for n > 1, with arbitrary Ry, where (Q,, M,) are iid copies of random pairs (@, M), inde-
pendent of R,_;. Then, iterating (4.1.9) we get

Rn = Qn + MnQn—l + MnMn—lQn—Q + -+ Mn e MQQI + Mn T MIRO
- & " 4.1.10
—rR [ M+ @ [[ My (4.1.10)
j=1 k=1  j=k+1

Now, renumbering the (Q,, M,,) pairs in the opposite direction, from (4.1.10) we obtain
_ n n k—1
R, =Ry [[M;+> Q][ M) (4.1.11)
j=1 k=1 =1

Note that, because the random pairs (Q,,, M,) are iid, we have that Rn L R, but it is not

true that R, = R, and, in general, it is not even true that (R,) 2 (R,). However weak

this relation might seem, it can be useful, for example, when the sequence (R,) converges
in distribution and the partial sums defining R,,, converge. For further information, see [39]
and references therein.

We will use the same trick of renumbering iid random variables in recurrences related to
records, in order to obtain equations in distribution involving R ...

Let us recall the expression (4.1.6[), written for simplicity as
n i—1
V., =) U [0
=1 k=1

=U; +Ux0(Uy) +---+U,0(Uy) - - 6(U, ),
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where 6(Uy) =1 — Z?Zl U ,gj ). Then, by circularly permuting the vectors Uy, in such a way
that Uy becomes U,,, U; becomes U; and so on, we get the following equation in distribution

V, 2 U, +6(U)(Uy+ -+ U,_16(U7) - - 5(U,s))

= U, +46(U,) nz U H 5(Uy) (4.1.12)

i=1

= U, +06(U,) V.

Remark 4.1.3 Note that, since V,, depends only on Uy, ..., U, (see Lemma4.1.1)), it holds
that V,,_; is independent of U,, and §(U,), because the U, are iid.

Proposition 4.1.4 Let (U,), U be iid U(A?) random vectors, independent of (R,), Roo-

Then, for n > 1,

Rt 2 Upit + 6(Upit) R (4.1.13)

and
Roo 2 U + 6(U)Ree. (4.1.14)

Proor. By Proposition (4.1.2) we know that (V) 2 (R,). So, from (4.1.12) and Remark

[1.1.3] we obtain (4.1.13). For we have that R, — Re a.s, by Proposition [4.1.3]
and that U,.; 2 U, so the rhs of converges in distribution to U + 6(U)R, and
the conclusion follows. Observe that the hypothesis of independence between U,,, U and the
R,, R are crucial. ]

Concerning the distribution of R.,, we have the following result.

Proposition 4.1.5 The distribution of Rgﬂ), for j = 1,...,d, is absolutely continuous or
singular and continuous.

Proor. We quote, without proof, the following result, due to Grincevi¢ius [37]; see also
Vervaat [58], theorem 3.2. Let A, B,Y be real random variables such that A # 0 a.s. and Y
is independent of (A, B). If

Y 2 Ay + B,

then the distribution of Y is either absolutely continuous, singular continuous or degenerate.

Observe that (4.1.14]) is a vectorial recurrence, which yields for each coordinate ;7 =

1,...,d, the following relation
RY 2 UV 4 §(UYRY. (4.1.15)

We identify A with §(U) > 0 a.s. and B with U, in Grincevi¢ius’ theorem, and the
conclusion follows, if we prove that Rg@ is not degenerate. We know, from Remark ,
that ]E(Rfi,)) = 1/d, so, if RY) is degenerate, we must have P(Rg@ = 1/d) = 1. But this
is impossible since, by definition of chain-record, RY > Xl(j ) a.s. and [P’(Xl(j ) > 1/d) =
(1-1/d)%. So, P(RY >1/d) > 0. 0
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We have obtained some valuable information about the distribution of RY) but still, far
from being satisfactory. We consider below a rewriting of the recursion for R, as a convex

combination. Observe that (4.1.14)) can be written as
D U

R =(1-6U)————= 4+ 0(U)Rw. 4.1.16

(1= 8(U)) 55 + (V) (11.16)

Note that 1 — §(U) = Z?Zl UY € [0,1], so the coordinates of % (and those of R.)

add up to 1. Hence, the expression in the rhs of (4.1.16|) is a convex combination of vectors
d

—1_;J(U) and R, both taking values in D4 = {x = (z®, ..., z) e RY : ;x(i) =1} c A

We have the following elementary result.

Lemma 4.1.2 Let U be a U(AY) random vector. Then
D4, Furthermore, 1 — §(U) and

—1_}5J(U) is uniformly distributed in

%(U) are independent.

Proor. Let v be the Lebesgue’s measure (or volume) on DY and A a Borel subset of D9,
such that v(A) > 0. Let ¢ : AY — D9 be the function defined by ¢(u) = 1=55- Then,

the preimage ¢~1(A) is a cone in AY, with tip at 0 (but not included), base A and height
h, equal to the distance from 0 to D?, that is, h = 1/v/d. Then the volume of ¢~*(A)
(Lebesgue’s measure on RY) is 2v(A) and so, P(¢(U) € A) = %I/(A), which means that
#(U) is uniformly distributed on D?. Finally, noting that {1 — §(U) < s} = {U € sA4}, for
s € (0,1], we have
p:=P(6(U) € 4,1 - 6(U) < 5
=P(¢(U) € 4, U € sAY)
=P(U € ¢~ 1(A) N (sAY)).

Observe also that ¢~1(A)N(sA9) is a cone contained in sA4, with tip at 0 (but not included),
base sA and height h = \/ia. So, its volume is

1 s 54
aﬁl/(sA) = d\/ay(A).
Hence,
p=d! a v(A) = MIJ(A)sd = P(¢(U) € A)P(U € sAY)
dvd Vd
and the claim of independence is thus proven. O

Remark 4.1.4 Note that ¢(U) in the previous lemma has Dirichlet distribution, with pa-
rameters a; = --- = aq = 1, also known as flat Dirichlet distribution.

We now have the following representation for R, as a random convex combination.
Proposition 4.1.6 Let W be a U(D9Y) random vector (uniformly distributed on DY) and

A a random variable with density fy(A) = dA\9" 1 1)()), such that W, A and R, are inde-
pendent. Then

Roo Z AW + (1 — AR (4.1.17)
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Proor. The result is a direct consequence of (4.1.16) and Lemma The density of A is
that of the sum of components of a U(AY) random vector. O

Remark 4.1.5 Recall that (R,) is a Markov chain, with state space A¢, converging a.s. to
R, taking values in D and we may think that the law of R, is a stationary distribution
of the chain. Indeed, the law of R, is stationary but the chain (R,), starting with such
initial distribution, never moves away from the initial point, because every point in DY is
terminal, in the sense that F(x) = 0, for all x € D?. In fact, any distribution concentrated
on DY is stationary for the chain (R,), just like the distribution of R.,, and there are no
other stationary distributions.

The result of Proposition is a kind of invariance principle for the distribution of R,
by the transformation in the rhs of . The question is if such invariance characterizes
the distribution of R, or not. In order to explore this possibility, we define below a Markov
chain on D4, following the dynamics suggested by equation ([4.1.16]).

Definition 4.1.1 Let (W,,), (A,,) be independent iid copies of W and A respectively, with
distributions as in Proposition Let the sequence (7,),>0 be defined as follows: 7Ty has
a certain initial distribution on D? and, for n > 1,

Proposition 4.1.7 Let A be a Borel subset of DY and s € DY. The sequence (7,) from
Definition is a Markov chain with state space DY and transition kernel K, given by

K(s,A)=P(T, € A|Tp-.1=5) =P(AW + (1 - A)s € A).
Proor. By construction, (7,) is a Markov chain, with characteristics as described. O]

Remark 4.1.6 Note that, from Propositions [£.1.6] and [£.1.7], the distribution of R is the
invariant distribution of the chain (7).

For illustration we consider the case d = 2 in detail. In this situation A has density
A(X) = 2X]jp13(A) and W is a U(D?) random vector. Of course, since D? is one-dimensional,
we can work with W by means of its projection W on A! = [0, 1]. Clearly, W is U[0, 1].

The transition kernel K (s,dy) of Proposition is the distribution of AW + (1 — A)s,
given by

K(s,dy) =2 (Llo.g() + () L)) dy, s €[0,1].

The formula above is obtained from the change of variable (W, A) — g(W,A) = (W —
s)A + s, ). We end this example by showing that (7,) has invariant distribution Beta(2, 2).
Indeed, the Beta(2,2) density is given by 6s(1 — s)1i1)(s) and we have

1 Yy
K(ds,dy)6s(1 — s)ds = 12ydy/ (1 —s)ds+12(1 — y)dy/ sds
v 0

= 6y(1 — y)*dy + 6y°(1 — y)dy
= 6y(1 —y)dy.
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Hence, by Remark we conclude that R, has distribution Beta(2,2). We now turn our
attention to the general case d > 2, where calculations are more involved. In higher dimen-
sions we consider the Dirichlet distribution as generalization of the Beta distribution. The
Dirichlet distribution on D¢, with positive parameters o, ..., aq, is denoted Dir(ay, ..., aq)
and has density (with respect to Lebesgue’s measure on R4™1) given by

F(Z?—l ai) a Qad—1 — ad d—1
— = g (1— :Uj>  (T1, .., xam) € AT
Loy D) jzl

For simplicity we can write zq = 1— Z?;ll x;. With such notation we have (z1,...,2q) € D4,
The U(D?) model is a particular instance of the Dirichlet distribution, with parameters
a1 = -+ =aq = 1, also known as flat Dirichlet distribution.

For fixed s € DY, we define Y = AW + (1 — A)s = A(W —s) + s or, equivalently,
W = YXS + s, which is a linear change of variable on D9. In order to write the density of Y
we must project on A4 as we did for d = 2. But, to keep the notation simple, we do not

use a different symbol for the projections of Y,s or W on A4~

First we easily see that the density of Y, conditional on A, denoted fy|a(y|A), is given by

_ —1)!
fYIA(Y|>‘) = lpa (y \ : + S) <d)\d1). 1Ad—1(}’)-

Then, the marginal density of Y is

fr(y) = 1Ad1(y)/0 Tpa—1 (y ; >y S) (d)\;_})!f/\(k)d)\

1 J—
= d!];Adfl (y)/ 1Ad—1 (YTS + S) dA.
0

We analyze the indicator within the integral above, as a function of \. We have the following
conditions:

(4.1.18)

() _ ()
Y ° +8(])>O7 J=1 7d_17
A
equivalent to
y(])
A> max (1-—-—f), (4.1.19)
j=1,...,d—1 s)
and, additionally,
d=10) — 50 ,
(y AS +s@)§1. (4.1.20)
j=1

We can consider vectors x € AY~! as projections from S, defining a d-th coordinate of x as
@ =1— Z?;ll ). With such notation, condition (4.1.20) is equivalent to

Y@ _ g

@ > 0.
5 + 59 >
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So (4.1.19)) and (4.1.20)) can be summarized in the single condition

()
A> M(y,s) = max (1 - %), (4.1.21)

which is necessary and sufficient for ¥ + s to be in A%, From (4.1.18) and ([4.1.21) we
finally have

k(s,y) = dl(1 = M(y,s))1aa (),
which is the density of the transition kernel K(s,dy).
Based on the result of the case d = 2, we would conjecture that the general invariant
distribution for the above kernel is Dirichlet Dir(2,...,2), but have no evidence beyond the

case d = 2. Calculations for d = 3 can be done with the help of a computer algebra system
such as Maple®), but preliminary results do not seem to support the conjecture.

Another idea, that works well only for d = 2, is to differentiate the invariance integral
equation and solve the resulting ODE. Suppose ¢ is the invariant density, then

9(y) =2y/ @dsm(l—y)/j 9(5) 4

S 1—s
and so,
1 Y
g’(y):2/ &S)ds—Q/ 9(s) ds,
y S o 1—s
which yields
2
"
9 W)+ ——=9(y) =0
) y(1 —y) )

The ODE above has as general solution

F0) = a1 =)+ (1 = ) (7= = 2log(1 =) = =+ 2og(a).

with aq,as € R. But, since we are looking for a pdf with respect to the Lebesgue measure in
[0, 1], we choose a; = 0 and a; = 6. So the stationary distribution has density 6r(1—7)1g 1(r),
that is, Beta(2, 2).

4.2 Record heights

In this section we analyze record heights, as given in Definition |3.2.1] noting, from (4.0.1),
_ d 4\ d
that in the context of the U(A?) model, we have F(M,,) = (1 -3 MS)) , forn > 1. We
i=1

proceed as in the previous chapter by first computing their moments. Then we study their
asymptotic behavior and derive a weak convergence result, with suitable normalization.
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Lemma 4.2.1 Let d > 1,1 > 0 and a > 0, then

d
N0 gy -1
/aAd (a Zu >du a E(Z—H) )

i=1

where aAY := {az : v € AY}.

Proor. We proceed by induction on d, the base case d = 1 is true since [ (a —u)'du = ‘lLl: .
alAd
Writing the corresponding integral and using the induction hypothesis
d+1 . a d ;
_ (i))d :/ (/ <_ _ <i>)d>d
a u u a—1u u u |du
/aAd+1 ( ; 0 (a—u)Ad ;
d a
= H(l +i)™t / (a —u)™du
i=1 0
d+1
altdtt H(l +1i)71
i=1
]

Proposition 4.2.1 Let )\%k) = E(HF), for k, n positive integers. Then the following recursion
holds
ML =20 = (1= a0) A, (4.2.1)

d
with AP = dI T[(dk + 1)~
i=1

Proor. From (2.2.7)), with g(x) = F(x)¥, and taking expectation, we have

d o \dk
2, = E( /A o (1- ; 20) ax) + B (HEQ - H,)) (4.2.2)

Note that .
AV {x = M,} = (1 - ZMS)>AC‘ + M, = HYIA - M,
i=1

Hence, after a change of variable and by Lemma [4.2.1] we have

d " d
d!(l— x(j)> dx:/ (Hl/d U ) du
/Adm{x>-Mn} ; H,/ 4 Ad Z
d



Replacing in equation (4.2.2)) yields

AB —E (d’H dk + 1) 1%’““) + AR\

i=1

d
—d H(dk + i)—l)\%k+1) + )\gk) _ )\glk—l-l)‘
i=1

d
Finally, again by Lemma [4.2.1, we have /\gk) =d!'T[(dk + 1)~ O

i=1

Note that recurrence (4.2.1)) has the same structure as ((3.2.1]).

Proposition 4.2.2 The solution of recurrence (4.2.1]) has the form

n j—1
=3 (1)t T (- a0), (423)

=0 J i=0

for n > 0.

Proor. Identical to the proof of Proposition m Formula (4 is derived from (|4.2.1] - by
iteration. O

In one and two dimensions we have closed-form expressions for AP

Lemma 4.2.2 (i) For d =1,

k 7].
A®) — (”‘]: ) . (4.2.4)
(ii) For d = 2,
1 n+k\ "
AR — T ( N ) : (4.2.5)
Proor. It suffices to iterate the recursion (4.2.1)). O]

4.2.1 Asymptotic analysis of )\ff)

Observe, from (4.2.3), that the k-the moment of #H,,,; is the Euler’s transform (see ([3.2.7)))

of
—d'H (k+7) + [H(l—d'H (k+i—1)+m) 1)] (4.2.6)

for j = 0,...,n. Therefore, for the asymptotic analysis of )\n , we apply the same technique
used for moments and mixed moments in Chapter 8] That is, We check the conditions of
Theorem in order to obtain an asymptotic expression for AF
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d
Definition 4.2.1 Let p(z) = H(z +1i) —d!, for z € C, R(p) = {A1,...,Aa} the set of roots

of pand Rg = {\ € R(p) : (A)%O} For k > 1, let
Paa= | J{G-kd-k—1.. YU{-k—-k—1}. (4.2.7)

ARy

d
Lemma 4.2.3 Let ¢(z) = p(z) +d! = [[(2 +1), for z € C.

i=1

(i) If d is odd, 0 is the only real root of p. If d is even then p has two real roots, given by

0 and —d — 1.
d
(ii) The derivative ¢’ of ¢ = [[(#+1) has d — 1 real roots (critical points of ¢), denoted r;,
i=1

such that r; € (-1 —j,—j), for j=1,...,d — 1. In addition, r; < -1 —-1/d.

Proor. For (i) note that, clearly, p has no positive root and that 0 is a root, for any d. It is
also clear that —d — 1 is a root, if d is even. Let us check that no other real roots exist.

Note that the roots of ¢ are —d,--- , —1 and, since ¢(0) = d!, it is clear that ¢/(—1) > 0,
so ¢ is increasing in (—1,0]. Hence, the only solution of ¢(z) = d! (i.e. p(z) =0) in [-1,0] is
0. Moreover, the sign of ¢’(—7), for j = 1,...,d, alternates, which means that, if d is odd,
¢'(—d) > 0 while, if d is even, ¢’(—d) < 0. Thus, for odd d, ¢ is increasing on (—oo, —d) so
there is no solution of ¢(z) = d! in (—oo, —d]; for even d, ¢ is decreasing in (—oo, —d), and
—d — 1 is the only solution of ¢(z) = d! in (—o0, —d].

Finally, we show that ¢(z) = d! has no solution in (—d, —1), by proving that |¢(z)| < d!
in that interval. Let z = —k — &, with k € {1,...,d — 1}, 0 < £ < 1. We consider the case
k =1 and k > 1 separately: For kK = 1 we have

d

\Q(2)|:f(1—§)H i—1-¢ <H1<d'

i=3
and, for k > 1,

d
H|—k+1|+1

H —i+1) JJG-k+1)

i=k+1
:k’!2--~(d—k5+1)
<klk+1)---d=d.
For (ii) we can consider ¢ as a real polynomial and it follows, from Rolle’s theorem, that the

roots of ¢’ are real numbers r;, with multiplicity one and locations r; € (—j — 1, —j), for
j=1,...,d —1. Moreover, the derivative of ¢ is given by

S|
Z)Zz—l—l

i=1
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Let n € (0,1), then ¢(—1 —n) < 0 and so, ¢'(—=1 —n) > 0 if

d d—-1

1 1 1 1 d-1
}:jtzﬁj:——+§:f——S——+———<0

— Ul no1-=n

That is, if n < 1/d. Then, for the critical point r; we have r; < —1—1/d. O

From the above lemma it follows that Rg = {A € R(p) : A ¢ {0, —d — 1}}.

d
Proposition 4.2.3 Ford > 2,k > 1 and n > k, let f,(2) = [[((#+n —1)d + j). Let also

j=1
B, = 1—-2) and
k nZI;IH ( fn(0>)
d!'B "
o(z) = ——— _Inl2) , z€D, (4.2.8)
fone) AL Fa) —a

where D = C\ Paa. Then ¢ is the analytic continuation of the sequence bg-k) in (4.2.6]) to the
domain D. Furthermore, the singularities of ¢ are isolated poles, elements of the countable
set Paa.

Proor. First we show that ¢ is well defined and is analytic in D. Note that f,(0) = %,

then Bj < oo if and only if the series Z W < 00, which holds because d > 2.

dn+d)

We now check that ¢ is analytic on D. To that end it we observe that

L - nlz) - d!
11 fn = Jm ] Tl —dl 11 (an(z)—d!)’

n>k+1 n=k+1

where the limit on the rhs of the expression above exists and is analytic if the series > m
n>k+1 " '

converges uniformly on compact sets contained in D. So, let V be a disk of radius R con-
tained in D. Choose ng such that ng > 1 + R + (d — 1)!, then, for n > ng, we have
|fn(z) =d!] > (d(n — 1) + 1 —dR)? — 1 and we conclude that ¢ is analytic on D.

Furthermore, from formula (4 we can see that the zeros of f,(z) —d! are the potential
singularities of ¢, for n > k + 1, but not all of them are poles. First, we observe that
fo(—n+1) =d!, so {=k,—k—1,—k—2...} is a set of potential poles. However, noting that

foci(—n+1) = H(l —d) = 0 we have that only —k and —k — 1 are actual poles, the rest

l
are not, because of cancellation.

We illustrate this with —k — 2, noting that in the expression of ¢ we have

Jeg2(2) = (z—l—k:+2)d1:[((z+k+ Hd+j5)=0

j=1
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in the numerator and

frrs(z) —dl=(+k+2) J] G-N=0

AE—k—2

in the denominator. So, we apparently have a ratio of type 0/0 if z = —k — 2 but in fact,
it is well defined because of the cancellation of ((z + k + 1)d 4 j). The same idea applies to
—k —3,—k — 4, etc.

Additionally, observe that f,(—d™! —n) = (=1)4d! and so, if d is even, we see that this
is another potential pole, but the same cancellation noted above also takes place in this
case. Moreover, all these candidates cancel out. To see this, observe that fn+1(—é —n) =
d
[IG—=1) =0, for n > k + 1. Finally if X is a not real root of p(z), then A\/d +1 —n is a
i=1
complex zero of f,,(z) —d!. There are d — 1 or d — 2 such zeros, depending on the parity of
d and there is no cancellation in this case. So Paa is the set of poles of p, as stated, and ¢

is analytic in C \ Paa.
To conclude, we verify that ¢ interpolates the sequence bgk). Indeed, for 7 > 0, we have
e(j) = 1 H —q
. . falz) —d!
[1(d(j + k) +1) n2en

k+j

== d! H <1 —-d H(d(n —1)+ i)*1> _ b§k).
TI(d(j + k) + 1) n=ht i=1

]

We continue our brief study of the roots of polynomial p(z), of Definition m This
analysis will provide elements to check the conditions of Theorem [3.2.1] The analytic theory
of zeros and critical points of polynomials is a well known and extensively developed topic.
For additional information, the interested reader can consult the references [9, 46, 48]. To
avoid trivialities, we assume in the rest of this chapter that d > 2. Before stating the next
lemma, we need a general property due to Grace-Heawood, that establishes a connection
between the roots of a polynomial and their critical points. We quote the version of the
result that appears in [6]; see also [59].

Theorem 4.2.1 (Grace-Heawood) Let z; # 2 be zeros of a polynomial of degree d > 2.
Then the polynomial has a critical point in the region

{z cC: ‘z— %‘ < %|zl — 29| cot (g)}
Proor. See theorem 4.3.1 in page 126 of [48§]. O

Now we provide some facts about the roots of p of Definition [£.2.1 and a localization
property related to r; of Lemma [£.2.3]
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Lemma 4.2.4 With the notation of Definition and Lemma [1.2.3], the following prop-
erties hold.

(i) A <d+1, R(\) <0 and SO

< (A4, for XA € R(p),
(i) [R(A) | = aa(r), for A € R(p), A # 0,

where

2
aq(r1) = 2|ri| + dcot® (%) — \/<2|7"1| + d cot? (%)) — 4r3. (4.2.9)

Proor. We reason by contradiction. In (i) we show that if any of the statements does not
hold, for some Ay € R(p), then |g(Ao)| > d!. Indeed, if |\g| > d + 1 then

d d
go)l =[] o +il > H!Ao—j>Hd+1—y> dL.
j=1 J=1 J=1

If R(No) > 0 then |g(Ao)| = H?Zl IR(No)+ 7| > szlj = d!. Finally, if |S(\o)| > (d!)!/4, then
(o)l = TT0L, 1S (o)l > TS, (d)Ve = d.

For (ii) we assume first d > 2. Suppose that |R (Ao) | < aa(r1), for some A\g € R(p), Ag # 0.
Then |} (Ao) | < 2|r1|. From Lemma and Theorem [4.2.1] with z; = 0 and z5 = A, there
exists a critical point of p (hence, of ¢), say r € R (possibly r # r1), such that

Ao
7"‘_—

1 T
< — —
5| = 2|)\0| cot ( ) : (4.2.10)

d

A geometrical analysis, illustrated in Figure [4.1] yields the inequalities

R(A A A
O<‘T1|—¥§‘Tl—§ <‘T 0

2

1 s
< — — . 2.
< Q\Ao\cot<d> (4.2.11)

Figure 4.1: Geometric visualization of inequalities in (4.2.11])).

Moreover, noting that

o

d
sz2+2k%>\o+|)\| )2 > H 2 2d|R(No)| + X2,
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from (4.2.11]) we have, since cot?(r/d) > 0 for d > 2,

(2[r1] = [R(Ao)D?

cot?(w/d)
_ A = [RA0)I(4fre| + 2d cot?(m/d)) + [R(Ao)
cot?(mw/d)

—2d|R(Xo)| + [Xof> > —2d|R(No)| +

(4.2.12)
> 0.

so |qg(A\g)| > d! and we are done. For the positivity in (4.2.12)) we can argue by considering
the numerator in the second line, as the quadratic polynomial R(x) := z? — bx + ¢, with
r = |R(N\o)|,b = 4|r1| + 2d cot?(7/d) and ¢ = 4|r{|*>. Also, R has real roots xy, e, with
x1 = (b—Vb?* —4c)/2 = aq4(ry) < x, since clearly, b* > 4c. Moreover, R(z) > 0, for z < z,
that is, for |R(\g)| < aq(r1), which is our assumption. If d = 2, we have R(p) = {—3,0},
cot(r/d) =0, A\ = =3, 1y = —3/2 and aq(r1) = 2|r1| = 3. So, as stated, [R(\)| = aq(r1). O

Remark 4.2.1 The interest of Lemmas [£.2.3] and [£.2.4] is to allow a precise estimation of &
in Proposition below. As pointed out in [41], the polynomial p(z) appears in a variety of
problems in combinatorial analysis. For example, in the study of random increasing k trees
or packing problems, see additional references in [41]. Furthermore, a graphical analysis of
the distribution of zeros of p(z) is also given in [4I]. This study suggests, as d increases, the
roots approach the implicit curve [27#*(1 + 2)'*#| = 1. This can be interesting in order to
complement and to expand our study of zeros and critical points, shown in Lemmas [£.2.3]

and [1.2.4] if d is large. We illustrate the situation in Figure [£.2] below

(a) Roots of p, d =2,...,10. (b) Zeros for d =2,...,60.

Figure 4.2: Behavior of roots (red dots) of p as d increases. The limiting implicit curve
|27%(1 + 2)'**| = 1 is in blue.

Proposition 4.2.4 With the notation of Definition [4.2.1, Proposition [4.2.3| and Lemmas

4.2.3, [4.2.4, let
Ym ={2 € C:|z| =m+ e},

for m > 1, € > 0. Then there exist mq > k + 1,9 > 0 such that v,, N Paa = 0, for all

m > mg, e < €.

Proor. We show that, for sufficiently large m and sufficiently small , it holds that f,,(z) # d!,
for all z € v, n > 2.
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Setting 2 = (m +¢)el’, with 0 € [0,27] and a = (n — 1)d + j, we have

N

[fn(2)] (I2[*d* + 2adR(z) + o)

I
]~

<.
Il
—

[SIE

((m +¢)*d* + 2ad(m + €) cos 0 + a?)

Il
.EQ

<
Il
—

(4.2.13)

v
.E‘L

|(m +¢e)d — al

<
Il
—

Il
.EQ

(m—n+1+¢e)d—j|

<
Il
—_

Depending on the relation between n and m, we separate the analysis into two cases. If

lm —n+14¢| > 2, from (4.2.13) we have
1fa(2) > (m—n+14eld—d)?>d>dl.

On the other hand, if ¢ < 1, the condition |m —n 4+ 1+ ¢| < 2 is equivalent to m —n €
{-3,-2,—1,0}. If m —n = —3, then (4.2.13) yields

o

d
| fa(2) H (e —2)d—j| = [[I2—e)d +j| > dL.

7j=1 7j=1

If m —n = —2 the analysis is similar. In the two remaining cases (n = m + 1 and n = m),
inequality is not useful so we prove directly that |f,,(z) —d!| = [p((z +n—1)d)| # 0.
That is, we have to show that (z+n—1)d = ((m+e¢)e' +n—1)d is not a root of p. Recalling
that \;,j = 1,...,d are the roots of p and letting n = m + 1 and u = (2 + m)d, we have

[fa(2) — dI? = Hlu—A *

Let Q;(0) = |u — \;|?, for j = 1,...,d. Then, as a function of 6, Q;(6) is continuous and so
reaches its minimum in [0, 27]. For the boundary points we have the value

Q;(0) = Q;(2m) = |A; — (2m + £)df?
= NP = 2(2m + e)dR(N;) + (2m + ¢)*d?
> (2m +¢)*d?,
since, by 1 of Lemma [4.2.4] R();) < 0.
If the minimum of @); is reached at 6* € (0,2n), then 6* is a critical point of ); and
we compute Q}(0) = Zlu — A;>. Noting that R(u) = ((m + €) cos + m)d and S(u) =
d(m +¢)sinf, and letting a := J()\;) and g := md — R()\;), we have

Q;(0) = d*(m +¢)* +2d(m +¢)(Bcos§ — asinb) + 2 + o?
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and, consequently,

Q'(0) = —2d(m + ¢)acos§ — 2d(m + €) B sin 6.

J
Hence, Q(0*) = 0 is equivalent to sin 0" = —acos§* (note that § > 0 because R(A;) < 0).

Now, replacing 6 by 6* in Q;(6), we get
o2
Q;(0") = d*(m+¢e)* +2d(m +¢) (6 + E) cosf* + 5%+ a”
=d*(m +¢e)> £ 2d(m +e)v/a2 + B2+ B>+ a®

2

= (d(m—i—a)j: a2+ﬁ2) :
In the expression above we clearly must pick the minus sign (that is, cos * > 0), which yields
Q;(0*) < Q;(0). Hence, for all 6 € [0, 27],

2

Qi) = Q;(07) = (dlm +2) = Vo7 + 72)
and there remains to check that Q;(6*) > 0 for all j = 1,...,d, in order to reach the
conclusion |f,(z) — d!| > 0. To that end, we observe that

tim (d(m + <)~ Va? 1 ﬁ2>2 — (R() + de)?. (4.2.14)

m—00

The result above indicates that for m large enough and ¢ sufficiently small, we have Q);(6*) >
0, for j = 1,...,d. Hence we have the conclusion in the case n = m + 1. Finally, the
remaining case n = m is dealt with in a similar fashion and details are thus omitted. O

Proposition 4.2.5 There exists a positive constant ¢ such that |p(z)] < ¢, for all z € 7,
for all m > mg, where ¢ is defined in (4.2.8]).

Proor. Let z = (m + ¢)e € 4, then, from inequality (4.2.13)), with n = k + 1, and taking
m >k + 1, we have

[

[fesi ((m +2)e”) | = ‘d((m+a)eie+k) +j‘

.
I
=

(4.2.15)

v
VEQ‘

<
Il
—

d
‘d(m— k+e) —j‘ -1 ‘d(m— k) —j +de)‘ > (de).
j=1
Moreover, observe that

fa(2)
ngl fn(z) —d!

vre-al= I 0 o)

n>k+1

!

n>k+1




So, if we bound )’ Wl)—du uniformly on m, the result follows. We decompose the sum
n>k+1
form=k+1,...,m—1; then for n =m,n=m+ 1,n > m + 2 and bound all the terms.

Note from (4.2.13)) that, if n < m — 1, we have

(m—n+1+e)d—j) > (m—n+e)dd?

—.

Il
N

| fa(2)] >

j
and so, | f,(2) —d!| > (m —n +¢)4d? — d!. Then, provided that mo > k + 2,

m—1 1 00 1

z
n=k+1 j=1

Now if n > m + 2 then, from (4.2.13)),

Y%
zﬁh

|fn(2)] [(m —n+1+¢e)d—j|

.
Il
—

(n—m—1-¢)d+j)

I
-:O‘

vV
—~
ﬂ‘

n—m—1-¢)dd?+dl.

Hence, |f,(2) —d!| > d4(n —m — 1 — &) and

1 1 <« 1
2 T A S ® G e

n>m+2

The cases n = m + 1 and n = m follow from the corresponding analysis in the proof of
Proposition m For example, if n = m + 1, m large and ¢ small enough, from (4.2.14]) we
have

d
1
|ﬁwﬂ@—dH2§ID%Qﬂ+dd>0, (4.2.18)
j=1

SO |fm+1(2) — d!| is bounded by a positive constant independent of m. The case n = m is
analogous.

Summarizing, the conclusion follows from the bounds in (4.2.15)), (4.2.16)), (4.2.17) and
@E219). O

Theorem 4.2.2 For sufficiently large n,

S oY EEETTEN [t

sEPAd

where Res1)(z) is the residue of ¢(2) at z = s, and ¢, Ppa are defined in Proposition 4.2.3

Proor. The result follows from Theorem whose hypotheses are verified in Propositions
2.4 and 2.5 B
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Computation of residues

We proceed to evaluate the residues in the right-hand side of (4.2.19)).

Proposition 4.2.6 Let U(z) = #‘27“) Then, for the real poles the residues are
Res U(z) = L (ot T —fj(())
z=—k k’de ]{3 iy f](O) — Cl'7
a L (4.2.20)
(=1)" n+k\" fi(0)
Res ¥(z) = —
Res V() (n+k+1)dHs \ & 10 —dr

where Hy = Y0, 2, and f;(0) = [TL,(d(j — 1) +1i). On the other hand, in the case of
k+1

complex poles, we have, for A € Rg, m >

(=" By, 1
Res . U(z) = /\ b |
z=1l-m+35 (1 —m + a)nJrl d!d ijl pu karl(l —m+ a)
H fj(l . 3) (4.2.21)
J=k+1 fi(l—m+ %) —_qv
J#EmM

where (8),+1 = s(s—1)--- (s —n) denotes the falling factorial.
Proor. Usual computation of residues, as in the proof in Proposition [3.2.5] O]

The next step is to obtain the asymptotic behavior of residues in Proposition [4.2.6]

Lemma 4.2.5 As n — oo,

Res U(z) ~ (_1)n+1 (k — 1! (H fj(o) ) nF

z=—k de e f](O) —d!
N (4.2.22)
k! f3(0) (k1
Res U(z) ~ (—1)"—— ) (kD)
z=—k—1 de 31;[2 fJ(O) —d!
Proor. The results follow from using Stirling’s approximation in equations (4.2.20)). O]

We turn our attention to the complex poles of which, as we know, there are countable
many. So we study the asymptotic order (as n — 00) of the series

> ) Res U(2) (4.2.23)

A
AeRg m>kt1 2 17M T

d
where Rg is the set of roots of p(z) = [[(z +1) — d! with S(N\;) # 0, See Definition {4.2.1|
i=1
For technical reasons, we deal separately with the first term, namely m = k + 1.
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Lemma 4.2.6 As n — oo,

< Cp~ k(@) (4.2.24)

D

ARy

Res U(z)

z:—k—o—g

where C'is a positive constant and n(d) = min{|R(\)| : A € Rg} > 0.

Proor. We consider the formula (4.2.21)), with m = £+ 1 and bound its modulus. First, note

that, by Stirling’s approximation, as n — oo,

! —1 n—1
—n/\( ) ~ F(k: — i>n3_k,
(2 = k)i d

where (s)p41 = s(s —1)--- (s — n) is the falling factorial, for any s € C. Furthermore, we
d
have that fj; (% — k) = JT(A+1i) # 0 and noting that f;(3 — k) # d!, for j > k + 2, then

i=1

d
dIBe [TAN+1)*
Res ¥(z) ~ F(k - é)né_k kll;[l( ) Jz(g — ) . (4.2.25)
amA d d(¥(Aa+d+1) — ¥ (X)) Siee fi(G—k)—d
Now observe that [na=*| = n~*na| = n~*n®&). Hence, by taking modulus, collecting
constants and summing over A, the result follows. O]
Now we estimate the contribution of poles with m > k + 2 in (4.2.23)).
Lemma 4.2.7 For m > k+ 2 and X € Rg,
1\ !
Res W(z)| < (J(" m ) , (4.2.26)
z:lfer% m—1

for sufficiently large n, where C' is a positive constant not depending on n nor m.

Proor. We proceed to bound the terms in (4.2.21)). First note that, since R(3) < 0 (see
Lemma@) it holds that |j — 2|* = j2 — 2jR(3) + |3|* > j2, and hence,

1(_1\n—1 n+m—1 n+m _ 1
G DU I — gn!H,Lg("er 1) S (4227)
Also, it is easy to see that, as m — oo,
d
A : 2 az) Y
]fk+1(1—m+a)‘ =TI (@ —m+k)+i+RW)° +30) =0 (@229

J=1
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On the other hand, for the infinite product in (4.2.25]), we have

d!
< 1+
! ] >1;[+1< |fj(1—m+§)—d!|>

fi(l—m+3)
ro=) 11 56

i>k+1
7 7 (4.2.29)
<exp | d! .
( ];Lllfjl—er 2y — d!])
J#m

So, we need to bound the last term of . To that end, first note that any root z, of
q(z) = TIL,(z + 1) belongs to {—d,...,—2,—1} , 50 0 < |z,| < d. Then, every root z, of
p(2) = q(z) — d! satisfies |z,| < d + (d!)¥/? < 2d (see theorem 1.1 in [6] or [59]). This allows
one to write A = pel’ with 0 < p < d + (d!)*/? and @ € [0, 27], so

|fi(1—m+3 +1)* +2pcos(0)(d(j —m) + 1) + p})2. (4.2.30)

H:o_

Now we split the analysis into cases:

1. If 5 > m + 2 and noting that p < 2d, we have

(0 =m+3)]>TIdG —m) —p+1 > (d(j —m) — p)? +dL.

Therefore
1
j;2|fj(1—m+ - djmz+2j—m p/d)!
1 1 1
_1 n (4.2.31)
@ ((z—p/owd 2 <n+2—p/d>d)

< % (mﬂ(d)) ,

where ((d) =}, g
2. If j < m — 2 and since for any A € R it holds R(A) < 0, we have

1fi(1=m+23)] =[G = m) +1)* + p* + 2pcos(0)(d(j — m) + 1))/
> [[1dG —m)+1] =[] (d(m—35)-1)

=[[@m—-j—-1)+d-1)

> (A4 —dl)(m —j — 1) +dl.
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Hence, provided that m > k + 3,

m—2

1
‘fj(l—m+ d"_dd d'Z (m — j—l

=k+1

j=k+1
_ 1 mzkfi (4.2.32)
dd —d! — nd

1
< (@)

3. Finally, for the cases j = m — 1, 7 = m+ 1, and observing that A & d is not an integer,
we have

d
fat(L=m+3) = [J(=d+X+1) =qr—d) #d!,
7 (4.2.33)
fupr(L=m+3) =[(d+X+1) =g +d) #dL.

=1

So, from (4.2.31), (4.2.32) and (4.2.33]), we conclude that F(m), defined in (4.2.29), is

bounded as

F(m) < exp <d [dd ((2 PYZG +¢(d )) ddl,dyg(d) + |q()\—11)—d!\ + \q()\él)qu}) (4.2.34)
From (4.2.27), (4.2.28) and (4.2.34)), the result follows. O

Corollary 4.2.1 Asn — oo,
Res W(z)| < Cn~ ), (4.2.35)

zzl—m—i—%

AERG m>k+2

where C' is a positive constant.

Proor. Directly from Lemma [£.2.7] we obtain

<Y o Y (m;ﬁzl)_l

AeRg m>k+2

k+1(n+k\"
— ( I ) E C(\) <Cn ,

ARy

as n — 00. O

Corollary 4.2.2 For k > 1,
—1)!

) + O(n~ "), (4.2.36)

’:] -
|

nf AP =
as n — 00.

Proor. The result follows from the formula in Theorem [.2.2] and collecting the asymptotic
results of Lemmas [4.2.5] and Corollary O
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4.2.2 Weak convergence of record heights
Theorem 4.2.3 nH, N H, where H is a random variable with distribution characterized
by its moments
— 1!
k)
E(1*) H d|, > 1.

In the case d = 2, H 2 U2V, where U is uniformly distributed in [0, 1], V is exponential with
mean 1 and U,V are independent.

Proor. Let V,Ed = de H ffj . Then, from Corollary |4.2.2| and noting that —n(d) < 0,
. .7

E(nH,)* = nfAP - Vk We have convergence of moments and so, the result follows if we

show that the sequence (V,(C ) determlnes a distribution. To that end we check Carleman’s

(d) +

condition, namely that Zk>1(1/§k)) 2 = oo. Note that v, is decreasing as a function of d,

SO
y (k=1 k k!

kT T9H, 2%k+1 2%k+1

Hence (V,id))_% > (1/,9))_% ~ ek~ from the Stirling’s approximation of k!, and the series

diverges. For d = 2, if U is uniform in [0, 1] random and V" is exponential, with parameter 1,
then E(U2)%) = 1=, E(VF) = kI, so 12 = E((U2V)F). 0

2k+17

4.3 Study of N,

Recall that N, is the number of chain records within the first n observations. The asymptotic
analysis of this object will be similar to the analysis in the case of [0, 1]?, in Chapter . The
recursion of moments in and the relation between N, and the sum of H,, are our main
tools in this section.

4.3.1 Preliminaries and previous results

Our goal is to prove that ;= Z H; — 1. Under suitable modifications, we proceed as in

the case of the model U([O, 1] )
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Lemma 4.3.1 The following asymptotic results hold

ZE(H‘) ~ 1log n,
i=1 3
E(N,) ~ %log n,
" (4.3.1)
ZVar(’Hi) =0(1),
i=1

where H,, is the nth harmonic number.

Proor. The first expression in (4.3.1]) follows from E(#,;) = i(l) L due to (4.2.5). The

~ 3G+
second follows from E([; | Fi_1) = H;_1, which implies E(;) = E(H;_1), so E(N,,) = %Hn ~
%log n. Moreover, since

_ @ _ @2 _ 2 1 11
Var(Hi) = A _Oi)_3@+m@+n_§ﬁ+nf

the third assertion is proved. Finally the last one follows by arguing as in the proof in Lemma
0.4.9] 0

Observe that the recurrences associated to the moments in [0, 1]> and A? are structurally
the same, so we can repeat the procedure of Proposition to obtain

Proposition 4.3.1 For n,k > 1, we have

B ) = 3 (")

=0\ J

W(n+i+2)‘1_2j+5(n+j+3>‘l
G+DE2j+5)\ j+2 G+2)2i+7)\ j+3
(4.3.2)

Proor. See proof of Proposition [3.4.2] O

Lemma 4.3.2 Let

k— P . -1 k—1 R . -1
. 4 E—1\ (-1) [i+j5+2 . 1 E—1\(-1) [i+j+2
—_— — == — 4. .

[

j=0 =0
and
(,k)_4’§(k—1)(_1)j(i+j+3)‘l (,k)_1‘“‘1<k—1>(—1)i(1+j+3>‘1 (43.4)
a3t o\ G )T\ s » i T4\ G ) w2\ 43 ‘ "
Then
G, k) =g, k)—qlk+1), q(k)=qe(k)—qik+1) (4.3.5)

and g2(i, k) = $p1(i, k) and qu(i, k) = 5ps(i, k), where py, ps as in (3.4.5)) and (3.4.6). Moreover
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E(HiHivr) = g1 — @3 + @2 — qa] (i, ). (4.3.6)
Proor. See proof of Lemma |3.4.5| n

Lemma 4.3.3 The sums ¢ (i, k) and g3(i, k) are positive for every i,k > 1.

Proor. Reasoning as in Lemma [3.4.6, we have ¢;(i, k) = §E(HZ(1 — H;)* ') and ¢5(i, k) =
SE(H? (1 — H;)F'), and the conclusion follows. O

Lemma 4.3.4 Let ¢, be as in (4.3.3)), then

n—1 n—1

D alk+1) ——H2+0( ).

i=1 k=1

Proor. We proceed as in Lemma | Using the relation ¢a(i, k+1) = $p1(i, k+1), we have

4n71 n—i ' 4 n -1 -1 k+2
§;;pl(l’k+l):§;;pl(l_kk“ lz;; z+2 W —k+1)
" 1
:_;;[HQ Y —k+1) (l+1)(l+2)]

1 o H, 2
_§;{a+2) (z+1)(z+2)}
1 H, 1 2
_§;l+2_§+9(n+2)
1 1 2 2 1

H? H”’} -S4 gio(
18[”“ "+1+9(n+2) 9+9(n—|—2) g ().

In the expression above we used a formula from [I3], page 2223, and the identity H, 3 =

H + o n+1 =
n—1n—i

Lemma 4.3.5 Let ¢; be as in (£.3.3), then > > ¢1(i,k+1) < 5=(H, — 1).
i=1 k=1

Proor. Recalling that ¢;(i, k) = § Z (kj Y (23 +)5 (”;ff) , we define an auxiliary term in order
J:

to derive a relationship between them. Let go(i, k) = 3 Z (kj ) 2]}3; (iﬁl)fl and note that

Qo(i, k) = SE(Hi(1—H;)F) > 0. Also, it is easy to see th

t (2qo(i, k) is the Euler transform
of the sequence (a;);, with a; = #(lﬂﬂ) and ( (3, k))e
(i

5743\ 1 is the Euler transform of the

sequence (aj11);. So, by Lemma . we have ¢1(i, k) = qo(i, k) — qo(i, k + 1). Then, taking
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into account that qo(i, k) is positive and is clearly decreasing in k, we get

n—i 4
LE+1)=0qy(i,2) —qgoli,in—1+2) < i N <og(il)= ———
;(]1(1, + ) QO(17 ) QO<17n 1+ ) = QO(la ) = QO<1’ ) 27<i + 1)7
and the conclusion follows. O
Lemma 4.3.6
Z Cov(Hi, H;) = o(log®n). (4.3.7)
1<i<j<n

Proor. We have

> Cov(MiHy) = > EMH;)- > EH

1<i<j<n 1<i<j<n 1<i<j<n

From [.3.1), > E(H:)E(H;) = H? + O(logn). Moreover, from Lemmas 1.3.2] (4.3.4

1<i<j<n

and , we get

—i n—1 n—i

th—% ) + Z (g2 — qa)(

3
,_.
3

1§i<j§n i=1 k=1 i=1 k=1
n—1 n—i n—1 n—i
i=1 k=1 i=1 k=1
= EHQ + O(logn).
Hence, > Cov(H;, H;) is at most O(logn) and the conclusion follows. O
1<i<j<n

4.3.2 Law of large numbers for N,

As consequence of results in previous sections we have

Theorem 4.3.1 The record heights H;, for the uniform model on A? satisfy the following
law of large numbers,

R L, 1
. - 4.3.8
logn 121:% — 3 ( )
Furthermore
No e, 1 (4.3.9)
logn 3 o

Proor. Note that

2 2
1 1 1 « 1 «— 1
E i— = = i E i) — = .
<logn ;H 3) Var (1ogn ;H> + (logn; () 3)




The second term in the rhs of the decomposition above goes to 0 because of (4.3.1)). Fur-
thermore,

1 < 1 < 2
Var (logn ;Hl> = oa?n ;Var(”r'-[i) + 1 Z Cov(Hi, H;) — 0,

2
08 M Ti<n

because of (4.3.1) and (4.3.7)), hence (4.3.8) holds. For (4.3.9)), we have from ([2.3.3) that

L — 1
Zin:l Hi ’

a.s. Then, (4.3.9) follows at once from (4.3.8). O

4.3.3 Asymptotic normality for N,

As in Chapter [3| we verify the conditions of Theorem [3.4.2]

Theorem 4.3.2 The following convergence to the normal distribution holds.
N — Z?:l Hi »

2y N(0,1). (4.3.10)
\/3 logn

Proor. Consider the sequence (&) defined by & = I; — H;_q, for i > 1, with Hy := 1. Note
that E(f; | Fi_1) = Hi_1, so E(& | Fioq) = 0 and that E(& | Fioy) = Hio1 — HE 4.

We conclude by checking the conditions (1) and (2) in Theorem [3.4.2| with b, = /5 logn.
For (1) we have

1 — 3 — 3 «— P
b721 ;:1 (61 ‘ Fi l) log n ;:1 H 1 log n ;:1 Hl—l )

by (4.3.8)) and because, for any € > 0 we get

n

1 < 3 5
P% ;%?1 ] 8> = Clogn 2 i+l 0 (4.3.11)

i=1

Condition (2) is direct because the & are bounded. Hence, (4.3.10) follows.
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Chapter 5

Work in progress

In this chapter we consider some preliminary ideas, partial results and conjectures about the
convergence in distribution of chain-maxima M,,, for iid observations, uniformly distributed
on [0, 1%

5.1 Convergence of M,

From Proposition we know that M,, converges a.s. to (1,1) and we would like to know
how fast this convergence takes place. In this perspective we conjecture the existence of a
real and deterministic sequence A,, T oo such that

Ap(1= MWD 1 M) 25 (X V), (5.1.1)

where (X,Y) is a nondegenerate random vector, concentrated on R3 .

We use the fact that nH, = n(l — M,(zl))(l - /\/lff)) L, 7, where Z is distributed as
UV, with U uniform in [0, 1] and V' is exponential with parameter 1, mutually independent
(Theorem [3.2.3] with d = 2). The first easy conclusion of (5.1.1), due to symmetry, is that

X 2V, Another simple conclusion, based on the continuous mapping theorem (see e.g [11]),
is that 42(1 — MP)(1 = MP) 25 XV that we compare with Z.

Proposition 5.1.1 (i) If (5.1.1)) holds then the distribution of (X,Y’) cannot concentrate
on any (nondegenerate) hyperbola. In other words, P(XY = ¢) < 1, for any constant ¢ > 0.

(ii) H P(XY =0) =1, then A, = o(y/n).

Proor. (i) Suppose XY = ¢ > 0 a.s., then A2(1— M) (1= MP) = ¢ in probability. Hence,
by Slutsky’s theorem and knowing that Z is nondegenerate, we have the contradiction
n n(l— Mgzl))<]. - ./\/lq(f)) p Z
— = — —.
A a2a-mMHa-mMP)y o«
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(i)
2
L1 = MDY= MO = A2(1 = MD)(1 = MP)n(1 — MP)(1 = MP) -0,

n n

so A, /n* = 0 because [n(1 — MP)(1 — MP)]? 2 7 O

From the above results we can say that convergence in distribution to a probability con-
centrated on the axes is still possible but in such case, the normalizing sequence A, is o(y/n).
So

Vil =MD 1 - MP) s (X,Y),

if P(XY = 0) = 1. If all the mass is drifting to the axes, then we have no proper convergence
in distribution on the axes and possibly, the mass is escaping to +o0.

We ask if we can have convergence in distribution to non degenerate random vectors in
both cases, that is, with A,, = o(y/n), assuming XY = 0, and with y/n. This cannot happen,
as seen below.

The knowledge about the asymptotic behavior of moments is informative about the possi-
ble normalizing sequence A,,. In Chapter [3, we give a general treatment for mixed moments.

From Corollary we have

i =E[(1 = MO = MP)] ~ Cn# = Cn~ 5 e

n

where r; = % (k—1)2+4 and C is a constant. We show that sequences A, = n®, with

a < 1/2 are not admissible for convergence in distribution to a nondegenerate random vector.

Observe that E(n®(1 — M)k ~ Cn*G-)tVE+4/2-1 We consider the existence of
k such that the exponent of n is negative. Let @ = 1/2 — ¢, with 0 < ¢ < 1/2, and let

se(k) = VET+ 4/2 — ke — 1.

Proposition 5.1.2 (i) va(1— MY, 1= MP) and A4, (1- M, 1= MP), with A4, = o(y/n),

cannot converge simultaneously, in distribution, to nondegenerate random vectors.

(ii) For any ¢ € (0,1/2) there exists k. > 0 such that s.(k.) < 0.

proor. (i) If (1 — MU 1 - MP) 25 (X,Y) and A,(1 — MY, 1 - MP) 25 (X7, Y7
then, for some «, 3, we have ay/n(1 — Mg)) + By/n(1 — M%Z)) LoaXx + Y non degenerate

and aA,(1— /\/l%l)) + LA (1— ./\/lg)) — a X'+ BY’ nondegenerate. Then, by the convergence
of types theorem, we have A, /\/n — A > 0, which is a contradiction.

(i) Note that s.(k) is continuous and that s.(0) = 0. Also, its derivative s.(k) = NkLTH —€

yields s.(0) < 0 and so, s.(k) is negative on some interval (0, %}). In fact, k! is solution of

se(k) =0, given by kf = %5 > 0. We can choose k. € (0, k?) arbitrarily. O

Corollary 5.1.1 Let € € (0,1/2), « = 1/2—¢ and k. € (0, k}). Then there exists a constant
C' such that
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(i) E(n(1 — MDYk ~ Ok — 0,
(i) no(1 = MY, 1= MP) = (0,0) in probability.

Proor. The first assertion follows from Proposition (ii); the second, from Markov’s
inequality. ]

Observe that, for £ = 0 (that is n® = n'/2), we have so(k) > 0 for all k¥ > 0, so this implies
E(n*/2(1 — M,(ll))k) — 00. We now consider the density.

Proposition 5.1.3 Let Z, = n®(1—- MY, 1= M?) and h®(x,y) its density function. Then
h(z,y) — 0, for all (z,y) e R%, 0 < a < 1/2.

Proor. Let z,y,h € Ry. If h%(z,y) / 0 then, for some § > 0, h$ (z,y) > J along a
subsequence (n’). More over, since h¢ is decreasing in both coordinates, we have h,(s,t) > 9,
for all s < x,t < y. This implies that Z,, /4 (0,0) in probability, which contradicts (ii) of
Corollary O

If A, grows faster than \/n we see, not surprisingly, mass escaping to infinity in some
sense. Let then A, 1 oo such that n/4A2 — 0. We have A2(1 — M{)(1 = MP) = o in
probability, i.e. P(A%(1— M&l))(l - Mﬁf)) < c¢) = 0 for all ¢ > 0. So, for any finite rectangle
RC R, P(A,(1 - 1= Mﬁf)) € R) — 0, that is, the joint df is converging to 0.

We come back to an arbitrarily slow sequence A, = o(y/n). In this case we necessarily
have A2(1— M1 = MP) = 0 in probability because n(1 — M{)(1— MP) P, Z. This
means that all the mass is going to the axes, but we do not know if A, (1 — MP 1 - MSf))
is converging or not in distribution; it may well happen that part of the mass goes to oo
along the axes. It is clear though that, for any finite rectangle R with edges away from both
axes, P(A,(1 — MY, 1= MP) € R) — 0, which is the same conclusion obtained above, for
sequences growing faster than \/n. We can argue as in the proof of Proposition to prove
that, for general sequences (not just powers of n) A, growing faster or slower than y/n, the
density of A, (1 — MP 1 - Mff)) goes to 0 (excluding the axes in the slow case).

5.2 Solving the recurrence for f,

Here we provide an analysis of the recurrence satisfied by f,,, the density of M,,. From ([2.2.8|)
we have f(z,y) = 1 12(x, y) and, for n > 1,

fori(z,y) = (1= (1 —2)(1 —y)fu(z,y) + Fulz, y)loap(z,y), n 2 1, (5.2.1)
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Recurrence (5.2.1)) can be solved for small values of n. For example, using the software
wxMaxima we obtain

fQ(ny) =T+ Y,

fi(e.) = (o +9)2x +y) — 2y),
!
12

We list below some elementary properties of f,,.

fy(x,y) = (z +y)° + =5 [bey(z + y) — 14(z 4 y)* — 2zy] .

Proposition 5.2.1 The solution f,, of recurrence ([5.2.1)) satisfies

f, is non-negative and integrates 1 in [0, 1]2.

f, is increasing in both z and y.

£,(0,0) = 0,£,(1,1) = n.

f, is a polynomial function only of xy and x + y, with no constant coefficient.
The (sum) degree of f, is 2n — 3 and the lowest degree of a monomial is n — 1.

AR ol e

Let f,, be written as
£.(z,y) =) alizly.
i,j>0
n

Then the coefficients af},i,j > 0,n > 1, are symmetrical, in the sense that aJ; = af},

igjr 5
and satisfy the recurrence

n _ n—1 n—1 n—1 .

for n > 2, where K;; =1 — ilj, if i,j > 0, and Kj;; = 0 otherwise. Further, aj, = 1 and
a; =0,if i #0or j #0.
7. Forn>2af=0if (i,j) € {(1,7) e N*:n—1<i+j<2n -3}

8. Some particular cases of al’:
n n—1
Ap_ 145 — i )

ij*
1511 1
n (1) K9 K Kygg = (—1)'=2= o (1= .
U1 o = (—1)"K12K23 2n-1 = ( )2612 ( (n—l)(n—Q))

fori=0,...,n—1.

5.3 Delannoy numbers

We observe that a similarity exists between the af; coefficients, which satisfy recurrence
(5.2.2)), and Delannoy numbers d(m, k), which satisfy

d(m, k) =d(m —1,k)+d(m,k —1)+d(m — 1,k —1). (5.3.1)

The value d(m, k) can be seen as the number of increasing paths from (0,0) to (m, k) in Z>.
The movements along a path can be horizontal, vertical or diagonal. See Figure 5.1 The
boundary conditions are d(0,0) = d(m,0) =d(0,k) = 1.
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1

3
—>

(0,0)

Figure 5.1: A Delannoy path from (0,0) to (5, 3).

These numbers, first studied by Henri Delannoy [15], arise in many combinatorial prob-
lems, in particular the central Delannoy numbers (m = k) have been intensively studied; see
[8, 55, [56] for further information.

Observe that suggests a generalization of the Delannoy numbers when one considers
attaching weights to the segments, which are added to define the weight of each path. See,
for example, [23| [45] and [19]. However, among the above cited works, none considers paths
with weights depending on the current state, which is our situation.

We define a directed graph G with vertices (i, j),i,7 = 0,1, ... and edges (i,7) — (i+1, ),
called E (for east), (i,j) — (i,j + 1), called N (for north) and (i,j) — (i+ 1,5 + 1), called
NE (for north-east); see Figure [5.2]

(4,7 +1) (i+1,7+1)
N NE

I
G3)  G+1d)

Figure 5.2: Possible movements in the graph.

The edges of graph G have weights as follows: all N and E edges have weight 1 and
the NE edge (i— 1,5 — 1) — (i,7) has weight —Kjj;,i,j > 0. Let us consider two vertexes
with positive integer coordinates, (i,j) and (I, J) where i < I,j < J. A path from (i, j) to
(1,J) is defined as a collection of edges (i, jx) — (ik+1,Jk+1), for k=1,...,n — 1, such that
(i1,51) = (i,7), (in, Jn) = (L, J). The length of a path is defined as the number of its edges;
a path with length [ is called [-path; the weight of a path is defined as the product of the
weights of all its edges.

Proposition 5.3.1 The value of aj; is equal to the sum of weights of all Delannoy paths of
length n — 1, from (0,0) to (i, 7).
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5.4 Stick- and board-breaking models

We consider a continuous-time model, based on ideas from Brennan and Durrett [12]. These
authors develop a stick-breaking model and pay attention (among other things) to the evo-
lution of a tagged interval, using tools from Renewal Theory. We propose a two-dimensional
extension of Brennan and Durrett’s model that we call the board-breaking model.

5.4.1 Stick-breaking

Consider a stick of length L which, after an exponential time of rate L%, for a > 0, breaks
into two new sticks, without loss of mass. The resulting sticks have lengths that can be
represented by the random variables LU and L(1 — U), where U is a [0, 1]-valued random
variable with df F'. The same procedure is applied to the new segments, using independent
copies of U, and so on.

Among other processes studied in [12], we are interested in the length at time ¢, denoted
L, of the left-most interval. We choose this particular interval because its evolution is
surprisingly similar to that of records in [0, 1].

We collect below some properties of the process (L), as presented in [12], with some
changes of notation. We assume that Lo = L = 1, for simplicity.

Note first that (L;), for t > 0, is a Markov jump process, with state space [0, 1]. At every
jump time, L; gets multiplied by an independent copy of U, so that the successive values of L,
are 1,Uy,U,U,, ... and the holding times are exponential random variables with parameters
LUy, (U Uy)°, . .., where Uy, Us, ... are independent copies of U.

The range of {—1log L : t > 0} is given by 0 = Sy < Sy < ---, where S, = —>""" | log U,,
for n > 1, are the arrival epochs of renewal process, with interarrival times distributed as
—log U. More precisely,

A

P(Spi1 — Sp <) =P(—logU < z) = F(x),

where F'(z) = 1—F(e~*—). Conditionally on S}, Ss, . . ., the holding times of — log L, at each
S, are independent, exponential random variables, with rates e 5.

Let M, = sup{n > 0: S, < —logy}, for y € (0,1) and let (§,)n>0 be an independent
sequence of iid exponential random variables, with unit mean. Then

My

P(L, <vy) = P(Zexp(asn)fil < t).

Note that
My My
> exp(aS)é = exp(aSu,1)éh, i (5.4.1)
i=0 i=0
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Then, letting T},(y) = —logy — S, —n, We obtain

M,y

My
Z exp(—aTi(y) — alog y)é”jwy_i =y @ Z exp(—aTi(y))ﬂV[y_i. (5.4.2)
i=0

i=0

Now we replace (£}, _;)i by new iid sequence (&;); of exponential random variables, with unit
mean, to obtain

IP’( % exp(aS))€l < t) = IP’( % exp(—aTi(y))& < yat>. (5.4.3)

From Renewal Theory (see [50]), we know that, if F' has finite mean g,

{Tu(y) - n>0} 5 {T, :n>0}, as y— 0% (5.4.4)

where {7}, : n > 0} is the equilibrium renewal process generated by F. That is, Tp has
distribution /% Jy (1—=F(t))dt and the remaining random variables have distribution F', where

= [(1— F(s))ds < oo. With the change of variable y = xt~"/* in (5.4.3), we get
0

lim ]P(tl/aLt < x) = P(Zexp(—oﬂ})fi < xa>.

t—o0 ‘
i>0

Finally, letting Y, = > exp(—aT})&;, we conclude that, as t — oo,
>0

/9L, 25 (o)

5.4.2 Board-breaking

We present here a two-dimensional analog of the process described in the previous section.
The process starts with an initial (unit) square board which breaks into four rectangles,
without loss of material, defined by the edges of the square and two orthogonal lines passing
through a point, randomly chosen within the square. Each of the four resulting rectangles is
then submitted to the same breaking process so that, after each iteration, there are four times
more fragments, which become obviously smaller and smaller. As in the one-dimensional
model, the breaks occur after exponentially distributed times. We are interested in the
evolution of a tagged rectangle, namely in how fast its dimensions (side length, area) converge
to 0.

Let (U,) and (V},) be iid sequences of [0, 1]-valued random variables, independent of each
other. Let F' denote the df of the U’s and G that of the V’s. We consider the bivariate
process { (LI, L) : t > 0}, where L', LY represent respectively, the lengths of the horizontal
and the vertical sides of a tagged rectangle, with LY = L§ = 0. We choose the tagged
rectangle as the one located at the left-lower corner of [0,1]2. In this manner, the tagged
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rectangle in the board-splitting process corresponds, by analogy, to the left-most interval in
the stick-breaking model.

After the first break we have four rectangles, with sides given by (Uy, V1), (1 — Uy, V1),
(1—-U;,1 —V;) and (Uy,1 — Vj). The dimensions of the tagged rectangle are Uy, V;. See

Figure [5.3]

Initial Board

A " First Break
1-‘% 4 3

g 9

J R e
7Second Board
¢ Third Board

Vi(1-V3)

—e
WV

U0y Ui(1-1h)

Figure 5.3: Evolution of a tagged rectangle in board breaking process.

For the breaking times we assume that the rectangle with dimensions LI LY breaks after
an exponential time of parameter g(Lf, L"), where g(z,y) is a positive valued function such
as, for example, g(z,y) = (xy)® or g(x,y) = x°y”, with «, 3, suitable parameters.

Observe that the sides of the tagged rectangle evolve, respectively as the sequences
1,U;,UU,,--- and 1,V;,V1V5, - -+, which correspond to independent one-dimensional stick
breaking processes, as described in the previous section. So, the board breaking process
seems to have no theoretical interest, because its evolution is that of two independent stick
breaking processes. We will see below that the situation is not that simple when we take into
account the continuous-time evolution of (L, LY).

The continuous-time evolution of (L', LY) is Markovian. The holding times are exponen-
tial with rates that depend on LI and LY. Hence, in general, the marginal processes (LI,
(L) are not independent stick-breaking processes, and not even Markovian.

As in the stick-breaking process, the range of {—log LY : t > 0} is given by 0 = S} <
Sf < .-, where SI' = — >~ logU,, for n > 1, are the arrival epochs of renewal process,
with interarrival times distributed as —log U. More precisely,

P(SF, — SF <a) =P(~logU < z) = F(x),

n

where F(z) = 1 — F(e™*—). Analogously, the range of {—log L& : ¢ > 0} is given by
0=2S§ <S¢ <, where S¢ = —>"" log Vi, for n > 1, are the arrival epochs of renewal
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process, with interarrival times distributed as —log V' and
P(SC,, — S¢ <z) =P(—logV < z) = G(x),

where @(x) =1— G(e™®—). Conditionally on S¥' SF ... and S¢ S§ ..., the holding times
of (—log L - log LY) at each (SE,S¢) are independent, exponential random variables, with
rates g(e” Sn e Sn). For sunphmty, we use ¢(z, y) = (xy)® hereon, with o« > 0, so the
exponential holdlng times have parameters e~ *(Sn +5%). We introduce the variables S =
— > (log Ui + log Vi) and we have

P(ST, — Sl <z)=P(—logU —logV < z) = H(z),

where H = F' « G (x denotes convolution). Now, the rates of the exponential holding times
can be written as =5+ .

Let also Mf =sup{n >0 : S < —logy} and MyG =sup{n >0 : S¢ < —logy}, for
y €]0,1[. In addition, we consider an iid sequence (&); of exponential random variables, with
unit mean. So, for ¢t > 0 and y;, y2 €]0, 1], we have

My, Mg,
P(L{ <1, Lf <yo) =P | Y exp(aS)E <1, explashg <t |, (5.4.5)
i=0 i=0

noting that (&/); is the same for both coordinates. Then the probability above is equal to
My,

Zexp OzSMF . gMnyi <t, ZGXP(QS&%*J&M%A <t

i=0

Now, in the sums above we make the changes of variable T"(y) := —logy — SJ\P/I[j—i and
THG (y) := —logy — Sﬁg ., to obtain
My, My,
P(L] <y, Lf <yo) = P(Zexp(—aTiHF@l))& <ty Y exp(—aT ())& < ty%‘)-
- - (5.4.6)

Now, as in the one-dimensional model, if (from Renewal Theory?)

{1 () n > 0F = AT in > 0h, {TI() n 2 0} = (T n 201, as y— 07,
(5.4.7)
where {THF :n > 0}, {TH% : n > 0} are some kind of “equilibrium renewal processes”, and

setting y; = 21t~ and y, = 2ot~/ in , we obtain

. 1 1 « «
lim P(t L <y, t2 L7 < xp) = P(Zem(—oﬂ:“)& <af,> exp(—aT'9)g < xg).
i>0 i>0
Finally, letting Y = S~ exp(—aTH)&, YHC = S exp(—aTH%)E;, we conclude that, as
>0 i>0
t — o0,

(0% D [0 [0
t (LY L) — (Y)Y, (v V).

The key of the reasoning above is precisely the conjectured convergence of T (y), TH (y),
as y — 0. This is an open problem.
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Final comments

In this dissertation we study chain-maxima and related processes, from a sample of iid random
vectors. Chain-maxima M,, are a new multidimensional type of maxima, whose definition is
based on the usual component-wise partial order in RY. This notion preserves the recursive
structure that one-dimensional maxima have and, consequently, a Markovian structure and
similar properties naturally arise.

Chain-records (R,) appear as a random subsequence of (M,,) and also as the points where
the sequence (M,,) jumps. Our research about these objects is centered into two main aspects,
namely distributional and asymptotic results. First, we develop a general theory where we
present properties of chain-maxima. Then we apply the general results to particular cases,
namely the hypercube [0, 1]¢ and the d-simplex A?. Finally, we present work in progress and
open questions. Some may serve as source for future work.

In Chapter [2f we derive, under reasonable assumptions, distributional results about (M,,)
and (R,,) in a general context. The recursive relation yields the Markovian structure of
these objects. Other related Markov chains emerge as well. That is the case of chain-record-
times and chain-record-values (see e.g. Corollary and Proposition [2.2.3)). Interestingly,
many of these facts are extensions of one-dimensional results found, for example, in [53].
With respect to asymptotic results, we can mention a martingale related to inter record-
times, which leads to a useful connection between the number of chain-records and the sum
of record heights H,,, defined as the conditional probability that an observation X becomes
a record (X > M,,). In this direction, there is an important logarithmic growth result that
connects the sequences (A,) and F(R,). In this case, we also have a generalization of lemma
2 in [52], but in contrast to this result, we don’t need a condition on the speed of F(R,,) — 0.
Furthermore, from this treatment, additional a.s. results about waiting times of chain-records
are obtained. They generalize results in [40].

It is quite natural to see chain-records values as a point process in RY. So, we briefly
establish and discuss some notions, such as the multivariate counting process and the relation
with the corresponding marginal counting processes. We believe this can be an interesting
line of future research.

Under the additional assumption of continuity and independence of components of obser-
vations, we get the natural Markovian structure of the marginals of R,, and their transitions
probabilities, concluding that each one behaves as usual record values and that the multi-
variate point process of chain-records is distributed as the minimum of d independent non-
homogeneous Poisson processes. Another interesting feature is the distribution-free property
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of the counting process of chain-records N,,, chain-record times 7, and inter record-times.

Finally, Chapter 2| ends with a short discussion about generalizing chain-records by chang-
ing the dominance relation <. For example, we consider the partial order induced by a cone
K in RY. Another extension is related to strict chain-records, based on a strict dominance
relation (2.5.2). We found that this definition allows a simplified analysis in the case of

observations with discrete independent components.

Chapter |3 is devoted to the study of chain-maxima and chain-records from the model
U([0,1]9). The distribution of chain-record values is obtained from the general result for
independent components. Also, an explicit form of the marginal density is obtained. A useful
recursive iterative scheme as a form to generate chain records values in [0, 1]¢ is provided. It
is shown that R, — (1,...,1) € [0,1]¢ a.s., according to Proposition m

Record heights H,, are random variables related to the behavior of M,,. We develop a
full study of these variables, for observations from the U([0, 1]¢) model. First, a recurrence
for the moments of H,, is derived and solved explicitly in dimension d = 2. In general, for
any dimension d, the solution is an alternating sum of a given sequence (b,). To study the
asymptotic behavior of this kind of sum, we apply a technique due to Flajolet and Sedgewick,
presented in [22]. The key idea is to study a sum of residues of an analytic continuation ¢ of
(by), over its poles, where only the real ones are significant in the asymptotic analysis. In this
part we got involved in long computations in order to construct ¢ and to check its growth
and boundedness. This leads to establishing a weak convergence of H,,, suitably normalized.
We mention that this result was obtained by Gnedin [25] as well, using completely different
tools. We carry out a similar analysis to establish the asymptotic behavior of mixed moments
and thus provide more information about M,,.

For the counting process of chain-records we obtain a law of large numbers in quadratic
mean, for d = 2. We take advantage of the a.s. equivalence between N,, and the sum of
record height proved in Lemma[2.3.2] This connection is useful because we have an expression
about the moments of H,,, hence the study of the asymptotic variance and covariances can
be done. In this study, we came across with sums involving harmonic numbers that required
careful treatment. Properties about alternating sums turned out to be very useful, as well.

In Chapter 4| we focus on the model U(A?). We start with a distributional study chain-
records values (R,,), which are shown to be a Markov chain, with explicit transition probabil-
ities. From this fact we derive a recurrence for the corresponding density function, that can
be solved for small values of n and in dimension d = 2. We emphasize that observations from
this model do not have independent components. As in Chapter [3, we construct a recursive
scheme that allows us to analyze the asymptotic behavior of R,,. In this framework R, satis-
fies a stochastic equation whose solution in distributional sense we investigate. As preliminary
result, we show that R,, converges a.s. to a random point R, € {x € R{ : Z?Zl z® =1} A
perpetuity representation is also used to investigate further properties of R.,. Results from
[37] and [58] allow us to find that the solution is a non-degenerate random vector, whose
distribution is of pure type (singular continuous or absolutely continuous). Furthermore, if
d = 2, the problem is reduced to a one-dimensional stochastic equation, whose solution is the
density function of the stationary law of a Markov chain (after a suitable transformation).
The solution happens to be a well know probability density.
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Record heights H,, are analyzed using the same techniques of the uniform model on [0, 1]<.
A study of their moments leads to a recurrence whose solution has the form of an alternating
sum (or Euler’s transform) of a certain sequence b;. Again, the asymptotic analysis of this
expression is done by applying the methods of [22]. Nevertheless, this case is much more
complicated than the uniform UJ[0, 1]¢. The roots of a polynomial related to the singularities
of ¢ (the meromorphic extension of (b;) cannot be given in explicit form, in general dimension
d. This fact motivates us to develop a deeper study of these zeros. In this sense, we apply
analytical tools about localization of zeros and critical points of polynomials. We derive
properties that allow to gain knowledge about the distribution of the poles and also to get
a controlled growth of ¢, over a suitable set. These conditions are critical to apply Flajolet
and Segewick’s theorem. As a consequence we show weak convergence of record-heights H,,,
in any dimension d. The weak limit in d = 2 is characterized as product of two independent
random variables, with well-known distributions.

Chapter 4 ends with the asymptotic analysis of (N, ), the counting process of chain-records
in A9, We obtain an L, convergence of this object, by means of non-trivial computations of
variances and covariances of H,,. The a.s. connection between the number of chain-records
and the sum of record heights is the main tool involved here.

In Chapter [5| we present some unfinished research topics. Some of them, are work in
progress and others lead to open questions that may serve as source for future work. The
problem of weak convergence of M,, is tackled from different points of view. Some of them
reveal interesting features of chain-maxima M,,. First we concentrate on finding the sequence
(A,) such that A,,((1,1) —M,,) converges in distribution to a non-degenerated limit law. We
derive some results, using the symmetry of components and the fact that H,, is normalized by
n. We investigate the recurrence for the density function f,, of M,,. From this we find that £,
is a two variable polynomial whose coefficients a; ; can be interpreted as a kind of Delannoy
numbers. Second, we propose a continuous-time stochastic model, motivated by results from
[12]. The board-breaking model arises as an analog in continuous-time of the evolution of
chain-record in dimension d = 2. We are interested in the evolution of the lengths of the sides
of a tagged rectangular fragment. We have an argument, based on tools from renewal theory,
which mimics the corresponding argument for the stick-breaking process. Unfortunately, it
is not clear whether convergence in distribution holds or not.

Ideas for future work

This dissertation leaves a number of unanswered questions and unsolved problems, which
may well become a natural source of material for future work in this topic and other related
ones, that may arise.

1. We plan to extend the result of Chapter |4, about the law of R, as the invariant
distribution of a Markov chain, to dimension d > 2.

2. It could be interesting to explore the chain records in other geometries such as, for
example, the unit circle {(z,y) € R : 2® +y* < 1}.

3. The problem of normalizing the random vector (1,...,1) — M,, in [0,1] is open. In-
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deed, we conjecture that the only candidate, due to symmetry and our experience in
dimension d = 2, is n'/9. The escape-of-mass phenomenon might also be present here.

. Another interesting problem is to expand the brief study of Chapter 2, about the
multivariate point process generated by the chain record values. A first attempt could
be to obtain something similar to the decomposition of a one-dimensional Shorrock
process.

. We plan to explore more chain-maxima and related processes generated by discrete
observations. It would be interesting to check if martingales are useful and compare
with results from one-dimensional, integer-valued random variables.

. Another potentially interesting idea (briefly explored in Chapter [2)) is to investigate
about chain-maxima and chain-records when the classical order is changed, for example,
by a cone-generated order.

. It also looks promising to explore extensions of chain-records in the direction of near-
records. For example, we could introduce and study notions such as d-chain records or
similar, see [31], [33].
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