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SAMPLE EXTREMES OF L,-NORM ASYMPTOTICALLY
SPHERICAL DISTRIBUTIONS

ENKELEJD HASHORVA

ABSTRACT. In this paper we deal with the asymptotic behaviour of sample
maxima of Lp-norm asymptotically spherical random vectors. If the distri-
bution function of the associated random radius of such random vectors is in
the Gumbel of the Weibull max-domain of attraction we show that the nor-
malised sample maxima has asymptotic independent components converging
in distribution to a random vector with unit Gumbel or Weibull components.
When the associated random radius has distribution function in the Fréchet
max-domain we show that the sample maxima has asymptotic dependent com-
ponents.

1. INTRODUCTION

Let X = (X1,...,X4)",d > 2, be a random vector in R?,d > 2, defined by

(1) X = RU,,
where R is an almost surely positive random variable independent of the random
vector Uy = (Uy,...,Ug) T (7 stands here for the transpose sign).

Suppose that for some p € (0, 00) we have almost surely

d
Z|Ui| =1
=1

and the random vector (Uy,...,Us_1)" possesses probability density function
d—1 d-1 _
p*~'I'(d/p) ( NP/
plut,...,uq—1) = o= (1— ui’) , i<d-1,
( ) = g (0 2t
d—1

defined for any u; € [—1,1],7 < d such that ) . |u;|? < 1, where I'(-) denotes the
Gamma function.

Following Gupta and Song (1997) we shall call X with stochastic representation
(1) a L,-norm spherical random vector. In the case p = 2 the random vector X
reduces to a spherical symmetrical (Lg-norm) random vector with the distribution
function invariant with respect to orthogonal transformations in RZ.
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Gupta and Song (1997), Szablowski (1998) derive the basic distributional prop-
erties of L,-norm spherical random vectors. The asymptotic properties of this class
of random vectors have not been investigated so far, in particular in the literature
no result is available for the asymptotic behaviour of sample maxima, when con-
sidering samples with underling L,-norm spherical distributions.

As it is the case for the distributional properties, for p = 2 several asymptotic

properties of spherical random vectors are available with some early works going
back to Carnal (1970), Gale (1980), Berman (1982) among several others.
In this paper we show that the basic asymptotic properties of Lo-norm spherical
random vectors extend (with minor adjustments) naturally to the general L,-norm.
With motivation from Hashorva (2005) we introduce the class of L,-norm asymp-
totically spherical random vectors. We shall show that this new class of random
vectors is a natural generalisation of the L,-norm spherical random vectors with
respect to the asymptotic dependence and asymptotic behaviour of sample maxima;
thus generalising the results of the aforementioned paper for the La-norm setup.

In the next section we shall introduce some notation and provide details on
Ly-norm spherical random vectors and investigate their asymptotic dependence.

We then introduce Ly,-norm asymptotically spherical random vectors and discuss
the main asymptotic properties of this novel class. The proofs of all the results as
well as some related results are relegated to Section 5.

2. PRELIMINARIES

We start with presenting the notation and the basic distributional properties of

L,-norm spherical random vectors. For any vector & = (21,...,24)' € R, d > 2
set @1 := (2,1 € I)T with I being a non-empty subset of {1,...,d}. We shall write
x] instead of (z;)". Let y = (y1,...,ya4) " be another vector in R%. We define

z+y:=(v1+y1,..Td+ Ya),
x>y, ife, >y, Vi=1,...,d,
x>y, ifz;, >y, Vi=1,...,d,
x #y, if for some i < d x; # yi,
az ;= (a171,...,aq7q), cx:= (cry,...,crq), acRceR,
0:=(0,...,00" eR% 1:=(1,...,1)7 eR%,

1
7], == (va)) " S = {z eR¥: o), =1}, k>1,p>0.
iel

Note that ||-||, is only for p € [1,00) a norm. We still refer to L,-norm spherical
random vectors even when p € (0, 1).
We shall write Beta(a,b) for the distribution function of a Beta random variable
with positive parameters ¢ and b. If Z is a random variable with distribution
function G we shall use alternatively the notation Z ~ G, and denote by G~! the
generalised inverse of G.

Let p be a given positive constant, and let Uy, k > 2, denote a L,-norm uniformly
distributed random vector on SE~1.
Consider X as in (1) with associated random radius R > 0 (almost surely) with the
distribution function F' independent of the random vector Uy = (Uy,...,Uy)". For
p = 2 Cambanis et al. (1981) show that for any I, J two non-empty disjoint index
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sets such that T U J = {1,...,d} the random vector X possesses the stochastic
representation

X1 L RWpnaUp, and X; 2 R(1— W2 )YV2Usp,

where U,,,,U4_p,, m := |I| are two uniformly distributed random vectors on S72"71
and Sg_m_l, respectively, and

Wi’d ~ Beta(m/2,(d —m)/2), Wyq>0,

where % stands for equality of distribution functions of random vectors.

In Gupta and Song (1997) the above stochastic representation is generalised to the
L,-norm spherical random vectors. Referring to Theorem 3.1 therein we have for
any p > 0 and X defined be (1)

(2) X1 2L RWpnapUnm, and X; 2 R(1—WP , YWPU

with U, U g—p, two independent L,-norm uniformly distributed random vectors.
Further, R, Wi, 4.p, Um,Ugq—n, are mutually independent, and

WP .~ Beta(m/p,(d —m)/p), Wpn,ap > 0.

m,d,p
As shown initially by Berman (1992) the stochastic representation (2) is basic for
investigating the asymptotic behaviour of Lo-norm spherical random vectors.
Utilising Berman’s results and the ideas Hashorva (2005) discusses the asymptotic
dependence and the asymptotic behaviour of sample extremes of asymptotically
spherical and elliptical random vectors.
Next we shall consider the asymptotic dependence of L,-norm spherical random
vectors.
In view of the stochastic representation (2) we simply need to investigate the as-
ymptotic dependence of a bivariate L,-norm spherical random vector.
Let therefore p > 0 be fixed and let X = (X3, X2)" be a L,-norm bivariate spherical
random vector. By (2) both X7, X5 have the same distribution and are symmetric
about 0. Denote by F' the distribution function of the associated random radius R.
The simple (well-known) measure of asymptotic dependence between X1, X5 is the
limit (if it exists)

s P{X1>t,X2>t}

A(X Xe) = lim =gy =20,
with w := sup{z : F(x) < 1} the upper endpoint of F. If k(X;, X5) = 0 then the
joint tail probability diminishes faster than the marginal tail probability. For this
case we say that X; and Xy are asymptotically independent.

If w is finite, then (X7, X2) = 0 since both X7, X5 cannot approach w simulta-
neously. We discuss in the following therefore only the case w = occ.
Let a € (0,00) and set ¢} := inf{|z1|P + |z2|P : z1 > 1,25 > a}. Clearly, c; exists
and ¢; > 1. For any ¢ > 0,¢y € (0,1) we have

P{Xl >t Xo > at}

P{Xl > t}
P{X1[P + X" > P} 2P{R > cit}
= P{X, >t} T P{X >t}
(3) < QP{R Z Clt} < 2P{R Z Clt}

P{RWLQ’p >, Wl’g’p < CO} - P{R > t}P{WLQ’p < Co}.
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Choosing a ¢y € (¢!, 1) we obtain thus by the above upper bound
P{Xl > t,XQ > at}

(4) k(X1, X2/a) = tlggo PLX, > 0} = 0,
provided that

11— F(Kt)
(5) I O R

holds for any K > 1. (5) means that 1 — F is a rapidly varying function. See de
Haan (1970) or Resnick (1987) for the main properties of rapidly varying functions.
In particular (5) holds if F' is in the max-domain of attraction of the unit Gumbel
distribution function A(x) = exp(—exp(—=z)),x € R. A necessary and sufficient
condition for F' to be in the max-domain of attraction of A is the existence of a
positive scaling function w such that

. 1 =F(t+x/w(t))
(6) " F
See Leadbetter et al. (1983), Galambos (1987), Resnick (1987), Reiss (1989), Berman
(1992), or Falk et al. (2004) for further details.
It follows from the univariate extreme value theory that the two other possible
max-domain of attractions for F' are the Weibull and the Fréchet ones. For the first
case we have for some a > (

(7) Jim F'(w +a(t)z) = exp(—|z[*) =: ¥a(z), Yz € (-0,0),

=exp(—x), Va>0.

with a(t) := w — F71(1 — 1/t),t > 1, whereas for the second case
(8) tlim F'(a(t)z) = exp(—2~ %) =: ®,(x), V€ (0,00)

holds with a(t) := F~1(1 —1/t),t > 1.
If F is in the Weibull max-domain of attraction, then necessarily w < oo, conse-
quently (4) holds for any p positive.
Thus in both Gumbel and Weibull cases asymptotic independence of the compo-
nents is observed for L,-norm spherical random vectors. Berman (1992) shows
that for F' in the Fréchet max-domain of attraction (X7, X3/a) is positive for any
a > 0. It is well-known (see e.g. de Haan (1970) or Kotz and Nadarajah (2005))
that (8) is equivalent with the fact that R is regularly varying with index o > 0,
ie.
lim P{R > Kt}
t—oo P{R >t}

Berman (1992) shows further for the case p = 2 (see Theorem 12.3.2 therein and
Theorem 5.1 below) that also |X1] is regularly varying with positive index « > 0.
In Hashorva (2006) (see also Hashorva (2007b)) the converse is proved, i.e. if | Xq]|
is regularly varying then the associated random radius R is also regularly varying
with the same index as | Xq|.

We show in the next section that a similar result holds for L,-norm spherical random
vectors with p > 0 a given constant. In particular we have

k(X1,X2/a) >0, Vae (0,00)

=K% VK>O0.

if X1 or R is regularly varying with positive index «.
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3. ASYMPTOTICS OF SAMPLE MAXIMA

Let X be a L,-norm spherical random vector in R%, d > 2 as in (1) and let further
X1,...,X,,n > 1beindependent random vectors in R? with the same distribution
function G as X. Denote by F' the distribution function of the associated random
radius R of X, and define the component-wise sample maxima by

M, = (max Xji,..., max de)T, n>1.
1<5<n 1<j<n
Assuming that F' is in the max-domain of attraction of a univariate extreme value
distribution function H (abbreviated as F' € M DA(H)) Hashorva (2005) derives
(when p = 2) the convergence in distribution

M, —b(n)l
(9 Mol 4 g
a(n)
where the random vector Z = (Zy,...,7Z4)" has distribution function @ which is
a product distribution if H = A or H = ¥,,a > 0.
If H= ®,,a > 0, then Z has dependent components with distribution function

®,,. Both constants a(n) > 0,b(n),n € N are defined in terms of the distribution
function of X;. The convergence in the distribution in (9) is equivalent with

(10) nlgrgo G"(a(n)x +b(n)1) = Q(x), VY c R

n — oo,

As in the univariate setup abbreviate (10) by G € M DA(Q). Note in passing that
(10) implies G; € MDA(Q;),1 <i < d with G;, @; the marginal distributions of G
and @, respectively.

In the next two theorems we show that the asymptotic behaviour of the sample
maxima is the same (with respect to the limiting distribution @) for any p > 0. We
discuss first the case F is in the Gumbel or the Weibull max-domain of attractions.

Theorem 1. Let X be a L,-norm spherical random vector in R%, d > 2 with
distribution function G defined in (1) with R > 0 almost surely being independent
of Ugq. Let F be the distribution function of R with the upper endpoint w € (0, 00].
i) Assume that F € MDA(A) with positive scaling function w. Then (10) holds
where Z has independent components with unit Gumbel distribution and b(n) =
G711 —1/n),a(n) == 1/w(b(n)),n > 1.

i1) Suppose that w = 1 and further F € MDA(V,),a > 0 holds. Then (10) holds
with a(n) := 1 — Gy*(1 —1/n),n > 1 and Z;,1 < i < d independent random
variables such that Z; ~ W (a_1)/p-

Several examples may illustrate the applicability of Theorem 1.

Example 1. [L,-norm Kotz Type I] Let X = (X1,...,X4)" be a random vector
in R?, d > 2, with density function given by

11) qz) = pL(d/p)r(d/PtN)/s g

29041 /p)L'((d/p + N)/s)
and constants p,r,s > 0,N € R: d+pN > 0. We refer to X as L,-norm Kotz
Type I random vector. It has stochastic representation (1) where the associated
random radius R possesses the density function

(d/p+N)/s
f) = %tdﬂw_lexp(—rtw), t € (0,00).

|5 exp(~rllz[}?), e R?
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If s=1,N =0,r > 0, then X possesses a p-generalised Gaussian distribution (see
Gordon and Kotz (1973)). It now follows easily that the distribution function F' of
the density f is in the Gumbel max-domain of attraction with the scaling function

wu) = (1+o0(1))rpsuf*™t, wu — oo.

Next, if X,,n > 1 are independent with density function ¢ given in (11), then
(9) follows implying further that the sample maxima has asymptotic independent
components.

Example 2. [L,-norm Kotz Type I1I] We call a random vector X in R4 d > 2 a L,-
norm Kotz Type III spherical random vector if it has stochastic representation (1)
where the associated random radius R > 0 has asymptotic tail behaviour (u — 00)

(12) P{R>u} = (1+o(1)Ku"exp(—ru’), K >0,6>0,NcR.

It now easily follows that the distribution function F of R is in the Gumbel max-
domain of attraction with the positive scaling function

wu) = (1+o0(1)réu’"t, u— occ.

The subvectors of X are all L,-norm Kotz Type III spherical random vectors. This
property is not shared by L,-norm Kotz Type I spherical random vectors.

In view of Theorem 1 the random vector X has asymptotic independent compo-
nents, and the maxima of a sample of L,-norm Kotz Type III spherical random vec-
tors has asymptotic independent components with distribution function attracted
by a product distribution with Gumbel marginals.

Example 3. [L,-norm Pearson Type II] The random vector X in R% d > 2 has
density function (see Example 2.3 of Gupta and Song (1997))
p'T(d/p+a)

a—1
= (1 p R? . 1 .
«@) = i (L lelk) . @ eR fal, <1a>0

X is Ly-norm spherically distributed with random radius R with density function

£(0) pl'(d/p+ O‘)tdfl
I'(d/p)T' ()

It follows that the associated random radius R has the distribution function in
the max-domain of attraction of the Weibull distribution ¥,. Hence by the above
theorem the distribution function of X is in the max-domain of attraction of a
product distribution with marginal distributions ¥, (g—1)/p-

(1—tP)* 1 te(0,1).

Next, we deal with the case where F' is in Fréchet max-domain of attraction.

In Hashorva (2005) (see also Hashorva (2007b)) it is shown (considering only the
case p = 2) that R has distribution function F € MDA(®,),a > 0 iff X; has
distribution function in the max-domain of attraction of ®@.
Further, it is proved therein that F € MDA(®,) implies that X is a regularly
varying random vector with index a. Regular variation of random vectors is in-
vestigated in details in many recent contributions, see e.g. Basrak (2002), Mikosch
(2005). We use the following definitions of regular variation of random vectors.

Definition 1. The random vector X = (X1,...,Xq)",d > 1 is regularly varying
with index o > 0 if there exists a positive sequence a,, — o0 as n — oo and a
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positive measure g homogeneous of order a such that the vague convergence in

[—00, 00]\ {0}
(13) nP{X/a, €} > pu(), n—oo
holds.

For X aspherical random vector (with respect to Ly-norm) in R%, d > 2 Hashorva
(2006) shows that if X5 is regularly varying with index « then X is regularly varying
with the same index a.

We generalise the aforementioned results for the case p > 0 (and complete the
proof of our previous result). The asymptotic behaviour of the sample maxima is
derived in Corollary 3.

Theorem 2. Let X be as in Theorem 1, and let R, ,, := (Z;:1|Xj\p)1/p,1 <i<d
be the i-th associated random radius of X. Then the following statements are
equivalent:

i) Rap is reqularly varying with index oo > 0.

1) X5 is regularly varying with index o > 0.

iii) For any i = 1,...,d the random radius R, , is regularly varying with positive
index a. Furthermore
(14) P{R;, >u} = (1+01))CigapP{Rap>u}, u— o0
holds for any i < d where
T'(d/p)I'((i + «
(19) Cosap = QFEi//zS)F((((w a%g € (0,c0).
i) For any I C {1,...,d} with 1 < |I| = k and any Borel set B away from the

origin of RF

. P{(X +p)r/ue B}
(16)  Jm xS

holds for any p € RY.
v) X s regularly varying with index o > 0.

e Cl,k,a,p/ P{TUk S B} d(Tﬁa)
0

We thus immediately obtain the corollary:

Corollary 3. Let X,Ug4,d > 2 be as in Theorem 1 with distribution function
G. Assume that R or X1 is regularly varying with positive indexr . Then G €
MDA(Qa,0.p) With Qa.a,p a maz-stable distribution function on (0,00)% defined for
any © > 0 by

17NQaap(x) = exp(—C’Ld:a,p /OOO P{rU, € R? \ ngl(—oo,xi]}d(r_c‘)).

The marginal distributions of Q4,q,p are identical to .
Conversely, if G € MDA(Qg,ap) where Qg a,p has marginal distributions identical
to @y, > 0, then both X1 and Ry are reqularly varying with indez .

(17) implies that if Y is a random vector with distribution function Qg 4., for
some d > 2 and «, p positive constants, then the subvector X ; where [ has k > 1
elements and I C {1,...,d} has distribution function Q o, which is max-stable.
Furthermore, Q,q,p is not a product distribution for any k& > 2.

We present next an illustrating example:
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Example 4. [L,-norm Pearson Type VII] Define X a L,-norm spherically dis-
tributed random vector in R?, d > 2 as in Example 2.4 of Gupta and Song (1997)
with density function given for any = € R? by
d _
p F(N) —d/p( N
= 1 p ) ) >0,N > d/p.
If N = (d+m)/2 then X has a L,-norm t-distribution (see Example 2.5 of Gupta
and Song (1997)). The associated random radius R has density function
pL'(N) —d/pyd—1 -N
ft) = s (1 )s) e (0,00).
O Na@prw ) / (009
In view of Karamata’s Theorem (see e.g. Resnick (1987)) the random variable R
is regularly varying with index « := pN — d > 0. Consequently the marginals
X;,1 < i < d are regularly varying with index a. Furthermore, X is a regularly
varying random vector with positive index «. The corresponding measure can be
easily calculated.

Example 5. [L,-norm Kotz Type II] We say that a random vector X in R?, d > 2,
has Ly-norm Kotz Type II distribution if its density function is given by

(18) g(x) = p?T(d/p)r/PtNs

20(1/p)I'((d/p + N)/5)
with constants p > 0,7 > 0,5 < 0,d/p + N < 0. Kotz (1975) introduces X with
density function as above in the case p = 2. Basic properties of AX with A € R4*?
a non-singular matrix are discussed in Kotz (2004). It can easily be shown that X
has stochastic representation (1) with the random radius R which has distribution
function in the Fréchet max-domain of attraction. Consequently, Theorem 2 implies
that the components of X are asymptotically dependent and the sample maxima
of Kotz Type II random vectors converges in the distribution (after normalisation)
to a random vector with dependent Fréchet marginal components.

2l exp(—rz|p®), aeR?,

4. L,-NORM ASYMPTOTICALLY SPHERICAL RANDOM VECTORS

Lo-norm asymptotically spherical random vectors are introduced in Hashorva
(2005). The crucial asymptotic property of such vectors is that the asymptotic
behaviour of the sample extremes can be defined by the asymptotic behaviour of
the associated random radius R;2,¢ < d. In this section we introduce the larger
class of L,-norm asymptotically spherical random vectors and show that the as-
ymptotic properties of L,-norm spherical random vectors still hold under such a
general setup.

Definition 2. [L,-norm asymptotically spherical random vector] Let X be a ran-
dom vector in R%,d > 2 and let w € (0, 0o] be the upper endpoint of the distribution
function of each component X;, 1 < i < d. For any non-empty subset I C {1,...,d}
set Ry, o= (3,1 Xi[P)/?,p > 0 and R := (Z?Zl\Xi|p)1/p. Assume that R > 0
almost surely. If additionally

P{XZ > t}
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and further for any non-empty index set I C {1,...,d}

. P{RW[ > t}
20 lim———>—2~ 2 = {; (0, ,
( ) tlTIB P{R],p > t} ! ( OO)
where Wﬁp ~ Beta(dr, A1), Wrp > 0 being further independent of R, with &7, A
positive, then we refer to X as a L,-norm asymptotically spherical random vector.

In the following we consider for simplicity the case
dr=1, VIcC{l,...,d}.

Further we suppose that for two non-empty index sets I,J such that J C I C
{1,...,d} we have é; > ;. For notational simplicity we shall write d;, A; when

I ={i}.

With the above restrictions we call X a L,-norm asymptotically spherical ran-

dom vector with coefficients ¢, 7, A7, I C {1,...,d} where ¢ = (c1,...,cx) " € RF,
or shortly a L,-norm asymptotically spherical random vector.
If p = 2 an instance of Lo-norm asymptotically spherical random vector is X a gen-
eralised symmetrised Dirichlet random vector introduced in Fang and Fang (1990).
The main asymptotic properties derived above for the L,-norm spherical random
vectors can be extended for the more general case L,-norm asymptotically spheri-
cal random vectors. Since both X7, X5 and the associated random radius R have
by definition the same upper endpoint w, then x(X7, X2) = 0 follows in the case
w € (0,00). We discuss next the case w = co and R has a rapidly varying survival
function.

Theorem 4. Let X be a L,-norm asymptotically spherical random vector in R, d >
2 with coefficients ¢,0r,A\r, I C {1,...,d}. Let F be the distribution function of
R:=(IX1[P + - + | Xq|P)/? with the upper endpoint w € (0, oc].

i) If w € (0,00) then k(X;,X;)=0,1<i<j<d.

it) If w = 00 and F' is rapidly varying then for any a > 0 we have x(X;, X;/a) =
0,1<i<j<d.

Let X be a Lp-norm asymptotically spherical random vector with associated
random radius R. If the distribution function of R is in the max-domain of attrac-
tion of a univariate extreme value distribution, then Theorem 8 below implies that
the components of X have distribution function in the same max-domain of attrac-
tion. We show next that also the distribution function of X is in the max-domain
of attraction of a max-stable distribution function.

Theorem 5. Let X, X,,n > 1 be independent L,-norm asymptotically spherical
random vectors in R, d > 2 with coefficients ¢,d7, A\, 1 C {1,...,d} and distri-
bution function G. Denote by w € (0,00] the upper endpoint of the distribution
function F of the associated random radius R > 0 of X.

1) Let Z be a d—dimensional random vector with independent unit Gumbel compo-
nents. If F € MDA(A) with the scaling function w, then we have the convergence
in the distribution

(21)

provided that A\; = X > 0,1 < i <d if w = oo, where a(n),b(n) are defined by
bi(n) == G; (1 —1/n), ai(n):=1/w(bi(n)), 1<i<dn>1.
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it) Assume that w =1 and F € MDA(Y,),a > 0. Then we have
M,—-1 4

(22) a(n)

Z, n— 00,
where Z;,1 < i < d are independent with Z; ~ ¥4y, and a(n) has components
ai(n) :=1-G;*(1—1/n),n>1,1<i<d.

We note in passing that the restriction A\; = A > 0 for all i < d in the above
theorem might be redundant. This is the case for instance if X is a Ls-norm
generalised symmetrised Dirichlet distribution.

We consider next the case that the associated random radius R is regularly varying.

Theorem 6. Let X be a Ly-norm asymptotically spherical random vector as in
Theorem 5. If the associated random radius R is regularly varying with positive
index o, then X;,1 <14 <d,Ry,, VI C {1,...,d} are regularly varying with index
a and furthermore

F(d] + )\I)F(Oé/p + 51)
()T (a/p+dr + A1)
holds as uw — oo. Furthermore, if there exists a random vector U on ngl indepen-

dent of R such that X = RU, then we have for any Borel set B C R¢ away from
the origin of R¢ and for any vector pu € R?

. P{(X +mp)/ue B}

(23) P{R;,>u} = (1+40(1))

P{R > u}

C’i/o P{rU € B}d(r™®),

where
INEIN i + N
) = (6:)I'(a/p + 6i + Ni) € (0,00).
cil'(0; + A)T(a/p + As)
Similarly as in Corollary 3 the distribution function G of X in the above theorem
is in the max-domain of attraction of max-stable distribution function with Fréchet

marginal distributions which is not a product distribution.

We conclude this section with two illustrating example.

Example 6. [Ly-norm Kotz Type I generalised symmetrised Dirichlet] Let a be
a fixed vector in R?% d > 2 with positive components and let N,r,s be positive
constants. We refer to a random vector X in R? as Kotz Type I generalised
symmetrised Dirichlet with parameters o € (0,00)4, N € R,r > 0,5 > 0 if it
possesses the density function

B PN+ cq@i)/s F(Ziﬁdai)HmeNeX (77‘“37H28) ﬁ|x'|2o¢i71
STV + Tica0d D T, Ta) =4

defined for all x € R, d > 2.

In view of the amalgamation property shown in Fang and Fang (1990) (see also

Hashorva et al. (2007b)) it follows that X is a Lo-norm asymptotically spherical

random vector. The associated random radius R of X is almost surely positive

and moreover R? is Gamma distributed with parameters >, , o; and 1/2. Hence

the distribution function of X is in the max-domain of attraction of a product

distribution with marginal distributions A.

h(x) :



SAMPLE EXTREMES OF L,-NORM ASYMPTOTICALLY SPHERICAL DISTRIBUTIONS167

Example 7. [L,-norm Kotz Type III asymptotically spherical] Let X be a L,-norm
asymptotically spherical random vector in R%, d > 2, with coefficients 67, A;, I C
{1,...,d} and distribution function G. We say that X is a L,-norm Kotz Type
IIT asymptotically spherical random vector if the associated random radius R has
asymptotic tail behaviour given by (12). In view of Example 2 and Theorem 5 G €
MDA(Q) with @ a product distribution with unit Gumbel marginal distributions.

5. RELATED RESULTS AND PROOFS

The next lemma is presented in the published paper Hashorva et al. (2007)
referring to this paper. We give it here for reference purposes.

Lemma 7. Let X,Y be two independent positive random variables with YP ~
Gamma(a,\),a,A > 0,p > 0. If X is reqularly varying with positive index v, then
we have
P{XY r
u—oo P{Y > u} )\V/IJF(G)
Conversely, if the product XY is reqularly varying with index v > 0, then X is
regqularly varying with index v and further (25) holds.

€ (0, 00).

PrROOF OF LEMMA 7 By Breiman’s Lemma (see Breiman (1965)) we have

. P{XY >u} I'(a+v/p)
M ey swp T wir(e € )
Since X is regularly varying then the first claim follows. We show next the con-
verse. Assume that XY is regularly varying with index v > 0. Since XY =
(XPYP)L/P p > 0 and the fact that XP is regularly varying iff X is regularly vary-
ing it suffices to show the proof for the case p = 1. Next, suppose for simplicity
that p =1, = 1. For any ¢ > 0 we may write by the independence of X and Y

P{XY >t} = ° /OO exp(—tv) dG(v),
where ) . i
G(s) == @/0 P{X > 1/z}a*  dx, s>0.
The assumption XY is regularly varying with index vy > 0 means
(26) /0 T exp(—t) dGw) = L), t— oo,

with L(z) such that lim;_g L(Kt)/L(t) = 1,VK > 0.
In view of Karamata’s Tauberian Theorem (Feller (1966), Resnick (1987)) (26) is
equivalent with

1

Gt) = ———t*™L(t), t]|0,
®) Fla+~v+1) ®) !
or equivalently
1
1/t) = ———t 7 7L(1/t t .
UM = ot TTEA, e
Consequently
1/t r
P{X > 1/z}2* tdx = ﬁt_“_vL(l/t), t — oo.

Fla+~v+1)
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Since P{X > x}2~%"1 2 > 0 decreases monotonically in = for any a > 0 we obtain
applying the Monotone Density Theorem (Resnick (1987))
e +y+1)T(a),_y e
PX>tt“1:(a—t“71L1t,t 00,
{ } T(a+7+1) 1/, t—

thus the proof follows. O

Theorem 8. Let Y be a random variable with distribution function H which has
the upper endpoint w € (0,00] and H(0) = 0. Let a,b, 7 be positive constants and
let Zqp be a Beta distributed random variable with parameters a,b independent of
Y and set H(u) := 1 — H(u),u > 0.

i) If H € MDA(A) with positive scaling function w then we have as u | w

@) POz s = (o) et ()
it) If He MDA(®,),a > 0 then w = 0o and for u — oo
@) PIYI-Zul > = (o)t e B ),

iti) If H e MDA(¥,),a >0 and w = 1, then we have
a4+ 1I'(a+b)

(29) PIY[1 = Zop]'" >} = (o) 5me v a i)

((1 —w))"H (u)

as u — Q.

Proof. The proof can be established along the lines of the proof of Theorem 12.3.1,
Theorem 12.3.2 and Theorem 12.3.3 of Berman (1992). We give below the sketch
of a slightly different proof.

Let B(y,a,b),y € [0,1] denote the distribution function of Z, ; and put

Hy(s) = H(u+s/w(u))/H(u), H(u):=1-H(u), ucR,s>0.
Since Y > 0 is independent of Z, , we have for any u € (0,w)
P{Y(1 = Z, )" > u}

= [u- Bl balane)

- (u)[w—u]
_ H(u)/o [ = B([L+s/(uw(u))] ", b, a)] dHo (s).

The assumption H € M DA(A) implies
hTIn[Hu(t) - Hu(s)] = exp(—s) - exp(—t), Vs, t €R,s > 1,

and
lul%gw(u)[w — u] = oo, 71JlTr(rdluw(u) = 00.
Consequently
gﬁl(“wju)) [1 - B+ s/ ()] 7 b.a)] = ms Vs € (0, 00),

hence we obtain further

1i%£nf<”w:“)) P{Y(1 = Zyp)Y" >u} > m /OO 5% d(exp(—s)).

— 00
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The same upper bound can be shown for the limsup of the left hand side above
using Lemma 4.3 of Hashorva (2006).
ii) Breiman’s Lemma implies as u — oo

P{Y(1- Za’b)l/T >up = (14 o(l))H(u)f‘((Z);—(z))/o ﬂco‘/Txb_l(l — )"tz
B — e+ bT(b+ a/T)
= OO A R G bt afr)

iii) Denote again by B(y, a,b),y € (0, 1) the distribution function of Z,; and put
B,(y) :=7,*B(yty,a,b), y€][0,1], 7, :=7(1—u).

We may write for any u € (0,1)

e 1—u” 7’[1/ —ur -1/
PY(1=Zoy)/" >u) = TaH(u)/o H “HE’U)“) ) By ().

Since for any y € (0,1)

g PO ) e i ) = D
applying Lemma 4.2 of Hashorva (2006) we obtain
i P{Y (1~ Z,)V7 > u} _ Tle+1)I(a+b)
ull 741 — H(u)] ror(a+a+1)’
hence the proof is complete. O

PROOF OF THEOREM 1 i) Let V' ~ Beta((d — 1)/p,1/p) be independent of the
associated random radius R. Using (2) we have for any u > 0

1
(30) P{X; >u} = S P{R(1 - VIVP >}, i=1,....d

In view of Theorem 8 we obtain taking 7 =p

lim 1—Gi(u+z/w(u)) — lim 1—F(u+x/w(u))
ulw 1-— Gl(u) uTw 1-— F(u)

=exp(—x), VzeR,

hence G;,1 < ¢ < d is in the Gumbel max-domain of attraction with the scaling
function w. Since F' € M DA(A) implies (5), then (4) follows. Consequently the
components of the sample maxima are asymptotically independent, hence G €
MDA(Q) with @ a distribution function on R? with independent unit Gumbel
marginal distributions.

ii) By (29) and (30) it follows that G; € MDA(a+ (d—1)/p),1 < i < d. Since the
upper endpoint of F is finite we have that G has all marginal distributions with finite
upper endpoint w. In view of (2) the components of X, say X;, Xj,i # k cannot be
both extreme (near enough to w) with a non-zero probability, implying (X7, X5) =
0. Hence, the sample maxima has asymptotic independent components. (I

PrOOF OF THEOREM 2 The assumptions imply that

X £ RU,%R,,U,



170 ENKELEJD HASHORVA

with Rg, independent of Uy.
i) = 41) In view of (2) we have

Rip L Ryp(1—Vy)\P,

with V; ~ Beta((d—1)/p,i/p) being further independent of the random radius R .
Applying Lemma 8 we obtain taking 7 = p
I'(d/p)T((i + @) /p)
I'(@/p)T((d + a)/p)
In view of (30) X; is regularly varying with index a > 0 is equivalent with R, , is
regularly varying with the same index «, hence the claim follows.

iii) = i) Using the fact that [X; [P = R} , and X is symmetric about 0 establishes
the proof.

i1i) = i) Clearly ¢i¢) includes 7).

iv) = v) = 4i) This follows easily by the definition of the regular variation.

ii) = i) Let Z = (Z1,...,Z4) " be a L,-norm spherical random vector as in Exam-
ple 1 being further independent of X and let

~ i 1/p
Rip = <Z|Z,»|P) . 1<i<d
j=1

be the i-th random radius associated with Z. By the assumptions it follows easily
that R  is regularly varying with index a/p. Since

P{R,, >u} = (1+0(1))

P{R;, >u}, u— oo.

R, ~ Gammal(i/p,1/p), 1<i<p

and ]A%ii,p is independent of R;, Lemma 7 implies that the product (EdwRLp)p is
regular varying with positive index a/p.

Let V ~ Beta(1/p,(d — 1)/p) be independent of Z and X. Now, the stochastic
representation (2) implies

d

(Rapha )’ & Ry (RIV) £ Ry VR, & R R,

consequently Eﬁ’ﬁpRs’p is regularly varying with index a/p.

We have Efyp ~ Gamma(1/p,1/p) with E’f’p independent of R} = RP. Applying
again Lemma 7 we have that RY) p 18 regularly varying with positive parameter a/p,
thus the proof follows. ([l

PROOF OF THEOREM 4 i) Let 4,j be fixed with 1 < ¢ < j < d. By the def-
inition both X; and X; have distribution function with the same upper endpoint
w. Consequently, if w < co then X; and X; cannot be close to w with non-zero
probability, i.e., P{X; > w —¢,X; > w — ¢} = 0 for some ¢ > 0 small enough,
hence x(X;, X;) = 0 for this case.

ii) If w = 0o and 1 — F is rapidly varying, then in view of condition (20) the associ-
ated random radius Ry; jy , := (| Xi[P +| X [P)1/P has a rapidly varying distribution
function. Hence, the proofs follows then using (3) and (20). O

PROOF OF THEOREM 5 i) Since the distribution function F is in the max-
domain of attraction of A and (20) is supposed to hold, then Theorem 8 implies
that X;,1 < i < d has distribution function in the same max-domain of attraction
with the scaling function w. If w < oo using further Theorem 4 we get that the
sample maxima has asymptotic independent components. If w = co and A; = A >
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0,1 < i < d then Theorem 8 implies the distribution functions of X;,1 <1 < d
have the same asymptotic tail behaviour (up to some constant), hence the sample
maxima has asymptotic independent components, thus the proof follows easily.

ii) Again using Theorem 8 we have that X;,1 < i < d has distribution function in
the max-domain of attraction of ¥,4y,. Since w < co the components then X;, X
cannot be both near to w for any 1 < ¢ < j < d, implying that the sample maxima
has independent components, thus the proof is complete. ([

PrROOF OF THEOREM 6 The proof is similar to the proof of Theorem 2 using
further Theorem 8. (]
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