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EXTREMES AND LIMIT THEOREMS FOR DIFFERENCE OF CHI-TYPE
PROCESSES *
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Abstract. Let {(ff)k (t),t > 0},k > 0 be random processes defined as the differences of two independent
stationary chi-type processes with m and k& degrees of freedom. In applications such as physical sciences
and engineering dealing with structure reliability, of interest is the approximation of the probability that
the random process Cf:’)k stays in some safety region up to a fixed time 7. In this paper we derive the
asymptotics of P {supte[O’T] Cﬁ,':),c(t) > u} ,u — oo under some assumptions on the covariance structures of
the underlying Gaussian processes. Further, we establish a Berman sojourn limit theorem and a Gumbel

limit result.

1991 Mathematics Subject Classification. 60G15, 60G70.

April 19, 2016.

1. INTRODUCTION

Let X (t) = (X1(t),. .., Xm1k(t)),t > 0,m > 1,k > 0 be a vector process with independent components which are
centered stationary Gaussian processes with almost surely (a.s.) continuous sample paths and covariance functions
satisfying

ri(t) =1—C;|t|" +o(Jt|"), t—0 and ri(t) <1, Vt#£0, 1<i<m+k, (1)

where a € (0,2] and C := (C,...,Chir) € (0,00)™*. Define in the following ((K’)> t),t >0, k>0by
m,k

m K/2 m+k K/2
Chte) = (ZXE(t)) —( Y XE(t)) = X0 X F, 120 ©)

i=m-+1

In this paper we shall investigate the asymptotics of

IP’{ sup Cf?f’)k(t)>u}, u — 00,

te[0,T)

with some constant T" > 0.

Keywords and phrases: Stationary Gaussian process; stationary chi-type process; extremes; Berman sojourn limit theorem; Gumbel
limit theorem; Berman’s condition

* E. Hashorva, L. Ji and C. Ling were partially supported by the Swiss National Science Foundation grant 200021-140633/1, C.
Ling also acknowledges XDJK2016C118 and SWU115089 .

I Department of Mathematical Sciences, Chalmers University of Technology, Sweden

2 Department of Actuarial Science, University of Lausanne, Switzerland

3 Institute for Information and Communication Technologies, School of Business and Engineering Vaud (HEIG-VD), University of
Applied Sciences of Western Switzerland, Switzerland

4 School of Mathematics and Statistics, Southwest University, China,

© EDP Sciences, SMAI 1999



2 TITLE WILL BE SET BY THE PUBLISHER

Our study of the above problem of considerable interest in engineering sciences dealing with the safety of structures;
see, e.g., [18-20] and the references therein. More specifically, of interest is the probability that the Gaussian vector
process X exits a predefined safety region S,, ¢ R™** up to the time 7', namely

P{X(t) € Sy, forsomet e [0,T]}.

Various types of safety regions S, have been considered for smooth Gaussian vector processes in the aforementioned
papers. Particularly, a safety region given by a ball centered at 0 with radius v > 0

ek 1/2
Bu:{(xl,...,xm+k)eRm+k: (Z xf) Su}
i=1

has been extensively studied; see, e.g., [2,6,15,22]. Referring to [1,2], we know that for k =0

P{X(t) ¢ B,, forsomete€[0,T]} = IP{ sup | X (¢)] > u}
t€[0,T)

=TH™Y(Cu=P{|X(0)] > u} (1+0(1)), u— oo,

a,l

where Hgf’lo(C) is a positive constant (see (5) below for a precise definition). Very recently [23] obtained the tail
asymptotics of the product of two Gaussian processes which has the same tail asymptotic behavior as sup;¢o 1) C1(21) (t).
Our first result extends the findings of [2,23] and suggests an asymptotic approximation for the exit probability of
the Gaussian vector process X from the safety regions S §f> defined by

SiF) — {(xl, e Egn) € RTTE g @) < u}.

Since chi-type processes appear naturally as limiting processes (see, e.g., [4,5,21]), when one considers two inde-
pendent asymptotic models, the study of the supremum of the difference of the two chi-type processes is of some
interest in mathematical statistics and its applications. Another motivation for considering the tail asymptotics of
the supremum of the difference of chi-type processes is from ruin theory, where the tail asymptotics can be consid-
ered as the expansion of the ruin probability since the net loss of an insurance company is ususally modeled by the
difference of two positive random processes; see, e.g., [10].

Although for £ > 1 the random process Cf:, )k is not Gaussian and the analysis of the supremum can not be transformed
into the study of the supremum of a related Gaussian random field (which is the case for chi-type processes; see,
e.g., [11,18-20,22,25]), it turns out that it is possible to apply the techniques for dealing with extremes of stationary
processes developed mainly in [2,6,7]. In the second part of Section 2 we derive a sojourn limit theorem for Cf:)k
Further, we show a Gumbel limit theorem for the supremum of Cﬁf)k over an increasing infinite interval. We refer
to [2,4,5,16,22,26] for results on the Gumbel limit theorem for Gaussian processes and chi-type processes.

Brief outline of the paper: our main results are stated in Section 2. In Section 3 we present proofs of Theorem 2.1,
Theorem 2.2 and Theorem 2.3 followed then by an appendix containing the somewhat complicated proofs of three

lemmas utilized in Section 3.

2. MAIN RESULTS

We start by introducing some notation. Let {Z(t),t > 0} be a standard fractional Brownian motion (fBm) with
Hurst index a/2 € (0,1], i.e., it is a centered Gaussian process with a.s. continuous sample paths and covariance
function
Cov(Z(s), Z(t)) = %(sa s — t|a), s, 1> 0.

In the following, let {Z;(t),t > 0},1 < i < m + k be independent copies of Z and define W, to be a Gamma
distributed random variable with parameter (k/k,1). Further let O; = (O1,...,0,,),02 = (Opmatiy--- s Omak)
denote two random vectors uniformly distributed on the unit sphere of R™ and R, respectively. Hereafter we shall
suppose that O1, 05, W, and Z;’s are mutually independent. Define for m > 1, k>0, Kk >0

) =280+ B, t>0, (3)
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where E is a unit mean exponential random variable being independent of all the other random elements involved,
and (recall C = (C4,...,Chqg) given in (1))

L Li(t) = 210, V2Ci0,Zi(t) — (XL, CiO7) t°,
- 1(1f)7 k>1, 2/ 1/k ~m+k
Z9@W = Lit) + Lo(t), r—1, with { La(t) =Wa— (W™ 4 200/m)/" S0, VICOZI(E) (4
, K/2
Lo(t), k<1, AR DA CiZE(t)) )

and the convention that Y /" 41 ¢ = 0. In addition, denote by I'(-) the Euler Gamma function. We state next our
main result.

Theorem 2.1. If {Cﬁ:’)le(t),t > 0} s given by (2) with the involved Gaussian processes X;’s satisfying (1), then, for
any T >0

2

Uar, K>1,
P sup ¢4 > wp = THEHCP{CD,0) > uf 1+ 0) 8 Ny "=
tefo, 7] ’ u- er, KkK<I1
holds as u — oo, where, with nf,':’)k given by (3),
1 K) [ .
H2H©) =ty 1P {supn i (a) < 0} € (0.00), 5)
’ al0 a i>1 ’

Remarks: a) The tail asymptotics of the Gaussian chaos (frf)k(O) is discussed in Lemma 3.1 below.

b) The most obvious choice of & is 1, which corresponds to the difference of Ly-norm of two independent multivariate
Gaussian processes. For the case kK = 2 and m = k = 1 the problem was (implicitly) investigated by considering the
product of two independent Gaussian processes in the recent contribution [23].

¢) Since O; is uniformly distributed on the unit sphere of R™, we have, for k > 1 and C = 1, that nff,)k(t) 2
V2Z(t)—t*+E. Insuch a case, the constant H;¥(1) coincides with the classical Pickands constant Hy, (see, e.g., [3]).
Approximation of Pickands constant H, has been considered by a number of authors; see the recent contribution [9]
which gives some simulation algorithms. Precise estimation of the general Pickands constant H, ;’f,{f(C) seems to be
hard to find, due to the complexity of the process n. However, some bounds for it could be relatively easier to derive;
this will be addressed in a forthcoming project.

d) We see from Theorem 2.1 and Lemma 3.1 that, if k > 2, then, for any m, k > 1

t€[0,T] t€[0,7]

P{ sup ci:,£<t>>u} =P{ sup Cy(1) >u}<1+o<1>>

holds as u — oo, which means that Xy,11,..., Xmx do not influence the tail asymptotic of sup;c(o, 1) (jr(:)k (t). This
is not so surprising as the tail asymptotic behavior of CT(:),C(O) is subexponential.

Next, we consider the sojourn time of CT(: )k above a threshold w > 0 in the time interval [0,¢] defined by

t
Lfﬁ?k’t(u) = /0 ]I{Cy(r'z)k(s) >u}lds, t>0.

Our second result below establishes a Berman sojourn limit theorem for Q(: )k See [6] for related discussions on

sojourn times of Gaussian processes and related processes.

Theorem 2.2. Under the assumptions and notation of Theorem 2.1, we have, for any t > 0

2
Uar Kk >1,

/ p{u® Ll () >y} dyE{LE:?k,xu)}n@)(Ho(l)){

U er, K<1

holds as u — oo for all continuity point x > 0 of Ty(x) = ]P’{fooo ]I{nr(:))k(s) > 0}ds > x}, and T = 2/k — 1 for
k € (0,1), and 1 otherwise.
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In the following, we derive a Gumbel limit theorem for sup,c 1) Cﬁf )k(t) under a linear normalization, which is also
of interest in extreme value analysis and statistical tests. We refer to [5,7,14,16] for its applications in deriving
approximations of the critical values of the proposed test statistics.

Theorem 2.3. Under the assumptions and notation of Theorem 2.1, if further the following Berman-type condition

2/k—1, 0<rk<l,
lim max |r(¢)|(Int)° =0, withc:=<¢ 1, 1<k<2 (6)
t—oo 1<I<m+k
- E+1—-2k/k, k>2

holds, then
lim sup|P agfc)( sup ((K) (t) — b('{)> <azp—exp(—e ") =0,
T—oogzeRr te[0,T) ok
where, for T > e
) _ (QIDT)l_K/Q (5) /2 K
ClT —#, bT —(211’11—‘)"’i +W(K@1H1DT+IHDO), (7)

with

2 E=DH2(1=5) (1 (B) gb/5=D)? 0 < g <1,

mh©) \T | 23+20-5) (1 (k) glk/n-)?, l<r<2,
Do = ( T(m /)r(/)) - )’ k2

)
2272 (I' (3
24 (T (%)), K> 2
m—2+4(2/a)(2/k—1)+ k(1 -2/k), 0<k <1,
Ko=4q¢ m—2+4+2/a+k(l1-2/k), 1< k<2,
m—2+2/a, K> 2.

Under the assumptions of Theorem 2.3, we have the following convergence in probability (denoted by £>)

(k)
SUPteo,T) Cm k(t) p,
: =1, T-—
(2InT)~/? : o

which follows from the fact that limr_ . bgf" )/ (2InT)"/? = 1 and that agf" ) is bounded away from zero, together
with elementary considerations. In several cases such a convergence in probability can be strengthened to the pth
mean convergence which is referred to as the Seleznjev pth mean convergence since the idea was first suggested
by Seleznjev in [24], see also [13]. In order to show the Seleznjev pth mean convergence of crucial importance is
the Piterbarg inequality (see [22], Theorem 8.1). Since the Piterbarg inequality holds also for chi-square processes
(see [25], Proposition 3.2), using further the fact that

¢ <IXV@)r, >0,

we immediately get the Piterbarg inequality for the difference of chi-type processes by simply applying the afore-
mentioned proposition. Specifically, under the assumptions of Theorem 2.3 for any 7" > 0 and all large u

1
]P’{ sup ka( ) > u} < KTuP exp (—2u2/“> ,

te[0,T]

where K and (B are two positive constants not depending on T and u. Note that the above result also follows
immediately from Theorem 2.1 combined with Lemma 3.1 below. Hence utilizing Lemma 4.5 in [25] we arrive at
our last result.
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Corollary 2.4. (Seleznjev pth mean theorem) Under the assumptions of Theorem 2.3, we have, for any p > 0

" p
. SUDy¢ (0,77 Q(n)k (t)
lim E =1.
T— 00 (2 In T)”/Q

3. FURTHER RESULTS AND PROOFS

Before presenting the proof of Theorem 2.1 we first give some preliminary lemmas. Hereafter we use the same

notation and assumptions as in Section 1. By % and £ we shall denote the convergence in distribution (or the

convergence of finite dimensional distributions if both sides of it are random processes) and equality in distribution

function, respectively. Further, we write f¢(-) for the pdf of a random variable & and write hy ~ hs if two functions

hi(+),i = 1,2 are such that hq/hy goes to 1 as the argument tends to some limit. For simplicity we shall denote,

with £ > 0 and 7 = 2max(1/k — 1,0) + 1,

1
_27—/(04;-@)’ wm(u) — 7u2/fi—17
K

Or = qu(u) =u u > 0.

In the proofs of Lemmas 3.1-3.3, we denote uy , = u + x/wy(u) for all u,z > 0.
Lemma 3.1. Let {Cﬁf)k(t), t > 0} be given by (2). For all integers m > 1,k > 0 we have as u — o0
T'(k/x)

fro (U) 2—(m+k)/2 m/k—1 (wr (w))*7=
Con e (0) 2 u 1 x
Plc# ~ mak ~ ——u?

{Cm’k( )> u} Wy (u) k2T (k/2)T'(m/2) wy(u) exp( b

where T'(k/k)/T(k/2) :=1 for k=0 and all k > 0.
Proof. For k = 0 the claim of the lemma is elementary (see, e.g., [2], p.117). Note that for any k£ > 1

2171{3/2 k/r1 1 2/
" - k= J— K > 0.
fix oy (¥) T2 exp ( 5Y ) , y=>0

We have, by the total probability law together with elementary considerations

f<<~) (0) / f\x(l) Uny)f\x@)(o)\ (wny(u)) dy
— le(1><o>|~(u) > fixw ))s (Un,y) 217F/2 ( y )k/n_lex _1( Y )Z/K d
wew)  Jo  Fxoe @) AL(R/2) \ w(u) PA72 (o) Y

s ) e () ) e v

K <2,
I'(k/2), k=2,
K2FPEID(R/2), K> 2,

Recalling that lim, o wy(u) = 00,1/2,0 correspond to k <,=, > 2, respectively, we conclude the second claimed

asymptotic relation of the lemma. The first claimed asymptotic relation then follows similarly as

fewor (W) poo froo oy (Un,z) frowy oy (1) poo
{C(R) (0) > } = K, (0 / bm.e(©) dx ~ IO / e ¥dxr, u— oo.
0 0

W (u) fcii)k (O)(U) ’LUK(U)

Lemma 3.2. If {Cr(:,)k(t)’t > 0} is as in Theorem 2.1, then

{we@) (¢ at) = ) 0) > wh, £ 2 0} 4 {5l 1), t= 0}, w— o0,

(%)

with nwfk given by (3). Recall that % stands for the convergence of finite dimensional distributions.
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Proof. We henceforth adopt the notation introduced in Section 2. By Lemma 3.1, we have
(%) _ (K) q
w()(ka w) {¢,, x(0) >u} = E, v — oo.
Thus, in view of Theorem 5.1 in [6], it suffices to show that, for any 0 < ¢; < --- <t, < oco,n € N

pk(u) = P{mn 1{(:7(n k(Qm ) < ug zg} C’r(:k;( ) = umw}

P {myzl{zr(:,)k(tj)Jrﬂc < Zj}}, U — 00 (10)

holds for all > 0 and z; € R,1 < j < n. Define below
By (1) we have

T RCov(As(s), A (t)) = Ci(s® +t% — |s — |%)
=2C;Cov(Z;(s), Z;i(t)), uw—o00, 5,t>0, 1<i<m+k.
Therefore,
(U5 A (), > 0} 5 {V/2C:Z;(t),t > 0}, u—o00, 1<i<m+k.

Furthermore, by the independence of A, (t)’s and X;(0)’s, the random processes Z;’s can be chosen such that they
are independent of Cx)k (0). Note that X(l)(O) 2 R,0; holds for some R; > 0 which is independent of O;. Then,
using the Taylor’s expansion of (1 + x)*/2 = 1 + kx/2 + o(z),x — 0, we have, for any z; € R, 1 <j <n

)=

|x ™ <umj}‘|X(1 0)|" =ty z

)

N{
1{10,@ ( 1+};2V(t ))H/ZR’I”> gzjx} R’fuwﬁ}
{

po(u) =P

<.
Il
—

%
DL

J

A

Jj=1

s (W) Y2V, (t5)(1 -+ 0p(1)) < 25 — o}

| =

R} = u,{,m}
™ JaCi0Zi(t) " 02
ey (14 0p(1)) — Z W t7(1+o0p(1))+x<zjpp, u—oo, (11)

=1

:pé

i=1

where V,,(t;) = Y im  AZ,(t5) + 2300 Aiu ()73t ;) Xi(0) — Yo7 (1 — 72(gut;)) X 2(0). Consequently, the claim
for k = 0 follows. Next, for k > 1, we rewrite py(u) as

pele) / 6{%% <“m}’IX(” ()] = Uiy | XD (0)F = 2

wy (u)

« f|X(1)(0)\“(UN,I+y)f|X(2)(O)\"‘(y/wm(u))
Wg (u)fo:)k (0) (umw)

dy

o n
K K K Y
= /O P ﬂ {|X(1)(qﬁt])| S un,zj+w,.;,(u)-|X(2)(qntj)\ﬂ} ’|X(1)(O)| — um,w-{-y, |X(2) (0)| = X hn,u(y) dy7
j=1
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where

fix @ 0y (W ,aty) fix@ 0y« (¥/ Wi ()
W (u)fCW) (0) (um,w)

f|X(1)(0)|~(Un,z+y) fC,(,T)k () f\x(l)(o)\n(un,y)f|X(2)(0)|~(y/wn(u))
fixw o (tny) fee (o) (Una) Wi () feeo () (W)
fixm oy (um,y)f|x<2) ( Jwi(w))

~ , U — 00. 13
I fixa o)|n(uny)f\x<2>(o w(Y/wi(u)) dy - (13)

hn,u(y)

Here the last step follows by Lemma 3.1 and (9).
Next, we derive the limit distribution of w,ﬁ(u)|X(2)(q,€t)|"’{wn(u)|X(2)(O)|“ = y}. Noting that X (0) 2 R,0,
holds for some Ry > 0 which is independent of O3, we have by similar arguments as in (11) that, for any ¢ > 0

(o) X (get) ) [we@IX@ o) =y}
m+k m+k m+tk
— 2/f~”~< STXH0)+2 > ri(at) X (0)An(t) + Y AL (1)

1=m-+1 1=m-+1 i=m-+1
m—+k
Yy
-3 - ntaaxo) )| {75 - }
i:;rl 2 (we(u) /s
m-+k m-+k
= (w ())2/'“~<RQ+2 i > V2Ci0:Zi(t)(1 + 0p(1 QT/H > CZEH)(1+ 0p(1))
i=m+1 i=m-+1
Ry Ry Yy
-2 —= C;02t° (1 + 0,(1)) {R” = }
<UT/K) i:;rl l ’ 2 (we(w)t/x

w (U) 1/k m+k w (U) 2/k m+k
=gt ()N aGoz 4o +2 ()T Y Gz + o)

ur
i=m-+1 1=m-+1

=0, u(y,t). (14)
This together with (11) and (12) implies that

pr(u) /°° ﬂ {Z ‘/270701)2/5 ) (14 0,(1)) - (Z UQ(CTOUM) 191+ 0p(1)) + 2 +y

i=1

< 7 +wn(U)lX@)(qntj)l”}‘IX(Q)(O)I” =1 } hs,u(y) dy

- M {Z VECOZE) (1 1 0,1)) - (ZMCOJ A+ op(D) + oty

=1

< 25+ Oualy )% hay) dy. (15)

Recalling that 7 = 1 +max(0,2(1/k—1)) and wy (u) = (1/x)u?/"~1, we have by (14) that (6,.(y,t;))"? = y+o0,(1)
for £ > 1. While for x € (0, 1], it follows by (13) and Lemma 3.1 that,

1
hioo(y) i= M hyu(y) = == y*" e, y>0 16
ooy)i= i huly) = sy y >0, (16)
which is the pdf of a Gamma distributed random variable with parameter (k/x,1). Hence, combining (13)—(16) and
(4) for the definition of Zf;"’ )k(t), the claim in (10) follows. Consequently, the proof of Lemma 3.2 is complete. O
The next lemma corresponds to Condition B in [2]; see also [1,4]. We note in passing that this condition, motivated by
[6], is often referred to as the “short-lasting-exceedance” condition, which is crucial in ensuring that the double sum
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part is asymptotically negligible with respect to the principle sum of the discrete approximations to the continuous
maximum; see, e.g., Chapter 5 in [1]. Denote in the following by [z] the integer part of z € R.

Lemma 3.3. If {Cfr'z),f(t),t > 0} 4s as in Theorem 2.1, then for any T,a > 0

[T/(aqgx)]
lim sup Z P{(ﬁf’)k(aqmj) > u’(r(:)k(()) > u} -0, N — co.
UuU—r 00 .
j=N

Proof. Note first that the case k = 0 is treated in [2], p.119. Using the fact that the standard bivariate Gaussian
distribution is exchangeable, we have, for u > 0

P{ ¢S ant) > ul¢h(0) > u} = 22 {0 (ant) > w1 XD (@et)] > XD O)][¢54(0) > u} = 20(w).

Further, it follows from Lemma 3.1 that, for any k£ > 1
K K K Y
0= [ [ #{cn > 0 X @01 > XOO[IXOOF = e X0 = Y
fixw @ (Una+y) fixe o) (ff’(u>)
w2 (u)P {(7(7';)16(0) > u}

fx(l) 0)|~ (uli,ai+ )fX(Q) 0)|= ﬁ
/ / I XD (get)® > u, ‘\X(l) 0" —u,{,m+y} e i < . )) drdy
w2 (WP {¢{,(0) > uf

P{\X(l)(O)V‘ >, y}
- : Yy
| X (0)]" > u,w} w,ﬁ(u)l}’{{(”)k(()) N u} f|X<z)(0)\~ (w’i(u)) dy.

dxdy

:/ I[D{\X(l)(q,.;t)\N > Uy
0

Moreover, in view of the treatment of the case k¥ = 0 in [2], p.119 we readily see that, for any p > 1, with
R(t) := maxi<ij<m ri(t), 7(t) :== miny<;<,, r;(t) and ®(-) denoting the N(0, 1) distribution function,

P {IX(l)(qnt)l” > ey || X (0)] > ““vy} = (1 - <(1;(11%(qi’t2)()::f/;)>>

< Kpt~P2 Vgt e (0,T]

holds for some K, > 0 not depending on u,t¢ and y. Consequently,

oo PHXD(0)F > uy
P{Ckat) > al (k) >0} < 2mer | { }fX<2>(0)“ )
' ' 0 (%) wy (u)
ws (WP {¢(0) > u
= 2K, t7°P/2 Vgt € (0,T). (17)
Therefore, with p = 4/a,
[T'/(agx)
lim su aqg)) > u‘ >u
m sup Z P{Ck(aaes) > ulC(0) > u
<2K/ 72dx*——>0 N — o0
aN
establishing the proof. O

The lemma below concerns the accuracy of the discrete approximation to the continuous process, which is related
to Condition C in [2]. As shown in [4] (see Eq. (7) therein), in order to verify Condition C the following lemma is
sufficient. Its proof is relegated to the appendix.
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Lemma 3.4. If {C(K) (t),t > 0} is as in Theorem 2.1, then there exist some constants C,p > 0,d > 1 and \g,up > 0
such that

P{cﬁfuqu Lm0y < }<cm pp{d@( >>u}

Wy ( )
for 0 <t® <A< X and u > ug. Here w is a/2 for k > 1, and (o/2) min(x/(4(1 — k)), 1) otherwise.

Proof of Theorem 2.1: It follows from Lemmas 3.1-3.4 that all the assumptions of Theorem 1 in [2] are satisfied
by the process (" () » which immediately establishes the proof. O
Proof of Theorem 2.2: In view of (17) with p = 4/a and letting v, = v.(u) = 1/q.(u) = u*7/(®%) we obtain

o T/ P{Clh() > uf¢Ch(0) > u} ds = /N”"Tp{gfy,c(s/%) L 0) > u) ds

<K " 572 K4/"
< Ky/a ds < N U — 00.
N

Hence
T
lim limsupv,@/ P{Cff)k( ) > u‘(ﬁf)k( ) > u} ds = 0.
N—0co y—oo N/’Un ’
Since further Lemma 3.2 holds, the claim follows by Theorem 3.1 in [6]. O

As shown by Theorem 10 in [2], in order to derive the Gumbel limit theorem for the random process C(  two
additional conditions, which were first addressed by the seminal contributions [16,17], need to be checked, namely
the mixing Condition D and the Condition D’ therein. These two conditions will follow from Lemma 3.5 and Lemma
3.6 below; their proofs are displayed in the appendix.

Lemma 3.5. Let T, a be any given positive constants and M € (0,T). If {ny’:)k(t),t > 0} is as in Theorem 2.1, then
forany0<s3 <. <sp, <ty <--- <ty in{agej:j€Z0<aq.j<T} such thatt; —s, > M

[P LA (i) < b, L k() < wd = PLAE (¢ (s0) < ud P {0l {0k (t) < b }|

u2//1
< Ku® Z T(t; — s;) exp <—1+77(tj_51)) (18)

1<i<p,1<j<p’

and
P{ {6 s > up o k) > ub = P{ A2 (¢S (s0) > wh {0l (¢ (1) > wh |
< Ku* Z F(tj — 8;) exp (—H;(ZK&)) (19)

hold for all w > 0 and some K > 0 not depending on u. Here ¢ =2/k(m —k(2/rk —1) — 1+ max(0,2(1/k — 1)) and
?(t) = maxi<i<m+k |’I’l(t)|,t > 0.

Remark: In contrast to the Normal Comparison Lemma in [16] for the Gaussian processes, we
obtain the crucial comparison inequality of the chi-type processes in Lemma 3.5 to ensure the mixing
D condition, which was first addressed by the seminal paper [17] (see Lemma 3.5 therein and also
Theorem 10 in [2]). Lemma 3.5 is also expected to be useful in extreme value analysis when concerned
with chi-type processes; see, e.g., [26] avoiding the technical verification of mixed-Gumbel limit
theorems for the strongly dependent cyclo-stationary y-processes.

Lemma 3.6. Under the assumptions of Theorem 2.3, for ¢, 7(-) as in Lemma 3.5 and T,; given by

1 gs (1)
HEGH(C) P {0,(0) > u

m,k
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we have, for any given constant € € (0,T};)

s 1 #(agej et N 21
us == Z 7(aq.j) exp <1+?(aq,€j)> —0, u—o00. (21)

U e<agry<r,

Proof of Theorem 2.3: To establish Conditions D and D’ in [2], we shall make use of Lemma 3.5 with T = T}
given by (20) and M = ¢ € (0,7,), and Lemma 3.6. First note that the right-hand side of (18) is bounded from
above by
T u2/n
Kus & r(aq.j) exp (N) )
agy 5<aq§<n (94.5) 1+ 7(agxj)
which by an application of (21) implies that the mixing Condition D in [2] holds for the random process Cy(:)k

Next, we prove Condition D’ in [2], i.e., for any given positive constants a and T

[er{c, )]
lim sup 3 P {Cx)k(aqﬁj) > u‘gf:fk(()) > u} 50, 240 (22)
T =T/ (ag)]

Indeed, by (19) for some M > T and a positive constant K

K . K K Ty ] UQ/K
P{C&,)k(aqﬂﬂ) > u‘gfn)k(o) > u} < P{Cfn,)k(o) > u} + Ku<q7r(aqnj)exp <_1+7(aqj)>

holds for u > 0 and aq,j > M. Consequently,

[E/P{Cf"z)k (0)>uH
lim sup Z P {Cﬁf’)k(aq,@j) > u‘g(:)k(()) > u}
U—r 00 ~
J=IT/(aqx)]
[M/(aq.)]
< lim sup Z P{Cf:’)lﬁ(aq,ﬁj) > u‘(f:)k(o) >u}—|—€
uU—r 00 ~
J=[T/(aqx)]
[e/B{c( ) >u)] 2/
+ lim sup Ku® == Z r(aq.j) exp —117 ,
U—00 = 1+ T(GQKj)
J=[M/(agx)]

which equals € by an application of Lemma 3.3 and (21), respectively. It follows then that (22) holds. Consequently,
in view of Theorem 10 in [2] we have, for T, given by (20)

T
lim P< sup Cr(:) t) <u+ =exp(—e*), zekR
A {te[o,m 0 =)

Expressing u in terms of T, using (20) (see also (33)) we obtain the required claim with ag,fi ), b? ) given by (7) for
any x € R; the uniform convergence in z follows since all functions (with respect to x) are continuous, bounded and

increasing. O
4. APPENDIX

Proof of Lemma 3.4: By (1), for any small € € (0,1) there exists some positive constant B such that

ri(t) > and 1—r;(t) < BtY, Vie(0,¢, 1<i<m+k.

DN =

Furthermore, for any positive ¢ satisfying (recall w = o/2I{x > 1} + /2 min(x/(4(1 — x)), )I{0 < k < 1})

w 3 1 K w
0<t <)\<>\OZ:mln(M,W,€)
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and any u > 2

/2 1
27 /K < 9k a - ; — _ — 3 .
u?T R0, () < 2kBt® < with  6,(t) : D) 1, r(t): 1S21£+kr,(t). (23)
Let (Xgl/)r( ), X§2/)T( ) = (X1(t) —r7 ' (#)X1(0), ..., Xopr(t) —r;ni_k(t)Xm+k(0)) which by definition is independent

of {CU(£),t > 0}. For j = 1,2

uby(t) < A

P{IX0) 001>} <P {IxD0) > < s

)
2Bu—27/nte |

In the following, the cases k = 1,x € (1,00) and s € (0,1) will be considered in turn.
Case k = 1: Note by the triangular inequality that

1
Guonlaat) < X1 axt) |+ 1X ) ant) |+ G (0) + 1 ()| X 2 (0)]

Consequently, from (24) we get
a A )
P L@t >u+ 2 (B 0) <
< P{X D@l + X @] + 60X A0 > 500 > o

SP{|X§1/L<q1t>+|X§/L<q1t>| } {5 ((ht)>u}+IP’{01(t)|X(2>(O)|>6);}

= Ilu + IQu.

By (23) and (24), we have, for any p > 1

A A AN\P
PIIX (qut) > = b <PJIXD — = V<K
{x o> ot <plixvor> 2 <x (0

holds with some K > 0 (the values of p and K might change from line to line below). Similarly,

A A\ 77
{|X1/7~(QIt)| > 6u} <K (750‘/2)

and hence

)\ -p
Ilu<K<t /2> P{C0) > u}.

Moreover, in view of Lemma 3.1 and (23) we have for sufficiently large u that

P{IX?0)] > 23
I2u S

P{cih(0) > u}

Hence, the claim for x = 1 follows from (25) and (26) by choosing p > max(4/a + k, 2k).

e (e o) <x () e @05,

11

(24)

(25)

(26)

Case £ € (1,00): Denote below by (Y (1), Y (1)) := (r{ {(t)X1(0), ..., 7, o () Xim4#(0)). Note that [Y (1) <
I XD (0)|/r(t) and | X@(0)] < |[YP (1) < |XP(0)|/r(t) for all ¢ < &, and for some constants K1, Ko > 0 whose

values might change from line to line below

M+2z|">14kx, ze€R and (1+4+2)" <14+ Kjz+ Kez®, x>0.
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We have further by the triangle inequality

hat) < (YO at) +1X 0 @) = [V (@et)] - 1X (@t
< YD (qut)]* + K1 X ) (@)Y O gut) "1 + K| X)) (gut)|”
—[Y @ (get)|* + K| X (gt [[Y ) (gt)| "
< KX (g XD0)* 7! + Ko X ) (get)]”
(r)
+«uxwmnmxwww1(%“${ 0 (8)| X (0)]"

holds for ¢,;t < e and some constant K3 > 0. Therefore, with = 1/(2(k — 1)) and ¢ = a/(4(k — 1)),

K )\ K
Pk > ut g0 <)

oy l/k o l/k
IP’{|X<1)(0)| > 2 Z’ }+IP{|X(2)(0) > /\Z’}

Mg l/eN " ! " g /RN
{mmm%n(w )Rl o+ Kl ] (Y )

+0,(1)| X P(0)] >

A (r)
me(u) Cm k(q“ ) > u}

= jlu + jQu + j3u~
Note by (23) that A\*/t¥ > 1. Similar arguments as in (26) yield that

i < K (2 H)f(p m+2) _(p—k(z/n—m{ngz})/w{Cﬁf;’)k(o) > u}
Ty < K (;\7:) (p—k+2) uf(p7k+m7k(2/m71)]l{/{§2})/K]P){Cr(:,)k(o) > u}

and
Lu < [PLEXY) (get)] Neul /o) AU p L x @ (gups > —2
3u >~ 1 1/1“ 4k Lo 8U),€ 2 1/,~ 4k 811),.; (u)
) At /mN "
+1P>{K3X1/r( )I( " 8% JP’ C, >u}
o, x@ ) > —2
8wy (u)
— (I + o + I3, )P {CW() u}+II4u.
Furthermore,
A\1/2—1/k
I, < PXY0)>K
v s P00 K
)\1/2 Y —p/2
(1)
< P{X (O)|>K1ta/4}§K<ta/2> .
Similarly,

N2(1-1/m)\ “P/E L
II2u§K(tan/2> ) HSuSK(t /2) .
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Next, we deal with II,,. We have by (23) that 2°+4Bt®/2 < 1. Therefore, similar arguments as for (26) yield that

II4u

IN

2 u 1
@) )&
]P{X (0)| > to/2 25+4Bta/2}

A —(p—k+2)
K (ta/2> u— P—ktm—k(2/s—1){x<2}) /v {C(/{) 0) > u} (28)

IN

Therefore, the claim for x € (1,00) follows from (27) and the inequalities for Iy, Iy, and IIy,— II4, by choosing
p > max(8(k — 1)/a+ k + m, 2k).
Case k € (0,1): Note that

14+2)f<l4z, >0 and —|l—-2z2["<-(1-2), z€]0,00).

We have further by the triangle inequality

(lat) < (YD (@] + X0 (at)]) — [I[YO(aed)] — 1X 7 (aet)]
< YO (get)® +1X T @) XD O0)*71 = [¥ O (get) " + [ X 7 () [[Y ) (qut)
| XM (0)] (1) 1) (e 1 (2) (2) () ~~1
< + | X O X (0)])7 —1x@ X DX "
Gy T IXir @)X )] X (0)]" + X (gx1)]| X 2(0)]
(k)
_ Cm,k(o) +0 x @ K X(l) xO)F! 11X x@ r—1
= 22 0. OIXP ) + XD (g:t) XD (0)7 + | X F) (ge0) | X P (0))
(r(gnt))
Therefore, we have by (24), with ¥ = «/(4(1 — k))
P L, (gut) > 1+ —2—, ¢, (0) <
m,k ’U)H(U)7 m,k —=
X @l X5 (b)) A

<P 0.(6)X(0)"

Wt
(’LL T/”tw)l K (u T//‘th)l K QMK(U)’ m,k(q )>u

2 (XD < E () > )+ PUXOO) <05 L0 <) > s o ]

= Iy + Ly + I3y,

Now we deal with the three terms one by one. Clearly, for any u > 2

A it/
* < (2) K (k)
o< P{o0x@0r > 2ot r{IxD ol > s P{cn > o
a/4
(2) Akt ()
2 {IX0) 001> o PP{Chant) > u}
where the first term can be treated as for II4,, see (28). For the rest two terms, we have, by using (24)
Art*/4 : KA AN\
X > <P{|XY(0)] > e (-Z) , =12 29
P{Ix0) 001> o b <P {IxO01 > o= < w () (29

In order to deal with I3, and I3, set below (X1 (), X (P (1)) := (X1(0)—r1 () X1 (), - -+, Xons 1 (0) =T () Xy 1 (1))
which by definition is independent of {¢\" (), > 0}. For j = 1,2

}P’{|X7(j)(qnt)|>1:}S]P’{X(J')(O)|>\/1%}. (30)
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Using further the triangle inequality | XV (g.t)|" > (7(g.t))"| X P (gt)|F—| X P (0)|* and (23) (recalling | X 1) (g,.t)|" >
C(”) (gut) > u), we have

m,k

* K t’l/”'i K
B, < PUXW@D>u ((T(qnt))” - uHT)}IP’{Cfn)k(qn ) > u}

< IP’{|X1 “‘;_””“‘}P{cf,zk(o>>u}
< IP’{|X(1) 2‘“)1/“£}P{<(“)() u}
< K (;) p/zp{g;f}km) > u} . (31)

For I3, using | XM (qut)|" > u + A/w,(u) and

K K K twﬁ
XD 0)]7 = ¢(0) + X2 (0)] <u(1+ul+7)

we have

*
I3u

IN

P {|X§1)(q,€t)|ﬂ > u ((r(q@))*C (1 + uwj(u)) — (1 + ;ii)) } P {CT(:’);C(QJ) > u}
= P{XD@t)" > u" (k(r(g.t)” — w7 (1 = (r(et))") — ¢°%) } B {0 >

where by (23)

M(r{get))" — (L= (rlgot)") — 197 = N5 s> A

Consequently, it follows further by (30) that
)\l/n+1/2
* 1 —2/k K (k)
L, < ]P’{|X( )(0)] > 2727/ W}P{gmk(()) > u}

A\L/r+1/2 -p .

which together with (28), (29) and (31) completes the proof for x € (0,1) by taking p > 4/« + k. Consequently, the
desired claim of Lemma 3.4 follows. This completes the proof. O
Proof of Lemma 3.5: We give only the proof for (18) since (19) follows by similar arguments. Since the claims
for k = 0 are already shown in [1], we only consider that & > 1 below. Define, for j = 1,2, independent random

N

vectors (|Y(j)(51)|, cee |Y(j)(sp)|> and <|}~’(j)(t1)\, ey |Y(j)( )|), which are independent of the process (7(7':),6 and
have the same distributions as those of <|X(j)(sl)|, cee |X(J)(sp)|) and <|X(j)(t1)|, cee |X(j)(tp/)|), respectively.
Note that, for any u > 0, the left-hand side of (18) is clearly bounded from above by
P P
PO {IXD 0l = XD (i) —uf, ) {IX D)1 = XDty —u)
i=1 j=1
- 2)( (1) 2 fs® 1)
PO = X0 - ah {77 = X060 -
i=1 j=1
P 4 @)
HES XD <@l +uh, () {IXar < 177 @) + o}
i=1 j=1

p

P{ Y(l) D < |Y(2)( DIF +u} 7 ﬂ {|?(1)(tj)” < |1~,(2)(tj)|m _|_u} . (32)

1 j=1

D‘d

3
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Next, note by Cauchy-Schwarz inequality that u? + v? < (u? — 2puv +v?2)/(1 — |p|) for all p € (—=1,1) and u,v € R.
It follows that, f;;(-,-), the joint density function of (|X(1)(si)|7 \X(l)(tj)|) , satisfies

e 1 x7 = 2r(t; — si)my + v}
fij(z,y) = / exp <— L 1 dxdy
" el=a =y 1t 271 — 12(t; — 1) 2(1— r2(t; — 51))

1 mex — x12+yl2 xXr
Cr) (1= (7t — 50)7)? /M_x,w—y[[l p< 2<1+|n<tj—si>|>>d t
1 B % 4+ 9
= o= 6 — s P ( 20+ 7(t; sm) /m._m,w_y dndy
(zy)™—1 e [ 22 4 y? N
2 (T (m2)2(1 — (7t — 5022 p< 2<1+F<tjsi>>>’ =0

Therefore, in view of Lemma 2 in [1], with K a constant whose value might change from line to line, the first
absolute value in (32) is bounded from above by

~ (k—1)/r ¢ —u 2/k Ky 2/k
K;;/xw /u~>u r(t; — sz)((x“ —u)(y® —u ) exp <_( 2(1)+ 77(‘;(3 = ) ) Fii(y) dady
p p B 00 - - 22/ 2
SK;;T(U&')</U (x—u) rgm/m=1 exp (Mt]—&))) dx)
i=1 j=1 1+7(t; — s;)

where in the first inequality, we use first the bound e < 1,z > 0 and then a change of variable 2’ = x*, while the
second inequality follows by a change of variable 2’ = u?/%*~!(x —u) and Taylor’s expansion of (u 4 ' /u?/"~1)2/% =
u?/" 4 (2/k)x’ + O(u=2/) for large u and 2’ > 0. Similarly, denoting by g(-) the pdf of | X ®(0)| (see also (8)), we
obtain that the second absolute value in (32) is bounded from above by

i=1 j=1 j i

/

P

2
SOUx CTERRY (VS P (N k) A B
SKY YR )(/0 (" +u) p< 2(1+?(tj—si))>d)

i=1 j=1

PP 2/k
(2/K)(m—=k(2/K=1)=1) t: — s, R
< Ku ZZr(t] sz)cxp< 1—|—F(tj—si)> ,

where the last step follows by a change of variable ' = u2/%~ 1z, Hence the proof of (18) is established since
(m—k2/k—=1)=1) = (m—(k—1)(2/k —1) = 2) = =2(1/k — 1).
The desired result in Lemma 3.5 follows. (]
Proof of Lemma 3.6: The proof follows by the same arguments as for Lemma 12.3.1 in [16], using alternatively
the following asymptotic relation (recall (20) and Lemma 3.1)
u¥* =2InT, + KolnIln Ty, +In Dy(1 4 o(1)), T, — oo (33)
with Dy, Ko defined in Theorem 2.3. We split the sum in (21) at T/, where 3 is a constant such that 0 < 8 <

(1 —=90)/(1+6) and § = sup{r(t) : t > e} < 1 (see, e.g., Lemma 8.1.1 (i) in [16]). Below K is again a positive
constant which value might change from line to line. From (33) we conclude that exp (—u?/*/2) < K/T, and
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u?/* = 2In T, (1 + o(1)). Further,

Tn _ u2/m
ut — r(aqxj) exp (—~,
r 6<at§<Tﬂ ( i ) 1+ T(aQRJ)

T 2/H KS T o
< usTEET H exp <_f+a> < K(InT) 5+ an e,

which tends to 0 as T, — oo since 8+1—2/(146) < 0. For the remaining sum, denoting §(¢) = sup{|7(s) Ins| : s > ¢},
t > 0, we have 7(t) < 6(t)/Int as t — oo, and thus in view of (33) for agq,j > T

u2/F 9 5(TB)
- < _ /R 1_ K
exp( 1+F(aqnj)> _exp( ! ( lnT,§>)

< K exp(—u?*) < KT ?(InT,,) %o,

Consequently, with ¢ given by Theorem 2.3 (recall 7 = 2max(1/x —1,0) + 1),

T/-c _ u2/n
Ut — r(ag.j)exp | ——————
. > (aqwj) p( 1+r(aqﬁj))

]
Ty <agqnj<Tsx

< Ku* <TF"> TQQ(lnTﬁ)*KO# 1 Z 7(agxj) (In(ag.j))

/8 c
4k (hl T,.; ) TK/QH ngaqﬁ,jfTﬁ,
KS T ]. ~ . . C
< K(lnTH)7+%’K°’Cﬁ Z 7(agxj)(In(ag.j))" (34)
W 18 agri<r,

Since Ko = m — 2 4 27/a 4+ kmin(1 — 2/k,0) and ¢ := 2/k(m — k(2/k — 1) — 1 + max(0,2(1/k — 1))), we have
Ks/2+27/a— Ko—c =0 for all k > 0. Noting further that the Berman-type condition lim;_,, 7(¢)(In t)c = 0 holds
and 8 < 1, the right-hand side of (34) tends to 0 as u — oo. Thus the proof is complete.
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