L,-NORM GENERALISED SYMMETRISED DIRICHLET
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ABSTRACT. The paper deals with random vectors X possessing the stochastic
representation X = RU where R is a positive random radius and U is a L,-
norm generalised symmetrised Dirichlet random vector independent of R. The
Kotz Type I multivariate distribution appears prominently in the asymptotic
results.

1. INTRODUCTION

Let X be a spherical random vector in R*, k& > 2, i.e. the distribution function
of X is invariant with respect to orthogonal transformations in R*. Define the

associated random radius R by the stochastic representation R 4 (Zle X2)1/2 (g
stands for equality in distribution). Cambanis et al. (1981) show in their pioneering
paper that if R > 0 almost surely we have the stochastic representation

(1) X £ RuU,

with U uniformly distributed on the unit sphere of R* independent of the associated
random radius R.

The main distributional properties of elliptical random vectors can be found
in Kotz (1975), Cambanis et al. (1981), Anderson and Fang (1990), Fang et. al
(1990), Fang and Zhang (1990), Szabltowski (1990), Berman (1992), Gupta and
Varga (1993), Kano (1994), Kotz and Ostrovskii (1994) among many other sources.

When U is uniformly distributed on the unit sphere of R¥ the spherical distri-
butions become quite tractable. On the other hand, due to these restrictions some
important multivariate distributions such as Dirichlet distributions with unequal
parameters do not belong to this class. Eliminating the assumption of the unifor-
mity of the distribution function of U allows studying more general distributions
which share the simple stochastic representation (1).

Fang and Fang (1990) chose U to have generalised symmetrised Dirichlet distri-
bution (see below (2) for the definition) thus introducing generalised symmetrised
Dirichlet random vectors in R¥ with the stochastic representation (1). In the afore-
mentioned paper several properties of this new class of random vectors are given.
The well known in the theory and practice Dirichlet distribution was originally
introduced by P.G.L. Dirichlet (a famous French-German mathematician in 1839).

Another possible generalisation is to deal with the general L,-norm (p > 0),
but still retain the condition that U is uniformly distributed on the unit sphere
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of R with respect to the L,-norm. This approach is suggested by Gupta and
Song (1997) and Szablowski (1998). Distributional properties of L,-norm spherical
random vectors derived in Gupta and Song (1997) and Szabtowski (1998) are, as
expected, similar to the properties derived for Lo-norm spherical random vectors
in Cambanis et al. (1981). Fang and Fang (1990), Gupta and Song (1997) and
Szablowski (1998) provide results that are shared by a wide class of multivariate
distribution functions, and in particular by the class of spherical random vectors.

In this paper we shall consider a further generalisation (combining results in the
aforementioned papers) by taking U in (1) to be a multivariate L,-norm generalised
symmetrised Dirichlet distribution (see below (2)), introducing thus via (1) L,-norm
generalised symmetrised Dirichlet random vectors.

We provide in this paper some basic distributional properties of L,-norm gen-
eralised symmetrised Dirichlet (LpGSD) distributions. Furthermore, we obtain
certain asymptotic results which are in line with the previous results for L,-norm
spherical random vectors. Conditional limiting theorems are derived in the last
section. It is quite surprising that the standard Kotz Type I LpGSD distribution
approximates a large subclass of LpGSD random vectors.

2. NOTATION AND PRELIMINARIES

For completeness we shall first present some notation and then review sev-
eral known results about L,-norm spherical random vectors and generalised sym-
metrised Dirichlet ones.

Let I be a non-empty subset of {1,...,k},k > 2 and set J := {1,...,k}\I. For
any vector = (x1,...,7x) € R¥ set @y := (z;,i € I)", and write ] in place of
(x7)". Denote for two vectors in R¥ x,y the operations

x+y:= (T +y,. Tk + Yr),

x>y, ifx; >y, Vi=1,...,k,
x>y, ifx; >y, Vi=1,...,k,
x # y, if for some i < k, z; # vy,
x £y, if for some i < k.x; > vy,

and define ax := (a1x1,...,axxk) ", cx:= (cr1,...,cx), acRF ceR,
1/p
lrllp = (Zkﬂz\p) , p>0, (Lp-norm),
iel

S]/:—l = {x €R*: ||z, =1}, (unit sphere).

Let moreover 0 := (0,...,0)" € R¥, 1 := (1,...,1)T € R¥. We shall be
denoting by Beta(a,b) and Gamma(a,b) respectively, the distribution functions of
a Beta or a Gamma random variables with parameters a and b. If a random vector
Z has the distribution function @, this will be indicated by Z ~ Q.

Throughout the paper @ := (ay, ..., a), k > 2 will denote a vector with positive
components i.e. a > 0, p be a fixed positive constant (p > 0) and

k
a:=Y o, ar=y o, IC{l... k}[I[>1
=1

icl
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The probability density function (p.d.f) of the Dirichlet distribution (see e.g. Kotz
et al. (2000)) is given by

k—1

o — 1 ai—1
ul) Hu R

(e
k
Hz 1 (a =1 i=1

where Z 1 u; < 1,u; > 0, = 1,...,k. Denote by (Uy,...,Us_1)" a random

vector with the above p.d.f and write (Uy,...,Ux_1)" ~ D(k, ). The transformed

random vector (U}/?, ..., U}P)T has p.d.f
k—11/— k— k—1
p*1T(@) ( ar—1h o :
2@ () Hu% wis00=1, kY Jufr < 1.
k ’ T ) ’ ’ 2 —
[Tiz: M(ai) i=1 i=1
Let 73, ...,Z; be independent random variables taking values —1, 1 with probability
1/2. The random vector (IlUll/p,...,Ik,lU,iﬁ)T represents a symmetrisation
with power p of (Uy,...,Ux_1)". (For p = 2 it is referred in literature simply as

symmetrisation). The p.d.f of the symmetrised random vector is thus

fo— 1F _1 k—1 -

(2) h(uy,... up_1) = W( ZW |p) H'“i‘p 1
i=1

where Zf:_11|ui\p < 1. (See (8) below for alternative derivation of this p.d.f).

Fang and Fang (1990) designate U = (Uy,...,Uy) " to have symmetrised Dirichlet

distribution (with respect to ) provided |U||2 = 1 and U; = IiUil/Q,i =1,...,k—

1. We shall extend that definition as follows.

Definition 1. A random vector & in R* is said to have the L,-norm symmetrised
Dirichlet (LpSD) distribution with parameter o if |||, = 1 almost surely and
(U, ..., Ur—1)" has the p.d.f h given by (2). (We shall denote U ~ SD(k,p, @)).

In some cases it may be more convenient to utilise unsymmetrised Dirichlet
distributions. We denote

(3) U ~ Dk,p o)
if U > 0 and ||U||, = 1 almost surely such that (Ui,...,U—1)" has the density
function 28~1h(uy, ..., up_1),u; > 0,7 < k, where h is defined in (2).

Considering U to be a L,-norm symmetrised Dirichlet random vector with the
stochastic representation (1) we arrive at the following definition.

Definition 2. A random vector X in Rk,k > 2 is said to possess a L,-norm
generalised symmetrised Dirichlet distribution with parameter v (denoted X ~
GSD(k,p, e, F)) if it possesses stochastic representation (1) where R > 0, almost
surely with the distribution function F' independent of U, where U ~ SD(k, p, o).

In the next section we shall derive some basic properties of the LpGSD ran-
dom vectors and then proceed to Section 4 where we shall discuss dependence and
asymptotic dependence of LpGSD distributions. Conditional limiting theorems mo-
tivated by previous results in Berman (1982,1983) and Berman (1992) are derived
in Section 5. Section 5 focuses on the asymptotic tail behaviour in the case when
the associated random radius is regularly varying. The proofs are relegated to
Section 7. Further theoretical results are provided in the Appendix.
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3. MAIN DISTRIBUTIONAL PROPERTIES

Using the derivations and definitions presented in Section 2 for a random vector
X ~ GS8D(k,p, a, F') we have the following stochastic representation

(4) X i RU i R(IlUll/p7 R aIk—lU]iippl-kuk)T?

where (Uy,...,Ug_1)" is a Dirichlet random vector with parameter o and U, > 0
is such that the relation

k—1
MUitul =1
=1

is valid almost surely.

The stochastic representation (3.1) shows that the role of parameter p in the
distributional properties of LpGSD random vectors is determined solely by the
power transformation of the Dirichlet random vector (Uq, ..., Uk,l)T. Although
the distributional properties of Dirichlet random vectors are well-known (see e.g.
Fang et al. (1990) or Kotz et al. (2000)), the main properties of LpGSD random
vectors do not follow automatically. Further derivations are needed (as in Fang
and Fang (1990)) to obtain the main distributional properties. Gupta and Song
(1997) have shown that the L,-norm spherical random vectors possess the same
properties as the Lo-norm spherical (or simply spherical) random vectors. Here
we shall show that the same is valid for LpGSD random vectors, utilising the
techniques presented by Fang and Fang (1990).

First we shall observe that it is possible to arrive at the definition of the LpGSD
random vectors via a single density generator (as it is presented in Fang and Fang
(1990) for the Lo-norm).

Actually the definition of the density generator is unrelated to p and is therefore
similar to the one given in Fang and Fang (1990) presented below:

Definition 3. (Density generator) Let g be a positive measurable function, and
o= (ai,...,ax) ",k > 2 be a given vector with positive components. If for some
w € (0, 00] the function g satisfies

(5) (2)H—”“) / gl =1, @i= E_ja

we shall call g to be a density generator with respect to «, denoting g ~ G(a,w).
If the integral above is finite for any a (with positive components) we shall refer
to ¢ as the universal density generator.

The next result shows that a density generator uniquely defines the p.d.f of a
LpGSD random vector.

Theorem 1. Let g ~ G(a,w) with o € (0,00)%, k > 2, and w € (0,c], and X be
a k-dimensional random vector with the density function h defined by

k k
(6) hx) = g(Z|xi|p) 1—[|30i|7"°"'_17 Ve e R : 0 < ||z||, < w,
i=1 i=1
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with p > 0. Then X ~ GS8D(k,p, at, F') where F is a distribution function on [0,w)
with the p.d.f f

k=1 11k
2 H47 F(CVZ) —
7 r)y = 2(- =L 8 o (pP) PO e e (0, w).
™ s = 2(2) el (0.2)
Conversely, if X ~ GSD(k,p,a, F) with F being a distribution function with the

p.d.f f then X possesses the density function h defined in (6) with the density
generator g defined by the density f in (7).

In the case when X is defined in terms of a density generator g ~ G(a,w) we
shall denote X ~ GSD(k, p, o, g) suppressing the symbol w.
Several examples below should clarify the definitions and the theorem above.

Example 1. [Symmetrised Dirichlet] Let o € (0,00)*, k > 2 and ¢, p be positive
constants and specify g(z) = ¢(1 — x)*~1 Vz € (0,1). Define the density function
h of a random vector (Ui, ...,Ux_1)" in R¥~! as in (6) by

k—1 k—1
h(z) = c(1 =Y |z;|")* [[ s>, @ e R0 < [affh < 1.
=1 =1

Utilising 5 we arrive at:

k—1 k—1 1
c_l = (2) Hi:lk_rl(ai) / fo;f Oéi—l(l —l‘)ak_l dx
p Lo, o) Jo

() g o

Consequently we have for any € R*~! such that ||z||, < 1
(8) h( ) <p>k_l e (D DU | (TR
T1yeeey Th—1 = - — -, U= Z; Z; L
2 [[iz: T'(ai) i<k—1 i<k—1
Example 2. [Kotz Type I] Let the density generator g be of the form
©)) g(z) = caNexp(—rz®), >0,c>0,NecR,7>05>0.

For a given « and restricting N > —a& we obtain using (5) that the constant c is

determined by

k11k . oo

c(2> 7Hi=1£(al)/ N exp(—raz®)z® tdr = 1.
p I'(@) 0

Observing that

> sy @1 (N +a)/s)
(10) /0 aN exp(—rz®)a® tdr = Gy
we arrive at:
_(p\ s @)
(11) €= (2) (N +a)/s) [T%, ()

Here the density generator g given by (9) is a universal one.
We say that X in R” is a Kotz Type I LpGSD random vector if its density function
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h is given for any € R* by
k

(p k ST(NJrE)/s F(a) , bs o
12 hie)=(5) NE LA ) | Gl

involving the norm of @, an exponential function and a product of the components

of & (compare with (8)). In the standardised case N = 0 and r = s = 1 the random
vector X possesses independent components such that

(13) | X;:|P ~ Gamma(a;,1/p), Vi=1,...,k.
We shall denote by ICq p the distribution function of X when N +1=r=s5=1.

Example 3. [Kotz Type II] Let the density generator g be of the form
(14) g(z) = cxNexp(—rz®), x>0,e>0,N<0,7>0,s<0.

Here the values of N and s are negative. Analogously to the previous example, for
a given a, the constant ¢ is obtained from (5)

k ok
2 C T(ay) [ _
C() 1_L_l(a)/ N exp(—rz®)z® L dr = 1.
p I'(@) 0
Choosing N < —a we obtain
. <p) sVl D@
—\9 a k

2) TN +@)/9) [, (o)

Here g is also a universal density generator.

We define X in R* to be a Kotz Type II LpGSD random vector provided its p.d.f
h is given for N < —a@ and « € R* by

> 0.

k

o ]3 g |S|T(N+H)/S F(a) pN o ps |poi—1
@ =(5) v [T, ey 8 0l L

The L,-norm Kotz Type II spherical random vectors are considered in Hashorva

(2006d). The original definition of these random vectors for the Ly-norm case is
due to Kotz (1975).

Example 4. [Kotz Type III] Let X = RU with R a positive random radius
independent of the k-dimensional random vector U which is such that ||U||, =1
almost surely. We refer to X as a Kotz Type III random vector if the associated
random radius R > 0 has asymptotic tail behaviour (v — o0)

(15) P{R>u} = (1+o0(1))Ku" exp(—ru’) K >0,6 e R,N € R,7 > 0.

For § < 0 we assume that N < 0. If U is a LpGSD random vector then X is a
LpGSD random vector.

Both Kotz Type I and Type II LpGSD random vectors belong to the larger class
of the Kotz Type III random vectors.

Example 5. [Pearson Type VII| The density generator is g(z) = c(1 +t/s)~V
with ¢, s positive constants. Assuming N > @ we obtain the density function h of
a k-dimensional LpGSD Pearson Type VII distribution

xr) = p ks*a ) y ;P /s)Y : x;|Pei !
@) = () e e e

for all € R,



L,-NORM SYMMETRISED DIRICHLET DISTRIBUTIONS 7

Example 6. [Kummer-Beta] Let g be a density generator of a Kummer-Beta
LpGSD distribution given by
glz) = cx® Y1 —az)texp(=Az), 0<z<1,6>0,A>0,7>0.

The normalising constant ¢ for given positive constants «;,7 < k such that @ > 1—9
is specifically determined via the relations:

o= (;)kmrl(F;a") / 1:caflexp(—Ax)a:‘H(l — )" tdx
o 0
— 2 ka:l F(ai) ! ato—2 y—1
= (p) r@ /0 T (1 —x)" " exp(—Ax) dzx
T D) 1 Fi(@+ 6 — a4+ 04— L -AT(@+6 — )I(y)

2
(p) I'(a) L@+6+v—1) ’
where 1 F is the confluent hypergeometric function of the first kind (also known as
Kummer’s function of the first kind). 1 F} has a hypergeometric series expansion
given by

B a ala+1) 22 = (a)k
1F1(a,b71')*1+5$+m5+"'f2

where (a)g, (b)r are the Pochhammer symbols.
Example 7. [Kummer-Gamma]

The density generator g of a Kummer-Gamma LpGSD distribution is specified
as

glz) = cx® Y1 +az)texp(=Az), x>0,6>0,X1>0,v>0,
with

P a

o

-1 _ 2 knfﬂ o) [ 51 . 5—1 y—1
c = ( ) T@ /0 * exp(—Ax)z® T (1+x) do
2R R ) (e

where ¥ is the confluent hypergeometric function of the second kind. It is also
known as the Kummer’s function of the second kind, Tricomi function, or Gordon
function.

See Kotz and Ng (1995) for some basic properties of the Kummer-Beta and
Kummer-Gamma distributions. We note in passing that a Kummer-Gamma LpGSD
random vector belongs to the class of Kotz Type III LpGSD random vectors defined
in Example 4.

In addition to the fulfillment of the stochastic representation (1) the most distin-
guishing property of LpGSD distributions is the so-called amalgamation property,
initially presented in Cambanis at al. (1981) for elliptical random vectors, and in
Fang and Fang (1990), Gupta and Song (1997) for generalised symmetrised Dirich-
let and L,-norm spherical random vectors, respectively.

Theorem 2 (Amalgamation property). Let Ir,...,I,,m > 2 be a partition of
{1,...,k},k>1 and X ~ GSD(k,p,, F) be a k-dimensional random vector as in
Theorem 1. Then for any j =1,...,m we have the stochastic representation

(16) X]j i RWJ‘Z]].,
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where the variables R, W, :== (Wy,... . Wy,)', Z1,, ..., Z7, are pairwise indepen-
dent random vectors with the random variable R > 0, and

(ATR~F, W, ~D(m,p,an), Z ~SD(kjpar), j=1,...,m,

with @ = (X ;cq, G-, Ziejm a)’, ki =|I;| > 1 and SD(k;,p, ey, ),
D(m,p,a) as in Definition 2.1 and 2.2, respectively.

For any non-empty index set I and p > 0 we define the associated random radius
R p of X by

1/p
R, = <Z|Xi|1’) = |X/|l, >0, p>o0.
i€l

In the case I = {1,...,k} we shall simply write R instead of Ry .

Corollary 3. Let X be defined as in Theorem 2, and Ry , be the associated random
radius of X with respect to the non-empty index set I with m elements. Then the
stochastic representation

(18) X 2 R,V

is valid with Ry, independent of V1 where V1 ~ SD(m,p,ar). Furthermore, if
m <k

(19) R, £ R'W

holds where W > 0 is distributed as W ~ Beta(ar,a@—ay), with W, R independent.

Corollary 4. Let X ~ GSD(k,p, o, F) be a LpGSD random vector in R*. Then
we have the stochastic representation

j71 2/
(20) X; LRI, [|cos(®j)| 11 sin(@i)} l<j<kon,
=1
d . py 2/p
(21) Xk = RIk “Sln(@k,l” H sm(@i)} N
=1

where T; = sign(cos(0,)),1 < j < k —1,Z; = sign(sin(©x_1)) are independent
random variables, being further independent of the random angles ©;,1 <i<k—1
which have the density functions

I'(@,)

¢(0) := mbin(@)\ﬁ’_l|c0s(9)|2°‘i_1, 0<0<m1<i<k-2
J— 0y i

where J =@ — E;Zl a;, and
1 F(Ozk_l + Ozk)
1(6) = - kL T k)
=10) = 5 oy ()

Furthermore, R,0;,1 <1i <k —1 are independent random variables and R ~ F'.
Conversely, if (20),(21) holds with R,0;,1 < i < k independent random variables
where R ~ F is a positive random radius and the random angle ©; has the density
function q; defined above, then X ~ GSD(k,p, o, F).

|sin(0)[2**~tcos(0)|* 271, 0< 60 < 2m.
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Remark 1. a) In view of Corollary 3, any subvector X, I C {1,...,k} of a k-
dimensional LpGSD random vector X has a LpGSD distribution function. More-
over X ; possesses a density function. This property was derived for elliptical dis-
tributions in Cambanis et al. (1981). Explicitly, let X ; be as defined in Corollary
3, then if follows from (19) that the associated random radius Ry, possesses the
density function f given for any u € (0,w) by
(@)

L@ (a —ay)
Here w is the upper endpoint of the distribution function F' of R.

In the special case o; = 1/p,i = 1,...,k, the expression for the p.d.f simplifies
to (see e.g. Gupta and Song (1997))

(22) f(u) = pur™r—! /w(rp—up)a_a’_lr_p(a_l)dF(r).

@) = gt P [T itk ),
L(m/p)((k —m)/p) Ju
b) If a; = i/p,1 < i < k, then Corollary 4 reduces to Theorem 2 in Szablowski
(1998). The case of Ly-norm spherical random vectors is presented in Theorem
2.11 of Fang et al. (1990).

Next we derive the conditional distribution X;|X; = x;,x € R¥ where I,.J

are two non-empty disjoint index sets of {1,...,k}. It follows that the conditional
distribution is determined in terms of the norm ||z ||, := (ZjeJ|xj|p)1/p.
We again emphasis that the results obtained in this section are similar to the results
for much narrower classes of spherical and elliptical random vectors. Namely, the
asymptotic results remain valid when in the basic stochastic representation (1),
the Lo-norm uniformly distributed random vector U is replaced by a L,-norm
generalised symmetrised Dirichlet random vector.

Theorem 5. Let X ~ GSD(k,p,a, F), with p > 0, € (0,00)%, k > 1, and let
I,J be partitions of {1,...,k}. Then for any € RF with F(|lz;|,) € (0,1) we
have
(24) X X;=2; £ Rya,, Vi, Vi~ SD(m,p,ar).
Moreover Vi s independent of Rjq,|, > 0 with the distribution function G given
by

S s (7 = 21070 A (r)

Sy, (7 = g |lp) —tr=rate dP(r)

(25) G(z) =1

vz > 0,

where w € (0,00] is the upper endpoint of the distribution function F.

4. DEPENDENCE AND ASYMPTOTIC DEPENDENCE

A simple example of elliptical random vectors is X ~ N(u, ) a Gaussian ran-
dom vector in R¥ k > 2, with the covariance matrix ¥ and mean vector p. It
is well-known (see e.g. Fang et al. (1990)) that the independence of the compo-
nents of X is equivalent to the assumption that X is the identity matrix. It is also
well-known (see e.g. Cambanis et al. (1981), Fang et al. (1990)) that a spherical
random vector has independent components iff its components are Gaussian. Fang
and Fang (1990) provide several conditions which imply the independence of the
components of Lo-norm generalised symmetrised Dirichlet random vectors. In the
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next theorem we shall show that similar conditions are valid for a more general case
of LpGSD random vectors.

Also it follows from the Theorem 6 that independence of components holds only
in the case of Kotz Type I LpGSD distribution with parameters N +1 =s =1 and
7> 0.

Theorem 6. Let X be a L,-norm generalised symmetrised Dirichlet random vec-
tor in R¥ k > 2, with the density generator g ~ G(a,w). The following statements
are equivalent:

(1) X possesses independent components.

(2) For any I C {1,...,k} the random vector X has Kotz Type I LpGSD distri-
bution with parameters N =0,s =1 and r > 0.

(8) There exist I,J disjoint index sets such that X is independent of X ;.

(4) There exist I,J disjoint index sets with TUJ C {1,...,k} such that XX is
independent of X ;.

(5) For any I C {1,...,k} we have R} , ~ T'(ay,r) with oy = 3
positive constant.

(6) There exist I,J disjoint index sets with IUJ C {1,...,k} (provided &y # &)
such that the density generators of X and X y differ only up to a positive constant.

icr @i and T is a

The assumption of the above theorem that X possesses a density function is
somewhat restrictive. In view of Theorem 2 any subvector X, with 1 < |I] < k
possesses a density function even when X does not posses one. Thus if £ > 2, the
assumption that X has a density generator is not needed. Several statements given
above could then be easily reformulated.

Next, we shall discuss the asymptotic dependence of LpGSD random vectors. Let
X be as in Theorem 6 with the associated random radius R ~ F. A meaningful
parameter for the asymptotic dependence between the components X;, X;,1 <1 <
j < k, is the limit (provided it exists)

P{X; >t X; >t}
X, X;) =1 R
(X, X3) the P{X; > t} + P{X; >t}
where w := sup{x : F(z) < 1} is the upper endpoint of F'.
If w is finite then Theorem 2 implies that

(26) (X, X;) = 0, 1<i<j<k

since both X;, X; and Ry ,,I = {i,j}, have the same upper endpoint w. Hence the
joint tail probabilities diminish faster than each of the marginal tail probability.

The next result shows that (26) holds even if w = oo, provided that the associated
random radius R has a rapidly varying survival function 1 — F, i.e.

1 — F(ct)
27 lim ———~+ = 0

(27) t200 1— F(1)
for any ¢ > 1.
Theorem 7. Let X be a LpGSD random vector in R¥ k > 2, with the associated
random radius R which is almost surely positive. If the distribution function F of
R satisfies (27), then

(28) (X, X;/2) = 0, 1<i<j<k

is valid for any z € (0,00).
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Example 8. [Continue Example 4|. Let X = RU be a k-dimensional Kotz
Type III random vector. In view of the property (15) we have for any ¢ > 1
P{R > cu}
P{R > u}
This implies that the survival function 1 — F satisfies (27). Consequently (28) holds
if X is a LpGSD random vector.

= (1+o(1)cN exp(—r[c® — 1]u’) -0, u— 0.

5. CONDITIONAL LIMITING THEOREMS

Let X be as in Theorem 5 with R ~ F' such that F has the upper endpoint
w € (0,00]. Given I, J two subsets of {1, ..., k} we shall derive in this section an as-
ymptotic approximation for the distribution function of the conditional random vec-
tor X;| X =uy,uc R*, letting uw; tend to some boundary point. Similar results
for spherical and elliptical random vectors are derived in Hashorva (2006b,c,2007).
In fact, the motivation for the aforementioned results comes from those previously
reported in Berman (1992) where elliptical random vectors are discussed. As in
Berman (1992) we assume a certain asymptotic tail behaviour of the distribution
function F' related to extreme value theory. Explicitly, we shall suppose that F' is in
the max-domain of attraction of an univariate extreme value distribution function
H,ie.
(29) lim sup|F"(r(n)z +q(n)) — H(z)| = 0,
where r(n) > 0,¢(n),n > 1 are given constants.
We shall denote the above asymptotic relation by F € MDA(H), and refer the
reader for a further insight in the extreme value theory to the following stan-
dard monographs: de Haan (1970), Leadbetter et al. (1983), Resnick (1987), Reiss
(1989), Falk et al. (2004), Kotz and Nadarajah (2005).

We note in passing that H is either a) the unit Gumbel distribution A(z) =
exp(—exp(—x)), or b) the unit Weibull distribution ¥, (z) = exp(—|z|?),z < 0,y >
0, or ¢) the unit Fréchet distribution @ (z) = exp(—z~7),z > 0,7 > 0. The symbol
w denotes again the upper endpoint of the distribution function F.

We consider each case separately.

The Gumbel Case F € MDA(A):

If H = A then (29) is equivalent to the fact that there exists a positive measurable
function w such that

1-F
(30) lim ﬁ;i{)w W) _ exp(—z), VreR
is valid. The positive scaling function w has the following asymptotic properties
(see e.g. Resnick (1987) or Kotz and Nadarajah (2005))

- w(u+z/w(u)
(31) 71}%2 w(u) =1

hold uniformly for z in compact sets of R. Furthermore
(32) hTm k(u)w(u) = oo,

with k(u) := v if w = 0o and k(u) := w — u otherwise.
It will be shown in the next theorem that the conditional distribution of LpGSD
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random vectors is approximated by a Kotz Type I LpGSD random vector, provided
F satisfies the limiting condition (30). Evidently, the Kotz Type I LpGSD class of
distributions includes the Gaussian distributions with correlation matrix equal the
identity matrix. For Ls-norm spherical random vectors the limiting distribution
is Gaussian (see Hashorva (2006b)). It is rather surprising that a large class of
LpGDS distributions can be approximated by a distribution function (Kotz Type I),
which is completely known, provided the associated random radius is in the Gumbel
max-domain of attraction. Moreover, the limiting distribution has independent
components!

Theorem 8. Let F, X be as in Theorem 5 with w € (0, 00] the upper endpoint of
F, and I,J be two non-empty disjoint sets of {1,...,k}. Assume that distribution
function F is in the Gumbel max-domain of attraction with positive scaling function
w. If u, € R¥ n > 1, is such that ||u, s|l, < w,n > 1, and furthermore

(33) Jim flungl, = w,

we then have the convergence in the distribution

o

w(lftn.slp) ) a
(34) W (X]lXJ = un7j) — Z, n — oo,
n,J ||p

where Z ~ Kq, p 15 a Kotz Type I LpGSD random vector in RUI with parameters
a, N+1l=r=s=1.

For Z ~ Ko, » we have the stochastic representation

ZERVy,
with RY > 0 independent of V; and moreover
RY ~ Gamma(ay,1/p), Vi~ SD(|I|,p,a).

Consequently if p = 2 and a = 1/2 € R¥, then Z is a standard Gaussian random
vector in R/l with independent components. The above theorem asserts that for
a spherically distributed X the conditional limiting distribution is Gaussian with
the identity correlation matrix. This is shown in Corollary 3.1 of Hashorva (2006b)
which is motivated by Theorem 4.1 of Berman (1983) (see also Theorem 12.4.1 in
Berman (1992) and Lemma 8.2 in Berman (1982)).

It is interesting to note that the Gaussian approximation of Type I spherical random
vectors (Lo-norm) is a special case of the Kotz approximation of LpGSD Type I
random vectors. We present next an example.

Example 9. [Regularly varying scaling function] Let X be a k-dimensional
LpGSD random vector with associated random radius R which has distribution
function F in the Gumbel max-domain of attraction with the scaling function

w(u) = (14 o(1))u’L(u), §>0, u— oo,

where L is a positive function such that lim, . L(Ku)/L(u) = 1,VK > 1.
Consider now positive constants u,,n > 1 such that lim,, ., u, = oo and let I, .J
be two non-empty disjoint subsets of {1,...,k}. For a given vector @ € R¥ such
that ay # 0; and any integer n > 1 define

/p
w(uslasly) \' -
s ::<<un||w||,,>p”-1 = (L(unllasll)? (unllasll,) FD/P 7.



L,-NORM SYMMETRISED DIRICHLET DISTRIBUTIONS 13

Clearly, u,,n > 1, satisfies (33), consequently Theorem 8 implies

(35) he X1 X =unay 4 Z ~Kayps, n— 00,

where ICq, , denotes a standard Kotz Type I LpGSD random vector.

If X is a Kotz Type III as in Example 2, then the associated random radius has
the distribution function in the Gumbel max-domain of attraction with the scaling
function w given by

w(u) = (14 o0(1))rou’™t, u— oco.
This follows easily by observing that

s = e (e ) e (1 ) 1))

— exp(—z), u— 0.
Hence for this case (35) holds with h,, := (ré)Y/?(uy|las|,)/P~,n > 1.

The Weibull Case F' € MDA(Y,)):
The distribution function F' has necessarily a finite upper endpoint w.
Without loss of generality we assume in the following theorem that w = 1. The
conditional distribution of X;|X; = wu,,; can be approximated (n — o0) by
another LpGSD random vector as shown in the next theorem.

Theorem 9. Let F,I,J, X,u,,n > 1 be as in Theorem 8 and c,,n > 1, be a
sequence of positive constants converging to 0. Assume that the upper endpoint of
F is w=1, and furthermore

1-— n

n— oo Cn

holds. If F € MDA(V,),y > 0, we then have

1 1/p
(37) (pc) (X[|XJ = unJ) i) R[V[, n — o9,
where RY ~ Beta(ar,y+a—a; —ay),Rr > 0 and R; is independent of Vi ~
SD(|I],p, ar).

We note in passing that Theorem 12.7.1. in Berman (1992) a related result to
(37) is shown for a bivariate elliptical random vector. The multivariate extension
of Berman’s theorem is presented in Theorem 3.2 of Hashorva (2007).

Example 10. [Kummer-Beta] Let X be as in Example 6. It follows that the
random radius R associated with X has the distribution function in the Weibull
max-domain of attraction of ¥,. Consider the sequence of vectors u, = (1 —
1/n,0,...,0),n > 1in R*. If I = {1,...,7},1 < r < k, then (36) holds with
¢n = 1/n,n > 1. Consequently Theorem 9 implies the convergence

n\ /P J
(p> (X]‘XJ:umJ) — R]V], n — o9,

where J = {r+1,....,m},r <m < k,R; ~ Beta(}_,_, &i,v+k —m) and V| ~
SD(T,p,Oq)-
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The Fréchet Case F € MDA(®,):
In this case F' has an infinite upper endpoint. Similarly to the two other cases of
max-domain of attraction it is possible also to approximate here the conditional
distribution of LpGSD random vectors. We have:

Theorem 10. Let F,1,J, X, c,,un,n > 1 be as in Theorem 9 such that
(38) lim CplUp,g = Uj 7& OJ

n—oo

is valid. If F € MDA(®.),y > 0, we then have the convergence in the distribution
(39) e (X1 X g = thns) S YV =uy, 1o,
where Y ~ GSD(k,p, o, F,) with the distribution function F., defined by

Fy(r) == 1= (r/|ugllp) 77O 8009 > .

A natural choice for the constants c¢,,n > 1 in the above theorem is ¢, :=
1/||tn,sllp,m > 1, provided that lim,_,co|tn,s|l, = co. The latter is actually a
necessary condition for (38) to hold.

Example 11. [Kotz Type III] Let X be as in Example 4 with N < 0,5 < 0,p >
0. Then the associated random radius R of X has the distribution function in the
max-domain of attraction of the Fréchet distribution ®_y. Consequently, if X is
also a LpGSD random vector, Theorem 10 implies for I, J disjoint index sets and
U, > 0,m > 1 such that lim,, o u, = 00
1

7(XI|XJ:UTLU‘])£>Y]‘YJ:UJ, n — 09,

Up
where ||uy|l, > 0 and Y ~ GSD(k,p, o, F_ ), with the distribution function F_y
given by

Fon(r) = 1= (r/[ugllpy) NV PE™0 e > ugl,.

6. TAIL ASYMPTOTICS

Let X be a k-dimensional LpGDS random vector with the associated ran-
dom radius R. The distributional properties of X are determined by those of
R. Similarly we expect that in an asymptotic context the asymptotic behaviour of
P{X /n € B},n — oo, with B being a Borel set, is defined by the tail asymptotics
of R. In the special cases when R has distribution function in the max-domain of
attraction of an univariate extreme value distribution H, then the tail asymptotic
behaviour of X; can be determined by applying Lemma 16 in the Appendix.

The case where R is regularly varying with index v > 0, i.e.

P{R > tz}
lim ———— = z77, Vz>0,
t—oo P{R >t}
is quite tractable as shown in Hashorva (2006a). The above asymptotic relation
defines the tail asymptotic of X and in particular of its components, and moreover
the converse is true.
Indeed we have the following result:

Theorem 11. Let X ~ GSD(k,p,a, F) be a k-dimensional random vector with
the associated random radius R, and A € R*** be a non-singular matriz. The
statements below are then equivalent:
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i) | X1| is reqularly varying with a positive index .
i) For any non-empty I C {1,...,k} the random radius || X, is regularly
varying with index v > 0, and furthermore if |I| < k then

L(@)T' (@ +v/p)
L@)r(@+~/p)

iii) For any non-empty I C {1,...,k} with m elements and any Borel set B C R™
not containing the origin 0 € R™

lim P{(A[]X] —|—H1)/U S B}
u—00 P{X; > u}
29T (i) T (@ +y/p

@) (i +v/p)

holds with i < k,u € R¥ and V; ~ SD(m, p, o).

O)P{[[X1llp >u} = (140(1))

P{|X|, >u}, u— occ.

(41) ) / P{rA;V;€ By —7"tdr
0

Corollary 12. Let A,R, X be as in Theorem 11. Assume that the associated
random radius R or the first components X1 of X is regularly varying with positive
index y. Let X; ~ Gi,i < k,a;(n) == G; (1 —1/n),n > 1 with G;* the generalised
inverse of G; and set Y := AX. Then we have for any y = (y1,...,yx)' >0

Jim P{Y1/a1(n) <y, ..., Yi/ax(n) < yi}”

oo
(42) = exp(—'y/ P{rcAU & y}r—7! dr),
0
where the vector ¢ = (c1,...,c) | has components given by
o ( (@I (05 +/p )1” .
"\20(e)(@+v/p) T

Remark 2. i) Statement 4i7) in Theorem 11 implies that X is a multivariate
regularly varying random vector in R* with index v > 0, and in particular | X;|,i < k
is regularly varying with index . See Basrak at al. (2002) for more details on regular
variation of random vectors.

ii) If A is the identity matrix then the right-hand side of (42) is a distribution
function with the Fréchet marginal distributions ®.(z) = exp(—z~7),z > 0.

iii) Using (41) we obtain for any §, \, p,~ positive with A —§ > 0

WEOTA+/p /°° Cppey—1
43 LORATVPE [ prg s = pyp= 1=l gp =1,
) TGt/ i T
with Z ~ Beta(d, A — §). Consequently we have
(6T (A +/p) /°° 1
= >
(44)  hsay(x) TG /p) ). P{Z >r7P}r dr, z>1

is a survival function of a positive random variable in [1, c0).

Example 12. [Kotz Type II] Let as in Example 3 X be a Kotz Type II LpGSD
random vector with parameters a,s < 0, N < —a. It follows that R is regularly
varying with the index —p(N +@). Hence, any component of X is regularly varying
with the index —p(N + @).
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7. PROOFS

PrOOF OF THEOREM 1 We carry out the following transformations of variables
k
yi=x;r P, i=1,...,k—1, and v = Z|xi\p.
i=1
Calculating the Jacobian of this transformation we arrive at the p.d.f of X

k—1 k—1
ap—1
B(rzneom) = 2g(P)rr = Tzt (1= 3 |al)
=1

i=1

2 [T, (o) : s =\
_ = 7 D ai—1 |pa;—1 _ )
e A (B WD R
with ¢ := (2/p)* 1 T["_, I(cw)/T(@). Hence the result follows by recalling the
form of density function in (8).

Now, if X has p.d.f h given by (6), then in view of (1) the p.d.f of RU is given by

h(ryuy, ... up—1) = f(r)g(us, ..., up—1),

with ¢ as in (2). Transforming the variables as above it follows that X has p.d.f h
given by (6), hence the proof is complete. O

PROOF OF THEOREM 2 The proof is analogous (considering p instead of 2) to the
proof of Theorem 4.1 of Fang and Fang (1990). For the sake of completeness we shall
provide a sketch. First note that X 2 RU with R independent of U ~ SD(k,p, o).
The properties of U and in particular can be derived considering X ~ K4, as in
Example 2 (N +1 =7 = s = 1). Since also X,,1 < j < m are LpGSD random
vectors we have

X]jiR[ijj, 1 <5< m,

with Ry, < | X1, independent of Vi, ~ SD(|I;],p, ey, ).
By Lemma 13 and (13) we have

d — d .
R = || X|p =T(@,1/p), R =I|Xyll;=T(a;,1/p), 1<j<m,

with a; ==} ,c; a;. Denote @y, = (a1,..., am) ' € (0,00)™ and
X, ||XI||Z7
Zi=——" 2 W= W,...,W,,) ", with W; := P 1<j<m.
XLl X

Evidently, |[W||, = 1 almost surely. The proof now follows easily since W, ~
SD(m,p, am). O

PROOF OF COROLLARY 3 Let J = {1,...,k} \ I, and F denote the distribu-
tion function of RW where W > 0 is independent of R with W ~ Beta(ay,a@y).
Applying Theorem 2 to partitions I, J we obtain

X; L R, V;, with Vi ~ SD(|1],p, ar).

Since Ry, independent of U, X ; is a LpGSD random vector in RII. Using Lemma
13 we have

d
Rip = X1lly = [|RWVi|, = RW| V1], = RW,
and the proof is completed. [
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PROOF OF COROLLARY 4 Let Z;,i < k be independent random variables taking
values —1,1 with probability 1/2. For simplicity we show the proof when k = 3.
The general case k > 3 follows utilising similar arguments. By the assumption

x < RU, with U ~ SD(3,p, (a1, a2, a3)) independent of R. In view of Theorem
2, we have

x4 3(11(1 VPP TV (1 — 1/2”)1/P,13V11/2),
where V} ~ Beta(as + az,a1), V¥ ~ Beta(as,asz). Define the random angles
©, € [0,7], 04 € [0, 27] such that
sin(©1) == V7%, Jeos(€1)]/7 := (1= VI)/7,

[cos(@2) P17 := (1 = VI)V/P, [sin(©2)| := V5",
and sign(cos(©2)) independent of sign(sin(©2)) two symmetric random variables.
It follows that the density function of ©; is given by
F(Ozl + oo + a3)
F(Oég + Oég)F(Cvl)

q1(0) := |sin(¢9)|2(‘”"’0‘3)_1|cos(9)|2‘“_17 6 € [0, ],

and O, has density function

g2(0) == L Doz 4 05)

== —— L Isin(0)[2*3 7 |cos(0) 227, 6 e [0,27].
5 T sn(6) 272~ cos ) 0, 2x]

Hence we have the stochastic representation
X1 £ Rlcos(01)|2/7 sign(cos(01)), Xa < R[sin(01)|cos(02)|]2/ sign(cos(02)),

X3 £ Rsin(0,)[sin(02)[]2/? sign(sin(05)).

The converse follows easily by reversing the argument. [l

ProOOF oF THEOREM 5 The proof is based on the stochastic representation (1)
and the amalgamation property with respect to the partitions I, J. It follows along
the lines of the proof of Theorem 5 in Cambanis et al. (1981). O

PrROOF OF THEOREM 6 The amalgamation property of LpGSD random vec-
tors shows that the conditional and marginal distributions of L,-norm generalised
symmetrised Dirichlet random vectors are of the same form as those for the case
of La-norm. Thus the proof of the general case p > 0 follows by utilising the same
arguments as in the proof of Theorem 4.3 in Fang and Fang (1990). d

PROOF OF THEOREM 7 Let 4,j,i # j be given and z > 0,¢p € (0,1) be
constants. Set kL := inf{|z1|P + |22|P : ©1 > 1,29 > 2z} > 1 which does exist. In
view of Corollary 3, we obtain for any ¢t € (0,w) (write I := {3, j})

P{X;>t,X;>tz} < P{|X;|P +|X,|P > k,tP}
P{X;, >t} + P{X, >tz} — P{X; >t}
2P{R;y, > k.t}

P{|X;| >t}
2P{R > k.t}
- P{RWl >t, Wy > Co}
2P{R > k.t}
P{R > t/co} P{W; > co}’
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with W; > 0 almost surely such that W ~ Beta(a;,@ — «;). Since the survival
function of the random radius R is rapidly varying and k. > 1, the claim follows
by choosing ¢g € (1/k,,1) and then letting ¢ — oo. O

PROOF OF THEOREM 8 Let w € (0, 00| denote the upper endpoint of the distri-
bution function F' and set

an = [t llp, and w, i=w(a,), 0> 1.
By the assumptions lim, , @, = w and F € MDA(A) with a positive scaling
function w, we thus obtain that in view of (31) and (32)

(45) lim a,w, = oo, lim w,(w—a,)=o0.
n—oo n—oo

Theorem 5 and Lemma 16 imply that Xy is a LpGSD random vector with the
associated random radius R* which has distribution function in the max-domain of
attraction of A and the scaling function w. Therefore, we may assume for simplicity
TuJ=A{1,...,k}. In view of Theorem 5, we have for any large n

(46) (X11Xs =wns) £ Ba, Vi, Vi~ SD(I1]p ),
with V; independent of R, such that
f(b;f +p)1/p (rP — ap) =t PP AR (r)

P{Ran > 37} = f;:l (Tp — ag)al—lrfpaﬂﬂ dF(T)

for all z € (0, (w? — a2)/?). Furthermore, (30) implies that for any s € R
1— F(a, + s/wy)

nhﬁn;(} = Flay) exp(—s).
Hence the sequence of distribution functions
F n n) F n
F,(s):= (an + 5/wn) (an) s>0,n>1

1— F(ay,) ’

converges uniformly to the unit exponential distribution as n — co. Moreover (45)
implies for any x > 0

(zPaP Y Jw, + aP)VP = an + (14 0(1))p P Jwn, n— 0.
Transforming the variables we have for n large
P{R,, > x(aﬁil/wn)l/p}
f:;-i—(l-‘,—o(l))p_la:?’/wn (r? — az)aﬁlrfpaﬂ) dF(r)

f:; (rp — ah)@r—Lp—ratp dF(r)

ke (@, + 5 /wn)P — ah) ™ an + s/wy) PP dF, (s)

fown(w*an)((an + 8/wn )P — aﬁ)al_l(@n + 5/wy) dF,(s)

f;zy};w—an) 851—1(1 +0(1)) dF,(s)
- wn(w=an) 7 ST
fo n " s%1=1(1+ 0(1)) dF,(s)

Lemma 4.4 of Hashorva (2006b) implies that

Wy (W—ay) . co
lim s AR, (s) = / s texp(—s)ds, Va >0.

o0 Jar /p P /p
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Hence we obtain for any x > 0

1 o
lim P{R p—1 1/r = / ar—1 —s)ds =: P{R .
Jim P{R,, >a(ay™" /w,) P} (@) xp/ps exp(—s) ds {Rr>x}

Consequently we have the convergence in distribution

1/p
<wn> R a4 Ri, n— o0,

—1 An
an

where R > 0 such that RY ~ I'(ar,1/p). Noting that R; is independent of U we
arrive at the desired result. (]

PrOOF OF THEOREM 9 Let a,,R,,,n > 1 be as in the proof of Theorem
8 and set F,(s) := F(1 — ¢,8),s > 0,n > 1. For simplicity we assume that
an, =1—cy,n >1 and denote h, := (1 — F(a,))"t,n > 1. If I UJ has less then k
elements then Theorem 5 and Lemma 16 (Appendix) imply that the random vector
Xy is a LpGSD random vector with associated random radius in the max-domain
of attraction of Weibull distribution W.«,v* := y+a& —a; —ay > 0. For simplicity,
we consider therefore the case that U J = {1,...,k} only. Since F € MDA(¥,)
we have (see Kotz and Nadarajah (2005))

nh_)rgc hn[l = Fn(s)] = s7, Vs>0.
Furthermore lim,,_,~, ¢, = 0 implies that
(pena? + (1 —c,)P)P = 1—c (1 —2P)(140(1)), n— .
Transforming the variables we obtain
P{R,, > x(pc,)'/?}
f(i;cnmpﬂkcn)p)l/r) (r? — (1 = ¢,)P)* 1~ 1= PHP 4 F (1)
Sz (7 = (U= ca)r)r=tr v dF (1)
f11icn(1izp)(1+o(1))(rp — (1 = ¢,)P)Tr=1p—Pa+P G (1)
Sz, (7 = (U= ea)r)r=tr=r0 dF (1)
JOmm ) () )@ 1(1 4 0(1)) d(hn Fa(s))
Jo (=) =11+ o(1) d(hnFu(s))
Utilising similar arguments as in Theorem 3.2 in Hashorva (2007) we have

1—2P a5
1—5)%1s771 s

lim P{R, > z(pc,)'/?} = J T ( j
n—o00 fO (1 _ S)ozlfls'yfl ds

fomp s9171(1 —s)771ds

fol s@—1(1 —s)v—1ds '
We thus have the convergence in the distribution
1 1/p
() R, LA Ri, n— o0,
pcn

where R satisfies R} ~ Beta(ar,v) almost surely. Now, the proof follows using
(46) and the fact that Ry is independent of U. O

=1
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Proor oF THEOREM 10 Let a,, R,,,n > 1, be as in the proof of Theorem 8

and set
r —y—p(@—ar—ay)
F.(r) = 1—() s V2> lugllp
! lwsllp :
Evidently, F, is a distribution function on [||ws||,,00). In view of Theorem 5 and
Lemma 16 we need to show the claim only for the case TUJ = {1,...,k}. Assume

now for simplicity that w, ; = dyuy,d, := 1/¢p,n > 1. The upper endpoint of
the distribution function F' is oo by the assumption. For any x > 0 and large n we
have

S (2gamyro (PP = bl g |[B)F1 1P dE (1)

S gy, (7 = dillg||p)™ —tr =P tP dF (r)
Srusizaryie (7 = s I9)™ =P d(hy, F(d,r))

T R A, F(dar))

lwsllp

P{R,, > d,zx}

with h, := (1 — F(d,))"',n > 1. Since lim, . d, = oo, the assumption on F
implies

ILm ho[l = F(d,xz)] = 277, V& >0,
hence we have by Fatou Lemma (see e.g. Kallenberg (1997))
o)
lim inf (rP — ||uJ||£)aI_1r_pa+p d(h, F(d,r))
0 J(|lug B +ar)t/p
= (7 = s )75 (),
(lwsllp+zr)t/»
It follows by the Karamata Theorem (see e.g. Resnick (1987))
fim sup | (1 — g [B)T P52 il F ()
n—=o0 J(|luyllp+ar)t/P
</ (17 = N ) ).
(lwsllp+ar)t/e

Consequently
lim P{R,, > dn,z}
n—oo
f(TuJHp-‘riﬂp)l/p (7»17 _ ||uJ||£)51—17~—P(51+51)+P7~—P(5—51 —-ay) d(r—’Y)

Jraty (7 = T )= sy vy =@ =) d(r )
Jllp

St ipsamyire (17 = g [B)¥r ~te—P@HED3 4, (1)
Lrsjl‘p(rp — HuJHg)al—lr_p(aI‘FaJ)"rp dFV(T)
= P{R; > z}.
We note that

(rP — [Jug|[B)%r ~pTPOHR < pPEITRE PR < PO <] Y > (),

Applying now (46) and recalling that the random variable R, ,n > 1 is independent
of U, we arrive at

Cn(XI‘XJ:un,J) i RV, n— oo.
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In view of Theorem 5 we have
d
RV = YV ;=uy,

where Y ~ GSD(k,p, o, F). This completes the proof. a
PrROOF OF THEOREM 11 We shall show that statement i) implies that R is

regularly varying with index v > 0. The rest of the proof follows along the lines of

Theorem 3.1 of Hashorva (2006a).

Let Z := (Zy,...,Z;)" be a Kotz Type I LpGSD random vector in R¥ with coeffi-

cient o and V' > 0 be a random variable such that V' ~ Beta(ay, @ — o). Assume

that V, Z and X are mutually independent and denote

b /p ~ k 1/p
Ri= X, = (%) R =120, = (3zr)
Jj=1 j=1

By (13) R P Gamma(@, 1/p) Since X; is symmetric about 0, the assumptions
that X is regularly varying with index ~ implies that | X |P is also regularly varying
with index v/p > 0. R is independent of |X1|, hence applying Lemma 17 (see
Appendix) we have that (7%/ | X1|)P is also regular varying with positive index /p.
In view of Corollary 3 we have

(RIxi)) £ RY(RV) 2 (R"V)R £ (|2,|R)Y,

consequently (|Z1|R)? is regularly varying with index +/p.

Applying once more (13) we have |Z1|P ~ Gamma(aq,1/p) with |Z1|P being inde-

pendent of RP. Lemma 17 implies that RP is regularly varying with the positive

parameter 7/p. This concludes the proof. [l
PROOF OF COROLLARY 12 Denote r(n) := F~1(1 —1/n),¥n > 1 with F~!

being the generalised inverse of the distribution function F. In view of Theorem

11, applying Proposition 0.8 (vii) of Resnick (1987), we have for i < k

) (F(a/p)r(ai+’v/20)>_l/7:.cA
o(a)D(@ +7/p) o

Utilising the arguments presented in Theorem 11 we obtain for any y = (y1,...,yx) " >
0

i
n00 @ ()

nlLrI;on{l - P{Y1/ai(n) <wy1,...,Yi/ar(n) < yk}]
= nler;on{l—P{%;ﬂl(Z) <y1,...,7ﬂ}(:];);k(?) Syk}]

n
= nli_)rrgcn[l—P{Cl%gylﬂ"' o H

= 'y/ P{rcAU £ y}r—""Lar,
0

with ¢ := (¢1,...,c;)" and U ~ GSD(k,p, ). This completes the proof. O

8. APPENDIX

In this appendix several lemmas related to Dirichlet integrals, Gamma and Beta
distributions are cited.
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Lemma 13. [Gupta and Song (1997), Lemma 1.1] Let X,Y be two random vectors
in R* such that X < Y, and f;,1 <i <d, be measurable functions. We then have

d
(47) (f(X), ..., fa(X)) = (f1(Y), ..., fa(Y)).
Lemma 14. [Gupta and Song (1997), Lemma 2.3] Let f be a non-negative mea-
surable functz'on Fora; >0,i=1,...,k, we have:

ai=1 g _ H§:1F(O‘i) - 221 do
‘/[OOO) in Hx d 1 - F(a) ‘/0 f( ) d ’

i=1 i=1
provided one of the integrals ezist.

The next lemma is a minor generalisation of Lemma 2.3 of Gupta and Song
(1997).

Lemma 15. Let f be a non-negative measurable function. We then have for any
p; >0 andai>0 i=1,...,k,

() P ) [ der o — Wm/f o
[0,00)k i=1 (Oz/pl i=1Di
and
k k 2k) a /p
(516) f(ZMz pi’)H|$ ?iil dry---dxp, = i / fla 2%/Pi=1 g
RF 57 i=1 (O‘/pz i= 1pz

provided one of the integrals exist.

Proof. Assume that the integral

k k
/ kf(fo")Hm?i_ldzl...dxk
[0,00)%

i=1 i=1

is finite. Changing the variables y; := 2,7 < k, and using Lemma 14 we obtain

1

I = — f(zyi)Hy?i/pﬁldyl“'dyk

Hi 1p7' 0,00 271 =1

= az/pl / fla)a™/Pi—

(Oé/pZ =1 Di
Now the equation (50) follows easily. O

Theorem 16. Let Y be a random variable with the distribution function H which
has the upper endpoint w € (0,00] and H(0) = 0. Let Z,; be a Beta distributed
random variable with positive parameters a,b being independent of Y, and T > 0 be
a fized constant.

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

B Ur o) = o T(a+0) T “ CH(u
61 POYL-Zul > uh = (o) P L (L) - )
it) If He MDA(®,),a > 0, then w = 0o and

(52) PY[L—ZuuV7 > up = (1+0(1) et DLOTOD) )y iy

rore+b+a/7)
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holds as u — oo
i) If He MDA(V,),a >0 and w = 1, we then have

P{Y[1— Zy)"'" > u}

F(a+1)T'(a+0)
ror(a+a+1)
Proof. The proof for the case 7 = 2 is given in Theorem 12.3.1, 12.3.2, 12.3.3 of

Berman (1992). The general case 7 > 0 is shown in Theorem 6.2 of Hashorva
(2006d). O

(53) = (14 o0o(1)) (tT(1—uw)*l—H(u)], utl.

Lemma 17. Let X,Y be two independent positive random variables with YP ~
Gamma(a,\),a,A > 0,p > 0. If X is reqularly varying with index v > 0, we then
have

. P{XY >u} I'(a+~/p)
54 lim ————— = ————=~¢(0 .
(54) uthe P{Y > u) Y 7(a) € (0)
Conversely, if the product XY is regularly varying with index v > 0, then X is also
regqularly varying with index v and furthermore (54) is valid.

Proof. The proof can be found in Lemma 6.1 of Hashorva (2006d) where the case
~v > 0 is considered. We sketch it below. If X is regularly varying with the positive
index v > 0, then (54) follows by Breiman’s Lemma (see for some deep related
results Denis and Zwart (2005)).

Suppose for simplicity that p = 1,A = 1. For any ¢ > 0 we may write by the
independence of X and Y

te e
P{XY >t} = m/o P{XY > t|Y = ta} exp(—tx)z® ' ds

= t“/o exp(—tv) dG(v),

where
1 S
G(s) == —/ P{X > 1/z}2* " dz, s>0.
I'(a) Jo
The assumption XY is regularly varying with index v > 0 means
(55) / exp(—tv)dG(v) = ¢t *77L(1/t), t— oo,
0

with L(x) such that lim;_,o L(Kt)/L(t) = 1,YK > 0. In view of Karamata’s
Tauberian Theorem (Feller (1966), Resnick (1987)) (55) is equivalent with

1

Glt) = ——— L), t—0,
®) Ila+~v+1) ®)
or equivalently
1
G(1/t) = — 7 TL(1/t), t— oo
A1) = g U, e
Consequently as t — oo
1/t T
P{X > 1/z}a*tdx = ¢t_“_711(1/t).

0 Pla+~v+1)



24

ENKELEJD HASHORVA, SAMUEL KOTZ, AND ALFRED KUME

Since P{X > z}x=%! 2 > 0 decreases monotonically in z for any a > 0 we get
applying the Monotone Density Theorem (Resnick (1987))

Plxs et = GBI e, oo,

thus the proof follows. O
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