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WEAK CONVERGENCE TO EXTREMAL PROCESSES AND RECORD
EVENTS FOR NON-UNIFORMLY HYPERBOLIC DYNAMICAL SYSTEMS

MARK HOLLAND AND MIKE TODD

ABSTRACT. For a measure preserving dynamical system (X, f, ), we consider the time series of
maxima M, = max{Xi,...,X,} associated to the process X,, = ¢(f"'(z)) generated by the
dynamical system for some observable ¢ : X — R. Using a point process approach we establish
weak convergence of the process Y;,(t) = an(M[ny — bn) to an extremal process Y (t) for suitable
scaling constants an,b, € R. Convergence here taking place in the Skorokhod space D(0, co)
with the Ji topology. We also establish distributional results for the record times and record
values of the corresponding maxima process.

1. INTRODUCTION

Consider a measure preserving dynamical system (X, f, 1), where X C RY, f: X — X is a
measurable transformation, and p is an f-invariant probability measure supported on X. Given
a measurable (observable) function ¢ : X — R we consider the stationary stochastic process
X1, Xo,... defined as

Xi=¢ofl, ix1, (1)
and its associated maximum process M,, defined as
M,, = max(Xy,...,Xpn). (2)

Under appropriate assumptions on the system (X, f, 1), there exist scaling constants a,, > 0
and b, € R and a non-degenerate limit function G(u) for which

nh_)rgo p{x € X an(My(z) —by) < u} = G(u). (3)

Beyond the distributional limit established in , here we consider the continuous time process
{Y,.(t) : t > 0} defined by

~Jan(Mpyg —bn) t>1/m
0= {an(Xl ~b,)  0<t<l1/n. (4)

For each n > 1, Y, (¢) is a random graph with values in the Skorokhod space (0, c0). Under
suitable hypotheses on (X, f, ) we prove existence of a non-degenerate limit process Y (¢) so

that Y,,(t) 4 Y (t) in D(0,00) with respect to the Skorokhod .J; metric. Here, 4% denotes
weak convergence (or convergence in distribution). The limit process Y (¢) will be the so called
extremal process which we now define.

1.1. Extremal processes and weak convergence. Consider a general probability space

(Q, B, 1), where B is the o-algebra of sets in the sample space Q. If X : @ — R is a ran-
dom variable, we let F'(u) := pu{X < u}, and define finite dimensional distributions:

k k
Fou,ay (w1, yug) = FO ( /\{ui}> plah ( /\{ui}) N () (5)
=1 =2
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with ¢ < ty < -+ < tx, and A denoting the minimum operation. Suppose that Yr(t) is a
stochastic process with these finite dimensional distributions, i.e.

[L{Yp(tl) < u,... YF(tk) < uk} = Ft1,...,tk (ul, - ,uk). (6)

By the Kolmogorov extension theorem such a process exists and is called an extremal-F' process.
A version can be taken in D(0,00), i.e. continuous to the right with left hand limits. It turns
out that Yz (t) is a Markov jump process, see [EKM| [R2, R3], and further properties include:
o Forallt,s >0, p{Yrp(t+s) < |Yp(s) =y} = F'(2) - 1iz>y-
o For all t,5 > 0, u{Yr(t +s) = Yr(t) | Yr(s) = y} = F'(y). Setting Q(y) = —log F(y)
implies that the holding time in state y is given by an exponential distribution with

parameter Q(y).
e If {¢;} denotes the sequence of jump times (or points of discontinuity) for Yz (¢) then

p{Yr(tiv1) <z | Ye(t) =y} = {1 —Q2)/Qy) = >y;

7
0 if x <. Q

Our main result is to show that for certain chaotic dynamical systems the process Y, () in
(4) converges (weakly) to an extremal-G process Y (). This is the first time extremal processes
have been used in the dynamical systems context. The mode of convergence to the extremal
process is in distribution on D(0, 00) with respect to the Skorokhod Ji-topology. To be precise,
let g1, = po Y, (t), so that for all measurable A C R, Y, }(#)(A) = {w € Q: Y, (t)(w) € A}.

Then Y, (t) A Y (t) in D(0, 00) if for all bounded continuous functions ¢ on (0, c0),
| @i [ ptadn
(0,00) (0,00)

The space D(0,00) consists of right continuous functions, with existence of limits to the left
(cadlag functions) [S]. To overview the construction of the Skorokhod Ji-topology consider first
the space DJ[a, b, and let || - || denote the uniform norm on [a, b], so that ||¢|| = sup,<;<p |©(t)].
Then a metric on D|a, b] is given by: o

dap (01, p2) = }ilrelg tllproh — w2 V[h—id|},

where A is the set of strictly increasing, continuous functions h : [a, b] — [a, b] such that h(a) =
and h(b) = b. The function id is the identity mapping. This metric is not complete, but an
equivalent (complete) metric can be constructed by a homeomorphism, see [R3, [S].

The construction carries over to ID(0,00) by use of the following metric: let 7, ¢ (z) denote
the restriction of ¢(z) to the interval [a, b], and define

do,oo (1, P2) / / H1 A dsi(rsepr,ms1p2)) dt ds.

Then convergence ¢, — ¢ in D(0, o) holds in the J; metric if do oo (¢n, ) — 0 at each continuity
point of ¢. We remark that similar metrics can be constructed on D(—o0,0) and D(—o0, 00).

2. MAIN RESULTS: WEAK CONVERGENCE TO AN EXTREMAL PROCESS.

As noted above, the heart of this paper is to prove that the process Y,, converges to a certain
extremal process. In this section we give the main results in this direction after defining the
relevant short-term and long-term mixing conditions that guarantee this convergence. In the
next section these results will then be interpreted in terms of record times and record values via
the Continuous Mapping Theorem.

We consider (X, f, ;1) a measure preserving system, and assume that p is absolutely continuous
with respect to Lebesgue m with density p (note that this condition could be removed in line
with [FET2]). Within this article, unless otherwise stated we consider observable functions of
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the form ¢(x) = ¢ (dist(x, Z)). Here Z is a chosen point in X, and ¢ : [0,00) — R is a measurable
function with sup,¢jg o0y ¥(v) = 1(0).

2.1. Probabilistic mixing and recurrence conditions. Let S denote the semi-ring of sub-
sets whose elements are intervals of type [a,b) for a,b € RT, and let R denote the ring generated
by S. So for every A € R, there exists & € N, and intervals Iy, ..., I} € S such that A = U;I;. To
fix notation, for any o € R and I = [a,b) € S we have ol = [aa,ab), and [ +a = [a+ o, b+ «).
This notation extends in a natural way to any A € R. For A € R, we let

M(A) = max{X;,i € ANZ}.

In the case A =[0,n), we have M(A) = M,.
Given this setup, the probabilistic condition we define first concerns that of mixing and
asymptotic independence of maxima in different blocks. We make this precise as follows. Given

0<zy <z9 <--- <, suppose that ug) > ug) > > ug) are such that

np{ X1 > u®} = 2, VE <7 (8)

Definition 2.1. We say that condition Dr(u%k)) holds, if for any disjoint collection of sets

Al,...,Areiﬁ:

i (1X1 > o} VM (AL +1) < s, M(Ay +1) <ty })
= ({ X1 > uno}) p ({M (A1) S upi,. .., M(Ar) S upypt)| < y(n,t),

where ny(n,t) — 0 for some integer sequence t, = o(n), and for each i, uy; denotes any one of
the u,(f), (1<k<r).

In the next definition, we consider the frequency of exceedances of the X; (in a probabilistic
sense) over a threshold sequence {u,}.

Definition 2.2. We say that condition D;(uglk)) holds for a sequence {u%k)} if
n/k
lim limsupnz,u ({Xl > ul® X; > u,@}) =0. 9)
j=2

k—00 n—oo

In the case where it is known that (3)) holds for given sequences {ay}, {b,} and non-degenerate
distribution function G(u) we can usually take

ugk) () = a;lel(efx’“) + by, (10)

in the above definitions. This is certainly true in the i.i.d case, and for a wide class of dynamical
systems. In fact when this scaling rule applies it is more natural to re-write and assume the
representation

nu{X1 > u/an + by} — —log G(u), (11)
i.e. to replace zx by —log G(u) for some u € R. The limit relation becomes a consequence
of (rather than the converse) and is known as the Poisson approzimation, see [EKM].

We briefly compare our conditions with previous ones. In the classical probability literature
there were conditions D and D', see [LLR], but Freitas and Freitas [EF, [FFT1], inspired by Collet
[C] converted these to conditions more straightforwardly checkable in a dynamical context. In
conjunction with these conditions are then used to imply the limit law in . Condition
Dr(u%k)) is very similar to D3(u,) used in [FETI, Section 4] (itself similar to D(u,) in that
paper): the only difference being the multiple thresholds u%k) for each given n leading to a
slightly stronger condition on the mixing. Also D;(uq(lk)) is nearly identical to D'(uy,) in [FETI],
but in this case the different thresholds do not add any real strength to the condition since they
are each checked independently. The similarities between the conditions here and in [FETI]
are strong enough that by examining the proofs (most importantly of the D condition), any
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dynamical system to which the old conditions have been shown to apply can quite easily be seen
to satisfy our new conditions.

Theorem 2.3. Suppose that (X, f, 1) is a measure preserving dynamical system, and suppose
that there exist sequences {an}, {bn} and a non-degenerate function G(u) such that holds.

Suppose that for any r > 1, and any sequence {x;,i < r}, condition Dr(ugk)) holds together with

D;(u%k)) Then the process Yy (t) = an(Mp,) — bn) converges weakly to an extremal-G process
Y (t) in D(0,00) (endowed with the Skorokhod Jy topology).

We make several remarks about Theorem First note that the hypotheses on (X, f, 1) as
stated are quite weak. However to check conditions D, (uq(lk)) and D;(uglk)) in specific applications
we usually require absolute continuity of p and estimates on the recurrence time statistics (e.g.

ergodicity and/or decay of correlation estimate). We discuss this in Section 4l A further remark

is that conditions Dr(ugc)) and D, (uglk)) are sufficient conditions to ensure convergence to Y (t).
In the i.i.d case, existence of the limit alone is enough to ensure convergence, see [R3].
Thus in certain situations we might expect the conclusion of Theorem to hold under weaker
hypotheses. We discuss this further in Section [6]

Equation in itself imposes regularity conditions on the invariant density of u and on the
form of the observable ¢(x) = ¢ (dist(x, Z)). For linear scaling sequences {ay}, {b,} there turn
out to be three non-degenerate types for the distribution function G, namely Gumbel, Fréchet
and Weibull [EKM]. We make the following remark detailing how these types can arise, and for
the precise computations see e.g. [HNTI].

Remark 2.4. Suppose that (X, f, 1) is a measure preserving system, for given T € X the
invariant density p(Z) lies in (0,00) and for any r > 1, and any sequence {x;,i < r} condition
Dr(u%k)) holds together with D}(u%k)) We have the following cases.
(i) If X, = —log(dist(f"~'(x),%)), then Yo(t) = M, — logn converges weakly to the
extremal-G process Yg(t) in D(0,00). In this case G(u) = e~ 2@,
(i) If X, = dist(f"1(x),)"% for a > 0, then Yy, (t) = n~“Mp,y converges weakly to the
extremal-G process Yg(t) in D(0,00). In this case G(u) = e~ 2P(@u""
(ili) If Xp = C — dist(f"'a, 2)* for a > 0, then the process Yy (t) = n® (M, — C) converges
weakly to the extremal-G process Yg(t) in D(0,00). In this case G(u) = e 2P@(wW®,
In each case, D(0,00) is endowed with the Skorokhod Jy topology.

Given the extremal process Yg(t) its (path) inverse is defined by:
Y& (t) =inf{z : Y(z) > t},

where the domain of Y5~ is the left and right end-points of G. Given Y, (t) = an(Mp,yq — bn),
denote the inverse path process by Y, (t). We have the following result.

Theorem 2.5. Suppose that (X, f, 1) is a measure preserving dynamical system, and suppose
that there exist sequences {an}, {bn} and a non-degenerate function G(u) such that holds.

Suppose that for any r > 1, and any sequence {x;,i < r} condition DT(uq(q,k)) holds together with

D, (u,(zk)) Then the process Y, (x) converges weakly to the inverse extremal-G process Y/ (t) in
D(E), (endowed with the Skorokhod Jy topology), where E C R is the domain of definition of G.

For example, in Theorem [2.5| we take E = (—00,00) in the case of the Gumbel distribution.
For the Fréchet and Weibull distributions we take E = (0,00) and E = (—o0, 0) respectively.

3. THE DISTRIBUTION OF RECORD TIMES AND RECORD VALUES

Given the processes Y (t) and Y5 (), we describe next the distribution of their jump values,
i.e. the locations of their discontinuities. This has natural application to the theory of record
4



times and record values which we describe as follows. Consider the original processes {X,,},
{M,}, and let 71 = 1. Define a strictly increasing sequence {73} via:

Tk = inf{j > Tp—1: Xj > Mj_l}. (12)

Then this sequence {75} forms the record times associated to the process M, namely the times
where M, jumps. The corresponding record values are given by the X;, = M, . For the process
Yo (t) = an(Mppy — by), we see that the jumps of Y, (t) occur precisely at the times t, = 74/n
where 7 is a record time. The jump values Y, (tx) are then the (normalised) record values
an(Xr, —by). We shall use point process theory to describe the distributional behaviour of these
jump times and jump values.

3.1. Overview of point process theory. To study extremal processes and their corresponding
jump processes we use a point process approach. We recall some general properties of point
processes, see [R3, Chapter 3|. Let (€2, B, u) be a probability space, where B is a o-algebra
of subsets of Q. Let E C R? be a state space, with Borel o-algebra £. The set E is the
region in which points will be defined. Given a sequence of (vector-valued) random variables
X; : Q — E, consider the quantity £ = ) 2, 0x,, where §, is the Dirac measure at . Then
£ (Q,B,pu) = (My(E), Mp(E)) defines a point process. The set My(E) is the collection of
point (counting) measures m on E, with m(A) < oo if A C E is compact. The set M,,(E) is the
corresponding o-algebra of subsets of M,(E). Thus given A C E, {(A) € N is itself a random
variable associated to the sequence {X;}, i.e., given w € Q, and A C E,

£:=E(Aw) =) bx,)(A) = i : Xi(w) € A}.
i=1

Of interest to us are the special class of point processes known as Poisson random measures
(PRM). We say that a point process £ is a PRM with mean measure A if the following hold:
(1) For all A € €&,
/\( A)k e—MA)
pEA, ) =) = 2210
(2) If A;nA; =0 for all i,j € {1,...,m}, and all m > 1 then {(A1),...,&(A,) are
independent random variables.
The mean (or intensity) measure \ satisfies A(A) = E({(A)) for all A € £. If we can write
A= [,~(t)dt, then we call v(t) the intensity of the process &.
We now consider convergence of a sequence of point processes. A sequence {&,} of point

processes converges in distribution (or converges weakly) to a point process § in M, (E) if for
any finite collection By, ..., By, of bounded Borel sets in E with u(£(0B;) =0) =1,

(fn(Bl)vé‘n(BQ)u s 7§R(Bm)) - (f(Bl),f(BQ), s 7£(Bm))

To prove such convergence for sequences of (simple) point processes it suffices to check the
following criteria due to Kallenberg [K]:

(a) E(&,(B)) — E(&(B)), where B is a semi-closed rectangle in E.
(b) p{&(B) =0} — p{&(B) = 0} for all finite unions of semi-closed rectangles B C E.

In the definition above, we take semi-closed (and disjoint unions) of intervals of the form (a, b]
for subsets of R, while in R? we take semi-closed (and disjoint unions of) rectangles of the form
(a,b] x (c,d].

Next we discuss vague convergence of measures, and convergence of certain transformations
of measures. These concepts will be used in Section [5| We say that a sequence of measures {uy, }
convergences vaguely to p (written pu, 5 w), if [ gdu, — [ gdpu for all continunuous functions g
that are compactly supported. In general vague convergence does not imply weak convergence,
e.g. fn = On (the Dirac mass at n € N) converges vaguely to pu = 0, but not weakly. For point

processes, there exists a vague metric which makes M, (E) a complete metric space.
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To study weak convergence of certain functionals of point process we will make use of the
Continuous Mapping Theorem (CMT). Consider metric spaces M and M’ and let p be a prob-
ability measure. A function h : M — M’ is a.s. continuous if the set of discontinuities of h has
p-measure zero. Suppose that &, A ¢ in M, then the Continuous Mapping Theorem asserts

that h(&,) LN h(§) in M’ provided h is a.s. continuous.

3.2. The record time and record value point processes. We now state distributional
results for the record-time and record-value jump processes. For the process Yy, (t) = an (M, —
by), recall that t;, = 7;/n are the jump times. ie. where X, > M, 1. The jump values are
given by Y (tx). We consider the following two point processes (defined on subsets of R):

Ry = 25% LxsMyyy Vei= Zéyn(ﬂc/")’ (13)
=1 T

the former is the record time process and the latter is the record value process.

Theorem 3.1. Suppose that (X, f, 1) is a measure preserving dynamical system, and suppose
that there exist sequences {an}, {bn} and a non-degenerate function G(u) such that holds.

Suppose that for any r > 1 and any sequence {x;,i < r} condition Dr(ugk)) holds together with
D;(u%k)) We have the following cases:

(1) The point process R, converges weakly to the point process R on state space (0,00). The
process R is a PRM with intensity v(t) = 1/t. i.e. for any 0 < a < b < co:

O a k a
Jim i {Rn(a,b) =k} = (lg(,z!/)) "

(2) The point process V,, = ka Oy (7, /m) converges weakly to the point process V on state
space E C R (the domain of G ), where V is a PRM with intensity measure Ay given by

Av ([a,b]) = —log(—1log G(b)) + log(—log G(a)).
Hence Theorem implies that the process R,, converges to a PRM R on FE = (0, 00) with
intensity 7(t) = 1/t irrespective of the underlying distribution function G. We remark that if

item (1) of the Theorem H holds for a particular observable ¢ : X — R, then R, 4 R holds
for any injective and monotone increasing transformation of X;. By contrast, the limit process
V,, does depend on G, and hence on the form of ¢. We do not consider all possibilities, but
remark that in the case of G being the Gumbel distribution,
(b _ a)kef(bfa)

k! '
This would apply to the dynamical process X,, = — log dist(f"~!(z), ). We remark further that
the process V,, determines the jump times for inverse process Y5 (t).

nh—g)lo p{Vn(a,b) = k} =

4. APPLICATION OF RESULTS

In this section we give an overview of dynamical system models that fit within our assump-

tions, namely Dr(u%k)) and D;(uglk)) As mentioned above, conditions of this type have been
considered in many recent papers. In most applications it is the short-range condition which is
hardest to prove, and as noted above, once the usual short range condition is proved, Dq’"(ugﬂ)) fol-
lows immediately. Checking that the long-range mixing condition D, (u%k)) holds follows almost
exactly as usual, namely via decay of correlations:

We say that (X, f, ) has decay of correlations in Banach spaces B; versus Bsy, (DC), if there
exists a monotonically decreasing sequence O(j) — 0 such that for all p; € B and all p9 € Bs:

/gpl-¢20fjdu—/cp1dy/cp2du
6
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where || - |5 denotes the norm in space 5.

If this condition holds and Bs contains indicator functions on balls with norm of order the
measure of the ball, and ©(j) decays fast enough then it is easy to prove Dr(u,(lk)). When this
doesn’t happen, there are approximation arguments (eg. [Gul]) to derive the same result.

In checking condition D). (u,({“)) the form of the observable is of significance, and in most ap-
plications observables take the form ¢(x) = v(dist(z, Z)) with dist(-,-) the Euclidean metric.

Checking D;(uq(f)) is then reduced to understanding the recurrence statistics for asymptoti-
cally shrinking balls. For other types of observables with general level set geometries, checking
D, (u%k)) (and its variant) becomes a much harder problem.

We will list a set of dynamical systems to which our results apply, where the details of how
to check our mixing conditions are essentially the same as in the references given.

4.1. Expanding interval maps. The simplest example is the tent map f(z) =1 — |1 — 2z,
defined for = € [0,1]. In this case v = Leb, and the system has exponentially decaying O(j) as
defined in condition (DC) for B; = Lip and By = L*°. The much more general case of Rychlik
maps was considered in [FETI]: here B; = BV and By = L.

4.2. Non-uniformly expanding maps: rapid mixing. Consider the quadratic map f(x) =
ax(1 — z), defined for x € [0,1] and parameter set a € [0,4]. For a positive measure set of
parameters it is known that v is absolutely continuous with respect to Lebesgue measure and
condition (DC) holds for ©(n) = 6, (some §p < 1). Our conditions can be shown to hold using
ideas from [C].

4.3. Intermittent maps with polynomial decay of correlations. Consider the class of
intermittent type maps f : [0, 1] — [0, 1] which take the form

z(1+2%2%) f0<z <3
f(@) = e 1
2z — 1 if 5 <z <1,

with @ € (0,1). This system admits an absolutely continuous invariant measure v and condition
(DC) applies, with ©(n) = O (nlfé), see [Y2]. Our conditions hold as in [HNTT], namely there

is an explicit value agp € (0, 1) such that conditions D, (u%k)) and D). (ugf)) hold for all a € [0, avp).
We remark that it is the methodology used in the actual checking of the conditions that leads
to the permissible range of «, and the bound «g. It is a conjectural on whether we can take
ap = 1, see Section [6]

5. GENERATING EXTREMAL AND JUMP PROCESSES FROM POINT PROCESSES

Our approach to proving Theorems and is to consider weak convergence of point
processes &, (defined on subsets of the plane) and apply the CMT. As before we suppose that
there exist constants ay, b, and a non-degenerate function G such that nu{X; > u/a, + b,} —
—log G(u), and therefore have in mind a dynamical system (X, f, 1) with absolutely continuous
invariant measure p, and observable function ¢(x) = v (dist(z, z)), with ¢ : RT — R regularly
(or slowly) varying. The key tool is the following theorem.

Theorem 5.1. Suppose that (X, f, 1) is a measure preserving dynamical system, and suppose
that there exist sequences {an}, {bn} and a non-degenerate function G(u) such that holds.
Suppose that for any r > 1, and any sequence {x;,i < r} condition Dr(uglk)) holds together with
D;(u%k)) Then the point process &, = D iy 0y with z(i,n) = (L, an(X; — by)) converges
weakly to a PRM in state space E = [0,00) X R whose intensity measure X\ = Leb x A\g with
Ac([a, b]) = log G(b) —log G(a).
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We shall postpone the proof of this theorem to Section [7] as it relies heavily on conditions

D, (u,(zk)) and D;(u%k)) We now show how the main theorems follow from Theorem and the
CMT. Our approach follows that of [R2] [R3] and an outline is as follows. Let M and M’ be two
metric spaces with associated metrics d and d’ (resp.). A main difficulty is showing when a given
map h: M — M’ is a.s. continuous. An element £ € M is a discontinuity of h if there exists a
sequence {&,} with d(&,,&) — 0 but d'(h(&,), h(£)) # 0. The map is a.s. continuous if the set
of discontinuities £ € M has p-measure 0. This agrees with the usual notion of (dis)continuity,
although we must keep track of the underlying metrics being used. For definiteness, consider
the case where M = M, (E) for some E C R™, (m > 1), and M’ = ID(0, 00). We take d to be the
vague metric and take d’ to be the Skorokhod .J; metric. To show a.s. continuity of h , we must
show that d'(h(&,), h(€)) — 0 for all sequences &, with &, — &, and for p-a.e. £ € M. Applying

the CMT will then imply that h(&,) % h(€) for all such sequences &, - €.

Proof of Theorem[2.3 Given the planar point process & := Y o, Oty let Hy = Mp((0,00) ¥
R) — D(0, 00) be the real valued function defined by H;(§)(t) = sup{y; : t; < t}. Then H; maps
point processes to D(0,00). If £ is a PRM then as is shown in [R3, Chapter 4] the map H; is
a.s. continuous with respect to £. This is achieved by taking any sequence {&,} with &, 5 ¢
(i.e. converging vaguely) and showing that d, ,(h(&,)(t), h(€)(t)) — 0 for any 0 < a < b < oo.
Checking the latter is sufficient to prove convergence in D(0, 00).

In the case where £ is a PRM with intensity measure A = Leb x Ag, (where A\g([a,b]) =
log G(b) —log G(a)), then H;(£)(t) has finite dimensional distributions which coincide with that
of an extremal-G process Y (t). Hence for the process &, defined in Theorem the CMT

asserts that Hq(&,)(t) 4 (&)(t), and so Y,(t) converges weakly to an extremal-G process
Ya(t). O

Proof of Theorem[2.5 Given a planar point process & := Y =, d(t;,4:) consider the function Hy
defined by H2(&)(t) = inf{¢; : y; > t}. This function is again a.s. continuous with respect to a
PRM ¢ [R3, Chapter 4]. If in particular £ is a PRM with intensity measure A = Leb X A\g, (and
Aa([a,b]) = log G(b) — log G(a)), then Hy(&)(t) has finite dimensional distributions equivalent
to those of Y5 (t) (the inverse of Y(t)). Hence for the process &, defined in Theorem the

CMT asserts that Ha(&y,)(t) A H5(&)(t), and so Y,;(t) converges weakly to Y (1).
We remark that it is tempting to apply H; and then a mapping H with H(y) = y© for
y € D(0,00). However this latter map is not continuous on D(0, c0). O

Proof of Theorem [3.1. We first consider item (1), and the process R,. Consider the subset
D(0,00) of D(0,00) consisting of functions which are constant between isolated jumps (i.e.,
the jumps do not accumulate anywhere in (0,00)). For an element Y (t) € fD(O,oo), let Hs :
D(0, 00) — M, (0, 00) be the counting function: H3(Y (t)) = ), 6+, (0,t), where ¢; are jump times
for Y(t). As shown in |[R3] the function Hj is a.s. continuous when restricted to functions on
D(0, 00). This is achieved by taking a sequence y, € D(0,00) converging to y € D(0,00) (with
respect to J; metric), and then showing that Hs(y,) — H3(y) in the vague metric on M, (0, 00).
The basic observation here is that closeness of the graphs of y,, and y (in the J; sense) implies
that their discontinuities are close. Hence the corresponding point masses of H3(y,) and H (y)
are close (in the vague metric sense).

If Y (t) is an extremal-G process, then H3(Y (t)) isa PRM on (0, oo) with intensity v(t) = 1/t.
Hence to get the required convergence result for R,, we apply the composition Hs o Hy to the
planar point process and then the CMT.

Now consider item (2), and the process V,. As in the proof of item (1), we again consider
the function H3, but this time apply it to elements of Y (t) € D(—00,00). The corresponding
process H3(YS )(t) = > ; 0y, is a PRM with mean-measure A([a,b]) = —log(—logG(b)) +
log(—log G(a)). Hence to get the required convergence result for V,,, we apply the composition
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Hs o Hy to the planar point process sequence {&,}. This composition is a.s. continuous with
respect to the PRM &, and hence we apply the CMT. O

6. DISCUSSION

In this article we have developed a general approach to prove convergence to extremal pro-
cesses for chaotic dynamical systems. We have also established consequential results such as
determining the statistics of record events. We now make several remarks about the wider
applicability of our results and scope for future investigations. Firstly our results apply to

dynamical systems that satisfy the Dr(u%k)) and D;(u%k)) conditions. For a wide class of non-
uniformly expanding dynamical systems, such as those considered within [C| [FETT, HNTTI] our
results apply. We note that these conditions are sufficient for our results. If these conditions fail
to hold then it is possible that the conclusions of our results still hold. This might be the case
for certain non-mixing systems, such as suspended flows considered in [HNTT]. Furthermore, we
might ask on whether it is possible to by-pass the checking of conditions D, (u%k)) and D, (u,(lk))
to obtain our convergence results. An assumption on the existence of an extreme distribution
such as is still expected to be required. However, our results would then apply to a broader
class of systems where a link between extremes and return time statistics is known, see [FETT].

For hyperbolic systems with attractors (i.e. those that support Sinai-Ruelle-Bowen (SRB)
measures) then we expect similar conclusions to hold on the existence of an extremal process.
For related results on extremes for hyperbolic systems, see [CC| [GHN] [Z]. To study extremal
processes and records for these systems further work is required. Particular issues include the
actual checking of the conditions DT(u%k)) and D;(u%k)), and controlling the regularity of the
SRB measure y (or regularity of the observable function) to ensure existence of a non-degenerate
limit function G.

It is possible to investigate further situations where D;(u%k)) fails, for example in the case of
observable functions maximised at periodic points. For such observables the limit function G
in incorporates an extra parameter known as an extremal index, and for dynamical systems
this has been recently studied, for example in [FET3|]. To ensure convergence to a corresponding
extremal process, alternative conditions to D). (u%k)) would need to be formulated.

The results we have stated about extremal processes and records are not exhaustive. Combin-
ing Theorem 5.1 with the CMT we can obtain results about the distribution of inter-record times
(i.e. tit1 —t;), the jump sizes (Y (ti+1) — Y (¢;)), and the distributions governing the maximum
inter-record times/jump sizes, see [R2, [R1, [R3]. For systems that satisfy conditions Dr(ugﬂ)) and

D, (uglk)) the joint asymptotic distribution of maxima can also be derived, see [LLR], Section 5.6].
In other directions beyond the scope of this work, we should mention that planar convergence
of point processes to a PRM (i.e. conclusions similar to that of Theorem have been used in
the study of convergence to Levy processes for certain dynamical systems, see [T].

Finally we note that our results are all on distributional convergence. In the i.i.d case almost
sure convergence results for records is known. For an i.i.d process {X,,}, let 7,, denote the time
to the n’th record (as in ((12))), and W,, the number or records observed up to time n. Then
almost surely we have (7,)'/™ — e and W,,/logn — 1. For dynamical systems we conjecture
that similar results hold. For the maximum process, recent work on almost sure convergence
is established in [HNT2]. In the i.i.d case, almost sure convergence for records is proved by
embedding the maximum process M, into the extremal process Y (t) for t € N. However, for
dependent processes driven by dynamical systems new ideas are required.
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7. PROOF OF THEOREM [B5.1]

It remains to prove Theorem [5.1| and we do this as follows. In the first instance we show in

Proposition |7.1  how conditions D,«(ugﬁ)) and D, (u,) can be used to obtain asymptotic indepen-
dence of blocks of maxima on disjoint intervals. Using this result, we then apply the criteria of
Kallenberg to prove the theorem via a thinning construction as used in [LLR].

7.1. Asymptotic independence of maxima on disjoint intervals. We need to show that
the behaviour of maxima in disjoint intervals is approximately independent. For dynamical

(k)

systems, condition D,(uy’) as used in [LLR] is not readily verifiable, and hence we propose
condition Dr(ugk)) instead, inspired by [FETI1]. As mentioned in Section 4} such a condition
can be easily checked for dynamical systems once information on decay of correlations is known.
However we must show that this condition leads to the same conclusion in order to apply the
thinning constructions of [LLR], which is the conclusion of the following result.

Proposition 7.1. Suppose that p € N and A = ﬂgzllj, where I; = [aj,b;). Let x > 0 for

k=1,...,p and for each 1 < k < p, (u%k))n be such that nu(Xo > u%k)) — x. Assume that

conditions Dz’,(u%k)) and Dp(ugﬁ)) hold. Then

p p
p | L) <y | = TLe 0o,
j=1 j=1

The proof of this proposition is technical and extends the ideas presented in [FFT1], Section
4]. We postpone the proof until Section

7.2. Thinning constructions for point processes. As a first step we consider the notion of
an independent thinning of a Poisson point process £, see [LLRL Section 5.5]. We say that a
process é is an independent thinning of £ with parameter p € (0,1), if for every point of &, there
is a probability p that this point is retained in é . An elementary argument shows that if £ has
intensity 1, then é has intensity p.

Suppose now that the sequence r; < --- < z, is defined, and u,(f) is such that nu{X; >

(1) (r)

ugzk)} — xg. Then u,’ > --- > uy’. Fix horizontal lines Lq,..., L, in the plane, and define
5;’;21 to be the Dirac mass concentrated at the point on Lj; whose horizontal coordinate is j/n.

The actual position of each Ly is not important provided their (vertical) order is preserved as
described below. Given k < r, we let fﬁlk) denote the point process

k) _ N~ 50 |
no 5]/71 1{Xj>u51k)}’
j=1

and let én => 5,2’“). Notice that for each k, if a 5,2’“) has a point at location j/n, then each

&(Ll) has a points at j/n too (for all [ > k). This follows by the ordering of u%k).

We next define the point process & = Yore1§ (k) where {£*)} is a sequence of (independently)
thinned Poisson point processes, each having points on respective lines Ly, with L1 > Lg > --- >
L, (ordered in vertical height), and with corresponding intensity parameter x;. In particular,
for each k, £€*) is an independent thinning of ¢+ with probability parameter p = z, /Tpt1-
We have the following result:

Proposition 7.2. Suppose that (X, f, 1) is a measure preserving system. Suppose for anyr > 1,
and any sequence {x;,i < r} condition Dr(u%k)) holds together with D;(uglk)) Then the point
process én defined on lines {Ly}}_, (as described above) converges weakly to the point process f
on (0,1] x R.
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Remark 7.3. For ease of exposition we prove convergence on (0,1] x R. The method of proof
extends to versions converging on state space (0,00) X R. In this case we require the Dr(ug,,k))
and D;(uq(lk)) conditions to hold for sequences of the form {u,(lk) (may)}, (for allm > 1). Here

{u%k) (zi)} is the sequence defined in (§).

Proof of Proposition|7.3. Using the criteria of Kallenberg it is sufficient to check the following:
(a) E(&.(B)) — E(f(B)), where B is of the form (a,b] x (¢,d], for ¢ < d, 0 < a < b, and
b<1.
(b) p{&, =0} — p{€ =0} for all B = U;j(A; x C;), where A;, C; are semi-closed intervals
as described in (a) above, and with A; x C; disjoint.
Checking these conditions follows [LLRL Section 5.5] as applied to dependent processes. In
particular checking part (a) is straightforward and is done as follows. We suppose that B :=
(a,b] x (c, d} intersects lines Ly, ..., L; for 1 < s <t < 7. Then &,(B) = h_, ((a b]) and

£(B) =k _. €M ((a,b]). The expectation of the latter is (b — a) > 5_, xx. Taklng expectations
of the former we obtain:

ZE /fn B) 1y ooy | = (Inb] = [nal) > pf X1 > ul)}
k=s

t
T ~
~nb—a)d — = E((B)).
k=s
We now check part (b) where Proposition [7.1]is used. Write B = U;(A; x Cj), with A; = (aj, bj],
and C; = (cj,d;]. By a rearrangement, we can express B as U;(a;, b;] x D;, with (a;, b;] disjoint,
and D; a finite union of semi-closed intervals. Hence

(€(B) = 0} = (Eu(E) = 0},

where E; = (aj,b;] x D;. For each j, we take Ly, to be the lowest line intersecting E;. By the

thinning construction of &,,

{€n(B)) = 0} = {617 ((a5,b;)) = 0}.

This corresponds to the set {M(([a;n], [bjn])) < ug;}. We can now immediately apply Proposi-
tion [L.1] to conclude that

({€x(B) =0} — exp q — Z(bj — aj)ak, ¢ = p{€(B) = 0}.

O

7.3. Concluding the proof of Theorem [5.1] Given Proposition we now show that the
process &, = 2221 d.(i,n) converges to a P01sson process on the plane with intensity measure
A = Leb x Ag, with Agla,b] = log G(b) — log G(a). The argument is purely probabilistic and
follows [LLRI Section 5.7]. We give the main steps. It is convenient to work with the process
n = > i>1 0w(in) With w(i,n) = (£,u,1(X;)). Recall that the functlon up () is determined via
the limit relation nu{X: > un(z)} — z (from (8§)), and hence if (10) applies then w(i,n) =
(L, —log G(an(X; —by))). We show that én converges to a Poisson process & in state space
(0,00) x (0,00), with Lebesgue as the intensity measure. A simple change of measure argument

then shows that ¢ is a PRM with the corresponding intensity measure A.
11



Continuing with the proof, and by Kallenberg’s criteria it is sufficient to check items (a), and
(b) as specified in the proof of Proposition (for a suitable collection of disjoint semi-closed
rectangles). If B = (a,b] x [¢,d), then

E(én(B)) = E Z5w(j,n)(3) = ([nb] — [na])p{c < u,' (X1) < d}
j>1

~ (b — a)p{un(c) < X1 < un(d)} ~ (b— a)(d — o) = E(E(B)).

To show (b), we consider the event {£,(B) = 0}, where (as before) B = U;(A; x C;), with
A; = (aj,bj], Cj = [¢j,d;), and Aj x C; forming a disjoint collection. By a rearrangement,
we can express B as Uj(aj, bj] X Dj, with (aj, d;] disjoint, and D; a finite union of semi-closed
intervals. Indeed we can also make the simplifying assumption that B = U; (A x D;) for A =
(a, b, since the proof essentially is the same otherwise. So writing B = [JjL, (A x D;), with
Dj = [x9j—1,x2;], for all j < m, and some sequence z1 < - -+ < T,
m
{a(B) =0} = N {7V (4) =@ ()}, (14)

j=1

where 57(1])(/1) =t <n:l/nc A uy(zj) < Xy}, ie. €9 counts the number of times of an
exceedance ¢ < n of uy(z;) where £/n € A. The decomposition in corresponds to the fact
that we cannot have any X, with u,(22;) < Xy < un(22j—1), and therefore an exceedance of
Up (z2;) implies an exceedance of uy,(z2;—1).

)

The processes fﬁf meet the criteria of the thinning processes used in Proposition and so:

(ED(A),..., &2 (4) = (€W (A),....£B™(4)),

SN

where convergence is in distribution. The distributions £U) (1 < 7 < 2m) correspond to the
successively thinned Poisson processes defined in Proposition and we obtain

pén(B) = 0} — | [(HEPV(A) =¥ (A)} | . (15)

j=1

To compute the right hand side of , we use the thinning properties of the £U). Note first of
all that

p (€emDa) = gem)) = 3 (el =)t Y (xm)k

k! T
=1 2m

— o~ (@am—z2m-1)(b—0a) 7

and by successive thinning we obtain for j,,—1 < jm:

" { <§(2m*1)(A) _ 5(2m) (4) = jm) n (6(2m73)(A) _ £(2m*3) (A) = jm_1)} =

($2m(b_a))jme—x2m(b—a) < Jm ) <$2m_3>jm—1 <1 - me_2>jmjm—1
Jm! Jm—1/) \T2m-1 Tom—1

Summing over all 0 < j,—1 < jp < 00, we obtain

Y { (5(2m—1)(A) = §(2m) (A)) N E(Qm_?’)(A) _ g(gm_3) (A)) _

exp{—(b — a)(x2m — Tom—1 + Tam—2 — T2m—3)}

We can clearly iterate this, and a formula for the general case is given by:
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w { ﬁ (5(2k—1)(A) _ 5(2k)(A) _ ]k)} _
k=1

— Tok— Toh—
o k=1 2k—1 2k—1

The probability of the event in is then obtained by summing together all probabilities in
with 0 < j; < js < ... < jm. By an iterative method we obtain

ﬂ{f FD(A) = ¢9(A)} | = exp{=D_ (w9 — w25-1)(b— )} = exp{—Teb(B)}.
j=1
This completes the proof.

8. PROOF OF PROPOSITION [7.1]
We must first adapt [FFT1, Lemma 4.2]:

Lemma 8.1. (a) Given sets Ay, ..., Ay C [0,00) and By D Ay, let ¢ := #{j e N: j €
B; \Al} and (ui);"zl CR,

I (ﬂ{M(Ai) < ui}) ({M(& Su}n ﬂ{M Uz’}> ‘
i=1

S p(M(A1) < ur) — p(M(Br) < ) <X > ua),

(b) For w € N, assuming min{x : z € A;;i = 1,...,w} > r+t, for Ag = [0,r + 1), for

u' >0,
| {M(Ao) < u}ﬂﬂ{M <u} | —p é{M(Aj)@j}
+Zﬂ {X>u}mﬂ{M < uj}
gQTSM({X>u’}ﬂ{X¢>u'})—|—t,u(X>u’).
P

Proof. For the first part, the first equality is an elementary argument, while the final inequality
follows from (4.1) in [FFTI, Lemma 4.2].

The second part follows as in (4.2) of [FETI, Lemma 4.2], itself a minor adaptation of [FF|
Lemma 3.2]. O

Proof of Proposition [7.1. We closely follow the proof of [FETT], Proposition 1].

Let h := 1nfje{17m7p}{b aj} and H := [sup{z : v € A}|. Take k > 2/h and n sufficiently
large. Note this guarantees that if we partition n[0, H] N Z into blocks of length 7, := [n/k],
Ji = [Hn —rp,Hn), Jo = [Hn — 2rp, Hn — 1y),..., Jgr = [Hn — Hkry,n — (Hk — 1)ry,),
Jik+1 = [0, Hn — Hkry,), then there is at least one of these blocks contained in nl;. Let
Se = S¢(k) be the number of blocks J; contained in nl, minus 1, that is,

Sy = #{jE{l,...,Hk}:Jj CnIg}—l.
13



So Sy =>0Vle{l,...,p}. Setip:=min{j € {1,...,k}: J; Cnly}. Then J;,, Jij41,. .., Ji,4+s, C

nly. Now, fix £ and for each ¢ € {ip_pi1,...,ip—py1 + Sp—rs1} let
B; = U Jj, Jf=[Hn—irp, Hn — (i — 1)1y, — t,) and J} := J; — J;
j= Zp 0+1

for t, = o(n) given in D,(uy). Note that |J}| = 7, — t,, and |J/| = t,. See Figure 8 for more of
an idea of the notation here.

1
0 Hn
nl; nl, y nlp g ~ - nlpq nl,
/ ~
/ ~
/ * ] \
[ | | | CJi Jiy | [ > I
| | | | | ! | | | |
Jip-I 1 Spia I Ji le—l +
B

FI1GURE 1. Notation

(49 _

For the first part of the proof, we write u;;’ = uj. Then for any v’ € R

/-1
I <{M(Bz') <d'in (ﬂ{M(nfp—m) < Up—i+1}>>

=1
{—1
_ (1 —Tn/l(X > ul)),u ({M(Bl ) u}ﬂ (ﬂ{M nIp 1+1) Up— z+1}>> ‘

=1
/-1
< u({M(B) u'} N (ﬂ{M nlp—it1) < up— z+1}>>

i=1

/—1
— W ({M(Bll) <u (ﬂ{M nIp z+1) Up— l+1}>>

=1

/—1
+ (X > ) <{M(Bv:—1) <uin <ﬂ{M(”Ip—z’+1) < Up—z‘+1}>> '

-1 -
I ({M(Bz’) <u'}n (ﬂ“{M(”Ip—iH) < Up—z‘+1}>>

=1

/—1
—u ({M(Bl_ ) u}ﬂ (m{M nIp z—i—l) Up— z+1}>>

=1

Tn—tn—1

/—1
+ Y. n <{Xj+Hnirn >} N {M(Bi—1) <u'} N (ﬂ{M(nIp—m) < Up—i+1}>> '
7=0

i=1

_l’_

/—1
(rn = tn)u(X > ') <{M(Bv:—1) <uin (ﬂ{M(”Ip—i-H) < Up—z‘+1}>)

i=1
14



Tn—tn—1 -1
- > n <{Xj+Hn—irn >u'y N {M(Bi-1) <u'}n (ﬂ{M (ndp—i+1) < up— z+1})> ‘
7=0 i=1
+ (X > ).

We next apply Lemma (b) to the first sum in absolute value above. Since B; = J;UB;_1 =
JFUJ!UB,_1, we can translate the sets in the first two terms here back by Hn — ir, and with
Ji — (Hn —iry) = [0,7,) taking the place of A in our lemma, and correspondingly shifting the
terms in the sum there by d; = (j + Hn —iry). Then (also shifting terms in the second absolute
value by d; and using the invariance of ),

/—1
I <{M(Bz‘) <din <ﬂ{M(n1p—i+1) < Up—i+1}>>

=1

-1
— (1 - TnM(X > u/)),u, <{M(Bz_ ) u } N (m{M nIp H—l) Up— H—l})) |
=1
Tpn—tn—1
<2rn—tn) Y. p({X > W} {X; > u'}) +tep(X > o)
j=1

rn—tn—1

iy

{—1
—,u({X>u'}ﬁ{M(Bi_1 dj) <u'}n (ﬂ{M (nlp—iy1 — dj) < up— Z+1}>>’

=1
+ tpu(X > o).

1
p(X > ) <{M(Bz'1) <u'in (ﬂ{M(nIpi+1) < Upi+1}))

=1

Now using condition D, (uy), we obtain

/-1
Iz <{M(B,~) <d'in <ﬂ{M(nIp—i+1) < Up—i+1}>>

i=1

—1
— (I =rap(X > ) <{M(Bi—1) <wu (ﬂ{M nlp—it1) < up— z+1}>> ‘
=1
rpn—tn—1
< 2(ry — ty) Z p({X >N {X; > u'}) + 2t,u(X > ')+ (rp — ta)y(n, tn).
j=1
Set
rn—tn—1
Yen(W) =20 —tn) > p({X >0} {X; > u'}) + 2t0pu(X > ) + (rn — tn)y(n,tn).
j=1
By the definition of u; = wu, j, we may assume that n and k are sufficiently large so that
F(X >wuj) <2and [1 —r,u(X > u;)| < 1 which implies

1
p <{M(BSp_e+1> S Up—g41} N (ﬂ{M(nIp—i-H) < up—i+1}>>

i=1
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/-1
= (L= rnp(X > uppy1)) ({M(BS,,m—l) < up—g1} N (ﬂ{M<”Ip—i+1) < Up—z‘+1}>> ‘

i=1
< Tipn(up—et1),

and

/—1
p <{M(Bspe+1) Stp—gg1} N (ﬂ{M(nIp—i—H) < Up—z‘+1}))

i=1

/—1
— (L= rpp(X > up_r41))?p (\[M(Bspmz) < up—pr1} N (ﬂ{M(”IpiH) < Upi+1}>> ‘

=1

<

1
I <{M(Bspe+1) < Up—g41f N (ﬂ{M(nIpiH) < upi+1}>>

i=1

-1
— (1= (X > upgy1))p <{M(Bsp_z+1—1) <upgy1}N (ﬂ{M(nIp—z‘H) < Up—i+1}>> ‘

=1

i=1

1
p <{M(Bsp_z+1—1) S Up—g41} N (ﬂ{M(nIp—H—l) < up—i+1})>

-1
— (1= rnp(X > up—r41)) 1 <{M(Bsp_e+1—2) < Up—g1} N (ﬂ{M(nIp—i—H) < up—i+1}>> |

i=1
<20 g (up—es1),
Inductively, we obtain

/—1
p <{M(Bsp_z+1) < tp—pa} N (ﬂ{M(nIp—i—H) < up—i+1}>>

i=1

-1
— (L= rppt(X >y g1)) %o (ﬂ{M(nIp_Hl) < Up—z‘+1}> ‘
=1

< Spr41 T (Uup_eq1).

Using Lemma [8.1fa),

J4
7! (ﬂ{M(nIp—i+1) < up—’i-l—l})

=1

-1
— (1= rpp(X > 1)) 41 p (ﬂ{M(”IpiH) < upz'+1}> |
=1

N

14
7] (m{M(TLIpi+1) < Upi+1}>

i=1

-1
—p (*{M(Bsp_m) < Up—r41} N <ﬂ{M(nIpz‘+1) < Upi+1}>> ‘

=1

+

/—1
1 <{M(Bsp_e+1) < tp—p1} N <m{M(nIp—i+l) < Up—i+1}>>

i=1
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/—1
— (1= rpp(X >y 1))+ p (ﬂ{M(”fp—m) < Up—z‘+1}> ‘
=1

N

¢
H <m{M(”Ip—i+1) < “P—iﬂ})

=1
{—1
— 1 ({M <Uf£;{é+1<]i) < Up_g+1} N (ﬂ{M(nIle) < Upi+1}>> ‘

i=1
+ Sp—t41 T (Up—r41)
<27 (X > uppy1) + Sper1 T (Up—r41)-

For the next step we estimate

0
I <ﬂ{M(nIp—i+1) < Up—i+1}>

=1

=2
= (1 =rnp(X > up—é+1))sp7£+l(1 = (X > Up—€+2))5p4+2/£ (m{M(nIle) < upiJrl}) ‘
i=1

<

4
1) (m{M(nIpi+1) < upi+1})

i=1

/—1
— (1 =rpu(X > up—é—i—l))sp_gﬂﬂ (m{M(nIp—i—H) < up—i-l-l}) ‘

=1

L= rap(X > )| Tt

/—1
p (ﬂ{M(nIp—iH) < Up—z’+1}>

i=1

—2
— (1= rpp(X >y 1)) P=42p (ﬂ{M(”Ip—iH) < Up—z‘+1}>

i=1

<2y, (u(X > up—pg1) + (X > up_p42)) + Sp—r1 Lo (Up—r41) + Sp—r42 T (Up—r42)

Therefore, by induction, we obtain

¢ p
I (m{M(nIp—H-l) < up—z‘+1}> - H (1= rp(X > uy))%

i=1 j=1

p p

<2 > (X > ) + Y S g (uy).

j=1 j=1
Now, it is easy to see that S; ~ k|[;|, for each j € {1,...,p}. Consequently, recalling u, ; = u;,

» P S;
i li 1 X NS — li li (1 - {EJ X j ) J
k—1>r—|{loo n—1>1}—1<>0 Jj=1 ( Tnu( - uj)) k_1>1.11_loo n—l>g-loo j=1 k N( i UJ)
p L -
o n WML SIANLI § (R
= am nETOszl (1 . bJ e U])) T ng&loojzl (1 ) ?> ) 31_11 o
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To conclude the proof it suffices to show that

p p
k:grfoo ngrfoo 2ry z:l 'U'(X > u'ﬂvj) + 231 Sj’rk’n (u”,j) =0.
J= J=

We start by noting that, since npu(X > uy ;) — x; > 0,

2x;
li lim 2r,u(X )= lim =L =0.
k—1>r—‘£loo n—1>r-‘£loo rnﬂ( - um]) k:—1>I—iI-1<>o k 0

Next we need to check that for each j =1,...,p

rn—tn—1

Jm  lim 2k (r, — ) Zl PHX > g} N {XG > ung}) + 260X > un,j)
]:

+ k(ry, — tn)y(n,t,) = 0.

Recall that ¢, = o(n) is given by Dp( %k)) Now, observe that for each j = 1,...,p and every

k € N, we have lim;,_,c kt,u(X > u%])) = 0. Finally, we use Dp(uq(lk)) and D;(u,(lk)) to prove
that the two remaining terms also go to 0. O
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