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Abstract

This thesis is concerned with two classes of evolving random graph models in random
environment: preferential attachment models with additive fitness, as originally defined
in [51], and weighted recursive graphs, as defined in [71]. These models are generalisa-
tions of affine preferential attachment models and random recursive trees, respectively,
and the random environment represents the inhomogeneity naturally present in real-
world networks. In this thesis we study the properties of these models to understand
the effect of the random environment on the evolution of the graph, and we indicate
how and why the behaviour of the models in random environment differs from the
classical models. In particular, we focus on the behaviour of the degree distribution
and the maximum degree of these models.

For the preferential attachment model with additive fitness we consider a heavy-tailed
fitness distribution and observe a phase transition in the tail exponent of the fitness
distribution with respect to the behaviour of the degree distribution and maximum
degree. When the fitness distribution has a light tail, we observe behaviour similar
to the classical models in the sense that one of the old vertices attains the maximum
degree irrespective of fitness, whereas significantly different behaviour is observed for
sufficiently heavy-tailed fitness distributions, in which case the maximum degree vertex
has to satisfy the right balance between fitness and age.

For the weighted recursive graph model we consider a wide range of vertex-weight
distributions for which different behaviour can be observed. For distributions with
unbounded support we observe that the maximum degree vertex again has to sat-
isfy the right balance between a high vertex-weight and age. For distributions with
bounded support we observe behaviour similar to the random recursive tree, at least
to first order. Higher-order corrections of the maximum degree are highly dependent
on the underlying vertex-weight distribution and here the behaviour can again differ
significantly from what is observed for the random recursive tree.
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Chapter 1

Introduction

1.1 Models for real-world networks

In many areas of science, the objects or systems of interest consist of a large number
of individual parts or components that are linked in a particular way. Often, beyond
understanding what the individual components are, what they behave like and how
individual components are linked, the structure and patterns of the connections can
provide crucial insight into the behaviour of the system as a whole as well. As an
example, the Internet consists of computers and other devices linked by cables, and the
structure of the Internet as a whole has implications on the routes that information
and data can take and hence on the efficiency of the communication of information and
data.

The structure of the connections between components of a system can be represented
as a network, or a graph in mathematical terminology. A graph G consists of a set of
vertices V(G) and a set of edges E(G) C {{u,v}|u,v € V(G)}. The vertices represent
the components of the system (e.g. people in a social network) and the edges represent
the connections between nodes/agents in the networks (e.g. people who are friends).
A graph G is directed when edges have an orientation (a hyperlink in the World Wide
Web points from one webpage to another) or undirected when edges have no such
orientation (a friendship between two people in a social network).

According to Newman [116], real-world networks can be roughly divided into the fol-
lowing four classes:

(1) Technological networks: Physical infrastructure networks that form the back-
bone of modern technological societies, such as the Internet, telecommunication
networks and power grids.

(2) Information networks: Networks consisting of items of data linked together in a
certain way, such as the World Wide Web and citation networks.

(3) Social networks: Networks in which the nodes represent people and the links
represent some kind of relation between them, such as (online) friendship networks
and collaboration networks.

(4) Biological networks: Networks observed in biological systems, such as the brain
and protein interaction networks.

In the last decades there has been an increasing interest in complex networks and their
behaviour from a large numbers of scientific areas. The growth in computational power



and availability of high-quality data have enabled the improvement of empirical studies
of complex networks, which in its turn re-incentivised the study of complex networks
from a theoretical perspective. Network research aims to describe the properties real-
world networks exhibit as well as understand why these properties are exhibited.

As many real-world complex networks are large and highly irregular, it is not possible to
understand them from a global perspective, even with the computational possibilities
available today. Rather, researchers aim to describe and understand these networks
from a local perspective, using local properties and describing local rules to govern
the connectivity among vertices. These rules often are probabilistic due to the un-
predictability of how connections are formed in real-world networks and to account
for the complexity of these networks. Moreover, it allows for an understanding of
the macroscopic behaviour of the system that arises from the microscopic behaviour.
Probability theory can be an effective and useful tool to understand complexity and to
derive macroscopic behaviour from probabilistic microscopic rules. As a result, random
graphs are a natural way of modelling and understanding real-world complex networks.

In this thesis, we present the findings of our research related to two particular classes
of random graph models: preferential attachment models with additive fitness, and
weighted recursive graphs. These models are generalisations and extensions of well-
known existing random graph models, and our aim is to show why these models show
different and more rich behaviour compared to the existing models and how exactly
this behaviour differs. We first summarise the existing literature in this introduction
to obtain a clear understanding of real-world networks and present an overview of the
state-of-the-art models, to then provide the connection to the models which we focus
on in this thesis.

1.2 Universal properties of real-world networks

Though probability theory and random graph models can aid in the understanding
of complex networks, it is not a priori apparent what such models should look like.
The empirical study of real-world networks provides an insight in the properties such
models should exhibit in order to reflect the structures and patterns observed in the
real world. This kind of research has sparked new interest in models for complex
networks, especially since it turned out many of the ‘classical’ models in random graph
theory do not exhibit the properties observed in many real-world networks. Further on,
when discussing several random graph models, we focus on whether these properties
are indeed exhibited by these models.

Perhaps somewhat surprisingly, it turns out that certain properties can be observed
in a wide range of complex networks describing systems in very different contexts.
Price [123] argues that the frequent observation of these properties in such a wide
range of contexts can point towards universal mechanisms that govern the formation
of such complex networks, which offers a further incentive to understand what these
properties are and why and how they arise. We discuss a couple of these well-known
properties here.

Scale-free property

The degree of a vertex v € V(G) is defined as the number of edges incident to v, or,
more formally, {u € V(G) : {v,u} € E(G)}|. In a directed graph G, the degree is
defined as the sum of the in-degree and out-degree, which are the number of edges
oriented towards v and the number of edges oriented away from v, respectively.



Many real-world networks are said to exhibit the scale-free property, which is a way
of saying that their degree distribution follows a power-law distribution. That is, the
proportion pg of vertices with degree k scales as a regularly-varying function with a
negative exponent —7, where 7 is coined the power-law exponent. Hence,

pr =L(k)k™" or logpr =log(¢(k)) — Tlogk, (1.2.1)

where ¢ : N — R, is a slowly-varying function, i.e. lim, ,o ¢(cx)/¢(x) = 1 for any
fixed ¢ > 0. As a result, since limy_, o ¢(k)/logk = 0 for any slowly-varying function
¢, pr. against k yields an asymptotically straight line on a log-log plot with slope —7.
See Figure 1-1 for an example of the degree distribution in a collaboration network of
condensed matter physicists.

Due to the slow decay of a power-law, a very large variability of degrees can be observed
in such networks. Lacking a typical ‘scale’ for the degrees, such networks have been
coined scale free. More formally, a scale-free network is a network that exhibits a
power-law degree sequence as in (1.2.1). Such networks were first observed by Price in
1965 in a network of citations between scientific papers [124]. According to Price, the
in-degree distribution showed a power-law exponent 7 between 2.5 and 3, later to be
determined at 7 = 3.036 [123]. The Faloutsos brothers were the first to investigate the
degree distribution of the Internet [54], estimating that 7 ~ 2.15 — 2.20. Beyond these
particular examples, many other scale-free networks have been studied as well, most of
which were found to exhibit the scale-free property with 7 € (2, 3) (see e.g. [2, 6, 34, 134]
and [116] and the references therein).

Tail distribution (Condensed Matter Physics)
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Figure 1-1: The tail distribution of a collaboration network within the field of condensed
matter physics. The network consists of 23133 researchers who collaborated on papers
in the period January 1993 until April 2003, and 93497 edges. An edge is created when
two researchers ¢ and j collaborate on a paper in the aforementioned time period.
The plot represents the tail distribution of the number of collaborators of a researcher
selected uniformly at random and is presented on log-log axes. Data from Stanford
Network Analysis Project [94].

Other than a power-law degree distribution, the presence of a small but significant
number of vertices with unusually high degrees can be observed in scale-free networks



as well, as a result of the high variability of the degrees. These so-called hubs play
an important role in the structure and performance of scale-free networks and are of
particular interest in this thesis. For example, many, though not all, scale-free networks
are resilient to the removal of randomly selected vertices: The average distance between
nodes and the fraction of vertices in the largest connected component in the graph are
robust to the random removal of vertices. When thinking of real-world applications,
this is a positive result for malicious attacks against power grids, communication net-
works and other essential infrastructure in today’s society, but a negative result for
vaccinations against viruses and other diseases.

As an example, [6] discusses the resilience of the Internet to the removal of vertices.
Here, simulations show that the network remains unaffected by removal of 2.5% of
all vertices when selecting these vertices randomly, confirming the claim made above.
However, after a targeted removal of 3% of the vertices with the highest degree, frag-
mentation of the network occurs. This would imply the loss of connectivity among the
vertices in the network and, as a result, the loss of communication via the Internet.
The observed behaviour can be explained by the fact that a large proportion of all
the vertices has a small degree and hence plays an insignificant role in the connectiv-
ity of the network. The hubs with their relatively large degree are the cause of the
well-connectedness of the network and hence explain the fragmentation when removed.
In other examples of networks where the degree distribution p; decays not as a power
law but as a stretched exponential, this difference in fragmentation due to a different
removal strategy is not observed in simulations [6]. In such networks, the degrees are
much more homogeneous so that a typical vertex has a degree more comparable to the
degree of the best connected vertices in the network. As a result, both the removal of
randomly selected vertices and the high-degree vertices leads to a monotonic decrease
of the connectedness of the network.

Critique of power-laws

The occurrence and observation of the scale-free property in many real-world networks
has incited a tremendous effort to construct mathematical models that reflect and
explain this behaviour. On the other hand, there has also been a critical discussion
about the validity of the observations and measurements of real-world networks. In
particular, the measurements that lead to power laws in the Internet have received a
significant amount of criticism.

As the Internet is decentralised and distributed, it is hard to measure the Internet as
a whole. Often, an algorithm known as traceroute is used to obtain measurements of
the structure of the Internet. Traceroute sends messages from a fixed source to a fixed
destination, and provides details of all routers visited on the messages’ path, as well
as the direction of the path. As a result, traceroute uncovers structures within the
Internet.

The main critique of the traceroute algorithm, however, is that it is subject to a sam-
pling bias. Lakhina et al. use traceroute on certain sub-graphs of an Erdés-Rényi ran-
dom graph and power-law sequences can be observed from the data [93]. As we discuss
in Section 1.3.1, the Erdés-Rényi random graph model does not exhibit a power-law
degree distribution, implying that the observed measurements can only be due to the
traceroute algorithm. Similar results were obtained by Achlioptas et al. [2] and Clauset
and Moore [33] on Erdds-Rényi random graphs and random regular graphs.

Of course, there are ample examples of networks which can be observed as a whole and
for which the complete degree sequence can be measured. In such cases it is harder to

4



refute the measurements themselves. Still, it is not trivial to then conclude the degree
sequence follows a power law. Estimators can be biased leading to incorrect estimates,
see for example [137] which provides theoretical justification of using particular esti-
mators for the tail exponent.

A recent criticism of scale-free networks by Broido and Clauset considers a large number
of real-world network datasets in [27] and compares the degree sequences obtained from
these datasets against power law, log-normal, exponential and Weibull distributions.
Table 1.1 provides the conclusions from their analysis, and shows that in many cases
the alternative density was accepted for the degree sequence in statistical tests, which
lead Broido and Clauset to state that “scale-free networks are rare”.

This paper has generated a lot of discussion, as well as criticism. Most notably, Barabasi
provides an in-depth review of the paper in a blog post on his website providing critique
on both a conceptual and technical level [12], and in [135] Voitalov et al. consider a
much more general class of power-laws rather than just the pure power law ck™7 for
constants ¢ > 0,7 > 1 considered by Broido and Clauset (see also [73] for a clear
discussion on the matter). Finally, Voitalov et al. conclude: “If we relax the unrealistic
requirement that degree distributions in real-world networks must be pure power laws,
and allow for real-world impurity via regularly varying distributions, then upon the
application of the state of-the-art methods in statistics to detect such distributions in

empirical data, we find that one can definitely not call scale-free networks ‘rare’.”

In this thesis we shall study models which are able to not only produce power-law
degree distributions, but a very large range of degree distributions including the ones
listed in Table 1.1, which points to its potential use in a wide range of applications.

Alternative f(z) x Mpy, | Inconclusive | My
Exponential e\ 33% 26% 41%
Log-normal Lexp{ — (logz — p)?/(20%)} | 12% 40% 48%
Weibull exp{ — (z/b)"} 33% 20% 47%

Power law with cut-off T - 44% 56%

Table 1.1: Percentage of network datasets for which the likelihood-ratio test favoured
the power-law model Mpy,, the alternative model My, with density f(x), or neither.
Table from [27, Table 1].

Small-world property

Another property of many real-world complex networks is that distances between ver-
tices are, on average, very small in terms of the network size. The typical distance
in a network is defined as the graph distance between two vertices that are selected
uniformly at random. Let Vi, Vo € V(G) be two vertices selected uniformly at random
and let dg(-,-) denote the graph distance metric on the graph G. The typical dis-
tance then equals dg(V7, V2). Due to the randomness of the vertices Vi, Va, the typical
distance provides information on all distances in the network, even when G itself is a
deterministic graph. Networks which have a typical distance of logarithmic order in the
size of the network are known as small worlds. Networks with an even smaller typical
distance, for example of double logarithmic order, are known as ultra-small worlds.
An example is provided in Figure 1-2, where the distribution of the typical distance
within the largest connected component in a collaboration network of condensed matter
physicists is shown.

Small typical distances were first observed empirically by Milgram in [107] in 1967, who
conducted a social experiment in which 60 subjects in Wichita, Kansas, U.S.A. were



sent a letter and asked to deliver this letter to a person living at a specified address
in Cambridge, Massachusetts. However, participants were only allowed to pass the
letter to personal acquaintances, either directly or via a “friend of a friend”. Though
only three letters actually reached the desired target, it only required on average six
intermediaries to get the letter to the correct person. In later studies, Milgram was
able to increase the success rate of the experiment significantly whilst retaining the
original conclusion. This small-world phenomenon, later also coined the “six degrees of
separation” is a direct result of the underlying network topology and has been observed
in many other networks as well since Milgram’s study.

In 2001, Dodds et al. performed a similar experiment, now with emails instead of
physical letters. Data was recorded on 61.168 individuals resulting in 24.163 email
chains. Again, the average number of intermediaries was six [45]. Backstrom et al.
studied distances in the Facebook network, as well as their evolution over time, in
2012. They found the average distance to stabilise around 3 — 6 with an average of
4.74, resulting in 3.74 degrees of separation on average [10].

Graph distance in largest component (Condensed Matter Physics)
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Figure 1-2: The proportion of distances between pairs of vertices in the largest con-
nected component in a collaboration network within the field of condensed matter
physics. The network consists of 23133 researchers who collaborated on papers in
the period January 1993 until April 2003, and 93497 edges, with 21363 researchers
and 91342 edges in the largest connected component. An edge is created when two
researchers ¢ and j collaborate on a paper in the aforementioned time period. The
average distance is 5.352153 and the diameter is 15 (the SNAP finds a diameter of 14
based on samples over 1000 nodes, we compute the exact diameter here). The plot
represents the probability distribution of the distance between two researchers ¢ and j
selected uniformly at random from the largest component. Data from Stanford Net-
work Analysis Project [94].

Clustering

Clustering measures the level of transitivity present in a network. That is, when vertex
v is connected to v and u is connected to w, the level of transitivity describes how likely
it is for v to also be connected to w. Transitivity is often observed in many real-world



networks, most notably social networks, though often not perfect but partial (not all
direct neighbours of a vertex are neighbours themselves). (Partial) transitivity makes
it much more likely that ‘a friend of my friend is also my friend’, rather than to be
connected to a random individual from the population.

To quantify the level of transitivity or clustering, one can compute the clustering coef-
ficient of a graph G = ({1,...,n}, E). First, let

We = Z Li(ig), k) eE} Ag = Z (i), (k) (i k)€ EY
1<4,5,k<n 1<4,5,k<n

denote the number of wedges and triangles present in the graph, respectively (note that
each wedge is counted twice and each triangle counted six times). Then, the clustering
coefficient is defined as

Cp= 26 (1.2.2)

the proportion of wedges for which the closing edge to form a triangle is also present.
As a result, it can be thought of the probability that two neighbours of a randomly
selected vertex are neighbours as well. Alternatively, one can define the local clustering
coefficient of a vertex i € {1,...,n} as

1

- 1 i) (i . ,
di(d; — 1) IS%;@ {(0,9),(.k), (G, k) €E}

Ca(i) ==

which denotes the fraction of wedges of which ¢ is the centre vertex for which the
closing edge to form a triangle is also present, and where d; is the degree of vertex 1.
Another clustering coefficient, also known as the average clustering coefficient proposed
by Strogatz and Watts [138], can then be defined as

1 @ ,
Cl = - > Cali).
i=1

This is an average of all local clustering coefficients, and we note that this definition is
not equivalent to the one in (1.2.2). Cf is often larger than Cg due to the fact that
vertices with low degree contribute more to the average value C{;, so that C is often a
better characterisation of the transitivity present in networks with many vertices with
low degree.

Real-world complex networks exhibit clustering in the sense that Cg (or Cf;) is bounded
away from zero for large n. Newman provides a lot of examples of social, technological,
biological and information networks in which clustering is observed [118]. To mention
a few: In a film actor collaboration network analysed, C¢ = 0.20,Cf, = 0.78 and in a
particular electronic power grid, Cg = 0.10,Cf; = 0.08. In the collaboration network
for condensed matter physics, of which the degree sequence and typical distance are
analysed in Figures 1-1 and 1-2, respectively, Cq = 0.107, Cf, = 0.6334 [94].

1.3 Random graph models

The high variability in how vertices can form connections in real-world networks has
lead to the use of random graphs to model real-world networks. These models can be
roughly split into two categories: static random graph models and evolving random
graph models. Where the former model networks of a fixed size and provides a ‘snap-
shot’ in time of a network, the latter model networks that grow over time. Here, we
discuss some of the well-known random graph models and some of their properties.



1.3.1 Static random graphs

Static random graphs are created on a set of n vertices. One is then interested in,
among other things, the structural properties of these graphs as n tends to infinity.
Though this provides insight into how these models behave when they are large in size,
there is no direct correlation between the graph of size n and the graph of size n+1. As
a result, the properties of such models do not always arise naturally but are more often
imposed, which makes them phenomenological models. We describe some well-known
examples here.

Erd6s-Rényi random graph

The Erd6s -Rényi random graph was proposed independently by Solomonoff and Ra-
paport in [131], Gilbert in [62] and by Paul Erdés and Alfréd Rényi [48], after whom
it was later named. The precise model definition in the three papers varies somewhat,
but all are strongly related.

In the Erdés-Rényi model we take n vertices and connect every pair of vertices ¢,j €
{1,...,n} independently with some fixed probability p € [0, 1]. Erdés and Rényi proved
several properties of this random graph model when p = A\/n and A is a fixed positive
constant. First, it is clear that the degree of each vertex i € {1,...,n} follows a
binomial distribution with n — 1 trials and success probability p = A\/n. As a result,

2k
lim P(Degree of i equals k) = e k € Ny,

n—00 kl’

yielding a limiting Poisson degree distribution. Since e ™*\*/k! is much smaller than
k™7 for any 7 > 0 when k is large, it follows that the Erdés-Rényi random graph model
is not a scale-free network.

Furthermore, Erdés and Rényi show the existence of a phase transition of the size of the
largest connected component expressed in the mean degree A\. When A < 1, the largest
connected component is of order logn, whereas the largest component is of order n
(and is also the unique component of this size) when A > 1 (see [49, 50, 48]).

Though the scale-free property is not satisfied by the Erdés-Rényi random graph, it
is a small world when a largest component of order n exists, i.e. when A > 1. Then,
as Newman discusses in [116], the typical distance is of order logn/log A. Finally, as
all edges are present independently, it is not reasonable to expect clustering in the
network. Indeed, the clustering coefficient as defined in (1.2.2) is of order 1/n (see
e.g. [72, Exercise 4.9]).

Inhomogeneous random graphs

The Erdés-Rényi model, as discussed above, is not a good model for real-world net-
works, among other reasons due to the fact that it is not scale free. The Erdés-Rényi
graph is egalitarian in the sense that all its vertices are, in distribution, identical. It
thus fails to model the heterogeneous nature of many real-world networks.

To incorporate the lacking heterogeneity in the Erd&s-Rényi model, several models
which we classify here as inhomogeneous random graphs have been introduced. These
models aim to generalise the Erdds-Rényi random graph model and introduce more
heterogeneity to the individual vertices in the graph by using vertex-weights. Each
vertex i is assigned a weight w;, and an edge (i, j) is present, independently of all other
edges, with a probability proportional to the product of w; and w;. Examples of such
models are the generalised random graph introduced by Britton, Deijfen and Martin-



Lo6f in [26], the Chung-Lu model [31, 32], and the Norros-Reitu model [119]. Bollobds,
Janson and Riordan introduced the most general model in 2007 in [19].

The vertex-weights quantify the ability of a vertex to form edges, and they can be
thought of as the expected degree of a vertex. A vertex with a large weight is more
likely to form edges with other vertices than a vertex with a small weight, resulting in
degrees that are not (necessarily) equal in distribution.

Though inhomogeneous random graphs do not produce graphs that are scale free and
small worlds in general, such graphs can be obtained when, for example, sampling the
weights from a power-law distribution, see e.g. the analysis of the model introduced by
Bollobés, Janson and Riordan [19]. When the weights follow a power-law distribution,
typical distances are either of logarithmic order when the power law has finite variance,
yielding a small-world model, or of double logarithmic order when the power law has
finite mean but infinite variance, yielding an ultra-small-world model (see [19] and [73]
and the references therein). The clustering coefficient converges to zero as the graph
grows infinitely large, see e.g. [20, 73, 77].

Configuration model

The configuration model, first introduced by Bollobds in [17] to study properties of
random regular graphs and later generalised by Molloy and Reed in [108, 109], is a
random graph model that is based on a predetermined degree distribution. One fixes a
sequence of degrees d1, ..., d, and proceeds to draw a graph uniformly from all graphs
with said degree sequence. This can be obtained by assigning each vertex i € {1,...,n}
d; half-edges and pairing half-edges uniformly at random to create edges. We note that
the order of the pairing does not influence the distribution of the graph obtained, since
the process of pairing half-edges is exchangeable. In such graphs it is possible for self-
loops (edges from a vertex to itself) and multiple edges between a pair of vertices to
arise. Van der Hofstad discusses the probability of obtaining simple graphs for the
configuration model, as well as techniques to create a simple graph by deleting or
switching edges in [72].

As one can choose a degree distribution for the random graph created by the configu-
ration model, it is possible to obtain a scale-free graph simply by imposing a power-law
degree distribution. Furthermore, when the degree distribution is a power law, Van
der Hofstad, Hooghiemstra and Znamenski [52, 76] and Van der Hofstad, Hooghiem-
stra and Van Mieghem [75] study typical distances in the configuration model. They
observe that such scale-free graphs are small worlds when the power law has finite
variance [75], ultra-small worlds when the power law has finite mean and infinite vari-
ance [52], and that typical distances are bounded when the power law has an infinite
mean [76]. The cluster coefficient vanishes in the erased configuration model (where
self-loops and multiple edges are deleted), though it does not vanish in when self-loops
and multiple edge are retained and 7 € (2,7/3), as established by Van der Hofstad,
Van der Hoorn, Litvak and Stegehuis [77] and Newman [116]. This is mainly due to
the fact that triangles are counted ‘multiple times’ due to the high number of multiple
edges.

Small-world model

Strogatz and Watts introduced the small-world model in [138] as a way to interpolate
between completely deterministic and completely random graphs, as well as to take into
account the underlying geometry that forms the basis for many real-world networks.
One starts with a regular graph of size n in a cycle where each vertex connects to its
k nearest neighbours, and rewires each edge independently with some fixed probability



p, selecting the new recipient of the edge uniformly at random. The case p = 0 yields
a regular graph, p = 1 yields an (almost) completely random graph (as only one of
the vertices of a rewired edge is altered, it is not considered ‘fully’ random), whilst
p € (0,1) allows for a mix of deterministic edges to nearest neighbours and random
edges that (typically) form long-range connections or ‘short-cuts’.

In the case that p = 0, the typical distance is rather large (of order n/(2k)), whereas
the case p = 1 reminds us of the Erdos-Rényi model in which typical distances are of
logarithmic order, see [116]. On the other hand, clustering can be observed when p = 0
(as long as k& > 2) but not when p = 1. The essential quality of this model is that
both clustering and small distances can be observed for a significant range of values
of p € (0,1), due to the fact that logarithmic distances can already be observed for
moderate values of p close to zero, whilst clustering can be retained even for values of
p close to one.

However, the degree distribution of the small-world model does not reflect degree distri-
butions observed in real-world networks well, as it decays exponentially in the degree
size [116]. Moreover, the dichotomy of short-range and long-range edges present in
the model is generally speaking not an accurate representation of real-world networks,
where often many edges with intermediate ranges are present. As an example, think
of friendships in a social network, where certain friends live in your direct vicinity, i.e.
short-range connections and some might live in a different country, i.e. long-range con-
nections. However, one often also has connections in neighbouring towns or cities, in
cities at a greater distance, and in different provinces/states within the same country,
which act as the intermediate-range connections.

Hyperbolic random graphs

The structure of many real-world networks is based on an underlying geometry, think
of social networks, distribution networks and transportation networks. This geometry
plays a role in the connections the vertices of the network form, and a multitude of
models aims to incorporate this geometry. Here, we discuss one of these models, known
as the hyperbolic random graph.

Introduced by Krioukov, Papadopoulos, Kitsak, Vahdat and Boguna in 2010, the model
consists of n vertices in the disk of radius R = 2log(n/v), where v > 0 is a model
parameter and can be interpreted as the average degree. The vertices i € {1,...,n}
can be represented by their hyperbolic polar coordinates (r;,6;) where the 6; are i.i.d.
uniform in (—m,7) and the r; are ii.d. from a distribution with density fo r(r) =
asinh(ar)/(cosh(aR) — 1), where « is again a model parameter and controls the scale-
free exponent [92].

The hyperbolic random graph model has been shown to exhibit the scale-free property,
the small-world property as well as non-vanishing clustering. Gugelmann, Panagiotou
and Peter [66] prove the hyperbolic random graph model exhibits the scale-free property
with exponent 2a+ 1 and also show the clustering coefficient is bounded from below by
a positive constant with high probability as n tends to infinity. The latter result has
recently been improved by Fountoulakis, Van der Hoorn, Miiller and Schepers in [58],
where convergence in probability to the exact constant is proved. Abdullah, Bode
and Fountoulakis [1] prove that the largest connected component is ultra-small when
a < 1, establishing the small-world property, and Miiller and Staps [113] show that the
diameter of logarithmic order.

An interesting question is how to embed real-world networks in the hyperbolic plane and
how to interpret the hyperbolic geometry in real-world settings. Though the hyperbolic
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random graph has many of the properties one would desire in a network model, it is
not yet quite clear how the hyperbolic model can be used to effectively map real-
world networks, a difficult and very relevant question. The Internet has been mapped
to the hyperbolic plane in [16] and serves as the best known example. Komjathy and
Lodewijks [88] provide an equivalence between hyperbolic random graphs and geometric
inhomogeneous random graphs, where the position of vertices in the hyperbolic plane
is translated into a Euclidean position and a vertex-weight, which could possibly allow
for a more intuitive interpretation of the hyperbolic geometry. It is interesting to see
more examples of such mappings as research on this topic continues.

1.3.2 Evolving random graphs

The models discussed in Section 1.3.1 provide excellent tools for understanding and
studying the structural properties of networks, e.g. large and small components, degree
distributions, typical distances, etcetera. Also, such models are able to serve as models
for real-world networks. However, all these models exhibit particular features as they
are fixed from the outset: the number of vertices and edges, degree distributions or
expected degrees, the existence and size of giant components and other structural
features can often be chosen as desired.

Though these phenomenological models, used to recreate desired properties, are very
interesting and useful in their own right, they do not provide insight into the question
why the properties observed empirically in real-world networks arise, for example scale-
free degree distributions or small typical distances.

The models described here are generative network models, or evolving random graphs.
These models grow or evolve through the sequential inclusion of vertices and edges to
the network, and connections established between vertices are again governed by simple
local rules. Though it is not possible to prove, it can be suggested that these rules (or
similar generative mechanisms) govern the formation of real-world networks when the
structures of these network models are similar to the structures observed empirically
in real-world networks.

We discuss some well-known examples of evolving random graphs.
Vertex copying model

Kleinberg, Kumar, Raghavan, Rajagopalan and Tomkins introduce the vertex copying
model in [87] as a model for the World Wide Web, based on the process of content-
creation on this network. They aimed for their model to capture the fact that some
page creators on the Web link to other websites without regard of the content and
topics already present on the Web, but most creators use Web pages with content of
their interest and link to such pages.

The main attribute of the model is as follows: when creating a Web page, a user finds
a resource list of links regarding a particular interest and copies some (or most) of
these links to be included on their own page. Newman [116] provides an alternative
motivation with respect to citation networks. Here, Newman argues, researchers simply
copy (parts of) bibliographies of other papers in their field into their own new papers,
rather than carefully selecting papers that are actually worth citing.

The simplest form of the model is defined as follows. We assume each vertex has
an identical out-degree m € N and we start with some network consisting of ng > m
vertices. Then, with probability p € (0, 1), a newly-added vertex connects to an existing
vertex selected uniformly at random, and with probability 1 — p it selects a random

11



edge from a uniformly selected vertex and connects with the receiving vertex of said
edge. The in-degree distribution of the model converges to a power law with exponent
1/(1—p) and thus the model not only exhibits the scale-free property but also provides
a possible explanation of how a vertex copying mechanism could be at work within
(certain) real-world networks.

Random recursive tree

The random recursive tree (RRT) is likely to be the simplest model of an evolving
and growing random graph possible. A recursive tree is a labelled tree on which the
labels on a path from the root to any vertex in the tree are strictly increasing (with
the root labelled as 1). The random recursive tree is a tree sampled uniformly among
all recursive trees of size n. We note that there are (n — 1)! of such increasing trees
and any such a tree is drawn with probability 1/(n — 1)!. Another way to construct
the RRT is via a recursive mechanism. One starts with a single vertex which forms
the root of the tree and lets Ty denote this tree. For any n € N, the tree T, is then
obtained from T}, _1 by introducing a new vertex with label n and connecting it to one
of the vertices in T}, _1 uniformly at random. It is readily checked that this procedure
also yields a uniform increasing tree on n vertices.

The RRT was introduced by Na and Rapoport in [114] in 1970 and has attracted a
wealth of interest and many variations of such trees have been studied since. It has
been used to study the spread of epidemics [110], the evolution of languages [115] and
for investigating pyramid schemes and chain letters [61].

Meir and Moon prove the convergence of the empirical degree distribution to a geomet-
ric distribution in [106]. Mahmoud and Smythe [99] extend this result by showing that
the number of vertices with degree 0,1, and 2 is asymptotically normal and Janson [82]
further generalises this to the asymptotic normality of the number vertices with any
fixed degree k € Ny. It hence follows that the RRT does not exhibit the scale-free
property, most likely one of the main reasons why this model is not often considered
when modelling real-world networks.

High degrees in RRTs have also gained attention, first by Szymarski in [133] who
prove the mean of the maximum degree scales as logy n. Devroye and Lu [44] extend
the convergence in mean to almost sure convergence. Goh and Schmutz [63] prove
the distributional convergence of A, — logy n along suitable subsequences (A, is the
maximum degree in 7)) and identify possible limiting distributions. Addario-Berry
and Eslava [3] establish a more precise characterisation of these limiting distributions
in terms of Poisson point processes on the real line, and prove a phase-transition in
the distributional limit between the number of vertices attaining the maximum de-
gree and near-maximum degrees. Finally Eslava [53] shows the joint convergence of
the rescaled (near-)maximum degrees and their depth in the tree to Poisson and nor-
mal limits, respectively. Recently, Banerjee and Bhamidi [11] obtained the conver-

gence of the rescaled label of the maximum degree, showing it grows asymptotically as
n(1—2/(210g 2))(1+o(1)).

Pittel studies the height of the RRT in [122]. The height is the graph distance from a
vertex selected uniformly at random to the root, and grows asymptotically as elogn.

Later, Addario-Berry and Ford established higher-order correction terms for the height
in [4].

In the construction of the RRT, one can also allow the vertex n to connect to m € N
vertices, each selected independently and uniformly at random. This yields a more
general model known as the m-Directed Acyclic Graph (m-DAG), which was introduced
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by Devroye and Lu in [44]. Devroye and Lu also study the asymptotic growth of the
maximum degree of the m-DAG model in [44], is logn/log; 1, 7 as n tends to infinity.
Moreover, Devroye and Janson [43] study the length of paths to the root, which are of
logarithmic order.

Preferential attachment models

In 1955, the economist Herbert Simon proposed a stochastic model aiming to explain
observations in data describing phenomena in sociological, ecological and economical
contexts [130]. The underlying motivation was that, due to the frequency of the obser-
vations and the wide range of contexts within which these observations were made, if
these observations share any properties it can only be the similarity of the probability
mechanisms that give rise to these observations.

Simon’s stochastic model is described in terms of the number of words that appear in
a written text. The assumptions of the model are as follows. First, given a text of
k words, the probability that the (k + 1)5* word is a word that has already appeared
exactly 7 times is proportional to ¢ multiplied with the number of different words that
have each appeared exactly ¢ times (i.e. the total number of occurrences of words that
each have occurred exactly i times). And second, there is a constant probability that
the (k + 1) word is a new word. Based on these two assumptions, Simon was able to
show that the frequency distribution of words obeys a power law and that the power-
law exponent can be expressed in terms of the probability of adding a new word to the
text.

This “rich-get-richer” effect, where wealthy individuals are able to acquire more wealth
at a rate proportional to their current wealth (Simon’s stochastic model for word fre-
quencies described in terms of money) was also used by Yule in 1925 in an attempt to
explain the distribution of biological genera among animal species [139]. As Yule’s re-
search was carried out prior to the development of the field of probability theory, Yule’s
methods and analysis were difficult and involved. Champernowne used similar ideas
in 1953 to construct a stochastic model for income distribution in a population [29],
though Simon’s model requires weaker assumptions and is applied in a more general
setting.

Price adapted Simon’s approach and methods and was the first to apply them to a
network setting in [123]. He named Simon’s mechanism cumulative advantage, and
used it to describe citation networks in scientific papers. In Price’s model, papers are
published sequentially and new papers cite existing ones. Price then assumes that a
new paper cites an existing paper with a probability that is proportional to one plus
the number of citation the existing paper already has. Since every paper starts out
with zero citations, the addition of one ensures that a paper has a non-zero probability
of receiving citations and hence one avoids a trivial model. This followed empirical
observations Price made in [124] that citation frequencies of scientific papers follow a
power-law distribution, making Price the first to observe scale-free networks as well,
according to Newman [116].

Other mathematical network models based on a similar principle have been stud-
ied since, for example ordered recursive trees [125], non-uniform random recursive
trees [132], random plane oriented recursive trees [98, 100] and random heap ordered
recursive trees [30]. Despite all this research carried out, cumulative advantage or the
“rich get richer” effect did not attract a lot of attention in the scientific community. It
was only until the famous paper of Barabéasi and Albert [13], who independently ob-
served and modelled the scale-free behaviour of links between webpages in the World
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Wide Web, that the interest in cumulative advantage, or preferential attachment as
Barabasi and Albert coined it, increased significantly.

In the preferential attachment model developed by Barabdsi and Albert, nodes are
sequentially added to the graph and are more likely to connect to nodes with high
degree. The graph starts with mg nodes, and at every step a new node is added to
the graph. This node is assigned m < myg edges and connects each edge to a different
vertex already present. The probability an edge connects to a node i with degree k;

equals
ki
=, (1.3.1)
Zj k;
where the term in the denominator sums over all vertices present in the graph. After
n steps, one obtains a graph with mg + n vertices and mn edges.

The description of this model is somewhat informal and does not specify how the
first edge is created (if all nodes have degree zero, the probability in (1.3.1) is ill-
defined), it is not clear whether self-loops are allowed and it is unclear whether there
are dependencies between the m edges of a vertex. Nonetheless, Barabési and Albert
did include simulations in their paper so that a specific model must have been used, and
they observed their model gave rise to a power-law degree distribution with exponent
T=3.

Bollobés, Riordan, Spencer and Ttsnady [22], and independently Mori [111], study this
model in more detail and in a more rigorous manner. They not only make more precise
choices for the model definition, but also prove that the degree distribution converges
to a power-law distribution with exponent 7 = 3 (though Mori already studies a more
general model that allows for exponents 7 € (2, 00)).

Empirical observations for preferential attachment mechanisms governing the growth
of networks are presented in, among others, [83, 117]. Though linear preferential at-
tachment, as proposed by Barab&si and Albert, is observed in certain contexts such as
the Internet and citation networks, other cases such as collaboration networks seem to
fit better with other attachment rules, such as a sub-linear dependence on the degrees.
Beyond linear preferential attachment rules, such sub-linear and super-linear rules have
been studied from a theoretical perspective as well. In these cases, the probability a
new vertex attaches to a vertex of degree k is proportional to &Y with v € (0,1) and
~v > 1, respectively. Such models with sub-linear attachment rules give rise to degree
distributions with stretched exponential tails, see e.g. [40, 89, 91]. With super-linear
attachment, on the other hand, every fixed vertex only acquires a finite number of
edges and in particular cases a single vertex acquires all but finitely many edges, see
[8, 120].

A more general model of linear preferential attachment, allowing for a random out-
degree is studied by Deijfen, Van den Esker, Van der Hofstad and Hooghiemstra in [35].
Even more general attachment rules, where the probability to connect to a vertex of de-
gree k is proportional to f(k) for some function f : Ny — R are studied by Athreya [8],
Athreya, Ghosh, Sethuraman [9], Holmgren and Janson [78], Rudas, T6th, Valké [127],
Oliviera and Spencer [120], Dereich and Mérters [41], Bhamidi [14] and Banerjee and
Bhamidi [11]. All these papers use an embedding of preferential attachment trees in
Crump-Mode-Jagers branching processes to obtain their results.

Other than the degree distribution, the behaviour of the maximum degree in prefer-
ential attachment models is a topic of interest as well. Mori [112] first studies the
maximum degree in linear preferential attachment models. Later, Athreya (and Ghosh
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and Sethuraman) show that there exists a fixed (though possibly random) vertex that
attains the maximum degree at all but finitely many steps [8, 9], a property that was
later coined ‘persistence’ by Dereich and Morters. Dereich and Morters [40] study max-
imum degrees in sub-linear preferential attachment models and show persistence does
not hold for such attachment rules. Rather, new vertices constantly compete for the
maximum degree and the index of the maximum degree at time n is shown to diverge
as a stretched exponential in logn. Banerjee and Bhamidi [11] study the persistence
of hubs for more general attachment rules as well as for more general sequences of
out-degrees, and formulate precise criteria under which persistence does or does not
hold, and provide asymptotics for the index of the maximum degree in the latter case.

Persistence is an interesting concept and can influence the behaviour of a network as
a whole. In real-world networks, persistence can be exhibited in particular contexts,
but does not always seem realistic. In protein-protein interaction (PPI) networks, the
essential proteins that interact with many other proteins (and as a result, form hubs in
the PPI network) often are present earliest on an evolutionary timescale [47]. In social
networks like Twitter, it is, however, not the early adapters that necessarily have the
largest number of followers. Instead, new and more popular individuals appear as time
passes which obtain large numbers of followers rapidly. We aim to provide a different
view and probable explanation for the dichotomy of (non-)persistence in this thesis.

Finally, preferential attachment models have been shown to be (ultra-)small worlds,
depending on the scale-free exponent of the degree distribution. Most attention related
to typical distances is devoted to linear preferential attachment mechanisms. When
the scale-free exponent 7 is larger than three, so that the degree distribution has a
finite variance, distances are of logarithmic order [46]. A phase transition occurs when
T € (2,3) (finite mean, infinite variance degree distribution), in which case double
logarithmic typical distances as well as diameters can be observed (see [38, 46] for
typical distances and [28, 46] for the diameter of preferential attachment models with
infinite variance degree distributions).

Somewhat surprisingly, it turns out that both typical distances and the diameter of
these preferential attachment models are twice as long as observed in other models such
as the configuration model and inhomogeneous random graphs (when these models
also exhibit a power-law degree distribution with infinite variance and finite mean).
Contradicting the conjectures at the time that all these models belong to the same
universality class, in the sense that their behaviour is very similar and independent of
the precise model definitions (see [74]), the behaviour of typical distances in preferential
attachment models turned out to behave differently. The main reason is that single
edge connections between vertices with high degree are not (much) more likely than
single edge connections between a vertex with low degree and a vertex with high degree
in the preferential attachment model, whilst this is the case in the configuration model
and inhomogeneous random graph models. Instead, two vertices with high degree are
likely to be connected on a path of length two, via a young vertex that connects to both
high degree vertices. This is exactly what gives rise to the factor two in the typical
distances and diameter when compared to the other models mentioned before. Note
that this is only possible if every vertex (or at least most vertices) has (have) an out-
degree of at least two, so that this observation does not hold for preferential attachment
trees. Indeed, here typical distances are always of logarithmic order, independent of
the value of 7 € (2,00). The critical value 7 = 3 yields typical distances of order
logn/loglogn distances, where the precise constant depends on lower order terms of
the degree distribution, see [21, 39].
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In the case of infinite variance degree distributions (7 € (2, 3)), typical distances have
been extended to weighted distances (each edge is assigned an i.i.d. edge-length) in [86],
where conditions on the edge-length distribution are formulated which are very closely
related to the conditions for (non-)explosion in continuous-time Crump-Mode-Jager
branching processes. Also, an interesting topic has been introduced in [85], in which
the evolution of typical distances as a function of time in preferential attachment models
is studied.

Beyond preferential attachment models with linear, sub-linear and super-linear attach-
ment rules, many other varieties have been introduced and studied. We provide a short
overview of some of the well-known variants here.

Directed preferential attachment

The discussion of preferential attachment models so far has considered non-directed
graphs only. After all, in motivating examples such as collaboration networks the
edges have no direction, and in citation networks citations always go backward in time,
so that the vertex labels indicate the direction of the edge/citation and a directed graph
is not required. There are, however, examples in which directed edge make sense. On
social media, edges could represent sending and/or responding to messages or who
follows whom, and in the World Wide Web hyperlinks have a clear direction towards
webpages.

Bollobas, Borgs, Chayes and Riordan investigate a directed preferential attachment
model in [18]. Here, one starts with some graph G and fixed parameters «, 3,7, din,
dout > 0, with a + 6+ v = 1. At each step, with probability «, a new vertex v is
introduced and a directed edge (v, w) is created. With probability 3, a directed edge
(v, w) between two existing vertices v, w is created, and with probability v a new vertex
v is introduced and a directed edge (w,v) is created. In all cases, vertices are selected
using a linear preferential attachment mechanism with respect to the in- or out-degrees
of vertices. For non-trivial parameters settings, it is shown that both the in-degree as
well as the out-degree sequence converge almost surely to power-law distributions.

Davis, Resnick, Wan and Wang consider the same model and fit it to network data,
estimating parameters with maximum likelihood estimators in [136]. Resnick and Wang
also study the concept of reciprocity, which, for example, characterises communication
between users on social media platforms. It is defined as the average number of directed
edges going back and forth between all pairs of vertices. In [137] they show reciprocity
is not exhibited for most parameter choices of this directed preferential attachment
model.

Preferential attachment with types

Antunovié, Mossel and Récz [7] introduced a preferential attachment model where
each vertex has one of two types, say type zero and one. New vertices connect to m
existing vertices via a linear preferential attachment rule and they obtain type zero with
probability px, where k equals the number of vertices with type zero they connected
with, and type one otherwise. The main topic of interest in the paper is the behaviour
and convergence of the fractions of types depending on the initial configuration of vertex
types and the probability distribution pg. Jordan extends these results by allowing
vertices of different types to be selected with different preferential attachment rules [84],
and Haslegrave and Jordan consider three types [69]. In this case there are conditions
under which the fractions of types do not converge almost surely.
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Preferential attachment with choice

Paquette and Malishkin [103, 104], Krapivsky and Redner [90] and Haslegrave and
Jordan [68] study a choice-based preferential attachment model where a new node
selects a fixed number of potential neighbours according to a particular preferential
attachment rule and connects to one of the potential candidates via a deterministic
criterion, e.g. select the vertex with the highest/lowest degree. The different papers
show the degree distribution can exhibit exponential decay or a power law, and that
under particular conditions condensation-like behaviour can occur.

Haslegrave, Jordan and Yarrow [70], Grauer, Liichtrath and Yarrow [65] and Freeman
and Jordan [59] study preferential attachment with location-based choice, where each
node is assigned an independent uniform location on (0,1) and the choice-criterion is
based on the locations of the vertices. The introduction of locations allows for more
rich behaviour to be observed.

Spatial preferential attachment

One of the main critiques of preferential attachment models is the lack of clustering.
As is the case in the Erdés-Rényi random graph, inhomogeneous random graphs and
the configuration model, these graphs are locally tree-like, something which is often not
the case in real-world networks. Clustering can arise due to the underlying geometry
that governs connections, which, among others, is used in the hyperbolic random graph
model described in Section 1.3.1. Spatial preferential attachment models use geometry
to allow for more clustering via spatial dependence among vertices.

Several spatial preferential attachment models have been introduced over time. Manna
and Sen [105] first considered a spatial preferential attachment model where vertices
are assigned a random position in the unit square in two dimensions and a new vertex
v establishes connections to vertices u with a probability proportional to the degree
of w multiplied with d(u,v)®, where d(-,-) denotes the Euclidean distance and a €
R U {o0,—0} is a fixed parameter. For a = oo, —00, the node is only linked to
the furthest and nearest vertices, respectively. Flaxman, Frieze and Vera study a
spatial preferential attachment model where connections are established with a linear
preferential attachment rule among vertices at distance at most r» = r(n), vertices have
a fixed out-degree m and a uniform location in the unit sphere in R3 [55]. Aiello,
Bonato, Cooper, Janssen and Pralat consider a spatial model where vertices have both
a location on the hypercube in R™ and a region of influence [5]. These regions scale
proportional with the degree of a vertex and scale inversely with time, so that high
degree vertices have a larger region of influence and over time an ageing effect occurs
in which vertices become less attractive. Finally, Jacob and Morters study a model
in [80] in which new nodes are born in the one-dimensional torus according to a rate
one Poisson process and connect to existing nodes with a probability ¢(tp/f(d)), where
t denotes time, p denotes the distance between the two nodes, d denotes the in-degree of
the existing vertex, f is an increasing attachment function and ¢ is a decreasing profile
function. The attachment rule determines the “strength” of a vertex and the profile
function determines the spatial dependence. Jacob and Morters argue this model is a
generalisation of the model introduced by Aiello et al. in [5].

1.4 Evolving models in random environment

In the evolving models described above, the only characteristic that enables us to
distinguish between vertices is their age (or perhaps type or location in some of the ‘non-
classical’ models). Indeed, young vertices are often observed to behave very differently
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compared to old vertices in these models, take the location of the maximum degree in
the random recursive tree and preferential attachment model as an example. Similarly,
vertices of a similar age are expected to show similar behaviour. In the preferential
attachment model above, all vertices with the same degree are equally likely to connect
to a new vertex, and in the random recursive tree all vertices are always equally likely
to attract new connections.

Clearly, in a real-world setting this is hardly ever the case. In the World Wide Web,
some webpages may be intrinsically more attractive and interesting and attract more
links. Websites providing useful services, such as directories or encyclopedias, are much
more likely to receive new links when compared to personal homepages. In citation
networks, certain papers perceived to be of higher quality compared to other papers and
as a result attracts more citations from newly written papers. On Twitter, particular
people are more active or post more controversial content, leading to more followers
than the average person.

Moreover, the number of citations of a paper is often a way to measure how influential
a paper has been. Search engines base the importance and usefulness of webpages on
the number of links webpages receive. And people with many followers on Twitter are
considered interesting and fashionable. This would not be the case unless there is some
correlation between the perceived quality of a vertex in the network and the degree of
the vertex. Though it is not always clear a priori why certain vertices are better able
than others to attract connections, every vertex seems to have an inherent ability to
do so.

Allowing for the attractiveness of vertices to vary introduces more heterogeneity in the
network. No longer are all vertices the same and is their behaviour identical. The local
principles which govern the network formation can still be similar, but the individual
dynamics of each vertex can now differ. As a result, one could expect the properties
of the network created to change compared to the networks in which all vertices (with
the same degree) have the same inherent attractiveness. Degree distributions may no
longer be or, instead, become scale free, typical distances could increase or decrease and
hubs in the network might behave very differently. In the models introduced below,
the attractiveness of a vertex is encapsulated by a single value denoted as the fitness
or weight of the vertex. These fitness variables are non-negative i.i.d. random variables
from some underlying distribution. Incorporating this fitness into the construction of
the network allows for much richer behaviour.

As we assign a random variable to every node in the graph, such evolving random
graph models can be interpreted as models in a random environment. The main aim of
this thesis is to understand the influence of the random environment on the local and
global behaviour of the random graphs.

Weighted recursive graphs

Possibly one of the simplest examples of an evolving random graph in a random envi-
ronment is the weighted recursive graph (WRG). This is a generalisation of the random
recursive tree, in which new vertices do not connect to predecessors selected uniformly
at random, but where each vertex is assigned a (random) vertex-weight and new ver-
tices select predecessors with a probability proportional to their weight. Depending on
the structure and assumptions on the behaviour of the sequence of weights, very rich
and, most importantly, very different behaviour can be observed when compared to
the random recursive tree and directed acyclic graph (which can be recovered from the
WRG by assigning all vertices the same weight).
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A weighted recursive tree (WRT) is a WRG in which each new vertex is allowed to
connect to exactly one predecessor, yielding a tree. The weighted recursive tree was
first introduced by Borovkov and Vatutin in [25, 24] who named it a random recursive
tree in random environment, and where the vertex-weights (W;);cn satisfy a product
form W; = Hé-:l X for some i.i.d. random variables (X;);cn. Hiesmayr and Islak [71]
used a slightly different definition of what they named the weighted recursive tree in
which the weight of the first vertex can be random as well, which is the definition we
use in this thesis. They studied the height, depth and branch sizes of the model.

Uribe Bravo and Mailler introduced the name weighted random recursive tree [102]
and applied its properties to study random walks with preferential relocation and fad-
ing memory. The main topic of interest are the height and profile of the tree when
the weights are i.i.d. random variables from certain underlying distributions. Uribe
Bravo and Mailler establish that the height of a typical node is highly dependent on
the underlying distribution of the vertex-weights. Where the height typical nodes is
of logarithmic order in the RRT model (see [53]), the height of typical nodes in the
WRT model can range from loglogn to (logn)® with o > 0 to even n’ with § < 1/2.
Sénizergues allows for deterministic weight sequences with more general assumptions
and studies degree sequences and the height and profile of the tree in [128], and pro-
vides more detailed asymptotic behaviour of the height in [121] together with Pain.
Sénizergues combines assumptions on the weight sequences with the fact that the in-
degree of a vertex is identical in law to a sum of independent indicator random variables
to establish the pointwise convergence as well as convergence in #P of the in-degrees in
the WRT model. For the profile and height, Sénizergue proves the convergence of the
Laplace transform of the profile, defined on the complex plane, from which he can then
obtain the desired properties of the profile and height. For the more refined asymptotic
behaviour of the height of the WRT model, Sénizergues and Pain adapt methods used
to analyse the maximum displacement of a branching random walk in [121] to obtain
more precise results on the asymptotics of the height of the WRT model.

Iyer [79] studies an evolving weighted tree with a more general attachment rule, where a

new vertex connects to a predecessor v with a probability proportional to f(deg, (v), W,),
for some function f and where deg,(v) and W, are the degree and vertex-weight of
vertex v. Note that setting f(x,y) = y for all € Ny,y > 0 yields the WRT model.

As a result, this model can be used to study other examples of evolving weighted trees

as well, such as weighted Cayley trees. Iyer uses an embedding of the WRT model in

a continuous-time Crump-Mode-Jagers process and provides conditions under which

almost sure convergence of the degree distribution is obtained.

Fountoulakis, Iyer, Mailler and Sulzbach study a model for random simplicial complexes
in d > 0 dimensions in [57], which generalises WRT's (though not WRGs). In this model,
the vertices of an evolving d-dimensional simplicial complex are equipped with bounded
vertex weights and the evolution is determined by a fitness function f : [0,1]% — R
and the vertex-weight distribution . At every step, a face of the complex is selected
with a probability proportional to the sum of the connection function applied to each
of the weights of the vertices adjacent to the face, and a new vertex is introduced
and connected to each of the adjacent vertices (hence creating d more faces). Using
measure-valued Pélya urns, they prove the almost sure convergence of the empirical
degree distribution under certain conditions on the fitness function f and the vertex-
weight distribution pu.
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Preferential attachment models with fitness

Several preferential attachment models in random environment, often referred to as
preferential attachment models with fitness, have been introduced and studied since
the paper by Albert and Barabasi. These aim to better explain the mechanisms that
govern the formation of real-world networks such as the World Wide Web, citation
networks, etcetera. Empirical evidence suggests that the acquirement of hyperlinks by
webpages, citations by papers and investment by companies, takes place at different
rates for different webpages, papers and companies, respectively. This points towards
deviations in the growth mechanisms in the sense that it is (slightly) different among
entities (webpages, papers and companies). These deviations are not present in the
preferential attachment model, as discussed above. Bianconi and Barabdsi introduced
a model that allows for these deviations to occur [15]. Here, every vertex i is assigned
a fitness F;, and new vertex n 4+ 1 connects to vertex ¢ with probability

.7'—i degn (’L)
> j—1 Fj deg, (5)

where deg,, (i) denotes the degree of vertex i in the graph created up to that point,
consisting of n vertices. Due to the multiplicative nature of the connection rule, this
model is also known as a preferential attachment model with multiplicative fitness. It
follows that the vertices that are most likely to attract edges from new vertices are the
ones that are already well-connected and have a high fitness, in other words, the ones
that are both popular and fit. At the same time, the fittest vertices are most likely
to increase their degree. Bianconi and Barabési conjectured the existence of three
different phases which depend on the underlying fitness distribution. Borgs, Chayes,
Daskalakis and Roch study these phases rigorously in [23] and denote these phases as:

(1.4.1)

e First-mover-advantage phase, in which the inclusion of fitness leads to no signifi-
cant different in behaviour compared to the linear preferential attachment model,

e Fit-get-richer phase, in which the inclusion of fitness allows the more fit vertices
to acquire edges at a higher rate than less fit vertices.

¢ Innovation-pays-off phase, in which a non-zero proportion of the edges is attracted
by vertices with higher and higher fitness values.

Dereich and Ortgiese [42] further study the fit-get-richer and innovation-pays-off phases
(which they refer to by the Bose-Einstein phase) by determining the almost sure limit
of the empirical degree weighted fitness measure,

1< ,
T, = n;Zn(z)aﬂ, (1.4.2)

where Z,,(i) and F; denote the in-degree and fitness of vertex i, respectively, and where
0 is a Dirac measure. Moreover, they provide conditions for condensation to occur
under rather general assumptions on the attachment rules of the model, by applying
stochastic approximation arguments to I',,. If we let i be the fitness distribution and
we assume that the essential supremum of p equals one, then with A > 0 a model
parameter which controls the number of edges in the graph (which is of the order An
when the graph consist of n vertices), and

f
——u(df) < A,
/ T fu( f)
then condensation occurs. This implies that a positive fraction of newly incoming edges
attaches itself to a set of vertices with fitness moving closer and closer to the essential
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supremum of p. In the limit of the empirical degree distribution, this Dereich [36]
furthers this by analysing a slight variant of the model where the normalising term
in the connection probabilities is deterministic rather than random. Dereich analyses
the condensate, a small number of vertices with exceptionally high degree, studying
which vertices belong to the condensate and determining the qualitative and quanti-
tative properties of the condensate, under the assumption that the fitness distribution
belongs to the Weibull maximum domain of attraction. Most notably, contrary to prior
conjecture [15], Dereich finds that, typically, it is not a single vertex (or even a finite
number of vertices) that constitute the condensate. Rather, the size of the condensate
diverges as the graph size tends to infinity.

Dereich, Mailler and Morters [37] and Mailler, Morters and Senkevich [101] study a
more general model known as reinforced branching processes, a model which covers
branching processes with selection and mutation, generalised Pélya urn models and the
Bianconi-Barabasi model. In reinforced branching processes individuals are assigned
fitness values, are organised into families and members of the same family have the
same fitness. A family of size k and fitness f gives birth to new individuals at a rate
kf and every new individual starts a new family with probability g € [0,1] with a
fitness drawn from an underlying fitness distribution p, stays with the family it was
born from with probability v € [0, 1] or both of these events happen (i.e. a new family
is started and an already existing family increases its size by one) with probability
B+~ —1 (8 and v are such that 8+~ > 1). The case v = 1 — 3 yields branching
processes with mutation and selection, 8 = v = 1 yields the Bianconi-Barabasi tree.
Dereich, Mailler and Morters establish a ‘Winner does not take it all’ principle, which
they coin non-extensive condensation, showing that the size of the largest family is
negligible compared to the number of individuals. This matches with the findings of
Dereich [36] in the sense that the number of families that contribute to the condensate
diverges. They also describe the asymptotic size and fitness of the largest family, under
the assumption that u belongs to the Weibull maximum domain of attraction. Mailler,
Morters and Senkevich are able to obtain similar results for a large class of fitness
distributions in the Gumbel maximum domain of attraction.

The multiplicative nature of the Bianconi-Barabédsi model has a very clear effect on
the model. Even a fitness distribution with bounded support can already result in
behaviour that belongs to the innovation-pays-off phase. A model using a combination
of multiplicative fitness and ageing is considered by Garavaglia, Van der Hofstad and
Woeginger in [60], for which it is shown that the inclusion of ageing can allow for a
wider range of fitness distributions in order to obtain scale-free behaviour.

Introducing ageing, which makes vertices less attractive as time passes, is one way to
temper the strong effect of the multiplicative fitness. A different method is to use the
fitness in an additive rather than a multiplicative way. That is, in the same setting as
before (1.4.1), a new vertex n + 1 now connects to a vertex ¢ with a probability

deg,, (i) + F;
> j—1deg,(j) + F;

In this case, the fitness has an initial effect which relatively diminishes as the degree
of a vertex increases. This model, known as preferential attachment with additive
fitness (PAF), was proposed by Ergiin and Rodgers in [51]. This model still allows
for a better and more natural explanation of the mechanisms governing the formation
of real-world networks compared to the preferential attachment model proposed by
Albert and Barabasi, but the fitness values interact with the degree evolution in a
different manner compared to the Bianconi-Barabdsi model. It is immediately clear
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that the effect of the fitness is much more subtle than in the case of multiplicative
fitness, where the increase of the degree enhances the effect of the fitness rather than
relatively diminishing it. As a result, one would expect a fitness distribution with a
heavier tail to be required in order to see significantly different behaviour. It begs the
question whether the three phases described above for the Bianconi-Barabasi model
can still be observed in the additive case as well, or whether fewer or other kinds of
phases appear. This is one of the topics of interest in this thesis.

Ergiin and Rodgers [51] argue that the empirical degree distribution in the PAF model
still converges to a power-law distribution, where the power-law exponent depends
linearly on the mean of the fitness distribution [51]. Bhamidi studies a wide range
of preferential attachment models in [14] using an embedding in Crump-Mode-Jager
branching processes, among which PAF trees. Under the assumption that the fitness
values are almost surely bounded, Bhamidi obtains that the empirical degree distribu-
tion converges in probability to an explicit limiting degree distribution, which agrees
with Ergiin and Rodger’s observations and non-rigorous arguments, and proves tight-
ness of the rescaled maximum degree.

Iyer [79] studies a general model of evolving random trees with fitnesses, also using an
embedding in Crump-Mode-Jager branching processes as Bhamidi, but is able to obtain
an almost sure limit of the degree-weighted fitness measure I';, as in (1.4.2) under more
general assumptions on the fitness distributions and more general attachment functions
f which depends on the in-degree and fitness of the vertex. Under the additional
assumption that f(i,W) = ig(W) + h(W) for some functions g,h (here ¢ denotes
the in-degree of a vertex and W its vertex-weight), Iyer present conditions for the
occurrence of condensation.

Fountoulakis and Iyer also study the degree-weighted fitness measure I, as in (1.4.2)
of a more general model which includes neighbourhood influence in terms of the vertex-
weights of neighbours [56], using embedding in Crump-Mode-Jager branching processes.
In this model a new vertex n + 1 connects to a vertex i (the edge is directed towards
n + 1) with a probability proportional to

FF)+ S 9(F F),

j~i

where j ~ i denotes all out-neighbours of 7 and f,g : [0,w*] — R are two functions
and w* > 0 is a fixed constant. The WRT is recovered by setting f(x) = z,g = 0, the
PAF model by setting f(z) = z,¢9 = 1, and the Bianconi-Barabasi model by setting
f(z) = g(z,y) = y. Under assumptions on the functions f and g, the almost sure
convergence to a limiting degree distribution is proved.

Equivalence between WRTs and PAFs

Sénizergues discusses an interesting equivalence between the WRT model and the PAF
model (in the tree case) in [128]. For a fitness sequence (F;);en, construct a WRT with
weight sequence (W;);en defined as

n—1 k
Wi=1, VYnx2 W.:=][][8" Bkaeta<Z}"j+k,]:k+1>.
k=1 j=1

Then, the WRT with weight sequence (W;);en and the PAF tree with fitness sequence
(Fi)ien coincide in law. This equivalence is obtained by using a Pélya urn represen-
tation of the PAF and WRT models, which explains the beta random variables in
the construction of the weights (W, )nen. It allows Sénirzergues (and Pain) to carry
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over the results on WRTSs in [128] (and [121]) (discussed above) to PAF trees when
the fitness sequence satisfies max;e(,) Fi < nte) for some ¢ € [0,1/(p + 1)), where
i < oo denotes the mean of the fitness distribution. This includes the convergence of
the rescaled degrees of fixed vertices, the rescaled maximum degree and the asymptotic
behaviour of the height of the tree. This same equivalence between the WRT and PAF
tree model is also used by Lo in [95] in order to obtain, under the assumption that the
fitness distribution has finite support (though Lo states that the results hold for distri-
butions with exponentially decaying tails and for the multigraph case as well without
providing further details), the weak local convergence of the PAF model to what she
coins the m-Pdlya point tree. As a result, the almost sure convergence of the empirical
degree distribution is obtained in total variation distance when the fitness distribution
has finite fourth moment.

1.4.1 Model definitions

In this thesis, we focus on the study of preferential attachment models with additive
fitness and the weighted recursive graph model with random weights. We provide a
precise definition of these models here.

First, we let (G,)nen be a sequence of graphs, denote by Z, (i) the in-degree of vertex
iin G, and let [t] :={i e N:i <t} for t > 1.

Definition 1.4.1 (Preferential attachment with additive fitness). Let (F;)i>1 be a
sequence of i.i.d. copies of a random variable F taking values in (0, 00). For any n € N,

define .
=1

Let ng, mg, m € N. We construct the preferential attachment graph with additive fitness
as follows:

(a) Start with some graph G,,, which consists of ng vertices and mg edges and assign
each vertex i € [ng] the fitness F;.

(b) For each n > ng, introduce a new vertex n+1 and assign it the vertex-weight F;, 11
and m half-edges. Conditionally on G, independently connect each half-edge to
some ¢ € [n] with probability

Zn(i) + Fi
mo +m(n —ng) + Sp

Let Gn+1 denote the resulting graph.

For the weighted recursive graph model, we switch from the notation F to W here for
consistency with the upcoming chapters.

Definition 1.4.2 (Weighted Recursive Graph). Let (W;);>1 be a sequence of i.i.d.
copies of a non-negative random variable W taking values in (0,00). For any n € N,

define .
=1

Let m € N. We construct the Weighted Recursive Graph as follows:

1) Initialise the graph with a single vertex 1, the root, and assign to the root a
vertex-weight Wi. We let G; denote this graph. .
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2) For n > 1, introduce a new vertex n + 1 and assign to it the vertex-weight W, 11
and m half-edges. Conditionally on G,, independently connect each half-edge to
some vertex i € [n| with probability W;/S,,. Let G,4+1 denote this graph.

1.5 Main results of the research

The results provided in this thesis describe the degree evolution of vertices in the PAF
and WRG models. In particular, the main focus is on the largest degree and (in certain
cases) near-maximum degrees. Most importantly, we are interested in the description
of the three phases by Borgs et al. in [23] for the Bianoni-Barabéasi model discussed in
Section 1.4 and formulate similar phases in which different behaviour can be observed
for the PAF models and the WRG model.

For the PAF model, we study the degree distribution and the maximum degree. As
already claimed by Ergiin and Rodgers in their introduction of their preferential at-
tachment model with additive fitness [51], when the fitness distribution x has a finite
mean we obtain a limiting distribution (pg)ren,, with

(¢—1)
— d keN
Pk /0 x+9 £+x+9 ~p(de), <€ No,

though the result presented here holds more generally. Additionally, our methods
provide a rigorous proof and almost sure convergence. Unlike the claim made by Ergilin
and Rodgers, we also note that this limiting degree sequence exhibits a phase transition
in the power law exponent, which depends on the precise underlying assumptions for the
fitness distribution p. Moreover, when the fitness distribution has an infinite mean, we
obtain that the empirical degree distribution no longer exhibits a power-law. Rather, a
typical vertex receives no edges after its introduction to the graph with high probability.

In [95] Lo is able to prove convergence of the empirical degree distribution to the above
limit in total variation distance. However, Lo proves this for distributions p such that
the fourth moment is finite only.

The phase transitions observed in the limiting degree distribution p; can be extended
to the behaviour of the maximum degree as well. In particular, we provide conditions
which determine whether persistence holds and obtain the growth rate of the maximum
degree relative to the growth rate of the degree of fixed degree vertices. We recall that
persistence means that there exists a fixed vertex which attains the maximum degree
for all but finitely many steps. For a more concise formulation (though not as general
as presented later in Chapter 2), we assume that the fitness distribution p follows a
power-law. That is, for some slowly-varying function ¢: Ry — R,

p(z, 00) 1= L(z)z" @D, x> 0. (1.5.1)

Moreover, we let 0y, := 1 + E [F] /m, where m is the out-degree of each vertex and F
is a random variable with law u. We then identify the following regimes:

o Weak disorder regime: When o > 1+ 6,,, persistence occurs and the maximum
degree grows at the same rate n'/? as the degree of any fixed vertex.

e Strong disorder regime: When o € (2,1+86,,), persistence does not occur and the
index of the vertex attaining the maximum degree is of order n. The maximum
degree grows at rate n'/(®=1 whereas the degree of any fixed vertex still grows
at !/ so that the maximum degree grows faster than the degree of any fixed

vertex.
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e Extreme disorder regime: When a € (1,2), persistence does not occur and the
index of the vertex attaining the maximum degree is of order n. The maximum
degree grows linear in n, whereas the degree of any fixed vertex is finite almost
surely for all n € N.

Though not entirely the same, the weak, strong, and extreme disorder regimes exhibited
by the PAF are comparable to the first-mover-advantage, fit-get-richer and innovation-
pays-off phases for the Bianconi-Barabasi model described by Borgs et al. [23], though
the conditions for the fitness distribution are very different. The identification of the
weak disorder regime matches with results obtained by Sénizergues in [128], though here
we can allow for an out-degree m > 1 as well as somewhat more general attachment
rules, which are not included in Definition 1.4.1. The identification of the strong
and extreme regimes is novel and here we are able to provide a precise description of
the limiting distributions of the rescaled maximum degree and rescaled index of the
maximum degree (the latter only in the strong disorder regime).

For the WRG model, we again study the degree distribution and the maximum degree.
One can interpret the WRG model as the PAF model without the preferential attach-
ment feedback mechanism that makes vertices more likely to attract edges as their
degree increases. Instead, vertices have a fixed ‘attractiveness’ determined by their
vertex-weight. The preferential attachment mechanism has a strong effect on the over-
all behaviour of the network relative to the fitness, in the sense that only sufficiently
heavy-tailed fitness distributions are able to cause a significant change in the behaviour
of the degree distribution and the maximum degree, as discussed above. Omitting this
mechanism therefore allows the more subtle influence of the fitness/vertex-weights to
become apparent.

The empirical degree distribution of the WRG model almost surely converges to a
limiting distribution (pg)ken, when the vertex-weights have finite mean, with

© 6,1 T k
pr = /0 7 (0 ) wu(dx), k € Np,

m—14+2x\0,, —1+=x

where we recall that 0,, := 1+E [W] /m and W is a random variable with law . This
is also obtained for the WRT model as a special case in the more general ‘evolving
random trees with fitness’ studied by Iyer in [79]. In the case that the vertex-weights
have an infinite mean (and the tail distribution is slowly varying as in (1.5.1)), the
same result as for the PAF model is obtained; a typical vertex attracts no edges after
its introduction to the graph with high probability.

Where the limiting degree distribution for the PAF model is always a power law (in the
case of finite mean random variables), the limit (py)gen, here is strongly influenced by
the choice of the distribution p. The asymptotic behaviour of pi can range from geo-
metric to stretched exponential to log-compressed exponential to power law, depending
on the underlying vertex-weight distribution.

As is the case for the degree distribution, the behaviour of the maximum degree is
also highly dependent on the vertex-weight distribution g. Unlike the PAF model,
the behaviour of the maximum degree now can be classified based on whether the
vertex-weights are bounded or unbounded, and on the maximum domain of attraction
(MDA) the vertex-weight distribution belongs to (assuming it belongs to any MDA).
A distribution p belongs an MDA when there exist sequences (ay, by )nen, such that

lim p(—o0,anz +by)" = G(x), (1.5.2)

n—o0
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for some distribution G and for all continuity points x of G. G can be exactly one of
three families of distributions: Weibull, Gumbel or Fréchet. The book on extreme value
theory by De Haan and Ferreira (and the references therein) provides a comprehensive
introduction to maximum domains of attraction and the overarching extreme value
theory [67]. We provide a rough outline of the behaviour of the maximum degree based
on bounded or unbounded vertex-weights and further distinguish between the different
MDASs u belongs to.

Unbounded vertex weights

When the distribution p has an unbounded support, which yields unbounded vertex-
weights, the behaviour of the maximum degree is mainly determined by the interplay of
the behaviour of the vertex-weight and the age of a node (i.e. the time it is introduced
to the graph). For distributions with unbounded support, the Fréchet MDA and the
Gumbel MDA are considered, where we note that the Gumbel MDA also consists of
distributions with finite support, which we discuss later on.

Fréchet. When the distribution p belongs to the Fréchet MDA, the maximum degree
is of order u, := inf{x € R : u(x,00) < 1/n} and the index of the maximum degree
is of order n. Both the limit of the rescaled maximum degree as well as the rescaled
maximum degree can be expressed in terms of a Poisson point process. An interesting
observation is the following: in case p has an infinite first moment, the limits are
equivalent to the limits of the maximum degree and index in the PAF model when
the fitness follows the same distribution. As the effect of the fitness is very strong for
such a distribution, the preferential feedback mechanism is, as it were, overpowered by
the fitness and the preferential attachment model with additive fitness (or at least its
maximum degree) behaves as a weighted recursive graph.

Gumbel. When the distribution p belongs to the Gumbel MDA, the precise expression
of the tail distribution is essential in determining the behaviour of the maximum degree.
We consider three different classes of tail distributions: log-compressed exponential
(exp { — (log x)T} with 7 > 1), stretched and compressed exponential (exp { — xT} with
7 > 0), and super-exponential (e.g. exp{—exp{x}}). In all cases, we show that the first
order asymptotic behaviour of the maximum degree is of order by, log(k,/n) and the
location of the maximum degree is roughly k,, where b, is as in (1.5.2) and (ky,)nen
is a suitable sequence for which by, log(k,/n) is maximised. In the log-compressed
exponential case and the (stretched) exponential case, we also obtain the second order
asymptotic behaviour, which depends on ag, (as in (1.5.2)) and a fine interplay of
vertices having a high vertex-weight and being sufficiently young to allow for enough
time to obtain a high degree.

Bounded vertex-weights

When the distribution i has bounded support, which yields almost surely bounded
vertex-weights, the effect of the tail distribution of p is (even) more subtle than in
the previous case. Here, large degrees arise via a different mechanism, involving a
balance between the age of vertices and large deviation events in which a vertex’ degree
significantly outgrows its mean degree, like in the random recursive tree (though all
vertex-weights are equal in law there). As a result, the first order asymptotic behaviour
of the maximum degree is determined exactly by the first moment of y only, and is of
order logy n, where we recall that 6, := 1 +E[W] /m, where W is a random variable
with law p.

Only when we consider higher-order asymptotic behaviour of the (near-)maximum de-
grees, do we observe different behaviour, though we can only prove this in the tree case
(i.e. m = 1). These differences arise due to the tail distribution of the vertex-weight
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distribution g and are closely linked to the tail distribution of the limiting degree dis-
tribution (pg)ken,. The distributions considered belong to the Weibull MDA or the
Gumbel MDA, or have an atom at one (by the construction of the WRG we can assume
without loss of generality that bounde vertex-weights are at most one), and for ease of
writing we set 6 := 0.

Atom at one. When the distribution p has an atom at one, vertices need to have a
vertex-weight equal to one in order to obtain a high degree (compared to other vertices).
As a result, the behaviour of the WRG (in the tree case) with such a vertex-weight
distribution is similar to the random recursive tree. We show that the difference of the
maximum degree and |logy n| converges in distribution along particular subsequences,
without rescaling. The sub-sequential convergence is due to a lattice effect caused by
the floor function applied to logyn and as degrees only take integer values. Moreover,
precise asymptotics for the distribution of the maximum degree, as well as asymptotic
normality of the number of (near-)maximum degrees are obtained.

When g does not contain an atom at one, the second-order behaviour of the maximum
degree diverges to —oo. As it is unlikely to observe a vertex with a weight larger
than 1 — ¢, for some sequence (€, )nen in this case, the largest degrees do not grow as
quickly as in the case when p has an atom at one. How much smaller than log,n the
(near-)maximum degrees are depends on ¢, and thus on the tail of p.

Weibull. When the distribution p belongs to the Weibull MDA with parameter a > 1,
the second order asymptotic behaviour is shown to be —(a — 1)logyloggn. Higher-
order behaviour, as well as the precise asymptotics for the distribution of the maximum
degree and asymptotic normality of the number of (near-)maximum degrees, requires
more assumption on the tail of u, for which we provide an example.

Gumbel. When the distribution u belongs to the Gumbel MDA, similar cases as for
the unbounded distributions in the Gumbel MDA discussed above can be observed.
The higher-order terms depend on the precise assumptions of the distribution, and we
again provide an example for which this can be obtained.

1.6 Structure of the thesis

The thesis is structured as follows: In Chapter 2, we present our results related to the
preferential attachment model with additive fitness. The contents of Chapter 2 are
published in [97]. In Chapter 3 and 4 we investigate the weighted recursive graph and
the weighted recursive tree model (the weighted recursive graph model with m = 1).
Chapter 3 presents the content of [96], which deals with both unbounded and bounded
vertex-weights, whereas Chapter 4 deals with bounded vertex-weights only and provides
more precise results compared to what is discussed in Chapter 3 related to bounded
vertex-weights. Finally, in Chapter 5 we provide a conclusion and discuss several open
problems related to the models investigated in this thesis.
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Chapter 2

A phase transition for
preferential attachment models
with additive fitness

In this chapter we consider the influence of additive fitness on several affine preferen-
tial attachment models and we are able to present a phase transition in terms of the
behaviour of the degree distribution and the maximum degree. The findings presented
in this chapter have been published by the author of this thesis and Marcel Ortgiese
in Electronic Journal of Probability as an open access publication [97].

2.1 Outline of the article

We consider preferential attachment models with additive fitness, as first introduced
by Ergiin and Rodgers in [51]. Starting from an arbitrary graph G,, with ny vertices
with labels 1,...,ng and fitness values Fi, ..., Fy,, i.i.d. copies of some strictly positive
random variable F, and mg > 1 edges, the graph G,, is obtained at step n > ng from the
graph G,,_1 by introducing a new vertex n and assigning it a fitness value F,, € (0, 00)
(which also is an independent copy of F). This new vertex then connects to m € N
predecessors, each chosen with a probability proportional to the in-degree plus fitness
of the predecessor. We can also allow for a random out-degree, where the vertex n
connects to each predecessor with a probability proportional to its in-degree plus fitness
and where connections to different vertices have a negative correlation, in spirit of the
Bernoulli preferential attachment models studied by Dereich and Morters in [41, 40].
The model derives its name from the fact that the fitness plays an additive role in these
models, in contrast to the multiplicative nature of the fitness in the Bianconi-Barabési
model.

In the literature it is well-known that the limiting degree distribution of the affine
preferential attachment model, which can be interpreted as a special case of the model
under investigation here, is a power law with an exponent 7 that can be expressed in
terms of the model parameters § and m, see e.g. [22, 111] and [72] and the references
therein. Moreover, the maximum degree scales polynomially with exponent 1/(7 — 1)
and is attained at a fixed vertex for all but finitely many steps, a property known as
persistence, see e.g. [8, 112].

We investigate how the properties of the degree distribution and the maximum degree
change under the influence of the additive fitness. In particular, we outline a phase
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transition for the model depending on how quickly the tail of the fitness distribution
decays, consisting of three phases in which different behaviour is observed. We coin
these phases the weak disorder regime, strong disorder regime and extreme disorder
regime. In Section 2 we present a detailed overview of the results related to the degree
distribution and maximum degree, as well as the phase transition itself. In Section
4 we provide the details of the proof of the existence of this phase transition for the
degree distribution, which uses a stochastic approximation approach in the weak and
strong disorder regimes and a more straightforward first moment approach in the ex-
treme disorder regime. Section 5 consists of technical preparations required for proving
the convergence of the maximum degree in the extreme disorder regime. The method-
ology for this proof is a combination of the weak convergence of point processes and
the concentration of the maximum degree around the conditional mean maximum de-
gree. Section 6 presents similar technical preparations for the weak and strong disorder
regime, which again use point process convergence and concentration, and martingale
techniques, respectively. Finally, the main results related to the maximum degree are
proved in Section 7.
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Abstract

Preferential attachment models form a popular class of growing networks, where
incoming vertices are preferably connected to vertices with high degree. We consider
a variant of this process, where vertices are equipped with a random initial fitness
representing initial inhomogeneities among vertices and the fitness influences the
attractiveness of a vertex in an additive way. We consider a heavy-tailed fitness
distribution and show that the model exhibits a phase transition depending on the
tail exponent of the fitness distribution. In the weak disorder regime, one of the old
vertices has maximal degree irrespective of fitness, while for strong disorder the
vertex with maximal degree has to satisfy the right balance between fitness and age.
Our methods use martingale methods to show concentration of degree evolutions as
well as extreme value theory to control the fitness landscape.
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1 Introduction

A distinctive feature of real-world networks is their inhomogeneity, characterized in
particular through the presence of hubs. These are nodes with a number of connections
that greatly exceeds the average and thus have a great impact on the overall network
topology. The existence of hubs in a network is closely linked to the scale-free property,
that is, the proportion of nodes in the network with degree (number of connections) &
scales as a power law £~7 for some 7 > 1.

Preferential attachment models, as popularized by Barabasi and Albert [2], form a
class of random graphs that shows this behaviour ‘naturally’, that is, as a result of the
dynamics and not because it is imposed otherwise, see also [6] for a first mathematical
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derivation of this fact. In these evolving random graph models new vertices are intro-
duced to the network over time and they connect to earlier introduced vertices with a
probability proportional to their degree. This leads to the so-called rich-get-richer effect,
which means that vertices with a high degree are more likely to increase their degree. It
is exactly this effect that yields the power-law degree distributions and the existence of
hubs in the graph.

The study of the emergence of hubs in random graph models such as the preferential
model is often focused on the behaviour of the maximum degree in the graph. Méri first
showed that for the Barabasi-Albert model the maximum degree is of the same order
as the degree of the first vertex [20], which was later generalised by Athreya et al. to
affine preferential attachment models (with random out-degree) and to a larger class of
preferential attachment models by Bhamidi in [1] and [3], respectively. A consequence
of the way in which preferential attachment graphs evolve, is that the rich-get-richer
effect should really be interpreted as an old-get-richer effect: it is the old vertices, who
are introduced at the beginning of the evolution of the graph, that are able to attract the
most connections [15].

However, when compared to real-life networks, it is clearly desirable to have a model
where younger vertices can compete with the old ones. One way to achieve this is
by assigning to each vertex a random fitness representing its intrinsic attractiveness
and then to let the connection probability of a newly incoming vertex be proportional
to either the product of the fitness and degree or the sum. These two models were
introduced by Barabasi and Bianconi in [4] and Ergiin and Rodgers in [13], respectively.

Most previous results on preferential attachment models with fitness deal with the
multiplicative case for bounded fitness. One of the reasons is that under certain condi-
tions on the fitness distribution, these models exhibit the phenomenon of condensation,
where a positive proportion of incoming vertices connects to vertices with fitness closer
and closer to the maximal fitness in the system. This phenomenon was first shown in
the mathematical literature in [7], later extended in [12] for a wide range of models, by
looking at the empirical fitness and degree distribution. A full dynamic description of the
condensation is a challenging problem, however see [9] for a very detailed analysis in a
slightly modified model. [10] considers a continuous-time embedding of the process into
a reinforced branching process, which allows them to control the maximal degree (in the
continuous-time setting), which in the non-condensation case can be translated back to
the random graph model. Also, under certain assumption on the fitness distribution, they
show that condensation is non-extensive in the sense that there is not a single vertex that
acquires a positive fraction of the incoming edges. These results are extended by [19]
to a larger class of (bounded) fitness distributions (as a special case of a more general
set-up).

Here, we consider the model with additive fitness, where a vertex is chosen with
probability proportional to the sum of its degree and its intrinsic fitness. Both models of
multiplicative and additive fitness can be seen as a way to understand how a random
perturbation of the attractiveness of a vertex (due to natural inhomogeneities in the
system) changes the behaviour of a standard preferential attachment model. As we
have just discussed, in the multiplicative model we observe condensation which is quite
a drastic change of the behaviour. This effect is already present for certain cases of
bounded fitness, due to the fact that a small perturbation can have a large effect when
multiplied by a large degree. For the additive model, we see that the change in behaviour
due to random perturbations is of a very different nature. Indeed, the effect of large
fitness values is not as immediate and it turns out that we need larger variability in the
fitness values (and in particular we need to assume unbounded fitness) to observe a
qualitative different behaviour compared to the standard model.

EJP 0 (2012), paper 0. https://www.imstat.org/ejp
Page 2/54

33



A phase transition for preferential attachment models with additive fitness

To best of our knowledge the only mathematical result have been [3] and [23], who
confirmed the non-rigorous results in [13]. [3] showed that when the fitness is bounded,
the degree distribution follows a power law with the same exponent as for the model
with an additive constant equal to the expected value of the fitness. Moreover, [3]
gives the asymptotics for the maximum degree and shows that it agrees again with
the asymptotics for the model with additive constant. [23] considers the case of a
deterministic additive sequence and shows that there is an equivalence between the
preferential attachment (tree) model and a weighted recursive tree. From this, the
author deduces ¢P-convergence of the renormalized degree sequence under a growth
condition on the additive sequence. Furthermore, he considers geometric properties of
the weighted recursive trees. Somewhat related is a model of preferential attachment
with random (possibly heavy-tailed) initial degree, for which [8] show convergence of
empirical fitness distributions, but the structure of these networks is very different from
the additive fitness case due to large out-degrees.

In our work we consider the case of unbounded fitness and show that when the fitness
distribution follows a power law, a more complex phase diagram arises. Our first result
shows convergence for the empirical degree and fitness distribution. From this we can in
particular deduce that if the fitness distribution is sufficiently light-tailed, then we are in
a weak disorder regime, where the same result as in [3] still holds for both tail exponent
of the degree distribution and the asymptotics of the maximum. However, if the tail
exponent of the fitness distribution is sufficiently small (but so that the fitness still has a
finite first moment), then we are in a strong disorder regime, where the tail exponent of
the degree distribution is the same as for the fitness distribution. Moreover, the maximal
degree grows of the same order as the largest fitness in the system. However, the vertex
that maximizes the degree has to satisfy a delicate balance between arriving early and
having a large fitness. In the limit this competition is expressed as an optimization of a
functional of a Poisson point process.

Finally, we can also consider the extreme disorder regime when the fitness does not
have a finite first moment. In that case, we show that a uniformly selected vertex has
in-degree zero with high probability. Moreover, the maximal degree now scales as order
n and the maximising vertex again satisfies the right balance between arriving early
and large fitness. We note that our results for the degree distribution improve on those
by Ergiin and Rodgers [13], where these different regimes are overlooked and only the
weak disorder regime is covered.

Our proof for the empirical degree/fitness distributions uses a stochastic approxima-
tion argument, which was also used in [12] for the multiplicative case. The analysis of
the maximal degree is split into two steps: First we show concentration of the degrees
when compared to the expected degree (conditionally on the fitness values) adapting the
martingale arguments of Mori [20] (see also [15] for an exposition with more general
attachment rules). For the weak disorder case, similar arguments as in [15] are sufficient
to control the maximal degree. However, in the strong and extreme disorder case, we
have to control the conditional expectation of the degrees, which are a function of the
fitness only. We then show that these functionals simplify and converge to a functional of
a Poisson point process, so that with the concentration we can deduce convergence of
the maximal degree. Finally, our analysis is robust and covers essentially three variants
of preferential attachment models: a model with possibly random out-degree as in [11]
(and at most one edge between vertices) and two variations where the out-degree of
each new vertex is fixed and then the connection probabilities are either updated after
each edge is drawn or are kept fixed.

Notation. Throughout we use the following notation. We let N = {1,2,3,...}
be the natural numbers, we write Ny = {0,1,2,...} if we want to include 0 and let
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[n] :={1,...,n}. Moreover, for any sequence a,, and b,, of positive real numbers, we say
an = O(by,) if there exists a constant C' > 0 such that a,, < Cb,, and b,, < Ca,,. Moreover,
we say a, ~ b, if lim,_,, ‘;—” = 1. Also, we use the conditional probability measure
Px(-) :=P(- | (Fi)ienw) and expectation Ex[-| := E[- | (F;)ien]-

2 Definitions and main results

The preferential attachment model is an evolving random graph model, where vertices
are added to the graph consecutively and then connected to older vertices. We denote
by G, the resulting directed graph at the stage when the vertex set is [n]. Moreover, we
take edges to be directed from the vertex with high index to the one with lower index.
Throughout, we use the following notation,

Z,(i) := in-degree of vertex i in G,,.

We now introduce three different preferential attachment with fitness models (PAF), the
first one which allows for a random out-degree in the spirit of Dereich and Morters [11],
the second one where the out-degree of a new vertex is fixed and we connect edges
while keeping the degrees fixed, and the last one with a fixed out-degree, but where we
update degrees in between connections (where the latter is the fitness modification of a
model closer to [6]).

Definition 2.1 (Preferential attachment with fitness). Let (F;);>1 be a sequence of i.i.d.
copies of a random variable F taking values in (0, co) with distribution p. For any n € N,
define

5, =3 . (2.1)
=1

Let ng,my € IN. We say that a sequence of random graphs (G,,),>n, is a preferential
attachment model with (additive) fitness if G,, is a directed and weighted graph on
the vertex set [n] with edges directed from larger to smaller indices. Moreover, we
assume that G,,, has m( edges and we assign fitness values F1, Fa, ..., Fn, to the vertices
1,2,...,ng respectively.

To obtain G, from G,, for some n > ny, add vertex n + 1 to the vertex set and attach
fitness F,, 1 ton + 1. Furthermore, we assume that the updating rule satisfies one of the
following three assumptions for some fixed m € IN:

(PAFRO) Preferential attachment with fitness and random out-degree. Conditionally
on G,, vertex n + 1 is connected to each vertex in [n] by at most one edge
and the probability to connect to a given i € [n] is

Zn ] fi

() + . (2.2)
mo + (n —ng) + Sy

Furthermore, conditionally on G, the degree increments

(AZ,(7) := Z,41(3) — Z,(i),1 € [n]) are pairwise non-positively correlated.

(PAFFD) Preferential attachment with fitness and fixed degree. To vertex n + 1
we assign m half-edges. Conditionally on G,, connect each half-edge
independently to some i € [n] with probability

Zn(l) + F;
mo +m(n —ng) + Sp

EJP 0 (2012), paper 0. https://www.imstat.org/ejp
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(PAFUD) Preferential attachment with fitness and updating degree. To vertex n + 1
we assign m half-edges. Let Z,, ;(i) denote the in-degree of vertex i when
n + 1 has attached j of its half-edges, j = 1,...,m. Forj = 1,...,m,
conditionally on the graph of size n including the first j — 1 half-edges from
n + 1, connect the j*" half-edge to i € [n] with probability

Zni-1(0) + F;
mo+m(n—mng)+(j—1)+ 5,

Remark 2.2. The quantity in (2.2) is always less than 1, since 2?21 Z,, (1) = mg and at
each step Z,(i) increases by at most one. Note also that for the PAFRO model, the exact
distribution of (AZ,,(i),i € [n]) is not specified. For example, for m = 1, the PAFFD and
the PAFUD model are identical and both satisfy PAFRO. Another possibility is to consider
a model with a random out-degree, where (AZ,(i),i € [n]) is a vector of independent
Bernoulli variables with success probability as given in (2.2).

We have defined our random graph model for an arbitrary fitness distribution. How-
ever, for the analysis the most interesting case occurs when we are dealing with heavy-
tailed distributions. In this case the fitness can have a significant effect on the behaviour
of the system as a whole, whereas the ‘fitness effect’ is smoothed out when its tail
behaviour is too light. In the latter case, one sees no differences in the mean-field
behaviour when changing from a deterministic, fixed fitness to random i.i.d. fitness
values. Therefore, in the following, we frequently consider the following assumption:

Assumption 2.3. The fitness distribution is a power law with exponent o > 1, i.e.
P(F > z) = p(x,00) = L(z)z~ @Y, forz >0,

where { is a slowly-varying function at infinity, i.e. for all ¢ > 0 lim,_,o ¢(cx)/l(z) = 1.

We continue by stating our first main result. We define the following measures,

1 & , 1 &
o= E ZZ"(Z)(S-E'? Fglk) = E Z ]]'{Zn(i):k}&]:i’ pn(k) = F%k)([or OO)), (2.3)
=1

=1

which correspond to the the empirical fitness distribution of a vertex sampled with
weight given by its in-degree, then the joint empirical fitness-in-degree distribution and
finally the empirical degree distribution.

Theorem 2.4 (Degree distributions in PAF models). Consider the three PAF models as in
Definition 2.1 and suppose the fitness satisfies E[F| < co. Let 0, :== 1 + E[F]| /m. Then,
almost surely, for any k € Ny, as n — oo,

T, —»T, TW 1®  and p,(k) — p(k), (2.4)

where the first two statements hold with respect to the topology of weak convergence
and the limits are given as

k

x 0 -1 +=
[(dz) = rdz) = —2 2.

(dx) = 5= p(d), (do) = =% sl ot Oy plde), (2.5)

and
k
0, (t—1)+x

k) = dz). 2.6

p(k) /0 x+9m[:1€+x+9mu( 2 (2.6)
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Remark 2.5. Throughout this article we work with Definition 2.1. However, Theorem 2.4
also holds under the following slightly weaker conditions. Set

— 1
Fn = —
n

Y (Zali) + F),

and define the degree increment at step n + 1 of vertex i by AZ,, (i) := Z,41(i) — Z,(7).
We assume the graph G, is given deterministically such that mgy := > i) >1
Furthermore, we assume for n > ng,

(A1) E[AZ,(1) | Gu] = (Z20(i) + Fi)/(nFp) Lii<ny-
(A2) 3 Char > 0: Var(AZ, (1) | Gn) < CoarB[AZ, (1) | Gul.

i€[no] Zno

(A3) sup;_y, __, n|P(AZ,(i) = 1| Gn) = BIAZ, (i) | G | 5 0.

(A4) Conditionally on G,, {AZ, (i)} is negatively quadrant dependent in the sense
that for any 7 # j and k,l € Z™,

P(AZ, (i) < k, AZ,(j) 1| Gn) < P(AZ0(i) <k | Gu) P(AZ,(5) < 1| Gn). (2.7)

As can be seen from the proof, Theorem 2.4 holds for any evolving random graph model
that satisfies these assumptions. See also Lemma 4.3 below, where we show that the
PAFFD and the PAFUD model satisfy the negative quadrant dependency as in (A4).

By comparing with the case where the fitness is constant, we can interpret Theo-
rem 2.4 such that the degree of a typical vertex can be found via a two-step process,
where first the fitness is chosen according to ; and then the degree evolves as in the
case with an additive constant equal to the fitness.

However, while at first our result looks similar to the constant fitness case, by looking
at the tail exponent of the degree distribution we can see that this is only the case when
the fitness is not too heavy-tailed. Indeed, suppose that the fitness distribution follows
a power law, then we can distinguish three different regimes. As the next theorem
shows, if the fitness distribution has finite moments of order 6,, = 1 4+ E[F] /m, then the
degree distribution has power law exponent 1 + 6,,,, which is the same as in the model
with constant fitness equal to E[F]. Using the terminology used in the field of random
media, we refer to this situation as the weak disorder regime. However, if the fitness
distribution is more heavy-tailed, but still with finite first moment, then the degree
distribution follows the same power law as the fitness distribution, a situation which
we refer to as the strong disorder regime. Finally, we can also consider the extreme
disorder case when the fitness distribution does not have a finite first moment. In this
case we show that with high probability, a uniformly chosen vertex has not received any
incoming edges (since most connections are made to vertices with very high fitness).

Theorem 2.6. Suppose p(k), k € Ny, is as in (2.6) and 0,,, = 1 + E[F] /m.
(i) Weak disorder. If E[F%"] < oo, then for k — oo,

oo F m
p(k) ~ Ck~40m)  where C := 9m/ @
0

@ p(dz),

and where I' is the Gamma function.

(ii) Strong disorder. Suppose F has a power law distribution as in Assumption 2.3.
Then, if « = 1 + 6, and E[F?"] = oo, we have as k — oo

p(k) = O£ (k)k~(1H0m)),

EJP 0 (2012), paper 0. https://www.imstat.org/ejp
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where (* (k) := flk l(z)/z dx.
Ifa € (2,14 6,,), then as k — oo,

(iii) Extreme disorder. Suppose F has a power law distribution as in Assumption 2.3
with « € (1,2) and consider the three PAF models as in Definition 2.1. Let U,, be
a uniformly chosen vertex in G,, lete > 0 and let E,, := {Z,(U,,) = Z,,(Un)}, be
the event that U,, has not increased its degree with respect to the initialisation G,,, .
Then, for n sufficiently large,

P(E,) > 1— Cn~(2-nla—1)/ate,
for some constant C' > 0.

Our next main result provides a more detailed analysis of the dynamic behaviour of
the system by describing the asymptotics of the maximal degree. As might be expected
from the different phases observed for the tail of the degree distribution, there are also
three distinct phases for the maximal degree. Again under the assumption that the
fitness has a power law, we observe that in the weak disorder regime, where the fitness
has relatively light tails, the vertex with maximal degree is one of the old vertices, similar
to the system with constant fitness. This first result (parts (i) and (iii) in the theorem
below) in the special case of the PAFUD/PAFFD model with m = 1 is also contained
in [23].

However, if the fitness is more heavy-tailed (but still with finite first moment), i.e. in
the strong disorder regime, the maximal degree grows at the same rate as the maximal
fitness in the system (i.e. approximately like n'/(®~1). In this case, the maximal degree
satisfies a delicate balance between arriving early enough and having large fitness.
Finally, in the extreme disorder regime, where the fitness does not have a first moment,
the maximal degree grows of order n, again satisfying a non-trivial optimisation between
large fitness value and arriving early. The main difference compared to the strong
disorder regime is that now the sum of the fitness values in the normalization, e.g.
in (2.2), is random to first order and depends on the extreme values of the fitness
landscape. As is common in extreme value theory, the limiting variables in the strong
and extreme disorder regime are described in terms of a functional of a Poisson point
process capturing the extremes of the fitness (in competition with the advantage of
arriving early).

Theorem 2.7 ((Maximum) degree behaviour in PAFs). Consider the three PAF models as
in Definition 2.1. First, the following results hold for fixed degrees:

(i) Suppose E[F!*T¢] < oo for some ¢ > 0, then for all fixed i € NN,
Z, (=0 25 g (2.8)

where &; is an almost surely finite random variable with no atom at 0 and 6,,, :=
1+ E[F] /m.

(ii) When the fitness distribution satisfies Assumption 2.3 with a € (1, 2), for all fixed
1 €N,
Z(1) =5 2o (i), (2.9)

for some almost surely finite random variable Z.,(i).

In the following let I, := argmax;c|,) (i) (resolving any ties by taking the smaller
index).

EJP 0 (2012), paper 0. https://www.imstat.org/ejp
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(iii) Weak disorder: IfIE[]-'e”L“] < oo for some ¢ > 0, then we have

I, %51, max Z,(i)n~ Y0 %5 qupé;, (2.10)
i€[n] i>1

for some almost surely finite random variable I.

Additionally, assume that the fitness distribution is a power law with parameter « as in
Assumption 2.3 and define u,, := sup{t € R : P(F > t) > 1/n}. Let II be a Poisson point
process on (0,1) x (0,00) with intensity measure v(dt,dz) := dt x (e — 1)z~ *dx. Then,
the following results hold:

(iv) Strong disorder: When a € (2,14 6,,),

(I,/n, maXZ (i) /un) — ( , sup f(tfl/e’" - 1)), (2.11)
€[n] (t,f)en

where I £ B, with B ~ Beta(f,, — (o — 1), ) and where max, et f(t71/0 — 1)
has a Fréchet distribution with shape parameter o — 1 and scale parameter (I'(6,, —
(a —1))T(a)/T(0,n)) @V, where T is the Gamma function.

(v) Extreme disorder: When « € (1,2), let Il be a Poisson point process on E :=
(0,1) x (0, 00) with intensity measure v(dt,dz) := d¢ X (o« — 1)z~ *dz. Then,

(I, macx 2,3/ m) <1 m sup f tl(/Egl{u<s}dﬂ(u,g))_lds>, 2.12)

(t,f)el

for some random variable I’ with values in (0,1).

3 Overview of the proofs

In this section, we give a short overview of the proofs of the main theorems and the
structure of the remaining paper.

In Section 4 we prove Theorems 2.4 and 2.6. To prove Theorem 2.4, we use the
theory of stochastic approximation in a similar setup as in [12], where it was used for
models with multiplicative fitness.

The main idea is to consider, for 0 < f < f/ < oo, the quantities

I ZZ (D Fe.mh ((ff Zﬂ{z =k, Fic(f.fys k=0,

=1

where 0 < f < f’ < oo. Then, by considering the conditional increment and using the
preferential attachment dynamics, we show that

1

m(An - BnFn((fv f/D) + (Rn+1 - Rn)a

n+1((f7f]) n((fvf/D S
and also a similar lower bound with slightly different sequences A,,, B,,. This should be
interpreted as a time-discretisation of a differential inequality. Then, a basic stochastic
approximation argument (see also Lemma 4.1 below) shows that if A,, B, and R,
converge almost surely, then we obtain an upper bound on the limsup of I, ((f, f’]) (and
similarly a lower bound). By an approx1mat1on argument this yields convergence of
I',. We obtain similar bounds for I};’ ((f f']) (involving I‘%k_l)((f, f’])) so that with an
induction argument we also can deduce convergence of F%k)

In the last part of Section 4 we prove Theorem 2.6 using standard arguments.
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The remainder of the paper deals with the asymptotics of the degree of a fixed vertex,
as well as the maximal degree, as stated in Theorem 2.7. In the following we only discuss
the proof for the PAFUD model, but the proofs for the PAFRO model and PAFFD model
follow with minor modifications.

A central tool in the analysis of the degree evolutions is the following martingale
introduced by [20] in the context of classical preferential attachment (see also [15]). For
k > —min{F;, 1}, define a sequence

Zn (% i+ (k-1
M (i) = cﬁ( (Z)Jrfk“ )>, (3.1)
where cF is a carefully chosen normalisation sequence and
a I'(a+1)
= f b> —1suchthata—b> -1
<b> T+ Da—bt 1)’ or a,b > —1 such that a > —1,

is the generalized binomial coefficient defined in terms of the Gamma function I'. Next,
we write
IP]: and E]:

for the (regular) conditional probability measure (and its expectation respectively) when
conditioning on the fitness values Fi, Fs,.... Then, as for the standard preferential
model, one can show that (M*(i),n > i) is a martingale under the conditional measure
Pr.

Note that (3.1) with £ = 1 gives,

2 (i) = (cn) T My (i) = F;

and M!(i) converges as it is a non-negative martingale. So for fixed i, the leading order
is determined by c}L. Indeed, we see that

n—1 ]{,’ m n—1 k?
cﬁzjlj[l@—w) zexp{—zwn}, (3.2)

j=1

where S; = YJ_, F;. In Lemma 6.4, we prove that if E[F] < oo, then by the law of
large numbers the sequence ¢ rescaled by n¥/fn converges almost surely. Moreover, if
a € (1,2) (for a power law fitness distribution), then ¢¥ converges almost surely without
rescaling. This proves the first two statements (2.8) and (2.9) of Theorem 2.7.

To prove the statements about the maximal degree, we first consider the conditional

expectation of Z,,(i) which, using the martingale M (i), can be written as

1

Er(2,(i)] = F (2—1 - 1), (3.3)

at least for ¢ > ng, otherwise a small correction is necessary. From this point, the proofs
in the three different regimes deviate from each other.
First, if we assume that E[F] < oo, then by (3.3) and the asymptotics of ¢ in (3.2) we

can deduce that
n

1/0m
Ex|Z.(i)] ~ fi((;) - 1). (3.4)
Now, suppose that E[F?*¢] < co for some ¢ > 0. Then, in Lemma 6.6, we show that

lim sup M.(i) =0.

100 n>noVi
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A phase transition for preferential attachment models with additive fitness

Intuitively, this follows from (3.4), since under the assumption that E[F?+¢] < oo for
some ¢ > 0, the maximum of the fitness values satisfies max;c,) F; = o(n!/%) (with high
probability), so that the term (%)1/ 9m dominates for i small. We then use the following
result for triangular arrays a;,, 1 < ¢ < n,: if lim,o a5, = a; for all ¢ € N, and if
SUPy,>; Qi = b; and lim; , b; = 0, we obtain lim,, ;o Max;cp,) @i n = sup;>q a;. Using this
result on a;,, = c.(Z,(i) + F;) = M} (i) yields, together with (3.4), the weak disorder
result in (2.10).

Next, we consider the strong disorder regime, where the fitness distribution is a
power law with parameter o with « € (2,1 + 6,,). Extreme value theory tell us that in
this case max;c(, F; ~ n'/(®~1 so that (3.4) suggests that in this regime vertices with
high fitness have a chance to compete with the old vertices. To capture the asymptotics
of the peaks of the fitness landscape more precisely, we consider the point process

I, = Za(i/n,ﬂ/un), (3.5)
i=1

where u,, := sup{t > 0 : P(F >t) > 1/n}. Then, classical extreme value theory (see
e.g. [21, Corollary 4.19]) tells us that

11, = 11,

in the vague topology, where II is a Poisson point process on (0, 1) x (0, c0) with intensity
measure v(dt,dz) := dt x (« — 1)z~ *dz (see also Section 5 below for more details). From
this convergence, we can then deduce using (3.4) that

max Ex[Z, (i) /u,] -5 sup f(¢7/0m —1),
i€[n] (t,f)ell

see the first part of Proposition 6.1 for details. A non-trivial part of the proof is showing
that the approximation in (3.4) works sufficiently well for the relevant range of :. The
proof of Theorem 2.7 is then completed by showing concentration of Z, (i) around its
conditional mean, so that

max Z, (1) /u, — max Ex[Z,(1)/un] 0.

i€[n] i€[n]
The concentration argument relies on the martingale M} (i) for carefully chosen k (which
correspond approximately to k" moments of Z, (1)), see the first part of Proposition 6.2.

Finally, we consider the extreme disorder regime, where « € (1,2) so that the fitness

does not have finite first moments. In particular, the law of large numbers no longer
applies to the sum S,, = Z?Zl JF; appearing in the normalizing constant in the attachment
probabilities. In this case, we obtain from (3.2) that, for ¢ of order n,

n—1 n—1
cr - 1 N 1
n j=i J j=i J

Then, it follows from (3.3) with the same II,, as in (3.5) that

n

Er[2,@)] i (1 3 ul)

~

n Up \T ot S]
F [t .
= (/ Fli<sydn(f, t)) ds (3.6)
u i/n E
Fi
= m =T/ (IL),
Un
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where E := (0,1) x (0,00). From this we can eventually deduce that

1 -1
maxEx[Z,(i)/n] -5 m sup f </ 91{u<s}dH(U»g)> ds.
i€[n] (t, e Jt E B

Unfortunately, the corresponding functionals 7%/ ™(I1,) are not directly continuous in IT,,,
so that the arguments involve careful cut-off arguments (see Section 5). The final step is
to show concentration

mfm]( Z,(3)/n — mz[u]cE}-[Zn(i)/n] LN 0,
i€[n icn

which again uses the martingale M, (i), but in this case is slightly easier than for a > 2
due to the scaling factor n.

Overall, the proof of Theorem 2.7 is structured in the following way. In Section 5, we
first show convergence of the functional 7°/"(II,,) introduced in (3.6). We also take the
opportunity to recap some of the basics of convergence of point process convergence
and we also carry out the technical cut-off arguments. In Section 6 we introduce the
martingales M} (i) more formally and prove some of their properties. We use these
properties to show concentration in all three regimes and the point process convergence
in the strong disorder case. Finally, in Section 7 we prove Theorem 2.7 by gathering
together all the necessary results from the previous two sections.

4 Degree and fitness distributions

This section is devoted to first proving Theorems 2.4 and 2.6, where the proof of the
former theorem uses the ideas of stochastic approximation. Before proving Theorem 2.4,
we introduce several preliminary lemmas. The first lemma, which is the main ingredient
in the proof of Theorem 2.4, comes from [12, Lemma 3.1]:

Lemma 4.1. Let (X,,),>0 be a non-negative stochastic process. We suppose that the
following estimate holds:

1
Xn+1 - Xn < m(An - Ban) + Rn—i—l - Rna a.s.

where

(i) (An)n>0 and (B, )n>0 are almost surely convergent stochastic processes with de-
terministic limits A, B > 0.

(ii) (R,)n>0 is an almost surely convergent stochastic process.

Then, almost surely,

h

limsup X,, < —.

n— oo

Sy

Similarly, if instead, under the same conditions (i) and (i),

1
Xn,+1 - Xn 2 m(An - Ban) + Rn+1 - Rn>

then almost surely,
A
liminf X,, > —.
im in Z 5

n— oo

In the next lemma, we discuss two specific examples of the stochastic process R,, as
introduced in Lemma 4.1, which are used in the proof of Theorem 2.4:
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Lemma 4.2. RecallT',, and r;’” from (2.3) and let 0 < f < f' < 00,k € Ny and assume
the fitness distribution has a finite mean. We then have the two following results:

(i) Set X, == T ((f, f)), ARy = Xp41 — E[Xn411Gs] and R, := Y27 AR;. Then
R,, converges almost surely.

(i1) Set Xy, :=Tn((f, [']), ARp := Xpi1 — E[Xpn411Gs] and R, := 377 AR;. Then R,
converges almost surely.

Before proving Lemma 4.2, we recall the concept of negative quadrant dependence
(NQD) as introduced in (2.7). We note that the PAFRO model has been defined with an
additional assumption of non-positively correlated degree increments. Note that, since
the degree increments in this model are Bernoulli random variables, NQD is equivalent
to non-positive correlation. For the PAFFD and PAFUD models, NQD follows directly
from the definition of the model, as we show in the following lemma:

Lemma 4.3. Recall the degree increments AZ,,(i) := Z,+1(i) — Z,(i). For the PAFUD
and PAFFD model, the (AZ,(i));c[n are negative quadrant dependent, in the sense of
(2.7).

Proof. The NQD of the PAFFD model directly follows from [17], as (AZ,(7));c[n) forms a
multinomial distribution, for which NQD is known. For the PAFUD model, (AZ,(i))ie[n]
is a convolution of unlike multinomial distributions (the probabilities of the multino-
mial distribution change at each step/sampling). In the case that the change in the
probabilities in independent of the previous samplings (where previous edges are at-
tached), [17] provides a proof of NQD. However, in this case, the changes in the sampling
probabilities are dependent, so that a more careful argument is required. Let us write
AZ, () =X1+...+ X, AZ,(j) :== Z1+. ..+ Z,,, where the X}, Z; are Bernoulli random
variables which take value 1 if the k** edge of vertex n + 1 connects to 7, j, respectively,
k € [m]. Since X, Z; are part of a multinomial vector with one trial, (2.7) holds for
these random variables. Then, we investigate X; + X5, Z1 + Z5, where we prove (2.7) for
X1+ Xq, Z1 4+ Z5, but with > rather than < in the event, which is an equivalent definition
of NQD. We write, for £,/ > 0,

PXi1+Xo>k, Z1+2,>0G,) =EP(Xo >k —X1,2Z5 >0 —Z1 | Gn, X1,21) | Gn] .

Since, conditionally on G, and (Xj, Z;), the random variables (X,, Z2) are part of a
multinomial vector with a single trial, the same argument we use for X, Z; gives the
upper bound

E[]P(XQ Z k _Xl | gn7X1721)]P(ZQ Z l— Zl | gn>X1721) ‘ gn] . (41)

It follows from the definition of the PAFUD model that, conditionally on X;, X5 is
independent of Z; and, conditionally on Z;, Z> is independent of X;. As the probabilities
in (4.1) are increasing functions of Xy, Z;, respectively, it follows from the definition of
negative association in [17], which is equivalent to NQD, that

EP(Xe >k — X1 | Gn, X1, 21)P(Z2 2 0 — Z1 | Gp, X1, Z1) | G
<EP(Xy >k —X1|Gn, X1) | Gu|E[P(Z2 >4 —Z1 | Gny, Z1) | Gnl
=P(X1+Xo 2k |Gn)P(Z1+ 2220 Gy).
We can iterate the same argument to obtain the same inequality for the m terms in

AZ, (i) =X1+ ...+ X, AZ,(j) = Z1 + ... + Z,,. We then recall that this result is
equivalent to (2.7), as required. O
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Proof of Lemma 4.2. First note that, in both cases, R,, is a zero-mean martingale with
respect to G,,. The convergence of R,, can be proved by showing its martingale incre-
ments AR,, = R, 11 — R, have summable conditional second moments, or have summable
second moments. Define, for 0 < f < ' < oo, L, := {i € [n] | F; € (f, f']}. We first deal
with case (7). We write AR,, as the difference of two martingales. For k > 1,

1

AR, =
n+1

> (Lza =k = P(Zasa () = k| Gn)) = AMS) — AMP),

i€l

where AM,(f) is a martingale difference, i.e. AM,(f) = Mr(f+)1 - MT(f), i € {1,2}, and

A
s))

Lz, )=k} = Hzuri()=k. 2. )<k} = LZ0i1 (028,20 () <k} — L{Z04100) >k, 2, (1) <k}

1
AMY = nil < Z Liz, )<k Zop()>k} — E { Z Lz, ()<k,Znir(i)>k)
iel, iel,

(4.2)

1
2
AMP = ] < D Lz )<k 2 ()5 k) — E{Z Lz, (i) <k, Zpir (5)>k}
i€ll, iel,

Indeed, we have used that for all : € IN, £ € INg,

=z, )=k} + iz 1 )2k, 20 () <k} — L2041 (0) >k, 2, (1) <k}

Note that, as the indicators in M£1)7M£2) only differ by one index k, it is sufficient to
prove the summability of the conditional second moment of AM7(12) for all fixed &k > 1. So,
we write

slawy s,
2 g ] 4.3)

Using the non-positive correlation of the degree increments for the PAFRO model and
Lemma 4.3 for the PAFFD and PAFUD models, we can bound this from above by,

1 . .
CEEE I)QE[( Z (Liz, () <k,Zia(i)>k} — P(Zn(i) <k, Zpq1 (i) > k|Gn) ))

1 ) ) 2
IR E[(Liza b 20a 08 — P(Zal) < ks Zusa (i) > k| Ga) )| Gl
i€l,

1 .
1 i . m
S G L EAE0 19 = Gy

where we use Markov’s inequality in the final step and use that the increments of all
in-degrees is exactly m by the definition of the PAFFD and PAFUD models. Hence,
combining (4.3) and (4.4) yields the almost sure summability of the conditional second
moments of AM,(f), which implies the almost sure convergence of R,,. For the PAFRO
model, we use the same steps as in (4.3) and (4.4), but take the expected value on the
left- and right-hand sides. Then, using the definition of the PAFRO model, we arrive at

SR . 1 E[Z.() + F]
E[(AM?)?] < —— N E|AZ,(i)] < : 4.5
(AMI] < Gy LEAZON < e ) S ey @Y
By using the tower rule and conditioning on G,,_1, we find
1
E[Z, (i) + F| = E[E[Z,,(i) + F; | Gy_1]| < E[Z,,_1(i i(1 )
20+ F = BIB[Z(0) + Fi] Gna]] S BlZ0na ()4 F (14 5oy
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Continuing this recursion yields

) 4 ALE oy 1 (mo + E[F])(mo + (n — no))
BlZn (1) + Fi] < E[Zivn, ( )Jr.E]j_li_v[m)(lJr mo + (j — no)) = mo + (i V ng — no) .

Using this upper bound in (4.5), we obtain

1 " mo + E[F] Cy + Cylogn
E[(AM®)?] < 7(0 + 0 ) < . (46
[(ad; )]_(n+1)2 ! i:%;lmo—l—(i—no) = (n+1)2 (4.6)
for some constants C,C5 > 0, which is indeed summable.
For k = 0, we can write AR,, as

AR, =AM + AMP + (Lir, . er. 5y — 0 F]))/(n+ 1),

where AM,(LI) =0and AMff) is asin (4.2) with £ = 0. We already proved the summability
of the second conditional moment of Mr(f) which follows for k£ = 0 as well, and the last
term has a second conditional moment bounded by u((f, f/])/(n+1)?, which is summable

too. This proves the almost sure convergence of R,,.

For (ii), we have

1

ARy == > (Zni1() = B[Zn1(3) | Gn]) =

1

n—+1
1€l, T i€l,

(AZy(i) = E[AZu (i) | Gul),

as Z,+1(i) = 2,(i) + AZ,(i). We now bound the conditional second moments of AR, by

E[AR?[G,] = ME[( Z(AZn(i) —E[AZ,(i) | gn]))2 ‘ gn}
1 icl, | (4.7)
< m Z VaI'(AZn(Z) ‘ gn)'

i€ll,

The second line follows from Lemma 4.3 for the PAFFD and PAFUD models and from
the conditional non-positive correlation of the Z,,(i) for the PAFRO model. Then, for
the PAFUD and PAFFD models, we use that AZ, (i) is a sum of m indicator random
variables and hence that its variance can be bounded by m times its mean. Also noting
that the sum of all the increments of the in-degrees equals m, we obtain the upper bound
(m/(n + 1))%, which is summable almost surely. For the PAFRO model, we again take
the expected value on both sides of (4.7) to get rid of the conditional statement. Then,
as the variance of AZ, (i) is bounded by its mean for the PAFRO model, and the same
approach as used in (4.5) through (4.6) works here as well to arrive at a summable upper
bound. O

With these lemmas at hand, we can prove Theorem 2.4:

Proof of Theorem 2.4. We provide a proof for the PAFFD and PAFUD models, the proof
for the PAFRO model follows by setting m = 1; the additional required adjustments are
all included in the proof of Lemma 4.2.

First, we show that I',, converges in the weak* topology to I', defined in (2.5). To this
end, welet 0 < f < f’ < oo, and set

L= bl | Fe (Ll Xo= o 30 20(0) = Tul(f, 7). (4.8)

i€l,
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We develop a recursion for X,y1 — X,. By writing 2Z,11(i) = Z,(i) + AZ,(i) and
Fn = (mog +m(n —ng) + Sy,)/n, we find

B0t 100 = oy (SRl 16) = e L (2 2007 ),

1€l, el,

where we note that this holds for both the PAFFD as well as the PAFUD model. Then,

_ 1 Zn(l)-ﬁ-fl
Xnir = Xn = n+1 (zezﬂ; nFn/m _X") + AR,

with AR, := X411 — E[X,,11 | G»]. It is now possible to write the following two bounds:

N (- (- 2 1)
XnH—Xngnil(—(l—;Z)Xn—l—'n f/)+AR

We note that, by the strong law of large numbers, |I,|/n converges almost surely to
w((f, f']) and F,, converges almost surely to m#,,, where we recall that 6,, = 1+ E[F] /m.
From Lemma 4.2 it follows that R,, := Zzzno AR, converges almost surely, so it follows
from Lemma 4.1 that almost surely

liminf X,, > / u((f, fD), limsup X,, < r

n—r00 9m - n—00 9m -

u((f, £ (4.9)

We now take a countable subset F C [0,00) that is dense, such that for each f € T,
p({f}) = 0. As I is countable, there exists an almost sure event {2y on which both
statements in (4.9) hold for any pair f, f’ € IF such that f < f’. Take an arbitrary open
set U, and approximate U from below by a sequence of sets (U,,)men, where each U,
is a finite union of small disjoint intervals (f, '], with f, f’ € F. Then, for any m € N,
applying a Riemann approximation to (4.9),

liminf T, (U) > liminf T, (Up) > D(Upn) on Q. (4.10)

n—oo n—oo

Hence, by the monotone convergence theorem, it follows that liminf,,_, . I',,(U) > T'(U).
Likewise, for any closed set C, a similar argument shows that limsup,,_, ., I',(C) < T'(C).
It hence follows from the Portmanteau lemma [18, Theorem 13.16] that I';, converges to
I" a.s. in the weak™ topology.

The approach to prove the other two parts in (2.4) is to apply induction on k to the
convergence of the measures F (and thus p,(k)). We prove the statements in (2.4)
hold for £ = 0, the initialisation of the induction, below, and show the induction step first.
Let us assume that the last two statements in (2.4) hold for all 0 < ¢ < k, for some k > 1.
We now advance the induction hypothesis.

Let us take 0 < f < f’ < oo, and define X,, := T ((f f'])- Then, we can write the
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following recurrence relation, using I, as in (4.8):

1 n+1
B[Xoi1] 9] = =7 D P(Zaa (i) = b Fi € (£, £1] Gu)
=1
k
1 .
B n+1 Z Z ]I{Zn(i):é}IP(AZn(1> —k—/ | gn)
- (4.11)
k—1
1 .
= 1 (XX tw=a P2 =k~ | G)
i€ll,, £=0
+ 3 bz 0mn (1~ PAZ0)21]6)).
i€l,

where in the second step we note that Z,,11(n + 1) = 0 < k by definition and where we
isolated the Z, (i) = k case in the last step. We do this, as this proves to be the only part
that does not converge to zero almost surely. We can then write

B0 10.] = %o+ 1 (55 e P02, = 2] )

i€l,, £=0

=3 Lz, )=y P(AZ,() > 1| Gn) — Xn)

i€l
=X +(Zzﬂ{zn< o P(AZ () =k—|G,)  (412)
i€ll,, £=0

k+ F

- 1 o [ P(AZ,(6)>1]G6,) - —~
; {znu)—k}( (Az,(i) 21 Gn) v /m)
Loz (- _ (1 E .

+i€zﬂ: {En 0=k} (nFn/m +Fn/m Xn

We can therefore write, using that f* — F; > 0 holds almost surely for all i € I,,,

1
Xn+1 Xn 2 ? (An - Ban) + Rn-l—l - an (413)

where

k—1
= Z Z ]1{Zn(i):g}IP(AZn(i) —k— | gn)

i€l,, £=0
. k+F
i€l,, " '
kE+ f
B, =1 = ,
* Fn/m

ARn = Rn—i—l -R,= n+l — E[Xn+1 |gn] .

We now prove the convergence of all three terms. First, we prove the convergence of A,
to

1
A= — (k—1+2) T*=Y(dz). (4.15)
em (f!nfl]
We note that, by the induction hypothesis, almost surely,
lim ]/ (k—1+xz) T*V(dz) — / (k—1+z) I Y(dz)| = 0. (4.16)
oo LS. 4]
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We now deal with the two terms in A,, separately. We start with the second term. By
the definition of the PAFFD and PAFUD models in Definition 2.1, it follows that for both
models,

P(AZ, (i) 2 11G,) <1 (1- Z”(;;:J)m = é <TZ>(—1)‘+1(W)Z.

Using this in the second term of A,, in (4.14), we obtain

> Liz.e= k}Z( ) ”1(k+F) i - é(kﬂu), (4.17)

i€l =2

where (), > 0 is a constant. We note that this expression tends to zero almost surely as
n tends to infinity, and that a similar lower bound that tends to zero almost surely can be
constructed as well. For the first term, we write,

k—1
. . 1 _
nlgfgo‘ > D Lz wm=nP(AZ,(0) =k~ £]G,) - F/ (k—1+a) 0" 1)(dﬁc)‘

i€l, £=0 m J(f,f']

1
< lim | |— — = k—1+xz) I*=Y(dz)
_ k14 2) T¢D () - / (h—1+2) T D(dx)‘ @18)
Fu/ml (5,41 (f.£]
m
+ Lz, @i=k-13P(AZ,(1) = 1]Gn) — = (k—1+z) TV (d)
‘GZII | Fn J (5.1 ‘
k—2
+ D Yz.w=0P(AZ.() > 2]G,) } :
i€ll, £=0

The first line converges to zero almost surely by the strong law of large numbers. By the
induction hypothesis as used in (4.16), the second line converges to zero almost surely
and by a similar argument as in (4.17) the last line converges to zero almost surely. For
the third line, we use the definition of F(k b , as defined in (2.3), to find

S 1z nP(AZ0 =1]6) = 7 [ (b= 140 T V(an)
iel, (f:f']

k—1+F;
= 2 lzo-en (P(AZ0) = 1]6,) —ﬁ),

i€ll,

and so, again using similar steps as in (4.17), the third line in (4.18) converges to zero
almost surely, which finishes the proof of the almost sure convergence of A,, to A, as in
(4.15). Now, for B,, we immediately conclude that

k+f
=: B
O, ’

almost surely. Finally, the almost sure convergence of R,, again follows from Lemma 4.2.
We thus obtain from Lemma 4.1,

lim B, =1+
n—oo

A 1
liminfX,, > = =—— k—1+xz) D*=D(dx). (4.19)
n—00 - B k+ f’ + Qm (f,f/}( ) ( )
Likewise, the upper bound
1
limsup X,, < ———— k—1+z) % Y(dz (4.20)
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can be established from (4.12), too, when we replace the f’ by f in (4.12) and note that
f — F; <0 holds almost surely for all ; € I,,.

We now again take a countable subset IF C [0, c0) that is dense, such that for each
f e, u{f}) =0. As I is countable, there exists an almost sure event {2y on which
both (4.19) and (4.20) hold for any pair f, f’ € IF such that f < f’. A similar argument as
in (4.9) and (4.10) can be made, using Riemann approximations and the Portmanteau
lemma, which yields for any open set U C [0, 00) and any closed set C' C [0, 0),

k142 fge
k+x+0,
k-1t ey
k+z+ 0,

(dz),
(dz),

n—oo

limsup ¥ (C) < /

n—oo

lim inf ) (U) > /
(4.21)

and thus T'" converges in the weak* topology to I'¥), given by

k
(k) (k-1 +z _ (0)
r (d) k4+x+0,, r 1;[ :c+9 (d )

What remains is to perform the initialisation of the induction, regarding F%O). Analogous
to the steps in (4.11), we now set X, := F%O)((f, '), with 0 < f < f’ < o0, to obtain

1
n+1

= (T P20 =016 + a5 )

n+1
+ ZE]In

Xt (= Uz PAZ0) 2 1160) - X+ (7 1D):
iel,

B 16 = o (2 P(Z0a() =016, + P € (7))
i€l,

Similar to (4.12), (4.13) and (4.14), we find

1
_ > — .

where A, — u((f, f']), Bn — (f' +0m)/0m a.s. asn — oo, and AR,, = R,41 — R, =
Xn+1 — E[X,,11|Gn]. As before, the almost sure convergence of R,, follows from Lemma
4.2. Analogously to (4.22),

1
Xn+1 - Xn < m(An - B;Xn) + ARn
holds, with B/, — (1 + f + 0,,)/6., almost surely. Hence, using Lemma 4.1,

lim inf X;, > f’+ ((f,f]), limsup X, < f+9

and thus, with a similar reasoning as in (4.21), almost surely F,(IO)

the weak* topology to

w((f, £D;

converges weakly in

rO(dz) .= —"—p(d
(dr) := o p(da)
which yields
k
) (0—1)+z
r®™(de) = —" dz).
(dz) x+9mé:1€+x+0m'u( 2)
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Then,
g L (l—1)+z
k)= li n(k) = dz),
p(k) := lim pa(k) /0 T+ O Z:1£+x+em“( 7)
which proves (2.4) and concludes the proof. O

We now prove Theorem 2.6:

Proof of Theorem 2.6. We start by proving (7). The integrand of the integral in (2.6) can
be written as

O k(€—1)+x_9 U(z+6, Dk+z)
x+9m[:1€+x+9m_ "Tk+x+1+6,) ()

From [16, Theorem 1] it follows that kH"MI‘(k +xz)/T(k+x+1+6,) <1lforallz k>0.
By also using that I'(t + a) /T'(t) = t*(1 + O(1/t)) as t — oo and « fixed, we find that the
dominated convergence theorem yields

140, _ > T(x+0n)
Jim p(k)k = /O emwﬂ(dx)a
which is finite since E[F?"] < co.
We now prove (ii), so the fitness distribution satisfies Assumption 2.3. First, let
€ (2,1+6,,). We write the integral in (2.6) as two separate integrals by splitting the
domain into (0, k) and (k, o). We first concentrate on an upper bound. We note that, by
symmetry, it also follows that 2'*T'(k + z)/T'(k + x + 1+ 6,,) < 1. Hence, we obtain
the upper bound

—(146,,) / 0,, $+0 9 / O, x+z m) 1,u,(dx). (4.23)
x m

We note that there exists a constant ¢ > 1 such that I'(z + 6,,,) /(I'(z)z%") € [1, ] when
x > 1. Hence, using Assumption 2.3, we can bound (4.23) from above by

1 T Hm k (o)
0,k (1+0m) / L@+ 0m) ),u,(dx) + O,k (1+0m) / 2% p(dz) 4 Okt / p(dx)
0 [(z) 1 k
= 0(k™) + Ok~ ITOIE[FO 1y < o <py ] + O l(k)k (4.24)
k
= o(k™%) + c0? ~(F0m) / 20 (2)z= "V dz + ch (k)™
1

where the first term follows from the fact that o < 1 + 60,,, and that the integral from 0 to
1 is finite. Hence, by [5, Proposition 1.5.8], as k tends to infinity, this is asymptotically

b (20, — (o — 1))
Om — (0 —1)

(k).

For a lower bound, we bound the second integral in (4.23) from below by zero, and
bound the first integral, using similar steps as before, from below by

k
o(k™%) +9,2nk:7(1+9’”)/ 20~ (z) e ("D, (4.25)
1

which is asymptotically, as k tends to infinity, (62,/(0,, — (o — 1))¢(k)k—“. Finally, for
a =1+ 6,,, we note that the first term of (4.24) is no longer o(k~%), but of the same
order as the other terms. Furthermore, since the argument of the integral in the last line
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of (4.24) (as well as in (4.25)) now equals ¢(z)/z, the integral equals ¢*(k) and it follows
from [5, Proposition 1.5.9a] that either /* converges, in which case this falls under the
first case (i) as the 0'' moment exists, or that ¢* is slowly varying itself. Thus, in the
latter case, we obtain an upper and lower bound with asymptotics, respectively,

.

1
(em/ Mﬂ(dx) + C@mé(k) + Cefn‘g*(k))]{}i(1+0m) _ (k)k7(1+0mr)7
0

I'(x)

1
(9m/ Mu(dx) + ané*(k))k*“*am) =: L(k)k~(+0m),
0 I(z)

We also have from [5, Proposition 1.5.9a] that, in the case that ¢* diverges as k tends to
infinity, £*(k)/¢(k) — oo as k — oo as well, so that L(k), L(k) = ©(¢*(k)) as k — oo, which
finishes the proof of (i7).

Finally, we tend to (iii). We provide a proof for the PAFFD and PAFUD models with
m > 1 first, and then show how the results follows for the PAFRO model as well.

Recall that U, is a uniformly chosen vertex from [n|. We first condition on the size of
the fitness of U,,. Let 0 < 8 < ((2 — «)/(a — 1) A 1). Note that when U,, > ny, E,, denotes
the event that Z, (U, ) = 0. Then,

P(E,) > P(E, N {Fy, <n’}) =P(Fy, <n’) -P(E;N{Fy, <n"}). (4.26)
Clearly, for ¢ > 0 fixed and n large,
P(Fy, <nf) =P(F <nf) =1—¢(nf)n= (D8 > 1 p-(a-Dibte (4.27)

where we use Potter’s theorem [5, Theorem 1.5.6], which states that for any fixed € > 0
and any function /¢, slowly-varying at infinity,

lim {(z)z® = oo, lim 4(z)z™¢ = 0. (4.28)

For the second probability on the right-hand side of (4.26), we write

n—1

P(E;N{Fu, <n’}) =P( |J {A2;U,)=1}n{Fy, <nf3})

/N

j U\/nO
n 1 n—1
_ . B
=Y =p( U {az0 =10 {F <)
k=1 j=kVng
n n—1
Sk 1 kz g1P {AZ;(k) > 1} N {Fx <nP}).
=1y Vng

Now, using Markov’s inequality, applying the tower rule and switching the summations
yields the upper bound, writing F,, = (mg + m(n —ng) + S,)/n,

n—1 7
1 .
=30 D TELE () + )/ GF) L pcns)]
j=np k=1
n—1 J
1 .= L
=->. > (E[%(k)/(afj)ll{fkgnﬁ}] + 0 E[(iF;) " Lz <nsy] ) (4.29)
j=no k=1
1 n—1 J )
< = 3037 (BIZi00)/ o + My)] + n°E[(mo + M;)™] ),
Jj=no k=1
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where M; := maxp<; F5, we bound j]-_'j from below by mg + M; and we bound the
indicator variables from above by 1. We now bound the first moment from above. Note
that, for the PAFFD and PAFUD models,

J

D E[Z;(k)] = mo +m(j — no), (4.30)
k=1
since every vertex i > ng has out-degree m. Hence, combining (4.29) and (4.30), we
obtain the upper bound, by using the tower rule and conditioning on the fitness,

n—1 n—1

Z (m +mo +n?)FE[1/(mo + M;)] < CnP~? Z JE[1/(mo + M;)], (4.31)
Jj=no

Jj=no

SARS

when n is sufficiently large, for some constant C' > 0. We now bound E[1/(mq + M;)]
from above.

E[L/(mo + M;)] = B[1/(mo + Mj)Lar, <1/
+E[1/(m0 +Mj)]1{Mj2j1/<a_1)_e}} (4.32)
< ]P(Mj < jl/(a—l)—s) +j—l/(a—1)+a
where we bound M from below by zero and j!/(*=1)—¢
respectively. Then, using 1 — x < e~ 7, for 5 large,

in the first and second expectation,

]P(Mj Sj1/(a—1)—g> < exp{—f(j1/(@=D=e)ja=De} < gyprjla=De/2y, (4.33)

where we use Potter’s theorem, as in (4.28), in the last step. By combining (4.32) and
(4.33), it follows that for j sufficiently large (say j > jo for some jy € IN),

E[1/(mo + M;)] < 257/ (e=Dte,

and E[1/(mgo + M;)] < 1 for j < jo. Using this in (4.31) yields

n—1
P(E; N {Fy, <n’}) < Cjon ' +4Cnf~1 Y~ jlot/emte
Jj=jo+1

< CpPH(=1/(a=1))V-1)+e (4.34)

_ Gnf—(@=0)/(a=)Al)4e

which, by the definition of 5 and the fact that ¢ is arbitrarily small, tends to zero as n
tends to infinity. Finally, we combine (4.34) and (4.27) in (4.26) to find

P(E,) > 1—n~(@"f+e _ Cpf=(@-a)/(a=l)al)+e, (4.35)
We now finish the proof of Theorem 2.4 by choosing the optimal value of B~€ (0,((2 —
a)/(1 —a)Al)), namely 8= (2 — a)/(a(a—1)) A(1/a), and setting C =1+ C.

For the PAFRO model, set m to equal 1. Then, there is one adjustment required.
Namely, the equality in (4.30) does not hold. Rather, using (4.6) yields the upper bound

M-

Ex[Z;(k)] < Cj(logj — 1) < Cj' e,
k=1

for some large constant C' > 0. This adds at most an extra ¢ in the exponent of the
final expression in (4.35) and since ¢ is arbitrarily small, the result still holds, which
concludes the proof. O
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5 Convergence of point process functionals

As mentioned in the proof overview in Section 3, in this section we complete an
important step in the proof of Theorem 2.7 and show convergence of a functional of
a point process as defined in (3.6) in the extreme disorder regime (« € (1,2)). At the
same time, we take the chance to discuss some of the required theory of point process
convergence, which also is useful in the next section when we consider the strong
disorder case. A good reference for this theory is the book [21].

Recall u,, from Theorem 2.7 and let M,(E) be the space of point measures (point
processes) on E := (0,1) x (0,00). Let us define the point process

n

I, = Za(i/n,ﬁ/un), (5.1)
=1

with 0 a Dirac measure. It follows from [21, Corollary 4.19] that, when the fitness

distribution satisfies Assumption 2.3 for any « > 1, II,, has a weak limit II, which is a

Poisson point process (PPP) on E with intensity measure v(d¢,dz) := dt x (o — 1)z~ *dx.

[21, Proposition 4.20] shows that an almost surely continuous functional 7} applied to

II,, converges in distribution to 7} applied to II by the continuous mapping theorem. In

this section, we prove a similar result, though a slightly different approach is required.
Lete,6 > 0, E5 := (0,1) x (d,00). For a point measure Il € M,(E), define

To(I) = /81(/Efll{t§s}dl'[(t,f))lds, TE(I0) = /1(/E f]l{tgs}dH(uf))ilds, (5.2)

whenever these are well-defined. That is, when II((0,s) x (0,00)) > 0 for all s € (e,1)
and when II((0, s) x (4,00)) > 0 for all s € (e, 1), respectively. As mentioned above, the
reason for studying the functional 7* is due to (3.6), where we see that the Ex[Z,(i)/n]
is (well) approximated by m(F;/u, )T*/™(II,) in the extreme disorder regime, since the
law of large numbers no longer applies to the fitness random variables in this regime.
As a result, studying the maximum conditional mean in-degree can be done via studying
this functional 7¢. Therefore, the main goal in this section is to prove the following
proposition:
Proposition 5.1. Let (F;);en be ii.d. copies of a random variable F, which follows a
power-law distribution as in Assumption 2.3 with « € (1,2). Consider the point measure
II,, in (5.1), its weak limit Il and the functional T¢ in (5.2). Then,
ﬁTz/n d t
max (II,) — sup fT°(ID).
i€[n] Un (t,f)ell

To prove Proposition 5.1, one would normally prove the continuity of the functional
T*® and combine the weak convergence of II,, with the continuous mapping theorem to
yield the required result, as Resnick does in his proof of Proposition 4.20. This does,
however, not work in this case. Due to the specific form of the functional, proving its
continuity is not directly possible. Therefore, we investigate 75 as defined in (5.2) and
show that this functional is indeed continuous and is ‘sufficiently close’ to T¢. This is
worked out in the following two lemmas:

Lemma 5.2. Consider, fore € (0,1),6 > 0 fixed, the operator T5 as in (5.2). Then, the
mapping IL— 3~ ¢ cmise, p>6 O(sr2 (1)) IS continuous in the vague topology for measures
IT € M, (F) satisfying the following conditions:

I({s} x (0,00)) = I((s,t) x {0}) =T1((s,t) x {o0}) =0, Vs <t e 0,1],

(5.3)
I1((0,¢) x (d,00)) > 0, II((s,t) x (z,00)) < o0, Vs <te[0,1],x > 0.
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Remark 5.3. We note that for a PPP II with intensity measure v as introduced above, all
the conditions in (5.3) are satisfied almost surely, except for II((0,¢) x (4, 00)) > 0, which
happens with positive probability only.

Proof of Lemma 5.2. We first prove that, for fixed € € (0,1),6 > 0, the mapping
II — Z(t,f)eH:t>8,f>6 5(T§(H)) is continuous in the vague topology for measures Il €

M, (E). We obtain this by taking IT,,, T € M,(E) such that II,, % TI, and show that the
image of the mapping of II,, introduced above also converges vaguely to the mapping
of II. Since the image is a point measure with only finitely many points, due to the last
condition in (5.3), we can label the points (¢, f) in IT such that f > §, by (¢, fi),1 <i<p
for some p € IN, where we order the points such that ¢; is increasing in ¢. We can do the
same for the points of II,,, where we add a superscript n. Vague convergence is then
equivalent to the convergence of (¢, f*) € II,, to (¢;, f;) € Il for all 1 < i < p, since there
are only finitely many points.

By [21, Proposition 3.13], we can fix n > 0 and take n large enough such that the balls
B; := B((t;, fi),n), centred around (t;, f;) with radii 7, contain the points (¢7, f’*) and
B;NBj = @ for i # j. Thus, let us set ¢ := II((0,¢) x (4,00)) > 0 and take n large enough
such that IT,,((0, €) x (4, 0)) = ¢ as well. That is, points (¢;, f;), (t7, f7*),i =1,..., ¢, satisfy
t < ¢ and points (¢;, f;), (t7, fI'),i = q+1,...,p, satisfy ¢ > ¢ (due to the first condition
in (5.3) there are no points (¢, f) such that t = ¢ a.s.). We can now express 7 (II) in
terms of a sum. Namely,

1 _ p+1 -1
T§(H)_/E (/Ed f]l{tgs}dl'[(t,f)> 1ds—i_zq;r1 [(ti—ti_lvg)(;fi) 1}, (5.4)

where we set ¢,1; := 1. A similar expression follows for II,,, with ¢, := 1. Since the
sum contains a finite number of terms, the convergence of T (II,,) — 7’5 (IT) immediately
follows from the convergence of the individual points. As II,, — II, fi* — fi as n tends
to infinity for all 7 = 1,...,p as well. What remains to prove, is that (T;i (I,),1 <i <
p) — (Tg"' (I1),1 <i < p) as n — co. Using the triangle inequality, we obtain

T3 () = T3 ()] < T3 () = T3 ()| + | T3 () — Ty (1D)]
Let us first consider 2 < ¢ < p. The second term on the right-hand side tends to zero

by the above, as for i > 2, I1,,((0,¢;) x (§,00)) > 0 and thus the conditions in (5.3) are
satisfied with € = ¢;. The first term can be rewritten using the definition of 7§ in (5.2) as

tTVe,

T (11,) - T (11,)| = /
t

?/\ti

—1
(/ f]l{tgs}dnn(tvf)) ds
Es
-1
<ttt =l [ Fospmpdnen)
s

where we bound the integrand of the outer integral from above by replacing the inte-
gration variable s by t7' A ¢; in the integral’s argument. In the integral that remains, we
can bound f from below by § and therefore, for n sufficiently large, we can bound the
integral from below by ¢, as there is always at least one particle (¢, f) such that ¢ < ' V{;
since ¢ > 2 and the balls B, introduced above are disjoint. We thus obtain the upper
bound |t} — t;|/J, which tends to zero with n. For i = 1, we adapt our approach to find

ITE (11,,) — T ()| < min{| T4 (11,) — T2 (IL,)| + T2 (I0,) — T2 (1)),
ITE (TL,) — T2 ()| + |74 (1) — 72 (1) ).
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When ¢; < t7, the first term is infinite and we use the second term, while the second
term is infinite when ¢; > ¢7 and we then use the first term. When the first term is finite
(t, > t7), its first term is bounded from above by (¢; — t7)§~! < n/d and its second term
can be bounded by a constant times 7, as follows when using (5.4). Similarly, when the
second term of the minimum is finite (¢; < ¢7), its second term is bounded from above
by (t7 —t1)0~! < n/§ and its first term can be bounded by a constant times 7. As 7 is
arbitrary, the required result holds. O

We are also interested in how ‘close’ 7 (II) and T (II) (resp. 7¢(1I,,) and 7% (II,,)) are
when ¢ is small (resp. ¢ is small and n is large). We formalise this in the following lemma:

Lemma 5.4. Consider the operator T as in (5.2) and the point process II,, as in (5.1),
let TI be its weak limit and let Assumption 2.3 hold with o € (1,2). Fore € (0,1),n > 0
fixed,

TE(IT) - T<(IT) as 6 1. 0,
lim lim P(|T§ (11,) — T¢(IL,,)| > n) = 0.

610 n—oo

(5.5)

Proof. We start by proving the first statement. We fix n > 0 and define E§ = (0,e) x
(6(2=2)/2(1 4+ 67¢), 00), where € € (0, (2 — a)/2). Then,

P(|T5 (1T) — T*(IT)| > 5) < P(|T5(IT) — T*()| > n|TI(E5) # 0) + P(I(E§) = 0).  (5.6)

We condition on {H(Eﬁ) # 0} to ensure that 7 (II) is finite and show that on {H(Eg) #0}
the difference in T} (II) and 7 (II) tends to zero in probability as ¢ | 0. We first compute
the second probability on the right-hand side.

IP<H(E§) = O) = exp{ - /135(a - l)yo‘dydt}
' (5.7)
= exp{ — 65—((1—1)(2—&)/2(1 + 6—5)—(11—1)}'

Note that, by the choice of &, this probability tends to zero with §. Now, we bound the
conditional probability in (5.6). Defining the event Fj¢ := {H(EE) # 0}, we obtain,
P(|T5(I1) = T°(I1)| = n| Fs.¢)

1 . B
=P (‘ / < fll{tgs}dH(t, f)> - </ fl{tgs}dn(t, f)) ds| >n ‘ F57§>
15 Es 5
1 ? (5.8)
< IP</€ (/E\Eé f]l{t<s}dH(t;f)>/</Eé fﬂ{t<s}dn(t,f)> ds > 1 FM)

7 2
< IP(/E\Es fdII(t, f) = 1_€</E'5 flp<eydIl(t, f)) Fm) ,

where, in the last line, we replaced the integration variable s with 1 in the integral in
the numerator and with ¢ in the integral in the denominator. We now bound the integral
over Es on the right-hand side from below using H(E§) > 1 and use Markov’s inequality
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to find the upper bound

N s2-a 3
IP(/E\E(Sde(t,f)Zl 2T (1407¢)?

)

- _ s2-a —¢
_IP</E\E5de(t,f)>1_E<52 (146 )2)

/ fame, )| L=¢

E\Es

— _ -« l—e —(2—a) —&\— _(1_8)(0[_1)
_/E\Eé(a Dzt dtdx—n 67914679 2_—77(2—@)

which tends to zero as § | 0. Note that we can omit the conditional statement in the
second line, as the integral is independent of H(Eg). Combining (5.7) and the upper

bound of (5.9) in (5.6), implies that T (IT) N T (II) as § | 0. We now prove the second
statement in (5.5), which uses a similar approach. Namely, using analogous steps as in
(5.6), (5.8) and (5.9), we obtain

P(/T%(IL,) — T5 ()| = 1)

— &

(5.9)

<E 621 4 57¢) 72

(1+457%)72

(5.10)

< IP(/E\E FAIL (¢, £) > 5 d 52—a(1+5—f)—2> —l—]P(Hn(E§) :o).

— &

The second probability on the right-hand side converges to IP(H(E§) =0) as n tends to
infinity, and then to zero as § tends to zero by (5.7). Using Markov’s inequality, we obtain
an upper bound for the first probability on the right-hand side of the form

n

1 —
> B[ unl (5 <)) =0T (14762
=1 n
- o-a g2 M oun —(a—1)
=—9 (1+0675)"— L(z)x dz,
77 Un Ty

where z; := inf{z € R : Fx(x) > 0}. Using [5, Proposition 1.5.8], yields

ou
n 1
/ Uz)z~ @ Vdg ~ r(éun)z_o‘é(éun), asn — oo.
r «

Ty -
Thus, as n — oo, since /{ is slowly-varying,

1—¢ n [0 (1—¢)
545 2—/ ((x)z~ @ Vdg ~ ———
7 SR W@ a)

Using [21, Corollary 4.19 and Proposition 3.21], we conclude that né(un)u;(a_l) con-
verges to 1 and so the right-hand side tends to zero with §. Thus,

(14 067%) 2 n(up)uy, @Y.

. . e > ) —

lélﬁjlnh_{go P(|T°(11,,) — T5(I1,)| > n) =0, (5.11)

which finishes the proof. O
We now prove Proposition 5.1.

Proof of Proposition 5.1. For a closed set C C Ry andn > 0, let C,, := {z € R :
inf,cc |z — y| < n} be the n-enlargement of C' and let us define the events

o Fi pi/n Fi ri/n
Enesm) = { O M) = B 5, w18 (H”>‘ < 77}’ (5.12)
Fpes:={1,((0,¢e) x (§,00)) > 1}.
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We can then write

IP(maX ﬁTi/"(l_[n) € C’) <P ({ max ﬁTi/n(Hn) € C} N Enes(n) N Fn7615>

i€[n] Un i€[n] Up, (5.13)

+P(Enes(n)) +P(Fy ) -

Then, on E, . 5(n) and using C,, we can bound the first probability on the right-hand
side from above by

F: .
P { i/ } Fres).
( n<i B sy 10 () € Cnp N Fes

We note that every term in the maximum is bounded from above by 1. Then, since for
n large II,((e,1) x (6,00)) = II((e,1) x (4,00)) < oo and on F,, . 5, it follows from the
continuous mapping theorem, Lemma 5.2 and Remark 5.3 that

lim P max — T (Il,) € Cpy N Fpcs

n—00 en<i<n:F; >0uUn Up /
(5.14)
=P <{ sup fTEHI) € Cn} N FE)(;),

(t.f)

ell:t>e,f>96

where F, 5 := {II((0,¢) x (4,00)) > 1}. We now claim that it is possible to remove the §
in T§(H) and the ¢ and ¢ constraints in the supremum in (5.14), as well as that the two
terms in the last line of (5.13) tend to zero when letting n tend to infinity, and then § and
¢ to zero. These two tasks require a very similar approach, as they are essentially the
same, one with II,, and the other with its weak limit II. We start with the latter claim.
We want to show that

’ sup  STHID) — sup th(H)} P 0asfirst§ | 0andthene | 0.  (5.15)
(t,f)ell:it>e, f>0 (t,f)el

To this end, we write

| sw T s fTUID| S| suwp fTHI) - sup TV
(t.f)EM:t>e, f>5 (t.f)en (t.f)EM:t>e, f>5 (t.f)€M:t>e
+| s T - sup fTV(I)|
(t.f)€M:t>e (t.f)em
=: D1—|—D2.

We first prove D; tends to zero in probability as 6 | 0. Namely, using the triangle
inequality and the definitions of T and 7 in (5.2),

Di<| s - swp T
(t,f)El:t>e, f>6 (t,f)ell:it>e, f>65
+| s T - suwp  fTHI)|
(t,f)ell:t>e, >4 (t,f)ell:t>e
< sup  f(T;(I1) =T'(I))+  sup  fT'(T) (5.16)
(t,f)ell:t>e, f>6 (t,f)ell:t>e, f<5
<( sup ) sup  (TH(I) = T'(I) + T (IT)
(¢, f)ell (t,f)Ell:t>e

< (sup f)(@5 (1) — T7(10)) + 97710,
(t,f)ell

where the final inequality follows from the definitions of 7° and 75. Since o > 1,
sup(¢,syen f < oo almost surely. Furthermore, for any ¢ > 0 fixed, 7°(II) < oo almost
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surely as well. Finally, by Lemma 5.4, (T} (II) — T(II)) L, 0as § | 0. Thus, we obtain
that D, L5 0asé 1 0. We now show that Dy 2% 0 as ¢ | 0. We discretise the interval
(0,1) into smaller sub-intervals [2~(**1) 27%) k > 0. Then,

lim D, <lim sup fT'(II) = lim sup sup FTH(II). (5.17)
el0 el0 (¢, fyell:t<e K—=00 k> K (1, f)ell:te[2—(b+1) 2-F)

We now bound the inner supremum, by controlling the size of the maximum fitness value
in these sub-intervals. That is, we define, for ¢ > 0,k € Z T,

O 1= 2~ (k+1)/(a=1) log((k + 2)1+£>—1/(a—1)7

By, i= 27D/ @D 160 ((1 — (k + 2)~ ()= =1/(e=1), (5.18)
Now,
—k 00
]P(H([T(k“),f’“) % (hp, 00)) # o) —1- exp{ - / / (o — 1)x*adxdt}
2—(k+1) Jpy
=1 — expflog((1 — (k +2)~!*9)}
< kU0, (5.19)
27k e}
IP(H([2_(’“+1),2_’“) X (L, 00)) = O) = exp{ —/ / (o — 1)x_adxdt}
2-t1) Jg,
< k(8

which are both summable. Therefore, by the Borel-Cantelli lemma, it follows that almost
surely there exist a random index L, such that for all £ > L,

Sup f € (i, hy). (5.20)
(t,f)€M:te[2= (k+1) 2—k)

Now, on the event {t < 271},

Tt(H):/tl (/Ef]l{ugs}dl'[(u,f))lds

Z/tQ_L (/Ef]l{u<s}dﬂ(u, f))lder/QL (/Efll{u<s}dﬂ(u, f))ilds (5.21)

< /tQ_L( sup  f)"'ds + (/Ef]l{ugzL}dH(Ua f))_l

(u,f)ell:u<s
By applying (5.20) to the both integrals, we find an upper bound
[logy(1/1)] }
o2 Ut
j=L
Using the definition of /; in (5.18), for j large and some ¢ € (0, « — 1), we obtain
[logy(1/1)]
THID) < C 2(+D(A+0)/ (a=1)=1) 4 p—1
o) =< ZL r (5.22)
]_

< O+ /(a=1) | €217

for some constant C' > 0. Again using (5.20) and on {k > L} (similar to ¢ < 2-L), we find

sup FTHID) < hy(C2H+D(A+O/(@=D=1) )
(t,f)ell:te[2— (k+1) 2—Fk)

< Gt/ D=1y gy
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for some v > (14 &)/(av — 1). We finish the argument by noting that L < oo almost surely
and hence

lim sup sup fTHII) < lim sup Cotk+D(/la=D) =1y 4 hy ;!
K—=00 k> K (1, f)ell:te[2—(h+D) 2-k) K—00 p>K (5.23)
= Khm Co(K+1)(¢/(a=1)=1) g + hgl7t,
— 00

which equals zero by the choice of (. Thus, Dy <% 0 as ¢ | 0. Together with the
convergence of D; to zero in probability, we obtain (5.15). Recall F;, . ;s from (5.12)
and F.; = lim,_ o Fi -5 under (5.14). Evidently, by a similar argument as in (5.7),
lims o P(F. s) = 1 for all € € (0, 1), which also shows the third probability in (5.13) tends
to zero as n — oo and then § | 0. Combining this with (5.15) and (5.14) yields

T Fi ifn _ t
lim i nlin;OP<{ Jmax ST € Cyp N Fn@(;) = P((t’s;;ye)n FTH(I) € c,,). (5.24)

i>0un
Recall E,, . s(n) from (5.12). What remains to prove, is that for all > 0 fixed,

. . . C _
161&1%1%1 nh_>ngc P(En.s5(n)°) =0,

which is very similar to (5.15), though we now deal with II,, rather than II. Again, we
use the triangle inequality to find
max ﬁTg/n(Hn) — max ﬁTi/7L(Hn)‘ > 77/2)

en<i<n:F; >0un Uy en<i<n Uy

IP(ETL,E,é(n)C) < P <

i i Firpi (5.25)
P 7T1/n L) — 7Tz/n I ’ > 9
! ( S L ) = e T ()| 2/
=P+ Ps.
We first deal with P;. As in (5.16), we split this into two terms, namely
Fi i/n Fi i/n
< — - == >
ne ]P< i B s g Lo () = e T ()| 2 /4
F z (5.26)
Limpi/n _ Y mi/n >
" IP( 67?%?;(71 Un T6 (Hn) E%%}S{n U,nT (H”) = 77/4) .

To show the first probability tends to zero, we write

max ﬁTg/n(Hn)— max &Tg/n(ﬂn)

en<i<n:F; >0un Up en<i<n Uy,

<6 max TV/"(I1,) < 6T5(IL,).

en<i<n

Then, on F, . s, T5 (II,,) converges in distribution to §7% (II) by the continuous mapping
theorem and the fact that 7§ is continuous in II,,, as follows from the proof of Lemma

5.2 and Remark 5.3. So, as ¢ | 0, T (II) LN T¢(II), as follows from the proof of Lemma

5.4, which implies that 67 (II) L, 0as 6| 0. As before, P(F,.s5) — 1 asn — oo and
then § | 0, so by intersecting the first probability on the right-hand side of (5.26) with
Foe,F, . 5, as in (5.13), yields that it tends to zero as n — oo and then ¢ | 0. What
remains is to show that the second probability on the right-hand side of (5.26) tends to
zero as n tends to infinity, then § | 0 and finally ¢ | 0. We again use a similar argument

as in (5.16) to find

Fi ri/n Fi ijn Fi
v _ e < e € _ € . X
e, T ) — S (M| < (s ) (T7(0L) — T (). (527)
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We show that the product of the maximum and (7} (II,,) — 7°(II,,)) converges to zero in
probability as first n — co and then § | 0. We can use the fact that (755 (II,,) — 7°(11,,))
tends to zero in probability as n — oo and then § | 0, as is shown in the proof of Lemma
5.4. To extend this result to the product of these two random processes, we introduce
the events B, s := {max;c[, F;/u, < 6%}, for some & € (0,(2 — @)/2). Then, splitting
the second probability on the right-hand side of (5.26) into two parts by using (5.27) and
intersecting with the events B,, 5 and B, 5, we obtain the upper bound

"

P(By, 5) converges to P(Bf), where Bs := {Y < §7¢} and Y is the distributional limit of
max;c(y) Fi/un. Then, as 6 | 0, P(B§) — 0, as Y is almost surely finite. Following the
steps of the argument in (5.10) through (5.11) with 7765 /4 instead of n, we find

n,0’

Fi i/n Fi i/n e e 13
e TETY(IL) — max TEPY(IL)| 2 /4 ) < P(TF(IL) - T9(1L) > 0 /4)

+P (B ) -

lim sup P(|T=(IL,,) — T§ (11 >>naf/4>s4((; 52))5 €(1+67€)"2 + limsup P(IL, (ES) = 0)
(1 5) —£\—2 & _

which tends to zero as ¢ | 0. It thus follows that P, — 0 as n — oo and then § | 0.

What remains, is to show that P, tends to zero as n — o0o,¢ | 0. This follows from a
similar approach as in (5.17) through (5.23). Recall ¢, h; from (5.18). We then divide
the set of indices i € [n] into subsets Ay, := {i € [n] : i € (27 FVn,27Fn]},0 < k <
[logn/log 2], and define the events A} := {max;ca, , Fi/un € ((k, hy)}. Using (5.19),
it readily follows that

hmlanP(.A )_ 1 — 2k~ (9,

n—oo

Hence, when setting &, := |logn/log2]|, and for any sufficiently large K € N,
. F _ —¢
hn@ogﬂ?( N Akm) >1-CK¢, (5.28)
K<k<k,

for some constant C' > 0, independent of K. Similar to (5.17), we write

Fi
lim sup lim sup P> = lim sup lim sup IP ( sup sup —T%/"(I,) > 77/4) .

€l0 n—00 K—o0o n—00 k>K i€Ak,, Un

Again, the idea is to replace the limit of € to 0 by the limit of K to co and the supremum
over k > K. Now, by intersecting with a similar event to the one in (5.28), we find the
upper bound

hmsuplimsup]P({ sup sup ﬁTi/n(l_[n) > 77/4} N ( ﬂ Ay, n>>

K— n—00 k>Ki€A U
0o >Ki€Ak,n Un JE<k<k,

ve( U (az)).

VE<k<k,

(5.29)

By (5.28), it follows that the double limit of the second probability equals zero, so we
focus on the first probability. Following the approach in (5.21) and (5.22) and using a
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Markov bound, we bound the first probability in (5.29) from above by

4 Fi i
,E{sup sup JTz/n(Hn)]lmﬁSkgknAin]

n k>K i€Ay , Un
4 b 9—VE,, n (5.30)
k
< —IE| sup sup < Up [M; + U M-)]l ]-':|,
n |:k2Ki€Ak,n n ; n/ J j_Q_Z\/?n n/ J m\/?ékﬁknAk,n

where we recall that M; := max,,<; F,,. We then bound the maximum in the second
sum from below by considering only the indices m < 2-VEp and using the events in the
indicator to further bound the maximum from below by ¢ . The terms of the second
sum then are independent of j, which yields the upper bound n(¢ ﬁ)_l. We rewrite
the first sum, where we note that for i € Ay, ,,,i > 2~(**1n, and as before bound the
maximum from below to find

2~ VEy k1 k1
Yo Mfup) < YT Y ()T < Y 270 ()7
J=i i>VE PE€Ajn i>VE

Since, for large j, we can bound (¢;)~! from above by 2/(1/(e=1+%) for some small ¢,
we obtain the upper bound Cn2(k+1((2=a)/(a=1)+0) for some constant C' > 0. Note that
this upper bound, as well as the upper bound stated above for the second sum in (5.30)
are deterministic. Hence, using both upper bounds and bounding the indicator in the
expectation in (5.30) from above by 1 yields the upper bound

Cy sup sup (hyp2*FD(E=)/(@=D+0) 4 (p =1y, ) < O, sup 2~ *HDA=Cpy =1 p
nkzgieAkpm,( F ( \/?) k) S nkz?( VE'E

= Cn2_(K+1)(1_C)K'Y + f;%hKy

for some v > 0 and where C;, = (4/n) max{C, 1}. This bound no longer depends on n,
and as we let K tend to infinity the bound tends to zero. This proves P, tends to zero
with n — oo and then ¢ | 0. Combining this result with the convergence of P; to zero
with n — oo and then ¢ | 0, it follows that the upper bound in (5.25) tends to zero, and
therefore the two probabilities on the second line of the right-hand side of (5.13) tend to
zero with n — oo, then ¢ | 0 and finally € | 0. Together with (5.24), this yields

limsupIP(maX ﬁTi/"(l_ln) € C’) <P| sup fT'I)ecC,]|.
n—r 00 i€[n] Up (t,f)en

Including the limit » | 0 finally yields, by the continuity of the probability measure,
: Fi i/n t
limsup P max —T*"(Il,) € C' | <P| sup fT(II) e C ],
n—00 i€[n] Up (t,f)en

and applying the Portmanteau lemma [18, Theorem 13.16] finishes the proof. O

6 Martingales and concentration

In this section we state and prove several important results, required for the proof of
Theorem 2.7. As discussed in the overview of the proof of Theorem 2.7 in Section 3, to
study the degree evolution we use particular martingales. Understanding the behaviour
of these martingales is essential for describing the different phases in the behaviour of
the degrees (Z,(4));en as stated in Theorem 2.7.
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We devote this section to (i) proving several results regarding these martingales,

which is required for studying the behaviour of the evolution of the degrees (2, (i))ien
(in the weak disorder regime), (ii) as well as proving other important results regarding
the behaviour of the maximum conditional mean degree, which determines the behaviour
of the maximum degree in the strong and extreme disorder regime, which we deal with
in two separate subsections. First, however, we formulate the following propositions
which outline the behaviour of the maximum degree in the strong and extreme disorder
regime:
Proposition 6.1 (Maximum mean degree in the strong and extreme disorder regime).
Consider the three PAF models as in Definition 2.1. Let Il be a Poisson Point Process
(PPP) on E := (0,1) x (0,00) with intensity measure v(dt,dz) := dt x (o — 1)z~ “dx, and
let 0,, := 1+ E[F] /m. Then, fora € (2,1+ 0,,),

. d —1/0,,
maxEx|Z, (i) /u,] — max f(¢t —1), (6.1)
e F[Zn(9) /un] (t,f)el'[f( )
while for o € (1,2),
d ! -
max Er|Z,(i)/n] — m max / (/ 1s,<srdlI(u, > ds. (6.2)
P F[Zn(i)/n] (t,f)el'[f ) Eg {u<s} (u,9)

Proposition 6.2 (Concentration in the strong and extreme disorder regime). Consider
the three PAF models as in Definition 2.1. When « € (2,1 + 0,,), for any n > 0,

lim IP( max Z,, (i) — maxE;[Zn(i)]‘ > nun> ~0. (6.3)
n—00 i€[n] 1€[n]
Similarly, when « € (1,2), for any n > 0,
lim ]P( max Z, (i) — max E]:[Zn(z)]‘ > nn) =0. (6.4)
n—00 i€[n] i€[n]

6.1 A family of martingales

To prove Propositions 6.1 and 6.2 and to understand the behaviour of the maximum
degree in the weak disorder regime, we introduce a family of martingales and derive
some of their properties. We define, for k € R, n,ng, m, mg € N and a,b > —1 such that
a—b>-—1,

|
-

n m k,
k — —
Cn(m)'_j_nEO mo+m(j—no)+k+(€—1)+5j>’
0= (6.5)
n—1 k m a ['(a+1)
~k — _ =
som =11 (- = ers,) <b> - TG+ DMa—b+1)

J=no

where we recall S; from (2.1). For ease of writing, we omit the (m) in cf(m),c%(m)

n e n

whenever there is no ambiguity. We can then formulate the following lemma:
Lemma 6.3 (Degree and fitness martingales). Leti € IN, k > — min(F;, 1). For the PAFRO
model (m = 1) and the PAFUD model with out-degree m € IN, the random variable

MEG) = o (m) (Zn(i) + f;+ (k — 1)>

is a martingale with respect to G,_1 for n > i V ng, under the conditional probability
measure Px(-). For the PAFFD model with out-degree m € N, the random variable

B4 (0) = 2 (m) (Zn(i) + f;+ (k 1))
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is a supermartingale (resp. submartingale) with respect to G,,_, forn > iV ng, under the
conditional probability measure P z(-) when k > 0 (resp. k € (—min(F;, 1),0). Finally, for
the PAFFD model, M} (i) is a martingale with respect to G,_1 forn > iV ny under the
conditional probability measure Px(-).

Proof. For ease of writing, let us define X, (i) := Z,(i) + F; and AX,, () := Xp+1(2) —
X,(i) = AZ,(i). For the PAFRO model, we use c¥(1), which, as defined in (6.5) for
general m € NN, is equal to

. k
1__I< mo + ( j—no)+k+5)

For the proof of for the PAFRO model, we omit the (1) in c£(1). We can write

E(ME,, () | Ga)] = ciiHEf[(X"“@ A ”) ‘ gn]

B X (i) + (k= D\ T(Xng1(8) + k) T(Xn(0))
—CZ+1EfK k ) D(X (1) + k) T(Xnt1(i))

X))+ (k-1 .k
=k Er |1+ AX,(i))=——= | Gn
Cn+1< k F + (Z> Xn(l) ‘ g 5
as AX,, (i) is either 0 or 1. Then, taking the expected value of AX,, (i) yields
k _ Kk _ sk
E]:[Mn+1(z) | gn] - cn+1< k 1 + mo + (’I’L o n()) + S X (’L) - Mn (Z),

as & (14 k/(mo + (n —ng) + S,)) = ck. Note that the conditional mean of M} (i) is
finite almost surely as well. For the PAFFD model with out-degree m € IN, we can follow
the same steps to find

‘ Qn] (6.6)

Ef[ﬁ,’:ﬂm|gn]=EZ+I<X"(“+,C(’“_”>E?F(‘? né()) k];) T td ‘g]
< <Xn<z'> - (k- 1>>EF :(%)Ax"(i) gn]

where we use Gamma function’s properties in the second line and note that z — (z+k)/x
is decreasing in z for £ > 0 in the last step. For k € (—min(F;, 1),0) the upper bound
becomes a lower bound, as z — (z + k)/x is decreasing in = in that case. Conditionally
on G, the number of edges vertex n + 1 connects to ¢ is a binomial random variable with
m trials and success probability X, (i)/ Z;;l Xn(4), so

(55 o] - (e )

X (2)
where we use that a random variable X ~ Bin(m, p) has probability generating function
E[2*] = (pz+ (1 — p))™, z € R. Then, recalling that for the PAFFD model "' , X, (i) =
mo + m(n — ng) + S, yields the result. For the PAFUD model, we require a few more
steps. As the connection of the i'" edge of vertex n + 1 is dependent on the connection
of edges 1,...,7 — 1, we iteratively condition on G,, j,j = m — 1,m — ,0, the graph
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with n vertices where the n 4 15 vertex has connected j of its half-edges to the vertices
1,...,n. More precisely, letting X,, ; := Z, ;(i) + F;, we write
s

Er[MY,(3) | Ga] = c& 4, {EKX"“’O“); (k= 1)) ‘ gn,ml}

= CZ+1E]-‘ []E {(Xn’m_l( D)+ Tngami + (k= ) ‘ Gnm— 1}

k

Al
where 1,11, is the indicator of the event that the m™ half-edge of vertex n+ 1 connects
with vertex i. Now, as in (6.6), we write this as
Xnm—1(2 k—1 E1 ; _
B0y () | 6] = cb g B | (Kt O F DY (4 p Bl [nmaly g |
k Xn?mfl(ﬂ

By the definition of the PAFUD model, the mean of the indicator equals

Xom—1(i )/ZJ 1 Xnm—1(J) = Xnm—1(1)/(mo + m(n —ng) + (m — 1) + 5,,). Hence, we
obtain
gn:| )

E}'[ n-‘rl | gn
k X (i)+(k—1)>
k n,m—1
=c, 1+ )E
+1< mo +m(n—ng) + (m—1)+ 5, f[( k

which, when iteratively following the same steps by conditioning on G, ; for j = m —

.,0, yields the required result. Finally, we prove that M!(i) is a martingale in the
PAFFD model. We repeat the steps in (6.7), but note that as £ = 1, we can omit the
inequality and obtain

Er[Mp11(6) | Gn] = ¢ 11 (m) X0 () (1 + EF[AX (i) | Gnl /X (1))

As before, we note that AX, () is a binomial random variable with mean

X (1)) 2521 Xn(j)- Thus,

m
mo + m(n —ng) + Sp

Ex[M} 1 (i) | Ga) = chya (m) Xa (i) (1 + ) = enm)Xa(i) = M),

which finishes the proof. O

From Lemma 6.3, we immediately conclude that the (super)martingales M} (i), M, k( )
converge almost surely, as they are non-negative, to some random variables ¢F, ¢F
respectively. To distil from this an understanding of the behaviour of the evolution of the
degrees (Z,(i));c, we study the growth rate of the normalising sequences c*, ¢*:

n’ TL
Lemma 6.4. Consider the sequences ck, ¢k in (6.5) and recall §,, := 1 + E[F] /m. If
E[F'*¢] < oo for some ¢ > 0, then for any k € R,m € N,

E(m)nk/fm 255 ¢ (m), & (m)nk/om 225 3 (m), (6.8)

n

for some almost surely finite random variables c;(m), ¢;(m). When the fitness distribution
satisfies Assumption 2.3 with o € (1,2), forany k € R,m € NN,

a.s., ~

k5% e (m), & T (m), (6.9)

for some almost surely finite random variables ¢, (m),c,(m) (again omitting the (m)
whenever there is no ambiguity). Furthermore, the following upper and lower bounds
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hold almost surely for cf(m) when E[F'*¢| < oo for some € > 0 (they hold for ¢k (m) as
well). Forng+1<i<mn,
k

ci(m) fi\k/0m i n—(n
chEm)) (ﬁ) = exp{aklog( (z(n(()i—i_))l)\/l)

mk S5 [8,/j ~ BIF)]
+E[}—];mo+m(1—no)+5j},

(6.10)
ck(m) i \k/0m mk e 155/ — E[F]| m e k2
ck(m) (ﬁ) 21_IE[]-'] ;mo+m(jno)+5j _2§<SJ)
~mo + E[F]ng+(m—-1) 7> 1
62, 6i  Op((i—(no+1)) V1)

Proof. We only prove the results for c¥(1), as the proofs for m > 1 and ¢ (m) follow
similarly. For ease of writing, let 6 := #;. We start by proving (6.8). We can write

n—1
k k
cﬁnk/ezexp{ Zlog <1+m0+j—n0+5> logn}

Jj=no
no+[2|k|] i n—1 k
=e - log [ 1+ - - —
Xp { j—zno i ( Mo+~ o+ Sj) j=no%kﬂ+1 3
. (6.11)

- . Z 0
j=no+[2|k|]+1

=&, k ¢k
+ Z (_1)[Z(m0+j*no+5j) +910gn},

j=no+[2|k|]+1 £=2

k (E[F] = 8;/§) — (mo —no)/j
jo  (mo—mno)/j+1+S;/j

where we apply a Taylor expansion on the logarithmic terms in the sum for j > ng +
[2|k[] + 1. The second sum and the last term balance, their sum converges to some finite
value depending on k and ~, where + is the Euler-Mascheroni constant. We now show
the almost sure absolute convergence of the third sum in the second line of (6.11). This
is implied by the almost sure convergence of
|

Y 18— JEIF] .
=17
We prove this by showing that the mean of this sum converges. Let € > 0 such that the
(1+ ¢)'" moment of the F; exists. Using Holder’s inequality, we obtain

SB[, ~ LRI/ < Y ElS; - JBlF .

Jj=1 Jj=1
Now, we use a specific case of the Marcinkiewicz-Zygmund inequality [14, Proposition
3.8.2], which states that for ¢ € [1,2] and i.i.d. X; with E[X;] = 0, E[|X1]?] < oo, there
exists a constant ¢, such that

J
E“
i=1

Thus, if we set X; := F; — E[F], it follows that

: q] < codEl|1X1]9]. (6.12)

n 1 . . .

Jj=1
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which converges, as € > 0. Finally, taking the absolute value of the double sum in (6.11)
yields the upper bound

> Z(moﬂ_nﬁs)e 'k‘ DN

j=no+[2|k[]+1 £=2 =2 j=[2/k1+1 7 (=2 i=2

(]
(]

In the first step, we first bound mg + j — n¢ + S; from below by j — ny and then take all
terms where ik < j < (i + 1)k, ¢ > 2, and bound them from below by i|k|, which yields
the same upper bound |k| times in the third step. The right-hand side equals

|k Z = |Kl,

where ( is the Riemann zeta function, which thus proves the almost sure convergence
of the double sum. This proves (6.8). For proving (6.9) we use a different approach.
Namely, we prove that — log cfl converges almost surely, which yields the desired result
as well. To that end, let M; := max;<; F;. Then, we write

“logck = Zlog(1+m0+3i€n0+s> Z—ch i—1/(e=D+e  (613)

Jj=no Jj= j=J+1

where we use (4.33) in the last step to conclude that, by the Borel-Cantelli lemma, there
exists an almost surely finite random index J such that for all j > J, M; > g/ (a=1)—e,
for some small ¢ € (0, (2 — «)/(a — 1)), as well as that log(1+ z) < z forall z > —1. It
therefore follows that the upper bound on the right-hand side of (6.13) converges as n
tends to infinity almost surely, and therefore so does c*, since — log c* is non-negative and
increasing. We now turn to the bounds in (6.10). Rather than using a Taylor expansion
as in (6.11), we simply use that log(1 + =) < z, to obtain

ck s iNk/o — S; — JjE[F]
e < k(E k , (6.14
cﬁ(n) _eXp{( () = )+ Z mo+99—n0)(mo+j—n0+5j)} (019
where
el 1 1
E = _ -1 .
(n) Z mo +jé —ng 0 o8t

Jj=no

We rewrite F(n) to find

n—(no+1) 1 n—(no+1) 1
E(n) = - il
=% mrEm % W)

=0 j=1
n—(no+1)

+ ( Z ji& - %log(n — (no + 1))> + %log(l = (no +1)/n),

Jj=1

(6.15)

where we note that the first and second term are decreasing and the final term is
increasing in n. Hence, we obtain the upper bound for all ng + 1 <i <mn,

n—(ng+1)
z—(no+1))\/1)

Using this inequality and taking the absolute value of the terms in the sum in (6.14),
yields the upper bound

k i n—(ng+1) ko~ |5;/i—E[F]|
eXp{Hlog(n(z’(n0+1))\/1)+]E[]:];mo+jn0+5j}’

B(n) — E(i) < Hlog(i(
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as required. Similarly, we find a lower bound of the same form. As log(1 + z) > x — 22/2
forx >0, exp{—2z} > 1 —z for z € R, we find

b b S/-BFA 1 E 2
%(ﬁ) Zexp{ kZE m0+j—no+5j)_§ <m0+]—no+S)

T R(E @) - E(i))}

(6.16)

n—1 . n—1
15/5 — E[F]]| 1 k 2
>1—k _
- ;E[.F](mo-i-j—no-f-sj') 2;(mo+j—no+5j>

+ k(E(n) — E(i)).

Using (6.15) and the fact that Z" ! ]1 log n is non-decreasing, we obtain the lower
bound

_ n—(no+1)
|S/j_ [ 1 mo—FE[]:]nO 1
1_k2 mo+J—no+5 22_3( ) _92],_;”03'2

1 _ 1
O(n —(no+1))  6((i - (no +1)v

19;/5 — E[F] 13
—k _
ZE m0+j*n0+s 2
1

S 0(G— (no+ 1) V1)
which finishes the proof. O

+

M =
’_'\/

Jj=t

We now prove two results which are used later on to prove parts of Theorem 2.7
(in the weak disorder regime). First, we show that the almost sure limits of certain
(super)martingales in Lemma 6.3 do not have an atom at zero:

Lemma 6.5. For k > 1, consider the martingales M} (i) for the PAFRO and PAFUD
models and M’“( ) for the PAFFD model as in Lemma 6.3 and their almost sure limits
j ,51 , respectively. Then, the ¢F ,55 do not have an atom at zero.

Proof. We first focus on the martingales M* for the PAFRO and PAFUD models. Let
€ > 0. We can write,

#(&f <e) = lim Pf<c§<2”(i)+f;+(k_l)> <5)

< lim Pr(ch(Zn(i) + F)F <el(k+1)),

(6.17)

since z*F < I'(z + k)/T(z) for k > 1,z > 0, by [16, Theorem 1]. Now, take p €
(—min(F;,1)/k,0). The goal is to raise both sides to the power p and use a Markov
bound. We first, however, need some other inequalities to obtain useful expressions.
Using the concavity of log x and noting that x + pk is a weighted average of x and = + k
when p € (0,1) and z + k is a weighted average of z and = + pk when p > 1, we obtain,
forall z,k >0,

when p € (0,1) (1— )p<1— PE_ henp > 1. (6.18)
b b - +pl{j -_

(1_1“—]7-14)1)2 _mf—kpkz T+ k T

From the first inequality, we also immediately obtain, for p € (—1,0),
k \P k
(1— ) <1- 2% (6.19)
T+ k x + pk
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It thus follows that, when p € (—min(F;,1)/k,0), (k)P < cFP, as F; > k|p|. Also, from
[25] it follows that for all z > 0,s € (0, 1),

Tt

- I(x)

Hence, since I'(z)/I'(x + s) is decreasing in x for s > 0, when p € (—1,0),z > |p

’

I(z+p)

ST

(6.20)

so that, combining both (6.19) and (6.20) in (6.17) with p € (— min(F;/k,1/k),0), yields

Pr(ck(2,(i) + F)* < eT(k+1)) <Pr(MpP(i) > e’T(k + 1)P /T (kp + 1))
< Ex[MFP(i)](eT(k + 1))PID(kp + 1) (6.21)
=M™ ()elPID(k + 1)PIT(pk + 1),

1Vno

which is finite almost surely and tends to zero with ¢ almost surely. We can thus first
take the limit of n to infinity, and then let € tend to zero. Hence, almost surely,

Pr(&f =0) :Efolﬂ’f(ff <e) =0,

and thus P(¢} = 0) = 0, by the dominated convergence theorem. For the PAFFD model,
an altered argument is required, since Mﬁ (i) is a submartingale for negative k, as
follows from Lemma 6.3 so thaE the final steps in (6.21) no longer work. Rather, we
only follow the same steps for §f in (6.17). Then, let us define, for a large constant
C > 0,n € (0,EF]/(E[F] +m)) and a large integer N > i V ng, the stopping time
Ty :=inf{n > N : Z,(i) > Cn'~"}. We aim to show that we can construct a sequence ¢,
to be defined later, such that

~ . . Zroan(t) +Fi+(kE—1
M%‘N/\n(z) = Cl]C“N/\n< wn ( ) k ( )>

is a supermartingale for k£ € (—min(F;,1),0) for the PAFFD model. First, recall the
computations in (6.7). We notice that the product in the second line contains terms
which are positive but less than 1 when k£ € (— min(F;,1),0). Therefore, the product
decreases as the number of terms increases, so that we can bound the expected value
from above by 1 + kP(AZ,(1) > 1|G,) /(Z.(i) + F;). If we define

n—1

& kma; m—1 Cn= "+ F;/n

Cn = H (1— - )7 an = 1— ,
= mo +m(j —no) +S; + kma, 2 (mo+m(n—ng) + Sp)/n

we obtain

Er [ My nny1) () Lz >nt1y | Gn

kmay, P(AZ,(7)
mo +m(n —ng) + S, + k:man) (1 tk

< (o) (1 -

We now bound P(AZ, (i) > 1|G,) from below, using that 1 —(1—z)™ > mx—m(m—1)x?/2
for all x € (0,1),m € N. Then, on {Ty > n + 1}, we can bound Z,(i) from above by
Cn'~", which yields the upper bound

kma,, ) ( kmay,

1
mo + m(n —ng) + S, + kma, + iy Sn> {Tn>n+1}

i) (1~
= M:(i)ﬂ{TNan} = MIk"N/\n(i)]l{TNZnJrl}-
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Finally, as the event {7y < n} is G,, measurable,

Er [M';iNA(n—&-l)(i)]'{Tan} | gn] = MTIC“N (i)]l{TNSn} = MTk“N/\n(i)]l{TNSn}'

Together with the computations above, this yields

which shows indeed that M%N An(?) is a supermartingale for £ € (—min(F;,1),0). It
also follows relatively easily, following similar steps as in the proof of Lemma 6.4, that
é’flnk/ Om 2% ¢ for some random variable ¢; as n tends to infinity. So, we can then write,
for k > 1,p € (—min(F;/k,1/k),0), continuing the steps in (6.17) and using (6.19) and
(6.20) as in (6.21),

Pr(E <)< lm Pr((cl? /)N () > PT(k + 1) /T(hp + 1),

We now intersect with the event {Ty > n + 1} and its complement to obtain the upper
bound

lim Pr ({(cﬁp/ajjp)Mﬁp(i) > ePT(k+1)P/T(kp+ 1)} N {Ty >n+ 1}) +P£(Ty <n)

n— oo

< Tim Py (& JEP)NIEE, 5, (1) > PT (k4 1) /T (kp + 1)) + P (T < ).
Using the Markov inequality for the first probability and because Mqlffr An (@) is a super-
martingale since kp € (— min(F;, 1),0), we find the upper bound

lim (cf? /ekP)e PR R (MY, ()]0 (k + )P (kp 4+ 1) + P (T < n)

n—oo

. (6.22)
< (erp/ép) P EF[MFF ()0 (k + D)PT(kp +1) + lim Pr(Ty < n).

We note that the first term tends to zero with €. For the second probability we write, for
some s moment bound, with s > (E[F] /(E[F] +m) —n)~},

Pr(Ty <n) < i Pr((2;(i) + Fi)* > C5°1=")

< MY S~ @)t 0 3 )]
j=N

—

Using the upper bound for ¢;, /c;, = 1/c;, in (6.10), we find the upper bound

Ck,sA]/\\Jis\/nO (Z) Z js(l/g"”_(l_"l)) < 5k,SAM'S (Z‘)Nl_s(m}—]/(m}—]-&-m)—n)’

1Vng
j=N

where A equals the upper bound in (6.10) with ¢ = ng. This upper bound is independent
of n, so we find, combining this with (6.22),

lim P F(EF <€) < Cp JAMS,,, (i) N~ EF)/ EFtm)=n)
1>

where the right-hand side tends to zero almost surely as N tends to infinity, by the choice
of s. Thus, it follows that lim. o P#(£F < &) = 0 for all k > 1. Again, using the dominated

convergence theorem finally yields the required result. O

As a final result describing the behaviour of the martingales M (i), we show that, for
particular values of k, these martingales are small when i is large.
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Lemma 6.6. Consider the martingales (resp. supermartingales) MF (i) (resp. ]Tfff(z)) as
in Lemma 6.3. Let M :=sup{s > 1 : E[F®] < oo} and assume that M > 6,,. Then, for all
m € N,k € (0., M), almost surely

lim sup MF(i)=0, lim sup MPF(i)=0. (6.23)

100 n>ng Vi 120 n>ngVi

Proof. We note that the first result is implied if, for any € > 0,

IP( sup MPF(i) > ¢ for infinitely many z) =0,

n>iVng

and similarly for M,’;(z) We now use the ‘good’ event E,(d) := {|S5;/j —E[F]|| < dVj > ¢},
where we take ¢ > 0 sufficiently small such that k& € (0,,,(1 + ), M). That is, we intersect
with E(d) and E,(6)°. By writing i.o. for ‘infinitely often’, we find

1?( sup MF(i) > e 1.o.> < IP({ sup MF(i) > e 1.0.} N Eg(5)> + P(E,(6)°)

n>iVng n>iVng

(6.24)

_ 1P(11E1(5) Y14 = oo) + P(E,(5)°),
=1

where A; := {sup,>;yn, M (i) > }. We now show that the first probability on the
right-hand side equals 0 for every ¢ € IN, by showing the sum of indicators has a finite

mean. We write - -
E{]lEl((;)Z]lAi} _E{nEl(g)Ef[Z ]lAiH’ (6.25)
i=1 i=1

and first deal with the conditional expectation. We apply Doob’s martingale inequality
[22, Theorem II 1.7] to the events A; to find

Pr(A;) = Jim 1%( sup M) >e) < Jim TBAME )] = TEAMY, (). 6.26

N—00 iVno<n<N T N—oo €

where the first step holds by the monotonicity of the events {sup;,,,,<,<x My (i) > ¢}

Doob’s martingale inequality holds for submartingales only, though. However, we can
still prove the same upper bound for Mk (i), but a different technique is required. We
define the stopping time 7. := inf{n >V ng | Mk (i) > ¢}. Then, for any N € NN,

Pr( s 002 <) = Pr(re < N) = Pr(Limam D) 2 ).
iVnog<n<N

so that using Markov’s inequality yields the upper bound

1 ~% . 1 ~p . ~ . 1 ~ ,
EE}'[H{TESN}MQ (1)) < E(EF[]I{TESN}M‘Z (l)]+Ef[1{TE>N}M§(Z)]> = EE}'[MJ—Z/\N(Z)]’

see also [22, Exercise 1.25, Chapter II]. We now use the optional sampling theorem [26,
Theorem 10.10], which yields the required upper bound. Again, by monotonicity and
taking N to infinity we obtain the same result. Using (6.26) in (6.25) and recalling M} (i)
from Lemma 6.3 yields the upper bound

— _ Zivno (1) + Fi+ (k=1
E{]lE[(a)Ze 1Cfm0( vao () 1 ( )>]
i=1

Note that, for i > ng, Zivn, (i) = 0 and for i € [no], Zivn, (i) = Zn, (i) < 3272, Zn, (i) = mo.

Also, for i > £V ng and on Ey(6), we can bound cf,,, from above by Ci~F/ (0m(119) for
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some large constant C' > 0. For i € [(¢V ng) — 1], we can just bound c%,,, (i) from above
by 1. This yields the upper bound

[e'e) (EVTLU)—].
- Fi+(k—1)+m Fi+(k—=1)+m
oy E{IIE/;(&)Z ’”“’m“*‘*”( ( B ) °>]+ > E[( ( . ) 0)]
i=fVng =1

<SCA+E[FF]) D i#/On0%0) 4 C1+ E[F¥]) (L Vng),

i=fVng

which is finite by the choice of k and J. We note that we can indeed bound the mean
of (FT(*k=1DFm0) by a constant times 1 plus the k™" moment of F. Namely, using the
asymptotics of the Gamma function,

E[<f+ (k—kl) +mo>] _ /O°° <x+ (k _kl) +m0>u(dx)

S/Ox* <x+(k k1)+m0)u(d$)+01/joxku(dl‘)
< C(1+ E[FF]), )

with Cy := max{C}, fox* (wH=D*+mo) (dx)} and 2* such that for o > o*, (k- DFmo) <
Cyz*. Tt follows that the mean in (6.25) is finite and thus that the first probability on the
right-hand side of (6.24) equals 0. Hence,

]P< sup MPF(i) > 51.0.) < P(E(6)°),

n>iVng

which tends to 0 as { — oo by the strong law of large numbers, and so we obtain
(6.23). O

6.2 The maximum conditional mean degree in the strong and extreme disorder
regime

We now use the martingales studied in the previous subsection, specifically Lemmas
6.3 and 6.4, as well as the results attained in Section 5 to prove Propositions 6.1 and 6.2.

First, though, we state a final result from [1], which provides conditions such that
the maximum of a double array converges to a certain limit:

Proposition 6.7. [1, Proposition 3.1] Let {a,; : i € [n]},>1 be a double array of non-
negative numbers such that

1. Foralli > 1,limy,_,oc Gy = a; < 00,
2. Suanl Qp i S bi < 0o,

I

. Fori # j, a; # a;.
Then,
* MaXjg[n) An,i — MAX;>1 Aj, @S N — 0O,
* In addition, there exist Iy and Ny such that max;c(,) an,i = an, 1, for alln > Ny.

We now prove Proposition 6.1:
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Proof of Proposition 6.1. The focus of the proof is on the PAFUD model. The proof for
the PAFRO model follows by setting m = 1, the proof for the PAFFD model follows in the
same way, as we only look at the mean of M} (i), which by Lemma 6.3 is a martingale for
both the PAFUD and PAFFD model.

We start by proving (6.1). Take « € (2,1 + 6,,). Using Lemma 6.3, it directly follows
that

czl\/no (m)

EF[20(0)] = (cn(m)) " Er[M, (i) = Fi = =% (m)

n

Civny (M)
z F; (L - 1). 6.27
z\/no( ) + Cn (m) ( )
Note that for i > ng the first term on the right-hand side equals zero. We can then
construct the inequalities
Fi Fi

1 1
Ci\/no ) (Ci\/no )
max — [ ——= — 1) <maxE Up| <max —|— —1) +
i€[n] Un ( ch i€[n) F[2n (i) /un] i€n] un \ ch

mo

Upch

By Lemma 6.4, the last term on the right-hand side tends to zero almost surely, as
o —1 < 6,,. Thatis, since u, = £(n)n*/(®=1) for some slowly-varying function ¢, and
cl(m)n'/n converges almost surely, the fact that o — 1 < 6, yields that u,c, diverges
to oo almost surely.

By the reverse triangle inequality, it follows that for z,y € R”,

| maxcz; —maxy| = [llzlloc = llylloc] < ll2 = ylloo = maxc|a: = yil. (6.28)

So, as ¢}, = c! foralli > ng,

Vng —
1 1 1 1
-F’ Civng fi ¢ ‘FZ C’L Civng ]:; Cz —Cp
max — — > — 1) —max—( 4 —1)| < max — ————" = max —71,
1€[n] Up Cy i€n] Up \Cy i1€[n] Up Ch, 1<no Up, Cp,

which again tends to zero almost surely by Lemma 6.4, as it is a maximum over a finite
number of terms. Therefore, assuming the limits exist, it follows that

e
lim maxExz[Z,(i)/u,] = lim maxﬂ(c—l - 1) (6.29)

n—00 i€ n) n—o0i€n] Uy C}z

almost surely. We now show that

maxﬁ(‘i -1) —maxﬁ((i)fl/a'" -1)| o (6.30)

Using (6.28) we find

maxﬁ(i _ 1) _ maxﬁ((i>—1/a,,,L B 1)‘ - maxﬂ(—)l/em

i€[n] Up \clL i€[n] Up \\ N i€[n] Up \ 1

i\ —1/0m
oLy 1'.
Cc, \n

Then, let n € (1,(a — 2) A 1) and let (g,)n,en be a sequence such that ¢, := n~?, with
B € (0,0,n/(1+ (14 6,)n)). We split the maximum into two parts: indices ¢ which are
at most ¢,,n and at least ¢,,n and deal with these separately. (Note that S < 1 and thus
enn — 00.) We first define, for A C [n] and § > 0,

1/0.m i\ 1/0m
Eai= {maxﬁ(—> “ (%) 1’ > 6}, (6.31)
1€EA Up \ 1 Cp, \N
This yields
P(Epm) < P(Epe,n) + P(Eppeon) (6.32)
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We first investigate the latter probability. We write,
1

&(%)1/0” _ 1' > 5) , (6.33)

1
Chn

P(Epp(e,n)) < IP<< max &)8;1/9,” A

i>Enn Uy 1>Epn

where we bound the (n/z’)l/gm, as in the definition of £/4 in (6.31), from above by 5;1/8’"

and take the maximum over the fitness variables and the absolute value separately.
Since the number of terms in max;~,n F:/u, is asymptotically n, that is, (n —e,n)/n =
1—¢e, =1-0(1), it follows that the first maximum on the right-hand side converges in
distribution. For the second maximum in (6.33), when ¢ > ¢,,n, the terms in the absolute
value should be small due to the almost sure convergence of c:n'/?" and c}i'/% because
of Lemma 6.4 (note that ¢ > ¢,n so that 7 tends to infinity with n). We show a slightly
stronger result, namely that

i(i)l/em -1 Ho.

1
ch\n

10 max

e
n 1>EnRN

To prove this, we use the upper and lower bound in (6.10). The upper bound, when
considering €,n < i < n, is largest for ¢« = £,,n. Thus, we have a uniform upper bound for
alle,n <i<n,

cl (i)l/ﬁm gexp{eklog(&z n—(ng+1) >+ mk:] i |S;/i — E[F]| }

el \n m enn — (no+1) E[F P ., Mo +m(j —no) +5;

For n large, the denominator in the sum can be bounded from below by mj/2 and the
term in the logarithm can be bounded from above by 1 + 2(ng + 1)/(¢,n). Hence, we
obtain the upper bound

1

cl (i)l/em <exp{k10g (1+ 2(no+1)) L2k f: |Sj/j_E[]'—]|}-
< 7 ———

g n m Enl E[F] j

j=enn
Similarly, the lower bound in (6.16) is largest when i = n — 1 (note that the second

maximum in (6.33) is never attained at : = n, so we can ignore this case), from which we

obtain

iy m=1) c
(c (Z) _1)2_m0+]E[]:]no+m 1) =« 1 ¢

=
Ch

62, 6(n—1) Om(n—(no+2))

for some constant C' > 0. It then follows that, as e, /%™ = nf/0m > 1, a(e® —1) <e®® —1
forall z € R whena > 1,

max
i2EnpN

- = )
n

L riN1/0m
SO
C n

n

87—L1/9m max

iZEnn

C k 2(”0 + 1) nﬁ/f‘hn
SmaX{W,exp{&nlog(<1+M> )

2k N~ 185/ —E[F|
g S PSR

(6.34)

J=€nmn
Clearly, the first argument tends to zero, as 5 < #,,. What remains to prove is that the
second argument of the maximum on the right-hand side of (6.34) converges to zero in
probability. The first term in the exponent tends to zero, as 1 — 8 > 5/60,, by the choice
of 3. For the second term, using Markov’s inequality, for any ¢ > 0,

Ip(nﬁ/Hm > ISJ/J;]EW >5> <5 Pl S PE(|S, — JELF|]

j=€enmn Jj=€nn

_ = . . 1/(1+
S(S 1n,3/9m Z j QE“Sj_JE[J—_'Hl—i-n] /( TI)’

Jj=enmn
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where we note that n € (0, («—2)A2), such that we can apply the Marcinkiewicz-Zygmund
inequality as in (6.12). This yields, for some constant C' > 0, the upper bound

CnPB/om Z j—2+1/(1+n) < 5«nﬁ(n/(1+n)+1/9m)—n/(1+77)7

Jj=enn

which tends to zero by the choice of 8. It now follows that the right-hand side of (6.34)
tends to zero in probability. This implies, using Slutsky’s theorem [24], that for any § > 0,
nh—>ngo P(E[n}\[gnn]) =0. (6.35)
For the first probability on the right-hand side of (6.32), we show that
max;<c, n(Fi/un)(n/i)!/= tends to zero in probability when n tends to infinity and that
max;<c,, |(ct/ch)(i/n)'/% — 1| converges almost surely. We focus on the former first.
The claim is proved by using the Poisson Point Process (PPP) weak limit. Recall II,, in
(5.1) and its weak limit II. We write

II, = Zé(i/n,fi/un) = Zé(thfi) =:II in ]\JP(E)7 (6.36)

i=1 i>1

where 0 is a Dirac measure, and II is a PPP on (0,1) x (0,00) with intensity measure
v(dt,dz) ;= dt x (o — 1)z~ *dx [21, Corollary 4.19]. We now define II' to be the PPP on
R, obtained from mapping points (¢, f) € Il to ft~/» and let II. be the restriction of
IT' to points (¢, f) such that ¢ < . More formally,

H/ = Z 6(ft*1/9m)7 H; = Z ]].{tgs}(s(ftfyem).
(t,f)ell (t.f)en

Now, we fix an arbitrary d,n > 0. Then, we can find an ¢ > 0 sufficiently small, such that
IP( max  ft~ Y0 > 5) =1 —TP(IT.((6, 00)) = 0)

(t,f)ell:t<e
=1-—exp { / / (a— 1)f7°‘dfdt} (6.37)
0 Jétt/fm

6
-1 __7m 5 (a=1) (Om—(a—1))/0m
exp{ — 0 ) € }

is at most 7/2. Due to (6.36) and the continuous mapping theorem, any continuous
functional T of II,, converges in distribution to T'(IT). We use this to compare the law of
max; <., (F;/un)(i/n) "% and max fjemi<c ft~ /% by defining, for ¢ € (0, 1], the func-
tional 7%, such that 7.(IT) 1= max(; fyem.e<c ft~ /0. Let My, = {Il € M,(E) | T-(Il) <
k},k € N. Then, on My, T is continuous, and thus 7. is continuous on Uien M. Since
the point processes II with intensity measure v as described above are such that 7. (II)
is finite almost surely, as follows from (6.37), Il € M, for some k € IN and thus T is
continuous with respect to IT almost surely for any ¢ € (0, 1]. It follows that, for ¢, fixed,
e chosen such that (6.37) holds and n sufficiently large,

].‘,
P Tl p)" V0 S §5) <P t=H0m 5 § 2 <.
<m” w, /m) <SP e f +n/2<n

As ¢,, decreases monotonically, €,, < € for n sufficiently large. Hence, it follows that for n
large,

F F
IP( max —(i/n)"/0m > 5> < ]P(max “L(i/n) MO0 > 6> <. (6.38)
i€[enn] Up i<en Up
EJP 0 (2012), paper 0. https://www.imstat.org/ejp

Page 43/54

74



A phase transition for preferential attachment models with additive fitness

We therefore can conclude that max;e/c, ) (F;/un)(i/n)"/m L 0asn — oo, as n is
arbitrary. We now show that max;<.,, |(c; /c Y(i/n) M Om — 1] converges almost surely.
Because of Lemma 6.4, cin*/%» %% ¢, so L (et fel)(ifn)t/Om —
1 25 |ekit/Om je; —1] = A Note that it follows from the proof of Lemma 6.4 that ¢, > 0
almost surely (and thus for ¢; in particular), so that A; < oo almost surely for all 7 € IN.
Also, A; # A; almost surely for all ¢ # j. Using the lower and upper bound in (6.10), we
obtain for every i > ng + 1 fixed and n > 1,

1

¢ (1\1/0m
L 1
()
mk 1S;/7 — m mo—l—IE)[]:]no—l—(m—l)Tr2
< i L
max{]E[}"]]z:mo—i—m(j—no +.5; * 2;( ) 02, 61
1
_l’_

O ((i — (o + 1)) V1)’

k i mhk S |S;/i — E[F]|
e"p{eml‘)g(u—(nwl))vl)*Em;mw?—nwsj}‘1}

= Bi.

As the sums in the maximum are almost surely finite for all : € N, as follows from the
proof of Lemma 6.4 and the strong law of large numbers, lim;_,., B; = 0 almost surely.
Thus, combining the above steps with Lemma 6.7, we conclude that as n — oo,

L iN1/0m
IO
Cp \ T

and there exist almost surely finite random variables I, N, such that the maximum is
almost surely attained at index ¢ = I for all n > N. It thus follows that the maximum

converges almost surely to an almost surely finite limit A;. We can now conclude that,
as e,n — 09,

max

25 sup 4;,
i€[n]

i>1

C} ’}/ 1/0771
max 4\ -
i<enn |Cy \TV

which, together with (6.38), yields

‘Fi 7, _1/9777,
max — (*) max

i<enn Up \N i<epn

i = AIa
i>1

:.l ) l/e'm
il(i) —1‘ Lo
C n

Combining this with (6.32) and (6.35), we obtain (6.30). By a similar argument as before,
we find,
maxﬂ((ﬁ) Vo 1) 4y max f(tV0m 1), (6.39)
i€[n] Up n (t,f)ell
Thus, combining (6.29), (6.30) and (6.39) and applying Slutsky’s theorem [24], we arrive
at the desired result.
We now prove (6.2) and so we let a € (1,2). An important result is stated in Propo-
sition 5.1. By the construction of II,, in (5.1) and the definition of 7 in (5.2), it follows
that

&

Un

' Fort Fil U Fi —
Tz/n o) = 2° 1 1I — _ l hc) _
=3 | [ sadnen) as 7 }Zj 5

Up N —
J=

as for s € [j/n,(j + 1)/n) the integrand is constant. Hence, by Proposition 5.1, what
remains is to prove that

maxEr|Z, (7 — max — m/S; 6.40
i€[n] }-[ n( ) i€n] N ; / ( )
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Recall the result in (6.29) regarding the limit of the maximum conditional mean. The
above is therefore implied by the following two statements:

maxﬁ<—1—1) maX—Zm/ mo +m(j —no) +S;)| —

1 0,
ie[n] N \c ieln] N
]:

(6.41)

maX—Zm/ (mo+m(j —no) +5;) max—Zm/S

i€n] N i€[n]

We start by proving the first line of (6.41). Let us write Z; := mg + m(j — ng) + S;. By
(6.28), it follows that

max—( Vel — maX—Zm/Z

i€n] N i€n] N

< 2 (et — 1) — 7.
?Ela'rf]{ n ((Cz/cn ) ;m/ J |

as the terms within the brackets on the right-hand side are a.s. positive. Then, we further
bound the expression on the right-hand side from above by splitting the maximum into
two parts, as

j=i

Fi F; -
ey (0= Lomis) < e (k)= o)
(6.42)
7l - Zm/Z)

where 1, is strictly increasing and tends to infinity with n. We first investigate the second
maximum by bounding the terms within the brackets. Namely, recalling the definition
of ¢! in (6.5) and applying the inequality 1 —x < e~ ® for all x € R to c; /c} yields

(ct/ck —1) Zm/Z <exp{zm/z}—1—§m/zj=§2(§m/zj>k.

Now, fix € > 0. By (4.33) there exists an almost surely finite random variable J such that
forall j > J, M; > jt/(@=Y=¢ with M; = maxy<; Fi. So, on {i > J}, Z; > j1/(@=1)=¢ for
all 5 > ¢. This yields the upper bound

ZW (2-a)/(a=1)=2) < =220/ (a=1)=) (6.43)

for some constant C' > 0, as we can bound an exponentially decaying sum by a constant
times its first term. It follows, on ¢,, > J, which holds with high probability, and by (6.43),
that

n
max f’(<c2/c;—1>—2m/2j> < CigCm/en=a i e B (a0

in<i<n T N in<i<n Up

which tends to zero in probability when i, >(*=®/(*=D=€)y s — 5(1), that is, when
in, = n?, with p € (1/2,1). On the other hand, when considering the first maximum in
(6.42), we find

Fil1,1 - 1 Fi
max — | (¢; /¢, — 1) — m/Z; | <(1/c a 6.45
max 2 (el ek -1 Somiz;) < el (6.45)
EJP 0 (2012), paper 0. https://www.imstat.org/ejp
Page 45/54

76



A phase transition for preferential attachment models with additive fitness

where we bound the terms inside the brackets on the left-hand side by omitting all
negative terms and by noting that ¢} < 1 for all 4. The right-hand side of (6.45) converges
to zero in probability when u;, /n = o(1), that is, when i,, = n” with p < o — 1, since ¢,
converges almost surely for a € (1,2) by Lemma 6.4. We conclude that for a € (3/2,2)
we can find a p € (1/2,« — 1) such that both maxima tend to zero in probability. When
a € (1,3/2], however, such a p cannot be found and more work is required to prove
the desired result. In this case, we split the maximum into K = K(«) < co maxima, as
follows: Let A;,, := Fi/n, Bin = (cj/c;, — 1) = >7_,m/Z;. Then, we define i;, := n’*,
k=0,1,..., K, with pp =0, px = 1, and

a—1c" -1

— C T ke{1,2,... K—1}
Pk 5 o1 { }

where ¢ := 2(2 — o) — 2¢(a — 1) # 1. Note that py, is strictly increasing in k, independent
of c < 1orc> 1. We now write

i

max A; nBin < max A;, max DB;,. (6.46)
i€[n] P Oiﬁggigifﬁl ik <i <Rt

We first deal with the £ = 0 term. As in (6.45), since p; < a — 1,
Max;o0 <j<;l Ain max;o <;<;1 Bi, tends to zero in probability. For k=1,..., K —2, follow-
ing the same steps that lead to the bound in (6.44), we obtain

U k+1

ey — — —1)— 7
max A;, max B;, §C’k(zk) 2A@-a)/(e=1)=e) n_ ax
R R LS P Bt n e k1 ’
ik <i<ig ik <i<ig N ik <i<in ™ Uskt1

for some constant C}, > 0. This upper bound tends to zero in probability when
Phr1 <a—14202—-a)—2e(a—1))pr = (a—1) + cpg (6.47)

is satisfied. By the definition of p;, this holds when

k1 k-1 UL
— 7 2<c— <:>—1+Zcﬁ <Zc3,
j=1 j=1

which is indeed the case. Finally, for £ = K —1, again using the similar bound as in (6.44),
we find that the final term of the sum in (6.46) converges to zero in probability when
pr—1 € (1/2,1). What remains to show, is that for all « € (1, 3/2] there does exist a finite
K such that px—1 € (1/2,1). We distinguish two cases: « = 3/2 and « € (1, 3/2). For the
first case, ¢ < 1 for any choice of . This implies that p, — 1/(4¢) as k tends to infinity,
so taking € < 1/2 suffices. For « € (1, 3/2), we can choose ¢ sufficiently small, such that
¢ > 1, so that p; diverges. In both cases there therefore exists a K such that p; > 1/2
for all k > K — 1. Thus, in both cases, we can define K := inf{k € IN|p;, > 1/2} + 1. The
only issue left to address regarding K, is that it is possible that px_1 > 1. However, in
that case we can simply choose px_1 = a, for any a € (1/2,1), since px_2 < 1/2 < a by
the definition of K, and decreasing px_1 does not violate the constraint in (6.47) for
k = K — 2. We hence obtain the first line in (6.41).

The proof for the second line in (6.41) follows similarly. First, by letting ¢ = i(n) tend
to infinity with n, we bound, conditionally on {i > J},

- m = m — 2 = 1-2/(a—1)+e o /:—2((2—a)/(a—1)—e/2)
;Sj ZZ_' <CY J/M;<CY < Ci . (6.48)

j=i 77 =i =i

for some constant C' > m + mgy. We note that this bound is similar to the upper bound for
(¢j/en —1) =325, 1/(§ + Sj/m) in (6.43). Also, both sums on the left-hand side of (6.48)
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converge almost surely, as « € (1,2). Thus, a similar approach, with the same indices
i ...,iX can be used to obtain the desired result. Combining both statements in (6.41)
and using the triangle inequality and the continuous mapping theorem proves (6.40),

which together with Proposition 5.1 finishes the proof. O
We now prove Proposition 6.2:

Proof of Proposition 6.2. The focus of the proof is on the PAFUD model, for which we
use the martingales M*(i). The proof for the PAFRO model follows by setting m = 1,
and for the PAFFD model it follows in a similar fashion, where all upper bounds still hold
when the supermartingale M, ’“( ) is to be used. We prove (6.3) first. Applying (6.28), a
p™ moment bound for some p > 1 to be determined later, using Markov’s inequality and
Holder’s inequality yields

Px(| Ereléﬁf](zn(l) - ?é%f](E}'[ n (D] > nun)

< P (max |2 (1) ~ Ex[Z0(0)]) > s )

B2, ©49
Ex[2,))*]" ",
where k > p/2 is an integer. As 2, (i) — Ex[Zn ()] = (Zn(i) + F3) — E£[Zn (i) + F; and 2k
is even, we find, using Holder’s and Jensen’s inequality and setting X, (i) := Z, (i) + F;,
Fl120(0) — Ex(Z,(0))*] = Zk (%5 ) Erxa -1 B
- _ (5 ) ErlXa 0P AL, P
—Z (o, | Bt L, G-
< Z (55 )Erxat - (o Bt
Using that
£ S

it follows that both sums in the last line of (6.49) equal 22k—1 We can thus bound (6.49)
from above by

5::); i(Ef [(Zn(i) + Fi)**] = Ex[2,(i) + Fi]*F)P/CF). (6.50)

We now aim to bound the 2k™ moment of 2, (i) + F;. Since, for + > 0,k € N, 2%
[15 (z+ (j — 1)) = (**Gr~ V) (2k)), it follows from Lemma 6.3 that

62k iVng (2 i -
E((2,(0) + %) < (@7 QRSN 0] = g oy (B R FD),

mn
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We note that this inequality would still hold for the PAFFD model, when using the
supermartingales M, ’“( ) and the sequences ¢ (7). We thus obtain the upper bound

i, .
B [(Za(0) + F)™] < 2 (Zuumy + F) + L5 Pt s(Zavny () + F),

where Poj,_1(z) = (2k)!(*"2r"") — 2%* is a polynomial of degree 2k — 1. Using (6.27), we
find

B [(Za(i) + Fi)*] ~ Brl2,(0) + Fi™ < ( — () ™) Zuen) +

1
L “n (6.51)
ci n .
+ Cv%o Pog—1(Zivn, (1) + Fi).
n
Using the definition of c’fl in (6.5) yields, forall 1 <r < n,
izr ey m0+m(j—no)+(€—1)+5j
bl (6.52)
1 2k 2k
< (1 ~ ) =)
H motm(—mo)+(C-10+5) " \q

1

&
Il

j=rVng

Therefore, using this in (6.51) we obtain an upper bound that contains powers of F; of
order at most 2k — 1. This is the essential step to proving concentration holds. Namely,
in (6.50), this upper bound yields an expression with powers of F,; of order at most
p(1 — 1/2k), which is just slightly less than p. The aim is, for every value of @ > 2, to
find values p, k such that the p(1 — 1/2k)™ moment of F exists and such that the entire
expression in (6.50) still tends to zero.

Let us write
2k—1

Poi—q( Z Cyat,

for non-negative constants C;. Combining (6.51) and (6.52) in (6.50), bounding Z;y, (%)
from above by m( and recalling that p/(2k) < 1, results in the upper bound

22k n C?k p/(2k) 2k—1 ) (2R) )20
MMVZKﬁJ ;%Q Fi (6.53)
1= ==

where the 5’4 > 0 are constants. We focus on the term where ¢ = 2k — 1, as this is the
boundary case. All other cases follow analogously. For the first ng terms, we can bound
c2* from above by (i/ng) P/, For ng + 1 < i < n, we use (6.10) to bound c?*/c2* from
above. This yields for all terms, for some constant C' > 0,

Cyir ok mp < 183/5 ~ 1| " nng\P/on 112
_ \VAI = P( /2k)
ey (oo j_Z atE )X ()
= (6.54)
1S;/3 = BIF] I\ 277 = -y, 7p(1-1/2k)
SCk,p,QmeXp Z ]7n0+5 u? ZZ m‘Fi ’
j=no n =1

for some constant Cj, ;, 6,,. In the last line, the exponential term is almost surely finite,
as follows from the proof of Lemma 6.4. We now show that the fraction multiplied by
the sum converges to zero in mean when p and k are chosen in a specific way. That
is, for a > 2, set p := (1 +¢)(a — 1), where € € (0,1/(«+ 1)) and set k := [p/2]. First
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note that 2k > p, which was required for the Hélder inequality used in (6.49). We now
show that the p(1 — 1/(2k))™ moment of the fitness distribution exists. For this to hold,
a—1> p(l —1/(2k)) needs to be satisfied, or, equivalently,

P _1+e

P (a1 T 2

and, ase € (0,1/(a+ 1)),

1+¢
2e
It follows that, indeed,

14¢
2

—g: (1/e — (@ —1)) > 1 +e.

(1+¢e)/(2e) >p/2+ 14> [p/2] =k.

Hence, taking the mean, we obtain

En: i—P/Om TR [J_—lp(l*l/(%))} <C

i=1

p/6
n /Om

1-p/0.,,)V0
771( P/Om) ,

w mn

nPp/fm

ub

with C > 0 a constant. This tends to zero with n, as u,, = n'/ (@=1)¢(n) for some slowly-
varying function ¢(n), and both p > a — 1 and 6,, > o — 1 hold. So, the last expression in
(6.54) consists of an almost surely finite random variable (the exponential term) and a
term that converges to zero mean, which implies that the entire expression converges
to zero in probability. The same argument holds also for all other values of £ in (6.53).
Thus, as n tends to infinity,
]P;<| masx 2, (i) — max Br[ 20 (1)) > nun) Lo (6.55)
en 1€ln

As this conditional probability measure is bounded from above by one, it follows from
the dominated convergence theorem and (6.55) that (6.3) holds.

We now prove (6.4), so let « € (1,2). A different approach is required, so we write,
using (6.28), a union bound and Chebyshev’s inequality,

P (| max 2, (i) - max Bx[2,(3))| > mn) < le(m?u]( 1Z0(i) — Ex[Z,(0)]| > )
1€ 1€|n

[n] i€[n]

< Z;]PFUM}L(Z') — Ex[M,(i)]| = nncy,) (6.56)

n
< (nmey) ™) Varg (M (i)).
i=1
We now use the martingale property to split the variance in the variance of martingale
increments. To this end, we need to introduce some notation. Recall that Z, ; (i) is the
degree of i in G, ;, the graph with n vertices where the n + 1°* vertex has connected j
half-edges with the first n vertices. Now, let us write

n—1 7
1
1 . = 1 —
C’n,](m) rggé];[( m0+m(r_n0)+(£_1)+1+sr)a
Mrlw(l) = C}z—l,j(m)(znq,j (1) + F3).

If we let M, := M, ;(i), where n > ng,j € [m] are such that mn + (j — 1) = ¢, it follows

from the proof of Lemma 6.3 that M, is a martingale for the PAFRO and PAFUD model.
Hence, we can then write the conditional variance of M} (i) as in (6.56) as

Varp(MY(i) = Y Y Varr(AM]} (1)), (6.57)

k=i+1Vngo+1 j=1
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where AM;; (i) := M} ;(i) — M. ;_,(i), and where we note that M; (i) = M;_, , (i) =
M} (i) for all k =i V ng,...,n. We then obtain

Var]:(AM,i’j (1))

= (Cllc,jq)QEJ-‘[(]lk,j@ -

Zh1-108) + Fi + T ji )2} (6.58)
mo +m((k—=1) —=no) + (= 1) + 1+ Sk—1

where 1 ;; is the indicator of the event that vertex k connects its j** half-edge to vertex
i. We rewrite this to find the upper bound

Zp-1,j-1(1) + F )2}
mo +m((k—1) —ng) 4+ (j — 1) + Sk—1

Varz(AM,; ;(i)) < E]—'[<]lk,j,i -

=Ez[Var(Lg i | Gr-1,-1)] (6.59)
Zi—1,-100) + F;
S]EJT[T7%)+TTL((7€—1)—no) (]_1)+Sk71]

Combining this with (6.56) and (6.57) and switching summations yields

P (| max 2,() — max B2, (0)]| > nm) < (me}) *mn,
S S
This final expression tends to zero almost surely, as ¢! converges almost surely when

€ (1,2), as follows from Lemma 6.4. For the PAFFD model, we can use similar steps.
We construct M, := M17 (i) as above, with M]L =1 (m)(Z,-1;(i) + F;), and

n—1,j
n—1 .
1 J
Cn. i = 1-— ) .
C’VL,J (m) rgo ( mo + m(?" - n[)) + S'r-

It again follows from the proof of Lemma 6.3 that J\Z is a supermartingale, thus yielding
(6.57) for M, (i). Then, all further steps can be applied for the PAFFD model as well,
where the equality in (6.57) becomes an upper bound and the denominator of the
fractions in (6.58) and (6.59) changes to mg + m((k — 1) — ng) + Sk—1.

For the PAFRO model, an adapted final step is required, as the conditional moments
in (6.59) do not sum to one (when summing over ¢ from 1 to k£ — 1). Rather, we set m to 1
and follow the same steps up to (6.59). Then, we obtain by switching the summations,

n k—1
Ex] Zk 1(8) + Fi)
P (maxZn 1) — maxIE > n) nc E E .
F |i€[n] ( ) le[n] ]-[ ( )]| 77 17 M 0 + . 1) . n(])

Now, in the same spirit as the steps from (4.5) through (4.6), we obtain the upper bound

(nel) Z Z (mo + F;)(mo + k —ng) ()20,

e (mg+iVng—mng)(mo+ (E—1) —ng)

where, in n the last step, we separate this upper bound into a product of two quantities.
That is, we consider (c}L)‘2 and the rest of the terms, @),,. Since 0711 converges almost
surely when « € (1, 2), it follows that (c})~2 does too. Then, it remains to show that Q,,
converges to zero in mean. Hence, taking the mean with respect to the fitness random
variables yields

n n -~ -~
mo + E| 1 Ci+ Cslogn
B0 < o 3 3oL < b S (€ Catagry < OGS
k’ no+1 i=1 mo ¢ o o nm k=no+1 n
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which proves that @),, does indeed converge to zero in mean. We thus also obtain for the
PAFRO model that

P (| max 20(i) — max Ex[2,()]| > nm) = 0.
1€n €N

Finally, like the argument made above (6.56), applying the dominated convergence
theorem proves (6.4) for all three models, which concludes the proof. O

7 Proof of the maximum degree growth theorem

In this section, we use the results from Section 6 to prove Theorem 2.7.

Proof of Theorem 2.7. We start by proving (¢) and (i:). This directly follows from Lemmas
6.3 and 6.4. As discussed after Lemma 6.3, the martingales (resp. supermartingales)
MF (i) (resp. M (7)) converge almost surely to ¢¥ (resp. fNZ’-“). Also, for the PAFFD model,
M (i) converges almost surely to ¢! as well. By these two lemmas, ¢l Z,,(i) = M} (i)—cL F;
converges almost surely to ¢! for the PAFRO and PAFUD models, ¢ Z,, (i) = M. (i) — cL F;
converges almost surely to ¢! for the PAFFD model and ¢ (m)n!/%» and . (m)n'/o=
converge almost surely to ¢, ¢1, respectively, when E[}' 1+5] < oo for some £ > 0. Hence,
we can set & := (c1)~1&} for the PAFRO (note m = 1) and the PAFUD model, and
& = (c1)71¢} for the PAFFD model. Since ¢; and ¢; are finite almost surely, it follows
directly from Lemma 6.5 that & has no atom at zero for all ¢ € IN for any of the three
models.

When a € (1,2), we note that ¢} % ¢, without the need of rescaling and thus (2.9)
follows with Z,.(i) := &} /¢; — Fi, as Z,(i) = M, (i)/c;, — F;, for the PAFRO and PAFUD
models and Z.(i) := ¢} /¢; — F; for the PAFFD model.

We now prove (iii). From the second inequality in (6.18) we obtain (c})* < ¢* when
k > 1. Furthermore, from [16, Theorem 1] it follows that 2* < I'(z + k)/I'(z) for all
x>0,k > 1. Hence, (c!Z,(i))* < & (2,0) + F;)* < MF(i)T'(k + 1) for k > 1. Recall M
from Lemma 6.6. Clearly, M > 6,, when E[F’~"¢] < oo for some ¢ > 0. So, if we let
k € (6,,, M), Lemma 6.6 yields

lim sup ¢} Z,(i) = 0 almost surely.
11— 00 n>i

It then follows from Lemma 6.7, as c}, 2, (i) == &} and &} # £} almost surely for i # j,

maxn~ /% 2, (i) = (nY/ )P max el 2, (i) £ (¢1) tsupél =sup&;, and I, =BT,
i€[n] i€[n] i>1 i>1

for some almost surely finite random variable I. The same approach with ]\77’;3(1) holds

for the PAFFD model.

We now turn to the convergence of max;c,) Zn(i)/u, and max;cp,) Z,(i)/n as in (iv)
and (v), respectively. This follows immediately by applying Slutsky’s theorem to the
results in Propositions 6.1 and 6.2. For the convergence of I,,/n as in (2.11) and (2.12),
we let 0 < a < b <1 and define, using z(t, f) := f(tfl/em — 1), the random variables

Qe(a) := max  z(t, f), Q(a,b):= max  z(t, f), Qr():= max  z(t, f),

(¢, f)ell:0<t<a (t,f)ell:a<t<b (¢,f)ell:b<t<1

and events

M, (a,b) := {anrg?i{bn Z,(3) /up > (1£§§n Z,(3) /un V b%%}gin Zn(z)/un)},

(7.1)
M(a,b) = {Q(a,b) > Qula) v Q- (1) }.
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We can then conclude, for a € (2,1 +6,,),

lim P(I,/n € (a,b)) = lim P(M,(a,b)) =P(M(a,b)), (7.2)

n—oo n—oo

since it follows from the proof of Propositions 6.1 and 6.2 that the vector (Z,,(i)/un)ic[n]
converges in distribution when « € (2,1 + 6,,,). Now, by the fact that II is a PPP with
intensity measure v(dt x dz) = dt x (o — 1)x~*dx, we find

b (e
P(Q(a,b) <z) = exp{/ /(tl/e 1)gozl)s_“dsdt} = exp{—g(a,b)z~ (a— 1)} (7.3)

where g(a,b) := f;(tfl/em —1)*"!dt < oo forall 0 < a < b < 1. Similarly, using the
independence property of PPPs,

P(Qi(a) v Q,(b) < x) = exp{—(g(0,a) + g(b, 1))z~ "D}, (7.4)
Combining (7.3) and (7.4) in (7.2) by conditioning on Q,(a) V Q. (b), we obtain

Jim P(In/n € (a,0)) =1~ /O (o= 1) (9(0, @) + g(b, 1)) exp{—g(0, 1)z~ D }da

g(a,b)
9(0,1)°

Then, using the variable transform s = z!/%= yields

bl/evn

_ §Om—(a=1)=1(] _ ga-lgg
g(a,b) =06, e (1-5)%""ds o)

(Bem € (a,b)),

where ' is the Gamma function, from which it follows that I 4 Bf, with B a Beta(6,, —
(e — 1),a) random variable. Via a similar approach, redefining M, (a,b) and M (a,b)
accordingly for a € (1,2), we can show I,,/n converges in distribution when « € (1, 2),
though it is not possible to find an explicit expression for the law of I’. Finally, we
address the joint convergence of (I,,/n, max;c[n) 2, (i)/u,). We let 0 < ¢ < d < oo and
define the events

E,(a,b,c,d) =: { max Z,(1)/u, € (e, d)}, E(a,b,c,d) = {Q(a,b) € (c, d)} (7.5)

an<i<bn

We can then write, using these events and the events in (7.1) and letting A := (a, b) x (¢, d),
IP((In s 2 (i) ) € A) = P(M,(a,b) N En(a,b,c,d)),
1en

which converges to P(M(a,b) N E(a,b,c,d)) as n tends to infinity by the same argument
as provided for the limit in (7.2). Again, by conditioning on Q,(a) V Q..(b) and using (7.4),
we find

P(M(a,b) N E(a,b,c,d))
= P(E(a,b,¢,d))P(Qe(a) V Qr(b) <)

d
+ / P(E(a,b,z,d)) (o — 1)z~ *(g(0,a) + g(b,1)) exp{—(g(0, a) + g(b, 1))z~ >~V }da.
Using (7.3), (7.4) and (7.5) the first term on the right-hand side equals

(exp{ — g(a,0)d™ "V} —exp{—g(a,b)e "V} exp{—(9(0,a) + g(b, 1))~ "1}

7.6
= exp{—g(a, b)d_(o‘_l) —(g(0,a) + g(b, 1))0_(0‘_1)} —exp{—g(0, 1)c_(0‘_1)}. (7.6)
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For the second term, we realise we can write
P(E(a,b,z,d)) = P(Q(a,b) € (x,d)) = P(Q(a,b) <d)) — P(Q(a,b) < z),

so that we can split the integral into two parts. The first part, using (7.3) and (7.4),
becomes

d
P(Q(a,b) < d)/ (v = 1)z =*(g(0,a) + g(b, 1)) exp{—(g(0,a) + g(b, 1))z~ *"V}dz

(7.7)
= exp{—g(0,1)d~ "V} — exp{—g(a,b)d" "V = (g(0,a) + g(b, 1))~ "V},
and the second part equals
d
[ P@la.b) < @)~ 1) (5(0.0) + 0. 1)) exp{~(g(0.0) + (b, D)~V s
d
= / (o — 1)z=%(g(0,a) + g(b,1)) exp{—g(0, 1)z~ D}dz (7.8)

g(a,b) —(a—1 —(a—1
= (1= Jo.1)) pt=0(0,)a= ™} — exp{=g(0, eV},

Combining (7.6), (7.7) and (7.8), yields as n tends to infinity,

P((In/nagrel?ﬁzn(i)/un) € A) — zgg’f; (exp{—g(0,1)d @D} — exp{—g(0, 1)c~ @ D})

— =1/0m _
= P(I € (a,b)) P((ﬁ?gnf(t 1) € (c, d)),
where the final step regarding the law of the maximum of the PPP, a Fréchet distri-
bution with shape parameter o — 1 and scale parameter ¢(0,1)"/(>=1 = (I'(,, — (o —
1)T()/T(0,,)) (=1, follows from a similar argument as in (7.3). As before, redefining
the events in (7.1) and (7.5) accordingly and using the same steps yields the joint conver-
gence of (I,,/n, max;c[,) Zn(i)/n) when « € (1,2), which concludes the proof of Theorem
2.7. O
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2.2 Conclusion

We presented a comprehensive and self-contained analysis of the degree distribution
and maximum degree of three variants of preferential attachment models with additive
fitness. In this presentation we outlined three different phases or regimes, for which
different behaviour can be observed.

Theorem 2.4 states the convergence of the degree-weighted fitness measure, the empiri-
cal fitness-in-degree distribution and the empirical degree distribution in the weak and
strong disorder regime, as well as at the critical point between these two regimes. Theo-
rem 2.6 further investigates the asymptotic behaviour of the limiting degree distribution
in the weak and strong disorder regimes and at the critical point between these two
regimes, showing it is a power law with a different exponent depending on the particular
regime. Importantly, it shows that the power-law exponent remains ‘unaffected’ by the
additive fitness (in comparison to the affine preferential attachment models discussed
in the introduction of the chapter) in the weak disorder regime, whereas the additive
fitness solely determines the power-law exponent in the strong disorder regime. The
behaviour at the critical point between the weak and strong regime, which is different
from the behaviour in either of the regimes, begs the question what the maximum
degree behaves like at this critical point.

The behaviour of the maximum degree in each of the three regimes is presented in
Theorem 2.7. The contrast with the behaviour of the degrees of fixed vertices, as
shown in Equations (2.8) and (2.9), provides clear insight in the differences between
the three regimes. In the extreme disorder regime, fixed vertices only attain a finite
degree almost surely, whereas the maximum degree vertex establishes connections with
a strictly positive proportion of all vertices in the graph and thus attracts a strictly
positive proportion of all edges in the graph. Though this behaviour can be compared
to the super-linear preferential attachment models studied in, among others, [120], the
main difference is that the location of the maximum degree keeps changing, and in fact
is of order n, due to the random environment. In the super-linear models, however,
persistence occurs.

In the strong disorder regime the location of the maximum degree grows linearly in n
as well, but the maximum degree grows sub-linear (though still faster than the degree
of any fixed vertex). Finally, in the weak disorder regime, the maximum degree grows
at the same rate as any fixed vertex and, as is the case for the affine preferential
attachment models discussed in the introduction of this chapter, persistence occurs,
where there exists a fixed vertex that attains the maximum degree for all but finitely
many steps. This is the most notable difference between the weak disorder regime and
the strong and extreme disorder regime and shows the effect of the random environment
most clearly.

An indirect comparison can be made between the three regimes of the phase transition
this model undergoes and the three phases observed in the Bianconi-Barabési model as
investigated in [23]. Roughly speaking, the weak, strong and extreme disorder regimes
can be compared to the first-mover-advantage, fit-get-richer and innovation-pays-off
phases, though the underlying conditions giving rise to these phases as well as the
behaviour observed in the two models is different.

To conclude, we have shown that the introduction of additive fitness to the preferential
attachment model allows for richer behaviour, which can serve as a more natural and
more detailed explanation of the underlying mechanisms governing real-world networks.
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Chapter 3

The maximal degree in random
recursive graphs with random
weights

In this chapter we consider weighted random graphs, a more general form of the
weighted recursive tree model defined in [71]. We investigate its degree distribution and
its maximum degree. Depending on the distribution of the vertex-weights, we either
use similar techniques to those developed in Chapter 2, or we adopt techniques used
in [44] for random recursive trees and directed acyclic graphs. The following preprint,
which is joint work with Marcel Ortgiese, is available on the arXiv [96].

3.1 Outline of the article

The weighted recursive graph model, as defined in the tree case in [71], is comparable
to the models discussed in the previous chapter. Again, we consider a graph process
(Gn)nen, starting with a single node and no edges, in which vertices enter the graph
one by one and connect to m € N predecessors when they enter the graph. Also,
every vertex ¢ € N is assigned an i.i.d. positive fitness W;, which we refer to as its
vertex-weight from now on. A new vertex n chooses each of the m predecessors to
connect to with a probability proportional to the vertex-weight of the predecessor. Asin
Chapter 2, we also allow for a ‘Bernoulli’ model in which the new vertex connects to each
predecessor with a probability proportional to its vertex-weight and where connections
are negatively correlated. As in the previous chapter, we are interested in the behaviour
of the empirical degree distribution and the maximum degree distribution.

This model relates to the previously-investigated preferential attachment models with
additive fitness in the sense that this model omits the feedback effect of the increasing
degree. As shown in the Chapter 2, the fitness in these preferential attachment models
is only able to influence the overall behaviour of the graph in a significant way when its
distribution is sufficiently heavy-tailed. This is reflected in the three regimes discussed
there. The fitness affects the evolution of the graph in a very subtle way compared
to the much stronger preferential attachment mechanism that is at the heart of the
model, so that only heavy-tailed distributions have a significant impact. Here, we
study a model in which the preferential attachment mechanism is omitted, to allow for
the subtleties of the fitness/vertex-weight distribution to come through.

As a result, we are able to identify a large number of classes of vertex-weight distri-
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butions for which different behaviour of the degree distribution and maximum degree
can be observed. The most distinct difference in the behaviour of the maximum degree
can be observed between almost surely bounded and almost surely unbounded vertex-
weights. In the latter case, the fact that vertices with arbitrarily large vertex-weights
can appear implies the vertex-weights have a direct influence on the behaviour of the
maximum degree. Using techniques including point process convergence and extreme
value theory, we are able to obtain the behaviour of the maximum degree for many
classes of vertex-weight distributions with unbounded support.

In the case of almost surely bounded vertex-weights, we observe that the behaviour of
the maximum degree and the degree distribution is similar to the random recursive tree
(and the directed acyclic graph, its multigraph counterpart), which can be interpreted
as a weighted recursive graph where all vertex-weights are almost surely one. As the
weights are bounded, their influence on the graph process is significantly different from
the case where the weights are unbounded. Using only the fact that the vertex-weights
are bounded, we are able to obtain the first order behaviour of the maximum degree,
adapting techniques developed in [44] for the random recursive tree and directed acyclic
graph.

The techniques used in the analysis of the WRG model are robust, in the sense that
the results for the tree case (m = 1) follow directly from the analysis of the multigraph
case. This holds when the vertex-weights are unbounded as well as when the vertex-
weights are bounded. Though other techniques, such as embedding the graph process
in a continuous-time branching process, can also be used to analyse the tree case, these
techniques generally do not allow for an extension to the multigraph case.

In Section 2 we present the main results regarding the degree distribution and the
maximum degree. Section 4 is then devoted to proving the results related to the degree
distribution. Sections 5 and 6 provide the necessary technical results required to prove
the results related to the maximum degree, which is done in Section 7.
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THE MAXIMAL DEGREE IN RANDOM RECURSIVE GRAPHS WITH
RANDOM WEIGHTS

BAS LODEWIJKS AND MARCEL ORTGIESE

ABSTRACT. We study a generalisation of the random recursive tree (RRT) model and
its multigraph counterpart, the uniform directed acyclic graph (DAG). Here, vertices are
equipped with a random vertex-weight representing initial inhomogeneities in the network,
so that a new vertex connects to one of the old vertices with a probability that is pro-
portional to their vertex-weight. We first identify the asymptotic degree distribution of a
uniformly chosen vertex for a general vertex-weight distribution. For the maximal degree,
we distinguish several classes that lead to different behaviour: For bounded vertex-weights
we obtain results for the maximal degree that are similar to those observed for RRTs and
DAGs. If the vertex-weights have unbounded support, then the maximal degree has to
satisfy the right balance between having a high vertex-weight and being born early.

For vertex-weights in the Fréchet maximum domain of attraction the first order be-
haviour of the maximal degree is random, while for those in the Gumbel maximum domain
of attraction the leading order is deterministic. Surprisingly, in the latter case, the second
order is random when considering vertices in a compact window in the optimal region,
while it becomes deterministic when considering all vertices.

1. INTRODUCTION

A random recursive tree (RRT) is a growing random tree model in which one starts with a
single vertex, denoted as the root, and for n > 2, adds a vertex n which is then connected to
a vertex chosen uniformly at random among the vertices {1,...,n —1}. Since the selection
is uniform, this model is also known as the uniform attachment tree or uniform random
recursive tree. Its multigraph counterpart known as uniform directed acyclic graphs (DAGs
or uniform DAGs) was introduced by Devroye and Lu in [8] and allows for an incoming
vertex to connect to k predecessors. The RRT was first introduced by Na and Rapoport in
1970 [23] and has since attracted a wealth of interest, uncovering the behaviour of many of
its properties, including, among others: the number of leaves, profile of the tree, height of
the tree, vertex degrees and the size of sub-trees. [27] and the more recent [9] provide good
surveys on the topic.

In this paper we study a more general model, the weighted recursive graph (WRG), which
can be interpreted as a random recursive tree (or uniform DAG) in a random environ-
ment. Here, we assign to every vertex a random, independent non-negative vertex-weight
and incoming vertices are connected to predecessors not uniformly at random but with a
probability proportional to the vertex-weights. The tree case of this model, the weighted
recursive tree (WRT), was originally introduced by Borovkov and Vatutin in [6] (with a
deterministic weight for the first vertex), as well as by Hiesmayr and Iglak in [15]. Another
type of WRT was introduced by Borovkov and Vatutin in [5], where the vertex-weights
have a specific product-form. These weighted recursive tree models have received far less
attention overall, though it allows for much more diverse behaviour.

Recent work on weighted recursive trees includes [21], [26] and [24] where the profile and
height of the tree are analysed as well as vertex degrees. Additionally, Iyer [18] and Iyer

Date: August 27, 2021.
Key words and phrases. Weighted recursive graph, Weighted random recursive tree, Random recursive
graph, Uniform DAG, Maximum degree, Degree distribution, Random environment.
1
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and Fountoulakis [11] study degree distributions of many weighted growing tree models and
the weighted recursive tree is a particular example.

In what follows we first analyse the degree distribution of a uniformly chosen vertex and
the behaviour of the maximum degree in WRGs, which recovers and extends results on the
degree distribution of RRTs and WRTs as well as the maximum degree in RRTs. Degree
distributions in RRTs have been studied in [12, 20, 22] and [23] and, as mentioned above,
Iyer (and Fountoulakis) study the degree distributions of a very general class of weighted
growing trees in [18] and [11]. In this paper we extend the results on degree distributions in
random recursive trees and weighted recursive trees to their multigraph counterparts, the
DAG and WRG models, respectively.

Szymanski [28] was the first to obtain results on the growth rate of the maximum degree
in RRTs. These results were later extended in [8] and finer properties of high degrees were
analysed in [13], [1] and [10]. Recently, Banerjee and Bhamidi [3] studied the occurrence
of persistence in growing random networks. Here persistence means that there exists a
vertex in the network whose degree is maximal for all but finitely many steps. Also, [3]
presents results describing the growth rate of the location of the maximum degree (the
index of vertices attaining the maximum degree) in RRTs. In WRTSs, the behaviour of
degrees and the maximum degree has received attention from Sénizergues in [26], where the
vertex-weights need not be i.i.d. random variables but can satisfy more general conditions.
In particular cases, it is shown that these graphs are equivalent in law to preferential
attachment models with additive fitness (PAF), also studied in [19].

Here, we extend and generalise the results of Devroye and Lu in [8] to WRGs and analyse the
growth of the maximal degree for a broad range of vertex-weights distributions. Moreover,
we identify the location of the maximal site in many cases, a result which was shown (among
others) for constant weight models in [3].

Our methods are related to the analysis of the preferential attachment with additive fitness
carried out in [19]. For these preferential attachment models, the attachment probabilities
are proportional to the degree plus a random weight (fitness). In these models, we dis-
tinguish three different regimes: first of all a weak disorder regime, where the preferential
attachment mechanism dominates (and there is persistence). This is closely related to the
work of [26], which in turn corresponds to a WRT where the partial sums of the weights
is at most of order n? for v € (0,1). Moreover, in [19] we identify a strong and extreme
disorder regime where the influence of the random weights takes over, which appears when
the distribution of the weights is sufficiently heavy-tailed.

For WRGs there is no preferential attachment component for the vertex-weights to com-
pete with so that the influence of the random weights is more immediate and already
appears for less heavy-tailed weights. More precisely, for the maximal degree we distin-
guish three regimes: for bounded weights the system behaves similarly to a RRT, whereas
for unbounded weights that are in the domain of attraction of a Gumbel distribution the
maximal degree grows faster and we can identify the time when the maximizing vertex
comes into the system. Finally, in the case when the weights are in the domain of attrac-
tion of a Fréchet distribution, the behaviour is similar to (but not exactly the same as) the
preferential attachment with additive fitness in the strong and extreme disorder regimes
and the leading asymptotics of the maximal degree is random and we identify the limit as
a functional of a Poisson point process. In contrast to the latter, in the case of Gumbel
weights, the first order growth of the degrees is deterministic and by comparison to the case
of the maximum of i.i.d. weights, it would be natural to conjecture that the second order is
random. We confirm this observation for two special sub-cases of Gumbel weights. How-
ever, this result is only true when we consider a compact window in the region of indices
that should correspond to the maximal one. Finally, we identify the true second order and,
somewhat surprisingly, it is also deterministic. This behaviour comes from the fact that we
have to consider a much larger optimal window than initially suspected.
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Our results for the degree distribution follow by adjusting the proofs in [19], as at least on
the level of degree distributions the WRG model is essentially a simpler model compared to
the PAF models. The results for the maximum degree in the case of bounded weights follow
with similar techniques as in [8], which can be extended to WRGs. The main contribution
of this paper is to understand the first and second order asymptotics of the maximal degree
in the case when the weights are unbounded and satisfy suitable regularity assumptions.
For unbounded weights, the system is driven by the competition between the benefit of
being an old vertex and so having time to accumulate a high degree and the benefit of
being a young vertex with a large weight. To understand the first order of growth (as
well as the second order when considering a compact window), we show concentration of
the degrees around the conditional means (when conditioning on the weights) and then in
a second step analyse the conditional mean degree using extreme value theory (similarly
as in [19]). However, as the weights have a more immediate impact, the results become
more dependent on the exact distribution of weights chosen and thus require more intricate
calculations. Finally, to obtain the true second order asymptotics in the Gumbel case, we
can no longer rely on the elegant tools of convergence to Poisson processes from extreme
value theory and instead have to carefully keep track of errors made in the corresponding
approximations.

Notation. Throughout the paper we use the following notation: we let N := {1,2,...} be
the natural numbers, set Ny := {0,1,...} to include zero and let [t] := {i € N : ¢ < ¢} for
any t > 1. For x € R, we let [z] :==inf{n € Z : n > z} and || :=sup{n € Z : n <
x}. Moreover, for sequences (ay, by )nen we say that a, = o(by,),an ~ bn,a, = O(b,) if
limy, 00 ap /by, = 0,1limy, o an /by, = 1 and if there exist constants C' > 0,m9 € N such that
an < Cby, for all n > ng, respectively. For random variables X, (X,,)nen we denote X, BN
X, X, Py X and X, 2% X for convergence in distribution, probability and almost sure

convergence of X, to X, respectively. Also, we write X, = op(1) if X, 0. Throughout,
we denote by (W;);en i.d.d. random variables and use the conditional probability measure
Py (-) := P(- |(W;)ien) and conditional expectation Eyy[-] := E[- |(W;);en].

2. DEFINITIONS AND MAIN RESULTS

The Weighted Recursive Graph (WRG) model is a growing random graph model that is a
generalisation of the random recursive tree (RRT) and the uniform directed acyclic graph
(DAG) models in which vertices are assigned (random) weights and new vertices connect
with existing vertices with a probability proportional to the vertex-weights.

We define the WRG model as follows:

Definition 2.1 (Weighted Recursive Graph). Let (W;);>1 be a sequence of i.i.d. copies of
a non-negative random variable W such that P(W > 0) =1, let m € N and set

Sy, = i W;.
i=1

We construct the Weighted Recursive Graph as follows:

1) Initialise the graph with a single vertex 1, the root, and assign to the root a vertex-
weight Wj. We let G; denote this graph. .

2) For n > 1, introduce a new vertex n—+ 1 and assign to it the vertex-weight W, 11 and
m half-edges. Conditionally on G,, independently connect each half-edge to some
vertex i € [n] with probability W;/S,,. Let G,11 denote this graph.

We treat G,, as a directed graph, where edges are directed from new vertices towards old
vertices.

92



4 LODEWIJKS AND ORTGIESE

Remark 2.2. (i) Note that the edge connection probabilities remain unchanged if we
multiply each weight by the same constant. In particular, we may assume, without loss of
generality, that xo : sup{z € R|P(W < ) < 1} is either 1 (when the weights are almost
surely bounded) or co (when the weights are almost surely unbounded. Similarly, in the
latter case of unbounded vertex-weights we can assume that E[W] = 1.

(#4) Tt is possible to extend the definition of the WRG to the case of random out-degree
and the results presented in this paper still hold. Namely, we can allow that vertex n + 1
connects to every vertex i € [n] independently with probability W;/S,. At the start of
sections dedicated to proving the results we present below, we discuss why the results hold
for the random out-degree model as well.

To formulate our results we need to assume that the distribution of the weights is sufficiently
regular, allowing us to control their extreme value behaviour.

Assumption 2.3 (Vertex-weight distributions). The vertex-weights W, (W;);en satisfy one
of the following conditions:

(Bounded) The vertex-weights are almost surely bounded, i.e.

xg := sup{z € R|P(W < z) < 1} < oo. Without loss of generality, we can
assume that zo = 1.
Within this class, we can further identify vertex-weight distributions that be-
long to the Weibull maximum domain of attraction (MDA) and Gumbel MDA.

(Gumbel) The vertex-weights follow a distribution that belongs to the Gumbel maximum
domain of attraction (MDA) such that g = co. Without loss of generality,
E [W] = 1. This implies that there exist sequences (ay, by )nen, such that

max;c, Wi — by Ay

Qn

where A is a Gumbel random variable.
Within this class, we further distinguish the following three (non-exhaustive)
sub-classes:
(SV) b, ~ £(logn) where £ is an increasing function that is slowly-varying
at infinity, i.e. lim, o ¢(cz)/¢(x) =1 for all ¢ > 0.
(RV) There exist a,c1,7 > 0, and b € R such that

P(W > z) ~ azbe™ @/ as 2 — co.
(RaV) There exist a,c; > 0,b € R, and 7 > 1 such that
P(W > z) ~ a(logz)e™108@)/e)" a5 2 — 0.

(Fréchet) The vertex-weights follow a distribution that belongs to the Fréchet MDA.
Without loss of generality, E [W] = 1 (given that E [W] < oo is satisfied). This
implies that there exists a non-negative function ¢(x) that is slowly-varying at
infinity and some « > 1, such that

P(W > z) = f(z)z— @Y,
Moreover, if we let u,, :=sup{t € R: P(W >t) > 1/n},

max W; /uy, 4, D1,
1€[n]

where ®,_1 is a Fréchet random variable with exponent a — 1.

Remark 2.4. Note that [29] shows (with a slight error in the paper in that the loga term
below is a log 7 in [29]) that if the weight distribution satisfies the assumption (RV), then
we can choose

an = co(logn)/771, by = c1(logn)/™ + an((b/7)loglogn + blog ey +loga),  (2.1)
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for the same constants as above and ¢y := ¢1/7. Moreover, in the (RaV) sub-case, we can
choose

by, = exp{c1(logn)V™ + ca(logn) /71 ((b/7) loglogn + blog ¢; + loga)}, (29)
an = ca(logn)/ 7 'b,, .

In particular, the three sub-cases in the (Gumbel) case, (SV), (RV) and (RaV), can be
distinguished as b, = g(logn),a, = g(logn), with g,g slowly-varying, regularly-varying
and rapidly-varying functions at infinity, respectively. Note that in all cases, a, and b,
itself are slowly varying at infinity. In the (RV) sub-case, we very often use the asymptotic
equivalence for by, that is, b, ~ ¢1(logn)'/7. Moreover, in the (RaV) sub-case, we can
think of b, as exp{(logn)/7¢(logn)} and a, as ca(logn)*/71b,,.

Furthermore, as noted in the assumption, we recall that the three sub-cases within the
(Gumbel) case do not cover all possible distributions in the Gumbel MDA with unbounded
support. As an example, P(W > z) = aexp{—(z/c1)” + (z/c1)" '} as 2 — oo is a distri-
bution within the Gumbel MDA, but does not satisfy any of the three sub-cases. On the
other hand the (Bounded) and (Fréchet) classes are exhaustive.

We now present the results for the degree distribution and the maximum degree in the WRG
model. In comparison to the preferential attachment with additive fitness (PAF) models as
studied in [19], vertex-weights with a distribution with a ‘thin’ tail, i.e. distributions with
exponentially decaying tails or bounded support, now can also exert their influence on the
behaviour of the system.

Throughout, we write
Z,(i) :== in-degree of vertex i in G,,.
We prefer to work with the in-degree as it then is easier to (in principle) generalize our

methods to graphs with random out-degree. Obviously, if the out-degree is fixed, we can
recover the results for the degree from our results for Z, (7).

The first result deals with the degree distribution of the WRG model. Let us first introduce
the following measures and quantities:

1« , R

Tn=0 Zl Zu(@)ow,, i =~ Zl Lz, ()=ky0w,,  Pa(k) := T ([0, 00)),
1= 1=

where § is a Dirac measure, and which correspond to the empirical weight distribution

of a vertex sampled weighted by its in-degree, then the joint empirical vertex-weight and

in-degree distribution and finally the empirical degree distribution. We can then formulate

the following theorem:

Theorem 2.5 (Degree distribution in WRGs). Consider the WRG model in Definition 2.1
and suppose that the verter-weights have finite mean and denote their distribution by u.
Then, for any k € Ny, almost surely as n — oo,

T, — T, r® 5 1® and  pu(k) — pr. (2.3)

where the first two statements hold with respect to the topology of weak convergence and the
limits are given as

rm

E[W]

]E[W]/m+a:<E[W]/m+m

[ E[W]/m " k

Finally, let the vertex-weight distribution be a power law as in the (Fréchet) case of As-
sumption 2.3 with o € (1,2), such that there exists an x; > 0 with p(x;,00) = 1, i.e.
the vertex-weights are bounded away from zero almost surely. Let U, be a vertex selected

[(dz) := p(dz), T (de) =

k
) u(de), (2.4

and
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uniformly at random from [n], let € > 0 and let E,, := {Z,(U,) = 0}. Then, for all n
sufficiently large,
P(E,) > 1 — Cn~(2-0Aa-D)/ate (2.6)

for some constant C' > 0.

An important question regarding the degree distribution pg, as in (2.5), is its asymptotic
behaviour as k — oco. As it turns out, the answer depends on the particular choice of
the distribution of the random variable W. Before presenting a theorem dedicated to the
asymptotic behaviour of the limiting degree distribution py, we first introduce the following
general lemma, which allows us to distinguish several different sub-cases of bounded weights.

Lemma 2.6. Let W be a non-negative random wvariable such that zo = sup{z > 0 :
P(W <x) < 1} < co. Then, the distribution of W belongs to the Weibull (resp. Gumbel)
MDA if and only if (xo — W)~! is a non-negative random variable with a distribution with
unbounded support that belongs to the Fréchet (resp. Gumbel) MDA.

We are now ready to present the results on the asymptotics of py.

Theorem 2.7 (Asymptotic behaviour of p;). Consider the WRG with vertex-weights
(W3)ien, which are i.i.d. copies of a non-negative random variable W such that E [W] < co.
We consider the different cases of Assumption 2.3.

(Bounded) Let 6, := 1+ E[W]/m and recall that o = sup{z > 0: P(W <z) < 1} =1.
o When W belongs to the Weibull MDA with parameter a > 1, for all

k> m/E[W],
L(k)k= Yok < pp <T(k)k= Vg, k, (2.7)

where L, L are slowly varying at infinity.

o When W belongs to the Gumbel MDA,
(i) If (1—=W)~1 satisfies the (RV) sub-case with parameter T > 0, then
fory:=1/(1+1),
_ T (L= 0k
pe=exp{ — (o) () gk (2.8)
(ii) If (1 — W)~! satisfies the (RaV) sub-case with parameter T > 1,

Pk = €xp {— (105]{:)7 (1—T(7‘—1)101gog)i k—i— Kf;;l,]jm (1+0(1))> }9;’“, (2.9)

where K¢, p,, = 7log(ec] (1 —0,1)/7).
o When W has an atom at xg, i.e. g = P(W = x9) > 0, set

sp := inf{z € (0,1) : exp{—(1 — 6, (1 — 2)k} <P(W € (x,1))},

- (2.10)
ri = exp{—(1—0,,)(1 — sg)k}.
Then,
P = ao(1 = 0,1)0, (1 + O(ry)). (2.11)
(Gumbel) (i) IfW satisfies the (RV) sub-case with parameter , then for~ :=1/(7+1),
77 k \1—
Dk :exp{ - 1*W(017m> (1+0(1))}. (2.12)

(13) If W satisfies the (RaV) sub-case with parameter T > 1,

- ieXp{_(bg(fl/m)7(1_7(7_1)105)2)&(/1@”/;;%)+10§;7m)(1+o(1)))}, (2.13)

where K., := 7log(ec]/T).
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(Fréchet) When o > 2,
LRk~ < pp < LK)k, (2.14)
where 0,4 are slowly varying at infinity.

Remark 2.8. We observe that the (Gumbel)-(SV) sub-case is not covered in Theorem 2.7.
This is due to the fact that this case only specifies the behaviour of the first order asymptotic
growth of the maximum of n vertex-weights, b,, and provides no details of the underlying
distribution of the vertex-weights. As a result, we are not able to obtain a precise asymptotic
expression for pg, though precise statements about its maximum degree can still be observed,
as follows later in this section.

The asymptotic behaviour of the degree distribution py in Theorem 2.7 allows for a non-
rigorous estimation of the size of the maximum degree in G,. As is the case for the degree
distribution, the behaviour of the maximum degree in the WRG model is highly dependent
on the underlying distribution of the vertex-weights as well, and on a heuristic level one
would expect the size of the maximum degree, say dn, to be such that 7, -, pp ~ 1/n.
The following theorem makes this heuristic statement precise and states the first-order
growth rate of the maximum degree for three different classes of vertex-weight distributions.
In all classes, we find, up to the leading order in the asymptotic expression of pi, that
Dok 4, Pk~ 1 /n is satisfied when considering the asymptotic expressions in Theorem 2.7.

Theorem 2.9 (Maximum degree in WRGs). Consider the WRG model as in Definition 2.1
and let I, :=inf{i € [n] : Z,(i) > Z,(j) for all j € [n]}. We consider the different cases of
Assumption 2.3.
(Bounded) Let 0, := 1+ E[W]/m. Then,

maxX;en] Zn@) a.s, 1

logn log 6,

(Gumbel) For sub-case (SV),

< Z,(1)  logly,
m
ic[n] mbylogn’ logn

) 21,0 (2.15)

For sub-case (RV), let v:=1/(1 +1). Then,

Zn(l) log I\ as,
1,7v). .
(Iféﬁf]( m(1 — )by logn’ logn) — (L) (2.16)

Finally, for sub-case (RaV), let t,, := exp{—7logn/log(b,)}. Then,

Zn(z) log In P
(?é%l}]( mby, nlog(1/t,)" logn > — @1) (2.17)

(Fréchet) Let IT be a Poisson point process (PPP) on (0,1) x (0, 00) with intensity mea-
sure v(dt,dz) ;== dt x (« — 1)x~*dz. Then, when o > 2,

. d
Z(8) Jtin, In /) == log(1/t), 1), .
(grel%( (1) /tun, In/n) — (m (trj}?gnf og(1/t), 1) (2.18)

where mmax gyer flog(1/t) and I, are independent, with I, 2 oe=Wa gnd We
a I'(a, 1) random variable, and where mmaxq et flog(1/t) has a Fréchet

distribution with shape parameter a — 1 and scale parameter mF(a)l/(a_l),
Finally, when o € (1,2),
. d
(néﬁzn(z)/n,ln/n) — (Z,1), (2.19)
nen

for some random variable I with values in (0,1) and where

1 -1
Z =m max /(/ 1rp<sy dI(u, ) ds.
(tyf)eﬂf t (O,I)X(O,oo)g fuss} (x:9)
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Remark 2.10. (i) Note that the asymptotics of the maximal degrees are the result of
a non-trivial competition, where older vertices can achieve a higher degree because they
have been in the system for longer, while younger vertices have the chance to have a big
vertex-weight corresponding to a local maximum.

(74) The result in (2.19) is equivalent to the behaviour of the PAF models with infinite mean
power-law fitness random variables, as presented in [19]. Here, the influence of the fitness
(vertex-weights) overpowers the preferential attachment mechanism so that the preferential
attachment graph behaves like a weighted recursive graph.

(#91) The result in (2.18) can actually be extended to hold jointly for the K largest degrees

and their locations as well, for any K € N. The limits (Z), I(gK)) of the K* largest degree

(K)
and its location are independent, 192 o Wa" , where the (WéK))KeN are 1.i.d. T'(a, 1)

random variables, and
K-14
(25 <o) = 3 < (0(a)(e/m)~D) exp{-T(a)(x/m)~ "V},
i=0
(tv) We conjecture that the convergence in (2.15) can be strengthened to almost sure
convergence. This is definitely the case for particular vertex-weight distributions that satisfy
the (Gumbel)-(SV) sub-case, e.g. W :=log W', where W’ satisfies the (Gumbel)-(RV)

sub-case.

(v) In (2.16) and (2.17) the rescaling of the maximum degree can be interpreted as m(1 —
ey /™ (logn) Y7 and me_lcg1 (logn)'=Y/7 exp {01 (logn)'/7 }7 respectively, since the lower
order terms of b, as in (2.1) and (2.2) can be ignored when considering only the first-order
behaviour of the maximum degree. As a result, it should be possible to weaken the assump-
tions on the tail-distribution in the (Gumbel)-(RV) and (Gumbel)-(RaV) sub-cases to
P(W > ) = exp{ — (z/c1)"(1 4+ 0(1))} and P(W > z) = exp { — (log(z)/c1)"(1 + o(1)) },
respectively, such that the results in (2.16) and (2.17) still hold.

A result we have been unable to prove, but which we conjecture to be true, is the convergence
of the location of the maximum degree in the WRG when the vertex-weights are almost
surely bounded, which would improve the result proved for the random recursive tree by
Banerjee and Bhamidi in [3] from convergence in probability to almost sure convergence
and would extend this result to the m-DAG model and the WRG model.

Conjecture 2.11 (Location of the maximum degree in WRGs with bounded weights). Con-
sider the WRG model as in Definition 2.1, let I, := inf{i € [n] : Z,(i) > Z,(j) for all j €
[n]} and set O, := 1+ E[W]/m. When the vertex-weights satisfy the (Bounded) case,

log I, a.s. 0 —1

logn T O log(0m)

We now concentrate on the case of unbounded weights. In Theorem 2.9, we note that in
the (Fréchet) case the first order of the growth of the largest degree is random, while in
the (Gumbel) case, the first order is deterministic. This is a general feature which also
appears when considering the growth of the maximum of n i.i.d. weights (although the
particular normalizations and limits are different). For the i.i.d. case it is also known that
in the (Gumbel) case the second order is random. A natural conjecture would be that
the same is true in for this model. Our next result shows that if we consider the indices
in a compact window around the maximal one (as identified in Theorem 2.9), then this is
indeed true.

To formulate our results, we introduce the following notation: For 0 < s <t < oo, v € (0,1)
and a strictly positive function f, define

Cn(v,8,t, f):={ien]:sf(n)n? <i<tf(n)n},

Ta(,5,8, £) i= inf{i € Culy, 5,8, £) : Za(i) = Za(j) for all j € Cu(ys,t, )}, 00
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We abuse notation to also write C,, (1, s,¢,t,) and I,,(1, s, t,t,) when we deal with vertices
i such that st,n < i < tt,n for some sequence (t,)nen. We then present the following
theorem:

Theorem 2.12 (Random second order asymptotics in the Gumbel case). In the same
setting as in Theorem 2.9, we further assume that the vertex-weights fall into the sub-
case (RV). Let v:=1/(7+ 1) and let £ be a strictly positive function such that

lim,, 00 log(£(n))?/logn = (o for some (o € [0,00). Furthermore, let 11 be a Poisson point
process (PPP) on (0,00) x R with intensity measure v(dt,dx) := dt x e~ *dx. Then, when
7€ (0,1),

( A Zn(3) — m(1 — )by logn In(fy,s,t,ﬁ))i>(

C()(T + 1)2 eU)
i€Cn(ys,t,0)  m(1 —)any logn " A(n)nY 27 ’ ’

max w—logv—
(v,w)€ell
vE[s,t]

(2.21)
where U ~ Unif(log s,logt) and the mazimum over the PPP follows a Gumbel distribution
with location parameter loglog(t/s) — (o(T + 1)2/27.

Finally, let us assume that the vertex-weights fall into the sub-class (RaV) and let
ty := exp{—7logn/log(b,)}. Then, for any 0 < s <t < oo and with I and U as above,

Zn (1) — mby,,n log(1/t,) In(l,s,t,tn)>i>(

max s

max w — lo v,eU), 2.22
(v,w)ell & ( )
vE|[s,t]

where now the maximum follows a Gumbel distribution with location parameter loglog(t/s).

Remark 2.13 (The vertex with largest degree for (Gumbel) weights). The restriction
to 7 € (0,1) comes from the fact our result only looks at the fluctuations coming from
the random weights and indeed the same statement is true for all 7 > 0 when looking at
the conditional expected degrees (conditioned on the random weights), see Proposition 5.4
later on. By a central limit theorem-type argument we would expect that the fluctuations of
the degree around its conditional mean are of the order square root of its variance (which
is comparable to its mean and so of order (logn)1/7t1/2)  therefore if 7 > 1 this term
would be larger than the fluctuations coming from the random weights (which are of order
(logn)'/7) and so we would expect a different scaling limit.

A standard Poisson process calculation (for more details see Section 3) shows that the
limit random variables describing the second order growth of the near-maximal degree in
Theorem 2.12 become infinite if we let s | 0 and ¢ — oo. This phenomenon indicates
that we need to consider a much larger window of indices to capture the true second order
asymptotics of the maximal degree over the full set of indices. This fact also shows that
the competition between the advantages of older vertices compared to vertices with high
weight is very finely balanced. The following result captures the resulting effect on the
second order asymptotics.

Theorem 2.14 (Precise second order asymptotics in the Gumbel case). In the same setting
as in Theorem 2.9, we first assume that the vertez-weights fall into the sub-case (RV) and
let v:=1/(t+1). ForT € (0,1],

Zp(1) —m(1 — )by logn L}

. 2.23
Izgﬁz}]( m(1 — v)any lognloglogn 2 (2.23)
Now assume that the vertez-weights fall into the sub-class (RaV) and let
ty := exp{—7logn/log(b,)}. If 7 € (1, 3],
Z, (i) — mby,n log(1/t 1 1
max 2ol = mben log(1/tn) B, 7(1 - 7), (2.24)
ic[n] may,n log(1/t,)loglogn 2 T
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whilst for T > 3,
N Z, (1) — mby,n log(1/t,) P, (- 1)2
i€[n] may, » log(1/t,)(logn)1=3/7 2¢3
Remark 2.15. Though the result in (2.21) only holds for 7 € (0, 1), the result in (2.23)
turns out to hold for 7 = 1 as well. This slight deviation is due to the fact that the additional
log log n term allows us to prove concentration of the maximum degree around the maximum

conditional mean degree, which cannot be done with the second order rescaling in (2.21)
when 7 = 1.

As mentioned above, the problem of capturing the second order fluctuations in the (Gumbel)-
(RV) case when 7 > 1 and for lighter tailed weights (including bounded weights) requires
different techniques and is currently on-going research.

Remark 2.16 (More general model formulation). As in [19], it is possible to prove some
of the results for a more general class of models. More specifically, the results in Theo-
rem 2.5 and the (Fréchet) case in Theorem 2.9 hold for a growing network that satisfies
the following conditions as well: let AZ,, (i) := Z,41(i) — Z,(¢). For all n € N:

Al) Ew[AZ,(i)] = Wi/Snl{icm))-
A2) For all k € N, 3Cy > 0 such that Ey [ [['25(AZ,(i) — 5)] < CREw[AZ,(3)].

]:

) supizlyi_qnan(AZn(z’) =1) - EW[AZn(i)H 2500,

4) Conditionally on (W;)ien, {AZ,(i)}icpn is negatively quadrant dependent in the
sense that for any i # j and k,l € ZT,

Pw(AZ,(i) <k, AZy(j) <1) SPw(AZ,(i) < k) Pw(AZ,(j) <1).

If we further assume that AZ, (i) € {0,1} then all the results presented in this paper hold
as well.

Outline of the paper

In Section 3 we provide a short overview and explain the intuitive idea of the proofs of
Theorem 2.5, 2.7, 2.9, 2.12 and 2.14. We then prove Theorem 2.5 and 2.7 in Section 4. In
Section 5, we state and prove several propositions regarding the maximum conditional mean
degree. We then discuss under which scaling the maximum degree concentrates around the
maximum conditional expected degree in Section 6. Finally, we use these results in Section 7
to prove the main theorems, Theorem 2.9, 2.12 and 2.14. For clarity, we split the proof
of Theorem 2.9 into three separate parts that deal with each of the cases outlined in the
theorem separately.

3. OVERVIEW OF THE PROOFS

First, since the proof of Theorem 2.5 heavily relies on the proof of Theorem 2.4 in [19],
we refer to [19, Section 3| for an overview of its proof. The same holds for Theorem 2.9,
the (Bounded) case, which follows the same strategy as the proof of Theorem 2 in [§]
but where we need to take extra care because of the random weights. Finally, the proof of
Theorem 2.7 is mainly computational in nature and we therefore do not include an overview
in this section.

Here, we provide an intuitive idea of the proof of Theorem 2.9, for the (Gumbel) and
(Fréchet) cases, as well as Theorem 2.12 and 2.14. In the (Gumbel) and (Fréchet) cases
of Theorem 2.9, the main idea consists of two ingredients: We first consider the asymptotics
of the conditional expected degree Ey[Z,(i)] of a vertex i € [n], where we condition on
the weights (W;);e[,)- Then in a second step, we show that the degrees concentrate around
their conditional expected values.
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More precisely for the concentration argument, we show that

| max 2, (i) — max By [Z,(i)]|/gn — 0, (3.1)
i€[n] i€[n]

for some suitable sequence (gn)nen such that g, diverges with n. What sequence g, is
sufficient depends on the different vertex-weight distribution cases, as outlined in Assump-
tion 2.3. For completeness, g, = mbylogn, g, = m(1 — ¥)byy logn, gn = mby,, log(1/ty),
gn = up and g, = n for the (Gumbel)-(SV), (Gumbel)-(RV), (Gumbel)-(RaV) sub-
cases and the (Fréchet) case with @ > 2 and a € (1,2), respectively. (3.1) follows by
applying standard large deviation bounds to |2, (i) — Ew [Z,,(3)]| for all i € [n], as in Propo-
sition 6.1. We can also construct a concentration argument when g, is equivalent to the
second order growth rate of the maximum, however in this case a more careful analysis of
the different terms in the large deviation bounds is required.

The bulk of the argument for our results is to show that the conditional expected degree
behave as we claim above. For the first order asymptotics as in Theorem 2.9, we have in
the (Gumbel) case,

i€[n] 9n
with g, as described above for the (SV), (RV) and (RaV) sub-cases, whereas for the
(Fréchet) case,

w )| 4
max ——— — m max flog(1/t),
1€[n] Unp, (t,f)el‘[f g( / )

Bt [ (], )
max ———= — m max f gl dII(u, g
i€[n] n (tHel " Jy (0,1)%(0,00) fuss} (1:9)

depending on whether a > 2 or a € (0,1). Together with (3.1), the results in Theorem 2.9
for the (Gumbel) and (Fréchet) cases follow. For the (Gumbel)-(RV) sub-case (and
probably the (Gumbel)-(SV) sub-case, t00), the result can be strengthened to almost
sure convergence.

1
ds,

Let us delve a bit more into why the maximum conditional mean in-degree has the limits as
claimed above. We stress that, as stated in Remark 2.2, E [IW] = 1 for the cases we discuss
here. It is clear from the definition of the model that

n—1
Ew [Z,(i)] = mW; > 1/S; ~ mW;log(n/i),

j=i
for any i € [n]. Let us start with the (Gumbel)-(RV) sub-case, where we recall that
v:=1/(1+7). If we set

1L, := Z (i /ry(Wi—bn) /an)>
i>1
where § is a Dirac measure, then classical extreme value theory tells us that (see e.g. [25])
II, =11, (3.2)

where II is a Poisson point process on (0,00) x R with intensity measure v(d¢,dz) :=
dt x e"*dz. Then, if we consider i = t{(n)n” and (W; — byn)nv)/aemyn = f where £ is a
strictly positive function such that log(¢(n))?/logn converges, it follows that

Ew[2,(i)] = mW;log(n/i) = m(byuyny + agguynr f) log(1/ (tn'~74(n)))
~ meyV7(1 ) (log )™ + mepy L (F(1 = ) — 7y log ) (log m)Y/” (33)
~m(l — )by logn + m(1 — v)apy logn(f — logt),

1/7—1 1/

when using that a,, = ca(logn) and b, ~ c1(logn)'/7, using a Taylor approximation
and leaving out all lower order terms. This yields the first order behaviour of the maximum
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12 LODEWIJKS AND ORTGIESE

conditional mean in-degree as well as its location nY(1T°(1)) " This is proved rigorously in
Proposition 5.4.

For the (SV) sub-case, as in Proposition 5.2, a similar approach as in (3.3) can be applied,
though we set i = tn”, (W; —b,s)/a,s = f for any B € (0,1). We divide the right-hand side
of (3.3) by b, logn and observe that b,s = £(log(n?)) = £(Blogn), so that it follows that
b, /by, converges to 1 with n for any fixed g € (0,1) since ¢ is slowly varying at infinity.
Then, the constant in front of the leading term is increasing in 3, so that taking the limit
B8 1 0 yields the required result.

Then, for the (RaV) sub-case, as in Proposition 5.5, we realise that the location of the
maximum should grow faster than n? for any v € (0,1), as the tails of these distribution
are heavier than those of any distribution in the (RV') sub-case. By a similar argument as
for the (SV) sub-case and using that now b,,s /b, converges to 0 with n, one might want to
set 8 = 1, that is, the location of the maximum degree is of order n. However, this would
imply that the growth rate of the maximum expected degree should be b,. This is not the
case, however, since for any ¢ € (0, 1), approximately,

max Ey 2, ()] /b, > (max W;/by,) log(1/t)by, /by

1€[n] 1€[tn]
Since by, /by, converges to 1 for t fixed (b, is slowly varying) and the maximum converges
to 1 in probability, letting ¢ tend to 0 shows scaling by just b, is insufficient. To find
the correct behaviour, we need to let ¢t tend to zero with n, i.e. t = t,, such that b, /b,
has a non-trivial limit (not 0 or 1). The sequence that satisfies this requirement is ¢, =
exp{—7logn/log(b,)}. This suggests that the location of the maximum degree is t,n and
that the maximum degree grows as by, log(1/ty,).

The second order growth rate for the (RaV') sub-case, as in Theorem 2.12, is obtained in a
similar way as in (3.3), where we now consider i = st,n and (W; — by, )/ay,n = f for some
(s, f) € (0,00) x R. This yields

Ew[Z,(7)] =& mW;log(n/i) = m(bs,n + at,nf)log(1/sty)
= mby,plog(1/t,) + (mag,n log(1/ty) f — mby, n log s) + mag, , f log(1/s).

Here, the first order again appears in the first term on the right-hand side, and the second
order can be obtained by realising that by, ,/(at,» log(1/t,)) — 1 as n tends to infinity. A
similar approach using the weak convergence of II,, to II as in (3.2) allows us to obtain
the required limits. For the results of the (RV) sub-case in Theorem 2.12, we take a more
in-depth look at the approximation in (3.3). First, when subtracting the first term on the
right-hand side and dividing by m(1 — 7v)a,~ logn, we are left with exactly the functional
which is used in the maximum over the Poisson point process in (2.21). When combining
this with the weak convergence of I1,, to II the desired result follows. To understand how the
additional term in (2.21) arises, we include an extra lower order term in the approximation
in (3.3). That is,

Ew[Za(i)] & meiy' (1 = 7)(log ) /7 4 meay T (f(1 = ) = 7ylog t) (log n) /T

/7 q
{5 o) " o(e(m))*
Hence, the requirement that lim,, . log(¢(n))?/logn = (y ensures that the last term on
the right-hand side does not grow faster than (logn)'/7. Also, when divided by the second
order growth rate m(1 — v)a,~ logn, the last term converges to —(1 + 7)%¢o/(27), exactly
the additional term found in (2.21).

— mcy

Somewhat surprising is that for both the (RV) and (RaV) sub-cases, when we consider not
a compact window around the optimal index but instead all 7 € [n], we find that the second
order correction as suggested above is insufficient, as can be observed in (2.23) and (2.24)
in Theorem 2.14. The reason this behaviour is observed, loosely speaking, is that we can
move away even further from what one would expect to be the optimal window, i.e. £(n)n?
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THE MAXIMAL DEGREE IN RANDOM RECURSIVE GRAPHS WITH RANDOM WEIGHTS 13

for ¢ that do not grow or decay ‘too quickly’ in the (RV) sub-case and ¢,n in the (RaV)
sub-case, and find higher degrees. As we have observed above, when setting s = 0,t = o0
in the limit in (2.21), which would mimic considering all ¢ € [n] rather than the indices in a
compact window around n?, we obtain sup(, e w — log v (when we would set (o = 0). It
is readily checked that integrating the intensity measure v over R, x R yields an infinitely
large rate. Hence, SUP (4, )1t W — log v = 0o almost surely, so that the second order scaling
(1 — 7y)any logn is insufficient when considering all i € [n].

A more insightful argument is the following: consider the PPP limit as in (2.21) (with
¢o = 0) and (2.22). Its distribution depends only on the ratio ¢/s. Thus, for any integer

j € N such that j = o(v/logn),

ax Zn(i) = m(1 — v)byy logn d, Al
eI—1nT<i<ein? m(1 — v)any logn

where the (A;),en are i.i.d. standard Gumbel random variables (where the location parame-
ter equals 0). Their independence follows from the independence property of the PPP. Now,
as the Gumbel distribution satisfies the (Gumbel)-(RV) sub-case with 7 =1,¢; = 1,0 =0,
we can argue that, for any n > 0 and z € R,

Zn (i) = m(1 — )by~ 1
]P’< max (i) —m(1 — )by logn < o(1/2—n) loglogn>
nY<i<ellos /2= m(l — 'y)a,na, logn

Zn(1) —m(1l —v)bpy 1
= IP’( max . max n(i) = m(l = 7)bu logn <z(1/2-1n) loglogn>
1<j<(logn)!/2=1 eI~ 1n7<i<ein? m(1l — y)anr logn

~P max A; <z2(1/2 —n)loglogn
(1§j§(logn)1/2" 5 < w(1/2 =) loglos )

=P(A; < 2(1/2 —n)loglog n)(log")l/%n
— exp{—(logn)"/* " exp{—x(1/2 — n) loglog n}},

which has limit 1 (resp. 0) if x > 1 (resp. # < 1). Then, as we can choose n arbitrarily
close to 0, the result in (2.23) follows. Here it is essential that j = o(y/logn) to obtain the
correct limit. Note that making the approximation =z in the above argument rigorous is the
highly non-trivial part of the argument. The reason is that we cannot rely on the elegant
theory of convergence to a Poisson point processes, but have to explicitly control the errors
made in this approximation.

A similar reasoning can be applied for the (Gumbel)-(RaV) when 7 € (1, 3], where now
j = o((logn)1=1/7/2) needs to be satisfied. When 7 > 3, more care needs to be taken of
lower-order terms that appear in the double exponent, yielding a different scaling.

In the (Fréchet) case, we now set

II, = Z 6(i/n,Wi/un)’

i=1

where again II,, = TI, with IT a Poisson point process on (0,1) x (0,00) with intensity
measure v(dt,dz) := dt x (o — 1)z~ *dz. Now considering i = tn, W; = fu,, yields

. Wi .

Ew[20(i) /un] = m-—log(n/i) = mlog(1/t),
n

which is the functional in the maximum in (2.18). Again, combining this with the weak

convergence of II,, yields the result. Finally, the heuristic idea for (2.19) is contained in [19,

Section 3] as well, since the rescaled maximum degree in the preferential attachment model

with additive fitness studied there has the same distributional limit when « € (1,2).
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14 LODEWIJKS AND ORTGIESE
4. THE LIMITING DEGREE SEQUENCE OF WEIGHTED RECURSIVE GRAPHS

In this section we prove Theorem 2.5 and 2.7. The proof of Theorem 2.5 follows the same
steps as the proof of [19, Theorem 2.4] and we simply give an overview of the steps that
need to be adjusted.

Proof of Theorem 2.5. First, we can, without loss of generality, assume that E[W] = 1
when E[W] < oo is satisfied. Let us start by discussing why the results hold for the
model with a random out-degree, as in Remark 2.2(ii), as well. In [19, Theorem 2.4],
the results also follow for a model with a random out-degree, the PAFRO model, and the
adjustments required for the proof to work for this model are all made in [19, Lemma
4.2]. These adjustments account for the fact that the expected total in-degree in G,, i.e.
Yo E[Z,(i)], can be larger than mg + m(n — ng) due to the random out-degree of each

vertex, so that
n .
Zp (1) + F;
—  [mo+ m(n —ng) + Sy
is possible, where F; is the fitness of vertex i. Hence, adjustments are required to show
that the sum of the expected connection probabilities does not exceed 1 ‘too much’. For

the WRG model, however, even with a random out-degree, we still have that

iE [V[/’L/STL] =1,
=1

as the in-degree does not play a role in the connection probabilities. Hence, the equivalence
of [19, Lemma 4.2] immediately holds for a model with such a random out-degree as well,
from which the entire proof follows analogously.

To adapt the proof in [19] to the WRG model, we set F,, = S,/n in this model, which
by the strong law of large numbers converges to 1 almost surely by our assumption that
E [W] = 1. As the vertex-weights are non-negative, we let 0 < f < f’ < 0o and F = [0, 00).
Set Xy = (1/n) Y i1, Zn(i) and I, := {i € [n]|W; € (f, f']}. Now, following the same
steps, we arrive at the upper and lower bound

1 L, mf
Xpy1 — X > - Xn+—= ARy,
1 _n—|—1< +nSn/n)+
1 L, mf’
Xoi1 — X < (-X el ) AR,
n+1 n_n+1 n+nsn/n + Rn

Using the law of large numbers and [7, Lemma 3.1], this results in the upper and lower
bound,

liminf X, > mfu((f, ), limsup X, < mf'u((f, f']),

n—oo
almost surely. The almost sure convergence of R,, follows from [19, Lemma 4.2], which
proves the almost sure convergence of I';, in the weak* topology to I' with a similar argument
as in [19]. In the remainder of the proof, we let X, := F%k)((f, D) =/n) Y ier, Liz, )=k}
Again, following the same steps as in [19], replacing the terms (k + F;)/(nF,/m), (k +
)(Fn/m) and (f' — F;)/(nF,/m) in (4.12) by mW;/Sp, mf'/(Sn/n),m(f" — W;)/Sn,

respectively, it follows that we obtain the lower bound

Xn+1 - Xn Z

1
ol (A, — B, X,) + ARy,

where A,,, B], almost surely converge to
1 /
A:=m T F(k_l)(dx), B .= 7/771 +/ ,
(1of 1/m
respectively, and where the almost sure convergence of R,, again follows from [19, Lemma
4.2]. For the proof of the convergence to these limits, in the arguments in the proof of
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Theorem 2.4 in [19], (4.14) through (4.18), change (k — 1 + ) to z and (k + F;)/(nF,/m)
to mW;/S,,. With a similar approach, an upper bound on the recursion X, 11 — X, can be
obtained with sequences A,, B, that converge to A and B, respectively, with B =1+ mf.
Now, applying [7, Lemma 3.1] yields

A 1
s s s s (k—1)
a2 5= g [, T
lim sup X,, < 4__ 1 o T*=D(de).
noo B 1/mf S
Analogous to the proof in [19], we then obtain
k
r*) —(—* 1o )
091 (52 ) T
With similar adjustments, it follows that
1/m
7 _
(de) = H ),

from which (2.3), (2.4) and (2.5) follow. Now, we prove (2.6) for m = 1 (the proof for
m > 1 follows analogously). For the first steps, we can directly follow the proof of Theorem
2.6(7i7) in [19]. Let B € (0,(2 — a)/(a— 1) A 1). We obtain

n—1 J n—1
. 1 1 _ ) 1
P(En N {Wy, < nﬂ}) <~ > ) n’E {Sn{mgnﬁ}] <Ccnf 1y GE {M} . (41)
i=1 k=1 J i=1 !
where we bound S; from below by the maximum vertex-weight M; := max;c; W; and

C > 0 is a constant. We can then bound the expected value of 1/M; by
E[1/M;] < IP’(Mj < j1/(a71)fa> Jz +j*1/(a*1)+6IP(Mj > jl/(a71)75> .

The second probability can be bounded by 1, and for j large, say 7 > jo € N, we can bound
the first probability from above by

P(Mj Sjl/(afl)fs) < exp{_j(oafl)s/Q}7
which leads to the bound
E[1/M;] < Lgj<jor /o + Lijsjoy (14 1/2y)j 7/ @70t
We then use this in (4.1) to obtain

P(E5 0 {Wy, <)) < Gnf(@ed/emnnnte
for some constant C' > 0. Combining this with
IP’(WU > nﬂ) = g(nﬁ)n—ﬁ/(a—l) < pB/la=D)+e,

for n sufficiently large, by [4, Proposition 1.3.6 (v)], yields
P(En) >1— n—ﬁ(a—l)-}-s _ énﬁ—((Q—a)/(a—l)/\l)—i-s.

Taking C' = 1+ C and choosing the optimal value of 3, namely 8 = ((2 — a)/(c(a —1))) A
(1/a), yields the desired result and concludes the proof. O

Prior to proving Theorem 2.7, we prove Lemma 2.6 as stated in Section 2.

Proof of Lemma 2.6. Without loss of generality, we can set g = 1. The claim relating the
Weibull and Fréchet maximum domains of attractions follows directly from [25, Propositions
1.11 and 1.13] and the fact that P(W > 1 —1/2) =P((1 - W)~ ! > z).
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16 LODEWIJKS AND ORTGIESE

By [25, Corollary 1.7], the random variable W belongs to the Gumbel MDA if and only if
there exist a zp < 1 and measurable functions ¢, g, f such that

lim ¢(z) =¢> 0, lim g(z) =1,
z—1 z—1

and .
POV 2 a) = e { - [ g0/s0a),  zm<o<l

20
with f, known as the auxiliary function, being absolutely continuous, f > 0 on (zp, 1) and
lim,_,q f/(x) = 0. [25, Lemma 1.2] states that lim,1(1—u) ™! f(u) = 0 holds for the function
f as well (though this is not a necessary condition for [25, Corollary 1.7]). We are required
to find a zy < T and measurable functions ¢, g, f with the same properties for the random
variable (1 — W)~ to prove one direction.
First, we readily have that 7y = sup{z > 0 : P((l —-w)"l< m) < 1} = oo, so that
(1 — W)~! has unbounded support. Then, take Zop = (1 — 29)~! and note that Zy < oo as
29 < 1. For any x > 2,

P(1-W) ' >2)=PW >1-1/z)

:c(l—l/x)exp{ —/

20

=c(1-1/z) exp{ - /:Cg(l —1/u)/f(1—1/u)u> du}.

20

1-1/x

9(t)/f(t) dt}

We can thus set ¢(z) := ¢(1 — 1/x),g(z) := g(1 — 1/2), f(z) := f(1 — 1/x)x?. It directly
follows that f is absolutely continuous and strictly positive on (Zp, 00). Moreover,

lim &(z) = lim ¢(1—1/z) =1 =2, lim g(z) =1i =1
Am &(z) = lim c(1—1/z) =limec(u) =¢,  lim g(z) =limg(u) =1,

and

Fl@)=—=f(1—1/2)+22f(1—1/z) = —f(1—1/2) + 201 = (1= 1/2))"" f(1 - /).
Hence, we find that
lim f'(@) = —lim f(«) + 2lim(1 — )7 f(u) =0,

T—0oQ

so that all the conditions of [25, Corollary 1.7] are satisfied for the tail distribution of
(1-w)-L

For the other direction, we use the other result of [25, Lemma 1.2], which states that

limy 0o w1 f(u) = 0 when f is an auxiliary function for an unbounded distribution belong-
ing to the Gumbel MDA. With similar steps as above, the required result then follows as
well. O

We now prove Theorem 2.7.

Proof of Theorem 2.7. We know from Theorem 2.5, with p the distribution of W, that

_ > EW]/m T k
pk_/o ]E[W]/m+x<E[W}/m+x) pldz), (4.2)

for any choice of vertex-weights W such that E [IW] < oc.

In all cases of Theorem 2.7, we provide an upper and lower bound for p; by using the
assumptions on the tail distribution of the vertex-weights and the properties of the integrand
of (4.2). We first discuss the (Bounded) case, for which z¢g = sup{z > 0, u(0,z) < 1} < oo,
so that we can, without loss of generality, set g = 1. In the final part, we then discuss
the (Gumbel) and (Fréchet) cases for which zy = 0.

For the bounded case, we recall that E[W]/m = 6,, — 1. It is straightforward to check
that the integrand in (4.2) is unimodal and maximised at @ = E[W]k/m. Thus, for
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k > m/E [W], the integrand is increasing and maximal at # = 1. This directly yields, for
some non-negative sequence (si)gen such that s; 11,

Sk Sk; k 10m—]._k.
< I S— d 2 d
m_/0 () u(fv)+/5k =20, u(do)

- (em gmlsi sk)k%k + Hmeml

< exp{—(1 = 0,,")(1 = sp)k}0," + (1 = 0,0, P(W > ).

0, FP(W > sp.) (4.3)

For a lower bound, we again split the integral at s;, but only keep the second integral. This
yields

_ O —1)(1 —s
m

We now bound the second term from below by setting s = 1 — 1/¢; and by writing

(1 — m)k = exp {klog (1 — m)} =exp{—(1— 9;11)16/1516}(1 +0(1)),

provided that vk = o(t)) (otherwise the (1 4 o(1)) is to be included in the exponent) so
that we arrive at

pe > (1= 60, exp{—(1 — 0, k/tp }0,FP(W > 1 — 1/t1) (1 + o(1)). (4.4)

We now prove (2.7) through (2.11), starting with (2.7). Since W belongs to the Weibull
MDA (with 29 = 1), (1 — W)~! belongs to the Fréchet MDA by Lemma 2.6, so that

P(W >1-1/z) =P((1 - W)™ >z) = t(x)z~ ), (4.5)

for some slowly-varying function ¢ and o > 1. Thus, with the upper bound in (4.3) we
obtain

>)k9;ﬁ1p(w > 51).

pi < [exp { = (1= 0210/} + (1= 6,)0(t) exp{—(a — 1) log i} 67.F

We balance the two terms in the square brackets by setting t;, = (1—6,1)k/((a—1)logk).
This yields

pr < (K7@D 4+ (1= 6,1 (a — 1) M og(k)* etk V)0, ) = T(k)k~ V6, F,

where L(k) := 1+ (1 — 0,;,1)2%(a — 1)* log(k)* 4(t),), which is slowly varying as t is
regularly varying and ¢ is slowly varying, so that ¢(tj) is slowly varying by [4, Proposition
1.5.7.(i3)).

For a lower bound we use (4.4) and (4.5) and set t;, = k to obtain
pi = L(k)k~@7D6F,
where L(k) := (1 — Gal)e’(l’e’#)f(k), which proves the second part of (2.7).

To prove (2.8), we use an improved version of (4.3). Recall that v = 1/(7 +1). Then we
define sequences tj, ; 1= djcifv((l — 0. 9k)7, k,j € [J] for constants di < do < ... < dy
and some J € N that we choose at the end. We also write f(z) := (6 — 1)/(0m, — 1 +
2))(z/(0 — 14 2))* for simplicity. Then, we bound

1-1/t, 1 1-1/t ]+1 1
i < / u(dz) + Z/ Yu(dx) + / f(z)p(dx). (4.6)
0 ]-/tkg 171/tk,.]
As (1 — W)~! satisfies the (RV) sub-case, it follows that
P(W > 1—1/t;) =P((1—=W)"" > tx;) = (1 +o(1))aty je~ trale)’

= (1+ 0(1))(11527]. exp{ — d;(wy—“f}.

C1
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18 LODEWIJKS AND ORTGIESE

Also using that f(x) is increasing on [0, 1] when k& > 1/(6,, — 1) allow us to bound py from
above even further by

J—1
FA=1/ten) + > FO =1/t jp)P(W > 1= 1/t 5) + F(OPW > 1= 1/t 5)
j=1
J—1
O — 1 1 \k 1\ —Cet) 1 \k 1 —(k+1)
<2 11— —) (1- 1— -
<O 0= ) 0 ) T (- ) )

j=

X atz,j exp {— d;(w)l_v} + atZJ exp{— dy (W) 1_7}} (1+0(1))

C1 C1

< (1-0,10,F |:exp{ _ d11<(1 —cﬁml)ky—v}

3l e {-(@h+a) (W)l_w}
j=1

+at? s exp { —d; (w) H}] (1+ o(1)).

1

Now, we note that the function g(t) = ¢! +¢” has a minimum at d* = 7=7. Now, we
choose d; < d* such that 1/d; > g(d*) = 77/(1—+) and similarly do such that d7, > g(d*).
Given any e > 0, we can now choose .J sufficiently large such that for all d,d’ € [d, d*] with
|d—d'| < (doo —d1)/J, we have that [d” —(d')"| < e. Finally, we define d; = di + % (doo —d1)
for j = 2,...,J. In particular, it follows that for any j =1,...,J — 1,
dj_jl +dj > dj__&l +diy —e>g(d)—e=7"/1-7)—¢.

Substituting into the bound for py and using that ti,j = d?cgl_wb(l — 0Pk < CROP
uniformly in j € [J] for some constant C' > 0, we arrive at

1—x c1

< exp{ - ( T - 26> <w>177}9;ﬁ’

1—’y C1

pe < (1—616F exp{ - ( T 5) <(1 — 9511)]6)1_7} (1 + ia0k7b>
j=1

where the last inequality holds for k& large enough.

For a lower bound, we use (4.4), but now with ¢, = ci_v((l — 0. 1)k/7)7. We thus obtain

_pn—1
pi > (1= 0 Dt exp { — (77 47 (Ll 91’” L

) o) }onk. ()

As vk = o(t),) is not guaranteed for all values of 7 > 0, we include the 1 + o(1) in the
exponent. We thus obtain

pezewn{ - (45 8V o1 o

1
which together with (4.7) yields (2.8).

We now prove (2.9), for which a similar approach is applied. Again, we choose a sequence
tha < ... <ty with J = J(k) to be determined later. This time however, we take
tr; = (dj—ji1) " (1 =0, k(log k)~"=Y for a sequence dy < dz < ... < dj to be fixed later
on, but such dy is bounded in k and log(d;) = o(logk). Then, by the same estimate as
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above but now using that (1 — W)~ satisfies the (RaV) sub-case, we obtain

pr < (1-06,10,) [GXP { —d(log k)Tfl}
J-1

+ > allogti,)" exp { = ds—;(log k)™ = (log(ti,;) /1) } (4.8)

Jj=1

a(logty 1)’ exp{—(log(tk,J>/c1>T}} (14 o(1)).

Now, we use that by a Taylor expansion

. log kN7 log log k T dj—j1
: > _ _ _ i
(logty j/c1)" = ( - ) (1 T(r—1) oz k ) a log (1 mE )(1 gk) ™

Hence, we obtain that there exists a constant C' > 0 such that

pr < CO, F(log k)P0 {exp { —dy(log k)Tfl}

—l—exp{ — (logk>7<1 P 1)10g10gk)}

c1 log k

J—1 . dy_; .
ATl @]E;< )t

1
dy
—i—exp{clrlog(l pes logk }
T —

We eventually choose d; such that d;y > ¢; " logk, so that we can neglect the first term.
Secondly, we notice that the function f(z) = z — 7¢; " log(z/(1 — 6,,!)) is minimised at
x* = 7¢;", so we choose d; small enough such that Tc; " log(di/(1 — 0,,})) < f(z*) =
Tcy " log(ecT(1—6;,1) /7). Therefore, we can neglect the first term and the term outside the

sum and can concentrate on the sum itself and so need to estimate

<

-1

exp{ - (dj - clT log (%))(log k)T_l} (4.10)

1 1 ]- m

<.
Il

Let doo be big enough such that 7¢; 7 log(d/(1 — 6;,')) < d/2 for all d > do, and also big
enough such that do, > 2(f(2*) + 1). Given £ > 0, let J’ be such that J' > e !(d — dy)
(note that J' does not depend on k). Then define d; = di1+(j/J')(ds—d1) for j =1,...,J".
Moreover, choose d; = ds + (j — J') for j > J' + 1. Finally, choose J such that dj_; <
(logk)/(c1)™ < dj. We split the sum in (4.10) into summands smaller and bigger than J/
and first consider

J'—1

Z exp{ — (dj — %log (1{];;1))(log k)T—l}

Jj=1

J'—1

< 2 er{ = (b= s (25) —o) sty

< J’exp{ —(f(z*) — 6)(logk‘)771}.
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Now, for the second sum we obtain by the assumptions on d;,

Z oxp{ (4~ Zon (;251)) oy}
< S exp { — (d; — dj41/2)(log k:)T‘l}
=

<3 e {~ (3t G-I - 5) gk}

< exp{ _ %(doo —1)(log I{:)T_l} iexp{ — %(log k)f_l}

Jj=0

By the assumption, we have that (de — 1)/2 > f(z*), so that combining the two last
estimates with (4.9), we obtain the upper bound

C10F (log k)"0 exp { - (locgl’“)T@ (- 1)1"1‘%)2’2]“) — (log k)™ (f(z*) — g)}, (4.11)

where C is some positive constant. This produces the required bound as we recall that
f@*) = 1e; log(ect (1 — 0;,1) /7).
For a lower bound, we set t;, = (1—0,1)k/(z*(log k)™ !), where #* = 7¢; " as before. Then,
we use (4.4) to find

pr > (1= 6, ) alog(ty)” exp{—(1 = 6,,")k/t), — (log(tx)/c1)"}0,," (1 + o(1))

> cof oo - (42 (1t

— (2" = 7e; T log(a" /(1 = 0,1)))(log k)™~ (1 + 0(1)) } 0.,
for some constant Co > 0, which proves the lower bound in (2.9) since we recall that
fa*) = 7er " log(ec (1 — 0,,1) /7).

Finally, we prove (2.11). As g9 = P(W = z¢) = P(W = 1) > 0, we immediately obtain the
lower bound

P = qo(1 = 6,16,
For an upper bound, recall s; and ri from (2.10). Then, (4.3) yields
pr < exp{—(1 = 0,1)(1 = si)k}0," + (1= 0,105 u((sk, 1) + ao(1 = 0,1)0,°
= qo(1 = 0,0, (1 + O exp{—(1 — 6,,1) (1 — sp)k} V u((s5,1)))).

By the right-continuity of the tail distribution, we obtain that the maximum in the big O
notation equals exp{—(1 — 0,,1)(1 — sx)k} by the definition of sj, which proves (2.11).

In the final part of the proof, we prove (2.12) through (2.14) for unbounded weights, i.e.
for which x¢ = co. Without loss of generality, we can now assume that E [W] = 1, so that
the expression in (4.2) simplifies to

pe=E {1 —l—inW(l ?ZW)IC] - /000 1 +1m1:<1 Tfnm)k“(dx)'

Recall that the integrand on the right-hand side is a unimodal function which obtains its
maximum at = k/m. It thus is increasing (resp. decreasing) for x < k/m (resp. z > k/m).
The aim is (again) to identify an increasing, now diverging sequence s such that s < k/m
and write p; as

m—A% (P ) [ () e, (4.12)

1+mz\1+mz s, L+mzx\1+mx
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so that we can bound pg from above and below by

P < i((misk)%r PW > Sk)) < i(eXID{— b +L2} +P(W > Sk))a

sk \\1 + msy, Sk msg  (msk)

ms \k [ 1 1 k/oo 1
s (o 4> (1- L) da).
pk_(1+msk)/s 1+mx'u( %) 2 msg s 1—|—me( 2

k k

(4.13)

Here, we use that the expression in the expected values is increasing when W < s < k/m
in the first term of upper bound, and for the lower bound we only consider the second
expected value in (4.12) and use that (z/(1 4 x))* is increasing in z for any k& € Ny. The
goal is then to choose s such that the exponent and the tail probability in the upper bound
are of the same order, and to choose (a possibly different) s, for the lower bound such that
the product of the exponent and integral behaves similar to the upper bound.

For (2.12), however, we use an improved upper bound. As in (4.6), writing f(z) = (maz)*(1+
ma)~*+1) and taking sequences Skj,k,7 € N such that s ; < sp ;41 and sp; < k/m (so
that f(sy ;) is increasing in j) for all j € N and k large,

Sk,j+1

ki1 J—-1 00
MSA.WMM+Z/ fmmm+/fwwm
j=1"5kj Sk,J
J

-1

< flskn) + Y F(skjr)PW = s5) + POV > s 7).
=1

Then using similar bounds as in (4.13), we obtain the upper bound

1 k k
ol k)
Sk,1 msg1  (Mmsk1)

exp{ - ms;ijﬂ * (ms:j-H)Q }asz,j eXp{ - (Sk,j/q)T}(l +0(1)) (4.14)

+asz:]1 exp{ — (Sk,J/Cl)T}(l +o(1)),

where J > 2 is some large integer. We then set s ; = djc}_'y(k‘/m)7 for some constants
di < dy < ... < dj (so that s;; < spj41 and s;; < k/m holds for all j € N and all &
large) and note that this bound is similar to the one developed in the proof of the upper
bound in (2.8), but with 1 —6,.! replaced by 1/m, some additional lower order terms in the
exponents and different constants. We can thus use the same approach to conclude that
for any fixed € > 0, we can take J large enough such that we obtain the upper bound

ok N1 mY
< (- = _m
Pl = exp{ ( 8)1—7(c1m) }(dlc%"ykﬂ
J—1
T a0 =07 o-107 ™ gL adf}*lc?ﬂ)(b—l)m—w(b—l)kw(b—l)) (4.15)
j=1
T k \1=7
< —(1— — .
< exp{-(1 26)1 —'y(clm) }
For a lower bound we set s, = ci_w(k‘/(ﬂn))7 and use (4.13) to obtain
koo q
> (71— —(1-7) - _ )
pez (1= (om0 ) [ (1.16)

The first term can be written as

exp{klog(l — (c;m)™ V" (k/7) ™)} = exp{—(crm) TR (1 +0(1)}. (4.17)
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For the second term, we use that for any ¢ € (0,7) and all k sufficiently large,

Sk—|-81 T+e

(s + 5y T = sh(1+0(1), () < (spfer)” + 278t/
1

so that P(W > s+ s, 71°) = o(P(W > si)). As a result we can bound the integral
in (4.16) from below by

1—7+¢

Sktsy, 0
mil/ e pu(dz) > M(P(W > sp) —P(W > s + s,{j77+5) )
> Msz_l exp{ — (sk/c1)7}

- m+1
> KO Vexp { — 7771 (k/(cxm)) 7).

for some small constant K > 0. Combining this with (4.17) in (4.16) we arrive at
pr > exp{—(cym) "I (1 4 0(1) YK EYCD exp {- “Yk/(erm)! 7}
_ 7 1—v
—exp { o (8 (evm) (1+0(1) }.

Combined with (4.15) this proves (2.12).

For the (RaV) sub-case, we use a similar approach as for the (RV) sub-case. For j =
1,...,J, we now set sp, j = dJ ]+1(k/m)(10g(k/m)) (7=1) for a sequence dy < dy < ... < dy
and J to be determined later on, such that d; is bounded in k¥ and logd; = o(log k).
Additionally, we use that the weights satisfy the (RaV) sub-case and use (4.14) to obtain

1 k k
Pk S [;71 eXp{ B msg.1 + (msk,l)z}
+ Z
+askjlogskJexp{ (log(sg,1)/c1)" }](1 +0(1))

= [djmlog { J(log(k/m))™™ +0(1)}

{ W, }a(log sk)” exp { - (log(s’“’j>/cl)T}

Sk,]+1 msSg j+1 (msk,j+1)2

J-1 b+7—1
log(k
+ E adJ ]—m Og( )
7j=1

mlo b+7—1
+ adl% exp { — (log(sk“]/cl)TH (14 0o(1)).

We find that determining the optimal value of the dy, ..., d; follows a similar approach as
in the case when (1 — W)~! satisfies the (RaV) sub-case in (4.8) through (4.11) (but with
k replaced with k/m in the exponent and 1 — 6,1 omitted). As a result, we obtain for any
>0,

< ke { = (FERY (1 -y CE OB TREELD 20N

exp { — d;(log(k/m))™" = (log(sk,5)/c1)" +o(1) }

For a lower bound on py we set sp = ¢]7 ' (k/m)(log(k/m))~"=1. As s;./Vk diverges, it
follows that we can improve the bound in (4.13) to find for some small constant C' > 0,

25k

1(dz) > Co exp{—k/(msi)) / rlu(dz),  (4.19)

for some constant C;, > 0. Now, since 7 > 1, when k is large,

(log(2sk)/c1)" < (log(sk)/c1)™ + 27¢; " log 2(log sk)T*l7
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so that P(W > 2si) = o(P(W > si)). We can thus bound (4.19) from below by
Cy exp{—Fk/(msy)}(2s,) 'P(W > s1.) (1 + 0(1))
> Cgslzl(log sk)b exp{—(log(sk)/c1)” — k/(msk)},

for some constant Co > 0. Using the precise value of s; and a Taylor expansion of (log sj)”
yields

_ log k\7™ loglogk  7log(ec]/T)
> ! - 1—7(r—1 1+o0(1))) ¢
P 2 Cok exp{ < c1 ) ( T(r—1) log k + log k (1+of )))}

Combined with (4.18) this proves (2.13).

Finally, we prove (2.14). We first set s = k/(m(a — 1 + ¢)logk) for some € > 0 (note
s < k/m). Then, using (4.13) we bound p; from above by

pr <ma—1+¢e)k 'log k(kf(aflﬁ)(l +0(1)) + £(sg)(m(a—1+¢)log k)"flk*(o‘fl))
=o(k™) + L(k)k™“,
where L(k) := (m(a—1+¢)log k)*¢(k/(m(a—1+¢)logk)) is slowly varying by [4, Propo-
sition 1.5.7 (ii)]. The required upper bound is obtained by taking ¢(k) := (1 4 ¢)L(k).
To conclude the proof, we construct a lower bound for px. We set s = k/m and use the
improved lower bound for py as in the first line of (4.19) to obtain

w2 G [ ) 2 TSROV 2 k) — POV 2 2k/m)
Cm . _ e 0(2k/m) (o
= Sk 0 m) )~ 1>(1 s ( 1>).

As /£ is slowly-varying at infinity, is follows that the last term can be bounded from below
by a constant, as the fraction converges to one, and that ¢(k/m) > £(k)/2, when k is large.
As a result,

pr > Col(k)k™ =: L(k)kE™7,

where Cy > 0 is a suitable constant. O

5. THE MAXIMUM CONDITIONAL MEAN DEGREE IN WRGS

It turns out that the analysis of the maximum degree of WRGs can be carried out via
the maximum of the conditional mean degrees under certain assumptions on the vertex-
weight distribution. For WRGs it is necessary for the vertex-weights to have unbounded
support. To this end, we formulate four propositions to describe the behaviour of the
maximum conditional mean degree when the vertex-weights satisfy the different conditions
in Assumption 2.3. Let us first introduce an important quantity, namely the location of the
maximum conditional mean degree,

I, :=inf{i € [n] : Ew[Z2,(¢)] > Ew[2,(j)] for all j € [n]}.

Furthermore, it is important to note that, as Z,(4) is a sum of indicator random variables
for any 7 € [n], its conditional mean equals

n—1
Ew(2,(0)) = mW Y < (5.1
j=i 7

where we recall that S; = Zézl Wy. This is also true when we work with the model with a
random out-degree, as discussed in Remark 2.2(i7), so that all the results in the upcoming
propositions also hold for this model when setting m = 1.

Another important result that we use throughout the proofs of the propositions is the
following lemma. We note that the conditions in the lemma are satisfied for all cases in
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Assumption 2.3 such that E [W] < co. A similar result (under a different condition) can be
found in [2, Theorem 1].

Lemma 5.1. Let W1,..., be i.i.d. non-negative random wvariables such that W; > 0 a.s.
and E [WHE] < oo for some € > 0. Moreover, we assume that E[W;] = 1 and write
Sn = >y Wi. Then, there exists an almost surely finite random variable Y such that

n—1

S —logn X5 Y. (5.2)

Proof. We first write

n—1 . .
S logn—zjjs +Zf—logn— ZJJS E,, (5.3)

Jj=1 Jj=1

where FE, is determmlstlc and converges to the Euler-Mascheroni constant. Therefore,
it suffices to show that the first sum on the right hand side is almost surely absolutely
convergent.

By the strong law of large numbers and since E [IW;] = 1, almost surely there exists J such
that that S; > % j for all 5 > J almost surely. So, we can bound almost surely,

J-1,. n—1,.
IJ—S\ lj =Sl 7 = Sl
< - +2 —_—.
Z Sj Z JSj Z 2
j=1 j=1 j=J

The first term is finite almost surely as each W; > 0 as. We now claim that the second
term has a finite mean. Namely, using the € from the assumption,

ni:l |j f25j| i iz |1+s]1/(1+€) < Z Ce 1/(1+e)
; J
j=J J=1

j= 1

which is summable, where c. > 0 is a constant and where we use a Zygmund-Marcinkiewicz
bound, see [14, Corollary 8.2] in the last step (note this bound can only be used for ¢ € (0, 1],
but when £ > 1 we can always take a smaller value of € such that the assumptions of the
lemma are still satisfied). Therefore, the sum on the right hand side in (5.3) is almost surely
(absolutely) convergent, which completes the proof. O

Finally, we recall that it suffices to state the proofs of the results below for m = 1 only, as
the expected degrees scale linearly with m, see (5.1).

Proposition 5.2. Consider the WRG model as in Definition 2.1 and suppose the vertex-
weights satisfy the (Gumbel)-(SV) sub-case in Assumption 2.3. Then,

Ew[Z.(i)] logl,\ B
(?el[n)]( mby, logn’ logn> — (1,0). (5.4)

Proof. Let 8 € (0,1). Using (5.1) with m = 1 and restricting the maximum to only vertices
i € [n'~P], we can bound

maxu WZJ [nl= 511/53—( m Wi )Zf [nl- ﬂ]l/sjb1ﬁ
B logn by,

a
ie[nlz(ﬂ] bn1*5
We then note that b,1-5/b, = ¢((1 — 5)logn)/l(logn) — 1 as n tends to infinity, since £
is slowly varying at infinity. Furthermore, the maximum on the right-hand side tends to 1
in probability and the fraction in the middle converges to 8 almost surely by (5.2). Thus,
with high probability,

>
i€[n] bn logn ielf?ﬁz(ﬁ] by logn

Wi S5 1/
IS .
B g 2P o
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where we note that we can choose  arbitrarily close to 1. Furthermore, we can immediately
obtain an upper bound of the form

n—1 n—1
Wi io 1/8; < (max %) > j=11/5;
i€ln] by logn
Here, both the maximum and the second fraction tend to one, the former in probability
and the latter almost surely. Hence, with high probability,
W; Z;:,l 1/ Sj

|
?elﬁf]( by logn =L

11161%1}]{ bn logn

for any n > 0. Together with (5.5) this yields the first part of (5.4). Now, for the second
part, let € > 0 and let us define the event, for n < ¢,

WS =t/s;
En ;—{maxzjl/jzl_n},

i€[n] b, logn
which holds with high probability by (5.5) as we can choose 8 > 1—n. With this definition,

log I, log I,
P =P E P(ES
<logn >€> <{ logn >5}ﬂ ”>+ (En)

Wi ol 1/8;
<]P’<maxzjj_z/ﬂ > 1—77) +P(EY).

i>ne b, logn

By (5.5) the second probability on the right-hand side tends to zero with n. What remains
to show is that the same holds for the first probability. Via an upper bound where we
substitute j = |nf] for j = i in the summation, we immediately obtain

w; /S, 18
]P’(maxZJZ/]Zl—n)SP((maXVVZ)M>1_n>_>O‘

i>ne bn logn i>nc by logn -

Indeed, the maximum over the fitness values scaled by b,, tends to one in probability, and
the sum scaled by logn converges to 1 — ¢ almost surely, so that the product of the two
converges to 1 — ¢ < 1 — 7 in probability. This concludes the proof. O

Before we turn our attention to the maximum conditional mean in-degree in the WRG
model for the (Gumbel)-(RV) sub-case, we first inspect the behaviour of maxima of i.i.d.
vertex-weights in this class:

Lemma 5.3 (Almost sure convergence of rescaled maximum vertex-weight). Let (W;);en
be i.i.d. random variables that satisfy the (Gumbel)-(RV) sub-case in Assumption 2.3.
Then,

Proof. The almost sure convergence holds for a particular case of a distribution in the (Gumbel)-
(RV) sub-case, as follows from [17, Lemma 4.1]. That is, when the vertex-weights are i.i.d.
copies of a random variable W with distribution

P(W > x) = exp{—2"}, (5.6)
with 7 € (0,1]. We observe that this is indeed a particular example of the (Gumbel)-(RV)
sub-case, with ¢y = a = 1,0 = 0,7 € (0,1] and where the asymptotic equivalence of the
tail distribution is replaced with an equality. Lemma 4.1 in [17] provides an almost sure
lower and upper bound for the maximum of n i.i.d. random variables with a distribution
as in (5.6). The leading order term in these bounds is asymptotically equal to b, (with
¢ =a=1,b=0,7 € (0,1]), from which the statement of the lemma follows.

We observe that Lemma 4.1 in [17] can be easily extended to hold for any 7 > 1 as well,
in which case only lower order terms may need to be adjusted slightly, so that the leading
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order terms are still asymptotically equivalent to b,,. Thus, it remains to show that for any
7 > 0, we can extend the case ¢; =a=1,b=0 to any ¢;,a > 0,b € R.

To that end, let (W;);en be i.i.d. copies of a random variable W with a tail distribution
as in the (Gumbel)-(RV) sub-case. This implies that there exists a function ¢ such that
(z) = 1 as x — oo, and
P(W > z) = {(z)azbe™ /)7,

Let (X;)ien be i.i.d. copies of a random variable X with a tail distribution as in (5.6), which
are also independent of the W;. As follows from [17, Lemma 4.1] and the first steps of the
proof,

max Xi 1. (5.7)

i€[n] On
Let us write b,(X), b, (W) to distinguish between the respective first order growth-rate
sequences of X and W, respectively. Define the functions f,h: R — R as f(x) := x(c; " —
(blogz 4 loga)/z™)/™ and h(z) := (f(z)” — log(£(z)))"/7, so that for all z > 0,

P(W > z) = {(x)az’ exp{—(z/c1)"} = £(x) exp{—f ()7} = exp{—h(z)"} = P(X > h(z)).

Hence, W 4 h* (X)), where h* is the generalised inverse of h, defined as h* (z) := inf{y €
R: h(y) > 2}, z € R. We can write h as

og(l(x /T
ba) = 5(a) (1 - “EE2)
_, blogx+loga\t/T log(¢(x 17
- x(cl - l‘j—_ : ) (1 a (x/e1)™ —%lgl(()g>m)+loga)>

=:zL(z).
Note that L(xz) — 1/¢1 as  tends to infinity, so that h is regularly varying at infinity with
exponent 1. [4, Theorem 1.5.12] then tells us that there exists a slowly-varying function L

such that _ B
lim L(x)L(zL(z)) =1, (5.8)

T—r00

which implies that A (z) ~ L(z)x and that L(z) converges to ¢1. Since h* is increasing,
we obtain
; h¥ (max; X; max; Xi b (X) ~ a.s
i Wi - _ ( Xi€[n] ) Xig[n] n( )L(maxXi) @8y
icln] bn(W)  L(maxcpy Xi) maxjepy X;  0n(X)  ba(W) " Vich]
since the maximum over X; tends to infinity with n almost surely, b, (X)/b,(W) ~ 1/¢1,
by (5.7) and (5.8) and the continuous mapping theorem. O

With this lemma at hand, we now investigate the maximum conditional mean in-degree of
the WRG when the vertex-weights satisfy the (Gumbel)-(RV) sub-case.

Proposition 5.4. Consider the WRG model as in Definition 2.1, suppose the vertex-
weights satisfy the (Gumbel)-(RV) sub-case in Assumption 2.3 and recall the sets C,,
from (2.20). Let v := 1/(1 + 1), let £ be a strictly positive function such that for some
el log(((n))?
. log((n

M logn & 9
and let TI be a PPP on (0,00) x R with intensity measure v(dt,dz) := dt x e *dx. Then,
forany 0 < s<t< oo, asn — oo,

IE:W [Zn(l)] log fn a.s.
1
( )}(m(l—v)bmlogn’ logn> — (L),
B (2 ()] — m(1 — )by 1 12 (5.10)
max w[Zn ()] = m(1 = 7)bn- logn 4y max w—logv — 740(7—'— ) .
i€Ch (7,8,t,0) m(1 — vy)an~ logn (v,w)€ll 2T
vE(s,t)
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Furthermore,
Ew[Z,.(0)] — m(1 — )by logn
icln]  m(l —7y)apy lognloglogn

1
N 5 (5.11)

Proof. We start by proving the first order growth rate of the maximum, as in the first line
of (5.10). We can immediately construct the lower bound

MaX;e[p] W; Z;L;Zl 1/Sj N MaX;e[n7] W; Z;l;rlﬂ 1/Sj
(1 — )by logn - (1 — )by logn

(5.12)

and the right-hand side converges almost surely to 1 by (5.2) and Lemma 5.3. For an upper
bound, we first define the sequence (€j)rez, as

a=30- (5 5)) a0 =
=—(1-(———— —€r_1, k>1, =". 5.13
& = 5 (5. ) Tatn k2 g0o="7 (5.13)
This sequence is defined in such a way that it is decreasing and tends to zero with k, and
the maximum over indices i such that n7~¢x-1 < i < n?7¢* is almost surely bounded away
from 1: For any k£ > 1, we obtain the upper bound
-1 -1

Wi Z;l:z 1/5; Wi Z?:z 1/5;

max ————— = max _ max = ——

iefr—x] (1 = ¥)bprlogn  1<5<k ,v—5j-1 <icpr—5 (1 = 7)bpr logn (5.14)
5.14

-1
Wi Z;L:n«y_gj71 ]‘/S] b v—E;
< max ( max_ ) n
1<5<k | \ i) b5 (I1—7)logn by
which, using the asymptotics of b,, (5.2) and Lemma 5.3 converges almost surely to
1— (v -5 —EN1/
Ck := max O = &) (ﬁy E]) T, (5.15)
1<j<k 1—7 ol

which is strictly smaller than one by the choice of the sequence (£;)r>0. Now, by writing,
for some 1 > 0 to be specified later,

WSl 1/,
E, = {maxzjl/] >1 _77}7
i€[n] (1 — )by logn

which holds almost surely for all n large by (5.12), we obtain, for any € > 0,

log I, log I,
{Og <7—5}§({0g <7—a}mEn)uE;

logn logn
Wi iol1/S;
C el S }UEC.
- {igrlL%}—{E (1 —=7)bpylogn — K "

The second event in the union on the right-hand side holds for finitely many n only, almost
surely. For the first event in the union, we use (5.14) for a fixed k large enough such that

€1 < € to obtain

w; /8, W32 1/S;
{ max —ZZ]_Z /5i > 1—7)} - { max —zZ]_, /5i > —77}

i<ny—< (1 — y)bpy logn icnr—k (1 —)bpy logn

If we then choose 1 small enough such that
1—(y—€;—1)" (v —¢€;— 1
¢ = max 2*1/7(( (v —&-1))" (v —&-1) +1>
1<j<k 1=y
_ 2—1/7((1 — (v —&-1))"(y — &k—1)
L=y

which is possible due to the fact that the expression on the left of the second line is increasing

to 1 in k, we find that the event on the right-hand side of (5.16) holds for finitely many n
only. Thus, almost surely, the event {log([,)/logn < v — e} holds for finitely many n only,

(5.16)

1/7
+1> <1-—mn,
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irrespective of the value of . With a similar argument, and using a sequence (ex)rez, »
defined as

1— Uy 1
€k=%(l—<%) )+§5k—17 k>1, go=1-1,

we find that the maximum is not obtained at n7™¢ < i < n for any € > 0 almost surely as
well, which proves the second part of the first line of (5.10). This also allows for a tighter
upper bound of the maximum. On the event that the maximum is obtained at an index ¢
such that n?"=¢ < i < n7te,

maxep Wi 357 1/5; WiY 35 1/8; Wi 35 mr=e 1/S) byt
= max ——————— < max ,
(1 —5)bpy logn nr—e<i<nrte (1 —4)bpy logn ~ icmr+e] byrte (1 —y)logn by

which, again using the asymptotics of b,, (5.2) and Lemma 5.3 converges almost surely to
(14¢/(1—7))(1+¢e/4)"/7. This upper bound decreases to 1 as & tends to zero, so that the
upper bound can be chosen arbitrarily close to 1 by choosing ¢ sufficiently small. Hence,
the left-hand side exceeds 1+ 4, for any § > 0, only finitely many times. As the event on
which this upper bound is constructed holds almost surely eventually for all n, for any fixed
€ > 0, the first part of the first line of (5.10) follows.

Restricted second-order fluctuations. We now turn to the second line of (5.10), which
deals with the second order growth rate of the maximum conditional mean with indices
in a specific compact range. For ease of writing, we omit the arguments and write C,, :=

Cn(ﬂ, S,t,é).

We use results from extreme value theory regarding the convergence of particular point
processes to obtain the results. Let us define the point process

I, := Z O/, (Wi—bn) fan)-

i=1

By [25, Corollary 4.19], when the W; are i.i.d. random variables in the Gumbel maximum
domain of attraction (which is the case for the (Gumbel)-(RV) sub-case), then II,, has a
weak limit II in the vague topology, a PPP on (0,00) X (—o0,00] with intensity measure
v(dt,dx) = dt x e"*dz. Here, we understand the topology on (—oo, 0c] such that sets of
the form [a,o0] for a € R are compact and we are crucially using that the measure e~ *dz
is finite on these compact sets.

Rather than considering the time-scale n and all i € [n], we consider the time-scale ¢(n)n?
and ¢ € C,, and show that the rescaled conditional mean in-degrees can be written as a
continuous functional of the point process Ily(;,),» with vanishing error terms. Thus, we
write

Wi Z?;il 1/8; = bf(n)m IOg(nlﬁy/f(n)) _ Wi — bé(n)n’Y Z;L;il 1/5; —log ( i )
gy log(n'=7/E(n)) agynr log(n'=7/E(n)) t(n)n”

n—1

by (Z 1/8; — log(n/i))

+
Qp(n)ny log(nl—V/E(n)) j=i

B be(nyn N iow(i/dmm
(ae(n)m log(nl=7/¢(n)) )1 g(i/t(n)n”).

We then let, for 0 < s <t < 00, f € R,

6n(f) = {Z €Cp: (Wz - bZ(n)nV)/aé(n)n’Y > f} (5‘17)
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Then, for C,, (as well as Cy,(f)), we can bound

Wi Y121 1/85 = by(nynr log(n' =7 /£(n))
max .
i€Ch Ag(nyn~ log(nt=7/(n))

s <(Wi — bygynr) 2o5=i 1/5; log ( i ))‘

i€Cn \| y(nyny log(n1=7/€(n)) (n)nY

from above by

b@(n)rﬂ = .
max 1/8; — log(n/z)‘
gy log(nt=7/4(n)) icCn Z !
o(nyn~ 10g( /t(n)) = (5.18)

’ be(nyn

_ ) .
Ag(n)ny log(n!=7/4(n)) 1‘?61%i(|10g(1/£(n)n )]

Since lim,, o0 log(€(n))/logn = 0 by (5.9), it immediately follows that £(n)n? = n¥To0),
Since b, = g(logn),a, = g(logn) with g,g regularly-varying (see Remark 2.4), it follows
that by,ynr ~ bnvy agmyns ~ an, log(n'=7/£(n)) ~ (1 — ) logn, so that the first fraction
on the first line and the term on the second line in absolute value tend to one and zero,
respectively. It also follows from (5.2) that Z?:_il 1/S; —log(n/i) converges almost surely
for any fixed ¢ € N, so the maximum on the second line tends to zero almost surely, as the
sequence in the absolute value is a Cauchy sequence almost surely (and all i € C,, tend to
infinity with n). Finally, we can bound the maximum on the last line by max{|logt|, | log s|},
so that the entire expression in (5.18) converges to zero almost surely. As a result, we obtain

Wi 2520 1/8) = by log(n' = /(n))

max

i€Ch Ay(nyny log(n1=7/€(n)) (5.19)
— max Wi = ey Z?;il 1/5; —lo ( i ) %0
i€Ch Qynyny  log(nt=7/0(n)) l(n)nY )

From the weak convergence of II,, % M in the vague topology, it follows that

3 6 (/e Ty S (),

ieCn Gy (v,w)€ell
vE[s,tl,w>f

on the space of point measures equipped with the vague topology, where 0(+) is a Dirac

measure. It is straight-forward to extend this convergence (using that [s,t] X [f,00] is a
compact set) to show that

n—1 .
Zé(i/(f(n)n”),m_b“")m 2=i /% )= > sww, ).

i Qe log(n /U)oy
" vE[s,t],w>f

Hence, combining this with the continuous mapping theorem and (5.19) yields

Wi — bZ(n)n”’ Z;’L:_il ]‘/SJ

l d
Clog () 4 1 5.20
ieCn g log(niT/lm) F <€(”W> e({?,;]‘j‘?gfw 0gv)7 o

as element-wise multiplication and taking the maximum of a finite number of elements is
a continuous operation (which uses that by [25, Proposition 3.13] vague convergence on a
compact set is the same as pointwise convergence). Now, we intend to show that the same
result holds when considering i € C,, that is, the distributional convergence still holds
when omitting the constraint on the size of the W; (see (5.17)). Let nn > 0 be fixed, and
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for any closed D C R, let let D, := {x € R| inf,cp |z — y| < n} be its n-enlargement. We
define the random variables and events
Xpi = I —log(i/(£(n)n")), i€ [n],
VT g Tog(nt i) B e

En(n) == {|max Xp; — max X,;[ <n},  Au(n):={maxX,; € Dy},
ieChp i€Cn(f) 1€Chp

and note that Dy = D, by definition of D,. The aim is to show that
limsup P(A,(0)) = limsup[P’(maXXn’,- € D) < IP( max (w — logv) € D), (5.21)

n—00 n—00 ieChp (v,w)ell
vE([s,t]

as the Portmanteau lemma then yields
Wi = begmin nly/8;
max i~ b =i 15, —log(i/(£(n)n")) % max w —logv. (5.22)

i€CH (7,8,t,4(n)) Qg(n)n log(n1*7/£(n)) (v,w)€ell
vE[s,t]

To achieve (5.21), we first use the events F,(n) to bound
P(An(0)) < P(An(0) N En(n)) +P(En(n)®), (5.23)

and then show that the second probability on the right-hand side converges to zero and
the first probability on the right-hand side converges to the right-hand side of (5.21) when
n — oo and 7 | 0.

We first deal with the first probability on the right-hand side. Note that this probability
can be bounded from above by
P(40(0) N En(n)) < P max X,; € D,),
i€Cn(f)
due to the definition of the event E, (). From (5.20) we then obtain that

lim supIF’(m@x Xni € Dn) = IP’( max w —logv € Dn>~ (5.24)
n—00 i€Ch (v,w)€Tl
vE[s,tl,w>f

What remains is to remove the restriction that w > f of the maximum. Note that

max (w — log v) —  max (w — log ’U) ‘ < max {O, max w — logv}

(v,w)€ell (v,w)€ell (v,w)ell

vE[s,t] vE[s,tlw>f vE[s,t]w<f (5.25)
< max {O, f- logs},

which tends to zero almost surely when f — —oo. Hence, using (5.24) and (5.25), we obtain

lim lim sup]P’(m@x X, € Dn) < IP’( max (w — logv) € D,,). (5.26)
f=—00 n—oo i€Chp (v,uE)E]H
vE(s,t

We then show that the second probability on the right-hand side of (5.23) tends to zero.
We bound

max X, ; — max X, ;| < max {O, max Xn,i}- (5.27)
i€Chn i€Cn(f) i€Cn\Cn(f)

As we intend to let f go to —oo, we can assume f < 0. Then, as (W; — byyn)/aomynr <
f<O0forallice Cn\én(f), we obtain the upper bound

n—1
Zj:tl(n)n"/ ]‘/SJ —logs
log(n'7/6(m)) 0 f"

and the right-hand side converges almost surely to max{0, f — log s} as n tends to infinity.

Then, as f tends to —oo, this maximum tends to zero. So, the absolute value on the left-
hand side of (5.27) tends to zero in probability, and therefore the second probability on

max X, ; — maxXp,;
i€Chp i€Cn(f)

< max {0, f
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the right-hand side of (5.23) converges to zero as n — oo, then f — —oo for any n > 0.
Combining this with (5.26) and (5.23), we obtain

ligsolip P(A,(0)) < P( (UIE{)%(]H(w —logv) € Dn>~
vE|(s,t

We can then take the limit n | 0 on the right-hand side, since the properties of the Poisson
point process imply that the maximum does not hit the boundary of D almost surely
and by the continuity of the probability measure P. We thus arrive at (5.21) which then
implies (5.22) via the Portmanteau lemma. Together with (5.19) and Slutsky’s theorem, it
follows that

max Wi Z?Z_‘il 1/Sj B bz(")ffY log(nl—v/ﬁ(n)) i> max w — logv
i€ (7,8,4,0(n)) Agmyn log(n! =7 /(n)) (v,eug)et;T ’

so that the same results hold for the re-scaled maximum conditional mean degree by (5.1).
What remains is to show that the same result is obtained when ¢(n)n” is replaced with
n” in the first and second order rescaling, from which the second line of (5.10) follows. To
obtain this, we show that

(1 —)ayy logn

lim =1,

n=00 Gy(n)ny 10g(n1=7/6(n)) (5.28)
By 08017 £n)) — (L= )b logn ol + 1) |
n=o0 (1 —7v)an~logn B 2r

after which the Convergence-to-Types theorem [25, Proposition 0.2] yields the required
result.

we now prove (5.28). First, it immediately follows from Remark 2.4 that

ay(nynr log(n'~7/E(n)) log(£(n))\V/7=1 /. log(é(n))
(1 —7)apylogn (1 + vlogn ) <1 (1—7) logn) =1L

since we assume that log(£(n))?/logn — (p, so that the first condition in (5.28) is satisfied.
Then,

b[(n)n'Y_bn’Y
log(£(n))\ 1/~
_ ey logm)V/[ (13 st YTy
c1(ylogn) [( * vlogn ) }

log(¢ 1/7—1 b
+ 2(7 logn)Y/ 7! [(1 + M) - 1} (f log(ylogn) + blogc + log a)
T ~logn T

+%mogn)mfl(1+log(ﬁ(n)))l/f—llog (1+10g(£’(n))).

vlogn ~vlogn
Also,
. log(¢(n))\1/™
ey Log(£(n)) = c1(ylogn)'/" log(é(n)) (1 + Vl(oén)))
a 1/7—1 log(€(n))\t/m=11b

+ - (rtogm) /™ og(tm) (14 =2 E0) | Clog(ylogn)
b log(¢

+blogc; + —log (1 + M) +loga].
T ~vlogn
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Using Taylor expansions for the terms containing 1 + log(4(n))/(vlogn) in both these
expressions and combining them, yields

bf(n)n“/ ]og(nl_W/f(n)) - bn'y(l - 7) logn
= (bZ(n)n’Y - bnw)(l - 7) logn - bé(n)n’Y log(e(n))

- %:DW logn)"/™" log(£(n))* + %b(v logn)"/7~" log(£(n))

b
- (; log(vlogn) + blogey + log a) (vlogn) 7 og(b(n)) + xn,

where x,, consists of lower order terms such that z, = o((logn)/7~!log(¢(n))). Thus, we
obtain
be(nyn log(n'=7/¢(n)) — (1 — )by~ logn (7 + 1) log(£(n)))? L b(t 4+ 1) log(¢(n))

(1 —7v)any logn 27logn T logn

log(¢(n))
logn

—(r+1) {2 log(ylogn) + log (acl{)}

Since (log £(n))?/log n converges to (o € [0, c0), it follows that the second condition in (5.28)
is indeed satisfied.

Unrestricted second order fluctuations. We finally prove (5.11), which describes the second
order fluctuations when the index set is allowed to range the full set [n]. We first remark
that it suffices to study max;e[,) W;log(n/i) rather than max;c,,) Ew [Z,(i)]. This is due to
the following;:

| maxie[n] EW [Zn(l)] — maxie[n} Wi log(n/l)| < maxie[n] VVZ

an lognloglogn ~ aplognloglogn

1
= max W;|Y,, — Yil,
an lognloglogn icn]

n—1
( > 1/8; ~ log(n/i)

where Y,, := Z;le 1/S; —logn. By (5.2), Y;, converges almost surely to Y, which is almost
surely finite as well. Hence, sup;cy Y; is almost surely finite, too. This yields the upper
bound
maXen) Wi [Yn| + supjey |Yi]
aplogn loglogn '

The first fraction converges almost surely by Lemma 5.3 and as a,logn ~ b, /7, and the
second fraction converges to zero almost surely. We thus find that

1
| max
an lognloglogn ' icn]

(2, (1)] - max Wi log(n/i)] 0. (5.29)
en

and thus it suffices to prove that

Wilog(n/i) — (1 — v)byy logn P, 1
icln] (1 —7)ayylognloglogn 2

(5.30)

Therefore, we set for i € [n].

x. .. Wilog(n/i) — (1 = 7)bpr logn

(1 —y)apy lognloglogn

For an upper bound on the maximum of the X, ;, we consider different ranges of indices
1 separately. We concentrate on the range i > n?, the case i < n? follows by completely
analogous arguments. For a lower bound on the maximum, we choose a convenient range
of indices.

Let € € (0,1 — ). First of all, we notice that by the same argument as in the proof of the
first line of (5.10), there exists a constant C' < 1 (which is similar to the constant in (5.15))

121



THE MAXIMAL DEGREE IN RANDOM RECURSIVE GRAPHS WITH RANDOM WEIGHTS 33

such that almost surely

max  W;log(n/i) < C(1 — )by~ logn.

nYte<i<n
It then follows that the rescaled maximum diverges to —oo almost surely.

As the next step, we consider the range of n? < i < e*»n?, where k, = /lognloglogn.
This turns out to give the main contribution to the maximum of the X, ;. We now fix
x> 1/2 and let § > 0. Then,

]P’( e W;log(n/i) — (1 — v)byy logn - x)

nr<i<eknny (1 —)apy lognloglogn

eknn'Y

1

- H ]P’(Wi < —,7(an + amxloglogn)>
Fateet 1—logi/logn

(5.31)

ekn nYy

L
_ > -
exp{ (1+9) Z ]P’(W Z 1 logi/logn(bm +amxloglogn)> }

v

i=n"
einY

exp { —(1+ 5)% 3 ]P’(W > bjwbgn(b,ﬂ + aywlog log n))}

j:l i—ei—1pY

vV

where we use that 1 —y > e~V for all y sufficiently small and that the tail probability
is decreasing to zero, uniformly in ¢, in the last two steps. Since the probability is no longer
dependent on i, we can also omit the inner sum and replace it by [e’n?] — [e/~In?] <
(e — 1)e’~'n?. Also using that P(W > y) < (1 + 0)ay® exp{—(y/c1)7} for all y sufficiently
large, it follows that for any x € R and n sufficiently large we obtain the lower bound

k
~ 1-— b
eXp{ — (14 0)%a(e—1) Ze]_1n7<1 Ep— —71)/10 n(bm + amxloglogn))
=1 Y : (5.32)
1 1—7 T
-\ = n nvxlogl .
xeXp{ <011—’y—(j—1)/logn(b7+a vz log ogn)) }}

We first bound the fraction (1 —~v)/(1 —«) — (j —1)/logn) from above by 1 +¢d if b > 0
and from below by 1 if b < 0, which holds uniformly in j for n large, in the outer exponent.
Then, when we combine all other terms that contain j, we find

e {( =1 <(1 - (71) ;);ilig(z — ) ) (bm : e = logn)T}' (5-33)

Define e, := (1 — ) logn, then we have by a Taylor expansion that there exists a constant
C- > 0 such that uniformly for |y| < e, /2, we have that

1 2 T 2
T A € ) (ﬁ) < (L) <1+7L 4 CT(E) : (5.34)
en 2 en en—Y €n €n

We also need that again by a Taylor expansion and the explicit form of a,, b, as stated in
Remark 2.4, we have that

(bm + anpvzlog logn)T

(1400
. — (bur /1) (1 73 loglogn(1 +o(1)))

= (bpv/c1)” + zloglogn(l + o(1)),

and similarly since v =1/(1 + 71),

(bpv/c1)” 1 logn? +O(10glogn) _ 1 _’_O(loglogn)'

en (1 —7) logn logn T logn
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Combining all these estimates, we obtain the following upper bound on (5.33):

exp {j —1- (1 —l—Tj;Ll + 7(1;_7) (je_nl)2)((bm/cl)7 + zloglogn(1l +0(1)))}

= exp{ — (b /c1)” — z(loglogn)(1 4 o(1))
, loglogny _ (L+17)(j —1)*
—U-D O( logn ) B 2(1 —~)logn (1+ 0(1))}
< exp { = (bur/e1)” — a(loglogm)(1 + o(1) + (1)},

where we used in the last step that j < k, = o(logn/loglogn) and the last term in the
exponent is negative. Hence, combining this with (5.31) and (5.32), we obtain

IP’( Wilog(n/i) — (1 — 7)bny logn _ x)

(5.35)

max
ni<i<ebnny (1 — y)apy lognloglogn

>exp{—(1+ 8)20V0g(e — 1)kpn (bys ) exp{—(bn- /c1)™ — z(loglog n)(1 + o(1)}
= oxp{ — (1+8)*"%(c — D)k, (logn) U+,

where we used that nP(W > b,,) ~ anble™(n/c)" ~ 1 (see e.g. [25, Equation (1.1°)] with
x = 0). Hence, by our choice of k, = v/lognloglogn and x > 1/2, the latter expression
converges to 1 and we have shown that for any n > 0, with high probability,

1
max Xp; < -+

nY<i<eknny -2

Next, we consider an upper bound on the maximum for the range ef»nY < i < n7*¢, where
e € (0,1—7) and k,, = v/Iog nloglogn are as above. Again, we take z € R and use the same
idea as in the first step. This time, however, we need to be more careful in the intermediate
step (5.35). For k, < j < elogn, we obtain an upper bound on the expression in (5.33)

exp{(j -1) - ((1 — (71) bg'ylblig(? - 1)>T<bm + amcglc loglogn>r}
< exp{ — (bpv /1) — z(loglogn)(1 + o(1))
—U- 1)0(10i§in> B %J?% lggljf (1+0(1)}

logl .
< exp { = (bun /e1)” = a(loglogn) (1 + o(1)) + C1(j 1)% — Oy(j — 1)?

logn}’

for suitable constants C7, Co > 0. We now note that the right-hand side is decreasing in j as
long as j > (C1)/(2C%) loglogn. However, k, > loglogn, so that we obtain the following
upper bound on the previous display that holds uniformly for &, < j < elogn,

loglogn_CQk721 1 }
logn logn

exp{ — (bpr /1) — z(loglogn)(1 +o(1)) + Cikyp,

Using this bound in the same way as before (following the analogous steps as in (5.31)
and (5.32)) we obtain for any = € R,
]P’( W;log(n/i) — (1 — )by logn < :r)

eknnwng)ginwf (1 —y)any lognloglogn

log1 1
> exp{ . (1 + 6)2+bv0(e _ 1)5(10g n)l*fl?(l‘i’o(l)) exp {Clkn% - Czkilogn}}

Finally, since k,, = 1/lognloglogn, the right-hand side converges to 1. Therefore, we have
shown that for any x € R, with high probability

max Xni <z
eknny <i<nrte
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In a similar way to the upper bound, we can construct a lower bound on the maximum
by restricting to the indices 1 < i < k:’, where k], = \/logn/(loglogn). In this case, we
consider z < 1/2 and use k], instead of k, in the argument above. We omit the (1 + 9)
term in (5.31), bound the probability from below using (1 — ¢) rather than (1 4 6), use the
upper bound in (5.34) and obtain thus

P( o Vilog(n/i) = (1~ 7)buylogn x)
nY<i<eFhny (1 —y)apy lognloglogn

2
< eXp{ — (1= 0)*0%e — 1)K (log n)~*(1+o) exp{ - 27(107_7) Y(jg)n (1+ 0(1))}}.

The latter term converges to zero as x < 1/2 and therefore, we have shown that for any
7 > 0, with high probability
1
max X, ; > max Xni > = —n.
i€[n] 1<i<eknny 2

This completes the argument for all n7 < i < n. The argument for 1 < i < n? works
completely analogously, so that we have shown (5.30), which completes the proof. (|

Proposition 5.5. Consider the WRG model as in Definition 2.1 and suppose the vertez-
weights satisfy the (Gumbel)-(RaV) sub-case in Assumption 2.3 and let
t, = exp{—7logn/log(b,)}. Then,

Ew([Zn(i)] logl,\ P
(%%ﬁ]{ mby,nlog(1/t,)’ logn ) — 1. (5-36)

Moreover, recall C,, from (2.20) and let I1 be a PPP on (0,00) x R with intensity measure
v(dt,dx) :=dt x e *dx. Then, for any 0 < s <t < o0,

Ew[Z,(0)] — mby, nlog(1/t,) 4

— —1 , 5.37
iEC%?;ft,tn) may,n log(1/ty,) (ur,rqlu?)e(n woosy (5:37)
vE(s,t)

and, when T € (1, 3],

Ew[Z,(7)] — mb,nlog(1/t,) p 1 1
n “(1-- .
Izrel%z)]( may,n log(1/ty,) loglogn - 2( 7-)’ (5.38)
whilst for T > 3,
_ 12
Buy [2(9)] — mbu,nlog(1/t) »._7(r — 17 539)
i€ln] mayg,, log(1/t,)(logn)t=3/7 2¢3
Proof. First, we show that, similar to (5.29),
W; 1/8
maxL — max Wi log(n/z)‘ N 0, (5.40)
i€[n] bn, ic[n] bn

so that in what follows we can work with the rightmost expression in the absolute value
rather than the leftmost. This directly follows from writing the absolute value as

1 J=t J ) )

where Y, := E;:ll 1/S; —logn, which converges almost surely by (5.2). We then split the
maximum into two parts to obtain the upper bound, for any v € (0, 1),

w; Wi
i (el s D+ e 51 1Y il

The first maximum converges to 1 in probability, the term in the brackets converges almost
surely and the second fraction tends to zero, as we recall from Remark 2.4 that b,, = g(logn)
with ¢ a rapidly-varying function at infinity. This implies, for any v € (0,1), by the
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definition of a rapidly-varying function, that b,+/b, = g(ylogn)/g(logn) converges to
zero with n. Similarly, the second maximum converges to 1 in probability and the third
maximum tends to zero almost surely, as Y,, is a Cauchy sequence almost surely. In total,
the entire expression tends to zero in probability.

For the next part, we define
b
U(z) :=c1 + cor ™! (— log z + blog ¢1 + log a).
T

Then, as we are working in the (Gumbel)-(RaV) sub-case in Assumption 2.3, we can write
b, = exp{(logn)/7¢(logn)}.

Using t,, we can show that for any fixed r € R or r = r(n) that does not grow ‘too quickly’
with n, by /by, ~ e™". Namely, uniformly in » = r(n) < C'loglog(b,) (for any constant

C > 0),

bt = exp {(log n)l/T((l + TIIOgitny/Tﬂ(logn(l + rllogtn>> - f(logn))}

by ogn ogn
~ exp {(log n)/7 (E(logn(l + rllc())gg?:)) - E(logn)) (5.41)
+ (1/7)rlogty,(log n)l/Tflé(logn(l + Tllcc))ggirzl» },

where we applied a Taylor approximation to (1 + rlogt,/log n)l/ 7, which holds uniformly
in r as long as r = o(logn/logt,) = o(logb,). It is elementary to show that for such r,
the first term in the exponent on the last line of (5.41) tends to zero. Thus, uniformly in
r < C'loglog(by),

bern ((logn(1 + rlogt,/logn)) .
o _ ~ 42
b exp { r “(ogn) e ", (5.42)

where the last step follows a similar argument to the one used to show that the first term
on the right-hand side of (5.41) tends to zero.

We thus note that by (5.42) and (5.40) it suffices to show that
ax Wi log(n/i)
i€[n] by, IOg(l/tn)

n

51/, (5.43)

to prove (5.36).

We start by providing a lower bound to the left-hand side of (5.43). For some fixed r > 0,
we write

VV,log(n/z) Wi log(n/(t;n)) bt"‘n Wi thn
max —————= > Inax ——————-—"— = max r—.
ie[n] bnlog(1/tn) ~ ictynl byn log(1/tn) b icitpnl bpn  bn

r

By (5.42), it follows that this lower bound converges in probability to re™". To maximise

this expression, we choose r = 1 giving the value 1/e as claimed.

For an upper bound, we split the maximum into multiple parts which cover different ranges
of the indices i. First, for ease of writing, let us denote

Wi log(n/i)
Xnii=———7—+.
bn IOg(l/tn)
Fix & > 0, then set N = [2loglog(b,)/c], and define
ro=e¢ ', and r=rg+ei fori=1,...,N.
Then,
max X, -<max{ max X, ;, max max Xni, max X }
i) il n) RSl N ikl E0n<i<n (5-44)
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We now bound each of these three parts separately. We start with the middle term and
note that for k € {1,...,N},

Wil ; b, Wi
max Xn,i _ % 7 og(n/z) < tn, m max % )
t;kn<i§t2k71n t;kn<i§t:bk71n br, IOg(l/tTL) bn, t;kn<i§t:lk71n bt;kfln
If we now define for £ =0,..., N,
W,
Ap(k) = max -,
tFtln<i<tibn bt;kn
then, by (5.42), we have that
. < —Tk—1 —_
R S i
<(1+e¢) sup ze ***  max A,(k) (5.45)

z>1/e k=0,...,.N—1
<1 —lte A, (k
<(I+e)e L _Jpax n(k),

Uy

using as before that x — xe™" is maximised at x = 1. Similarly, we can bound the the last
term in (5.44) as

“max Xp; <7p max - e_lAn,

t10n<i<n "0 n<i<n bn
where we recall that rg = 1/e and we set A,, := MaX,r0,, ;< W;/b,. Finally, for the first
term in (5.44), we get that

v, 1 W, 1
max X, ; < b JOBT max —— < te 5e_”’ log(b,) max .
i€ftnN n] bn log(1/tn) ic(t;Nn) by, T itV ] by,

(5.46)

Now using that ry > 2loglog(by,) by definition, we find that the right-hand side is op(1).
Combining (5.44) with the estimates in (5.45)-(5.46), we obtain

max X, ; < (1 +¢e)e e max{ max Ap(k), An}. (5.47)
i€[n) k=0...,N—1

Since € > 0 is arbitrary, it suffices to show that the maximum on the right-hand side is
bounded by 1+4¢ with high probability. Using that the random variables follow a distribution
as in the (Gumbel)-(RaV) case in Assumption 2.3, we can write, using a union bound
and a large C' > 0,

P(maxﬁ > 14 ¢) < Cnlog((1+ 2)b)” exp{—(log((1 + £)b,)/e1)"}

i€[n] Op

= Cnlog((1 + &)by)? exp { - (IOg(bn)/cl)T(l T W)T}'

We now use the expression of b, as in the (Gumbel)-(RaV) case in Assumption 2.3 to
obtain the upper bound

sy g1 - (1 LS e sy (1 )

where C' > 0 is a suitable constant. Using a Taylor approximation on the terms in the
exponent and using the asymptotics of log(b,), we find an upper bound

K1 (logn)™ exp{—K,(logn)' =1/}, (5.48)

for some constants K7, Ko > 0 and n sufficiently large. Note that this expression tends to
zero as 7 > 1. Now, we aim to apply this bound to the maximum in (5.47). First, we use
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38 LODEWIJKS AND ORTGIESE

a union bound to arrive at

)d

]P’(max{k max An(k),An}zl—ire) Z]P’( max Wi/bye, >1+s)
=0

=0,...,.N—1 i€[tn¥n]

+IP’(IZI€1?;L>]<W/I) > 1+5)

The last term tends to zero with n. For the sum we use (5.48) and note that this upper
bound tends to zero slowest for k = N — 1, so that we obtain the upper bound

Z]P’( max W/ka > 1—|—5) < NK;log(ty, N1 b/Texp{ K log(ty FIN-1 1 1/7}
i€[tnkn)
< Ksloglog(by)(log n)"/™ exp{—Ki(logn)' "/},

for some constants K3, K4, since ry_1 = O(loglog(by,)), which again tends to zero with n
as 7 > 1.

Finally, we prove the convergence of log(I,)/logn. Let n € (0,1). Then, the event
Ewl|Z,(i
B, = { max w20l o
icn) by, n log(1/ty)
holds with high probability by the above. Using this and (5.40) yields, for € > 0,

log I, log I,
P27 1 c)<p {Og <1—5}0En + P(ES)
logn logn

W, log(n/i) c
< P<z<ﬁxs b log(1/0n) = ") T B(ER)

The second probability tends to zero with n and the first can be bounded from above by

Wi byi-c log(by)
> . .
P(zg}ﬁ}(é‘ b 1-¢ btnn - ’T’f]) (5 49)
Now,
bpi-- log(bn) 1/7 1/7’6((1 — E) log n)
B ~ exp {1 + (logn)*/"¢(logn) ((1 —€) ~ logn) 1) + log log(bn)},

which, since £ is a slowly-varying function at infinity and (1 — 5)1/ T < 1, tends to zero with
n. As the maximum in (5.49) tends to 1 in probability, we obtain that the probability
n (5.49) tends to zero with n.

To prove (5.37) we use a similar argument as in the proof of Proposition 5.4, as distributions
satisfying the (Gumbel)-(RaV) sub-case also fall in the Gumbel MDA. Namely, we can
write

Wiy 121 1/85 = brnlog(1/tn) Wi — by Soimi 1/5; i
: ()
ag,n log(1/ty,) ag,m log(1/ty,) tan
n—1

btun <Z 1/8; — log(n/z))

+—
ag,n log(1/ty,) =

- (atnn 1?;;7(11 ) 1) log (t%n)

so that
Wi 32520 1/8; = bran log(1/tn) Wi = biyn 2= 1/ i

max — max ( — log (—))

i€Ch atnnlog(l/t ) i€Ch ar,n  log(1/t,) tnn (5.50)
5.50

bt n bt n i
< ToR(1/) g/ + |ty = 1| max 1o (75
= ay,nlog(1/t,) iecn Z S; og(n/1) at,n log(1/ty,) icon |08 tnn
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where we omit the arguments of C, (1, s,t,t,) for brevity. We now note that, in the (RaV)
sub-case, a, := ca(logn)/7~1b,, which yields

bt,n 171 -1 171 Tlogn\-1  {(logn)
—m"__ — (eylog(t,n) T log(1/t ~ (el /r=1 ~
at,n log(1/ty,) (62 0g(tnn) 08 /”)) (CQ( ogn) log(bn)> e

which converges to 1 as n tends to infinity. Here, we use that ¢; = co7, and that log(b,) =
(logn)Y7¢(logn), with lim, 00 £(z) = ¢1. It follows, with a similar argument as in the proof
of Proposition 5.4, that the right-hand side of (5.50) converges to zero almost surely. Now,
the rest of the proof of (5.37) follows the exact same approach as the proof of Proposition 5.4.

Finally, we prove (5.38) and (5.39). Again, we study max;c|,) W;log(n/i) rather than
maxX;e [, Ew [Z,(7)]. The general approach is similar to the proof of (5.11) in Proposition 5.4,
though the details differ. We first consider the case 7 € (1,3] and then tend to the case
7 > 3. In both cases, we prove a lower and upper bound. Moreover, for the lower bound
we need only consider indices t,n < i < efnt,n for a particular choice of k.

Fix 7 € (1,3],2 € R and let &, := /(7 — 1)/e11/(logn)1=1/7 loglog n. We bound

IP’( Wilog(n/i) — bi,nlog(1/tn) _ m)

max
tan<i<ebnt,n  Qt,nlog(1/ty)loglogn

= IP’( max  W;log(n/i) < log(1/ty) (b, n + ai,nxloglog n))

tpn<i<eknt,n

eknt,n
r log(1/t,
= H <1 — IP’(W > M(btnn + ay,nxloglog n)> >

i log(n /i) (5.51)

e"nt,n
2 log(1/t,
< eXp{ - Z ]P<W > M(btnn + ai,n lOglOgn)) }

Pt log(n/1)
eltnn
b o log(1/t)
< ————— (b nxlogl .
<o - >y ( > o BCL) (04 0 og og)

We then obtain an upper bound by bounding the probability from below. So, for § > 0
small and n large, we arrive at the upper bound

exp{ —(1—&)ale—1) kznejltnn<log (%(btnn + ay,nxlog logn)>>b
=1

X exp{ - <log <lmilgo(§/1t/§<bt"n + ag,nx loglogn))/cl)T}}.

As log(1/ty)/(log(1/tn) — j) = 1 + o(1) uniformly in j, we can write the inner exponent as

(5.52)

(ot

J 1 T
- —71 (1—7) —log(be, n + a, nwlogl )
( og Tog(1/6.) + o og(bg,n + at,nxloglogn)

- (Z el (i i/t >> +10g(tn) /7 +  log(tun)™ log (afes ogt,m) /7))

- (bt,,n + ay,nxloglog n)) /cl)

o

1 T
+ (—1>Z_1E(CQ log(tnn)l/T_lmloglogn)Z> .
1
=1

128
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Taking out a factor log(t,n)"/" then yields

>~ 1 j ¢ 1, log (a(e1(logt,n)t/7)P)
—log(tnn) <1+;€cl<log(1/tn)) log(t,n) Y7 + TToa(tum)

o 1 T
+ Z:(—l)e_1 e (c2 log(t,n) /™ 2 loglog n)é log(tnn)_l/T>

=1 (5.53)

log(tan)t=Y7
— gt — 1o acxlogi) ") - sloglogn - S
_ log(tyn)' 1"
2¢9 log(1/ty,)?

Now, for ¢ € {1, 2},

72(1 4 0(1)) + o(1).

1 j%log(t,n)t=1/7 i 11— logt,\1-1/7/ log(b, ¢
R g(tnn) _J Cg(logn) (e—1)(1 1/7)(1+ 2 ) (Cl g(bn) )

les  log(1/t,)t  leo logn (logn)/7
4
_ ] —-ymye-1fy 71 ys
7 (c2(tog )= T (1= P (14 O((log )17

x (1 %(logn)*1 log (a(ei(log ”)1/7)6)){

where the last two terms are both (1 + O((logn)~/7)). So, we obtain for the right hand
side of (5.53)
2
—log(tan) —log (a(c1(log tn”)l/T)b) — xloglogn — J—Cg(log n)~(=1/7)
’ (5.54)

) 1 _ , T—1
- j(l + ;(log n) " log (a(ci (log n)'/ )b) - log(bn)) +o(1),

uniformly in j € [k,], where we note that the final o(1) term vanishes uniformly in j since
7 € (1, 3]. Using this in (5.52), we arrive at

P ax Wilog(n/i) — by, n log(1/ty) <z
tan<i<ebnt,n Gy, log(1/t,)loglogn
o (5.55)
< exp{ —(1=96)(1—-1/e) Z(logn)_‘”(l +o(1)) exp {enj — dan}},
j=1
where
T—1 1 C
o= — —(logn)~'1 logn)'/7) dy 1= —— .
e = e ) —(logn) ™" log (a(c1(logn)'/7)), 2{ogn) i1/

The expression e,j — d,j? is increasing for j < e, /(2d,) = o(k,), so bound the sum from
below by
2

> exp {ei/(lldn)} /Okn exp{ —dy (y - %)2} dy.

Set i, = e,/(2d,), 0 = 1/v/2d,, and let X,, ~ N (iin,02) be a normal random variable.
Then, we can write this as

exp{ei/(éldn)}an\/ﬂ/okn ! exp{—%(y_un)Q}dy
)

Unm On
= exp {e2/(4dy) }onV21P(X,, € (0, ky)
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Let Z ~ N(0,1) be a standard normal. We can then write the last line as

exp {e2/(4d,) }aan(Ze ( Hn kn;ﬂ”")) (5.56)

On

It is clear that for 7 < 3,

e? T(T — 1)2

B = g ogm)! (1 o),
Fn =y _ V(1 —1/7)loglogn(1 + o(1)), (5.57)

On

T(r —1)2

Hn _ (73)(1%”)(1—3/7)/2(1 +o(1)).
On &

It thus follows that, when 7 € (1, 3], the probability as well as the exponential term in (5.56)

converge to a strictly positive constant. So, for some K > 0, we bound the expression

in (5.56) from below by

Koy, = (log n) =172,

Ve,
Using this in (5.55) finally yields the lower bound

exp { = (1= 8)(1 = 1/)(logn) 1 =/7/272(1 4 o(1)) },
which converges to zero for any < (1 — 1/7)/2. We thus arrive at, with high probability,
Wi log(n/i) — btnn lOg(l/tn) > 1 (1 o 1) +1,
-

max  max
i€[n] tan<i<ekntyn  Qp,nlog(1/ty)loglogn T 2

for any n > 0.

To prove a matching upper bound, we split the set [n] into four parts: the indices 1 < i <
efk"tnn,e*k"tnn <1< tyn,ty,n <1 < efrt,n and efrt,n < i < n. We prove an upper
bound for all four ranges of indices, a union bound then concludes the proof. The proof for
the first two ranges of indices is analogous to the proof for the latter two, so we focus on the
latter two. Let us start with the range t,n < i < efnt,m. We can use the same approach
as above, though with minor adaptations. First, using that 1 —y > exp{—(1 + 0)y} for y
sufficiently small and § > 0 fixed, we obtain
IP< W;log(n/i) — by, n log(1/t,) < x)

max
tan<i<ekntnn atnnlog(l/t )loglogn

> exp{ (1+6) Z ]zt:n ( > log(ll/(;fg()l/t?j)' 3y +atnnxloglogn)> }

Jj=1li=ei~1lt,n

We then bound the probability from above and use the same Taylor expansions to obtain
a lower bound of the same form as (5.52). We bound the sum over j from above by

kr,
S el D=dn 0= < eoxp {e2 /(4dy) o V2TP(X,, € (0,K2))
j=1

where dy, en, fin, 0p, and X, are as above. With a similar argument, we obtain an upper
bound

f((log n)(l—l/'r)/27
for some appropriate constant K > 0. We thus obtain

p . Wilog(n/i) — by, log(1/t,)
tan<i<eknt,n Gt log(1/t,) loglogn

< m) > exp {—(1+0)2(e—1)(log n) 1 "/7/2=2))

which converges to one for any z > (1 —1/7)/2.
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To prove an upper bound for the range ef"t,n < i < n, a slight adaptation is required. We
write,

p A W;log(n/i) — by, nlog(1/ty) <z
ehntan<i<n  ag,pl0g(1/t,) loglogn

W > log(1/ty,)(bt,n + at,nxloglog n)) }
a log(l/tn) - (.7 -1 + kn) ’

IOg(l/tn) kn ej'*'k"tnn (

2exp{—(1+5) Z Z

i=el— 1+knt
and bound the probability from above by
log(1/tn)
14+ d)all

R e T ey

log(1/tn) T
— (1 n nxlogl .
<o = (o e ) ) )

Since the fraction log(1/t,)/(log(1/t,) — (j — 1+ ky)) is no longer 1+ o(1) uniformly in j,
we treat this term somewhat differently. We write the exponent as

—(log(by,n)/c1)” — xloglogn(l + o(1))

+ élog(tnn)l_lﬁ log (1 - ‘W) (1 + O(m)).

Then using that as before t,na(log(bs,n))’ exp { — (bi,n/c1)™} ~ 1, this yields a lower bound

b
(bt,n + a¢,nxloglog n)))

log(1/tn)—kn

exp{ —(1+82=1) Y (logn)™1+M(1+0(1)

j=1 (5.58)
Xexp{j_1+kn+ng(l_W)(Ho(m))}}.

The mapping = — x + fplog(l — x/g,), * < gn, for some sequences f,, g, is maximised
at £ = g, — fn. In this case, with f, := 02_1 log(t,n)' =17, g, = log(1/t,), the mapping is
maximised at

—1 3(r—1
M(]Ogn)lﬁ/f _ Lg)(logn)lf?»/f +o(1).
3 2¢y

—fn=

Since (logn)' =27 = o(k,) when 7 € (1,3], as (1—1/7)/2 > 1—2/7 for 7 € (1, 3], it follows
that the inner exponent is largest when j = 1. This yields the lower bound

exp { — (1= 6)%(e — 1) log(1/t,)(log n) ~*0+e) (1 4 (1))

2
1k loglogn + ( logz)kn - ;log(kln/tn)) (1 + O(m)) }}’

for some small constant K; > 0. The first two terms in the inner exponent are neg-
ligible (compared to the last term) by the choice of k,. The last term equals —((1 —
1/7)/2)loglogn(1 4+ o(1)), so that we finally obtain the lower bound

exp{ - Kg(logn)(l_l/T)/Z_x(lJro(l))},

for some sufficiently large Ko > 0. It thus follows that for any « > (1 — 1/7)/2 the lower
bound converges to one. Together with the result for the range of indices t,n < i < e**t,n
(and a similar result for 1 < i < ¢,n, with analogous proofs), the upper bound then follows,
and finishes the proof for the case 7 € (1, 3].

xexp{( K

When 7 > 3, we set ky, := (7(7 — 1)/c¢?)(logn)'~2/7. For a lower bound on the maximum,
we again consider the indices t,n < i < e*t,n. The steps in (5.51) through (5.56) are
still valid when replacing loglogn with (logn)'=%/7. The only minor differences are that
en/dn ~ ky rather than o(k,) and that the o(1) term in (5.54) needs to be replaced by
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O(\/Iog log n(log n)1*5/7), though this changes nothing for the rest of the argument. The
second quantity in (5.57) does change, however. We now find that

ky, — lin (1 —1)2 /09108 ac(logn)l/Tb
Bn ( . )(logn)(l 5/7)/2 ((1 ))(

On ] T

1+ o0(1)).

As a result, the probability in (5.56) still converges to a constant, but now the exponential
term diverges. We thus obtain the lower bound

p e Wilog(n/i) — by, nlog(1/t,) <z
tan<i<ebnt,n ay,nlog(1/t,)(logn)t=3/7

<exp{ = (1-8)(1 = 1/¢)(logm)/V/2(1 + o(1))

<exp { (T(Tg;;)? +)(logn)¥/7(1+ o(1)) + O loglog n(log n)-5/7) }

which converges to zero for any x > —7(7 — 1)2/(2¢}).

To prove an upper bound, we again adjust the arguments for the 7 € (1, 3] case. Again,
we substitute (logn)'=3/7 for loglogn. The lower bound on the probability for indices
tan < i < eFrt,n remains valid, so that we obtain a lower bound that converges to zero for
any x < —7(7 —1)2/(2¢3).

For the range e t,n < i < n, we find that the expression in (5.58) still holds (again when
switching (logn)'=3/7 for loglogn). However, we improve on the accuracy of (5.58) by

including more terms of the Taylor expansion. This yields, for an appropriate constant
K3 >0,

IOg(l/tn)_kn

- 3 _ 1 1-1/7 _Jo Ltk
exp{ K3 2 exp {] 1+ k, + o log(tn,n) log (1 Tog(1/t) )
T(r—1) 1-2/r _J 1+ kp\)2 1-3/7
+ 22 log(t,n) (log (1 Toa(1/t,) )) (1+o0(1)) 4+ z(logn) }}

As is the case when 7 € (1, 3], the inner exponent is largest when j = 1, yielding the lower
bound

exp { — K3log(1/t,)exp {k:n + élog(tnn)lflh log <1 - )(1 +0(1))

kn
log(1/tn)

+ z(logn) 3" + 0 (\/1og log n(log n)1—5/7) }}

Now, applying a Taylor expansion to the logarithmic term, we can write the inner exponent
as

1 n 1-1/7 1 n 1-1/7
0(tnn) 0g(tnn) 5 k2 + z(logn)' =37 + O(\/log log n(log n)1—5/T)

calog(1/t,) " 2eplog(1/t,)

_ 7—771 €29 —(1-1/7) 13/r e
= (k”cl(log ST k; (logn) )(1 +0(1)) + z(logn) + o((logn) )
_T(r-1)?

9¢3 (log n)l_S/T(l +0(1)) + z(log n)l_B/T + O((log n)1/3—7‘).
‘1

Concluding, we obtain the lower bound

7(1 —1)?

exp { ~ Kslog(1/tn) exp { (M55

(1+0(1) + x) (logn)'~3/7 + o((log n)/3°7) } }

so that we obtain a limit of one when choosing any x < —7(7 — 1)2/(2¢}), which concludes
the proof. 0
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Proposition 5.6. Consider the WRG model as in Definition 2.1 and suppose the vertex-
weights satisfy the (Fréchet) case in Assumption 2.3. Let II be a PPP on (0,1) x (0,00)
with intensity measure v(dt,dz) := dt x (o — 1)z=%dz, = > 0. When a > 2,

max By [Z,(4) /up) %5 m max flog(1/t),
1€[n] (¢,f)ell

and when o € (1,2),

1 -1
max E n] -2 m max / (/ Tyu<sr dlI(u, > ds.
i€[n] w{Zn(0)/n] (tf)GHf t 0 1)><(Ooo)g {uss) (u:9)

Proof. First, let o > 2. We first claim that

max Eyy |2, (1) /un] — m max Wilog(n/i)| ¢ (5.59)

i€[n] i€[n] Un

The claim’s proof follows a similar structure as that of (5.40). Let us define the point
process

n
Hn = Z 6(Z/n,W1/un)

i=1
By [25], when the W; are i.i.d. random variables in the Fréchet maximum domain of at-
traction with parameter oo — 1, then II is the weak limit of II,,. Since W;log(n/i)/uy, is a
continuous mapping of (i/n, W; /u,) and since taking the maximum is a continuous mapping
too, it follows that
axw LN max, flog(1/t),
i€[n] Up (t.f)el

which, together with (5.59), yields the desired result. We now consider o € (1,2). Note
that

max E n] = mmax —- —.
1€[n] W[ ( )/ ] i€ln] N v Sj
The distributional convergence of the maximum on the right-hand side to the desired limit
is proved in [19, Proposition 5.1], which concludes the proof. O

6. CONCENTRATION OF THE MAXIMUM DEGREE

In this section we provide an important step to prove Theorems 2.9, 2.12 and 2.14: we
discuss the concentration of the maximum degree around the maximum conditional mean
degree, the behaviour of which is discussed in the previous section. To obtain this result, we
combine union bounds with precise large deviation bounds for |2, (i) — Ew[Z,(¢)]],7 € [n],
using that Z,(i) is a sum of independent indicator random variables. To this end, we
present the following proposition:

Proposition 6.1. Consider the WRG model as in Definition 2.1 and recall the vertez-
weight conditions as in Assumption 2.3. When the vertez-weights satisfy the (Gumbel)-
(SV) sub-case, for anyn >0,

lim P(max |20 (i) — Ew[2n(i)]| = nbn log n> =0. (6.1)

n—o0 i€[n]

When the vertex-weights satisfy the (Gumbel)—(RV) sub-case,
max | Z, (i) — Ew |2, (i)]|/bn logn 228 (6.2)

i€[n]
Furthermore, when the verter-weights satisfy the (Gumbel)-(RaV) sub-case, let
tn := exp{—7logn/log(b,)}. Then, for anyn >0,

lim P(max | Zn (i EW[Zn(z)H > nag,n log(l/tn)> =0. (6.3)

n—oo ZE ’)’L
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Now suppose the vertez-weights satisfy the (Fréchet) case. When o > 2, for any n > 0,

lim P<max}z - Ew[2.(0)]| > nun> =0. (6.4)

n—00 1€[n]

Similarly, when o € (1,2), for any n > 0,

lim P(max|Z —Ew([2.(2)]| > nn) =0. (6.5)
n—00 i€|

Finally, again assume the vertex-weights satisfy the (Gumbel)-(RV) sub-case. Then, for
any 7 € (0,1] and n > 0,

lim P<| m?)]( Zn(i) — m:[;u]iEw[Zn(i)H > nay, log nloglog n) =0. (6.6)
n—00 i€[n i€[n

Also, let £ be a strictly positive function such that lim, . log(¢(n))?/logn = (o for some
Co € [0,00). Recall Cp(v,s,t,£) from (2.20). Then, for any 0 < s <t < oco,7 € (0,1) and
n >0,

lim P Zn (1) — Ew|Z,(3)]| > 1 =0. 6.7
i B g 20— s, (20| oo 0D
Remark 6.2. The first five results of Proposition 6.1, as in (6.1)-(6.5) directly imply
the concentration of the maximum degree due to the reversed triangle inequality for the
supremum norm. That is, for any I, C [n],

| max 2,,(i) — max Ew 2, (i)]| < max|Z2,(0) — Ew[Z2a(9)]]-

Proof. We provide a proof for m = 1, as the proof for m > 1 follows in the same way. As
mentioned above the statement of Proposition 6.1, the aim is to provide large deviation
bounds for the quantities |2, (i) — Ew[Z,(:)]| for i € [n], using that Z,(i) is a sum of
independent indicator random variables, combined with union bounds. For the results
in (6.1) through (6.5), rather crude bounds suffice. To prove the more subtle results for
the (Gumbel)-(RV) sub-case in (6.6) and (6.7), where the deviations around the maximum
conditional mean are of smaller order compared to (6.2), more careful union bounds and
large deviation bounds are provided.

Concentration under first-order scaling, convergence in probability. We start by proving the
results in which the degrees are scaled by the first order growth-rate and the convergence
holds in probability, as in (6.1), (6.3), (6.4) and (6.5). By using a large deviation bound
for a sum of independent Bernoulli random variables (recall that Z,,(4) is such a sum), see
e.g. [16, Theorem 2.21], we obtain

2

Py (|20 (0) — EwlZa(0)] 2 ga) < 2exp { - z(]EW[ZZ?m + gn>}
< 2exp { — gTQL } "
= 2(max;epy Ew [2n(4)] + gn) )’

for any non-negative sequence (g, )nen. We start by considering (6.1), so that g, = nb,, logn.
Hence, the fraction on the right-hand side is g, B, for some random variable B, that
converges in probability to some positive constant (see Propositions 5.2). Using a union
bound then yields

Pw(%ﬁqzn() Ew|Z <>|>gn) Zzexp{ guBo)

= 2exp{logn(1 — (gn/logn)By)},

(6.9)
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As g,/ logn = nb, diverges with n, it follows that this expression tends to zero in proba-
bility. For (6.3), we can also use (6.8) with g, = nay,n log(1/t,) and we can write

9n
2(max,»€[n} Ew [Zn(l)] + gn)

_ (110 08(1/t0))?
2bt,n IOg(l/tn)(maXie[n] Ew [Zn(9)]/(bt,n log(1/tn)) + nat,n/bt,n)

_ njafnn log(1/ty)
2 bt n

where B,, converges in probability to a positive constant (see the proof of Proposition 5.5
and use the definition of a,, and b,, in Remark 2.4). Since b, /b;,, — e (again see the proof
of Proposition 5.5) and by the definition of a,, and b,, in the (Gumbel)-(RaV) sub-case, it
follows that the right-hand side is at least Cb, (log n)l/ =1 with high probability, for some
small constant C' > 0. Replacing g,, with Cb,(log n)l/ 7=1 which grows faster than logn,
in (6.9) then yields the desired result. Finally, for (6.4) and (6.5), the same approach is valid
with g, = u, and g, = n, respectively, though B,, now converges in distribution to some
random variable (see Proposition 5.6). Still, it follows that 1—n?(g,/logn)B, < 0 with high
probability, so that the right-hand side of (6.9) still converges to zero in probability. Then,
in all the above cases, using the dominated convergence theorem yields (6.1), (6.3), (6.4)
and (6.5).

Concentration under first order scaling, almost sure convergence. We now turn to the
almost sure result for the (Gumbel)-(RV) sub-case, as in (6.2). Similar to (6.9), we write
for any n > 0,

By,

2 2

. . " 9n
Pw [ max |Z,(7) — Ew[Z,(0)]| > ng, | <2exp4 logn — - ,
W&M|m W[M|w) p{log 2m%ww%W+%ﬂ

where g, = b, logn. By Proposition 5.4, we can almost surely bound this from above by
1
2exp{logn — n>Cb, logn} < 2exp { - 577201)71 log n},

for some sufficiently small constant C' > 0 and when n is at least V € N, for some random
N. Thus, we can conclude that this upper bound is almost surely summable in n, as
b, tends to infinity with n. Since 7 is arbitrary, the Py -almost sure convergence to 0 is
established. Then, since

P(Vn > 03N eNVn>N:max|Z,(i) — Ew[Z,(0)]| < ngn>

i€[n]

— E[PW (vn >03INeNVn> N : mz[n](|Zn(@') —Ew[Z.(0)]] < 779n>] (6.10)
€N

=E[1] =1,
the P-almost sure convergence follows as well.

Concentration under second order scaling. We now prove (6.6), which holds when the
following two claims are true:

Py (mz[u]( Za(i) > m:[ﬂ]( Ew[Z,(7)] + nan log nloglog n> =0,
i€(n i€n
(6.11)

Py (max Z, (i) < maxEw 2, ()] — nay lognloglog n) 0.
i€[n] i€[n]

As it turns out, we can prove the second claim with relative ease compared to the first claim,

so we defer it to the end of the proof. We first focus on proving the first line of (6.11).

Moreover, we first provide a proof for the case that 7 € (0,3/4), on which we base a more

involved proof for all 7 € (0, 1].
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Let 7 € (0,3/4). We use a union bound for the first line of (6.11) and split the sum into
two sets, defined as

Cl:={icn]: W; < (1—en)bi}, C?:={icn]:W;>(1—en)bi},

where ¢, = (logn)~¢, for some c € (0,2) to be determined later on. The size of C2 can be
controlled well enough, so that a precise union bound can be applied to this part. For the
other set, we claim that with high probability,

ClC{ien]:Ew[Z.())] < (1 — /an) max By [Z,(i)]} =: CL. (6.12)

i€[n]

Then, on the event that C,l1 - 5}1, we are able to manipulate terms in the probability
to such an extent that we obtain an improved large deviation bound and show this part
converges to zero in probability as well.

Let us start by showing the with high probability inclusion of C} in 5’% Take i € C}.
Then,

IYn—Yi\)

Ew[Z,.(1)] =W; Z 1 < (1 —Ven)bilog(n/i) (1 + log(n/7)

S
=i

where Y,, := Z;:ll 1/S; —logn. Furthermore, by Proposition 5.4, (5.11), with high proba-
bility

max Ew[2n(1)] = (1 = 7)bny logn
€N

(1 n 1/2—nloglogn>
1—~ logn

for any fixed 7 > 0. If thus suffices to show that when i € C}, then with high probability

Yn — Y|
log(n /i)

is satisfied for some 7 > 0. We show a stronger statement, namely that (6.13) holds
with high probability for any i € [n]. We recall from (5.2) that Y, converges almost
surely. In particular, we have that, with high probability, max;c[,) ¥; < (loglog n)/2 and
MaX]og log n<i<n | Yi — Yn| converges to 0 in probability. Note first that for i < (loglogn),

1/2 — nlogl
/2 —mnlog ogn) (6.13)

b; log(n/i)<1 + > logn

) < (1= 7)bp~ logn(l +

|Y’/’L - Yi'
log(n/i)

Next we consider loglogn < i < nY7¢ or i > n”™¢ for some € > 0, when we get that with
high probability

1/2 — nloglogn)

b; log(n/i) (1 + = logn

) < (1—7)bpr logn(l +

|Yn - ile
log(n/1)
for some C € (0,1), as follows from the proof of Proposition 5.4 ((5.15) to be more precise),
so that (6.13) is satisfied. It remains to prove that (6.13) is satisfied with high probability

when i = n7k,, where k, is sub-polynomial, in the sense that |logk,|/logn — 0. First, as
before, with high probability

b; log(n/1) (1 + ) < C(1 —5)by logn,

—Y: ol
Yo —Yi| | loglog(n?)

1 - 2
* log(n/i) — g logn

)

for any constant 1 > 0. Moreover, by Remark 2.4, for any n > 0,

b/T —n)log log(n”))

(1= 7)ba logn = e1(1 = 9) log nlog(n”) /" (1 + : (I—7)logn
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for all n large. Finally, for n large,

(b/7)loglog(n"ky) + blog ey + logT)

bilog(n/i) = e1(1 = ) log nlog(n")"/7 (1 + (I—~)logn

) 0 5n)

~vlogn
b/7) log log(n*")
< e1(1 = 7) lognlog(n")/7 (1 + ¢
< ci(1 — ) lognlog(n™) ( + (1—7)logn )
b/7 +n)loglog(n?)
< e1(1 = ) lognlog(n?)/7 (1 + ¢
< e 7) log nlog(n”) ( + (1—7)logn )

as (1 —z/(1—7))(1+xz/y)"/7 <1 for x € [0,1 — 4] and where the + sign depends on the
sign of b. Combining all of the above, we find for n large and with high probability,

b; log(n/i)<1 + W)

< ¢1(1 =) lognlog(n?)'/™ (1 +

Y v
(b/T + n)loglog(n ))(1+ loglog(n ))
(1—=7)logn logn
b/T+1n i )loglog(n’Y))

1—7 logn

< e1(1 — ) lognlog(n?)Y/" (1 + (

and

1/2 — nloglogn)

1—~ logn
b/t — 1/2 — log 1 v

> Cl(l _'Y) lognlog(nV)l/T(l—l—( /T n + / U . ) og Og(n ))
1—7~ 1—7v logn

so that (6.13) is established with high probability for all ¢ € [n — 1], in particular for all
i € C!, when 7 is sufficiently small.

(1 —)bpy logn(l +

As a second step, we control the size of C2. First, we fix an n > 0 and set I = max{[y, I5, I3},
where I1, I», I3 € N are such that

P(W > (1~ vEa)bi) < (1+n)a((1 — vEn)bi) exp{—((1 — yEn)bi/c1)}, i > I,
P(W > b;) > (1 —n)ab] exp{—(bi/c1)"}, i 2 I,
PW > bi) < (1+n)/i, i > Is.

We note that I is well-defined, as b; is (eventually) increasing in ¢ and diverges with i and
as b; is such that lim; oo P(W > b;)i = 1. We then arrive at

E[ICH] < I+ (1 +ma((l = vE)bi)" exp{—((1 — vEn)bi/e1)7}.
=1

By writing (1 — /,)” = 1 —7,/,(1 + 0(1)), and as we can bound (1 — ,/z,,)? from above
by some sufficiently large constant C' which depends only on b, we obtain

E[|CH] < I+ (1+n)C ) ab]exp{—(bi/e1)"} exp{ry/za(bi/e1)7 (1 + (1))}

i=1
ST+ 1+ m*(1—n) " Cexplry/en(ba/er) (1 +0(1))} Y i
i=1
< T+ (14021 —n)"'Cexp{Ty/znlogn(1 + o(1))}logn

=T+ (1+n)%*1—n)"'Cexp{ry/enlogn(l+o(1))}.

Since /2, logn = (logn)'~¢/2 and ¢ € (0,2), it follows by Markov’s inequality that for any
Cg >T,
02| exp{—C5(logn) /21 25 0, (6.14)
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We are now ready to prove the first line of (6.11). We use the sets C}L,éé and C2, in
particular (6.12) and (6.14) to obtain

Py ( max Z, (i) > max Ew|[Z,(7)] + nay lognloglog n)
1€[n] 1€[n]

< ]P’W({ max Z, (i) > max Ew[Z,(7)] + na, log nloglog n} n{ckc 5%})
i€[n] i€[n]

+JP>(C,1L o4 5;)

< Z Py <{Zn(z) > max Ey[2,,(1)] + na, lognloglogn} N {C} C 5%})

i€eCl i€ln]
+ Z Py <Zn(z) > mz[u]cEw[Zn(i)] + nay, log nloglog n> + P(C’% Z 6%) .
1e|n
i€C2

As established in (6.12), the third probability converges to zero with n. For the first
probability we use that on {C} C C1}, Ew[Z,(i)] < (1 — /2,) maXe[,) Ew [Z,(7)], and for
the second probability we use that max;c(,) Ew[Z,(i)] > Ew[Z,(i)] for any i € [n] to find
the upper bound
> B (20(i) ~ Bw[20(0)] 2 VEn maxEuw[2,(0)] +nan log nloglog )
€N

(6.15)

+ > Pw(Za(i) — Ew[Za(i)] > nan lognloglogn) + o(1).

Now, applying a large deviation bound to (6.15) yields

(VEn max;ep,) Bw [ 2, (i)] 4 nay, log nloglogn)?
> exp {  2Ew[2,(i)] + v/En maxic () Ew [2,,(i)] + nay log nloglogn) }

3 (nan lognloglogn)? }
- 1).
- o P { 2(Ew|[Z,(7)] 4+ nan log nloglogn) +o(1)

ieC}l
= (6.16)

In both exponents we bound the conditional mean in the denominator by the maximum
conditional mean. This yields the upper bound

n%a? log n(log log n)2B }
2bn n(»
where both A, B,, converge in probability to positive constants. We now set ¢ < 1/7 to
ensure that €,b, diverges, so that the first term converges to zero in probability. Thus,
¢ < (1/7) A2 is required. We can write the second term as

|2l exp{—Ci(log n)' =/} exp{Cy(logn)' ~*/* — (log n)"/7~ (log log n)* B},

nexp{—enbnlognd,} +|C2|exp {

where B, converges in probability to a positive constant. Now, by (6.14), the product of
the first two terms converges to zero in probability and the last term converges to zero in
probability when 1 —¢/2 < 1/7—1, or ¢ > 4 —2/7. We thus find that (6.11) is established
when we can find a ¢ € (0,2) such that 4 —2/7 < ¢ < 1/7, which holds for all 7 € (0,3/4).

We now extend this approach so that the first line of (6.11) can be achieved for all 7 € (0, 1].
To this end, we define the sequence (pi)ken as pr := (3/4)pr—1 + 1/(4e7),k > 1, and
po = 1/2. We solve the recursion to obtain

et (DO

from which it immediately follows that py is increasing when ¢ < (1/7) A 2. Moreover, we
can rewrite the recursion as py = px—1/2 + (pr—1/2 + 1/(2¢7))/2, so that

Pk € (Pr—1,Pk—1/2 + 1/(2¢c7)), k> 1. (6.18)

138



50 LODEWIJKS AND ORTGIESE

We also define, for some K € Ny to be specified later, the sets
Cl:={ien]: W; < (1—eP)b;},

CF.={ie[n]: W;e[(1—eF )b, (1 —eP)b)}, ke{2,...,K},
CF = {i € [n] : Bw([2,(3)] < (1 —h¥) gg%Ew[Zn(i)]h k€ [K],

CEFL .= fic[n]: W; > (1 — €lK)b;}.

By the same argument as provided for the proof of (6.12), it follows that for any fixed
k € N, with high probability C* C C¥. Similar to the approach for 7 € (0,3/4) we can
then bound

Py ( max Z, (1) > maxEw[Z,(i)] + nay, log nloglog n)
1€[n] i€[n]

< Z Py (Zn(z) —Ew([2,(i)] > eP° max Ey[Z,(7)] + na, log nloglog n)

i€C} i€ln]
X . 4 . (6.19)
+)°) Py (Zn(Z) — Ew[Z2,(i)] > elF max Ew[Z,(i)] + nay log nlog log n)
e|n
k=2icCk

+ > Pw (Zn(i) — Ew[Z,(i)] > nay, log nloglog n) + ]P’( G{c’; Z (7’;}).
k=1

ieck+1

We do not include the sum over ¢ € C}1 in the double sum, as the upper bound we use is
slightly different for these terms. The last term converges to zero by using a union bound,
as established above (6.19) and since K is fixed. As in the simplified proof for 7 € (0,3/4)
where K = 0, we require cpy, < 1 for all & € {0,1,..., K}, so that na,lognloglogn is
negligible compared to 3" max;cj,) Ew[Z,(i)]. Since py is increasing, cpx < 1 suffices.
Using (6.17) yields that K cannot be too large, i.e. we need

N\EKE_ 1/1 1 1\-1
D oG- (=-3) 6.20
(4) c (T ct 2 ( )
We now again apply a large deviation bound as in (6.16). Furthermore, with an equivalent

approach that led to (6.14), we find with high probability an upper bound for (6.19) of the
form

K
nexp{—e2P°b, lognAg,} + Z C exp{Cy.(logn) = P+=1 — n?e2Prh, logn Ay, }
k=1 (6.21)
1 5 a2 logn(loglogn)?
+ Cexp {C’K+1(10g n) TPK —ptL b AK+1,n} +0(1),

where C,C1,...,Cg41 > 0 are suitable constants and the Ay ,, are random variables which
converge in probability to some strictly positive constants Ay, k € {0,1,..., K + 1}. In
order for all these terms to converge to zero in probability, the following conditions need to
be met:

1/7—2ppc > 0, 1—cpp—1 < —2cpp+1/7+1, ke [K], 1—epr <1/7—1. (6.22)

Since py = 1/2, it follows that ¢ < (1/7) A 2 still needs to be satisfied. By the bounds
on pg in (6.18) the second condition is satisfied and the final condition holds when pg >

(2—1/7)/¢, or
3\ K 1/1 1 1\ -1
G a2
4 c\T cr 2
Together with (6.20) this yields
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Since the ratio of the lower and upper bound is exactly 2, such a K € Ny can always be

found, as long as
1/1 1 1\-1
HE-gE-p <
c\T ct 2

which is satisfied for any 7 € (0,1) when ¢ < 2. It thus follows that (6.11) holds for all 7 €
(0,1). When 7 = 1, the condition px < (2 — 1/7)c simplifies to px > 1/¢, which, together
with the condition px < 1/c implies that px = 1/c¢ is required. However, when 7 = 1, the
limit of pg is 1/¢, so that K needs to tend to infinity with n. Therefore, we repeat the
same arguments, but now take K = K(n) = [1/|log(3/4)|(logloglogn — loglogloglogn)].
We then need to check the following things:

(1) The conditions on p; and ¢ are met.
(#4) The final probability in (6.19) converges to zero in probability with n.
(73i) All terms in (6.21) individually converge to zero with n, as well as when summing
them all together.

The first two conditions in (6.22) still need to be satisfied, and this is the case when K
grows with n as well. Furthermore, as 7 = 1, pr, < 1/c is satisfied for all k € N, establishing

(D).

For (ii), we observe that by (6.13),
K ~
p(Utch 2 &)
k=1
n—1
Yn — Vi 1/2 — nlogl
< P(U {bilog(n/i)(l + g) > (1= )b logn(1+ /2~ log ogn)}> |

et log(n/1) T logn

for some small n > 0, and the decay of this probability to zero has been established in (6.13).

Finally, for (iii), we check the convergence of the terms in (6.21). The first term clearly
still converges to zero in probability. Then, for each term in the sum we note that the
constants Cj can all be chosen such that Cy, < 7+ for all k € [K + 1] and any § > 0.
Similarly, the random terms Ay ,, which converge in probability to positive constants Ay,
can also be shown to be bounded away from zero uniformly in k. This yields that we need
only consider the rate of divergence of the remaining terms. We write,

(log n)t=Pr=1 = (log n)(z_c)(2/3)(3/4)k = exp {%(2 — ¢) exp{klog(3/4) + loglog log n}},

e2Pep,, logn ~ (log n)(Q_C)(g/‘l)k = exp{(2 — ¢) exp{klog(3/4) + logloglogn}},

where we recall that 7 = 1 and thus the expression of pp is simplified. We note that
both terms diverge with n for each k € [K] by the choice of K and since log(3/4) > —1.
Moreover, the latter term is dominant for every k € [K], so that each term in the sum
in (6.21) tends to zero in probability. An upper bound for the entire sum is established
when setting pr—1 = px-1,Pr = prx and bounding (with high probability) Cy < 7 + 4
Ay > 6, for some small § > 0 uniformly in k. We then obtain the upper bound

Cexp {log K — n*(log log n)3@=9/4(1 4 o(1))},

which converges to zero as log K is negligible compared to the double logarithmic term.
Now, for the final term in (6.21), we write as before,

(logn)! =Pk = exp{(1 — ¢/2) exp{K log(3/4) + logloglogn}} < ell=¢/2)logloglogn

and (loglogn)? = exp{2logloglogn} so that the latter term dominates the former, which
yields the desired result.
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What remains is to prove the second line of (6.11) holds for any 7 € (0,1] and n > 0. We
note that the event in the brackets occurs when

Z,(1) < maxEw|[Z,(7)] — na, lognloglogn Vi€ [n],

1€[n]
so that
Py (max Z,(1) < maxEw|[Z,(i)] — nay lognloglog n)
1€[n] 1€[n]
< PW( N {2400 < maxEw (2] = o, log nlog logn})
en
i€[n]

< IPW<Zn(fn) < m?)](]EW[Zn(z)] — nay lognlog log n>,
1EN

where we recall that I, := inf{i € [n] : Ew[2,(i)] > Ew[2,(j)] for all j € [n]}. Since I, is
determined by W1, ..., Wy, it follows that max;c(,) Ew[Z,(i)] = Ew [Z,(1,)]. Thus,

Py (Zn(fn) < maxEw[Z,(7)] — nay lognloglog n)

i€[n]

< PW(]Zn(fn) — Ew[Z4(1,)]| > nan lognlog log n)

Vary (Z,(1,))
~ (nanlognloglogn)?
< maX;en) EW[ZTL(Z)} by,
- by logn n?a2 log n(loglogn)?’

which converges to zero almost surely, as the first fraction on the right-hand side converges
to a positive constant almost surely and the second fraction converges to zero, since 7 €
(0,1]. Therefore, the second statement in (6.11) holds and combining this with the first
statement of (6.11) and the dominated convergence theorem concludes the proof of (6.6).

Finally, (6.7) can be proved in a similar way as (6.6), though the case 7 = 1 no longer holds
due to the absence of the loglogn term. O

7. PROOF OF THE MAIN THEOREMS

We now prove the main theorems, Theorem 2.9, 2.12 and 2.14. For clarity, we split the proof
of Theorem 2.9 into three parts, dealing with the (Bounded), (Gumbel) and (Fréchet)
cases separately, which all use somewhat different approaches. In all cases, the proof also
holds for the model with a random out-degree as discussed in Remark 2.2(i7) when setting
m = 1, as in this model the in-degree Z, (i) of each vertex i € [n] can still be written as a
sum of independent indicator random variables.

7.1. Proof of Theorem 2.9, Bounded case. Before we prove the (Bounded) case of
Theorem 2.9, we state an adaptation of [8, Lemma 1]:

Lemma 7.1. Let A, ; := {Z,(i) > an} for some sequence (an)nen. Then,

P () <3S Py, B[ an) > i Br(dng
=) TS e =) T I Pw(An)

and as a result,

n . n P/a.s.
P/a.s. 0, 7 P Ani — 0,
Py (U Am) /—> fo iz P (Ang) Flas.
i=1 1, Zf Z?:l ]P)W(An,i) — OQ.

Proof. The result directly follows by applying [8, Lemma 1] to the conditional probability
measure Py . O
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Proof of Theorem 2.9, (Bounded) case. The proof heavily relies on the proof of [8, The-
orem 2|, which we adapt to work for WRGs. Before proving almost sure convergence,
we prove convergence in probability. We do this by providing an upper and lower bound
and show that these coincide. Then, using these bounds we prove almost sure conver-
gence. Let us start with the upper bound. We set a,, := clogn, with ¢ > 1/log#8,, and
let ¢ € (0,min{m/E [W] — ¢ + clog(cE [W] /m),cE [W] /(me?),1/2}). Note that the first
argument of the minimum equals zero when ¢ = m/E[W] and is positive otherwise. As
Oy =14+ E[W]/m and ¢ > 1/log 6, > m/E [W], this minimum is strictly positive. Then,
we aim to show that

> Pw(Za(i) > an) “ 0, (7.1)
i=1
which implies via Lemma 7.1 and the dominated convergence theorem that
P(m?}]{zn(i) > an) - 0. (7.2)
i€(n

Using a Chernoff bound and the fact that Z, (i) is a sum of independent indicator random
variables, we have for any t > 0,

n—1
W n'_n_ftn ;e+ _ m_e*n — in*i7
Py (Z0(3) > ap) < @ H<2V~H 1 2V>> < o—tanH(e!—LmWi(H,~H,)
— J J

where H,, := Z;le 1/S;. This expression is minimised for ¢t = log(ay, ) —log(mW;(H,—H;)),
which yields the upper bound
Py (Z,(i) > a,) < eonlIuitlogus), (7.3)

with u; = mW;(H,, — H;)/a,. We note that the mapping x — 1 — x4 log z is increasing for
x € (0,1). Moreover, by (5.2), mH,/a, < 1 holds almost surely for all sufficiently large n
by the choice of ¢. Then, as we can bound W; from above by 1 almost surely and (H,, — H;)
is decreasing in i, we find, almost surely, for n large and uniformly in 4,

Pw (Z,(7) > ap) < exp{an(l — mH,/a, + log(mH, /ay)}
= exp{clogn(l —m/(cE [W]) + log(m/(cE [W])))(1 + o(1))}
= exp{—logn(m/E[W] — c+ clog(cE [W] /m))(1 + o(1))}.
Thus,
Z Py (Z,(i) > ap) < exp{—logn(m/E[W]— c+ clog(cE[W]/m) —¢e)(1+0(1))}, (7.4)
which tends to zero almost surely as ¢ < m/E [W] — ¢+ clog(cE [W] /m). Similarly, again
using that W; < 1,mH, /a, < 1 almost surely for n large,

m(Hn - Hl’nl—e")

Qn

m(Hp — Hppi-<7) ) }

an

> Pur(Za(i) = an) < mexp {an (1~

i>nl—e

—Hog(

As Hyp — Hppi-e = elogn(l + o(1)) almost surely for n large,

Z_Z;?W(Z”(i) > ap) < nexp {clogn(l - % + log (%))(1 + 0(1))}

(7.5)
_ - (etem/E[W]—clog(em/(CE[W])~1)(1+o(1))

which also tends to zero almost surely since e < cE[W] /(me?). It thus remains to prove
that
> Pw(Za(i) > an) =5 0. (7.6)
ne<i<nl—e
We use the same bound as in (7.3), which holds uniformly in ¢ € [n] and we recall that
u; = mWi(H, — H;)/(clogn). In fact, we bound (7.3) from above further by using that
u; < m(H, — H;)/(clogn) =: u; almost surely. Define v : R — R by u(z) := m(1 —
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logz/logn)/(cE[W]) and ¢ : R — R by ¢(z) := 1 —x+logx. Then, for n® <i < n'~¢ such
that i = n®T°() for some 3 € [e,1—¢] (where the o(1) is independent of 8) and z € [i,i41),

|6(ui) = ¢(u(@))| < [ui —u(z)| + [log(ui/u(z))|

B m log x m e 1
| cE[W] (1 B logn) ~ clogn z::lSi]

1
1 E .
+’ Og<logn—logm ]>'

] =1

(7.7)

=

By (5.2) and since i diverges with n, Z}:il 1/S; —log(n/i)/E [W] = o(1) almost surely as
n — 0o. Applying this to the right-hand side of (7.7) yields
m llog x —logi

6() — oul))| < Fi

Since x > i > n° and |z — i| < 1, we thus obtain that, uniformly in n° < i < n!~¢ and
x € [i,i+1), |¢(u;) — p(u(x))| = o(1/(n°logn)) almost surely as n — oco. Applying this to
the left-hand side of (7.6) together with (7.3) (using u; rather than w;), we can bound the
sum from above by

Yo Pw(Za() Zan) < Y el

n5§i<n1_5 n5<i<n1_5

> / eunduEFanlo@) =0l gy (7 gy

ne<i<nl—e

log:c—logi—i-o(l))‘
logn — logx '

+ ‘ log (1 +
logn

nl=e41

S
Recall that 6, = 1+E [W] /m and set O, := 1+m/E [W]. Using the variable transformation
w = O, (logn — log z) and Stirling’s formula in the last line yields

(1+0(1))= weloe e du

nl—i—c—clog Om /(1—E)§m logn
O (clogn)clogn

O log n+o(1)
n1+cfclog9m
<o)+ (1+o0(l)) = I'(1 + clogn)
O (clogn)clogn

1—clogOm,

~ n~7\/27rclogn,

which tends to zero by the choice of ¢. Hence, combining the above with (7.4) and (7.5)
yields (7.1) and hence (7.2).

Now, let a, := [clogn],b, := [dlogn] with ¢ € (0,1/logf,,) and § € (0,1/logb,, — c).
For i € N fixed, we couple Z,(i) to a sequence of suitable random variables. Let (P;);>2 be
independent Poisson random variables with mean mW;/S;_1,j > 2. Then, we can couple
Z,(i) to the P;’s to obtain

Z.6) > Y Plip<yy= Y Pi— Y Pilipsyy = Wali) = Ya(d).

J=itl j=i+1 j=i+1
By Lemma 7.1 and the inequality

it follows that we are required to prove that, for some £, > 0 sufficiently small,

ST Pw(Wal(i) > an +by) — o, ST Pw(Ya(i) 2 b) =20, (7.9)
nf<i<nt—e ne<i<nl—e
Wi267§

143



THE MAXIMAL DEGREE IN RANDOM RECURSIVE GRAPHS WITH RANDOM WEIGHTS 55

as n tends to infinity, to obtain
]P’W(maXZn(i) > an) o
i€[n]

Using the uniform integrability of the conditional probability measure then yields
lim ]P’(rnaXZn(i) > an) =1,
n—00 1€[n]

which together with (7.2) proves convergence in probability of maxec), Zn(i)/logn to
1/1og Oy,

We first prove the first claim of (7.9). Note that W, (i) is a Poisson random variable with
parameter mW; Z?;il 1/S;. We note that by the strong law of large numbers, for some
ne (Ovel/(c+6) - em)a

n—1 n—1
mWi ) 1/8; = mW; Y 1/GE[W]+n)) = (mWi/(E[W] +n)) log(n/i) (7.10)
j=i j=i
for all n® < i < n almost surely when n is sufficiently large. We can thus, for n large,
conclude that W, (i) stochastically dominates X, (i), where X, (i) is a Poisson random
variable with a parameter equal to the right-hand side of (7.10). Then, also using that
W; <1 almost surely, it follows that for i > n®,
> PW(Xn('L) =an + bn)
< ( i )m/ EWID. g, 4, (MWe/ (B [W] + 1)) log(n/i)) "
- : (an + by)! '

n

We now sum over all i € [n] such that n® < i < nt=, W; > e~¢ for some sufficiently small
g,€ > 0. By the lower bound on the vertex-weight, we obtain the further lower bound

> Pw(Wali) > an + bn)

ne §i§n1*5

WiZe_E
—e(antbn) (N EWIED ((m/(E [W] + n)) log(n /i) *
= Z Liw,>e-cye ( )(ﬁ> (an + by)!
TLESiSTL175
=:T,.

We now claim that T, P, 5. This follows from the fact that the mean of T, diverges,
and that T}, concentrates around the mean. We first show the former statement. Let p =
p(&) =P(W > e ¢). Note that, due to the fact that zo = sup{z € R: P(W < z) < 1} =1,
p > 0 for any £ > 0. Hence,

P m an+bn 1 1\ ™/ (E[W]+n) R
E[T,] = - 1 antbn (712
[T ef(an+bn) (E W]+ 77) (an + by)! Z (n) og(n/1) (7.12)

ne §i§n1*5

Then, in a similar way as in (7.8), and applying a variable transformation ¢ = (1 +
m/(E[W]+n))log(n/z),

> ()" g iyt

n
ne Signlf‘s

—+o(n) [

ne

— log(n/x)% b dz

ni= <x>m/(E[W]+n)

n

m —(an+bn+1) [(L=E)(A+m/(E[W]+n)) o —tsan+bn
) / dt.

= (1 +o(1))n(an + by)! (1 + EW]+7

(1+m/(E[W]+n)) logn (an + by)!
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We now identify the integral as the probability of the event {Y,, € (e(1 + m/(E[W] +
n))logn, (1 —e)(1 + m/(E[W] + n))logn)}, where Y, is a sum of a, + b, + 1 rate one
exponential random variables. Since a,, + b, = (1 4 o(1))(c + 9) logn, it follows from the
law of large numbers that this probability equals 1 — o(1) when ¢+ 6 € (e(1 +m/(E[W]+
7)), (1—e)(14+m/(E[W]+n))), which is the case for &, n sufficiently small. Thus, combining
the above with (7.12), we arrive at

an+bn m _(an+bn)+1
E[T,] ~ pe~tlonttn) (T 14"
[Tn] ~ pe (E[W}—i—n) ( +E[W]+77) "

E[W] +

M exp{logn(1 — (14 o(1))(c + 8)(log(0 +n/m) +€))}  (7.13)
Wnlf(lJrO(l))(c#»(s)(log(9m+77/m)+§)_

mbO, + n

By the choice of ¢ and 4, the exponent is positive when 7 and £ are sufficiently small. What
remains is to show that 7T, concentrates around E [T},]. Using a Chebyshev bound yields
for any ¢ > 0 fixed,

Var(T,)
(CE[Tn])?’
so that the result follows if Var(T},) = o(E [T},]%). Since T}, is a sum of weighted, independent
Bernoulli random variables, we readily have

P(Tn/E[Ta] = 1] =2 () < (7.14)

m 2(an+bn) p(1 — p)e*%(arﬂrbn) 1\ 2m/(E[W]+n) \2(an-+b
om v 1 an+ n)
E[W] +77) ((an+bn)!)2 Z ( ) Og(n/l)

Again writing the sum as an integral over x instead of i, and now using the variable
transformation ¢ = (1 + 2m/(E [W] + n))log(n/z), we obtain that the sum equals

Var(T),) = (

ne §i§n1*€

oM )2(an+bn)1/(1—8)(1+2m/(E[W]+77))lognett2(an+bn) &

EW]+n e(1+2m/(E[W]+n)) logn (2(an + b))
We again interpret the integral as the probability of the event {Y; € (¢(1 4 2m/(E [W] +
n))logn, (1 —e)(1 + 2m/(E[W] + n))logn)}, where Y,, is a sum of 2(a, + b,) rate one
exponential random variables. Again, for  and ¢ sufficiently small, this probability is
1 —o(1) by the law of large numbers. Thus, we obtain,

p(1 —p)(E[W]+n) e—2§(an+bn)n(2(an +by))!
m(Opm +1) +1n ((an + bn)!)z

Using Stirling’s approximation for the factorial terms then yields

(1+0(1))n(2(an+bn))!(1+

Var(T},) = (1+0(1)) (14 Oy +1/m) "2 anFbn),

Var(T ) -~ p(l — p)(E [W] + 77) elogn+2(an+bn)(log2710g(1+9m+n/m)7§)
T mOn+ 1) + ) Vr(an +b)

p(1 —p)(E[W]+n) 1+ 2(c+0) (1-+0(1)) (log 2—log (1-+6,-+n/m)—€)
(M0 + 1) +n)y/7(an + bn)
Combining this with (7.13), we find that
Var(T},) K { 2(0m +n/m)
< exp { 1o n<20—|—5 14 o0(1) 1o (—)—1)} 7.15
where K > 0 is a suitable constant. The exponential terms decays with n when
Om +1n/m \2\\!
< (s (4, m) )
et 8 146, +n/m

which is satisfied for any 6,, € (1, 2] when 7 is sufficiently small, since ¢+ 4§ < 1/log6,, and

O + 1/
) )

log 6,,, > log (4(
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holds for any 6,, € (1,2] when 7 is sufficiently small. Therefore, T,/ [T},] LN 1, so that
T,, =+ 0o. This then implies the first statement in (7.9).

We now prove the second statement of (7.9). For a Poisson random variable P with mean
A, we find that

E[Plips1y] =E[P]|-P(P=1)=A(1—e?) < A% (7.16)

and, for any ¢ € R, it follows from [8, Page 8] that
E {et(P]l{p>1}7]E[PIl{P>1}])] < e (7.17)
Now, since Y, (i) = Z;l:z 41 Pjl(p,>1y, where the Pj’s are independent Poisson random

variables with mean mW;/S;_1, using an upper bound inspired by (7.10) and using (7.16),
we obtain that almost surely for all n large and i > nf,

2 n—1 2

<M N p - '
SO e 2 T )

Then, for i > n® and n large enough so that b, (i — 1) > 4(m/(E[W] — n))?, we write for
any t > 0 using (7.17),

Pw (Yn (Z) > bn)

IN

Buv (V) — Eng [Ya )] > bu/2)
et/ 2Ry [t (Y () —Ew [Yn(0)])]
< exp{~tbn /2 + e*'m?/(E[W] = n)*(i — 1))}
This upper bound is smallest for ¢ = log (b, (i — 1)(E [W] — 1)?/(4m?))/2, which yields

B (Vi) 2 bu) < exp { 21~ log(bu(i —~ D(E W] — )%/ (4m?))
2

IN

_ ( dem
bp(E[W] —n)2(i — 1

when n is large enough such that b, > 8em?/(E [W] — n)? and n® < 2(n® — 1). It then
follows that

))bn/4 S n*Ebn/4’

> Pw(Ya(i) > by) < n'e0ten/4, (7.18)
nsgignlf‘s
which tends to zero with n almost surely. This finishes the proof of
m{a;}c Z,(i)/logn N 1/1og 0y,
i€n
We now turn to the almost sure convergence. Let Z,, := max;ec[,) Z,(i). Similar to [8], we
use the bounds
Zgn . Zn Zn ZQnJrl

inf ————— < inf —— < )

]%fr%n (n+1)log2 — gflvngn logn — ;Vugpn logn — ]?/'L;lil nlog2
It thus follows that to prove the almost sure convergence of the rescaled maximum degree
Zn/logn, it suffices to do so for the subsequence Zon/(nlog2), for which we can obtain

stronger bounds due to the fact that 2™ grows exponentially. To prove the almost sure
convergence of Zan /(nlog?2) to 1/log 6y, it thus suffices to prove
ZQVL 1 Z2n+1 1

1. . f 1'
00 (n+1)log2 ~ logb,,’ s nlog2 ~ logb,,’

(7.19)

almost surely, which can be achieved with the bounds used to prove the convergence in
probability. Namely, for the upper bound, using (7.4), (7.5) and (7.8), we obtain for any
¢ > 1/logb,,, a sufficiently small £ > 0 and some large constant C' > 0,

2n+l

> Pw (201 (i)/(nlog2) > ¢) < 2e”0HoMW) 4 (14 0(1))C'y/ne ™",
=1
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which is summable, so it follows from the Borel-Cantelli lemma that the upper bound
in (7.19) holds Py -almost surely. A similar approach as in (6.10) then yields the P-almost
sure convergence.

Similarly, for the lower bound in (7.19), we have for ¢ < 1/log6,, by Lemma 7.1,
2 P (20 (3) > cln + 1) log 2)
14+ 37 P (220 (i) > c(n+ 1) log 2)
1
L+ 37 P (220 (i) > c(n+ 1) log2)’

Similar to (7.9), we again bound the sum from below by

Py (Zan/((n+1)log2) <c) <1-—

(7.20)

277,
> Py (Zan(i) > c(n+1)log2) > > Py (Wan(i) > (c+0)(n+1)log2)
=1 25n§i§2(175)n
Wi267§
- Y Pw(Yar(i) > 6(n+1)log2).
QEWSiSQ(l—s)n

First, by the bound in (7.18), we find that
1— Y Pw(Yan(i) > 6(n+1)log2) >0,

25n§ig2(175)n

almost surely for all n large. Then, we bound the sum of tail probabilities of the Wan (i)
from below by Tyn, where we recall the definition of T;, from (7.11). Combining (7.14)
and (7.15), we find that Ton > E [Ton] /2 almost surely for all n large. Together with (7.13)
and (7.20), we thus obtain

Pw (Zan /((n+1)log2) < ¢) < Cexp{—nlog2(1 — (14 0(1))(c+6)(log(6m +n/m) +£))},

for some constant C' > 0, which is summable when 1 and ¢ are sufficiently small, so that
the lower bound holds for all but finitely many n Py/-almost surely by the Borel-Cantelli
lemma. Again, a similar argument as in (6.10) allows us to extend this to P-almost surely,
which concludes the proof. O

7.2. Proof of Theorem 2.9, (Gumbel) case. In this subsection we prove the (Gumbel)
case of Theorem 2.9, which combines the results obtained in Sections 5 and 6.

Proof of Theorem 2.9, (Gumbel) case. We only discuss the case m = 1, as the proof for
m > 1 follows analogously. Most of the proof directly follows by combining Proposi-
tions 5.2, 5.4 and 5.5 with Proposition 6.1, (6.1), (6.2) and (6.3). The one statement that
remains to be proved is that log(l,)/logn converges, either in probability or almost surely,
depending on the class of distributions the vertex-weight distribution is in, to some constant.
Let us start with the (Gumbel)-(RV) sub-case, as in (2.16).

We recall the sequence (€j)ren, in (5.13) and note that € is decreasing and tends to 0 with
k. Now, fix e > 0 and let k be large enough such that £, < €. We are required to show that

o

]l{logln/logngfyfs} < 00, a.s.
n=1

First, we note that

{log]n <7—5} c {logIn Sv—gk}

logn — logn
Zn (1) 2, (1)
g{ max ——————— < max —}
ni—ek<i<n (1 —7)bprlogn = jcpr—2k (1 —)bpy logn
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Let us denote the event on the right-hand side by A,, and, for > 0, define the event
Cn 1= { max | 2,(i) — Ew[Za ()] < 3(1 = 7)bws logn .

1€[n]

We then have that A, C (4, NC,) UCE, so that

o o0 o0

Z ]l{logln/logng'y—a} < Z ]1An < Z ]lAn ]ICn + HCfL~

n=1 n=1 n=1
We now use the concentration argument used to prove (6.2) in Proposition 6.1. Tt already
follows from (6.2) that only finitely many of the 1Loc equal 1, so what remains is to show
that, almost surely, only finitely many of the product of indicators equal 1 as well. On C,,,

Ew[Z,(i Ew[Z,(i
AnﬂC’nQ{ max Mg max _ Ew[Z.()] }
n1=ek<i<n (1= 7)bpylogn = j<nr=5k (1 —7)bny logn

The limsup of the second maximum in the event on the right-hand side is almost surely at

most ¢ < 1, where ¢ is the quantity defined in (5.15). Then, we can directly bound the
first maximum from below by

max EW[ZTL@)} > max EW[ZH(Z)] > < Wi Zz =n? 1/5
nY~k<i<n (1 — V)bn”/ logn nY €k <i<nY (1 — ’}/)bnv 1ogn nY "k <i<nY bn’Y (1 - )logn

and the lower bound converges almost surely to 1 by (5.2) and Lemma 5.3. Hence, if we
take some 0 € (0,1 — ¢x) and set < §/3, then almost surely there exists an N € N such
that for all n > N,

Ew[Z,(7)] Ew [2n(1)]

el LS00 N 5/3 — > 1-46/3.
z<131133<5k (1 - 'Y)bn’v logn <ot / ’ n'Y*Ig@aS}ESTL (1 - ’Y)bn’v logn - /

It follows that that the event

{ U i 10 M

max
ni—ek<i<n (1 = ¥)bprlogn = jopy—2r (1 — )by logn

almost surely does not hold for all n > N. Thus, for any € > 0 and for all n large,

log I,/ log n > y—¢ almost surely. With a similar approach, we can prove that log I,/ logn <

v + €, so that the almost sure convergence to -y is established.

For the (Gumbel)-(SV) and (Gumbel)-(RaV) sub-cases, we intend to prove the conver-
gence of logI,/logn to 0 and 1 in probability, respectively. We provide a proof for the
former sub-case, and note that the proof for the latter sub-case follows in a similar way.

Let € > 0. Then,

Z,(4) Z,(4)
> = >nf) = . .
P(log I,/ logn > €) = P(I,, > n®) P(n?%?)g{n b logn > A by log (7.21)

Again, we define the event, for n € (¢/3) small,
Cyp = {max|Zn( ) —Ew[Z,.(0)]] < nby 10gn/2}

1€[n]

which holds with high probability due to (6.1). We can then further bound the right-hand
side in (7.21) from above by

IP’({ max Znli) > max Znli) }ﬂC’)—l—P(C’Z)

ne<i<n by logn =~ 1<i<nc b, logn

Ew [Zn(9)] Ew[Zn(9)] ¢
< A e A —Wisnil ,
<P (ngg}i{n b, logn = 122%8 b, logn n)+P(C)

(7.22)

In a similar way as in the proof of Proposition 5.2, as well as in the proof above for
the (Gumbel)-(RV) sub-case, we can bound the maximum of the conditional mean in-
degrees on the left-hand side from above and the maximum on the right-hand side from
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below by random quantities that converge in probability to fixed constants. Namely, for
e>0and S € (0,6/3),

By [Zn(i Wiy rol1/8;
max MS max Miﬂ_&
ne<i<n byplogn ne<i<n by logn
-1
Ew|Z,(i Wi 51/8;
max EWEEO] o Wi VS e g

1<i<n® b, logn ~ ienf] b, logn

so that, with high probability, the first quantity is at most 1 —5¢/6 and the second quantity
is at least 1— (8+n) —e/6 > 1 —5¢/6 by the choice of 8 and 5. It thus follows that the first
probability on the right-hand side of (7.22) tends to zero with n, and so does the second
probability (C,, holds with high probability), so that the claim follows. O

7.3. Proof of Theorem 2.9, (Fréchet) case. In this subsection we prove the (Fréchet)
case of Theorem 2.9, which combines the results obtained in Sections 5 and 6.

Proof of Theorem 2.9, (Fréchet) case. The proof of the convergence of max;c(,) 2, (7)/un
and max;ep,) Z,(i)/n as in (2.18) and (2.19), respectively, follows directly from Proposi-
tion 5.6 combined with (6.4) and (6.5) in Proposition 6.1. Then, the distributional con-
vergence of I,/n to I, and I as in (2.18) and (2.19), respectively, follows from the same
argument as in the proof of [19, Theorem 2.7]. In particular, we can conclude from that
proof that, when o > 2,

b
P <) = S50, where glab)i= [ log(1/0)* e

Finally, we note that when using the variable transformation w = log(1/z),

log(1/a)
g(a,b) = / wle™ dw = F(oz)IP(e_Wa € (a,b)),
1

og(1/b)
where W, is a I'(a, 1) random variable. Thus,
0,t
]P,(Ia St) _ g( ) ) :]P)(e—Wa St)p

~ 9(0,1)
and mmax per flog(1/t) follows a Fréchet distribution with shape parameter o — 1 and
scale parameter mg(0,1)"/(@=1 = mI'(a)'/(@=D which concludes the proof. O

7.4. Second order behaviour of the maximum degree in the (Gumbel)- (RV)
and (Gumbel)-(RaV) sub-cases. In this subsection, we prove Theorems 2.12 and 2.14:

Proof of Theorem 2.12. We only discuss the case m = 1, as the proof for m > 1 follows
analogously. Let us first deal with the results for the (Gumbel)-(RV) sub-case. The distri-
butional convergence of the rescaled maximum degree to the correct limit, as in (2.21), and
the convergence result in (2.23), directly follow by combining Proposition 5.4 with Proposi-
tion 6.1, (6.6) and (6.7). The one thing that remains to be proved is: I, (v, s,t,£)/(¢(n)n?)
converges in distribution, jointly with the maximum degree of vertices i € Cy (v, s,t, ), as
in (2.21).

The distributional convergence of I,(v, s,t,¢)/(¢(n)n”) follows from the same argument as
in the proof of [19, Theorem 2.7], where now

g(a,b) :=log(b/a). (7.23)

The joint convergence of I,, and max;ecc, Z,(i) when properly rescaled follows from [19,
Theorem 2.7] as well.

In a similar way as in the proof of [19, Theorem 2.7], with g as in (7.23), for = € (s,?),

g(S,.’L’) N log(x/g) _ eU .
g(s,t)  log(t/s) =P(e” € (s,2)) ,

P(I, € (s,z)) =
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where U ~ Unif(log s,logt). Finally, for any z € R,

]P’( (v{?uz;gnw —logv < x) = exp { — /st /I:Oge;_w dwdv} = exp { _ o (z—log log(t/s))}’

vE(s,t)

which proves that the distributional limits as described in (2.21) and (2.22) have the desired
distributions. g
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3.2 Conclusion

We studied the weighted recursive graph in this chapter, in particular its degree dis-
tribution and the maximum degree. For the degree distribution, we have proved in
Theorem 2.5 that a limiting degree distribution exists when the vertex-weight distri-
bution has a finite mean, and in the case of an infinite mean power-law vertex-weight
distribution we show a typical vertex is with high probability a leaf. The latter result
is very comparable to the result in the extreme disorder regime provided in the pre-
vious chapter for preferential attachment models with fitness. Moreover, we provide
an asymptotic expression for the limiting degree distribution in Theorem 2.7 for many
classes of vertex-weight distributions, which are closely linked to maximum domains of
attractions. This will prove useful in the upcoming chapter as well.

For the maximum degree, we establish first-order behaviour for a wide range of vertex-
weight distributions in Theorem 2.8 and also establish the asymptotic size of the vertex
label which attains the maximum degree in most cases. As discussed at the start
of this chapter, the omission of the preferential mechanism in the weighted recursive
graph allows for much richer behaviour compared to the preferential attachment models
studied in the previous chapter, as the more subtle effects of the vertex-weights are
able to appear. The main point of interest in Theorem 2.8 is the difference in the
behaviour of the maximum degree when the vertex-weights are almost surely bounded
or almost surely unbounded. In the latter case, the vertex label (its age) and the size of
vertex-weights determine the growth of degrees and which vertices have large degrees.
In the former case, the size of the vertex-weight is less significant, at least to first
order, and we observe behaviour that is much closer to what can be observed for the
random recursive tree and directed acyclic graph, see [44]. This behaviour is induced
by competition between vertices to acquire edges and vertices getting sufficiently lucky
by obtaining high degrees.

An interesting observation in Theorem 2.8 is the behaviour of the maximum degree in
the case the vertex-weights follow a power-law distribution with an infinite mean, as in
Equation (2.20). Here, we see that the joint limiting distribution of the rescaled maxi-
mum degree and its rescaled vertex label are the same as in the case of the preferential
attachment models discussed in the previous chapter (Theorem 2.7, Equation (2.12)).
Intuitively, this is due to the fact that the effect of the fitness is able to overpower the
preferential attachment mechanism completely, in the sense that the influence of the
in-degree of vertices on evolution of the maximum degree is negligible compared to the
effect of the fitness, and can be observed in the degree distribution as well, as discussed
above. This can be interpreted as the opposite of what happens in the weak disorder
regime for these preferential attachment models, where the influence of the fitness is
almost negligible.

Finally, Theorems 2.11 and 2.13 provide insight in the second-order behaviour of the
maximum degree for particular vertex-weight distributions in the Gumbel maximum
domain of attraction. A somewhat surprising but interesting result here is that the
different rescaling and vertex ranges used lead to random and deterministic limits
Theorem 2.11 and 2.13, respectively.
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Chapter 4

Fine asymptotics for the
maximum degree in weighted
recursive trees with bounded
random weights

In this chapter we develop new methods to obtain more refined asymptotics for the
maximum degree in weighted recursive trees. This extends the result presented in
Theorem 2.8, the Bounded case, in Chapter 3 and also extends known results for
random recursive trees. The following draft is joint work with Laura Eslava and Marcel
Ortgiese.

4.1 Outline of the article

Properties of the weighted recursive graph model are studied in the previous chapter
for a wide range of vertex-weight distributions. In this chapter we extend these results
for the weighted recursive tree model by investigating the finer asymptotics of the
maximum degree when the vertex-weights are almost surely bounded. The weighted
recursive tree model is a specific case of the weighted recursive graph model studied in
the previous chapter, where every vertex connects to exactly one predecessor, yielding a
tree. Here, we develop new methods to analyse the degree distribution of the weighted
recursive tree model that allow us to obtain more detailed results when the vertex-
weights are almost surely bounded.

As is proved in the previous chapter, the maximum degree in the weighted recursive
tree is asymptotically logg n, where 6 := 1 + E [W] with E [IW] the mean of the vertex-
weight distribution, and this result can be obtained by assuming the vertex-weights
are almost surely bounded only. In this chapter we discuss the finer asymptotics of
the maximum degree for which the underlying vertex-weight distribution plays a more
important role.

The methods used in the previous chapter to prove the first-order asymptotics of the
maximum degree make use of the conditional negative correlation between degrees.
These methods are not sufficient to obtain more detailed results, however. Instead,
asymptotic independence of the degrees of vertices selected uniformly at random is
proved in this chapter, which follows from a more precise understanding of the conver-
gence of the degree distribution. Moreover, we prove that the fraction of vertices with
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degree k in the weighted recursive tree of size n is asymptotically equal to the limit py
(which was identified in the previous chapter) for fixed k as well as for k that diverge
with n and provide an error rate for the asymptotic expression uniformly in k = k(n),
under certain conditions on how quickly k(n) diverges.

Similarly to the previous chapter, we are then able to identify several classes of vertex-
weight distributions for which different behaviour of the finer asymptotics of the max-
imum degree can be proved. This is carried out by combining the asymptotic inde-
pendence with precise asymptotic expression of the limiting degree distribution, which
are outlined and proved in the previous chapter, and with techniques developed for
random recursive trees in [3].

The main results of the paper are formulated in Section 2. Section 4 presents two
examples for which more detailed results are obtained. The main technical results are
developed in Section 5, which are then used in Sections 6 and 7 to prove the main
results and the results presented in Section 4.
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FINE ASYMPTOTICS FOR THE MAXIMUM DEGREE IN WEIGHTED
RECURSIVE TREES WITH BOUNDED RANDOM WEIGHTS

LAURA ESLAVA', BAS LODEWIJKS*, AND MARCEL ORTGIESE*

ABSTRACT. A weighted recursive tree is an evolving tree in which vertices are assigned
random vertex-weights and new vertices connect to a predecessor with a probability pro-
portional to its weight. Here, we study the maximum degree and near-maximum degrees
in weighted recursive trees when the vertex-weights are almost surely bounded. We are
able to specify higher-order corrections to the first order growth of the maximum degree
established in prior work. The accuracy of the results depends on the behaviour of the
weight distribution near the largest possible value and in some cases we manage to find
the corrections up to random order. Additionally, we describe the tail distribution of
the maximum degree and establish asymptotic normality of the number of vertices with
near-maximum degree. Our analysis extends the results proved for random recursive trees
(where the weights are constant) to the case of random weights. The main technical result
shows that the degrees of several uniformly chosen vertices are asymptotically independent
with explicit error corrections.

1. INTRODUCTION

The Weighted Recursive Tree model (WRT), first introduced by Borovkov and Vatutin [4],
is a recursive tree process (T,,,n € N) and a generalisation of the random recursive tree
model. Here we consider a variation, first studied by Hiesmayr and Islak [10], where the
first vertex does not necessarily have weight one. Let (W;);en be a sequence of positive
vertex-weights. Initialise the process with the tree 77, which consists of the vertex 1 (which
denotes the root), and assign vertex-weight Wi to it. Recursively, at every step n > 2, we
obtain T, by adding to T},_; the vertex n, assigning vertex-weight W, to it and connecting n
to a vertex i € [n — 1], which, conditionally on the vertex-weights W1, ..., W, _1, is selected
with a probability proportional to W;. In this paper, we consider edges to be directed
towards the vertex with the smaller label. We note that allowing every vertex to connect
to m € N many predecessors, each one selected independently, yields the more general
Weighted Recursive Graph model (WRG) introduced in [13]. The focus of this paper is the
WRT model in the case which the vertex-weights are bounded random variables.

Lodewijks and Ortgiese [13] established that, in the case of positive, bounded random
vertex-weights, the maximum degree A, of the WRG model grows logarithmically and
that An/logn £ 1/log 0,,, where 6,, := 1 +E[W] /m with E [W] the mean of the vertex-
weight distribution and m € N the out-degree of each vertex. Note that setting m =1
yields the result for the WRT model. In this paper, we improve on this result by describing
higher-order asymptotic behaviour of the maximum degree when the vertex-weights are
almost surely bounded. In this case we are able to distinguish several classes of vertex-
weight distributions for which different higher-order behaviour can be observed.

Beyond the initial work of Borovkov and Vatutin and also Hiesmayr and Islak studying the
height, depth and size of branches of the WRT model, other properties such as the degree
distribution, large and maximum degrees, and weighted profile and height of the tree have
been studied. Mailler and Uribe Bravo [15], as well as Sénizergues [17] and Sénizergues
and Pain [16] study the weighted profile and height of the WRT model. Mailler and Uribe

Date: August 27, 2021.
Key words and phrases. Weighted recursive graph, Random recursive graph, Uniform DAG, Maximum
degree, Degree distribution, Random environment.
1
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Bravo consider random vertex-weights with particular distributions, whereas Sénizergues
and Pain allow for a more general model with both sequences of deterministic as well as
random weights.

Iyer [11] and the more general work by Fountoulakis and Iyer [7] study the degree distri-
bution of a large class of evolving weighted random trees, and Lodewijks and Ortgiese [13]
study the degree distribution of the WRG model. In both cases, the WRT model is a
particular example of the models studied and all results prove the existence of an almost
sure limiting degree distribution for the empirical degree distribution.

Finally, Lodewijks and Ortgiese [13] also study the maximum degree and the labels of the
maximum degree vertices of the WRG model for a large range of vertex-weight distributions.
In particular, a distinction between distributions with unbounded support and bounded
support is observed. In the former case the behaviour and size of the label of the maximum
degree is mainly controlled by a balance of vertices being old (i.e. having a small label) and
having a large vertex-weight. In the latter case, due to the fact that the vertex-weights are
bounded, the behaviour is instead controlled by a balance of vertices being old and having
a degree which significantly exceeds their mean degree.

A particular case of the WRT model is the Random Recursive Tree (RRT) model, which
is obtained when each vertex-weight equals one almost surely. As a result, techniques used
to study the maximum degree in the RRT model can be adapted to analyse the maximum
degree in the WRT model. Lodewijks and Ortgiese [13] demonstrate this by adapting the
approach of Devroye and Lu [5] for proving the almost sure convergence of the rescaled
maximum degree in the Directed Acyclic Graphs model (DAG) (the multigraph case of
the RRT model) and using it for the analysis of the maximum degree in the WRG model,
as discussed above. Hence, we survey the development of the properties of the maximum
degree of the RRT model.

Szymansky was the first to study the maximum degree of the RRT model and proved
its convergence of the mean; E[A,/logn] — 1/log2. Later, Devroye and Lu [5] extend
this to almost sure convergence and extended this to the DAG model as well. Goh and
Schmutz [9] showed that A, —|logy n| converges in distribution along suitable subsequences
and identified possible distributions for the limit. Adarrio-Berry and Eslava [1] provide a
precise characterisation of the subsequential limiting distribution of rescaled large degrees in
terms of a Poisson point process as well as a central limit theorem result for near-maximum
degrees (of order logy n — i, where i, — 00,i, = o(logn)). Eslava [6] extends this to the
joint convergence of the degree and depth of high degree vertices.

In this paper we adapt part of the techniques developed by Adarrio-Berry and Eslava
in [1]. They consist of two main components: First, they establish an equivalence between
the RRT model and the Kingman n-coalescent and use this to provide a detailed asymptotic
description of the tail distribution of the degrees of k vertices selected uniformly at random,
for any £ € N. The Kingman n-coalescent is a process which starts with n trees, each
consisting of only a single root. Then, at every step 1 through n — 1, a pair of roots is
selected uniformly at random and independently of this selection, each possibility with
probability 1/2, one of the two roots is connected to the other with a directed edge. This
reduces the number of trees by one and, after n—1 steps, yields a directed tree. It turns out
that this directed tree is equal in law to the random recursive tree. In the n-coalescent all n
roots in the initialisation are equal in law and the degrees of the vertices are exchangeable.
This allows Adarrio-Berry and Eslava to obtain the degree tail distribution with a precise
error rate. Second, this precise tail distribution is used to obtain joint factorial moments
of the quantities

XM = |{j €[] : Z4(j) = [logyn] +i}|, i€Z,

XD = |G € In] : 2a(5) > Llogan] + i}, i€ Z,
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where Z,(j) denotes the in-degree of vertex j in the tree of size n. The joint factorial

moments of these X i(n), X i(") are used to identify the limiting distribution of high degrees in
the tree. The sub-sequential convergence, as mentioned above, is due to the floor function
applied to logy n and the integer-valued in-degrees Z,(j).

For the WRT model, however, it provides no advantage to construct a ‘weighted” Kingman
n-coalescent in order to obtain precise asymptotic expression for the tail distribution of
vertex degrees. As pairs of roots in the Kingman n-coalescent are selected uniformly at
random and hence the roots are equal in law, it is not necessary to keep track of which
roots are selected at what step. In a weighted version of the Kingman n-coalescent, pairs of
roots would have to be selected with probabilities proportional to their weights, so that it is
necessary to record which roots are selected at which step. As a result, a weighted Kingman
n-coalescent is not (more) useful in analysing the tail distribution of vertex degrees.

Instead, we improve results on the convergence of the empirical degree distribution of the
WRT model obtained by Iyer [11] and Lodewijks and Ortgiese [13]. We obtain a convergence
rate to the limiting degree distribution, the asymptotic empirical degree distribution for
degrees k = k(n) which diverge with n, as well as asymptotic independence of degrees of
vertices selected uniformly at random. We combine this with the joint factorial moments of
quantities similar to (1.1) and use the techniques developed by Adarrio-Berry and Eslava [1]
to derive fine asymptotics of the maximum degree in the WRT model.

Notation. Throughout the paper we use the following notation: we let N := {1,2,...} be
the natural numbers, set Ny := {0,1,...} to include zero and let [t] := {i € N : ¢ < ¢} for
any t > 1. For z € R, we let [z] :=inf{n € Z :n >z} and |z] :=sup{n € Z : n < z},
and for z e R,k € N, let (2)p == z(z —1)(z—2)---(z— (k—1)) and (2)*) = z(z + 1)(x +
2)---(z + (k—1)). Moreover, for sequences (an,by)nen such that b, is positive for all n
we say that a, = o(bn), an ~ by, an, = O(by,) if limy,_yo0 an /by, = 0,limy, 00 @ /by, = 1 and if
there exists a constant C' > 0 such that |a,| < Cb,, for all n € N, respectively. For random
variables X, (X, )nen we denote X, 4, X, X, Py X and X, &% X for convergence in
distribution, probability and almost sure convergence of X, to X, respectively. Also, we

write X, = op(1) if X, o Furthermore, we say a sequence of random variables (X, )nen
is tight if for any € > 0 there exists a K. > 0 such that limsup,,_, . P(|X,| > K.) < e.
Finally, we use the conditional probability measure Py (-) := P(- |(W;);en) and conditional
expectation By [-] := E[-|(W;);en], where the (W;);en are the i.i.d. vertex-weights of the
WRT model.

2. DEFINITIONS AND MAIN RESULTS

The weighted recursive tree (WRT) model is a growing random tree model that generalises
the random recursive tree (RRT), in which vertices are assigned (random) weights and new
vertices connect with existing vertices with a probability proportional to the vertex-weights.

The definition of the WRT model follows the one in [10]:

Definition 2.1 (Weighted Recursive Tree). Let (W;);>1 be a sequence of i.i.d. copies of a
positive random variable W such that P(W > 0) = 1 and set

Sy = Zn: W;.
i=1

We construct the weighted recursive tree as follows:

1) Initialise the tree with a single vertex 1, denoted as the root, and assign to the root
a vertex-weight Wj. Denote this tree by 77.

2) For n > 1, introduce a new vertex n + 1 and assign to it the vertex-weight W, ;1.
Conditionally on T,,, connect to some i € [n] with probability W;/S,,. Denote the
resulting tree by Ty41.
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We treat T;, as a directed tree, where edges are directed from new vertices towards old
vertices.

Remark 2.2. (i) Note that the edge connection probabilities are invariant under a rescaling
of the vertex-weights. In particular, we may without loss of generality assume for vertex-
weight distributions with bounded support that z¢ := sup{z € R|P(W <z) <1} = 1.

Lodewijks and Ortgiese studied certain properties of the Weighted Recursive Graph (WRG)
model in [13]. This is a more general version of the WRT model that allows every vertex
to connect to m € N vertices when introduced, yielding a multigraph when m > 1. This
paper aims to recover and extend some of these results in the tree case (m = 1) when the
vertex-weights are almost surely bounded, i.e. 29 < co. As stated in Remark 2.2(7), we can
set xg = 1 without loss of generality. To formulate the results we need to assume that the
distribution of the weights is sufficiently regular, allowing us to control their extreme value
behaviour. In certain cases it is more convenient to formulate the assumptions in terms of
the distribution of the random variable (1 — W)~

Assumption 2.3 (Vertex-weight distribution). The vertex-weights W, (W;);en are i.i.d.
strictly positive random variables, which are:

e Bounded from above almost surely, such that z := sup{z € R|P(W <
e Bounded away from zero almost surely: Fw* € (0,1) such that P(W > w*) = 1.

Furthermore, the vertex-weights satisfy one of the following conditions:

(Atom) The vertex weights follow a distribution that has an atom at one, i.e. there
exists a go € (0,1] such that P(W =1) = qo. (Note that ¢y = 1 recovers the
RRT model)
(Weibull) The vertex-weights follow a distribution that belongs to the Weibull maximum
domain of attraction (MDA). This implies that there exist some « > 1 and
positive function ¢ which is slowly varying at infinity, such that

PW>1-1/2)=P(1-W)'>z)=fa)z=V  z>1-w)"
(Gumbel) The distribution belongs to the Gumbel maximum domain of attraction (MDA)
(and xg = 1). This implies that there exist sequences (ay,, by )nen, such that

maxie[n] Wi - bn i) A

)

79
where A is a Gumbel random variable.

Within this class, we further distinguish the following two sub-classes:
(RV) There exist a,c1,7 > 0, and b € R such that

PW >1-1/z)=P(1-W)"'>2)~ axbe= @/ a5 2 — oo
(RaV) There exist a,c; > 0,b € R, and 7 > 1 such that
PW >1-1/z)=P((1-W)' > 2) ~a(log z)le~(oe@)/e) a5 4 — 0.

Remark 2.4. The assumption that the vertex-weights are bounded away from zero is
required only for a very specific part of the proof of Proposition 5.1. Though we were
unable to omit this assumption, we believe it is a mere technicality that can be overcome
or at the very least replaced by weaker conditions.

Throughout, we will write

Z,(i) := in-degree of vertex i in T,.

Working with the in-degree allows us to (in principle) generalise our methods to graphs
with random out-degree, as mentioned in Remark 2.2. Obviously, if the out-degree is fixed,
we can recover the results for the degree from our results on the Z, (7).
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In [13], the following results are obtained for the WRG model: if we let 6,, := 1+E [W] /m,
and

P =B [emam;fw(em fVL W)k] Pzk = gp’“:E [(emvlnw)k] 2

then almost surely for any k € N fixed,

1L R

Jm Z; Lz, (iy=k} = Pk Jim z; Lz, 6)>ky = P>k (2.2)
1= 1=

whenever W follows a distribution with a finite mean. In particular, the above is satisfied

for all cases in Assumption 2.3. Moreover, if the vertex-weights are bounded almost surely

(without loss of generality xg = 1),

Zn(z) a.s.
max ——— — 1
icln] logg, n
In this paper we improve these results when considering the WRT model with almost surely
bounded weights (so that m =1 and thus 6 :=6; =1+ E [W] € (1, 2]).

First, we are able to extend the result in (2.2) to the case when k = k(n) that diverges
with n in the sense that the difference between both sides converges to zero in mean, under
certain constraints on k(n), and we obtain a convergence rate as well. Combining this result
with techniques developed by Addario-Berry and Eslava in [1] for random recursive trees
we are then able to identify the higher-order asymptotic behaviour of the maximum degree
depending on the cases in Assumption 2.3. Additionally, in certain cases we are able to
derive an asymptotic tail distribution for the maximum degree and obtain an asymptotic
normality result for the number of vertices with ‘near-maximal’ degrees (in certain cases).
These results can be extended to the model with a random out-degree as mentioned in
Remark 2.2 as well.

Define 6§ := 1+ E [W] and

X" = {j € [n] : Z4(j) = lloggn] + 3}

XU = |{j € ) Z(j) = Lloggn] + i},
For certain classes of vertex-weight distributions, we can prove the distributional conver-
gence of these quantities along subsequences, as is the case for the RRT model in [1]. This
result can be formulated in terms of convergence of point processes. Let Z* := Z U {oo}
and endow Z* with the metric d(i, j) = |27 — 27| and d(i,00) = 27,4, j € Z, and let M.
be the space of bounded finite measures on Z*. If we let P be a Poisson point process on
R with intensity measure A(dx) := qof =" log 6 dz, qo € (0,1], and define

Pei= Z 5Lz+aj7 P(n) = Z 6Zn(i)—Uog9 nls En = IOgO n-— Uoge nJ? (24)
z€P i€[n]

(2.3)

then we can provide conditions such that P(™) converges weakly to P¢, for subsequences
(n¢)sen such that e,, — ¢ as £ — co. We abuse notation to write P¢(i) = P*({i}) = {z €
P:lzt+e|l=i}|={zeP:xeli—c,i+1—¢)}.

We now state our main results, which we split into several theorems based on the cases in
Assumption 2.3.

Theorem 2.5 (High degrees in WRT's (Atom) case). Consider the WRT model in Defini-
tion 2.1 with vertez-weights (W;);e[n) that satisfy the (Atom) case in Assumption 2.3 for
some qo € (0,1]. Fize € [0,1]. Let (ng)een be a positive integer sequence such that e,, — €

as { — co. Then P™) converges weakly in MZ* to P¢ as £ — oco. Equivalently, for any
1 < i €7, jointly as £ — oo,

(0, X5 X XU 5 (PR, PR+ 1), PR — 1), PR(l 00)).
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We note that this result recovers and extends [1, Theorem 1.2], in which an equivalent result
is presented which only holds for the random recursive tree, i.e. the particular case of the
weighted recursive tree in which ¢p := P(W = 1) = 1. In Theorem 2.5 we allow ¢o € (0, 1)
as well, under the additional assumption that P(W > w*) = 1 for some w* € (0, 1).

When the vertex-weight distribution belongs to the Weibull MDA, we can prove convergence
in probability under a deterministic second-order scaling, but are unable to obtain what we
conjecture to be a random third-order term similar to the result in Theorem 2.5:

Theorem 2.6 (High degrees in WRTs, (Weibull) case). Consider the WRT model in Def-
inition 2.1 with verter-weights (W;);cpn) that satisfy the (Weibull) case in Assumption 2.3
for some o > 1. Then,

Z,(i) —loggn P, a—1).
icln] logylogyn
Finally, when the vertex-weight distribution belongs to the Gumbel MDA, we have similar
results compared to the Weibull MDA case in the above theorem. Here we are also able
to obtain a deterministic second-order scaling and we provide bounds for the third- and

fourth-order behaviour of the maximum degree in a particular sub-case as well:

Theorem 2.7 (High degrees in WRTSs, (Gumbel) case). Consider the WRT model in Def-
inition 2.1 with verter-weights (W;)ic[y that satisfy the (Gumbel) case in Assumption 2.3.
In the (RV) sub-case, recall v :=1/(1+ 7). Then,

Z,(i) —loggn P T (1 —ot

max -
icln]  (loggn)!= (1—7)logd

In the (RaV) sub-case,
Z,(i) —loggn + C1(logy loggn)™ — Cs(logy logy n) ™~ logy logy loggn  p

— (3, (2.6
el (logg loggn)™! » (29)

1—y
) = =Corar: (2.5)

C1

where
Oy := (log0)" ey 7, Oy = (log0)" tr(1 — 1)¢] ",

3 o (2.7)

C3 := (logy(log 8)(T — 1) log 8 — log(ec] (1 — 6 1/7))(log )" 21e; 7.
We see that only in the (Atom) case we are able to obtain the higher-order asymptotics up
to random order. This is due to the fact that, in this particular case, the vertices with high
degree all have vertex-weight one. In the other classes covered in Theorems 2.6 and 2.7
vertices with high degrees have a vertex-weight close to one, which causes their degrees
to grow slightly slower. This results in the higher-order asymptotics as observed in these
theorems.

We are able to obtain more precise results related to the maximum and near-maximum
degree vertices in the (Atom) case as well, which again recover and extend the results
in [1].

Theorem 2.8 (Asymptotic tail distribution for maximum degree in (Atom) case).
Consider the WRT model in Definition 2.1 with vertex-weights (Wi)ie[n] that satisfy the
(Atom) case in Assumption 2.3 for some qy € (0,1]. Then, for anyi = i(n) with i+logyn <
(0/(0 —1))logn and liminf, . i > —o0,

P (1 2,(7) > Loggn] +1) = (1~ exp{-au0™**"}) (L + o(1).

Finally, we establish an asymptotic normality result for the number of vertices which have
‘near-maximum’ degrees. For a precise definition of ‘near-maximum’, we define sequences
(SksTk)ken as

sp :=1inf {z € (0,1) : P(W € (z,1)) < exp{—(1 — o~ (1 - z)k}},

ry, == exp{—(1 — 071)(1 — sg)k}. (2.8)
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As aresult, rj can be used as the error term in the asymptotic expression of p>, (asin (2.1))
when the weight distribution satisfies the (Atom) case (see Theorem 5.3) and is essential in
quantifying how much smaller ‘near-maximum’ degrees are relative to the maximum degree
of the graph in this case. We note that ry is decreasing and converges to zero with k (see
Lemma 8.3), and that in the definition of s, r; we can allow the index to be continuous
rather than just an integer (the proof of Lemma 8.3 can be adapted to still hold in this
case). We can then formulate the following theorem:

Theorem 2.9 (Asymptotic normality of near-maximum degree vertices, (Atom) case).
Consider the WRT model in Definition 2.1 with vertex-weights (Wi)ie[n] that satisfy the
(Atom) case in Assumption 2.3 for some qo € (0,1]. Then, for i =i(n) — —oo such that
i = o(logn A|logrieg,nl),

Xz‘(n) _ CIO(l _ 9—1)9—i+5n
Vao(1 = 0-1)g=+en

Remark 2.10. The constraint i = o(logn Alogriyg, ») can be simplified by providing more
information on the tail of the weight distribution. Only when W has an atom at one and
support bounded away from one do we have that o(logn A logriog,n) = o(logn). That is,
when there exists an s € (0, 1) such that P(W € (s,1)) = 0. In that case, we can set s, = s
and 7, = exp{—(1 — 071)(1 — 5)k} for all k large, so that

~4, N(0,1).

logrloggn = _<1 - 0_1)(1 - S) logy n,

so that indeed o(logn A logrieg,n) = o(logn). In all other cases it follows that s; 1 1, so
that logriog,» = o(logn) and the constraint simplifies to i = o(log10g, n)-

Outline of the paper

In Section 3 we provide a short overview and intuitive idea of the proofs of Theorems 2.5, 2.6,
2.7, 2.8 and 2.9. In Section 4 we discuss two examples of vertex-weight distributions which
satisfy the (Weibull) and (Gumbel) cases, respectively, for which more precise results can
be obtained. We then provide the key concepts and results that are used in the proofs of
the main theorems discussed in Section 2 in Section 5 and use these results to prove the
main theorems in Section 6. Finally, in Section 7 we provide the necessary techniques and
results, comparable to what is presented in Section 5, to prove the statements regarding
the examples of Section 4.

3. INTUITIVE IDEA OF (THE PROOF OF‘) THE MAIN THEOREMS

We provide a short intuitive idea as to why the results stated in Section 2 hold.

The main elements in obtaining a more precise understanding of the behaviour of the
maximum degree of the WRT are the following:

(i) A precise expression of the tail distribution of the in-degree of uniformly at random
selected vertices (vg)sefy), for any k € N. That is,

k
P(Z(ve) > my, £ € [K]) = [ pom, (1 + o(n™?)),
(=1
for some B > 0 and where the my, € N are such that my; < clogn for some ¢ €
(0,0/(0—1)). This extends (2.2) in the sense of convergence in mean to k € N many
uniformly at random selected vertices rather than just one, and allows the my, to
grow with n rather than being fixed. Moreover, the error term 1 + o(n™?) extends
previously known results as well, for which no convergence rate was known.
(i4) The asymptotic behaviour of p>y, as defined in (2.1), as k¥ — oo for each case in
Assumption 2.3.
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(1), which is proved in Proposition 5.1, allows us to obtain bounds on the probability of the
event {max;c(,] Zn(j) > kn} for any sequence k, — oo as n — oo. These probabilities can
be expressed in terms of np>, (using union bounds and the Chung-Erdés inequality), as
is shown in Lemma 5.8. By (ii) we can then precisely quantify k, such that these bounds
either tend to zero or one, which implies whether {max;¢[,] Zn(i) > &y} does or does not
hold with high probability. This is the main approach for Theorems 2.6 and 2.7.

To obtain the random limits described in terms of the Poisson process P¢, as in Theorem 2.5,
we use a similar approach as in [1]. Both (i) and (i7) are still essential, but are now used
to obtain factorial moments of the quantities XZ»(n) and Xg;), defined in (2.3), as shown in

Proposition 5.6. More specifically, for any ¢ < ¢ € Z and ay,...,ay € Ny, and recalling
that (x)g :=x(z—-1)...(x — (k= 1)),

E CXSDaﬁif(ﬁim)w]=:(%ei”&ﬁa”if(mxl—eUekﬁ%)%(1+ou».(31)
v k=i ¢

=1

We stress that the specific form of the right-hand side is due to the underlying assumption
in Theorem 2.5 that the vertex-weight distribution has an atom at one, as in the (Atom)
case of Assumption 2.3. The error term can be specified in more detail, but we omit this as
it serves no further purpose here. The result essentially follows directly from these estimates
by observing that the right-hand side of (3.1) can be understood as the factorial moment
of the Poisson random variables P¢([i —e,i+1—¢)),..., P([¢' —&,00)), when &, converges
to some ¢.

The equality in (3.1) follows from the fact that XZ-(n) and Xg? can be expressed as sums of
indicator random variables of disjoint events, so that their factorial means can be understood
via the probabilities in (7). Then, again using the asymptotic behaviour of p>j (as in (i7)),
allows us to obtain the right-hand side of (3.1).

Finally, Theorems 2.8 and 2.9 are also a result of (3.1). This is due to the fact that the
events {max;cp, Zn(j) > [loggn| +i} can be understood via the events {X(;i) > 0}. Again
using ideas similar to ones developed in [1] then allow us to obtain the results.

4. EXAMPLES

In this section we discuss some particular choices of distributions for the vertex-weights for
which more precise statements can be made compared to those stated in Section 2. The
reason we can improve on these more general results is due to a better understanding of
the asymptotic behaviour of py and p>j (see (2.1)) as k — oco. As discussed in Section 3, to
understand the asymptotic behaviour of the (near-)maximum degree(s) up to random order
a very precise asymptotic expression for p>j is required. Though not possible in general
in the (Weibull) and (Gumbel) cases of Assumption 2.3, certain choices of vertex-weight
distributions do allow for a more explicit formulation of p>, yielding improved asymptotics.
The proofs of the results presented here are deferred to Section 7.

Example 4.1 (‘Beta’ distribution bounded away from zero). We consider a random variable
W with a tail distribution

_ 'T(a+8) .
POV 20) = Zue | st

for some «,8 > 0,w* € (0,1) and where Z,~ is a normalising term to ensure that
P(W > w*) = 1. W can be interpreted as a beta random variable, conditionally on
{W > w*}. We set, for 0 :=1+E[W] € (1,2),

X" = [{j € [n] : Za(j) = [logyn — Bloggloggn| + i},
XU = {j € [n] : Z4(j) = llogyn — Blogyloggn] + i},
en = (loggn — Blogyloggn) — [logyn — Blogyloggn|.

(1—s)"tds, x € [w*, 1), (4.1)
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Then, we can formulate the following results.

Theorem 4.2. Consider the WRT model in Definition 2.1 with verter-weights (W;);cn)
whose distribution satisfies (4.1) for some o, B > 0,w* € (0,1) and fire € (0,1). Let (ng)sen
be an increasing integer sequence satisfying en, — € as £ — oo and let P be a Poisson point
process on R with intensity measure N(x) = Zy(['(a 4+ B)/T(a))(1 — 6107 log § duv.
Define

Pe = Z 5\_:r+6ja P(n) = Z 5Zn(i)—|_log9 n—Llogg logyn |-

zeP i€[n]

Then in Mzﬁ* (the space of bounded finite measures on Z* = 7 U {oo0}), P converges
weakly to P¢ as £ — co. Equivalently, for any i < i’ € Z, jointly as £ — o,

(X", x0 X X Ty L (PG, PR+ 1), PR — 1), PE([T, o0)).

We remark that the second-order term [loggloggn is established in Theorem 2.6 as well
and that the above theorem recovers this result and extends it to the random third-order
term, which is similar to the result in Theorem 2.5.

Theorem 4.3. Consider the WRT model in Definition 2.1 with vertex-weights (Wi)ie[n]
whose distribution satisfies (4.1) for some o, 8 > 0,w* € (0,1). Then, for any i = i(n) with
i~ dloggn for somed €[0,1/(0—1)) (0 =0 denotes i = o(logn)) and liminf, i > —o0,
IP’( max Zn(j) = |loggn — Blogglogyn| + Z)
JEIN

Pla+p) A-0H"" .,
:(1—exp{—ZW ) (9_1)(1+5)ﬁ9 L })(H—o(l)).

Theorem 4.4. Consider the WRT model in Definition 2.1 with vertez-weights (W;)ig[n]
whose distribution satisfies (4.1) for some o, B > 0,w* € (0,1), and set cq g9 = Zw(T'(+
B)/T(a))(1 — =)=, Then, for i =i(n) — —oco such that i = o(loglogn),

n) —iten
X" — capot 1t -4 N (0, 1).

V/ Ca,p,007 " En

The three theorems are the analogue of Theorems 2.5, 2.8 and 2.9, respectively, where we
now consider vertex-weights distributed according to a distribution as in (4.1) rather than
a distribution with an atom at one.

Example 4.5 (Fraction of ‘gamma’ random variables). We consider a random variable W
with a tail distribution

P(W > z) = Zy (1 — ) be™@/@=2D) 5 ¢ [w*,1), (4.2)

for some b € R,c; > 0,w* € (0,1) and where Z,~ is a normalising term to ensure that
P(W > w*) = 1. (1 — W)~! belongs to the Gumbel maximum domain of attraction, as

P(1-W)!'>2)=P(W>1-1/2) = Zyrel O gbem/er, x> (1—w")™1,

so that W belongs to the Gumbel MDA as well by [13, Lemma 2.6], and satisfies the
(Gumbel)-(RV) sub-case with a = Z,-e/1, b € R,¢; > 0,7 = 1. As a result X := (1 —
W)~lis a ‘gamma’ random variable in the sense that its tail distribution is asymptotically
equal to that of a gamma random variable, up to constants. W can then be written as
W = (X —1)/X, a fraction of these ‘gamma’ random variables.

Recall Cy ¢, from (2.5). We set, for 6 := 1+ E[W] € (1,2),

C = ecfl(lfe’l)/2ﬁ6;1/4+b/2(1 _gTLy1/Ab/2, (4.3)
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and
XZ-(n) = [{j €n]: Zn(j) = |loggn — Cp1.c,\/loggn + (b/2 + 1/4)logylogyn| + i},
Xg;) = |{] €[n]: Zn(j) > |loggn — Cyc,\/Ioggn + (b/2 + 1/4)loggloggn| + ZH,
en = (loggn — Cp1.c,v/10ggn + (b/2 +1/4) logg logy n)
— | loggn — Cp 1, \/loggn + (b/2 + 1/4) logg logyn|.
Then, we can formulate the following results.

Theorem 4.6. Consider the WRT model in Definition 2.1 with vertez-weights (Wi)ic[n)
whose distribution satisfies (4.2) for some b € R, ¢y > 0,w* € (0,1) and recall Cy ., and
C from (2.6) and (4.3), respectively. Then,

Z,(i) —loggn + Cp 1, /loggn P, b1

- 4.4
?el%z)]( logy logy n 2 + 4 (44)

Furthermore, fix ¢ € (0,1) and let (ng)een be an increasing integer sequence satisfying
€n, — € as £ — 0o. Let P be a Poisson point process on R with intensity measure

Azx) = Zw*CQC&LCl/Qﬂ: log @ dx. Define

. (n) .
Pe = Z Olate)s P = Z 6Zn(i)—\_log9 n—Co,1,c, /10gg n+(b/2+1/4) logy logg n |
z€P i€[n]

Then in MZE* (the space of bounded finite measures on Z* = 7 U {oo}), P™) converges
weakly to P¢ as { — oo. Equivalently, for any i < i € Z, jointly as £ — oo,

(x"0, x5 x5 X T L (PR, PR+ 1), PR — 1), ([T, o).

We remark that the second-order term in (4.4) is established in Theorem 2.7, (2.5), as well.
The above theorem recovers this former result and extends it to the third-order rescaling
and to the random fourth-order term, which is similar to the result in Theorem 2.5.

Theorem 4.7. Consider the WRT model in Definition 2.1 with vertez-weights (W;);c[n]
whose distribution satisfies (4.2) for some b € R, ¢y > 0,w* € (0,1) and recall Cy ., and
C from (2.6) and (4.3), respectively. Then, for any i = i(n) with i ~ §+/loggn for some
d >0 (6 =0 denotes i = o(y/loggn)) and liminf, . i > —oo,

P(maxZn(j) > |loggn — Cp1,ev/1loggn + (b/2 4+ 1/4) logg logg n| + z)

Jj€(n]
— (1 _ exp{ _ Zw*%gfiﬂﬁwcm,cl (Ca,l,clfé)/Q}) (1+ o(1)).

Theorem 4.8. Consider the WRT model in Definition 2.1 with vertez-weights (W;)ig[n]
whose distribution satisfies (4.2) for some b € R,; > 0,w* € (0,1), recall Cy ., and C
2
from (2.6) and (4.3), respectively, and set cg ., = Zupe C0%01.1/2 Then, fori=i(n) — —oo
such that i = o(loglogn),
Xi(n) o 00761971’%571 d

: — N(0,1).
/66,61 971+5n

The three theorems are the analogue of Theorems 2.5, 2.8 and 2.9, respectively, where we
now consider vertex-weights distributed according to a distribution as in (4.2) rather than
a distribution with an atom at one.

In both examples we see that a better understanding of the asymptotic behaviour of the
tail of the degree distribution, (p>k)ken,, allows us to identify the higher-order asymptotic
behaviour of the (near-)maximum degree(s). It also shows that a higher order random
limit as in the sense of Theorems 4.2 and 4.6 is not expressed just by vertex-weights whose

165



MAXIMUM DEGREE IN WRT WITH BOUNDED RANDOM WEIGHTS 11

distribution has an atom at one, and we conjecture that this result is in fact universal for
all vertex-weights distributions with bounded support.

5. DEGREE TAIL DISTRIBUTIONS AND FACTORIAL MOMENTS

In this section we state and prove the key elements required to prove the main results as
stated in Section 2. We stress that the results presented and proved in this section cover
all the classes introduced in Assumption 2.3 (in fact, they cover any vertex-weight W such
that sup{z > 0: P(W <z) < 1} = 1,P(W > w*) = 1 for some w* € (0,1)) and that the
distinction between the classes of Assumption 2.3 follows in Section 6.

5.1. Statement of results and main ideas. As discussed in Section 3, to understand
the asymptotic behaviour of the maximum degree and near-maximum degrees we require a
more precise understanding of the convergence in mean of the empirical degree distribution.
To that end, we present the following result:

Proposition 5.1 (Distribution of typical vertex degrees). Let W be a positive random
variable such that x¢ := sup{x > 0 : P(W <z) < 1} = 1 and such that there exists a
w* € (0,1) so that P(W >w*) = 1. Consider the WRT model in Definition 2.1 with
vertez-weights (W;)ie[n) which are i.i.d. copies of W, fix k € N and let (vg)ep) be k vertices
selected uniformly at random without replacement from [n]. For a fized ¢ € (0,0/(60 — 1)),
there exist 8 > ' > 0 such that uniformly over non-negative integers my < clogn,t € [k],

E[W] +W(JE[WV]V+ W)me} (L+o(n7)), (1)

k -
P(Z,(v0) = mg, L € [K]) = [[ E
=1

and

k _
P(Zu(ve) = my, L € [K]) =[] E (}W%V) 1 (1+o(n™")). (5.2)
/=1 -

Remark 5.2. (i) In [5, Lemma 1], it is proved that the degrees (Z,(j));jecn) are nega-
tive quadrant dependent when considering the RRT model (the WRT with deterministic
weights, all equal to 1). That is, for any k € N and j1 # ... # jx € [n],m1,...,m €N,

k k
P(ﬂ Z,(Je) > me) < H P(Z,(je) > my) .
=1 j=1

This property only holds for the conditional probability measure Py, when considering the
WRT (or, more generally, the WRG) model, as follows from [13, Lemma 7.1], and can be
obtained ‘asymptotically’ for the probability measure P, as in the proof of [13, Theorem 2.8,
Bounded case|. Proposition 5.1 improves on this by establishing asymptotic independence
under the non-conditional probability measure P of the degrees of typical vertices, which
allows us to extend the results in [13] to more precise asymptotics.

(ii) We note that the result only requires the two main conditions in Assumption 2.3.
Hence, results for other vertex-weight distributions that do not satisfy any of the particular
cases outlined in this assumption can be obtained as well using the methods presented in
this paper.

(#41) The result in Proposition 5.1 improves on known results, especially those in [8, 11]. In
these papers similar techniques are used to prove a weaker result, in which the m, are not
allowed to diverge with n and where no convergence rate is provided.

To use this (tail) distribution of k typical vertices v1,..., vk, a precise expression for the
expected values on the right-hand side in Proposition 5.1 is required. Recall py from (2.1).
The following theorem comes from [13, Theorem 2.7], in which the maximum degree of
weighted recursive graphs is studied for a large class of vertex-weight distribution and in
which asymptotic expressions of p; are presented.
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12 ESLAVA, LODEWIJKS, AND ORTGIESE

Theorem 5.3 ([13], Asymptotic behaviour of pi). Recall that 0 :== 1+E[W]. We consider
the different cases with respect to the vertex-weights as in Assumption 2.3, and can relax
the assumption that W is bounded away from zero, i.e. w* =0 is allowed.

(Atom) Recall that gg = P(W =1) > 0 and recall vy, from (2.8). Then,
pE=qo(1 — 010" (1+O(ry)).
(Weibull) Recall that a > 1 is the power-law exponent. Then, for all k > 1/E[W],
L(k)k~@=DgF < p. < T(k)k~ @ Dok, (5.3)
where L, L are slowly varying at infinity.

(Gumbel) (i) If W satisfies the (RV) sub-case with parameter T > 0, set v := 1/(7+1).
Then,

™ (L= 0k —k
= - . 5.4
= { - () e ) (5.4)
(13) If W satisfies the (RaV) sub-case with parameter T > 1,

Py = exp{ - (loik>7(1 (- 1)101%)2)%1@ + [l(ogkf 1+ 0(1))> }efk. (5.5)

where K¢, g = 7log(ec](1 —071)/7).
Remark 5.4. Equivalent upper and lower bounds can be obtained for p>, as in (2.1), by
adjusting constants only.
We also provide less precise but more general bounds on the degree distribution.

Lemma 5.5. Let W be a positive random variable with xy := sup{z > 0 : P(W <z) <
1} =1. Then, for any & > 0 and k sufficiently large,

(0+6)7F <pp <psp <67

Proof. The upper bound on psj, directly follows from the fact that x +— (z/(0 — 1+ 2))¥ is
increasing in x, so that

poi=E {(Q_KW)'“] <(=iss) -

when zg = 1. For the lower bound, let us take some d € (0,£/(60 — 1+ &)) and define

E[W x K- N
fk(g’x):_E[VIE]—i]—mGE[W]—i—x) :9—1—i1—x(9—1+.1‘) ' (5.6)

Note that py = E [fx(0, W)]. Then, since fx(0, z) is increasing in z on (0, 1] for k sufficiently
large,

E [fe(0,W)] = E [f1(0, W)L w>1-5] = P(W >1-4) %(%)k'

We note that, since 29 = 1, P(W > 1—46) > 0 for any § > 0. Now, by the choice of §,

0481 —0)/(6 —3d) > 1, so we can find some v > 0 sufficiently small so that
9—1((9+§)(1—5

0—0 0—0

as required. [l

) k
E [f4(8,W)] (6 + &)* > P(W > 1 — 6) JEENCERILE=E

Recall the definition of Xi(n), Xg) and €, from (2.3) and (2.4), respectively. Proposition 5.1
combined with Theorem 5.3 then allows us to obtain the following result.
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MAXIMUM DEGREE IN WRT WITH BOUNDED RANDOM WEIGHTS 13

Proposition 5.6 (Factorial moments for vertex-weights satisfying the (Atom) case).
Consider the WRT model as in Definition 2.1 with vertex-weights (Wi)ie[n] that satisfy
the (Atom) case in Assumption 2.3 for some qo € (0,1]. Recall v, from (2.8), recall
that 6 := 1+ E[W] and that (v); := xz(x —1)---(x — (k — 1)) for x € R,k € Ny. For
a fized K € Njc € (0,0/(0 — 1)), there exists a 8 > 0 such that the following holds.
For any i = i(n),i = i'(n) in Z such that 0 < i + loggn < i’ + logyn < clogn and
aj € No,j € {i,...,7} such that Zi»l:iaj =K,

;!

(X(n)> 1:[ (X(n)) ] _ (qoe—i/Jrsn)ai’ H (qo(l _971)94&5")“’“
- P

=1

X (14 O(rpogynj+i V1))

Remark 5.7. Related to Remark 2.10, the error term decays polynomially only if W has
an atom at one and support bounded away from one and logyn+7 > nlogn for some > 0.
That is, when there exists an s € (0,1) such that P(W € (s,1)) = 0. In that case, sx < s
and 7, < exp{—(1 —071)(1 — s)k} for all k large, so that

Tllogyn)+i V n P <exp{—(1—-6"H(1 - s)nlogn}vn? =n" min{n(1-671)(1-s),5}

In all other cases, the error term decays slower than polynomially.

Proof of Proposition 5.6 subject to Proposition 5.1. We closely follow the approach in [1,
Proposition 2.1], where an analogue result in presented and proved for the case ¢o = 1, i.e.
for the random recursive tree. Set K’ := K —a; and for each 7 < k < ¢’ and each u € N such
that Ze ap <u< Ze ; g, let my, = |loggn|+k. We note that m,, <logyn+i < clogn,
so that the results in Proposition 5.1 can be used. Also, let (vy)ye[x) be K vertices selected
uniformly at random without replacement from [n], and define I := [K|\[K']. Then, as the

X g? and X ,g") can be expressed as sums of indicators,

E [(X(;;Z)a;ﬁ (X,gm)%] = () P(Z0(vu) = M, Zn(0w) > M, u € [K'],w € 1)

(5.7)
Z > (D P(Zava) = mu + Liuesy u € [K])

=0 SC[K’]
|S|=¢

where the second step follows from [1, Lemma 5.1] and is based on an inclusion-exclusion
argument. We can now use Proposition 5.1. First, we note that there exists a § > 0 such
that for non-negative integers mq,...,mg < clogn,

K
P(Z(0) 2t Luesy € K) = T12| (o) |+ o). 658)
u=1

Now, by Theorem 5.3 and the definition of 7, in (2.8) and as ry, is decreasing by Lemma 8.3
in the Appendix, when |S| =/,

K
ullE [(E[WHW) } = g0 0 2 (14 O(rpogy g V7)), (5.9)

as the smallest m,, equals |[logyn| + i. We have

Z Z Z (I)(Q—E—Ele Mu ( )qu 0~ Eu 1 Mu Z <I§/> (—1)£9K,_£

(=0 SC[K') =0

i (5.10)

= ()l (1 — o~ HK o= Zizame,
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14 ESLAVA, LODEWIJKS, AND ORTGIESE

We then observe that (n)x = 0%1°87(1 4 O(1/n)). Moreover, we recall that K =
S, K=Y " ay and my, = [loggn) + kif bt ar <u < SN Lapfori <0<,
and recall e, from (2.4). Using (5.10) combined with (5.8) and (5.9) in (5.7), we obtain

=1

: [(X(;?)a., I1(x") ak] = g (1= 07N QR 80 (14 O g, iV 7))
v k=i

= (00~ ") " TT (ao(1 — 6o H+=)™
k=i
X< (14 O(rpogyniti V7)),
as desired. O

The next lemma builds on [13, Lemma 7.1] and [5, Lemma 1] and provides bounds on the
maximum degree that hold with high probability.

Lemma 5.8. Consider the WRT model in Definition 2.1. Fixz ¢ € (0,0/(0 — 1)) and let
(kn)nen be a non-negative, diverging integer sequence such that k, < clogn and let v, be a
vertez selected uniformly at random from [n]. If lim,— o nP(Z,(v1) > ky) = 0, then

lim ]P(max Z,(i) > k:n) = 0.

n—o0 1€[n]

Similarly, when instead limy,_,oo nP(Z,(v1) > ky) = o0,

lim IF’(maX Zn(i) > kn> =1.

n—o0 1€[n]
Remark 5.9. Similar to what is discussed in Remark 5.2(¢), the result in this lemma is
stronger than the results presented in [13, Lemma 7.1] and [5, Lemma 1]. It extends the
latter to the WRT model rather than just the RRT model, and improves the former as the
result holds for the non-conditional probability measure P rather than Py, which is what
is used in [13]. Due to the difficulties of working with the conditional probability measure,
only a first order asymptotic result can be proved there. With the improved understanding
of the degree distribution, as in Proposition 5.1, the above result can be obtained, which
allows for finer asymptotics to be proved.

Proof of Lemma 5.8 subject to Proposition 5.1. The first result immediately follows from a
union bound and the fact that

nP(Z(v1) > k) = > P(Zn(i) > k). (5.11)
=1

For the second result, let A,; = {Z,(i) > kn},i € [n]. Then, by the Chung-Erdds
inequality,

2
§ (ZP4n) )
T i P(Ani NV Ang) + 32500 P(Anyi)
By (5.11) it follows that > | P(A, ;) = nP(Z,(v1) > ky). Furthermore, by Proposition 5.1,

> P(Ani N Ang) = 10 = DP(Any N Anag) = (nP(An)2(1 4 0(1)),
i#)
where vy is another vertex selected uniformly at random, unequal to v;. Note that the
condition that k, < clogn is required for this to hold. Together with the above lower
bound, these two observations yield
(nP(An,v, ))? nlP(Anv, )

U= 2 G 2+ 0(1)) F 0P(Any) — WP(An) (14 0(1) T 1

1P><max Z,(i) > kn> =P(Uj Anyi)

1€[n]
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Hence, when nP(A,, ,,) = nP(Z,(vi) > k,) diverges with n, we obtain the desired result.
(]

What remains is to prove Proposition 5.1. As the proof is rather long and involved, we
discuss the strategy of the proof first and take care of certain parts of the proof in separate
lemmas. The main part of the proof is dedicated to proving (5.1). Once this is estab-
lished, (5.2) follows without much effort. We thus focus on discussing the proof of (5.1).

The left-hand side of (5.1) can be expressed by conditioning on the values of the typical
vertices, and splitting between cases of young and old vertices. That is,

P(Z,(ve) = my, L € [K]) = (nl)k > EPw(Za(je) = my, L € [K])]
1<h#..#jk<n
= (nl)k > EPw(Za(je) = m, £ € [K])] (5.12)

nl=e<j1#£. . Ajp<n

1
+mz

E [Pw (Zn(je) = me, £ € [K])],
JEIn(e)

where for any € € (0,1), In(e) :={j= (1,--- k) : 1 <j1# ... #jp <mn, i €[k] ji <
n'~¢}. Splitting the sum on the first line into the two sums on the second and third line
allows us to deal with them in a different way. In the sum on the second line, in which all
indices are at least n'~¢, we can apply the law of large numbers on sums of vertex-weights
to gain more control over the conditional probability of the event {Z,(js) = my, ¢ € [k]}.
The aim is to show that this first sum has the desired form, as on the right-hand side
of (5.1).

The sum on the third line, in which at least one of the indices takes on values strictly smaller
than n'~¢ can be shown to be negligible compared to the first sum. Especially when my
is large, this is non-trivial. To do this, we consider the tail events {Z,(j¢) > my, ¢ € [k]}
and use the negative quadrant dependence of the degrees (see Remark 5.2 and [13, Lemma
7.1]), so that we can deal with the more tractable probabilities Py (Z,(j¢) > my) for £ € [k],
rather than the probability of all tail degree events. Depending on whether the indices in
I,,(¢) are at most or at least n' =, we then use bounds similar to one developed in the proof
of [13, Lemma 7.1] or use an approach similar to what we use to bound the sum on the
second line of (5.12), respectively.

In the following lemma, we deal with the sum on the second line of (5.12).

Lemma 5.10. Let W be a positive random variable such that

xzo = sup{z > 0 : P(W <=z) < 1} = 1. Consider the WRT model in Definition 2.1
with vertez-weights (W;)ic[n) which are i.i.d. copies of W and fir k € N,c € (0,0/(6 — 1)).
Then, there exist a 8 > 0 and € € (0,1) such that uniformly over non-negative integers
my < clogn, l € [k],

i () |+ o))

()™ EPw(Zn(e) =me. L € k)] =[] E

nl=e<ji#£. . #jr<n =1

=
+

We note that the assumption P(W > w*) = 1 for some w* € (0, 1) is not required for this
result to hold. To prove this lemma, we sum over all possible my vertices that connect to jy
for each ¢ € [k] and use the fact that the ji,...,ji are at least n!~¢ to precisely control the
connection probabilities and to evaluate the sums over all the possible my vertices, ¢ € [k],
as well as the sum over the indices j1, ..., jk-

In the following lemma, we show the sum on the third line of (5.12) is negligible compared
to the sum on the second line.
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16 ESLAVA, LODEWIJKS, AND ORTGIESE

Lemma 5.11. Let W be a positive random variable such that xo := sup{z > 0: P(W < z) <
1} =1 and such that there exists a w* € (0,1) so that P(W > w*) = 1. Consider the WRT
model in Definition 2.1 with vertez-weights (W;);cn) which are i.i.d. copies of W and fix
keN,ce (0,0/(6 —1)). Then, there exist ann > 0 and an ¢ € (0,1) such that uniformly
over non-negative integers my < clogn,t € [k],

k
(nl)k > E[Pw(Zn(je) = mu, L € [K])] = 0<EE {E[E/[]M—/F]W (E[WI/]T/+ W) ] n_">’

JEIn(e)
where In(e) :=={j= (j1,-,Jk) : 1 <1 # ... # e <n,3i € [K] ji <n'~}.

Note that the assumption that the vertex-weights are bounded away from zero is required
in this lemma, where it was not necessary in Lemma 5.10. In fact, it is required for one
inequality in the proof only, which convinces us that it could be omitted with more work
or at the very least replaced by weaker assumptions.

It is clear that (5.2) in Proposition 5.1 immediately follows from using the results of Lem-
mas 5.10 and 5.11 in (5.12). In what follows we first prove Lemma 5.10 in Section 5.2, prove
Lemma 5.11 in Section 5.3 and finally complete the proof of Proposition 5.1 in Section 5.4.

5.2. Proof of Lemma 5.10.

Proof of Lemma 5.10. To prove the result we provide a matching upper bound and lower
bound (up to error terms) for

(n)e) ™D E[Pw (Zn(je) = mu, L € [K])].
nl=e<ji#. #jp<n
Upper bound
Let us introduce the event

j
B, = {Zm € (L= CE[W]J, (1 + GIE[W] ), Vnl™ < j < n} (5.13)
(=1
where ¢, = n~00¢) /E [W] for some § € (0,1/2). By noting that S; := Zzzl Wy — jE [W]
is a martingale, that |S; — Sj_1] < 1+ E[W] = 0 and that (, > j~°/E[W] for j > n'~,
we can use the Azuma-Hoeffding inequality to obtain
125

. ~ ‘ j
pEs) < Y B8 2 GiEW]) <2 Y e { -1 (5.14)
j2n1_5 jan_E
Writing cg := 1/(26?), we further bound the sum from above by
- 1-26 C;U(P%) L 1-e1-26
_ - — —e|1-—
Q/Lnlsj exp { — cpz }da =2 95 F(l_%,caLn | ), (5.15)

where I'(a, x) is the incomplete Gamma function, and we note that the right-hand side is
o(n~7) for any v > 0 (and thus of smaller order than H?:l pm,n~? for any 8 > 0 and
uniformly in my,...my < (0/(0 — 1)) logn). This yields the upper bound

(nl)k 3 E [Py (Z,(je) = me, € € [K])]
nl=e<ji#.. Ajp<n

_ . 1 e l—
< (1) Y ElPw(Zalie) = me. £ € [K]) 15, ] + O (T (=55, c0ln' ) 7%) ),
nl=e<ji#. Ajp<n
Now, to express the first term in (5.16) we consider ordered indices jg, ¢ € [k], rather than
unordered ones. We provide details for the case n'™¢ < j; < jo < ... < ji <n and discuss
later on how the other permutations of ji,..., jir can be dealt with.

(5.16)
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Moreover, for every £ € [k], we introduce the ordered indices j, < i1 < ... < ', < n,l €
[k], which denote the steps at which vertex ¢ increases it degree by one. Note that for every
¢ € [k] these indices are distinct by definition, but we also require that is, # 7, ; for any
l,j € [k],s € [mg],t € [m;] (equality is allowed only when ¢ = j and s = t). We denote this
constraint by adding a * on the summation symbol.

Finally, we define ji4+1 := n. Combining these additional steps, we arrive at

1 3 E [Pw (2. (j¢) = my, £ € [k]) 1g,]

() nl=e<ji<...<jp<n

- (;) Z Z*

=<1 <. <jp<n Je<it 0<...<ipm, ¢<n,

me

o[ T s

t=1s=1 El

Le(k]
Ju+1 U
Zéfl sz ) ]
X 1-— e pe— 1g, |-
H _lj_[+1 ( é:i Wi

s;ézg t,LE[m¢],tE[K]
We then include the terms where s = iy; for £ € [my],t € [k] in the second double product.
To do this, we need to change the first double product to

kmt

. k mi .
HH is,t—1 W;? SHH#’ (5.17)

t=1s=1 2Liy=1 W, — Ze:1 sz]l{is,pje} t=1s=1 2Lip=1 We—k

that is, we subtract the vertex-weight W}, in the numerator when the vertex j, has already
been introduced by step i,¢. In the upper bound we use that the weights are bounded from
above by one. We thus arrive at the upper bound

= Z Z*
( )k nl=e <1< . <gp<n Je<ine<..<im, <N,
Lelk]

kmt

B\ T = —

t=1s=1 2u¢=1 W@_

ko Jutt
H H < Zzi_llmmf/je > ]lE,;| .
l

=1 s=j,+1 =1

For ease of writing, we omit the first sum until we actually intend to sum over the indices
1y, Jk. We use the bounds from the event F,, to bound

is,t—1

s—1
YWz (i —DEW](1=G), Y We <sE[W](1+ )
=1 =1

For n sufficiently large, we observe that (is; — 1)E [W] (1 —(,) —k > ig4E[W] (1 —2(,), so
that we obtain

()

VIR WASIR S PWAS (X
Le(k]

k my Ju+1
2
HHH 1—2cn H 1 ( e]%u@)ﬁ”}'

t=1s=1 u=1s=j,+1

Moreover, relabelling the vertex-weights W;, to W, for t € [k] does not change the distribu-
tion of the terms within the expected value, so that the expected value remains unchanged.
We can also bound the indicator from above by one, to arrive at the upper bound

SR S0 T (- )]

(=1 > .

(n>kjg<i1’g<...<imlyg§n t=1s= 12”IE 1_2C u=1 s=j,+1 Wl +6G)
Lelk]
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We bound the final product from above by

Ju+1 w Ju+1 u
fM ex 7; Ee:1W£
11 (1 sE[W]<1+Cn>)§ p{ EW(156) 2 s }

s=ju+1 s=ju+1

1 - Ju+1 (5 18)
= e} Wl (7) :
oo { gty e ()}
_ (M)‘E?ﬁ WZ/(E[W](l-ﬁ-Cn)).
Ju+1
As the weights are almost surely bounded by one, we thus find

]ﬁl (1 W ) . ( jufl)—zz;lWe/<E[W1<1+<n)> (1
sk [W] (1 + Cn) Ju

1 )k/(]E[W](HCn))
Ju

s=ju+1

_ (jﬁl)—E};l VVz/(IE[VV](1+<n))(1 N (’)(n’(lfs))).
Ju

As a result, we obtain the upper bound

o & eI ()" ey ) ")

Je<iy 0 <...<im, e<n, Li=1 u=1
Le(k]

X (1 + O(n_(l_“)))

= (Y (1 -26) TmE

Je<i1,0<ee. <l g <N,
Le(k]

11 (5

t=1

k e
% H <jtVVt/(IE[W](1+Cn)) H z;%)n_ S We/(EW](14¢n))
= s=1

(1 +0(n - 6)))

where in the last step we recall that jir1 = n. We then bound this from above even further
by no longer constraining the indices i, to be distinct. That is, for different t1, 2 € [k], we
allow g, 4, = is,,4, to hold for any s; € [my,], s € [my,]. This yields

i mg
or > -y T ()

(n)k Je<i1,0<..<im, e <n,
e (5.19)

(1 + O(n*(lff)))

% ﬁ < W/ (BW](14¢n)) H —1) — Sk W/ (BW](14€n))

t=1 s=1

We set
ag = Wt/(E [W] (1 + qn))a

and look at the terms
n— Z?:l at

D DR | (RSN | 0) e

jg<i1’g< <’Lm [<nt 1 s=1
Le(k]

We bound the sums from above by multiple integrals, almost surely, which yields
n— Zt 10t

me
( ) H(at ]. + <n mt at / / / H .Z’;g dJth,t e dxl,t- (521)
Jt z

mi—1,t g=1
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By repeated substitutions of the form w;; = log(n/x;;),i € [m; — 1], we obtain
k

- Zf:l at 1
n og(n/je)™
———— (a1 + Gu)ymege ==—,
|
(n)k paler !
Substituting this in (5.20) and reintroducing the sum over the indices ji, ..., ji, we arrive
at
k k
(L+G)==m™ s, m log n/]t "
——n Z=1% | | g it . (5.22)
op ICEpS 1
= nl-e<ji<...<jp<nt=1
We observe that switching the order of the indices ji,...,ji achieves the same result as
permuting the my,...,my and ay,...,ar. Hence, if we let 7w : [k] — [k] be a permutation,

then considering the indices n'=¢ < Jr)) < Jr@) < -+ < Jrk) < nyields a similar result
as in (5.22) but with a term jﬂ_?t()) log(n/jx(s))"™® /Mr! in the final product. Since this
product is invariant to such permutations of the m; and as, the only thing that would
change is the summation order of the indices ji, ..., jir. We will use this further on.

We then bound the sum over n'=¢ < j; < ... < ji < n from above by multiple integrals as
well. First, we note that j;'* log(n/j;)™ is increasing up to j; = nexp{—m/a;}, at which
it is maxumbed and decreasing for nexp{—m:/a;} < j: < n for all t € [k]. To provide
the optimal bound, we want to know whether this maximum is attained in [n'~%,n] or not.
That is, whether nexp{—m;/a;} € [n'~¢,n] or not. To this end, we consider two cases:

(1) my = erlogn(l+o(1)) with ¢, € [0,1/(0—1)], t € [k] (¢ = 0 denotes m; = o(logn)).
(2) my = cilogn(l + o(1)) with ¢, € (1/(0 —1),¢), t € [K].

Clearly, when ¢ < 1/(8—1) the second case can be omitted, so that without loss of generality
we can assume ¢ > 1/(6 — 1). Moreover, we can assume without loss of generality that all
terms myq, ..., my satisfy the same case, as a mixture of different cases can be dealt with in
the same way, as will become clear in what follows. In the second case, it directly follows
that the maximum is almost surely attained at

nexp{—my/a;} < nexp{—c;logn(0 — 1)(1 + o(1))} = nt=@=DU+e) — 5(1),

so that the summand j{" log(n/j;)™ is almost surely decreasing in j; when n'=¢ < j; < n.
In the first case, such a conclusion cannot be made in general and depends on the precise
value of W;. Therefore, the first case requires a more involved approach. Throughout the
rest of the proof of the upper bound, we assume case (1) holds and discuss as we go along
what alterations to make when case (2) holds instead. In the first case, we use Corollary 8.2
(with g = 1) to obtain the upper bound

1 1 mel L " 2n
Z H I ()23 n/]t < H .q; 108 n/]t [/ xzkm dzxy, + 7;% . (5.23)
Jk—1

mp! a
JE>Je—1 t=1 k k

Here, we use that the integrand is maximised at z* = nexp{—m;/a;}, that

(%)% log(n/(z*)™) /myp! = n*m"™ /((ear)™ my!) and that z*/(e*T'(z + 1)) < 1 for any
z > 0. In case (2) the summand on the left-hand side is decreasing in ji, so that we
arrive at an upper bound without the additional error term n% /a;"*. Using a substitution
yr = log(n/xyk), we obtain

kfljat log(n/j)™ nltak /log(n/jk—l)(ﬂlw e gy + 4 nak
P t mt! (1 + ak)mk-‘rl 0 mk' e(1+ak)yk ka
k—1 (5.24)
T .o log(n/j)™ nltak ) nak
= at P Y <] - 47 7
Pl It my! (14 ay,)m™s+1 w(Yr <log(n/jk-1)) + o

where, conditionally on Wy, Yy is a I'(my +1, 1+ ay) random variable. As mentioned above,
in the second case the second term in the square brackets can be omitted.
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20 ESLAVA, LODEWIJKS, AND ORTGIESE

The aim is to continue this approach for the summation over the remaining indices jg_1, - - .,
j1. We deal with the two terms we have here in different ways. Let us start with the second
term. We now use the exact same approach, but almost surely bound, for 2 <t <k —1,

Pw (Y; <log(n/ji—1)) < 1, and Py (Y1 <elogn) < 1, where, conditionally on W;, Y; is a
I'(my+ 1,1+ a;) random variable for each ¢ € [k — 1]. Hence, for the second term we obtain

n n ay

k-1 .
n At 1Og(n/jt)mt
O S I

s1=[n1=¢] Jr—1=jk—2t+1 k t=1

ag n1+at

a
<"1 ( " 4£> (5.25)
Tt N1+ at)mtJrl ay"

4
k 1+
Zt 1atH mz (1+at mt+1+n>.

Using this in (5.22) thus yields a term

1 k-1 o™ 4
L (e - 0%t st

1+ CLt)mtJrl

Again, if for any t € [k — 1], my satisfies case (2) the term 2/n can be omitted for that
specific value of ¢ in the product. If my satisfies case (2), then this entire term can be
omitted.

To continue the summation of the first term on the right-hand side of (5.24), we again use
Corollary 8.2 (now with g(z) = Py (Yy < log(n/z))), to obtain

1 1+ag

Z H o log(n/j)™ n Py (Yy, < log(n/jk-1))
my! (1 + ag)me

Jk—1=jk—2+1 t=1

it ST log(n/)™ {4 ot

T (L ap)mE T my] oty
n lo )"t
+/ lefll g(n/a 1') Py (Vi < log(n/zi—1)) diUk—l}
Jk—2 Mk—1:

Using a substitution yi—1 := log(n/xk—1) yields

k—2 .
nltak a log(n/jt)mf [4 ndk—1

e § BL M1
(1 + ag)™et e my! a,

I+ag_1 log(n/jk—2) (k-1 _* (1 me+1
" +a e —(1as)ye
+(1 + ak_l)mk_1+1 /0 / H 0 W ite (+ae)ye dykdyk—1:|

t=k—1
1+ag ap_y k=2 1 ;)M
_ n n q, log(n/jit)
(14 ag)mett g pale t my!
Lo abte T o log(n/ i)™
—Pw (Y, < Y, <1 G
+tH1 1+ ap)mti w (Y < Y1 <log(n/jk—2) tl_[l] -

Using the same approach as in (5.25) for the first term on the right-hand side yields the
upper bound

4
nk— 1437 ,a =
tlt]-—‘[ H (1+atmf+1+n>'

telk]
t£k—1
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Using this in (5.22) yields the term

1 ((atmt+i)(ucn)zf—lmfu+o<1/n)).

m¢+1
n ik 1+ ay)™
t£k—1
It thus follows that we can continue this approach summing over ji_o,...,j1 and use this
n (5.22) to obtain
k o .
I+ Pw(Y < ... < Yi <elogn) (1+ () >=t=1™

(ST (e 2)),

l=1 " telk]
140

where we note that we can omit the terms (1 + Cn)zle ™t with the big O notation as they
are 1 + o(1) by the specific choice of {, and the bound on my,...,mg. Finally, using his
in (5.20) and then in (5.19) yields the upper bound

k me k
a 1+Cn thlmt
E Iltiﬂb Y: ... <Y 1 ( )
L 1(1+0Lt)mt+1 w (Ve < <r<e Ogn)} -2,

x(1+(9(n‘(1 6))+(9<Z H( [W]Jri))

= te(k]
140

(5.26)

where the term on the second line contains all the error terms created throughout and the
expected value can be included within the product by the independence of the a;.

As mentioned below (5.22), any different order of the indices ji, ..., jx results in a permu-
tation of my,...,my and aq,...,a. So, if we consider summing over n'=¢ < j; # ... # ji
rather than the ordered indices n'=¢ < j; < ... < ji, we obtain the above term for all
permutations of the a;, m; and Y;. That is, if we let P be the set of permutations on [k],
we obtain

Y E ﬁatiﬂbw(Y < ... <Yy < clogn) (1+C” )Zf_lmt
(L agre oW (Ve <o < Yo T

TEPy t=1
mw(t)
14+ 0(n0-9) 0( r(t) ] 4)
X( + ( )+ ; tg[£< (1+ ay )) HORE: +n>
ey

1 +<'n Zf:l m —c
m7r(t)
Gt 4
+O< 2 Z L1 ( (1 + az@e)™ "(”H] +">>

TeP, (=1 tE (k]
t£0
where the last step follows from the conditional independence of the Y;, the independence
of the a;, and the fact that Y; # Y, almost surely for ¢ # s. We can now simply bound the
conditional probability from above by one almost surely.

Since my; < clogn for all ¢ € [k], the fraction on the right of the expected value in the last
step is 14 o(n~91=9)1-8)) for any & > 0. Furthermore, within the expected values, we can
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write
a;nt _ E [W] w me CnE [W] -
(gt W (E W1+ W) e C”)(l CEW(1+G)+ W) (5.27)
E [W] W e o .
- E [W] +W(E[W] +W> (1+o(n 5(1-e)( E)))’

almost surely. In total, combining this with (5.16) yields the final upper bound

: my
HlE {E [E/[]M—/F]W (3 [WV]V+ ) ] (1+o(n=")) + O(r (5 —125’0“”178“*2‘5))

(=

i} E[W] 1% men] 4 (5.28)

+O<ﬂ;k;ntg[k](E[E[W]JrW(E[W]—i—W) }Jrn))
t£0

for some ;1 > 0. We then finally observe that by Lemma 5.5 and since we assumed that
my = ¢¢logn(l + o(1)) with ¢, € [0,1/(0 — 1)] for all ¢ € [k],

E[W] W me 1 . B 1
E >_ = > - log(0+9)(1+0(1)/(0-1) > 599
EWH%‘MW+W)}—w+wm—” g (5:29)

for some small v > 0. The final step can be made for £, v sufficiently small, as log(z)/(z —
1) < 1 for all x € (1,2]. This implies that, for any ¢ € [k] and for some sufficiently small

n >0,
igk] <E [E [E/[]Mfw (& [WV]V-i- W)mm)] * i)
40

- ;EWE [E [DvEV[]MfW (& [WV]V+ W)mm)} (14 o(1))

£
k
_ E[W] w mg
oo s )] )
0(” t[[l [E[WHW E[W]+W } )
As a result, the second big O term in (5.28) can be incorporated in the o(n~"1) term when
B1 is taken sufficiently small and all m, satisfy case (1). When all the m, satisfy case (2),
then the second big O term can be omitted entirely. Moreover, since the term in the first

big O term is o(n~7) for any v > 0, this term can also be incorporated in the o(n="1) term
as well, as my < clogn for all £ € [k]. We thus obtain for both cases that

k
P(Zn(ve) =my L € [K]) < ] E [E E[W] (E[ W
=1

W]+ W Im+w)]“““”W~<wm

When the my are such that some of the ¢; satisfy case (1) and some satisfy case (2), that
is, ¢; € [0,1/(0 — 1)] for some t € [k] and ¢; € (1/(0 — 1),¢) for the other indices ¢, then a
combined approach can be used to yield (5.30).

Lower bound
We then focus on proving a similar lower bound. We define the event

J
B, = { N Wee BW] (L - G)iEW] (14 Ca)f), V' = << n}
(=k+1

With similar computations as in (5.14) it follows that P(E,) = (1 — o(n~7)) for any ~ > 0.
We obtain a lower bound for the probability of the event {Z,,(v¢) = my, £ € [k]} by omitting
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the second term in (5.16). This yields

1 3 E [Py (2, (j¢) = my, € € [K])]

(O e 70 i

k. my ]u+1

Y > ey (- 220

k 'Lst 1 W N

nlme <1 A <n Je<in 0<...<im, e <n, Li=1 s=1 £ul=1 u=1 s=j,+1 Z 1 Ye
Le(k s7ie,1,L€[me] tE[K]

We again start by only considering the ordered indices n'=¢ < j; < ... < j; and also omit
this sum for now for ease of writing. We also omit the constraint s # ig4,¢ € [my],t € [k]
in the final product. As this introduces more terms smaller than one, we obtain a lower
bound. Then, in the two denominators, we bound the vertex-weights W;, ,...,Wj, from
above and below by one and zero, respectively, to obtain a lower bound

()Y

NIASIWASIRSSYWAS B
Le(k]

kmt

W4
E H H is,t—1 *

t=1s=1 2u¢=1 Wfﬂ{é#jt,te[k]}+k

B )

=ju+1 20=1 Weliess, selnly

As a result, we can now swap the labels of W;, and W; for each t € [k], which again
does not change the eXpected value, but it changes the value of the two denominators to

ZZS " 41 We+k and St =41 Wi, respectively. After this we introduce the indicator 1 5, and

use the bounds in E,, on these sums in the expected value to obtain a lower bound. Finally,
we note that the (relabelled) weights W4, t € [k], are independent of E,, so that we can take
the indicator out of the expected value. Combining all of the above steps, we arrive at the

lower bound
_ * Wy \mu - 1
(™" Y El]1 (E[W]) s:H1 is(1+2,)

Ge<i1,0< e <y 0 <11, t=1
e (5.31)
Ju+1 w
> We > ~
X P(E,).
ITE (- it ) o

The 1+ 2¢, in the fraction on the first line arises from the fact that, for n sufficiently large,
(tsp — 1)1+ Cn) + k <ige(1 4+ 2¢,). As stated above, P(En) =1-—o0(n7) for any v > 0.

Similar to the calculations in (5.18) and using log(1 — x) > —x — 22 for 2 small, we obtain
an almost sure lower bound for the final product for n sufficiently large of the form

Ju+1 Zu: Wg 1 u Ju+1 1
11 (1<s—1>E[[v1v1<1—<n>>ZeXp{E[W}(l—wzm 2 o1

s=ju+1 - -
o Jutl 1
- g ZWO ]Zﬂ—nz}
1\ — Sy W/ (E[W](1—Cn)) —-(1-
2 (Jt) T o),

Using this in (5.31) yields the lower bound

I (ehy)" (&) TTat)] 1 o).

t=1 s=1

()™ Y (14 2¢) T ™E

Je<i1,0<...<im, e <N,
Le(k]
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where a; := W;/(E[W] (1 — ¢(,)). We now reintroduce the sum over the indices n!=¢ <
j1 < ... < jr <n and bound the sum over the indices i5¢ from below. We note that the
expression in the expected value is decreasing in is ¢, and we restrict the range of the indices
to jo + Zle my < i1 < ...<lm,e < n,l € [k], but no longer constrain the indices to be
distinct (so that we can drop the * in the sum). In the distinct sums and the suggested
lower bound, the number of values the i, ¢ take on equal

1070 L

=1 me

respectively. It is straightforward to see that the former allows for more possibilities than
the latter, as (g) > (z) when b > a > c¢. As we omit the largest values of the expected value
(since it decreases in i, ¢ and we omit the largest values of i), we thus arrive at the lower

bound
(nl>k 2 > (L+26,)™ Ze=a

n1_5<j1<...<jk§n—2i“:1mt jg-‘er:lmt<i1,g<...<’iml’g§n,
tefk] (5.32)
k m
E| [[@e(t — oy s [[imin = } (1-0(n=0-9)),

t=1 s=1

where we also restrict the range of indices in the upper bound of the outer sum, as oth-
erwise there would be a contribution of zero from these values of ji,...,jx. We now use
similar techniques compared to the upper bound of the proof to switch from summation
to integration. However, due to the altered bounds on the range of the indices over which
we sum and the fact that we require lower bounds rather than upper bound, we face some
more technicalities.

For now, we omit the expected value and focus on the terms

> > H] Hz (5.33)

M1 << <=3 me et 3o me<in <oy o <n, 5L 8=
Le(k]

We start by restricting the upper bound on the outer sum to n—2 Zle my. This will prove
useful later. We then bound the sum over the indices is; from below by

k my

> IT1I!

Jet Yoy M <y <o iy p < P 5=1

L€(n)
n+1 n+1
ZH/ / / Hxsédxm,e dr s
PSR TED SRR UYES RECWAS! Tmy—1,0+1 51
k my—1
n+1 n+1 n+1 L o n-+1
S T1 TT o ttos (— "L Ve ders
. k T é_i_l L 3 )
7=1 7 Jet> g e+l g e+l Tmy—2,0+1 g1 my—1,

The integrand can be bounded from below by using x;iq 0 > (@10 +1)71 We also
restrict the upper integration bound of the innermost integral to n and use a variable
substitution ¥,,,-1,¢ := Tm,—1,¢ + 1 to obtain the lower bound

k 2

1" n+1 2
| I I I xr ,lo <7) dxym,—2 ... dxy p.
T 4 9 5 5
Je+ by metl g, e+1 Tmy— 3e+1 s—1 me—2,0

=1
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Continuing this approach eventually leads to

k k

1 1 m 1 m
H—'lo ( n+ ) eZHﬁIOg<#) ¢
=1 Je + Z —1 M+ My =1 e Je + 2Zt:1 my

Substituting this in (5.33) with the restriction on the outer sum discussed above yields

Z l_It7 mel (#)mz

nl-e<j1<...<jp<n—2 Zle my ¢=1 Je+ 2 Zt:l mi
To simplify the summation over ji, ..., ji, we write the summand as
k a
4 n me 2 _q1 My ¢
H(]g—I—Qth) —'o (—) (1_ : th}ﬁ > )
mye: ]£+22 —1 My ]£+22t:1mt

Using that m; < clogn,j, > n'~¢ and 2™ > 2t/ EWIA=G)) for o e (0,1), we obtain the

lower bound

I (2 m) s () (- 0(322)

¢ t) — _ — >— ).
=1 =1 my! Je+2 Zf:l my ni=e

We can then shift the bounds on the range of the sum to n'=¢ +2 Zle m; and n to obtain
the lower bound

logn
S (o ()
n1—5+22i€:1mz<j1<..‘<jk§né 1
We can now use a similar approach as for the upper bound in (5.23) through (5.26) by

considering the cases (1) and (2). Assuming case (1) holds for all my,...,my; and using
Corollary 8.2, we obtain the lower bound

n n

> > Z H] 7logn/ﬂ)

=[ni=e 42 S me =L =kt =1

n n

> Z Z Z HJZ m—logn/]g) ¢

jlzfnl—f]-i-QZf:lmzj?:lerl Jk—1=Jr—2+1£=1

n ak ap
X [/ T  log(n/je)™ day, — 477;ng:| ;
dh1+1 ! @y

and we again have for case (2) that the error term in the square brackets can be omitted.
Following the same approach as in the upper bound, (5.23) through (5.26), but subtracting
the error term rather than adding it, we thus obtain the lower bound

n me
> [T on (s )
nl=e <1< <jp<n—23"F_ m, =1 me Jet 22
k (1 — O(n’(l’a) log n))
> nk"‘Zf:laf — Py ?k <... < }71 < log ( o )
tH1 (1 4 ag)met [n1==] + 230 my

4
k+z 1at ( — )
ro(wrmtay T (ko - ),

=1 te[k
t£0
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where, conditionally on W, }7} is a I'(my + 1,1+ a;) random variable for each ¢ € [k]. Using
this in (5.32) then finally yields the lower bound

Nmt

~ ~ n
Yo <...<Yi<lo ( )
1—11 1+a mi+1 W( k 1 & f”1761+22f:1mt >]

x (14 0(n=00-00-9 )+@<i H( [Hailmﬂ} i>)

=1 " te[k]
£
where we use, as in the upper bound, that ((1 —Cn)/(l—f—QCn))Zf:l Mt =1 —o(n 01=90-2)),
If we then consider the summation over indices n'=¢ < j; # ... # j, rather than n'=¢ <
J1 < ... < jr we obtain, as in the upper bound,
k
~ n
7m]pw (m < log ( )) (1 = o(n—50-901-2)))
tl_[1 (1 + ag)mett [nl=¢] +2 Zle g

o[yl (e

TeP, £=1 tE k]

M (t)
Tr(t) 4
(1 + Qr(y)™ ”(”“] ”))
A

With a similar reasoning as in (5.27) and using that m; < clogn for all t € [k], we can
bound the expected value from below for large n as

HE[ W]+ Wt ( [Wv]vi W)WPW (f@ <e(l—¢)log n)}(l— o(n00=901-e)))

co & X T (e o) ] -3)

mePy (=1  tc[k]
ey

for any £ € (0,1). Unlike in the upper bound, we cannot trivially omit the conditional
probability. Rather, it remains to show that it can be bounded from below by an indicator,
at the cost of an additional error term. Since, conditionally on Wy, ¥; ~ T'(my + 1,1 + @),
it follows that (again conditionally on W;) (1 + a;)Y; 4 Xy, where X; ~ T'(my +1,1). We
can thus write

Py (V; < e(1 — &) logn) = Py (X; < e(1—&)(1+ay)logn) > P(X; < (1 - £)logn),

(5.34)

almost surely, where the final lower bound is obtained by bounding a; from below by zero.
As the event on the right-hand side no longer depends on the vertex-weights, we can also
omit the conditional probability. In the case that m; = o(logn) for all t € [k], by using the
Chernoff inequality we then conclude that for n sufficiently large, almost surely,

P(X; < e(1—&)logn) > 1 —n s(1-8/2gmetl — 1 _ p=e(1=+e(1))/2, (5.35)

Using this in (5.34), we thus arrive at the lower bound

H . { W]+ Wt ( [WI;VZr Wt)mt] (1 — o(n00-00-e)ne(1-6)/4)

+O(ZZ H( [ W]W(E[WI?:LW)WM]_?L))'

TeP, (=1 telk]

)
Then, via the same reasoning as in (5.29), the big O term can be included in the error
term when the m; are o(logn). We thus establish (5.1) when the m; are o(logn) by
combining (5.30), (5.36) and the above and by setting 3 := S1 A (e(1—§)/4)Ad(1—¢)(1—-&).

(5.36)
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It thus remains to prove (5.1) when (some of) the m; grow faster. The upper bound in (5.30)
suffices in this case as well. For the lower bound, (5.34) still holds and we can deal with all
my such that m; = o(logn) as in (5.35), so that we can assume without loss of generality
that m; > nlogn for some n € (0,c) for all ¢t € [k]. Or, more specifically, we assume that
my¢ ~ ctlogn for some ¢; € (0,c) for all ¢ € [k] (so that taking 7 < mine ¢ yields the
same result). Then, we bound

Pw(Xe <e(1=&)(1+a)logn) > P(Xt < Cfu 10gn> Lotasa/(-wa-g)ys  (5.37)
where p € (0,1) is a small constant and where we again can switch to the non-conditional
probability measure P in the last step as there are no vertex-weights involved in the prob-
ability. Now, by choosing € € (1 — u, 1) we can obtain a bound on the rate of convergence
to one by applying a standard large deviation bound. Let (V;);en be i.i.d. exponential rate
1 random variables and let I(a) := a — 1 — log(a) be their rate function. Then, as we can
think of X; as the sum of Vi,..., Vin, 41,

me+1
Ct€ cielogn
]P’(Xz lo n):]P’ Vi> (my+ 1) 2081
TR (2 e )<1—u><mt+1>>

< exp{ — (my + 1)1(%)}‘

In the first step, we express the upper bound within the probability in terms of the mean of
the sum of random variables, which equals m; + 1. We then use the large deviations bound
in the second step, which we can do as the argument of I is strictly greater than 1 when n
is sufficiently large (as m; +1 ~ ¢;logn) and € € (1 — p, 1) is sufficiently close to one. Since
I(cielogn/((1—p)(me+1))) = (¢/(1—p) —1—log(e/(1—p)))(1+0(1)), we thus arrive at

p( X, > lctf logn> < —ctlogn(e/(1—p)—1-log(e/(1=w))(1+0(1)) _ jy=ctue(1+0(1))
—

where ¢y, == ci(e/(1 —p) — 1 —log(e/(1 — p))) > 0 as € > 1 — pu. When combining this
with (5.37) in (5.34) and recalling that a; = W;/(E [W](1 — (,)) > W;/E [W], we obtain
the lower bound

1 3 E [Py (Z,(je) = me, € € [K])]

() n1*€<j1¢ Hje<n

w me 8,
> 1;[ [ +W( [W]+W) L{w>(eo/ (1) (1-6)) 1>E[W1}} (14 o0(n="))
E|

“9(22 H(E{]E W]W<E[WV]V+W) Wm]i))’

TEP, (=1 " te[k]
t£0
for some (2 < min,py et p. AO(1 —€)(1 =€) A (e(1 —§)/4). We can then replace ¢; in the
indicator by ¢ := max;c ¢; to obtain a further lower bound. The indicator in the expected
value then is non-zero with positive probability when (¢/((1 —p)(1—¢)) — 1)E [W] < 1, or,
equivalently, ¢ < (1 — pu)(1 —£)0/(6 — 1). We can therefore take any ¢i,...,c, < 60/(6 — 1)
and set p and £ small enough for this inequality to be satisfied.

We now argue that at the cost of an additional error term, we can omit the indicator in
the expected value. We recall that we assumed that nlogn < my < clogn for all £ € [k]
for some n € (0,¢). Recall fx(6,W) from (5.6) and note that pr = E[fx(6,W)]. Let us
also set a := ¢/((1 — p)(1 — &)) — 1)E[W] and note that by the above, a € (0,1). Since
myg > 1/E [W] (this implies fp,, (0, z) is increasing in x), for n large,

(@,
E [fmz(av W)] =E [fme (07 W)(H{W>a} + 1{W<a})] <E [fme(gv W)]I{W>a}] + fme (07 a)‘
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‘We then bound
a

fme(0,a) < (m)me <@+8™

for some sufficiently small £ > 0, as a € (0,1) and the fraction is strictly increasing in a.
Since it follows from the proof of Lemma 5.5 that E [fi,(6, W)] (8+&)¥ diverges exponentially
fast as k tends to infinity when W is bounded by one, it then follows that

E [fmy (0: W)L wsay] = E[fim, (6, W)] = (0 + ) 7™ = E [fim, (6, W)] (1 = o((1 +7) ™)),
for some small v > 0. As my > nlogn for all £ € [k] it then follows that 1 —o((1+7)™")) =
1 —o(n™"2) for some By > 0. We thus obtain the lower bound

k

e LE ﬁf[vz]W (& [WV]V+ W)mt] (L4 o)

t=1

+O<ZZ H( [ W]W(E[W?/+W)Wt)]_i>>'

TeP), {=1 telk]
t#L

Finally, with a similar reasoning as in (5.29), we can either include the big O term in

the error term 1 + o(n™%"%2) in case (1) or omit it completely in case (2). Again, a
combination of m; which satisfy either case (1) or case (2) can be dealt with by combining
both approaches. The proof of (5.1) is then concluded by combining the upper bound
in (5.30) and the lower bound above and setting 8 := 81 ABaABaA(2(1—€)/4) A6 (1—¢) (1—¢).

O

5.3. Proof of Lemma 5.11.

Proof of Lemma 5.11. We aim to bound

——= > EPw(Za(e) = me, L € [K])], (5.38)

JEIn (e)

where we recall that I,,(¢) == {j = (j1,...,jk) : 1 <1 # ... # jp <n,3i € [k] ji <n'c}
We first assume that my = ¢y logn(1 + o(1)) for some ¢; € [0,1/1og @) for all £ € [k], where
¢¢ = 0 denotes that my = o(logn). We define

In(e,i) :={j € In(e) : He € [K] s jo < n' "} =i}, iek],

that is, I5,(e,7) denotes the set of indices j = (ji, ..., jx) such that exactly i of the indices
are smaller than n!~¢, and note that I,,(¢) = I,,(¢,1) U--- U I, (¢, k). We then write

N
—~ =

1

(n)k

and bound the probability on the right-hand side from above by omitting all events { Z,,(j¢) =
my} whenever j; < n'~¢. This leaves us with

k
> Bl =met € )] =3 o Y E[Pw(Zali) = mef € k)],

Jj€In(¢e)

k=1 - nk(1-e)
Yooz N N Za(je) = mu, L € 8)] + : (5.39)
i=1 () SC[k nl=e << ()
SJesn
1S|= €S

where we recall that the * on the second sum symbol denotes that we only consider distinct
values of jy, ¢ € S. We isolated the case ¢ = k here as in this case no indices are larger than
n'~¢ and we hence bound the probability from above by one, whereas i = k would yield a
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MAXIMUM DEGREE IN WRT WITH BOUNDED RANDOM WEIGHTS 29

contribution of zero in the triple sum. The inner sum can then be dealt with in the same
manner as in the derivation of the upper bound in (5.30), to yield an upper bound

gn Z I1E [ (E[WV]VjLW)W} (1+0(n?)) + 20k,

SC ees
IS|=

for some 8 > 0. It thus remains to show that for any my = cglogn(l + o(1)) with ¢, €
[0,1/1og @) we can take e sufficiently close to one and a small 1 > 0, such that

nt = O(E {E [;Et}]mi]w (E [WI?/Jr W)mz] ”_n)'

By Lemma 5.5, we have for any & > 0 and n sufficiently large, that

E [W} w me —my __ . —cglog(0+&)(1+0(1))
[E[W]-i—W(]E[W]_,_W) }2(9%) — pcelog 7

and n—¢ = o(n~"1—ct1080+)(1+o(1)) when we choose  and ¢ sufficiently small and e suffi-
ciently close to 1, since ¢ylog 6 < 1 for any £ € [k]. As a result,

k
— D EPw(Z.(0) = mé’ée[km_O(HE[E[E/[]M—T—]WGE[WV]V#—W) }”n)

,]Eln(e)

/‘\

We now assume that my = ¢glogn(1 + o(1)) with ¢, € [1/1log6,0/(6 — 1)) for all £ € [k]. In
this case, the crude bound used above no longer suffices. Now, the aim is to use a similar
approach as in the start of the proof of [13, Theorem 2.9, Bounded case] and combine this
with the assumption that W > w* > 0 almost surely for some w* € (0,1). First, we
consider the set of indices I,(g, k). To make use of the negative quadrant dependence of
the degrees (2,,(i))icn) (see Remark 5.2 and [13, Lemma 7.1]), we create an upper bound
by considering the event {Z,(j¢) > my, ¢ € [k]}. Then, using the tail distribution and the
negative quadrant dependency of the degrees under the conditional probability measure Py,
yields

1 ) 1
" D P(Za(ie) = mu, L€ [K]) < O > HIP’W n(je) = me)| -
k jeln(ek) b <jist Fgp<ni—e
We then also allow the indices ji,. .., j; to take any value between 1 and n'~¢, to obtain
the upper bound
1 k
2| T Pz zm))
k {=1 “i<nl-e¢

As in the proof of [13, Theorem 2.9, Bounded case], we apply a Chernoff bound to the
conditional probability measure Py, to obtain

FI T S B T —

=1 “i<nl-= =1 “i<nl-=
where w; ¢ := W;(H, — H;)/m¢ and H,, := Z?;ll 1/S;. We then introduce the constants
6€(0,1/2),C > kcglﬁlog(e)/(H — 1) (with ¢y := 1/(26?)), the sequence
¢! := (C'logn)~%/(1=29) /R [W], n € N, and introduce the event

J
E, = {ZWz > JE[W](1-¢,), ¥ (Clogn)/(720) < j < n}
/=1

The event E/ is similar to the event E,, introduced in (5.13), but considers a larger range
of indices j. The particular choice of the lower bound on the indices j follows from the fact
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30 ESLAVA, LODEWLIKS, AND ORTGIESE

that we want as much control over the partial sums of the vertex-weights as possible, but
need to ensure that P((E/)¢) decays sufficiently fast, which we can achieve via this choice.
We can use the event E!, in the expected value to arrive at the upper bound

k

iIE: H ( Z exp{my(1 — u; ¢ + logum)}) Ig | + ]P’((E;)C) . (5.40)

(n)k (=1 “i<nl-e

We defer the proof that P((E},)¢) decays sufficiently fast for now and focus on the first term.
We bound u; ¢ from above by

1 - 1
> o+ > 3]

S
i<(Clogn)/(1=2) "7 j=[(Clogn)1/(1=20)] 7

H, 1
Uq ¢ <—=
my my

and using W; > w* almost surely for all i € N as well as the bound in the event E/, then
yields

111-2 1 n L+ o(l)
wir <o E(W] ( [(Clogn)/0-29)] )J+otn =g Wl

Since E[W] =6 —1 and ¢, > 1/log¥, it follows that 1/(c/E [W]) <log/(0 — 1) < 1 for all
6 € (1,2]. Since z — 1 — x + logz is increasing for € (0,1) we can thus use this upper
bound in the first term of (5.40) to bound it from above by

k
(nl)kg ( Z exp {ce logn(l - CgEl[W] + log (ceEl[W]))(l + 0(1))})

i<nl—e

k
< mz’cél_[leXp{logn((l —¢) +Cé(1 B Clel[W] +log (c[El[W]»)(l +O(1))}

(—5+cz< CZIEl[m—Flog(CéIEl[m)))}.

d log(C'logn) +

Mw

< exp{logn (1+o0(1
Z:l

We then require that

exp { logn(1+ o(1))

o~
Il =Y
—

( —et CE<1 N cZJEl[W] T log (ce]El[W]»)}

. (5.41)
= o(n_77 Hpmz)>
(=1

for some n > 0. As, by Lemma 5.5, p,, > (6 + &)™ = exp{—logn(1+o0(1))c,log(0+¢)},
it suffices to show that

> (- e+t gty + s (i) < Leos0 -9 G

(=1

when ¢ is sufficiently small and ¢ sufficiently close to one. We show that this strict inequality
can be achieved for each term individually, by arguing that we can choose ¢ € (0,1) such

- € > Cg(l -t + log (Qi)) ¢ € [k
(0 —1) c(0—1)/ 7 ’

where we note that we have written E [W] as § — 1. The right-hand side is increasing in ¢,
when ¢, € [1/1og8,6/(6 — 1)), so that all k inequalities are satisfied when we solve

e>7(1- 5(91_1) +log (5(99t§1)))’
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with ¢ := maxcr) ¢,. We now show that the right-hand side strictly smaller than one when
£ is sufficiently small. We write

o(1- ael_l) +log (sz_ﬁ))) a1~ ,5(91_1) +log ((99_1))) +2log (1+ g)

<5(1—71 +1og(70 ) TR

- c(0—1) c(0—1) -1’

where the final upper bound follows from the fact that log(l + =) < z for z > —1 and
¢ < 60/(0—1). We denote the first term on the right-hand side by « = x(c,0). As k is
increasing in ¢ when ¢ € [1/1og#,6/(6 —1)) (which is the case when ¢, € [1/1og6,0/(6 —1))
for all ¢ € [k]), we have k < 1, as ¢ < 6/(6 — 1). Thus, setting { < (1 — k)(0 —1)/2 we
achieve the desired result. Now, taking ¢ € (k +&/(6 —1),1), we arrive at (5.41) for some
small 7 > 0. It thus follows that

K
(1 > EPw(Za(ie) = me, t € k)] = O(Tf" Hpmz>, (5.43)
=1

Wk e
for some small n > 0.

We now consider the remaining sets I,(¢,1),...,I,(¢,k — 1) and aim to bound

1 k-1
e 2 BEalo) zmel e k).

1=1 jeI,(g,7)

Again, using the negative quadrant dependence and introducing the events E! and E,
(recall E,, from (5.13)) yields the upper bound

k—1
(1)2 > Ellgns, H]P’W n(je) = me)| +P((E,)°) +P(Ey).
1=1 jel,(e,i) =1

The aim is to treat the probabilities of indices which are at most n'~¢ in the same way as

when dealing with the indices in I, (¢, k) to reach a bound as in (5.41), for which we use the
event E/. For the indices which are larger than n'~¢ such an upper bound will not suffice.
Instead, we aim to bound Py (2, (j¢) > my) when n!=¢ < j, < n in a similar way as we
bounded Py (Z,,(j¢) = my) from above in the proof of Lemma 5.10, for which we use E,,.

First, we split the summation over I, (g,4) over all possible configurations of indices with
are at most and at least n!=¢, similar to (5.39). That is,

=
ﬁZ > E
=1 jel,(e)

SAYY Y ys

i=1 SC[k] 1<jo<nl ¢ nl==<j,<n
|S|=i ~ £€S Le[k\S

lg,1g, H]P’W n(Je) = my)

Loz, ] [ Pw(Za(e) = me) [ [Pw(Zn(e) > mz)}
les Lek]\S

Using the event E! , we can follow similar steps as above to bound the sum over the indices jy
and the product of probabilities Py (2, (j¢) > my) for £ € S from above by the deterministic
upper bound

exp { logn(1+ o(1)) Z ( —e+ ce(l — CgEl[VV] +log (CgEl[VV])))} —. nC(S)(H“(l)),

Les
which yields
k—1 ’I’Li
> > nCE)0re) Z E |1, [] Pw(Za(ie)>me)|. (5.44)
= () SClk] nl=e<ip<n ee[i\S
[S|=i Ce[k\S
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32 ESLAVA, LODEWIJKS, AND ORTGIESE

We now proceed to bound each individual probability Py (Z,,(j;) > my) when ¢ € [k]\S.
This follows a similar approach to the upper bound of Py (Z,,(j¢) = m¢) in the proof of
Lemma 5.10, with a couple of modifications. Introducing indices j; < i1 < ... < ip, < n,
which denote the steps at which vertex j, increases its degree, we can write

imy—1

W W
- _ je J
Pw (Zn(je) =2 my) = Z H W H (1 - ZS_IVV>
Je<i1<...<im,<nt=1 r=1 T os=j+1 r=1"""
s74¢,6€[my]
The second product, in comparison to dealing with the event {Z,(j,) = my¢}, goes up to
im, — 1 instead of n. This is due to the fact that we now only need to control the connections
vertex j does and does not make up to its m{" connection. Using the same idea as in (5.17)
and using the event FE,, we obtain the upper bound

my imefl
> a—mewh 1 (- Emrieey)
(i = DEW](1 = ¢a) =1 sE[W](1+¢n)

Ge<i1< i, <n t=1 s=j+1

imy—1

. Wi, Wi,
= 2 HitE[W](l—QCn) 11 (1_ sE [W] (1+Cn))'

e<i1<. . <imy <nt=1 s=j+1

The last step follows from the fact that (i; — 1)(1 — () E[W] — 1 > i(1 — 2¢,)E [W] for n
sufficiently large. Using this in the expected value of (5.44) yields

. my W imy—1 W
E < ’ Je (1 _ je ))
L2 P AL 2 M= 1L U s
te[k)\S
We can now relabel the vertex-weights W;, by Wy, ¢ € [k]\S. This does not change the
expected value and is possible since the indices jg, £ € [k]\S are distinct. Directly after this,
we omit the requirement that the indices j, are distinct, which is now of no consequence as
the weights have been relabelled already. We hence arrive at the upper bound

it Wy e Wy
E - 1— =}, (545)
fej[l;][\S nlgjggn jg<i1<;imz<nt];[ ulk [W] (1 o 2<n) 5—1;—[1—1( sE [W] (1 + Cn))

where the product can be taken out of the expected value due to the independence of the
vertex-weights W7, ... W,. As aresult, we can deal with each of expected values individually.
Following the same approach as in (5.18) and setting a; := W;/(E [W] (1 + (,)), we obtain
the upper bound

my .
W, T, \ —% 1
22 Ema—a ()
nl=<j5,<n Jg<l1<...<lme§nt_1
- ‘ 14e (5.46)
7 —ay mye
_E|a 7 () (28 ) (14 oty
4172 o Z I:It Je 1—2¢, ( )
nl=e<j<n Jr<i1<..<im,<nt=1
We then observe that the summand of the inner sum over the indices i1, ..., %y, is decreas-
ing, so that we can bound it from above almost surely by the multiple integrals
n rn n my—1
/ / / H x;lx;LEZH‘”) dem, ... day =t Iy,
Je 1 Tmp—1 =1
Calculating the value of the innermost integral yields the recursion
I 1 n rn n M-l I 1 Nmg—1
Imz:%l_ / // Hl’;ldwme_l...dxl: me 1— Og(n/‘%) s
¢ nae Jj, Ja Tmp—2 =1 Qe n*ag(mg — 1)!
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where the last step follows from (5.21). By continuing the recursion we find that

—1 . _ my—1 .
I _ mzz —slog(n/je)™ " - ( ny-a 3 log(n/je)*
I = —nN ag ame S = Qa mp a[ 1 - (*) as .
my a;ng—l — 14 (mg _ S)' 14 e g ¢ S!

Multiplying this with the a,"j* in the expected value in (5.46), we arrive at

my—1 . \\s
1= 3 (/oo LB (piay) > my),

s!
s=0

where, conditionally on Wy, P(ay) ~ Poi(aglog(n/js)). We now use the following duality
between Poisson and gamma random variables. Let X ~ T'(my, 1) be a gamma random
variable. We can also interpret X as a sum of my rate one exponential random variables.
Then, conditionally on Wy, the event {P(ay) > my} can be thought of as the event that in
a rate one Poisson process at least my particles have arrived before time aglog(n/j;). This
is equivalent to the sum of the first my inter-arrival times (which are rate one exponen-
tially distributed) being at most ayslog(n/j¢). As we mentioned, this sum of my rate one
exponential random variables is, in law, identical to X, so

Pyw (P(ag) = me) = Pw (X < aglog(n/je)) = Pw(X/ar <log(n/jr)) = Pw (Y < log(n/je)),

where, conditionally on Wy, Y ~ T'(myg,as). Then, by the choice of (,, ((1 + ¢,)/(1 —
2Gy))™ =1+ O(n"s(l’s) logn). Using both these results in (5.46), we arrive at

El Y Pw(Y <log(n/i)

nl=e<j,<n

(1 + O(n_5(1_5) log n)) (5.47)

As the conditional probability is decreasing in jy, we can bound the sum from above by an
integral almost surely to obtain

n log(n/x) amz
Y <log(n/z)) de = “lem Y dydx
Pw ( g(n/z) y

K [nt—]

'y
nl— EJ mz

log(n/m1 ) pnev my
:/ / ) ym‘_le_‘“y dxdy
0 1 !

nl—eJ mg

1 1—e my
_ n/og(n/(L” ] aLyWAef(Haz)y dy
0 mﬂ

—n(- fw)mﬁ»w(y’ <log (n/[n""¢])).

Here, we switch the integration over z and y in the second step and let Y’, conditionally
on Wy, be a T'(my, 1+ ay) random variable. We can then bound the conditional probability
from above by one almost surely. Combining this almost sure upper bound with (5.47)
n (5.45), we arrive at

nk—1S] H E[( — ) ](1+O(n5(15)logn)>~ (5.48)

Le[k\S

Finally, with the same steps as in (5.27), we obtain

S| H ]E[( W)W] (14 o(n21-20-0)),

Le[k]\S
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for any £ > 0. We then use this bound in (5.44) to find, for some positive constant K, the
upper bound

S e I ()] T ]

i=1 SC[k] te[k]\S i=1 SC[k] te[k]\S
|S|=i |S|=i

By Remark 5.4, the tail probability p>y,, = O(pm,) and by (5.42) we have nC(S)A+o(1)
o(n_”(s) [Tres pm,) for some n(S) > 0. Combined, this yields

k—1 k—1
LZ > E|lgls, HPW aen >me>] <KDY @O T po,
( i=1 jeI,(e,i) i=1 SC[k] Le[k\S
|S|=i
N k
_O(n anme)a
/=1

with
7:= min (C(S) - Zlog(Q + 5)05),
SC[k] es
1<|S[<k-1
which is strictly positive when ¢ is sufficiently small and ¢ is set sufficiently close to one,
similar to what is discussed above. Combining this with the fact that P((E},)¢) and P(ES)
are o(n*" lezl pm() uniformly in myq,...,mg < clogn for some n > 0 (we prove this for

the former probability at the end, and for the latter probability this follows from (5.15)),
and the result in (5.43), we finally conclude that

—— > EPw(Za(e) =mele k)] =— Y EPw(Zn(je) =me L € [k])]
Jeln(f) .leln(E k)
Z > EPw(Zu(je) = m, L € [K])]
1=1 jel,(e,i)

:o(n—nnpmz),
(=1

for some 1 > 0 in the case that m; = ¢y logn(1l + o(1)) with ¢, € [1/1og8,6/(0 — 1)) for all
¢ € [k] as well.

When the m, do not all behave the same, that is, for some ¢ € [k] ¢, € [0,1/log6) and
for some ¢; € [1/1logh,6/(6 — 1)), we can use a combination of the approaches outlined for
either of the cases.

It remains to prove that P((E),)¢) decays sufficiently fast. By a union bound and using the
same approach as in (5.14) and (5.15), we find that for some positive constant Cp s,

o0

P((E,)) < S en{ e} < Coal (g ol (Clogn) V-2 1729),
3=[(Clogn)t/(1=200

Using that T'(s,z) = 25 te™*(1 + o(1)) for a fixed s € R and as x tends to infinity, we
obtain
26/(1—26) o
P((E;)°) < Cos(coClogn) exp { = o (Clogn) /=) 17204 (1 1 o(1))
= 6975(10g n)20/(1=20) exp{—coClog n}(1 + o(1)) (5.49)

_ peeC(+o(1)).
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As mentioned when introducing the event E! in (5.40), the choice of C yields IP’((E' )¢) <
n~(k0108(0)/(0=1)+n) for p large and 7 sufficiently small, so that P((EL)°) = o(TT5_, pm,n ")
for any choice of my < (6/(6 — 1)) logn(1 + o(1)), £ € [k], which concludes the proof. O

5.4. Proof of Proposition 5.1. We finally prove Proposition 5.1, using Lemmas 5.10
and 5.11.

Proof of Proposition 5.1. As discussed before, (5.1) directly follows from (5.12) combined
with Lemmas 5.10 and 5.11. Using (5.1), we then prove (5.2). For ease of writing, we recall

that 01 - . W .
p’“‘:E{a—l_JrW(e_HW) } p>k::E[<9—1+W) }

We start by assuming that my = ¢;logn(1 + o(1)) with ¢, € (0,¢) for each ¢ € [k]. We
discuss how to adjust the proof when my = o(logn) for some or all £ € [k] at the end.

For each ¢ € [k] take an ny € (0,c — ¢) so that [(1 + ng)my] < clogn. Then, we use the
upper bound

[(14n1)ma ] L(X+m)mi) ]
P(Zo(v) Zme L [R]) < Y o Y P(Za(ve) = ji, L € [K])
jl‘ml TH =T (5.50)

+Z]P’ n(vi) = [(1+n)mi], Zn(ve) > mg, £ #14).

We first discuss the first term on the right-hand side. As (5.1) holds uniformly in my, ..., my
< clogn, we find

L(A+m1)m | L(1+le)mk)J [(A4n1)ma | [(T+ne)me)] &
Z Z n(ve) =je, 0 € [k Z Z Hpu +o(n™?))
]1 mi ]k me ]1 m1 ]k) me =

k
H Pome — P> |(14nme)) (1 +0(n7?)) (5.51)

E?r Il

<[ pm, (1 +0(n7)).

To finish the upper bound, it remains to show the the term on the second line of (5.50) can
be incorporated in the o(n_ﬁ) term, and it suffices to show this can be done for each term
in the sum, independent of the value of i. Using the negative quadrant dependence of the

degrees under the conditional probability measure Py (see Remark 5.2 and [13, Lemma
7.1]), we find

P(Zn(vi) = [(L+ni)mil, Zn(ve) = me, £ € [K\{i})

~
Il

1

1 .
:W > E[Pw(ZG) 2 [0+ mmd) [T Pw(ZaGe) =me)]
b 1<ii# . #ie<n e[k)\ {4}
—— > E[Pw(ZG) 2 [+ mm]) T] Pw(Zale) 2 mo) ]
S NE) telk\{i}
1 .
+ o 3 E[IP’W(Zn(]) (L +mym]) ] Pw(E >m5)]
R nl-e<jif. Ajn<n eelk)\{i}

The first term in the last step can be included in the little o term in (5.51) (even when
considering m; rather than [(1 4 n;)m;] in the probability), as follows from computations
similar to the ones in (5.38) through (5.49), combined with Remark 5.4 (which states that
p>k = O(pg)). It remains to show that the same holds for the second term in the last step.
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Again, we use an argument similar to the steps performed in (5.44) through (5.48) to arrive
at

1
5 Z E[IF’W(Z (Ji) = [(1 4+ ni)m;]) H Py (Z,(je) > me)}
R nl-e<jif. Ajn<n eelk)\{i}
< Kp>(ta)m:] H pzmy;
Lelk]\{i}

for some positive constant K. By Lemma 5.5 we have the inequalities
Po[(mm,] < 07Tl < gmmigTmm > (04 6) ™

for any £ > 0. As a result, taking & € (0,0(0" — 1)) and setting ¢, :=1—(1+&£/0)0~" > 0,
we obtain

P2[(rnym) < (0 +&) 7™ ((L+E/0)07")™ < pom, (1 - ¢:)™. (5.52)
As m; = c;logn(1 + o(1)), it follows that (1 — ¢;)™ = n~¢los(1/(1=¢:))(A+e()) g6 that
1 .
or 3 E[]P’W(Zn(] )2 [(L+n)mi]) [[ Pw(ZaGe) = mg)}
nl=e<j1#. Ajp<n Le[k]\{i}

can be incorporated in the little o term in (5.51) for each i € [k] when we take a ' <
B A mingep ¢ilog(1/(1 — ¢;)). This yields

k
P(Zn(v0) = me,C € K]) < [ B [(MWW) } (L+o(n ™). (5.59)
/=1

For a lower bound, we can omit the second line of (5.50) and use (5.51) to immediately
obtain

[(1+n1)m1] L 4mr)my) ]

P(Zn(v) Zme L R]) > Y oo Y P(Za(vr) =g L € [k])
Ji=m1 Je=mg
k
= 11 (zme = P2 (an0me)) (1 + 0(n79)).
(=1

Again using (5.52) yields p>m, — P>|(14n)me] = Pzme (1 + o(n‘ﬁl)) when we set ' <
B A mingepy cilog(1/(1 — ¢;)). Combined with (5.53) this yields (5.2) and concludes the
proof. O

6. PROOFS OF THE MAIN THEOREMS

With the tools developed in Section 5, in particular Propositions 5.1 and 5.6 and Lemma 5.8,
we now prove the main results formulated in Section 2.

First, we prove the main result for high degree vertices when the vertex-weight distribution
has an atom at one, as in the (Atom) case.

Proof of Theorem 2.5. The proof follows the same argument as [1, Theorem 1.2]. For an
integer subsequence (n¢)sen such that €,, — ¢ as £ — oo, it suffices to prove that for any
1<i €Z,

(X xG9, LX) X EO) L (PR(i), PR(iL), . PR 1), PRI, 00))  as € o0
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holds. We obtain this via the convergence of the factorial moments of X l.(n" X i(,"fi, X g;f).

Recall 7 in (2.8). By Proposition 5.6, for any non-negative integers as, .. ., a;,

e(00), T (), ] - oo T G- )

=i

X (14 O(ogy ny)+i V 1, 7))

N (qog—i’w)ai’ ll—[l (Q()(l _ 0—1)9—1@-&-6)&'“’

=1
as £ — oco. By using the properties of Poisson processes, it follows that the limit equals

i'—1
(Pl o0)),, I1 (Pf(k))ak] ,

E

k3

k=i

due to the particular form of the intensity measure of the Poisson process P (which is used
in the definition of the Poisson process P¢). The result then follows from [12, Theorem

6.10). O

For the results for the (Weibull) and (Gumbel) cases, as outlined in Theorems 2.6 and 2.7,
respectively, we combine the asymptotic behaviour of p>j in Theorem 5.3 with Proposi-
tion 5.1 and Lemma 5.8.

Proof of Theorem 2.6. To establish the convergence in probability, it follows from Lemma 5.8
that we need only consider nlP(Z,,(v1) > k,) for some adequate integer-valued k,, such that
k, < clogn for some ¢ € (0,6/(6 — 1)) and where vy is a vertex selected from [n] uni-
formly at random. By Proposition 5.1, this quantity equals np>g, (1 4+ o(1)). Then, we
use Theorem 5.3 and Remark 5.4 to obtain that, when W satisfies the (Weibull) case in
Assumption 2.3, this quantity is at most
nC Lk )k, @ DoFn,
where C' > 1 is a constant. Now fix an arbitrary n > 0 and set &, := |loggn — (o — 1)(1 —
n)logylogy n]. This yields
T Loy n(1 + o(1))) oy n) (=g~ loss ==V g0 ozo (1 4 o(1))

< C3L(logg n)(logg n) =~ (logy m) (=117 (6.1)

= CyL(logy n)(loggn)~(@=Hn,
Here, Cy > 0 is a suitable constant and we use that k, = logyn(1 + o(1)) in the first step.
Furthermore, we use [2, Theorem 1.5.2], which states that for a slowly-varying function L,
L(Az)/L(x) converges to one uniformly in A on any interval [a, b] such that 0 < a <b < oo.
As a result, L(logyn(1 + o(1))) < cL(loggn) for some constant ¢ > 1 and n sufficiently

large. Finally, we use [2, Proposition 1.3.6 (v)] to obtain that for any 1 > 0, the final line
of (6.1) tends to zero with n. This shows that for any n > 0, with high probability,

XM < —(a—1)(1—n)

i€l loggloggn
holds, due to the first result in Lemma 5.8. A similar approach, when setting k, :=
[loggn — (o — 1)(1 + n) logg loggn |, yields

nlP(Z,(v1) > k) — o0,
so that for any n > 0, with high probability,
Zn(5) —1

maXM > (a—1)(1+7)

i€l loggloggmn
holds. Together, these two bounds prove the desired result. O
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Proof of Theorem 2.7. The proof of this theorem follows a similar approach to the proof of
Theorem 2.6. That is, we again apply the results from Theorem 5.3 together with the fact
that

nP(Z,(01) = kn) = nps, (14 0(1),
for some adequate integer-valued k, such that k, < clogn for some ¢ € (0,6/(6 — 1)), as
follows from Proposition 5.1 and Lemma 5.8. In the (Gumbel)-(RV) sub-case, we know
that

y _p-1 1—
17—7((1 f )k”) (o) fot, (6.2)
where we recall that v = 1/(7+1). To prove the desired results, we first set k,, = |loggn —
(140)Ch r.c, (loggn) =] for any n > 0, where we recall Cy , ., from (2.5). Using this in (6.2)
then yields

P>k, = eXp{ -
1

%e— 10g(0)Co,r,c k" (1+0(1)) ~ on10g(0)Co,rc, (logg n)' =7 (140(1))
@kn = )
where we use that k7 = (logyn) (1 + o(1)) in the last step. Hence, nP(Z,(v1) > kn)

diverges. We thus conclude from Lemma 5.8 that

< Zn(]) —logyn
jeln]  (loggn)t=7

np>g, =

Z _(1 + n)CQ,T,Cl

holds with high probability. A similar approach, setting
kn := [logg n—(1-1)Cp 1., (logy n)1 =77 and combining this with the first result of Lemma 5.8
yields

Z,(j) —loggn

T oggmy = TG

holds with high probability. Together, these two bounds prove (2.5). To prove (2.6) we
apply the same methodology but use the asymptotic expression of py (and p>j by adjusting
constants), as in (5.5). We recall the constants C1, Ca, C3 from (2.7) and set k,, =: [loggn—
C1(logg logy n)™+Ca(logg logg 1)~ ! logg logg logg 14 (C3+1) (logy logg n) ™11, for any n > 0.
Then, (5.5) yields

NP>k, = - exp {— (M)T(l + 7(r — Dlogloghn  Krev (1+ 0(1))) }

Qkn c1 log k,,  logky,
Using Taylor expansions, we obtain
log kp\ 7™ log 1 0
—( Oi; ) = - (%) +0(1) = —log(0)C1(logyloggn)™ + o(1),
1 1
—1 —1
LT)(log kn) tloglogk, = (7 — ) (logloggn)™ tlogloglogy n + o(1)

€1 €
= log(6)Ca(logg logyn) ™ logg logg logy 1

LT(T—1 .
+ (1ogy(10g 0)) (o5 0) = ) (1ogy logy m)* +o(1),
1
K’TC — KTC —
—%ﬂ(log k) l= — %ﬁ(log loggn)™ ! 4 o(1)
“ “

K. _
= — (log )™ =22 (loglogg n)" " + o(1),

s
1

where we recall K., g from (5.5) in Theorem 5.3, so that

log kn\ ™ 1 B K. - B
nexp{ - ( 0?21 ) + T(TCT )(logkn)T oglog k,, — 0’771’9(10g k)11 + 0(1))}6 kn
1 1

= nexp { — log(#)C1(logyloggn)” + log(#)C2(logy log, n)™ " logy logy logg n
+10g(6)Cs(logg logg )™ (1 + 0(1)) }6~
< exp { = (n - o(1))(logy logyn)" ™'},
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where we use that k,, > logy n — C1(logy loggn)™ + Ca(logy logy n)™ ! logy logy logy n+ (Cs +
n)(logg loggn)™ ! in the last step. As the right-hand side tends to zero with n, Lemma 5.8
yields for any fixed n > 0, with high probability,

Z,(i) — (loggn — C1(logg logyn)™ 4 Ca(logg logy )™~ ! logy logy logy n)

< Cs+1.
i) (loggloggn)™—! = s

With a similar approach, setting
kn = |logy n—C1(logg logy n)” +Ca(logy logy n)T_l logy logy logy n+(C3—n)(logy logy n)T_lj ,

we can obtain that for any fixed n > 0, with high probability,

Z,(i) — (loggn — C1(logg logy n)™ + Ca(logy logy n) ™! logy logg logg 1)
max — > C3—n.
icin] (logg logg n)

Together these two bounds yield (2.6), which concludes the proof. O

Proof of Theorem 2.8. The proof follows the same approach as the proof of [1, Theorem
1.3]. We thus need to consider two cases: i = O(1) and i — oo such that i + logyn <
(6/(6 —1))logn and liminf, ,. 4 > —oo. For the former case, as exp{—qof """} = O(1),
it suffices to prove

P(mz{u}(Zn(j) > |loggn| + 2) — (1 —exp{—qof~""}) = 0 as n — oo.
JjENn

By the definition of X(;;) in (2.3), this is equivalent to

P(Xg? = 0) —exp{—qof~ "} =0 as n — o0o. (6.3)

This follows from Theorem 2.5 and the subsubsequence principle. That is, if we assume
the convergence in (6.3) does not hold, then there exists a subsequence (ng)gen and a 6 > 0
such that

P<X(§Z) = 0) — exp{—qof "} > VL EN, (6.4)

However, as e, is bounded, there exists a subsubsequence Eny, such that En,, € for some

e € (0,1]. Then, by Theorem 2.5, the statement in (6.4) is false, from which the result
follows

In the latter case, we need only consider E [X(ZT;)} and E [(X(;))Q] , as
1
E[x%] - sE[(x),] <p(x{) >0) <E|[x{V], (6.5)
again see [1, Theorem 1.3] and its proof for more details. By Proposition 5.6, we have that
E [Xg?] = g0 (1+0(1)), E [(Xg;>)2} = (gof™ ") (1 + 0(1)).
Hence, as i — oo and &, is bounded,

B [X0)] = (1~ exp {a0f ™50 1) (1 +0(1)).

n 1 n »
E[X] - SE[(x1)),] = (1 - exp {00~ }) (1 + 0(1).
Combining this with (6.5) yields the desired result. 0

Proof of Theorem 2.9. The proof follows the same argument as the proof of [1, Theorem
1.4], which is based on [3, Theorem 1.24]. Let 1 < a < b be integers. Then, by Proposi-
tion 5.6 and since i = o(logn),

E[(x™) |- (w001 - 07075 ) " = (67 (riog nii) V7))
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It then remains to show that the right-hand side is in fact o(6™). We note that i =
o(log riog, n Alogn), so that we can write the right-hand side as

O(<T10g0n>17ialog9/ log Tiogy n V. n—ﬁ—mlogﬁ/logn) _ O(<T10g0n>1—o(1) v n—,@—o(l)) — O(@ib),

by the constraints on ¢, from which the result follows. O

7. TECHNICAL DETAILS OF EXAMPLES

In this section we discuss some technical details of the examples discussed in Section 4. In
particular, for each example we provide a precise asymptotic expression of py and p>j as
well as a key element that leads to the results in Section 4. That is, for each of the examples
we state and prove the analogue of Proposition 5.6. The three theorems presented in each
of the examples in Section 4 mimic three of the theorems presented in Section 2. That
is, Theorems 4.2 and 4.6 are the analogue of Theorems 2.5, Theorems 4.3 and 4.7 are the
analogue of Theorem 2.8 and Theorems 4.4 and 4.8 are the analogue of Theorem 2.9. As a
result, their proofs are very similar to the proofs of Theorems 2.5, 2.8 and 2.9, so we omit
proving the theorems stated in Section 4.

7.1. Example 4.1, beta distribution bounded away from zero. Let the distribution
of W satisfy (4.1) for some «, 5 > 0,w* € (0,1). We prove a result on (the tail of) the
limiting degree distribution and provide additional building blocks required to prove the
results in Example 4.1.

Lemma 7.1. Let the distribution of W satisfy (4.1) for some «, 8 > 0,w* € (0,1) and
recall pg, p>r from (2.1). Then,

I'a+ 8)

Pk = Zu —mm (1= 0" PRk (1 4+ O(1/k)),
()
Mat f) (7.1)
Pok = ZW%Q — oY PO (14 O(1/k)).

Note that this Lemma improves on the bounds in (5.3) by providing a precise multiplicative
constant, rather than two slowly-varying functions that are (possibly) of different order.

Proof. By the distribution of W, we immediately obtain that

1 _ Tla+p) . _
_ _ kg (k+1) S\ ) a-11 o 0\8-1
Pr = /w*(e 1Dz"(0 -1+ x) Zw*l"(a)I‘(ﬁ)x (1 —2)" " dx,
where T' is the gamma function. Let us denote the integrand by f(x, k). We first consider
the asymptotic behaviour of the integral when its lower bound on the integration variable x
is zero, and show that it is equal to the right-hand side of the first equation in (7.1). Then,
we show that

/Ow* Fa k) do = 0< wl* F k) dx>,

which combined yields the desired result. So, we start with

1
—1zFo - T _(k"‘l)il—‘(a +5) 22711 — 2) T da
/0 (6120~ 14 ) D a0 )

. (7.2)
/ el (1 = 2)P T (1 4 2/ (0 — 1)) * ) da,
0

Tt p)
INCOINC))
where we omit Z,« for ease of writing. We now use Euler’s integral representation of the
hypergeometric function. That is, for a,b, ¢,z € C such that Re(c) > Re(b) > 0 and z is
not a real number greater than one,

=@O-1)"

1
/0 xb_l(]. o x)c—b—l(l _ ZCC)_a dr = F(C;(l;))r(b)QFl(aa b, C,Z),
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where o F} is the hypergeometric function. Applying this in (7.2), we thus obtain
pD(a+B)(k + )

Fa)'(k+a+p)
We then use one of the Euler transformations of the hypergeometric function,

oFi(a,b,c,2) = (1 — z)cfafbgFl(c —a,c—b,c,z),

0—1)

QFl(k+17k+avk+a+B7_l/(9_1))

to arrive at
4w L(a+ BT (k+ ) ( 0
Fa)T(k+a+p)\0—1
We directly find a particular case in which we can find the value of the hypergeometric
function explicitly, namely when a4+ 8 = 1. When a + 8 = 1, we find that the hypergeo-

metric function on the right-hand side of (7.3) equals one as the first argument equals zero,
independent of the other arguments, so that we arrive at

since I'(z+a)/I'(z) = 2*(1+O(1/z)) as x — oo and a = 1— 3 in this particular case. When
a+ B # 1, we can obtain a similar expression. First, we use one of Pfaff’s transformations
for the hypergeometric function,

oF1(a,b,¢,2) = (1 —2) % F(b,c —a,¢,z/(z — 1)).

Then, applying this to the right-hand side of (7.3), so that z/(z — 1) = 1/8 € (-1,1), we
can express the hypergeometric function as a power series. Namely, for z such that |z| < 1,

)ﬁ%ﬂﬂa+B—L@k+a+ﬁfﬁﬂ0—U) (7.3)

> qDpl) i
a z
F = —_—
2 l(a'aba c, Z) J_ZO C(J) F(])’
where al) := zzl(a + (£ = 1)) (and similarly for b0), ). Thus, combining the Pfaff
transformation and the power series representation yields
0 \Be= BV (k+1)9) I
F - 1,8,k -1/0-1))=(— —_— 4
2 1(054‘6 aﬂa +Ol+ﬂa /( )) (9_1) ;)(k—FOé—FB)(]) ]| (7 )
From the a + 8 = 1 case, we immediately distil that
2. g i 0 \8
Z 4! o _(9—1> ' (7.5)

J=0

The aim is to show that for k large, the series in (7.4) is close to (/(8 —1))? for any choice
of a, 8 > 0, so that the entire term in (7.4) is close to one. We consider two cases, namely
a+p <1and a+ 3 > 1. Let us start with the latter. We immediately obtain the upper
bound (k+a+ )9 > (k+1)9, so that using (7.5) yields that the right-hand side of (7.4)
is at most one. For a lower bound, we note that

k+1@ a+pB—1 a+B—1yJ
(k+a+pB)0) _g(l_k+a+ﬂ+(£—1)) = (1_k+a+5) ’

as the fraction in the second step in decreasing in ¢, since a4+ 8 — 1 > 0. We thus obtain
the lower bound

-8 g (4) g—3 -8, g — j
() S A (S (),

which, as in (7.5), equals

0-1 s _ a+p8-1 B
(0—1—1—]%) _(1_(9_1)(k+a+6)+(a+5—1)> =1-01/k).
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A similar approach can be used for a + 5 < 1, where one would have an elementary lower
bound and an upper bound that is 1 + O(1/k). In total, combining the above in (7.4) and
then in (7.3) yields

L(a+5)

/1 fla, k) dae = Zy ———~=(1 = 0 HPEPo7% (1 + O(1/k)).
0 ['(a)

‘We then consider

*

v - Tatph) o -
0— 1)k —142)"FD 7, —— L pal(] — )1 dg.
We bound the term (1 — )%~ from above by (1 — w*)B=D"0_ Since z*+o=1(1 + z /(6 —
1))~ %+ is increasing for = € (0,1) when k is sufficiently large, we obtain the upper bound

*

(0 — 1)”“Zw*M(1 — ) BDAO (e Rt (1 I )-(k+1)

INCIINGE) o1
F(a—i_ﬂ) w* -1 w* k
= Ty 2 (1 — *)(B=DN0 1 '
v Farg 0 (4 557) (o)
Since w*/(0 — 1 + w*) is increasing in w*, it is strictly smaller than 1/6. Hence,
6—1)abO—142)"FDz,0 o1 — )1 de = o(6Fk~ 09,
| =na )2, DO pet1 - ( )

independent of the value of 3, so that
! _ MNa+08) . B
_ 1\ kg (k+1) a—l7q _ .\8—1
PE = /0 (0—1)z"(0 —1+zx) Zpr F(a)F(ﬁ)x (1—x)"Ldz
L@+ph) o
(a)r(8)"

*

- / 6 —1)a* (0 —1+2)"FHD 7, 11—z tdz
0

= L+ W(l _ 0—1)1—ﬂk—59—k (1 + O(l/k))) B 0(0—kk—(1+ﬁ))
= L+ W(l _ 0—1)1—,@k—ﬁ9—k(1 + O(l/k))

which proves the first line of (7.1).

An equivalent computation can be performed for

1
/xk(91+x)ka*£(a+ﬁ) a=l
0

Ww (1— )’ da, (7.6)

to obtain that it equals

o+ Bk + «)

I'(a)(k+ o+ B) 1

I'(a+ Bk + «)

T(@)T(k+a+B)
)
)

G_ka* (99 )IBQFl(Oé—FB”B,k—FOé—Fﬁ,—]./(H—1))

=07"Z, 2F1(B, k. k + o+ B,1/0)

> BWEG)  g=i
Z (k+a+pB)0) 51

]:

F'(a+ B)C(k+«

_ ok
=0 2w MNa)l'(k+a+p

In this case an equivalent approach for bounding the sum on the right-hand side works for
all a, 8 > 0. Hence, for (7.6) we obtain the asymptotic expression

F(Oé + ,8) —1\—871.—8n—
T ——2 (1= 07 PP~ (1 + O(1/k)).
fag a7 (1+00/k)
Via the same we can show that the integral from zero to w* is asymptotically negligible,
which finishes the proof. (]

197



MAXIMUM DEGREE IN WRT WITH BOUNDED RANDOM WEIGHTS 43

Recall that in this example we set

X" = |{j € [n] : Za(j) = [logyn — Bloggloggn| + i},
X0 = |{j € [n] : Zu(j) > |loggn — Blogglogy ] + i},
en := (logyn — Blogyloggn) — |logyn — Blogyloggn|.
We then state the analogue of Proposition 5.6.

Proposition 7.2. Consider the WRT model as in Definition 2.1 with vertex-weights
(Wi)iein) whose distribution satisfies (4.1) for some o, 8 > 0,w* € (0,1). For a fized
K € N,c € (0,6/(6 — 1)), the following holds. For any i,i = i(n),i'(n) in Z such that
0 <loggn+i<loggn+1i < clogn and i,i' ~ dlogyn, for some d € (—1,clogf — 1)U {0}
(6 =0 denotes i,i" = o(logn)) and for a;,...,ay € Ny satisfying a; + -+ ay = K,

=1

e (), T1(4),
_(p Tt =0 e T, Tt B (-6 e
B (ZW* T'(a) (9—1)(1+5)/39 o ) g <Z“’* T(a) (140)8 o )
loglogn _ |i —dloggn| V |i' — dloggn|
X(1+O< logn v } logn : ))

Proof. Set K' := K — ay and for each i < k < ¢ and for each u such that Z’Z:_il ap <
u < Zif:i ag, let m,, = |loggn —loggloggn| + k. Also, let (vu)ue(x] be K vertices selected

uniformly at random without replacement from [n]. Then, as the X (k) and X, ™M) can be
expressed as sums of indicators, following the same steps as in the proof of Proposmon 5.6,

i'—1
E (X(ZT;})L“ H (X]gn)) ] Z Z E]P) deg (Vu) = My + ﬂ{uéS}:“ € [K])
7 k=i (=0 SC[K’
1S|=¢
By Proposition 5.1,
K w mu+]l{u€$} -8
P(deg(v) > my + Iiyesy v € [K]) = [[ E (m) (1+o0(n™")),
u=1

for some 8 > 0. By Lemma 7.1, when |S| = ¢,

e e

T(a+p)

K
f =0 ) oSt T m+ 1ue) (1 4+ O(1/ log))

u=1

= (Zw*

Here, we are able to obtain the error term 1 — O(1/logn) due to the fact that loggn + i >
nlogn for some n € (0,1 + §) when n is large. Moreover, as i,i’ ~ dlogyn and thus
my, ~ (14 0)loggn for each u € [K],

K
[T+ Luesy) ™ = (1+8) logg m) ™ (14+0(

u=1

loglognv li — dloggn| V |i' — dlogy n|>)
logn logn ’
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uniformly in S (and ¢). We thus arrive at

py
Y Y 0 (20 P 1 )14 6) P oy my ) g S
]

=0 SC[K’ [(e)
1S|=¢
loglogn  |i —dloggn| V |i' — dloggn|
1
% ( +(’)( logn v logn ))

Tla+8)(1—60)"F w7, Dla+B1—0H)" \a
= (2w M@@-naxor ) ,E-(Z‘”* raarer 0 )

y <1+O(loglogn y li — dlogyn| Vv |i’—5log9n|>)’
logn logn

where the last step follows from a similar argument as in the proof of Proposition 5.6. [

With Proposition 7.2 at hand, the proofs of Theorems 4.2, 4.3 and 4.4 follow the same
approach as the proofs of Theorems 2.5, 2.8 and 2.9, respectively.

7.2. Example 4.5, fraction of ‘gamma-like’ random variables. Let the distribution
of W satisfy (4.2) for some «, 5 > 0,w* € (0,1). We prove a result on (the tail of) the
limiting degree distribution and provide additional building blocks required to prove the
results in Example 4.5.

Lemma 7.3. Let the distribution of W satisfy (4.2) and recall py,, p>, C from (2.1) and (4.3),
respectively. Then,

P = Zw*(l - 971)Ckb/2+1/4e72\/c;l(lfefl)kefk(1 + (9(1/\/E))7
Pok = Zur CRYPHVA2V e 10" Dkg=k (1 1 0(1/Vk)).

Note that this Lemma improves on the bounds in (5.4) by providing a polynomial correction
term and a precise multiplicative constant.

Proof. We start by proving the equality for p>; and then show the similar result for py.
By (4.2), we obtain the following expression for p>.

1 -

pzk — / xk(@ _ 1 + l‘)_ka*Cfl(l _ x)_(2+b)e—cl 1;1:/(1—$) d.’L'
w 1 B (7.7)

— / (0 =1+ 2)FZyb(1 — ) HWemer 2/(0-2) g

w*

The second integral is of a similar form as the first, with a different constant in front and
a different polynomial exponent. We hence only provide an explicit analysis of the first

integral. As in the proof of Lemma 7.1, we start by considering the integral

1 —
/ 2P0 -1+ 2) Pt (1 — 2)" e 'e/(1-2) 4y, (7.8)
0

where we omit the constant Z,« for ease of writing, and then show that the integral from
zero up to w* is asymptotically negligible compared to the integral from zero to one. Using
a variable transform u = z/(1 — ), we find that (7.8) equals

o0 1
g+ 1/ k(1 b—k (1 _
c1 ; u” (14 u) ( 0+

We now define X, to be a negative binomial random variable with parameters k and
pu = (0(1 +u))~ !, for any u > 0. As the sum over the probability mass function of X, is

—k .
) e 1 “du.
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one irrespectively of the value of u, we obtain that the above equals
—k —1 J+ k b7k< 1 )_k ")
1—py 1 1—— 1 4%d
/Z< Jrhtr = p (1 ) e
= chl_l/ Z (J * k - 1) 0 Iuk(1+ u)bi(ﬂk)e*c;l“ du
0 7 J
7=0

:chflz(jJr . )9]F(k+1)U(k+1,2+b—j,cl_1),
— j

where U(a, b, z) is the confluent hypergeometric function of the second kind, defined as

1 o0
Ula,b,z) := T(a) /0 21 4 )b e A

whenever Re(a) > 0. Using the Kummer transform Ul(a,b,2) = 2! 7?U(1 4+ a — b,2 — b, 2)
yields

0 ety (3 * ’;' - 1) 0Tk + 1) 9 VUG +k —b,5— b, e,

Again using the definition of the confluent hypergeometric function of the second kind, we
obtain

E)C(k+1 S _
9 k Z ] + F((J j: k) b) (619)_] /0 u]-i—k:—b—l(l + u)—(k+1)e—c1 Ly du
F > -b)1 o -1
& k +k—b—1 —(k+1) ,—c] u
kO~ —(c10)™7 / u! (1+u) e “du
]z::o J+ k‘ - b T(k) ! 0
r © .o 1
— Cl kO~ k Z b (]) 10)]/ uj‘HC*b*l(l _|_u)f(k+1)efc1 v du,
- 0
J
where (z)U) ;= z(z +1)--- (x4 (j — 1)), # € R,j € Ng. When can then bound
E)&) 1 itk>b2>0, )W) 1 if b <0,
(k) and (k) (7.9)

7> i — < j
k=00 = (&) b <o (k=09 =\ () ifk>b>0.

As the bounds are symmetric, we can assume that b > 0 without loss of generality; the
other case follows similarly. We deal with the lower bound first. This yields

ok I'(k) )Z 1( 16)7 / WHb1(] )~ D ger M gy
0

I'(k—1b
J=
_ k9 k (Il;(k)b) /oo uk—b—l(l_‘_u)—(k-%l)e—c;l(l—&*l)udu (7.10)

= c’;ke’fF(I];(ﬁ)b)r(k —b)U(k —b,—b,c; (1 —071)).

It follows from [18, (3.12) and (3.15)] that, when a > d/2 is large and d, z are bounded,
22\ 1—d
T(a)U(a,d, 2%) = 2¢%°/2 (j) K1 g(uz) (14 0(1/u)),
u

where u = 2¢/a —d/2 and Kj_g4(uz) is a modified Bessel function. Combined with the
asymptotic expression for the modified Bessel function as in [14, (10.40.2)], we obtain

I(a)U(a,d, 2%) =2 ﬁe /2= U(QUZ) (1+0(1/u)). (7.11)
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In this particular case, it yields
(k- b)U(k —b,—b,c; (1 —671))
o 002 e (1 = gLy A2 TR (1 0 (1/V)).
Using this, as well as I'(k)/T'(k — b) = k*(1 + O(1/k)), in (7.10), we arrive at
e(;;1(179*1)/2\/Ecl—1/4+b/2((1 B 971)k)1/4+b/2672\/m9—k(1 i 0(1/\/%))

We then tend to the upper bound in (7.9) for b > 0, which yields

- F(lﬂ) o] 1 (619)71]5 ]/OO . L B -1

b k - j+k—b—1 1 (k+1) ,—c] "u

c ko TE—b) JE_O j!(ik—b ) ; u (1+u) e 1 “du
— F(k) > —b— — —(c71(1=60"1)=(c16)! —b))u

= Cll)ke kl—‘(k/‘_b)/(; Uk b 1(]— +U) (k+1)e ( 1 (1 9 ) (10) b/(k b)) du

= cﬁke—kﬂr(k —b)U(k —b,~b,c; (1 —07Y) — (c10) "'/ (k —b)).

T(k—0)
From the asymptotic results in (7.11) we find that
1 Sy lob N e 1
Uk, b (107 cTem) =U(k—b-b, O ))(1+001/VE)),

so that the lower and upper bound match up to error terms (of the same order). By (7.11),
we thus arrive at

1
/ 20— 1+ 1) * ZyreT (1 — )~ @HDemer @/ (1-2) g
0

_ Zw*ecfl(l—O’l)/Z\/7?61—1/4-5-17/2((1 _ 0—1)k)1/4+b/28—2\/cl’1(1—0*1)k9—k(1 + C)(l/\/E))
— Z, CRMAH272V e 1=0"Dkg—k (1 1 0(1/VE)).

Then, we bound

*

/ 2FO -1+ x)*ka*cfl(l _ x)7(2+b)efc;1$/(1,x) da
0

Ly
1

< (1 — w*)~(+0)V0) / (0 —1+z)Fda
0

*

Zp w k
< Zw oo\ —=((2+b)V0), xf VY
] (1 v ) v (9 -1+ w*) ’

where we use that x — (x/(f — 1+ x))¥ is increasing in z. This also implies that w* /(6 —
1+ w*) < 1/6, so that

*

/w l‘k(e 1+ x)kaw*cl—l(l _ x)7(2+b)efcl_lx/(17:c) dr = 0(97k672\/cl_l(lféfl)kl/4+b/2),
0
independent of the values of ¢1,b and 0. As a result,

1 -
/ xk(e _ 1 + I)—ka*cl—l(l _ .’L')_(2+b)e_cl 11‘/(1—1) d.’L‘
w* (7.12)
= Ze CEVAF02e=2Ve (=07 Dkg—k (1 1 0 (1/VE)).
Finally, when considering the second integral in (7.7), we observe its integrand is similar to
that of the first integral but with a different constant in front and with a constant b = b—1

in the polynomial exponent. We can thus follow the exact same steps as for the first integral
in (7.7) to conclude that it can be included in the O(1/v/k) term in (7.12). In total,

Dok = Zup CRYAH2e=2V/er =0 Dkg—k (1 L 0(1/VE)),

as required.
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We now show the result for pg, which uses the above steps with several minor adjustments.
First,
1 —
P = Zy+ (0 — 1)/ 20— 1+ a:)f(kﬂ)cl_l(l — )" e 'o/(1-2) 4y
v (7.13)
— Zu (0 — 1)/ 2F (0 — 1+ 2)~kHDp(1 — z)~CHDger w/(1-2) gy

*

As for the proof of the asymptotic expression of p>j, we consider the first integral only as
the second one is of lower order. Moreover, we again consider the first integral with a lower
bound of zero for the integration variable z. So, omitting Z,,» for now, we have

1 —
0—1) / (0 -1+ :c)_(kﬂ)cfl(l — )" 'o/(1-2) 4y
0

1 —(k+1) _ 1
_ _p—1\ —1p—k k b—k o —cyu
—(1—0"Y) 0 / Wk (1 + u) (1 79(1%)) e qy
oo +k‘ ) o0 . _1
=(1—6"")ey HkZ(J . )97/ uF(1 4+ u)P IR v qy
=0 J 0
=(1-06" lakZ(J , )aﬂr(k+1)U(k+1,2+bj,c;1)
I J
k
= (-0 (]j )@ T DU+ = ey )
Fk—|—1)°° (k+ 1)) (e10)77 % oy N 1
— _ bp—k k+j—b—1 (k+1) ,—c] u
(1—6"Hcko~ (k= )Z 00l /Ou (1+w) e~ “du.
]:0
Similar to (7.9), we bound
NG 1 ifk>b>-1, ) 1 ifb<—1,
(k= 1) 0

2 J 7 < J

(k=00 = (84) itb<-1. (k=00 =\ () ith>b>-1
Again, we assume without loss of generality that b > —1. Moreover, we only concern
ourselves with the lower bound on (k 4 1)) /(k — b)) when b > —1, since we obtain
a matching upper bound with the required error term when using the upper bound on
(k4 1)) /(k — b)) when b > —1, as in the proof for p>j,. Thus, we obtain the lower bound

ey bkl (k+
(1—-67")ci0

00 _i oo
i Z (Clt?) J / ukJrj*b*l(l + u)f(k+1)efc1*1u du
0

— (- 91)C?k9kr(1;€(k)b) /00 WFHI1(] ) D g (10 gy,
- 0

which, up to the constant (1 —6071), is the exact same expression as in (7.10). As discussed
above, using the upper bound on (k4 1)) /(k — b)U) yields a matching upper bound (up
to error terms). Then, the same approach as in the proof of p>; can be used to show that

*

/w PO =1+ 2) B (1 — g)b-2et #/(1-2) g — 0(9—14362\/cl_l(l—é’—l)kk—l/4+b/2)’
0

so that the integral from w* to 1 is asymptotically equivalent to the integral from 0 to
1. Following the same steps as above for the second integral in (7.13), we find it can be
included in the error term as well. Hence, the result follows. O
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Recall that in this example we set

XM = |{j € [n] : Za(j) = | loggn — Cy1.0v/Togg 1 + (b/2 + 1/4) logg logg n| + i},
X8) = |{j € [n]: 2a(5) > |loggn — Co.er VVIoggm + (b/2 + 1/4) logy logy n | + i},
en = (loggn — Cp 1., v/ 10ggn + (b/2 + 1/4) logg logy n)
— | loggn — Cp,1,,/1oggn + (b/2 + 1/4) logg logyn .
We then state the analogue of Proposition 5.6.

Proposition 7.4. Consider the WRT model as in Definition 2.1 with vertez-weights
(Wi)ign) whose distribution satisfies (4.2) for some b € R,c; > 0,w* € (0,1). For a fired
K € N,c € (1,0/(8 — 1)) the following holds. For any i,i' = i(n),i'(n) in Z such that
0 <loggn+i <loggn+1i < cloggn and i,i' ~ §/loggn for some § € R (6 = 0 denotes
i,i" = o(y/loggn)) and for a;,...,ay € Ny satisfying a; + ... +ay = K,

!

E{(X(;f)) 1:[1 (x) ]
T s k

_ (9 f 197i'+1+6n+09,1151 <ce,1,c1—5>/2) E ( 70— F+entConey <ce,1,c1—a>/2)“’“
" (1 n O(logg logy n loggn| V |[i' — y/logg n| ))
v/logyn \/logg n ’

with 7 = ZyC.

Proof. Set K' :== K — ay and for each ¢ < k < i’ and for each u such that Zl_- ap < u <
ZIZ:Z» ag, let my, = Lloge n—Cp1cv/loggn+ (b/2+1/4)logy logy nJ + k. Also, let (vu)ue[K]
be K vertices selected uniformly at random without replacement from [n]. Then, as the
X SZ) and X ,gn) can be expressed as sums of indicators, using the same steps as in the proof
of Proposition 5.6,

i'—1
B \(x), TT("), ]— kD 3 (1 P(dentin) > o+ Tpuesyou € K]
i =i =0 SC[K'
1S|=¢
By Proposition 5.1,
K wtlyy
P(deg(vr) > my + Lpues),u € [K H{(+WV 1+ o),

for some 8 > 0. By Lemma 7.3 (and recalling the constant C' in (4.3)), when |S| = ¢,

K

gﬂ%ﬁﬁﬂm%w]

i 1-6- 1 s
= 750 2= exp { 2 Z (e + l{ueS})} H(mu + Tyuesy) />t
u=1

x (1+0(1/4/logn)).

Here, we are able to obtain the error term 1+ O(1/y/logn) due to the fact that loggn+1i >

nlogn for some 17 > 0 when n is large. We note that Cp ., logf = 24/c; (1 —0-1). As
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i,i ~ d+/loggn,
K
TT (o + Dguesy) /21 = (logg n) K214 (1 4+ O(1/4/logg n) ),

u=1

uniformly in S (and ¢). Moreover, again uniform in S and ¢,

K
exp { —Cp 1, logd Z Ao+ ﬂ{ueS}}
u=1

= exp { - (09,1,(:1 log 01/loggn — %) }K

loggloggn  |i — /loggn| V [i' — /logg n|
(14 o(RElsn  i=y Viegaril)y
v/1oggn \/1oggn

This last step follows from the fact that the first-order term of m,, is logy n and its second-
order term is —(Cp 1., — 6)y/loggn. Finally, its lower-order terms are logylogyn + (|i —
l0ogyn| Vv |i" — /loggn|). Then using a Taylor expansion for the square root yields the
result. Combining all of the above, we thus arrive at

Z Z ( (logy n)?/2+1/4 exp{ - (Ce,l,q 10g9<\/@ - %)) })K

£=0 SC[K]
IS|=¢

o e_zlemu_g<1 N O(logg loggn y li — /loggn| V |i' — /logy n\))
v/1oggn \/@
= i'—1

— (Lefi/+1+5n+c9,l,c1 (00,1,0176)/2)0‘1.1 H (Zefk"‘rsn‘*’cﬂl,cl (00,1,6176)/2>ak
0—1

v <1+O(logglog9n \/@Wh —@»
Vioggn Joggn

where the last step follows from a similar argument as in the proof of Proposition 5.6. [J

With Proposition 7.4 at hand, the proofs of Theorems 4.6, 4.7 and 4.8 follow the same
approach as the proofs of Theorems 2.5, 2.8 and 2.9.
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8. APPENDIX

Lemma 8.1. Fiz {,n € Ny such that £ < n. Suppose f : R — R is increasing on [{,n + 1],
and g : R — R decreasing on [{ — 1,n] and both f and g are positive and integrable. Then,

an f@)g(@)de —2f(n)g(t —1) <Y f(k)g(k) < znl f(@)g(z)dz +2f(n+1)g(¢—1).
- P -

Proof. We only prove the upper bound, the lower bound follows from an analogous ap-
proach. By definition for k € {¢,...,n} and x € [k — 1, k],

f(k) < f(x+1) and g(k) < g(x).

Integrating both sides gives

k
f(k)g(k) < - flz+1)g(z)dz
k k
< f(x)g(z)dz 4+ g(£—1) flz+1) — f(z)de
k—1 k—1
k
< - f(@)g(z)dz +g(l - 1) (f(k+1) = f(k—1)).

Hence, summing from ¢ to n gives
S fR)gk) < [ fe)g(a)dz+g(0—1) Y (f(k+1) = f(k—1))
k=t

{—1 kbt

n

< - f(@)g(x)de +2f(n+1)g(f — 1),

as required. [l

Corollary 8.2. Fiz ¢,n € N such that £ < n. Suppose f: R — R is a positive integrable
function, increasing on [{,z*] and decreasing on [x*,n], where x* is not necessarily an
integer. Suppose g : R — [0, 1] is a positive, integrable function, decreasing on [¢,n+ 1] and
bounded by 1. Then,

n

/é " gl de —af@) < S F(k)a(k) < /g " f@)g(z) do + 4f ().

k=(+1
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Proof. We only prove the upper bound, the lower bound follows from an analogous ap-
proach. Note that f is increasing on [¢, |2*]], so that by Lemma 8.1
I_Z*J —1 Lw*Jfl
S e < [ flglo)de + 26,
k=(+1 ¢

where we used that g is decreasing and bounded by 1.

Also, note that by the fact that f and g are both decreasing on [z*,n],

> fk)glk) < ' fx)g(x) da.

k=[z*]+1 T

It remains to bound f(|z*|)g(|z*]) + f(J=*])g([=*]). We use that f is maximised at z*
and that g is bounded by one to obtain the upper bound 2f(z*). Combining all of the
above and including in the integrals in the upper bounds the range [|2*] — 1, [2*]], we thus

obtain
n

S fkyglh) < /é " f(@)9(@) dz + 4f(7),

k=0+1

as required. O

Lemma 8.3. Consider the sequences (sk, Tk )ken in (2.8). These sequences have the follow-
ing properties:

(i) sk is increasing,
(i1) 71 is decreasing and limg_,oo i = 0.

Proof. (i) Assume that si41 < si for some k € N and take z € (Sg41,sk). By the definition
of sx11, sk and the choice of z,

P(W € (z,1)) < e 10 NU-0)k+1) £ o=(1=0"D0-0)k & PO € (2,1)),
which leads to a contradiction.

(77) Assume that sy < sp41 (otherwise the claim is immediately clear). Note that since the
function P(W € (z,1)) is cadlag, we have for any = < s,

P(W € (sg,1)) <7p < liTm P(W € (y,1)) <P(W € (z,1)).

ytsy,
Hence, we have that for any = € (s, sk+1)-
r 2 P(W € (s5,1)) = P(W € (2,1)) = ri1.

For the second part, since s is increasing by (i), we have that s — s* € (0,1]. Suppose
that s* € (0,1). Then, for k sufficiently large, we have s < (1 4 s*)/2 and so 7, <
e~ (107D (1=sk/2 and so ry, converges to 0.

Therefore, we can assume that s; T 1. Let kg be such the smallest k£ such that s; < spi1.
Such a kg exists, otherwise s* < 1 since each s < 1. Then, for k > kg, let £ be the largest
integer such that s, < sp. The assumption that s; 1 1 also excludes that sy, is eventually
constant and so ¢, — co. In particular, we can argue as in (8) to see that

e < P(W € (s4,,1)) .

Moreover, as sy, — 1 as k — oo, we deduce that r — 0. O
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4.2 Conclusion

In this chapter we investigated the properties of the maximum degree of the weighted
recursive tree when the weights are almost surely bounded. This extends the results
provided in the previous chapter, where only a first-order result for bounded weights
was provided. Using a different approach, extending the results related to the degree
distribution presented in the previous chapter, we were able to extend the analysis of
the maximum degree to finer asymptotics.

The main approach was to obtain precise asymptotics for number of vertices with degree
exceeding k when k£ is allowed to grow with n. Combining this with asymptotics of
the limiting degree distribution enabled us to establish a more precise understanding
of the behaviour of the maximum degree.

We focussed on three main classes of vertex-weight distributions: (i) distributions with
an atom at one (recall that we can without loss of generality assume that bounded
weights have their essential supremum at one), (i¢) distributions in the Weibull domain
of attraction and (7i¢) distributions in the Gumbel domain of attraction.

In case (i) we observe behaviour similar to that observed for the random recursive tree,
in the sense that the maximum degree is random to second order and that the limit can
be described only along certain subsequences, as presented in Theorem 2.5. Moreover,
this result leads to a precise understanding of the tail distribution of the maximum
degree, as well as the number of ‘near-maximum’ degrees, which is asymptotically
normal. These results are presented in Theorems 2.8 and 2.9, respectively.

In the second case we obtain a deterministic and negative second order correction term,
as presented in Theorem 2.5. Compared to (¢) this negative second order correction
term can be explained by the fact that a much smaller proportion of vertices has a
vertex-weight close to one, whereas a positive proportion of all vertices has a vertex-
weight of exactly one in case (7). This implies that these vertices are able to acquire
edges at a faster rate compared to case (i7). Hence, the maximum degree has a negative
second order correction term. The same follows for case (ii7), though the precise cor-
rection term depends on the assumptions on the distribution, as presented in Theorem
2.6, and for particular distributions even finer asymptotics can be obtained.

We also distinguished two examples of vertex-weight distributions that fall in the
Weibull and Gumbel maximum domain of attraction for which we were able to ex-
tend the results presented in Section 2. In Theorems 4.1 through 4.4 we discussed the
properties of the maximum degree and near-maximum degrees when the vertex-weights
follow a beta distribution bounded away from zero, and in Theorem 4.6 through 4.8
we discussed the case when vertex-weights follow a particular distribution that can be
interpreted as a fraction of ‘gamma-like’ random variables. In both cases, we obtained
more precise correction terms up to random order, in which case the behaviour was
similar to case (i). This begs the question whether such behaviour is universal for all
vertex-weight distributions with finite support.
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Chapter 5

Conclusion and open problems

In this thesis we have studied two types of models of evolving random graphs in ran-
dom environment: preferential attachment models with additive fitness and weighted
recursive graphs. The focus of the research has been to develop tools to analyse their
degree distribution and high degrees and to distinguish their properties under influence
of the random environment.

In Chapter 2 we studied preferential attachment models with additive fitness and pre-
sented a phase transition for the behaviour of the degree distribution and maximum
degree. We used novel approaches to extend the results known so far related to the
degree distribution and maximum degree. Our analysis provides an explanation as to
why, when and how the properties of this model in random environment, the degree
distribution and maximum degree specifically, differ significantly from its counterpart
without random environment, and shows the random environment allows for richer
behaviour to be observed.

Chapters 3 and 4 focussed on the degree distribution and high degrees in weighted
recursive graphs and weighted recursive trees (the tree case of the model), respectively.
Again, we were able to outline different conditions on the random environment for
which different behaviour can be observed for the degree distribution and high degrees.
In Chapter 3 we investigated the properties of weighted recursive graphs for a large
range of vertex-weight distributions, and were able to specify the size of the maximum
degree to first order, and in particular cases to second order as well. The location
of the maximum degree has been analysed for distributions with unbounded support.
Chapter 4 provided a more in-depth look into the particular case of distributions with
bounded support. Here, we were able to obtain more precise and refined asymptotics
for high degrees by developing improved results related to the degree distribution,
which we then translated to high degrees. Again, these chapters clearly show how the
presence of a random environment allows for a wider range of behaviour to be observed
compared to the random recursive tree, the counterpart of the weighted recursive tree
without random environment.

Beyond the influence of the random environment on the properties of the models stud-
ied, it also provides a much more natural and realistic model of real-world networks,
where the connectivity of vertices is allowed to develop differently over time. The pres-
ence of fitness or weights allows for more heterogeneity in real-world networks to be
reflected in the models and therefore, on a conceptual level, is desirable over linear
of affine preferential attachment models and the random recursive tree and directed
acyclic graph models. On top of that, the additive nature of the fitness in the prefer-
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ential attachment models in Chapter 2 allows the models to remain tractable, whereas
multiplicative preferential attachment models can be much more difficult to analyse to
the same extent.

As is only natural, in search of answers to the questions described above during the
PhD research carried out by the author, many more questions came to light that we
were not able to address or answer yet. Here, we would like to discuss some of these
open problems which form interesting possibilities for further research.

Preferential attachment models with additive fitness

The results presented in Theorem 2.7 in Chapter 2 describe several regimes in which
significantly different behaviour can be observed for the preferential attachment models
with additive fitness studied in that chapter. In particular, Equation (2.10) provides the
almost sure limit of the rescaled maximum degree in the weak disorder regime, as the
supremum sup;~; & of the individual limits of the rescaled degrees (&;);cn described in
Equation (2.8).7It would be interesting to see whether more information and properties
can be extracted from these limits. As an example, Sénizergues is able to obtain explicit
distributional identities for these limits for some particular choices of deterministic
fitness sequences in [128]: whenever the fitness values are of the form (Fy, Fa, F3,...) =
(a,b,b,...) with a > —1,b > 0, the limits &; satisfy the recursion §; = ;& 1, where
& is the almost sure limit of Z,(i)/n'/" i € N, and §; is a Beta(z;-:l Fi+ 4, Fjs1)
random variable which is independent of &;11. This recursion is also known as the
Mittag-Lefler Markov chain family introduced by Goldschmidt and Haas [64] and also
studied by James [81] in the context of preferential attachment models. We observe
that in the precise model description in [128] vertex two always connects to vertex
one, independently of the fitness of vertex one, so that Z,(1) > 1 for all n > 2 and
hence Z,(2) + F1 > 0, so that despite a (possibly) negative fitness F; the connection
probabilities are still well-defined.

The other example provided by Sénizergues entails a periodic fitness sequence
(.Fl,./_"g, . 7fg+1,fg+2, . ,]:2ng1, .. ) = (a,bl,. . .,bg,bl, . ,bg, .. .),

for any a > —1,£ € N, by, ...,b; € N (note that ¢ = 1 recovers the previous example for
which b € N). In this case, the limits & can be described using an Intertwined Product
of Generalised Gamma Processes, defined in [128].

In the case of random fitness values, we wonder if such precise distributional identities
can be obtained for the limiting random variables &; as well. Instead of the martingale
techniques used in Chapter 2 to obtain the almost sure convergence Z,(i)/n'/fm 22
&i,i € N (Equation 2.8), other approaches using, for example, Pélya urns might be
required, as this is what Sénizergues uses for the two examples described above.

The same holds for the limit of the rescaled maximum degree and the rescaled location
of the maximum degree in the extreme disorder regime, in Equation (2.12) of Theorem
2.7. Though an explicit representation of the limit in terms of a function of a Poisson
point process is presented, we do not know anything about its distribution or other
properties. Even less is known about the limit of the rescaled location.

Next to identifying the limit, fluctuations around the limit of the maximum degree are
also interesting to investigate. Mori shows in [112, Theorem 4.1] that the maximum
degree exhibits a central limit theorem with a mixed normal distribution as the limit.
That is, if we set y :=sup;>; §& and m =1,

@0 (max Z, (i) /n}/% — p) 9, N(0, Vi), (5.0.1)

1€[n]
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where N(0, \/jt) is defined as \/nuZ with Z a standard normal random variable inde-
pendent of y. Note that this results holds when F; = 8 > 0 almost surely for all i € N
only, i.e. for the affine preferential attachment model. A more general result is obtained
by Sénizergues in [128, Proposition 32] for preferential attachment trees in with fitness
sequences in the weak disorder regime. The martingale techniques used to analyse the
weak disorder regime in Chapter 2 is based on the martingale techniques developed by
Moéri. The proof of (5.0.1) in [112] are based on the Doob-Meyer decomposition of the
submartingale max;ciy M1 (i) into a convergent martingale and a predictable increas-
ing process, where we recall the martingales M, (i) in Chapter 2, Lemma 6.3, and note
that a maximum of martingales is a submartingale. On the other hand, Sénizergues
applies Pélya urn techniques to obtain the more general result. It is not clear whether
such techniques can be adapted to obtain these results for the case in which m > 1,
which does not yield a tree but a multi-graph.

Finally, in the phase transition described for the preferential attachment models with
fitness in Chapter 2, the cases when o« = 1 + 0, and o« = 2, no results are known
for the behaviour of the degrees of fixed vertices and the maximum degree, and when
« = 2 no results are known for the degree distribution as well. When a = 1 4+ 0,, we
expect behaviour similar to what is described for the weak or strong disorder regime
to be observed (as in Equations (2.8) and (2.10) or (2.8) and (2.11), respectively), and
when o = 2 we expect behaviour similar to what is described for the strong or extreme
disorder regime to be observed (as in Equations (2.8) and (2.11) or (2.9) and (2.12),
respectively), though possibly with a different rescaling due to the effect of the slowly-
varying function of the fitness distribution, similarly to (i7) in Theorem 2.6. Which of
the regimes describes the behaviour best, depends on the particular form of the slowly-
varying function £. Moreover, when o = 2, we expect the limiting degree distribution
p(k) to behave as in case (i7) of Theorem 2.6 or for a result similar to what is described
in case (iii) to be observed. That is, p(k) = ©(£(k)k~2) or the proportion of leaves in
the graph converges to one in mean, respectively.

The difficulty in establishing the behaviour of the degree distribution, degree evolution
of fixed vertices and the maximum degree in the cases a = 1+ 60, and a = 2 lies in
the fact that (the proofs of) most preliminary results developed in Chapter 2 required
to prove Theorems 2.4,2.6 and 2.7 break down when either « = 1 + 6,,, or a = 2. For
example, Proposition 5.2 and Lemma 5.4 require that @ < 2, the results in Proposition
6.1, (6.1) and (6.2), require a < 146,, and o < 2, respectively, the results in Proposition
6.2, (6.3) and (6.4), require a < 1+6,, and o < 2, respectively, and Lemma 6.6 requires
«a > 140,,. Also, the limiting random variables of the rescaled location of the maximum
degree and the rescaled maximum degree are ill-defined when o = 1+6,,. More careful
and refined analysis is required to unveil this behaviour.

Beyond the properties of the degree distribution and maximum degree, one could won-
der how the random environment influences other properties of these preferential at-
tachment models, such as typical distances. Though we have a good understanding
of typical distances in this model when the degree distribution has infinite variance
and finite mean or when the fitness distribution has an infinite mean, the mathematics
we developed was not complete yet and details need to be fleshed out. In the former
case, when 7 := (a A (14 6,,)) € (2,3) we conjecture to observe double logarithmic
typical distances with a constant that depends on the power-law exponent of the degree
distribution, much like what is observed in affine preferential attachment models (see
e.g. [73] for an overview). To be more precise, if dg(-,-) denotes the graph distance
metric on a graph G, then for the sequence of random graphs (G,,)n,en obtained via the
PAFUD or PAFFD constructions with m > 2 or the PAFRO construction described in
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Chapter 2,
dg, (v1,v5) P, 1 7
loglogn |log(T — 2)|

(5.0.2)

where v}, v§ are two vertices selected uniformly at random from [n] without replace-
ment. We note that, most likely, an additional assumption on the fitness distribution
is required as well, namely that its support is bounded away from zero. This implies
that newly introduced vertices (with in-degree zero) cannot be arbitrarily unattractive,
which could cause these vertices to form longer paths. When all vertices have a fitness
of at least 6 > 0, however, we expect typical distances to behave as in (5.0.2). This
agrees with the behaviour of typical distances in affine preferential attachment models
(we again refer to [73] for an overview), but shows that in the strong disorder regime,
when a € (2,1 + 6,,) and hence 7 = a < 1 + 6,,, typical distances are significantly
shorter compared to the affine model in which the affine parameter § is set to equal
E [F]. This is caused by the fact that high degrees in the strong disorder regime are
significantly larger, as described by Theorem 2.6 in Chapter 2, so that the graph is
better connected and shorter graph distances between vertices can be observed.

In the latter case, when the fitness random variables follow an infinite mean power-law
distribution and we consider the PAFUD or PAFFD constructions with m > 2 or the
PAFRO construction described in Chapter 2, we conjecture typical distances to be
2,3 or 4 with high probability, similar to what is observed for typical distances in the
configuration model with infinite mean degrees [52]. We also conjecture this to be true
for typical distances in weighted recursive graphs with m > 1, as we observe from the
proof of Proposition 6.1, Equation (6.2), that the (mean) degrees in the PAF model
and the WRG model behave the same in the large graph limit. These short distances
are caused by the emergence of a small set of vertices with extremely large fitness (or
weights, in the WRG model) which enables them to obtain very high degree and hence
connect vertices with very short paths.

For the diameter of the graph, we would expect to observe similar behaviour, though
we do not have an intuitive argument as to why this is the case. That is, in the weak
disorder regime the diameter is of the same order as in affine preferential attachment
models, in the strong disorder regime the diameter is of the same order, but converges
to a smaller constant, and in the extreme disorder the diameter is bounded with high
probability.

The height of the preferential attachment tree with additive fitness is studied by
Sénizergues in [128] and by Sénizergues and Pain in [121]. By the equivalence between
PAF trees and the WRT model discussed in Section 1.4, the results on the height of the
WRT model hold for PAF trees as well in the weak disorder regime. The equivalence
between the two models does not hold in the strong and extreme disorder regime, and
here nothing is known about the height of the PAF tree. In the strong disorder, though
the largest degrees in the graph grow at a faster rate compared to affine preferential
attachment models, the maximum degree has a label of order n rather than O(1). It is
not quite clear what the effect of both of these observations is on the height of the tree.
In the extreme disorder regime, the tree is essentially made up of many stars, which
are the vertices with the highest fitness values. We expect the height in this model to
be bounded, just like typical distances are bounded.

Finally, the local weak limit for the PAF model as introduced by Lo [95] is only proved
to hold when the fitness distribution has bounded support, though Lo states that fitness
distributions with a exponentially decaying tail can also be allowed. More precise and
involved techniques are required to deal with the more heavy-tailed fitness distributions,
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and we expect the same local weak limit to arise for any fitness distribution with finite
mean. When the fitness distribution has infinite mean, it is not quite clear what the
local weak limit should be.

Weighted recursive graphs

In Chapter 3 we studied the properties of the degree distribution and maximum degree
of the weighted recursive graph. We expect that the convergence in probability of
the rescaled maximum degree, as in Equation (2.15) can be improved to almost sure
convergence in the Gumbel-SV sub-case. Moreover, it would be interesting to see if
higher-order asymptotics can be obtained for the maximum degree in the Gumbel-RV
and Gumbel-RaV sub-cases beyond what is presented in Theorems 2.11 and 2.13. Also,
in the Gumbel-RV sub-case, we are not able to obtain a second-order correction term
when 7 > 1. This is mainly due to the fact that fluctuations of the degrees around
their conditional means are of higher-order than the second-order asymptotics of the
conditional means themselves when 7 > 1. A different approach, possibly as developed
in Chapter 4 could resolve this and allow for a more refined asymptotic understanding
of the maximum degree in this case.

The main question of interest related to Chapter 3 is whether the results for the maxi-
mum degree in Theorem 2.8 can be obtained under weaker assumptions on the vertex-
weight distributions in the Gumbel maximum domain of attraction (MDA) as well. In
Chapter 3 we considered three different sub-cases, but these are not exhaustive. That
is, there are many distributions which do not satisfy either of the SV, RV or RaV
sub-cases but do belong to the Gumbel MDA. As we state in Remark 2.9(v), we expect
WRGs with vertex-weight with such distributions to exert similar behaviour at least
to first order. However, the second (and higher) order behaviour of the maximum for
such distributions is most likely different. For particular choices of vertex-weight dis-
tributions we expect it to be possible to obtain similar results with the same techniques
developed in Chapter 3, though we deem it unlikely to be able to obtain results for a
more general representation of vertex-weights distributions in the Gumbel MDA, for
example using the representation by Resnick [126, Corollary 1.7].

In the Bounded case, we discuss the growth rate of the location of the maximum degree
in Conjecture 2.10, something we were unable to prove. Intuitively, the maximum
degree grows much faster than the mean degree of any vertex, so it arises from a large
deviation event in which a vertex is able to increase its degree significantly beyond its
mean degree. Which vertices are best equipped depends on an intricate balance: it is
most likely for ‘old’ vertices (i.e. vertices with a ‘small’ label) to have a degree that is
sufficiently large (i.e. of the order logn/log#6,,) to attain the maximum degree in the
graph, but there are not many vertices with a ‘small’ label. At the same time, there
are many ‘young’ vertices, but as they are so young it is even less likely for one of these
vertices to attain the maximum degree. In the end, we expect vertices with labels of
the order n?, with 8 := 1 — (6,, — 1)/(61m log6,,) to satisfy this balance of age and
number of vertices.

In Chapter 4 we develop more refined techniques to analyse the degree distribution and
large degrees in weighted recursive trees (WRT). Despite this more precise approach,
we require the additional assumption that the vertex-weights are bounded away from
zero. As this has no influence on the behaviour of high degrees at all, and since we only
need this assumption for one particular inequality, we expect this assumption to be
purely of a technical nature. We hope to be able to omit this assumption in the future.
Furthermore, as is the case in Chapter 3, we wonder if more general assumptions on
the vertex-weight distribution can be made in the case the distribution belongs to the
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Gumbel MDA, and whether higher-order corrections for the maximum degree can be
obtained for such distributions as well.

Also, though the focus in Chapter 4 is on vertex-weight distributions with bounded
support, one could try to use the same approach to obtain higher-order asymptotics of
the maximum degree when the vertex-weight distribution has unbounded support. This
would require a more careful proof of mostly Proposition 5.1 in Chapter 4. However,
for these techniques to be used to obtain a better understanding of the asymptotics
of the maximum degree, more precise asymptotic expressions of the limiting degree
distribution, as in Theorem 2.7 in Chapter 3, would be required as well.

we recall that at the end of Section 4 in Chapter 4 we discuss how a Poisson point
process limit arises as the higher-order limit of the rescaled high degrees. Though we
are only able to establish this for vertex-weight distributions with an atom at one and
for two specific other examples, we conjecture this result to hold universally. More
detailed results on the asymptotic expression of the limiting degree distribution pg, as
presented in Theorem 2.7 in Chapter 3, would be required to confirm or refute this
claim.

Finally, for both the PAF models discuss in Chapter 2 and the WRG and WRT models
discussed in Chapters 3 and 4 it is possible to use other techniques to analyse the
behaviour of these models. Most notably, in the case of PAF trees and the WRT model,
embedding these evolving trees in continuous-time branching processes (CTBP) could
be especially fruitful in extending the results presented in this thesis. The theory of
CTBPs is generally considered to be very strong and useful in many applications, among
which analysing evolving tree models. Among others, CTBPs are used by Senkevich
et. al [129] to study competing growth processes, Fountoulakis and Iyer [56] to study a
general class of weighted recursive trees, Bhamidi [14] and Banerjee and Bhamidi [11]
to study a general class of preferential attachment models and Garavaglia et. al [60] to
study a preferential attachment tree model with multiplicative fitness and ageing.

Especially in the case of the more general description of vertex-weight distributions
in the Gumbel MDA, as discussed as a possible improvement of the results presented
in Chapters 3 and 4, this could be particularly useful (a more general description of
vertex-weight distribution in the Gumbel MDA is used in [129], for example).

Finally, beyond extending the results presented in this thesis for the WRG model, it
would be interesting to study the local weak limit of the WRG model. The techniques
developed by Lo to construct the local weak limit of the PAF model in [95] should also
suffice to obtain the local weak limit for the WRG model. Especially in the case of
infinite mean vertex-weights, it would be exciting to see whether the local weak limit
for the WRG and PAF models is the same.
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