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Abstract. A simple von-Mises type sufficient condition is derived for a
distribution function (df) to belong to the max domain of attraction of the
Frechét / Weibull law under power normalization. It is shown that every df in
the max domain of attraction of the Frechét / Weibull law under power nor-
malization is tail equivalent to some df satisfying the von-Mises type condition.
Several examples illustrating the variety of tail behaviours of df’s attracted to
the max domain of attraction of the Frechét law are given.
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1 Introduction

Let Xi, X5, ..., be independent identically distributed (iid) random variables
with common df F. A df F' is said to belong to the max domain of attraction of
a nondegenerate df H under power normalization, denoted by F € D,(H),

if
M.
lim P (

Op

Bn

n—~o0

sign(M,,) < x) = lim F" (an|z|™ sign(z)) = H(z)

for all = € C(H), the set of all continuity points of H, for some normalizing
constants «a, > 0, [, > 0, n > 1, where M, = max{X, Xo,..., X, },
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sign(z) = —1, 0 or 1 according as = < 0, = 0, or > 0. The limit laws H are
called p-max stable laws. For the sake of completeness, these are given in the
Appendix along with -max stable laws, the limit laws of linearly normalized
partial maxima of iid random variables and a couple of other results used in
the article. We refer to Mohan and Ravi (1993), Falk et al.(2004), for details
about F' € D,(H).

In this article, a simple von-Mises type sufficient condition for the df F
to belong to D,(P) is given, where & is the Frechét limit law given by
O(z) = e~&,z > 0,= 0 otherwise. It is shown that every df in the max domain
of attraction of ® under power normalization is tail equivalent to some df
satisfying the von-Mises type condition. Similar results for the Weibull law
given by ¥(z) = e*,z < 0,= 0 otherwise, are stated and proofs are omitted as
they are similar. Several examples illustrating the variety of tail behaviours of
df’s attracted to the max domain of attraction of the Frechet law are given. The
results obtained here are analogous to results on the max domain of attraction
of the Gumbel law under linear normalization, given in Proposition 1.1 (b) in
Resnick (1987), Proposition 3.3.25 in Embrechts et al. (1997) and Balkema
and de Haan (1972).

The following sufficient condition for F € D;(A) is due to von-Mises
(1936). Let r(F) =sup{z : F(x) < 1} denote the right extremity of the df
F. Suppose that F' is absolutely continuous with f as the probability density
function (pdf). Let f be positive and differentiable on a left neighborhood

of r(F). If
. d (1=F(x)\
s () = -

then F' € Dj(A). A df F satisfying (1.1) is called a von-Mises function.
von-Mises type function: We will call df F' a von-Mises type function if

: d (1—-F(z)\
s (S ) = .

Representation of von-Mises type function:

Lemma 1.1 A df F is a von-Mises type function if it has the representation:

1= Flo) = conp { - [ () i} (13)

where ¢ > 0, zg < r(F), are constants, g(x) >0, zo < x < r(F), is an
auziliary function, absolutely continuous on (zo,r(F')) with density ¢ and
limy, .y (py ug'(u) = 0.
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Proof: Let df F has the representation (1.3). Then its pdf is given by,

1= oo ()

We have

lim xi 1——F(x) = lim xi
z—r(F) dx l’f(l’) N a—r(F) dx

= lim z¢'(z) =0.
Jim g'(v)

Therefore F' satisfies (1.2) and hence is a von-Mises type function.

2 Main Results

Theorem 2.1 If a df F satisfies the representation (1.3), then F' € D,(®)
if T(F) >0, otherwise F € D,(¥).

Proof: For fixed ¢t € R and x sufficiently close to r(F'), (1.3) implies that

1 — F(z.e9®) weto®
= - d
1— F(z) P /m ug(u) ™"
t sg(z)
= exp —/ rerHg(z) ds
0 xeSQ(ff)g(xQSQ(x))
— (G 2.1
= exp| — . W S]. ( . )

We show that the integrand converges locally uniformly to 1. For arbitrary
€>0, zo<r(F), xg <z closeto r(F), 0<s<t,

res9(@)
lg(2e®) — g(z)| = / § (v)dv

sg(x)
= / ze'g (ve')dt
0

esg()
etg(z)

IAIA

since xg'(z) — 0 as x — r(F). So

—1‘§et, e>0, o<z, 0O0<s<t.
g9(z)
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Since € is arbitrary, we have

lim 9(z)

AV |
z—r(F) g(xesg(x)) ’

uniformly on bounded s-intervals. This together with (2.1) yields

g LT FE)
1m ————7—x=2=€ .
z—r(F) 1-— F(ZE) ’

Therefore F € Dy(P) by Theorem A.1. If r(F) < 0, then the proof that
F € D,(V) is similar and is omitted.

Theorem 2.2 If F' is a von-Mises type function then F € Dy(®) or F €
D,(V) according as r(F) >0 or <0.

Proof: Let r(F) > 0. Define R(z) = —log(l — F(z)), 0 < z < r(F), and

g(x) = 1;;;;:;), 0 <z <r(F). Then R(x)= % = ﬁ(:v)’ 0<x<r(F)
and

Yod
R(x)—/ —u, 0<z <.
2 ug(u)

Since F'is a von-Mises type function, using (1.2), we get

i, o'(a) =t o (120 o

Also,
| — F(z) = exp (—R(x)) ep< / d“) 0< <
— F(x)=exp(—R(z)) =exp | — —, .
2 ug(u) "

Hence F satisfies representation (1.3) and by Theorem 2.1, F' € D,(®).
We omit the proof when r(F) < 0 in which case F € D,(¥), as it is
similar.

For the next result, we need the well known concept of tail equivalence
(see, for example, Resnick (1987)):
Df’s F and G are tail equivalent if rq = r(F) = r(G) and for some A > 0,

. 1—=F(z)
e~ (22)

Theorem 2.3 [ € D,(®) iff there exists a von-Mises type function F,
satisfying (1.2) with r(F) =r(F.) =ry, 1o >0, and tail equivalent to F'.
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Proof: If F, is a von-Mises type function satisfying (1.2) then F, € D,(®) by
Theorem 2.2. Further, if F' and F, are tail equivalent, then by Ravi (1991),
F € D,().

Conversely, let F' € D,(®) with r(F) = ro. We will show that there exists a
von-Mises type function Fj tail equivalent to F. Define the sequence Uy, Uy, ...
by

Up(z) = F(z), x>0,
Upi1(x) :/ t(t) n=0,1,2,..., x>0.

By Lemma 2.2 in Subramanya (1994), the df F, defined by F,(z) =
max (0,1 — U,(z)) belongs to D,(®) if F,; does, n = 1,2,.... In
particular, the integral above converges. So, F,, € D,(®), for n = 0,1,2, ...
and by Theorem 2.2 in Subramanya (1994), we have

. Uno1(@)Upsa (2)
1
o U2(a)

=1. (2.3)

We now define the function U, on (0,ry) by
Uu(x) = (Us(x))"(Un(2)) %, x>0
Then U, is twice differentiable on a left neighbourhood of ry and

d Us Us 1 (3—4U,U;%U,
—logU, = —4—— +3—> = — :
de 8 Uy U @ ( U,U; !

(2.4)

Then
Ug' U

3 —4U,U;%U,  aU,

Here, the denominator tends to -1 as z — rg using (2.3) and both (£)U,U;"
and 2U,U; (L) (3 — 4U,U;*Uy) tend to 0 as x — 7. Hence

xlig}ox% (;2(2)) = 0. (2.5)

b _ Ul U U3\ %ng
CTu \ U3 vz ) "

Hence by (2.3), we obtain

Observe that

. Up(z)
1
eoro U, (2)

=1. (2.6)
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Then lim, ., U.(z) = 0, and since by (2.4), U, is decreasing on a left
neighborhood of 7y, there exists a twice differentiable df F, which coincides
with 1 — U, on a left neighborhood of 5. Now, by (2.5), F, satisfies (1.2)
and is a von-Mises type function, and (2.6) shows that F is tail equivalent to
F'. Hence the proof.

Now we state a similar result for F € D,(V) omitting the proof which is
similar.

Theorem 2.4 A df F € D,(V) iff there exists a von-Mises type function
F. with r(F)=r(F,) =ro, 10<0, tail equivalent to F.

Examples:

e Example of a df F' (Galambos (1978)) with 7(F') < oo satisfying suffi-
cient conditions (1.1) and (1.2) for D;(A) and D,(®) respectively:

0 if x <0,
Flz)=< 1l—exp(%) if 0<z<]1,
1 if 1 <.

Note that F' € Dj(A) and F € D,(®), the latter result is also true by
Theorem A.2(b).

e Example of the exponential df satisfying sufficient conditions (1.1) and
(1.2) for Dy(A) and D,(®) respectively:

0 if <0,
F(z) = { 1 —exp(—z) if x>0.

Here 7(F') = co. Note that F € Dj(A) and F € Dy(P), the latter result
also true by Theorem A.2(a).

e The following df’s (Mohan and Ravi (1993)) satisfy sufficient condition
(1.2) for D,(®) but not (1.1) for Dy(A):

Fiz) = 0 it x<1,
L o 1 —exp (—\/logx) if 1<u.
0 it x<1,
Fa(z) = {1—1 it 1<a
0 it x<l1,
Fyw) = { 1—exp(—(logz)?) if 1<u.

Here r(F') = oo and note that F; € D,(®), the Pareto df F» € D;)(®,) C
D,(®) by Theorem A.2(a) and Fj3 € Dy(P). In fact, the df’'s F; and
F3 do not belong to Dy(A).
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e The following df (Galambos (1978)) does not satisfy sufficient conditions
(1.2) and (1.1) for both D,(®) and D;(A):

0 it x<e,
F4(x):{1_ L if e<u.

logx

Remark 2.5 D,(®) contains df’s whose tail behaviours are diverse.

e D)(P,) C D,(P) by Theorem A.2(a) and hence Dy(P) contains df’s

whose tails are reqularly varying.

o Di(A) CDy(P) by Theorem A.2(a), (b). Hence D,(P) contains df’s
with exponential-like light tails.

e D,(®) contains df’s with slowly varying tails.

3 Appendix

A df F issaid to belong to the max domain of attraction of a nondegenerate
df G under linear normalization (notation F € D;(G) ) if there exist constants
a, > 0 and b, real, n > 1, such that

M, —b
lim P (u < x) = lim F"(a,z+b,) = G(z)

n—oo a’TL n—oo

for all = € C(G), the set of continuity points of G. Then it is known that G
can be one of only three types of extreme value df’s, called I-max stable laws
by Mohan and Ravi (1993), namely,

A(z) = exp(—e™™), —00 < & < 00,

where o > 0 is a parameter.

The p-Max stable laws: Two df’s F' and G are said to be of the same p-type
if F(x) = G(A | z |® sign(x)),x € R, for some positive constants A, B. The
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p-max stable laws are p-types of one of the following six laws.

Hy o () 0 if <1,
a\l) =
b exp{—(logz)~*} if 1<u;

;

0 it =<0,
Hyo(x) = Sexp{—(—logz)*} if 0<xz<1,
(1 if 1<ux;
(0 if ©<-1,
Hso(x) = <exp{—(—log(—x))} if —-1<z<0,
1 it 0<a
{exp{—(log(—ac))o‘} if <1,
Hy,, =
' 1 if —1<u;
O(z) = Pi(z), —oo0<x<00;
U(x) = Wi(z), —oo<x<o0;

where o > 0 is a parameter.
Necessary and sufficient conditions for a df F' to belong to D,(®)
and D,(V):

Theorem A.1:(Mohan and Ravi (1993))

o '€ D,(®) iff r(F) >0 and there exists a positive function g such

that -
iy L F (- exp(zg(t))
ttr(F) 1—F(t)

If this condition holds for some ¢, then

= exp(—x), z > 0.

"E) f
/ —(S)d3<oo,0<a<r(F),
" s

and the condition holds with the choice

1 r(F) F(s)
g(t) = m/t . ds.

In this case, one may take a, = F~ (1—2) =inf{z: F(z) >1 -1}
and S, = g(a,) so that lim, o F" (a,2°) = ®(z), = € R.

o FF€D,(V) iff r(F) <0 and there exists a positive function g such

that
lim 1 — F (t.exp(x.g(t)))

=e*, <.
#1r(F) 1—F(t) ot
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If this condition holds for some g, then

")
—/ (S>ds<oo,a<7“(F),

S

and the condition holds with the choice

In this case, one may take «, = —F~ (1 - %) and [, = g(—ay,) so
that lim, .. F" (an | z | sign(z)) = ¥(z), z € R.

Comparison of Max Domains under Linear and Power normalization:
Theorem A.2:(Mohan and Ravi (1993))

(1) F € Dy(Pa) .
() (i) F € DA), (F) = o0 } — P eDy(2);

(b) F € Dy(A),0 <7r(F) <o0o<= F € Dy(P),0 <r(F)< o
(c) F € Dy(A),r(F) < 0 = F € D,(¥),r(F) < 0;

(@) (1)F € Dy(A),r(F)=0
(1)) F € Dy (V,,),r(F) =

(£
(e) F € Di(¥,),r(F) >0<= F € D,(Hz,);
(f) F € D(V,),r(F) <0<= F € Dy(Hya).

} = F € D,(V);
(
(
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