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STRONG RENEWAL THEOREMS WITH INFINITE MEAN

BY
K. BRUCE ERICKSON(?)

Abstract. Let F be a nonarithmetic probability distribution on (0, ) and suppose
1—F(¢) is regularly varying at co with exponent o, 0<e=1. Let U(t)=3 F*(¢) be
the renewal function. In this paper we first derive various asymptotic expressions for
the quantity U(¢+h)— U(t) as t — oo, h> 0 fixed. Next we derive asymptotic relations
for the convolution U*z(z), t — oo, for a large class of integrable functions z. All of
these asymptotic relations are expressed in terms of the truncated mean function
m(t)=[¢ [1 — F(x)] dx, t large, and appear as the natural extension of the classical
strong renewal theorem for distributions with finite mean. Finally in the last sections
of the paper we apply the special case a=1 to derive some limit theorems for the
distributions of certain waiting times associated with a renewal process.

1. Principal theorems. Let F be a probability measure concentrated on
[0, ©)(?) and let U be the associated renewal measure defined for any measurable
set I by

ey

(1.1) Ui} = 02 F™{I}
where F™ denotes the n-fold convolution of F with itself (F® is the probability
measure concentrated at the origin). The series (1.1) converges to a finite number
for every bounded I. (For this and other elementary properties of U see [3, VI. 6];
for a probabilistic interpretation of U see §9 in this paper.) We write U(x) for
U{[0, x]} and we shall henceforth ignore the distinction between U the measure
and U the function. (This convention applies to other measures as well.)

The main results of this paper deal primarily with the differences U(t+h)— U(t)
for h> 0 fixed, and ¢ — co. The principal assumption is that F has the form

(1.2) 1-F(@) = t~°L(1), t>0,
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264 K. B. ERICKSON [September

where 0<a <1 (fixed) and L is a slowly varying function(®). Unless otherwise
indicated, we also assume F is nonarithmetic; that is, we exclude the possibility
that F concentrates the entire mass on the multiples of some positive real number.
For a#1, the arithmetic versions of Theorems 1 and 2 below were treated by A.
Garsia and J. Lamperti, [S] (nothing was known in the case a=1). See §2(ii) for
further discussion. Define the ““truncated mean’ function

1.3) m(t) = f: (1= F(x)) dx = t(1—-F()+ f: xF{dx).
THEOREM 1. Let F satisfy (1.2) with Y <a=<1. Then for every h>0 and as t —
1.4 UG+h)—U(t) ~ C.h/m(t)
where Cp=[T'(0)'(2—a)] 2.
THEOREM 2. If 0<a =<1 then
(1.5) litrilinf m()U(t+h)—-U(t)) = C,h.

REMARK. When a#1, m(t)~(1 —e) 21 ~%L(f), t — o0 (see Lemma 1, §3) and
F'()'(2 — ) =7(1 — &) csc me. It follows that (1.4) is equivalent to

h.

(1.6) lim 2 =<L(e)YU@+R) - V() = Sin,,"“

The results of Theorems 2, 3, and 4 may be restated in an analogous fashion.
Let z be a nonnegative function on [0, ). For 2> 0 write

a- =h i sup {z(x) : (k—1h = x < kh}

and similarly define o_ with inf in place of sup. Following Feller [3, p. 348], we
say that z is directly Riemann integrable (dri) if the series defining the upper sum
o~ converges and 6~ —o_ — 0 as 2 — 0. It follows immediately that a dri function
is bounded, measurable and (Lebesgue) integrable.

" THEOREM 3. Let z be a nonnegative dri function on [0, ©0) which satisfies

an z(t) = 0(1jt), t>0.
If F has the form (1.2) with 3<ca =1 then
(1.8) f: At —p)Uidy} ~ -m% f: 2(x) dx.

(®) A measurable ultimately positive function L on [0, o) is regularly varying with exponent
p if as t — oo, L(xt)/L(t) — x* for all x>0. When p=0, i.e., L(xt)/L(¢t) — 1, we also say L is
slowly varying. We assume as known the various properties of slowly varying functions as
described in [3, pp. 272-274], or in [6]. Note that the function L in (1.2) must be bounded on
bounded subintervals of [0, ).
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1970] STRONG RENEWAL THEOREMS WITH INFINITE MEAN 265

THEOREM 4. Let z20 be a dri function (not necessarily satisfying (1.7)). If F
satisfies (1.2) with o0 then

(1.9) lim inf m(r) f " A=) Uldy} = C, f ° 2(x) dx.

REMARKS. 1. Define a complex valued z to be dri if |z] is dri as defined above.
With this definition it follows readily from Theorem 3 that (1.8) holds for any dri z
satisfying (1.7).

2. Any piecewise continuous function on [0, co) vanishing off a compact interval
is dri and certainly satisfies (1.7). In particular, taking z(x)=1 for 0<x=<h, and
z(x)=0 elsewhere we have by (1.8)

Ch h
m(t+h) “ m(t)

U(t+h) - U(t) = J:+hz(t+h—x)U{dx} ~

as t — oo. (That m(t+ h)~m(t), t - oo, h fixed, follows easily from monotonicity
and regular variation of m, see Lemma 1.) Thus Theorem 3 is equivalent to Theorem
1 (we use Theorem 1 to prove Theorem 3). Similarly Theorem 4 (with 0 <a<1)is
equivalent to Theorem 2.

For a generalization of (1.8) to nonintegrable but regularly varying z see §2(iii).

§§3-8 of this paper are concerned with the proofs of Theorems 1-4. In §9 we
give an application of the special case =1 to obtain some curious limit theorems
for the spent and residual waiting times of a renewal process.

2. Notes. (i) Let m and U be defined as in §1 and let 72 and U be their Laplace
transforms:

() = fo T e (I—F(x)dx, U = J'o ® e Uidx.

If in addition F is the transform of F then by (1.1) and (1.3)

1

oy = =EO, g = T

and hence U(A)m(A)=1/X. Using this relation and Karamata’s Tauberian theorem,
[3, p. 420], we conclude the following:

THEOREM 5. Let 0=« <1. Each of statements (a) and (b) which follow implies
the other and both imply the asymptotic relation (2.1).

(a) m is regularly varying with exponent 1 —a.

(b) U is regularly varying with exponent «.

(2.1) U@t) ~ [T(e+DI2—a)] =Xt /m(2)).

By Lemma 1 statement (a) is true when F satisfies (1.2). (The converse is also
true provided a#1; if (a) is true for some 0 <« < 1, then (1.2) holds for some slowly
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266 K. B. ERICKSON [September

varying L, cf. [3, p. 422].) When a#1 in (1.2) we see as in the remark following
Theorem 2 that (2.1) is equivalent to

sin 7 ¢
e IO
(when a=0, (sin 7a)/ma=1). For a proof of (2.2) when 0<a<1 cf. [3, p. 446].
See also Teugels [10]. When 3 <a=1 (2.1) may also be derived from Theorem 1
(1.4). We shall not do this however. Theorem 1 cannot be proved from (2.1).

(i) Let F be an arithmetic distribution on (0, o) which we suppose, without
loss of generality, has span 1. (A distribution has span b>0 if it is concentrated
on the multiples of b and b is the largest such number.) The renewal measure U
defined by (1.1) is also arithmetic with span 1. Denote by f, and u, the mass assigned
to the integer n by F and U. If F satisfies (1.2), i.e.,

2.2) Uu@) ~ t— o0,

1—Fn) = > fu = n~*Le)

n+l

for some 0 <« <1 and slowly varying L, then (Lamperti-Garsia, 1962) for $ <a<1

2.3) lim n'~*L(n)u, = S‘"ﬂ"“
while for 0 <« <3 the lim must be replaced by lim inf. However (2.3) does hold
when 0<a<} provided the limit is taken excluding a set of intergers having
density O.

These authors did not consider the case «=1 (nor, for that matter, «=0). The
appropriate and true conclusion for a=1 is
2.4 lim m(nju, =1

n— o

where, as before,

m(n)=J:(l—F(x))dx= > 2;3~§jf,, n— 0.

k=1

The proof of (2.3) and (2.4) starts with the following representation for u,
(see [5] or [8, pp. 98-99]): let $(0)=3. fre™™® and put W(6)=Re [1 —¢(6)] * then
provided F has an infinite mean

@.5) u =1Ref”—£ido—3f” W (6) cos nf db

) tow o 1—¢(0) T Jo
for n= 1. (When the mean u is finite (2.5) holds with u, replaced by u,—1/x.) The
lack of a similar formula for U(t+h)— U(¢) when F is nonarithmetic constitutes

the chief difficulty in the proof of Theorem 1.
Here is a brief proof of (2.4): from (2.5)

T Bin {2
T = (J’ +J' ) W(0) cos nf df = J,+J.
2 ) Bin
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1970] STRONG RENEWAL THEOREMS WITH INFINITE MEAN 267
As in the latter part of the proof of Theorem 1, see (5.10) and (5.11), we get
lim m(n)J; = =/2, lim sup m(n)|J,| = O(1/B).

n— ®©

(The first limit follows directly from Lemma 4, «=1.) Hence

lim m(n)u, = lim lim Q/m)mn)(J,+J3) = 1.
B—»w n—>owo

n— o

J. A. Williamson [11] has extended the results of Lamperti and Garsia [5] to
include distributions not necessarily restricted to the positive integers nor to
1-dimension. He does not, however, consider nonarithmetic distributions. He also
gives examples showing that (2.3) and its generalization to d-dimensions cannot
hold when « £d/2 without making further assumptions on F. In this connection,
see also [5, §3.4].

(iii) Suppose the positive function z on (0, ) is nondecreasing and regularly
varying with exponent 8> 0. Consider the integral

] 1
Ur(t) = fo At—x)Uldx) = L 2 (1 — ) Ultdy}.

By Theorem 5 U(ty)/U(t) — y* and it follows that the measure U{tdy}/U(¢)
converges weakly as t — oo to the measure with density «y*~*. Furthermore

(2.6) S(y) = 20 —y)/z() > A -y, t—>o0

and the convergence is uniform in y, 0L y<1, since each fi(y) is monotone in y
and the limit function (1 — y)? is continuous. We see therefore that

U*z(t) _ (*z(e(1—y)) Uftdy} ! -1
e et | T v e, e

as t— oo. Now #z(f)~(1+B) [t z(x) dx by Karamata’s theorem on regular varia-
tion, {3, p. 273). Hence using (2.1) we see that (2.7) may be put in the equivalent

form
@.8) j: i —x)Uldx} ~ D’S’E’tf) f: () dx, t->w,
where
_ o(1+8) ! a1 g _ I'C+p)
Die, B) = r(1+a)r(2-a)‘fo A=0"y""& = T3 DIe=)

Notice that the proof of (2.7) and (2.8) did not depend on the renewal nature,
(1.1), of U; (2.8) remains true when U> 0 is any nondecreasing function regularly
varying with exponent ¢, 0 <« <1, and m is any function satisfying (2.1).

J. Teugels [10] gave a proof of (2.8) when z>0 is nonincreasing and regularly
varying with exponent B where —1<B8<0. The proof is much complicated by the
fact that convergence in (2.6) is no longer uniform: when B<0 the function
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268 K. B. ERICKSON [September

(1—y) is not bounded at y=1. (Teugels imposes a supplementary and rather
technical condition on U, in addition to regular variation, which seems to me to
be unnecessary; compare the proof in Feller [3, p. 447], of a result where similar
problems arise.) Again the proof makes no use of the renewal properties of U.

The regular variation of z with exponent 8> —1 and to a lesser extent the mono-
tonicity of z is clearly essential to the proof of (2.8). In particular, the condition
B> —1 cannot be dropped. When B> — 1, the integral [} z(x) dx occurring in (2.8)
diverges to oo as ¢ — oo, while for B< —1, [§ z(x) dx is finite for all large enough A.
In this case, 8< —1, Theorem 3, §1, usually applies and leads to results directly
opposed to (2.8). For example, let z(r)=¢"%, ¢t>1 and z(t)=1, ¢t <1 (z is regularly
varying with exponent 8= —5). Then [;° z(x) dx=>5/4 and, provided « >, Theorem
3 gives m(t)U*z(t) — C,5/4 < oo as t — co. On the other hand, if (2.8) were true we
would get m(1)U*z(t) - D(«, —5)5/4=c0.

One last remark. As noted before, one could prove Theorem 5 from Theorem 1
(and Lemma 1) at least for $ <« =< 1. Since (2.8) depends only on Theorem 5 for
the regular variation of U and since Theorem 3 is equivalent to Theorem 1, we
see that (2.8) could be derived from Theorem 3, at least in principle, when the
only data given, besides the function z, is that U is the renewal function of a
distribution F of the form (1.2). In no way, however, can Theorem 3 be proved

from (2.8).

(iv) The classical “strong” and ‘ weak’ renewal theorems assert respectively
2.9) UG+h)y—-U(t) — hlu (h > 0)
(2.10) A/HU@) — 1/p

as t— oo, for any (nonarithmetic) distribution F on (0, ©0) with mean p=o0
(1/u is interpreted as O when p=00). Since m(t) — p as t — co we may rewrite (2.9)
and (2.10) as

Ui+h)—U(@) ~ him(2), U@) ~ t/m(t)
provided p<oo. Thus apart from the constant C, in (1.4) and [[(a+ T2 —a)]*
=C,/a in (2.1), Theorems 1 and 5 are the natural generalizations of these classical
theorems.

(v) It should be pointed out that when «=1 in (1.2), i.e., if F has the form
1—F(¢)=L(t)/t for some slowly varying L, then F may or may not have a finite
mean. For an example when u<oo consider L(t)=[log (¢+2)] 3~ (log t) 8. For
w=00, consider L(t)~const>0.

As noted in (iv), the classical theorems already imply Theorem 1 (and 5) when
<00, Hence we shall assume from now on that p=co when a=1 in (1.2).

3. Properties of distributions satisfying (1.2). Let F be of the form (1.2) (when
«=1 we assume in addition that F have infinite expectation, see §2). Let ¢ be the
characteristic function of F:

(0) = f: O F{dx).
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1970] STRONG RENEWAL THEOREMS WITH INFINITE MEAN 269

LeMMA 1. The function m defined by (1.3) is regularly varying with exponent
l—a,andas t — o

(3.1) 1(1=F@)/m(t) = t1=2L(t)/m(t) — | —c.

We shall need the following immediate consequence of Lemma 1: let >0, then
provided «>1/2 and B>0,

3.2) t]im tim?(t) J‘t/B m~%(x) dx = [(2e—1)B2%-1]-1,

Note. The restriction to «>1/2 in (3.2) partly explains the failure (at least of
the proof) of Theorems 1 and 3 when « < 1/2. See equation (5.11).

Proof. This lemma is a direct consequence of Karamata’s theorem on regularly
varying functions, see Feller [3, p. 273]. The relation (3.2) likewise follows from
this theorem. To see this, define Z(x)=m%(x) for x=4, Z(x)=0, 0<x <. Since
m is regularly varying with exponent 1—«, Z varies regularly with exponent
—2(1 —a)=2¢—2. Hence, according to the theorem,

lim tZ(t) .. (¢t/B)Z(t/B) _

_1Z@ = 1422—2 = 2a—1.
o T Zdx s [PZGyde T *

But Z(¢t/B)~(1/B)2*~2Z(¢t), t — oo (by definition of regular variation). Therefore
t/B
f m=3(x) dx ~ 2u—1)"X¢|B)Z(¢|B) ~ tm~(¢)/(2a— 1)B?~*
n

as t — oo which proves (3.2).
LEMMA 2. A4s 6 — 0+
3.3) 1—¢(8) ~ e 272 —a)0m(1/6) (e # 0).
When =1 we have in addition to (3.3)
3.4 Re (1—¢(0)) ~ 3m0L(1/6), 0-->0+.

Proof. Suppose 0 <« <1. Then by (3.1) m(1/6) ~ (1 —)~16*"1L(1/6), 6 — O +.
Since I'(2 — a)/(1 —a) =T'(1 — &) we see that (3.3) is equivalent to

(3.5) 1-$(0) ~ e~ D(1 ~)0°L(1/6),  0—>0+.

Stated in this form (3.3) is well known so we omit the proof. See Garsia and
Lamperti [5], or Feller [3, Problems 12 and 13, p. 562]. (There is a slight misprint
in the latter reference.)

When «=1, (3.3) and (3.4) do not seem to be as well known. Here then is a brief
proof. For any 4, 8> 0, write

1-¢(0) = ( J':m+ f;)(l —eVFLdy} = Jy+J,
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then
il = | [ a—ewnrian| s 20-Farm,

I = f " (1= e Fldy) = —(1— )1 — F(4/6))—i f * etx(1 — F(x/0)) dx.

But 1 — F(t)=L(t)/t with L slowly varying. Hence

(.6) 1—4(6) = o(%’@) i fo * et(1 — F(x/0)) dx.

(The bound in the 0 term is =4 in magnitude.)
We prove (3.3) first. From (3.1) and slow variation of L we get

L(A/6) ~ L(1/60) = o(m(1/8)), 6—>0+.
Hence from (3.6)

¢( ) s 13 4 ix 1—__F(X/ 0)

provided the latter limit exists. Now by Lemma 1 m is slowly varying (=regularly
varying with exponent 0); also m(0)=0. Hence, the measure @, on [0, A] with
distribution function Qu(y)=m(y/0)/m(1/8) converges weakly as 6 — 0+ to the
measure which assigns unit mass to the origin. Whence, for any continuous g on
[0, 4]

[ souan) = [ e ) ax 0

as § — 0+. Taking g(x)=e'* we see that the right-hand side of (3.7) equals —i.
This proves (3.3).

Note. The preceding proof requires only minor changes to apply in the case
0<a< 1. In particular, a term O(1/4%) must be added to the right side of (3.7);
also Q, converges to the measure with density (1 —«)x~% In (3.7) one lets 6 — 0+
followed by 4 — co. The remainder of the proof is then an evaluation of an im-
proper integral.

To prove (3.4), take real parts in (3.6). Then

Re (1-4(6)) sinx L(x/6)
i = o(z)+ [ T >

(The bound in the 0 term is <8 for all 0 < 8 £ 8, sufficiently small.) Letting § — 0+
and then 4 — co we see that

. Re(1—-¢(0) sin x L(x/6)
(38) lim —ormgy — Am lim J.o ~ L(1/8) “
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1970] STRONG RENEWAL THEOREMS WITH INFINITE MEAN 271

provided the iterated limit exists. Since L is slowly varying, we get from the Kara-
mata theorem mentioned earlier

f ‘L) du ~ tL(t), -0,

Hence, for every y =0,

v L(x/6) PR ~
31“0‘f e < = I g fo L) du =y

That is, the measure with density L(x/6)/L(1/6), x=0, converges weakly as § — 0
to Lebesgue measure. Hence for any continuous function f and any compact
interval [0, A], say,

lim (" f(x)(ig;z;) dx = fo * %) .

-0 Jo

Letting f(x)=(sin x)/x and returning to (3.8) we have

. Re (1-4(6)) J‘ sin x
JM —pryey — Am dr =%
which proves (3.4).

For the purposes of the next two lemmas put

B 1 Re (1-4(x))
(3.9 W(x) = (1 ¢(x)) [1—¢(x)[2

Note that W is positive since Re (1 —$(x))= [ (1 —cos xt)F{dt} >0, and symmetric:
W(—x)=W(x). Also, W is unbounded (hence undefined) at all x for which
é(x)=1 (in particular at x=0); at all other x W is continuous.

LemMA 3. As 0 —> 0+

cos (mxf2) 1
(1-)I'2—«) m(1/6)

When o=1 the constant on the right is replaced by

(3.10) f " W(x) dx ~

LA cos (maf2)
p) (‘l‘i’} (1——a)r(2-a))’

REMARK. The integrability of W over bounded intervals containing the origin
is, of course, part of the conclusion. This fact, however, is true for any distribution
on (0, o0) (and for some distributions on the entire line); see [3, p. 578].

Proof. A simple calculation using (3.9) and the asymptotic relations (3.3),
(3.4) and (3.5) gives
k.L(1/x)

(3.11) W(x) ~ = am3(1/x)

x—0+,
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where k, is the constant occurring on the right in (3.10) (k, =7/2). Next note that
the function 1/m(1/x), x>0 is absolutely continuous on any interval bounded
away from 0 and co. So, by the chain rule and (1.2)

(.12) d( 1 )_1~F(1/x)_ L(1/x)

dx \m(1[x)) ~— Xm*(1]x) ~ x* *m*(1/x)
for almost all x. (The exceptional set is at most countable.)

Consider 0 <e<1 fixed but arbitrary. By (3.11) there is a A= A(¢) >0 such that

L(1/x)
x2~*m?(1/x)

W(x) 2 (1t ek

whenever 0 < x < A. Integrating these inequalities from x = 8 to x= 0 and using (3.12)
yields

[ W s ason. (1)

for 0<8=6< A Now let 8§ — 0, then m(1/8) — co (u=o00 recall), hence

(1—e)m(k1“/e) fW(x)dx<(1+s)

(1/ 6)
whenever 0 < 8 < A. This concludes the proof.
By Lemmas 1 and 3, as t — o
m(t) 0 0/t _
(3.13) ) f W(ylt) dy = m(t) J W(x) dx — k 0
0 0

for all #>0 and it follows that the measure with density g;(y)=(m(t)/t)W (y/t)
converges weakly as ¢ — oo to a measure which when «=1 is concentrated at the
origin with total mass k; ==/2 and when O<a<1 is absolutely continuous with
density (1 —a«)k,y % Denote the limit measure by E,. Then for any function f
continuous on a compact interval, [0, B], say,

m() [ ™ sy () do = [ * f0)a) dy - [roeim), 1>

Taking f(y)=cos y we have
LEMMA 4. Let W be given by (3.9). Then for any B>0

cos (1m/2) B cos y @,

Bjt
(3.14) tlixg m(t) J; W(8) cos t8db = TC—0) 5 o # 1,
= m[2, =1
LeMMA 5. (i) For all 6,0,
(3.15) [$(82) — $(8,)| < 2[0;— 6y]m(1/]0,— 64]).
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(ii) If F is nonarithmetic, then for each A >0, there is a number k >0, which may
depend on A, such that

(3.16) 0m(1/6) < k|1—4(68)] for 0 < 0 < A.
If F is arithmetic with span h, (3.16) is true provided A <2n[h=period of ¢.
Proof. (i) Fix B>0. Then

b09-9(@)] = |([+ ) es—eseppian
< L ? (et — et | F{dx} + 2(1 — F(B))
< 0,—0,] fo ® xF{dx}+2(1 — F(B)).

But 0% ¢ xF{dx}=m(B)— B(1—F(B)) by (1.3). Hence setting B=|0,—0,|"* we
get  |¢(0;)—4(6,)| < B~*[m(B)— B(1— F(B))]+2(1 - F(B))=B~*m(B)+1—F(B)<
2B~ *m(B) which proves (3.15). (Note that (1.2) was not used; (3.15) holds for any
Fon [0, 00).)

(i1) If F is nonarithmetic then |1 —¢(6)| >0 for all 6#0. By Lemma 2 as § — 0+

0m(1/6)/|1—$(6)| - 1/T2—e)
and it follows that the function
BO) = bm(1[0)|1-¢(0) !, 6 +#0
=TQ2-ea)?, 6=0
is continuous on [0, A]. Taking k=max {B() : 0= 0 < 4} gives (3.16).

4. An inversion formula for the renewal measure. Define the symmetric renewal
measure

Vil = XU+ U{-1))

where U is given by (1.1) and —I={x : —x € I}. In this section we establish the
following

ForMuLA. Suppose F is nonarithmetic and has an infinite mean. Then for any
continuous function g with compact support whose Fourier transform

@) ) = [ eg0)
satisfies

@2) Hx) = 0(/xd,  |x| >,
we have

“4.3) f: e M)V {t+dx} = j ”

-0

e~%g(6+2) Re (1_;‘#(0)) do
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for all real A and ¢. Here, as elsewhere, ¢ is the characteristic function of F. Note
that the integral on the right in (4.3) only extends over a bounded interval. For
examples of g and y see §5.

LEMMA 6. Let y be any continuous function satisfying (4.2). Then for every t the
integral

[ e=nivian
is finite.
Proof. Since [*, |[y(x—1)|V{dx}<c and since |y(x—¢)| is bounded by a

constant (which may depend on ¢ but not x) times 1/x?, it suffices to show

(4.4) fl . x,, Vidx) = f L vian < .

From (2.10) it follows that U(x)<k,x for some constant k; <co and all x=1.
Therefore integrating by parts in (4.4) we get

f-l-U{dx} — lim (U(A) U(l)+2 f” U 4 )

A— A2

U(x) 1
—U(1)+2J'1 2 ax < 2, fl dx <o

which proves (4.4) and the lemma.
For 0<s<1 let ¥, be the finite symmetric measure

Vids) = 3 20 S () + Fr{— dx})

and note that

4.5) V{I}} V{I} as st1
for every measurable / bounded or not.
Since
$(—6) = 40
we have

f _: eV {dx} = % 2 sM@"(0)+4™(—0) = Re (1 —.iﬁ(ﬂ))

and an application of Fubini’s theorem gives

f ARV} = f 2(0) Re ( (0)) d ©O<s<l)
for any (Lebesgue) integrable function g with y given by (4.1). Replacing g by
g(6) = e*g(6+%)
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and y by

-]

yi(x) = f ¢*9g,(0) dB = e~M=-Oy(x—1)

we get
@56) f e~y (x — 1)V {dx} = f_w e~#g(0+ 1) Re (—_1_;.,5(0)) d

LEMMA 7. For any continuous function h with compact support

@n G [T HORe () @ = [ MO Re (=) 0

provided F is nonarithmetic and has infinite expectation.

Proof. We base the proof on the following proposition due to Feller and Orey
[4]:

PROPOSITION. The measure whose density is

T +102 Re (1 —s1¢(o))

converges weakly and in variation to a finite measure as s — 1 —. In every interval
excluding the origin the limit measure is automatically absolutely continuous with
density given by

1-:0"’ Re (1 —;(o))'

If B is the mass assigned to the origin by the limit then B=m/p >0 when u (the mean of
F) is finite and B=0 in case p=c0.

We omit the proof. (Besides the Feller-Orey paper, see also Breimann [1, p. 221],
and Feller [3, p. 578].) The proposition implies, among other things, that

lim [ Lo Re (= @) @ =00+ [ LR (=) @

for every continuous function f with compact support. In our case =0, and
(4.7) follows by setting f(6)=(1 + 02)h(6).

Proof of formula (4.3). The very strong convergence (4.5) of the measures
V, to ¥V implies

@3 Jim [ seovian = 7 fovian

for every fintegrable with respect to V. (In fact, if fis nonnegative the integral on the
left is nondecreasing as a function of s and one can show (4.8) holds even if fis not
integrable.)

License or copyright restrictions may apply to redistribution; see https://www.ams.org/journal-terms-of-use



276 K. B. ERICKSON [September

Suppose now g and y satisfy (4.1) and (4.2) with g continuous and vanishing off
a compact set. Then by Lemma 6

e~ Nx=Oy(x 1)

is integrable with respect to V{dx} for every ¢ and A. Hence by (4.6) and (4.8)

fm e~ M) Vit +dx) = J"" e~ M= - (x — )V {dx}

-~ —-®

= lim _: e-9g(0+ ) Re (-—1 - sl ¢(0)) db.

Formula (4.3) now follows from Lemma 7.

5. Proof of Theorem 1.
I°. Introduce measures y;, >0, by

5.1) pdl} = 2m)V{I+1} = me)UU+8}+U{—I—1})

where I is measurable and I+¢={x : x—t € I}. Since U is concentrated on [0, c0)
it follows by taking I=[0, 4] in (5.1) that

U@+m)—-U@) = (I/m()pdl}.
Therefore to prove Theorem 1 it suffices to show
(5.2) pil} > Coll|,  t—> oo,
for every bounded interval I where [I| denotes the length of I and
C. = [[(@IC—a)] ™"

For each a>0 put y,(0)=1 and
(5.3) yo(x) = 2(1 —cos (ax))/a®x>.

LeMMA 8. Let {u}, t>0, be a family of measures such that p{l}<co for every
compact set I and all t. Suppose for some constant C
(54) lim [ ety tde) = € [ eeyn) d

for every a>0 and all real A. Then C ~'p, converges weakly to Lebesgue measure:
pdl} — C|I| for every bounded interval I.

(We defer the proof until §6.)
Now 1y, is the Fourier transform (4.1) of the function

£:(6) = (1/a)(1~|6|/a), when |6] < a

5.5
(53 =0, when 0] > a.

Whence by the Fourier inversion theorem

.6) [ ep dx = 2m 0
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Clearly we may also apply our inversion formula (4.3) to obtain
(5.7) [ e ot = 2m) [~ e g0+ w) as

where W(6)=Re [1—¢(6)]"1. Note that the integral on the right extends from
0= —a—Ato 6=a—A. From (5.6) and (5.7) we see that (5.4) in our case is equivalent
to
(5.8) Hm m(t) e Mg (0+)W(0) df = 7Cgy(A)

t— o0 — o0
and, by Lemma 8, the proof of (5.2) (and Theorem 1) will be completed when we
establish (5.8), with C=C, for every a>0 and all real A

2°, Let B>1 be fixed but otherwise arbitrary, and write the integral in (5.8)
as the sum J; +J, where

Bt
L6, b) =f -9 (0+N)W(0)d0 and
t

Jo(t, B) = f e~t9g (8+ N W(6) d8
181> Bjt

(5.9) ’
- f [e=9g,(8+ A) + g, (68— N)] W (6) d,
Bt

A = max{a+A, a—A}.

(The last integral follows by making the substitution § — —@ in the integral
~B" using the evenness of the functions g, and W and noting that g, vanishes

-

outside the interval (—a, a).) We will show

2 cos mef2 B cos x

i = g(\ d 1

(510) tlirg m(t)Jl(t’ B) ga( ) F(z_a) o x* X, a #
= mg4(A), a=1

and”

G.11) tim sup m(O|Jo(t, B)| = o(#), % <asxl

which lead directly to (5.8).
3°. Proof of (5.10). It is clear from (5.5) that

(5.12) |8a(62) —ga(61)] = (1/a)]8;— 0,

for all 6,, 8,. Hence

m(t)

5 B8 [ emow@ o] < m) [ 16+ 0-g 0 WE) o

=S5 W(6) do = O(tl)
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where the O(1/t) follows from (3.10) and Lemma 1. Thus
Bjt
lim m(1)J,(t, B) = g(¥) lim m() f e~ "p(6) db
- 00 -0 - Bjt

Bt
= 2,3 lim m(t) fo W(6) cos 18 db

and (5.10) now follows from Lemma 4.
4°. Proof of (5.11). Let

hy(0) = e~ g, (6+A)+€"%g,(0—X),

hy(8) = e~ "0gy(0+m/t+X)+€*g (0 +m[t—]}).
Then h,(0+n/t)= —hy(f) and making the change of variables § — 8+ =/t in (5.9)
gives

Jt, B) = f:,, hy(6)W(8) d8 — f ‘

(B—-m)

~ho(O)W(0+/1) df
1t

(note that the integrand in the last written integral vanishes for 4—=/t<0).
Adding these integrals we get

(.13) 2, = - f( :’;m hz(o)W(0+’7’) o+ f; [hl(o)W(o)—hz(o)W(o+§)] b,
Now |h,(8)| £2/a and from (5.12) we have
|1a(8) — ho(8)] < | a6+ A)—ga(0+)\+1—;) |+ ga(o—)\)—ga(O—/\+§) ‘ <2
Thus
mOWO-hiOW(0+2) , < m(8)—h(0)] W(0)+’ w(e)-w(0+7) Ihso)
< ‘% W(o)+§| W(0+’—t') - W(G)‘-

Applying these inequalities in (5.13) gives

1o " x4
|Jg] < = W\ 0+-)do+—- w(6) do
B-nit t a‘t Jpy

(5.14) ¢
14 T
+ - j W(0+—)-W(0) do.
a Jen t
From Lemma 3 it is clear that

. Bit P 1
fim m(z) W(0+—) d6 = k,[(B+m) -%— B o] = o(—-,)-
t-> 0 (B—m)lt t B

Also, since W is integrable on [0, A], 4 <0,
m m) 4

4 W(o)d0=o(M)—>o as t — co.
@t 1
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(That m(t)/t - 0, t — oo, follows from Lemma 1, §3, in our case, but is true for
any F on [0, o0) with m given by (1.3).) Hence from (5.14)

A
lim sup m(t)|Jo(2, B)| = a~* lim sup m(z) =
t—+ o t= o Bft B

W(0+§)— W(O)’ d0+0( ! )

But O(B~*)=0(B'~%%) (B>1, 0=2a=<1), so the proof of (5.11) will be complete
when we show

A
(5.15) lim sup m(r) f
t— o Bit

By Lemma 5 (i) we get

W(o+§)— W(B)Ide = o(ﬁzi__l).

|W(0+§)—W(o)| -

Re . $O+7/)—$(0)
(1= 3+ — 40)]

< 2jtym(t/m)
= T=4(6+ /)| 40|

Applying this estimate and the Cauchy-Schwarz inequality to the integral in (5.15)

gives
f; W(0+§)—W(0)|do
1o =l ([ mmewmr) (L mgmn)
<8 m(t) (24 do ot < )

t Jop [1—¢(0)?

Again by Lemma 5(ii) there is a constant k < co such that

1/[1-§(8)| = k/6m(1/6)
for 0< 6<2A4. Consequently

S L [ S ax
s [1=9(0)|2 = ° Jpu 6°m?(1/6) n mx)

where n=1/24. Combining (5.16) and (5.17) we get

24 24 t/B
5.17) f df d9 . [ dx

m¥(t) (Y8 dx
t ), mi(x)

A
lim sup m(t)- f 'W(0+§)— W(())‘ d6 < 8Kk* lim
t— o Bt =X

1
= Ga—DB= 1 (> %)

where the last equality comes from (3.2). This completes the proof of (5.15) and
hence of (5.11).

5°. The proof of (5.8) with C=C,=[I'()['(2—«)]~* is now almost immediate.
Let

AQp) = l m(t) f_: e g (0+ )W (0) do—nC,g.(N)

= |m(t)(-]1 +Jg)—m aga()‘)l

License or copyright restrictions may apply to redistribution; see https://www.ams.org/journal-terms-of-use



280 K. B. ERICKSON [September

and suppose «# 1. Then by (5.10) and (5.11)

lim sup A(¢) = lim lm(t)Jl—% +1im 1sup m(zt)| |
Gig 77 X
B[ con (1) [ e 0 )
(2—) o X I(e) B

Now as B — o, [§ x~% cos x dx — sin (me/2)I'(1 —a), hence

me\ (F cos x .
2cos(2)L —~ dx—ml =

Therefore taking the limit in (5.18) as B — o we get

lim sin () ['(1 —

B—-w

a)—%a)l =0

lim sup A(?) = lim lim sup A(¢) =0
t—> o B—wx t— o

which proves (5.8) when «#1. When «=1 the proof of (5.8), with C=C,=1,
from (5.10) and (5.11) is even simpler so we omit it. Theorem 1 now follows from
Lemma 8.

6. Proof of Lemma 8. There is no loss in generality in supposing C=1. Taking
A=01in (5.4) and (5.6) we see that as ¢ — o0

8@ = [~ vt~ [ vax =Z >0

Hence (5.4) implies that the characteristic function of the probability measure

1
Pldx} = ) vao(X)nddx}
converges pointwise to the characteristic function of the probability measure
P{dx} = (a/2m)y.(x) dx.

Consequently, by the continuity theorem for characteristic functions P, converges
weakly to P as ¢ —> oo. Whence

©.1) lim f T By e} = f " By d

for every bounded continous function B on R* and for every a>0.
For any continuous function f with compact support, write

M0 = 7 romias, ap = [ fax

Let I be a bounded interval and let £¢>0 be arbitrary but fixed. We can find con-
tinuous functions f* and /'~ both with compact support such that

(i) 02f =1, (x)=0for x ¢ 1,

(i) [I]=M(f)+e,
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(iii) f* 20, f*(x)=1 for x in I,
(V) MFHS|+e.
Now choose a>0 so small that

f*(x) =f"(x) =0 when |x| 2 =/4a.
Then since

ya(X) = 2(%‘2—@) >0 for |x| < m/2a

it follows that B*=f*/y, and B~ =f"/y, are continuous functions on R with
compact support (hence bounded). Therefore by (6.1)

62 M= [ B > [ B @) dv = X,
From (i) and (iii) it is clear that
M) = mdl} = M)
for all £>0. Letting ¢ — co and using (6.2) we get
A(f7) £ liminf p{l} < lim sup pfl} < A(f*),
and hence by (ii) and (iv)
[I]—2 £ lim inf pu{I} < lim sup p{l} < [I|+e.
Since this holds for every ¢> 0 it follows that
pdl} — |1, 10,
which completes the proof.

7. Proof of Theorem 2.
1°. Our first task is to show

(.1) lim inf m(E)(U(t+B)~U@®) 2 Ch (b > 0),

or, equivalently,

(1.2) lim inf £~ <L) U+ ) — U(D) = S“:T”“ h.
t—>w©

(See remark following the statement of Theorem 2.)

Condition (1.2) with 0 <« < 1 is necessary and sufficient for F to be in the domain
of attraction of the unique (apart from a scale factor) stable distribution with
exponent « concentrated on [0, ). Thus if a sequence {B,} is chosen so that
0<B, 4 o0 and

n(l —F(B,)) = nB;*L(B,) —~ 1
as n — oo, then

(1.3) Fr(B,x) f 4()dy  (n—>c,x 2 0)
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where ¢, >0 and satisfies

.[ " e g (y) dy = exp [-XT(1-a), A2 0.
0

In addition to (7.3) a local limit theorem for nonarithmetic distributions due to
C. Stone [9] implies the somewhat stronger result

(7.4) F*(t+h)—F*(t) = (h/B)q.(t/By)+ 8/B;

where 8, — 0 as k — oo uniformly in t>0 ((7.3) only allows F¥(z+h)—F*¥(t)
~hB;'q,(tB;!) for t and h fixed). Using (7.4) we prove (7.2) almost exactly as
Garsia and Lamperti [5] prove the analogous inequality in the arithmetic case.
Thus from (1.1) and (7.4)

U+h)—U(t) > D (F¥(t+h)—F¥ (1))

k=n
&l t b
S heliyh

25%45)* 23
Let 0 <4 < C< 0, and choose n=[At*/L(¢)], r=[Ct%/L(¢)}]. Then, as in [5], we have
both

L3
1-a —k _
2 1)) Z B o)y t—o

and, writing x, =kL(t)/t*, nSk=r,

n1 t
et E — ,,(—) ~ E X Vog (o Vo) (X 1 — X,
()”qu B, % e Y (x4 1 — Xi)

ASxEp=C

— Lc x~Veg (x~ 1) dx
as t — oo, Hence for any ¢>0
LUt +B) = U() 2 J' © Vg (x-1%) dx—e
for all ¢ sufficiently large. In other words ’

C
lim inf 12~ <L)U(t+R) - U() 2 f 5~ Veg (x~11%) d,
] A
and (7.2) now follows by letting 4 — 0, C — co and noting

sin 7a

L x~Hag,(x~11%) dx = afo y~qy) dy =

2°. To complete the proof of Theorem 2 we need the following lemma (also
needed in the proof of Theorem 3).

LEMMA 9. Let z be any nonnegative integrable (but not necessarily dri) function
on [0, ). Then

(7.5  lLiminfm(5) f " At-y)Ulds} < C. f “d0dx (0<axl)
to o 0 (1]
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To finish the proof of Theorem 2 we set z(x)=1 for 0= x < h, z(x) =0 elsewhere.
Noting that m(t+h)~m(t) as t — co we get from (7.5)

lirPﬂigf mYU@E+h)—-U(t)) = li?l i;mf m@E+h)U*z(t+h)
(7.6)

lIA

C. J' " 2(x) dx = Ch.
0
Together (7.1) and (7.6) give (1.5).
Proof of Lemma 9. Let v(t)=U*z(t)= [} z(t—x)U{dx}. Then

B0 = f: e~ p(x) dx = ( L ® e=rug(x) dx) 00) = 5000

where U is defined as in §2(i). Since U is regularly varying with exponent « we have
O ~ T(e+D)UA/A) as A—0+
by Theorem 1 in [3, p. 420). Now 2(0)= [ z(x) dx <o and it follows that
8(A) ~ 20+ 1DUA/Y), A0+

which, by the converse of the same Theorem 1 in [3], is the same as

a.n f " ox) dx ~ HO)U(),  t—> oo,
Now by Theorem 5 in §2
(7.8) U(@t) ~ (D(e+ DI —a)) 1t [m(t) = (Cola)t[m(t)

as t — o0; also, since 1/m is regularly varying with exponent a—1> — 1 we have
for fixed >0

1. ¢ t dx
am(t) "~ )y m(x)

(cf. [3, p. 273]). From (7.7), (7.8), and (7.9) it follows that

(1.9)

t— o0

(7.10) f " o(x) dx ~ Co3(0) f ’ mi(’;j, t .

Suppose, contrary to (7.5),
lim inf m()v(t) > C,2(0).
t—

Then for some >0 and all x 2 5 sufficiently large

o(x) 2 (1+2)C.2(0)(1/m(x)).

Hence
ft o(x) dx 2 f o(x) dx 2 (1+€)C,20) f ‘%

for all £=7. But this contradicts (7.10).
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8. Proof of Theorems 3 and 4.
1°. Let A>0. Throughout this section put z(x)=1 when (k—1)hZx<kh,
z,(x)=0 elsewhere, and let

v(t) = U*z,(t) = U(t—(k—1h)—U(t—kh).
Since m(t—kh)~ m(t) for fixed kh, t — co, we have by Theorems 1 and 2
lim inf m(t)v,(¢) = C,h (0 < 2 = 1),

t— o0

(3.1 .
tlirg m(t)v(t) = C.h G<esl), k=1,2,....

2°. Let 2= 0 be any dri function on [0, co0]. Then
t ©
82)  liminfm(r) f -y U{dy} 2 C, f A9dx (0 <asl)
t— 00 0 [+]

Theorem 4 follows immediately from (8.2) and Lemma 9.
To prove (8.2) let >0 be arbitrary. We suppose 2> 0 is so small that

© e 0
J.o z(x) dx——C—a < Zakh
where a,=inf {z(x) : (k—1)2=< x<kh}. Then by (8.1) and Fatou’s lemma
c, f " 2wy dx—e < D, a, lim inf m(t)o,(2)
0 1 t-r 0
< lim inf m(t) D @ U*z(t)
t—+ oo 1

< lim inf m()U*=(r)
t—

which implies (8.2) as £> 0 is arbitrary.
3°. From now on in addition to being dri we assume z satisfies (1.7). That is for
some constant b <o

(8.3) 0=<z(x) <bjx, x>0
We also assume 4 <« =<1 in (1.2). Obviously our goal now is to show
¢ o
(8.4) lim sup m(?) f At—y)Uldy} < C, j 2(x) dx.
t— 0 0
4°. Fix0<8<1. Then
. % bC,
3.5) lim sup m(¢) fo (-)U) < 77
and
t ©
(8.6) lim sup m(t) f 2t—y)Uidy} < C, f 2(x) dx.
t— to )
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Proof of (8.5). From (8.3)

fo “ At—y)Uldy} < b .[, ? % Uldy} < ﬁf”@ U(t).

But U(t0)~6*U(t)~a"1C,0%t/m(t)) as t— o0 by Theorem 5 and Lemma 1.
Hence
bC, 6"

lim sup () fw (t—)Uidy) < 72 lim ™42 Ue9) = o1—0)

Proof of (8.6). Let £>0 be arbitrary and put b,=sup {z(x) : (k—Dhx<kh}.:
We assume 4 is so small that

@.7) ibkh < fo ’ (o) de+ -

Let n be the largest integer satisfying (n—1)h<t(1—6). Then z,(t—y)=0 for
k=n+1and all t6<y<t, hence

68 [ 0-n0idh s Sh [ s0-n0id) s 3 bt
Suppose for the moment that
8.9 ‘lirg m(t) i b(t) = C, i bih.
Then by (8.8) and (8.7)
lim sup m(z) J: At—y)Uldy} £ C, 2 beh < C, f: 2(x) dx+s

which yields (8.6) on letting ¢ — 0.

Let B(k)=b.m(t)v(t) for k=1,2,..., n and By(k)=0 for k=n+1 then
m(t) 3t byo(t) =32 1 Bk), and since, by (8.1), Bk) — Cohb,, k=1,2,..., 1 — o0,
we see that to establish (8.9) it will suffice to find numbers 7 and B so that

(8.10) Buk) < Bb, forallk 2 landallt > T.
First choose s, so that 52 s, implies
U(s+h)—U(s) < 2C him(s).
Next from m(t0—h)~m(t8)~ 6*~*m(t) as t — oo, we find a t, so that for all 11,
m(t) < 20°"'m(t0—h).

Suppose now that t>¢, t6—h2s, and 1<k<n. Noting that 16—h<t—kh, by
definition of n, we get

m(t) < 26~ m(t60—h) < 26~ m(t—kh)
0lt) = U(t—kh+h)—U(t—kh) < 2C,him(t—Kkh),

and
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that is, m(t)v,(t) <4C,h6* 1. Since B(k)=0 for k >n we see that (8.10) holds with
T=max {(so,+h)/0, t;} and B=4C,h0°~*. This completes the proof of (8.6).
5°. From (8.5) and (8.6) we have

lim sup m(r)U*z(r) = lim sup m(t)( f: g ft :)z(t— PU{dy}

= 0(1@‘§)+C.z f: z(x) dx

whenever 0 < 8 < 1. Letting 8 — O gives (8.4).
Theorem 3 is evident from (8.2) and (8.4).

9. An application. In this section we study the asymptotic behavior of the
spent and residual waiting times associated with a renewal process whose waiting
time distribution has the form (1.2) with «=1.

A renewal process with waiting time distribution F is any sequence {S,}, n20
of the form S,=0, S,=X;+---+2X,, n21, where the X, are positive mutually
independent random variables with common distribution F. The S, are usually
interpreted as consecutive points on a time axis and are called renewal epochs.
The X, are then called waiting times. In this context U{I}=> F*{I}=> P{S, € I}
is clearly the expected number of renewal epochs falling in 1.

Our interest here is in two auxiliary random variables Y, and Z, called, respec-
tively, the spent and residual (or excess) waiting time at epoch ¢ defined as follows:
let Ny=max {n : S, <t} (=the number of renewal epochs in (0, ¢]). Then

Yt = t—SNt’ Zt = SN‘+1—t.
When the distribution F has a finite mean, Y; and Z, have nondegenerate limit
distributions:
©.1) lim P{Y, > y,Z, > 2} =if
t— o0

v

[ =F@)) du

(see [3, p. 371, problem 3], or [2, Theorem 1]). ‘

In general when =00 the most one can say is ¥, — oo and Z, — oo in probability.
However, if F has the form (1.2) with O<a<1, then Lamperti [7] and Dynkin
[2] have shown that Y./t and Z,/¢ have nontrivial limit distributions:

1 1
lim P{% > y,% > z} = smﬂmxf (z+u) (1 —w)® ' du,

t— o v

for 0£z<o and 0=y=<1. See also Feller [3, p. 447]. These writers show that
(1.2) with 0<e< 1 is in fact necessary and sufficient for Y/t and Z,/t to have non-
trivial limit distributions. (Dynkin proves that if Y;/8(t) (or Z,/8(¢)) has a non-
trivial limit distribution where B(z) is regularly varying and approaches infinity
as t — oo, then (1.2) holds for some 0 <« <1 and B(t)/t — const.)

When «=1in (1.2) F may or may not have a finite mean (see §2(v)), but in either
case it is quite straightforward to show that Y,/t — 0 and Z,/t — 0 in probability
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(see (9.4) for the precise rate). But as noted above if p=00 we also have Y; and
Z,— o (in probability) so one might expect that some nonlinear normalization
such as A(Y,)/B(t) where A(¢), B(t) — oo will yet produce a nontrivial limit distri-
bution.

THEOREM 6. Let F have the form
1-F(t) = L@t)/t, t>0,
where L is slowly varying at oo and suppose the mean of F is infinite. Then for
0<a=21,620

©.2) lim P ':f(’:;) ”"rf(zt‘)) < b} min {a, b}

where m is the function defined by (1.3).

The limit distribution in (9.2) is just the uniform distribution concentrated on
the diagonal of the unit square, consequently we have the following.

COROLLARY. (m(Y,)—m(Z,))/m(t) — O in probability as t — o, and for 0< <1

9.3) lim '”((’:;) } lim P ’”(Z')< o}_ 6.

REMARKS. 1. Since Z, and Y, — oo in probability it is clear that the function m
in these results may be replaced by any function m, such that m,(¢) 4 co and
my(t)/m(t) - k+#0 as t —> o0,

2. It should be pointed out that for any F on (0, o) with a finite mean (9.3)
(but not (9.2)) is still valid. To see this consider for example Y,. Let p be the continu-
ous inverse of m: p(m(t))=t, m(p(x))=x, 0<x<p. From (9.1),

lim P{Y, < 3} = u! f (1= F()] dx = m(p)Ju;
hence
lim Pin(Y)jm(r) S 6} = lim P{Y, S p(0u)} = m(p(@)fu =6 0 < 0 <1).

Our last result gives precise information about the distribution of Y./t and Z,/¢

for large ¢.
THEOREM 7. Let F be as in Theorem 6 and let 0<a=<1, b=0, a+b+#0. Then as
t—
Y . Z L) (l+b)
©9.4) P{ s a2 b} oloe (747

(Note that L(t){m(t) - 0 as t — o0 by Lemma 1.)
Proof. From (9.7) it follows that
t—at
Gia, b) = PY, > ta,Z, > tb} = J' [ = F(t+ th—x)]U{dx}
[+]

- fo = FU( +b-y) Ufedy).
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We now argue as in the proof of (2.8): By Lemma 1 and Theorem 5 (with «=1)
[I-FOIW(@) ~ L(D)[m(r), t— o,

SO
m(t) (=% 1—F(e(1+b—y)) Uftdy}
sy~ [y e
Now
Sy = I_Fftfll;*itlj)_y))—>1+ll)_y as t—>o

and the convergence is uniform in 0<y=<1—a (provided a+b+#0) since each
f{») is monotone in y and since the limit 1/(1 +5—y) is continuous on 0y <1 —a.
Also, since U(ty)/U(t) — y, the measure U{tdy}/U(¢) converges weakly to Lebesgue
measure as { — o0,

From these remarks we see that

1-a

and (9.4) follows.

Proof of Theorem 6. Since we use Theorem 1 we shall assume F is nonarithmetic.
Theorem 6 is still true when F is arithmetic, and, though certain of the details in
the present proof must be slightly modified, the essential points are the same. (Of
course one uses (2.4) rather than Theorem 1 in the arithmetic case.)

Let p be the strictly increasing continuous inverse of the function m: p(m(t))
=m(p(t))=t. Since F has infinite expectation, m(z) — o0 as t — o0 s0 p is defined on
[0, 0). Fix O0<a<1, b>0 and let

9.5 a, = plam(t)), b, = p(bm(t)).
We will prove
(9.6) tlim P{Y, £ a,, Z, > b} = max {a, b}—b

which is evidently the same as (9.2).
Our starting point in proving (9.6) is the following equation

.7 P{Y, 2 a,Z > b} = J't [1=F(@t+b—y)U{dy}.
t—-a

Here is a probabilistic derivation: By definition Y,=¢—Sy,, Z;=Sy,,,—t where
N;=n if and only if S,<¢<S, ;. Hence the joint event {¥,<a, Z,> b} occurs if
and only if for some (unique) n, S,=y with t—a=<y=<t and then Z,=§,,,—¢
=X,,1+y—1t>b. By independence of S, and X,,,, the conditional probability
of the second event is simply P{X,,,>t+b—y}=1—F(¢t+b—y). Multiplying this
by F*{dy}, the distribution of .S,, and summing over all t—a<y <t we get

PY, S 0,2 > b No=n = [ [I-F+b-)IF iy,

t-a
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Summing over all n2>0 gives (9.7) since >, F* =U.

LemMa 10. (i) Let a, be defined by (9.5) with 0<a< 1. Then
9.8) aft—>0 but a,—>oo as t— 0.

(ii) Let e, 8>0. Then there is a T>0 such that for all t2T and all 3t <y <2t we
have

1- 1+e
(t)s < U(y+8-U() < (t)

(We prove Lemma 10 later.)

Let &, §>0 with O0<e<1 be fixed but arbitrary. By Lemma 10, a, — o0 and
(t—a)/t — 1 as t — co. Hence by choosing T; sufficiently large we may assume
that both (9.9) and the inequalities

(9.10) 3+108 < t—a, < t < 2t—108, a, > 1008,

9.9

hold simultaneously for all 1>7,. Let =T, and consider the partition 0=y,
<y, <yy<--- of [0, o) where y,=k8. Write

AU, = Uiy ) —U() = U+ 8)—U(i)

and let y, and y, be chosen as in the following diagram

Yr Yr+1 yn—l Yn
9.11) — ] I : | o1 I 1 ' -
0 t—a,—é t—a t t+38
OrSt—a, y,_1<t). Since y,>t—a,— 38 and y,<t+38 it follows from (9.9) and
(9.10) that
©.12) Lo s AU, <225 k—rrtl,. L n-1n

(t) ) >

Now let f(y)=1—F({t+b,—y), 0= y<t+b, Then fis nonnegative, nondecreasing
and bounded by 1. Consequently by (9.7), (9.11) and (9.12)

P SaZ>bh= [ fOUDIS 3 f0udbUs < 1S [

1+ & 14¢
=mk=sz(yk)s a0, " fy) dy
< 1+8 t+26f( )d < ‘_B ( d
=200 b O 20 ) ’”m(t)

A similar calculation gives

1—e [t 48
Pisaz> by > o[ f0)dy-

m(t)
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But

1]
ﬂw@=f [l = F(t+b,—y)] dy = m(ay+b)—m(b;)

t—as t—ag

= m(a,+ b)) —bm(t).
Therefore for all 12T,

< M) _ ) A4
013  Pnsaz>b)s Axo(Ter) -b) o
Assume for the moment

. m(a,+b)
(9.19) tl_l.rg O max {a, b}.

Then since m(t) — 00 as t — oo we conclude from (9.13) and (9.14);

(1 —e)(max {a, b} —b) < lim inf P{Y; £ a;, Z, > b}
< limsup P{Y; £ a,, Z; > b}
< (1 +&)max {a, b}—b)
and (9.6) follows.
It remains to prove (9.14). Let c=max {a, b} and c¢;=p(cm(t)). Then cm(t)
=m(c;) =m(a,+b;) £m(2c,), or

(.15 ¢ £ m(a+b)im(t) £ m(2e)[m(t) = (m(2c)[m(c))e.
Now m is slowly varying by Lemma 1 and ¢, » o0 by Lemma 10, hence
m(2ct)/m(ct) e d 1

as t— 0. Letting ¢t — oo in (9.15) gives (9.14). This completes the proof of
Theorem 6. '

Proof of Lemma 10. (i) Since both p(t) > and m(t) — oo it is clear that
a,=p(am(t)) — o as t — oo for any a>0. Let 0 <a<b we show

(9.16) plam(1))/ o(bm(t)) = a,/b, — 0, t— o0.

To get (9.8) take b=1,0<a<1 in (9.16).

Suppose (9.16) fails. Then for some 0<f<1 and some sequence 7, —> 0 we
have 8sa, b, <1 for all n. Hence m(6b, ) <m(a,,) <m(b,,), or since m(a;)=am(t),
m(b;)=bm(1),

9.17) m(6b,)/m(b,) < afb < 1.

But m(6b, )/m(b,,) — 1 as t, — oo, since m is slowly varying and b, — 0, 50 (9.17)
leads to the contradiction 1 <a/b<1. Hence (9.16) must be true.

(i) Let e, &, &5, & be positive numbers with &, e;< 1. Since m is slowly varying
there is a ¢; >0 such that

(9.18) 1—e; < m(t/2)/m2t) < 14+e, forallt = t,.
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By Theorem 1, =1, we can find #,>0 so that

8 8
9.19 l—g)—— < U(y+8)-U@) < (1+¢&)-——> for y 2 t,.
.19 (I1-ey) ) (r+9)—-U(y) < (I+e9) (3 Yyt

Suppose now that 47=max {z,, ,} and 4#<y<2s. Then since m is increasing
m(t/2)[m(2t) £ m(t)im(y) £ m(2t)[m(t]2).
Consequently 1—e&; <m(t)/m(y)<1/(1 —e;) by (9.18), and from (9.19) it follows
that
; UGy < (1) 5.
(=ed1=ea) s < UG+9)-U0) < ((22) oo

By (pre) choosing e;, e, so that (1—¢)(1—e)=1—¢ and (1 +¢&p)/(1 —¢)S1+¢
we get (9.9) with T=max {2¢,, 2t,}.

T—e
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