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D. FERGER

MINIMIZERS OF CONVEX U-PROCESSES AND THEIR DOMAINS
OF ATTRACTION

In this paper, we study the minimizers of convex U-processes and their domains
of attraction. U-processes arise in various statistical contexts, particularly in M-
estimation, where estimators are defined as minimizers of certain objective functions.
Our main results establish necessary and sufficient conditions for the distributional
convergence of these minimizers, identifying a broad class of normalizing sequences
that go beyond the standard square-root asymptotics with normal limits. We show
that the limit distribution belongs to exactly one of the four classes introduced by

Smirnov [20]. These results do not only extend Smirnov’s theory but also gener-
alize existing asymptotic theories for M-estimators, including classical results by
Huber [12] and extensions to higher-degree U-statistics. Furthermore, we analyze

the domain of attraction for each class, providing alternative characterizations that
determine which types of statistical estimators fall into a given asymptotic regime.

1. INTRODUCTION

Let X3,...,X,,n € N, be independent random variables defined on a common proba-
bility space (2, A, P) with values in some measurable space (S, S) and joint distribution
P =PoX; "' Consider amap h:S'x R — R such that h(x,-) : R — R is convex for
every x = (z1,...,7;) € S' and h(-,t) : S' — R is S'-Borel measurable and symmetric
for each t € R. It induces an U-process

(1) Uo(t) == (7)1 Y (X, Xiut), tER,

1<iy <...<i;<n

with pertaining mean-function

(2) U°t) = E[h(Xy,..., X, t)] = / h(x,t)dP'(x), t € R,
St

provided the integral in (2) exists, i.e.

(3) /S |h(x,t)|dP'(x) < oc.

In statistics many parameters of interests are defined or can be represented as minimizing
points of U? and in this case minimizers of U are reasonable estimators for these.
According to Huber [13], p.44, it is an advantage to replace U° with the function

(4) U(t) := /Sl h(x,t) — h(x,to)dP'(x), t € R,

where ¢y is any fixed real number, e.g. to = 0. If U° exists, then so does U and the
respective sets of all minimizing points coincide. As to the existence of U let DV h(x,t)
and D™ h(x,t) denote the right-and left derivative, respectively, of h(x,-) at point t. We
will always assume that

(A0) [ |DER(x,t)|Pl(dx) <oo VteR.
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Conclude from Proposition 2.1 in Ferger [5] (with X = S! and Q = P' there) that then
U(t) exists and is real-valued for every real ¢t and that the map U : R — R is convex.
Now the above mentioned advantage is that according to Proposition 2.2 in [5] condition
(A0) in fact is strictly weaker than the integrability condition (3).

Moreover, by Proposition 2.4 in [5]

(5) DFU(t) = /Sl D*h(x,t)P!(dx) = E[D*h(X,t)] VteR,

where X := (X1,...,X;). According to Proposition 2.5 in Ferger [5] the set Argmin(U)
of all minimizing points of U is given by

Argmin(U) ={m e R:U(m) = %&%U(t)}

(6) ={meR:D U(m) <0< D U(m)}
= {m € R:E[D~h(X,m)] < 0 < E[D*h(X,m)]}.

Introduce the empirical measure

-1
n
P, = (z) > (XX

1<ii<...<i;<n

where 0, denotes the Dirac-measure at point x = (z1,...,2;) € S'. If the integrating
measure P in the definition of U(t) is replaced by P,, then one obtains

—1
Un(t)z (?) Z h(Xil,...,Xi“t)—]’L(Xil,...,Xil,to), t e R.

1<iy<...<iy<n

Obviously, U,, differs from U? only up to a constant, whence both functions possess the
same minimizing points. Assume that h(x,t) — oo as [t| — oo for all x € S'. Then U, is
coercive, i.e., U, (t) — oo as [t| = co. In this case the set Argmin(U,,) of all minimizing
points of U, is a non-empty compact interval. From Proposition 2.5 of Ferger [5] it
follows that

(7) 0 # Argmin(U,) = {t e R: V() <0< V,F (1)},

where

(8) Vf(t)z(?)_l Y DFR(Xi,... X0

1<ii<...<i1<n

In the important special case I = 1 the above statistics simplify to

VE(t) =n"t i:Dih(Xi,t).

n
i=1

First, we let m,, be the smallest minimizer of U,, (or equivalently of U?). Later on
we will drop this assumption. Since by Proposition 2.1 in Ferger [5] (with Q = P,)
the stochastic process U, is convex, Corollary 3.3 in Ferger [6] ensures that m,, is a real
random variable. Our main results give several necessary and sufficient conditions for the
distributional convergence of (m,, —m)/a, with some positive sequence (a,,) converging
to zero, which can be determined. It is also shown that the distribution function of
the limit variable can belong to exactly one of four possible classes, which are specified
precisely. These classes coincide with those of Smirnov [20]. All this we do under the
following assumptions:
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(A1) DYU(m)=0= D" U(m).

If we put V() := D*U(t), then (A1) can be rewritten as V(m—) = 0 = V(m),
because D~U(t) = DTU(t—) = V(t—) by Theorem 24.1 in Rockafellar [15].
From (A1) one can deduce with (6) that m is a minimizing point of U.

(A2) E[DTh(X,m)?] < oo
If (A2) holds, then by Jensen’s inequality and Fubini’s theorem

= / E[DVh(z, Xa, ..., X, m))2P(dz) < E[DTh(X,m)?] < 00, 1> 2,
S

is a finite non-negative real number. If | = 1, then ¢ := E[DTh(X1,m)?] € [0, c0).
It is supposed that actually

(A3) ( is positive: ¢ > 0.

Observe that K (x) := Dt h(x,m) is symmetric and measurable. Let K (z) :=
E[K(z,X3,...,X]]),x € R, be the first associated function of the kernel K. It
follows from (A1) that ¢ = Var[K;(X1)] and so o2 := [?( is the variance of the
first term in the Hoeffding-decomposition of the U-statistic with kernel K, confer
e.g. Koroljuk and Borovskich [14] or Serfling [19].

(A4) There exist points tg < 0 < t; such that E[(DTh(X,m+t)— DTh(X, m))z] < 00

for t € {to,tl}.

In the following theorem (a,) is a sequence of positive real constants with a,, — 0.
Further, given a map H : R — R the set of all continuity points of H is denoted by Cg.
In case that H is an increasing function, then H defined by H(z) := H(x+) is increasing
as well, but in addition is right continuous and has left limits (rcll). Moreover, H = H on
Cy, confer Chung [4], pp.1-5. We say that a distribution function is degenerated at zero,
if it corresponds to the Dirac measure at zero. Finally, let ®, denote the distribution
function of a centered normal random variable N (0, 0?) with variance o2.

Theorem 1.1. Let H, denote the distribution function of m,. Assume that (A0)-(A4)
hold. Recall that V = DTU and o? = [?C. Then the following statements (9) and (10)
are equivalent:

(9) H,(anx+m)— H(x) VYazely,
where H is some sub distribution function.
(10) dn(x) =NV (m+ apz) — 6(x) € [-o0,0] Vaz € D,

where D is some dense subset of R.

In both cases, H(x) = ®,(d(z)) for allz € R and D = Cyq.

Moreover, if H is a distribution function, which is not degenerated at 0, then H belongs
to exactly one of the following four disjoint classes.

0 , <0
(11) class 1: H(x) = o, (cm“) 20 (c,a>0).

Do (—clz|*) , <0

(12) class 2: H(x):{ 1 L >0 (c,a > 0).
o f Balclal®) L w<0
(13) class 3: H(x) = { ®, (dz®) L 250 (¢,d,a > 0).
0, z<—
(14) class 4: H(z)={ 3 , —a<z<cz (c,c2>0,max{ci,co} > 0).
1, z>c
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If Y is a real random variable with distribution function H, then the convergence in
(9) is equivalent to the distributional convergence

My —M D

(15) =Y.

Qn

We will see that our Theorem 1.1 is the source of a very rich asymptotic theory with un-
usual normalizing sequences (a,,) going far beyond the square root asymptotic normality.
And even if H is only a sub distribution function, then the limit Y above is an extended
random variable with values in R = R U {—00, ¢} = [~00, ] and the distributional
convergence takes place in the (metric) space R.

In the literature estimators like m,, are called M-estimators. Apparently the first
rigorous analysis of such estimators in case I = 1 goes back to Huber [12], who considers
S = R and h(z,t) = ¢(t — z) with ¢ : R - R a convex function. Brgns et. al.
[3] generalize Huber’s idea to so-called t-means, where v corresponds to Dth. Both
authors show square root asymptotic normality. In a next step Habermann [10], Niemiro
[17] and Hjort and Pollard [11] consider more general spaces S and extend the approach
form the real line to the euclidian space R%. Here, too, the authors show convergence in
distribution to a (multivariate) normal law with rate v/n. Finally, Bose [2] extends these
results to the case [ > 2.

The paper is organized as follows: In section 2 we prove Theorem 1.1. Section 3 is
dedicated to characterizing the domains of attraction of the four possible classes. This
means that -alternatively to (10)- other equivalent conditions are specified to ensure that
the convergence (9) holds and in addition it is indicated to which class H belongs. In
both sections basic ideas of Smirnov [20] are used. In section 4 we extend our results for
the smallest minimizer to general minimizing points of U,,. Section 5 is concerned with
smooth derivatives. Namely, if V = DTU has left-and right derivatives at point m, then
this results in a square root asymptotic with limits of normal type. Section 6 deals with
the huge class of estimators based on mappings h of the shape h(x,t) = ¢(t — k(x)),
where ¢ : R — R is a convex function and k : S — R is any symmetric and measurable
map. The special choice ¢(t) = t(1{4>0} — @) and k(x) =  yields Smirnov’s [20] theory
for a-quantile estimators, a € (0,1). In fact, a good deal more examples are presented
and discussed. The last section 7 (Appendix) contains several technical results, which
are used in our proofs.

2. PROOF OF THEOREM 1.1

The following observation is fundamental:
(16) H,(a,z +m) =P(m, <m+ayz) =P(D U,(m + a,z) > 0),

where the last equality follows from Theorem 1.1 in Ferger [6].
For i = (i1,...,4) let X; := (X4,...,X;,). Then

-1
DU, (m + apz) = (7) Z DTh(X;, m + a,x),
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where the summation ), extends over all i with 1 <y < iy < ... <4; < n. Here, the
number of summands is equal to (), whence

(17)  {DTU,.(m+ anz) > 0}

-1
- {(7> Y (DTh(Xi,m + apz) = DYU(m + ape) = DU (m + ayz)}

1

= {ﬁ(?) Z(D*h(Xi,m +ay,r) — DTU(m + apx)) < /nDTU(m + a,x)}

1

{=Ln(x) < 6n(z)},

where
n

l) Z(DJrh(Xlam + anx) - DJFU(’ITL + CLnI))

La(z) = ﬁ(

By inserting the term DT h(X;, m) it follows that

(18) L(z) = ﬁ(?)lzi:mh(mm)

+ \/B(Tll> _ Z(D+h(Xi, m+ anx) — DTh(X;,m) — DYU(m + anx)).

1

One can easily see from the definition that D h(x,m) is symmetric in x. Moreover,
E[D*h(X;,m)] = DTU(m) = 0 by (5) and assumption (Al). Thus the first summand in
the decomposition (18) is a normalized and centered U-statistic with kernel D" h(x,m).
Consequently, (A3) allows us to apply the Central Limit Theorem for U-statistics, confer,
e.g., Proposition 4.2.1 in Koroljuk and Borovskich [14], which yields:

—1
(19) \/H(TD 3" DX, m) 25 N(0,0%).
Let the second summand in the decomposition (18) be denoted by N, (), i.e.

—1
(20) Np(z):= ﬁ(?) Z(D+h(Xi, m+ anz) — DTh(X;,m) — DYU(m + a,x)).
Another application of (5) and (A1) gives that NV, (x) is also a centered and normalized
U-statistic with symmetric kernel

Kn(x) = K, »(x) = DT h(x,m + a,x) — DY h(x,m) — DTU(m + a,z).
By Lemma A on p.183 in Serfling [19] we have that for all n € N and every z € R:
Var[N,(z)] < [ Var[K,(X)]

I Var[DYh(X,m + a,x) — DTh(X,m)]

(21) IE[(DTh(X,m + anz) — DTh(X,m))?]

If x = 0, then N,(z) = N,(0) = 0. For the case x # 0 we will use the subsequence
criterion and that every positive null sequence contains a subsequence that converges
to zero from above. Assume that z > 0. Let (ng)gen be a subsequence of the natural

numbers. Then (a,, )ren contains a subsequence (ankl)leN such that a,, | 0asl— oo.
Let us write by = an,, for short. Since h(x, ) is a convex function, it follows that DT h(x,-)

IA

is an increasing and right-continuous function on R for each x € S!, confer Theorem 24.1
in Rockafellar [15]. Therefore Z; :== DVYh(X,m + bjz) — DTh(X,m) > 0 and because of
m + bz | m the squares Z? = (DTh(X, m + bz) — DTh(X,m))? | 0,1 — co. According
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to (100) of Lemma 7.1 in the appendix the Z? are P-integrable for eventually all [ € N.
Thus an application of the Monotone Convergence Theorem yields that
(22) E[(DYh(X,m + bjx) — DTh(X,m))?] = 0,1 = oco.

Conclude from (21) that Viar[Ny, ()] — 0, whence by the subsequence criterion actually
Var[Ny,(z)] — 0 as n — oo for all > 0. Next, assume that © < 0. Then m + bz 1 m,
whence 0 > Z; + D™ h(X,m) — D*h(X,m) =: Z upon noticing that DT h(x,m — 0) =
D~ h(x,m) by Theorem 24.1 in Rockafellar [18]. Now, —Z > 0 and by linearity

E[-Z] = E[DTh(X,m)] — E[D”h(X,m)] = DTU(m) — D~U(m) = 0,
where the second last equality holds by (5) and the last equality by assumption (Al).
Thus Z = 0 P-a.s. and since le 1 Z? “2 0 another application of the Monotone
Convergence Theorem shows that (22) is true also for every negative . With the same
arguments as for positive x we obtain that Var[N,(x)] — 0 as n — oo for all z < 0. In
summary, E[N,,(z)] =0 for all n € N and Var[N,(z)] = 0,n — oo for all z € R. So, we

can infer that N, (z) 25 0 for every z € R. Recall that
-1
L,(z) = ﬁ(?) ZD*h(Xi,m) + N,(x) VzeR

Hence (19) and Slutsky’s theorem ensure that
(23) Lo(z) 2 N(0,0%) VzeR.
The limit law (23) makes it easy to prove the following result.
Theorem 2.1. If (A0)-(A4) are satisfied, then
R, (z) :== Hy(apz +m) — ®,(dp(z)) = 0 VzeR.
Proof. By equations (16) and (17) we have that
(24) Hy(anz +m) = P(=Ln(2) < on(2)) = Gno(0n(2))

for all z € R, where G, , denotes the distribution function of —L, (x). It follows from
(23) that Gy (u) = 5 (u),n — oo, for every u € R. By Pélya’s theorem one actually
has that ||Gy.o — @l := sup,ep |Gn,z(w) — 5 (u)| — 0. Since by (24)

|Rn(x)| = |Gn7w(5n(x)) - (I)o((sn(m)” < HGn,w - (I)O'H7
the assertion follows. O

From Theorem 2.1, in turn, one easily obtains the equivalence of (9) and (10) in
Theorem 1.1 and the relation between H and §. We call this the first part of Theorem
1.1. Later on this knowledge is used to prove the second part.

Proof. (First part of Theorem 1.1) Assume (9) holds, where w.l.o.g. the function is rcll,
because otherwise we can replace H with H, confer the discussion in front of Theorem
1.1. Then by Theorem 2.1

D, (6n(x)) = (Hp(anx + m) — H(z)) — Ry(x) + H(z) = H(z) VzeCh.

Since @, is invertible, it follows that 6, (x) — ®,1(H(x)) for every z € Cy. Thus (10)
holds with §(x) = ®;'(H(z)),x € R, and D = Cp, which is known to be dense in R.
Conversely, assume that (10) is true. Then H,(apz + m) = R,(x) + P, (dn(x)) —
®,(6(x)) for all x € D by Theorem 2.1. Now, the functions G,, given by G,(x) :=
H,(apz + m),z € R, are increasing for every n € N, because the constants a, are
positive. This also applies to H with H(z) = ®,(d(z)). To see this first note that
the functions d, are increasing, because V' = DTU is increasing. Therefore, the limit

function ¢ is increasing as well. This shows that in fact H is increasing. So, we have
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that G, (z) — H(x) for all z in a dense subset D and that all involved functions are
increasing. Then Lemma 5.74 in Witting and Miiller-Funk [22] says that the convergence
holds for all € C, which is (9). (Notice that in that Lemma 5.74 it is required that the
set D is also denumerable. However, checking the (short) proof shows that countability
is not needed.) O

Note that under (Al), for all n € N,d,(x) < 0 and d,(x) > 0 according as =z < 0
or > 0. Thus by taking the limit n — oo it follows that § : R — [—o00,00] has the
following properties: it is increasing (as we saw in the proof above), non-positive on
(=00, 0], non-negative on [0, 00) and in particular 6(0) = 0. In the following we will show
that § can indeed have only four different forms, see (33)-(36) below. We take the first
step on the way there with the following result:

Proposition 2.1. Assume that in Theorem 1.1 the limit H in (9) is a distribution
function not degenerated at zero. Then the limit 6 in (10) satisfies the following functional
equations:

(25) 6(z) = Vk d(apz) YzeR VkeN,

where the ay, are positive constants given by g = lim,, ., 22k,

Qn

Proof. 1t should be remembered that the first part of Theorem 1.1 has already been
proved and therefore can be used in what follows. For each fixed k € N, (nk),en is a
subsequence of the natural numbers. From (10) of Theorem 1.1 it follows that d,(z) =
VnkV (m 4 anpx) — 6(x) for every x € Cyr, whence

&Z) =60 (z) Vel

VnV(m+ aprx) =

Since a,r — 0,n — 0o, another application of Theorem 1.1 (first part) yields that
(26) H,(anpz +m) — 0, (0% (2)) = H®(z) VazeCy=Chu.

Here, the equality of the continuity-sets follows from Cs = Cjsky. By the convergence
(26) and by the convergence in (9) of Theorem 1.1, the Convergence of Strict Types
(confer Theorem 25, p.265 in Fristedt and Gray [7]) says that ap = lim, o %2 > 0 and

that H®) (z) = H(agx) for all € R. Using the identity H(x) = @g(é(x)),zne R, from
Theorem 1.1 we obtain that ®,(5(z)/vk) = ®,(6(agz)), 2 € R, which finally results in
§(z) = Vk §(agz) for all z € R, because ®, is invertible. O

Note that a; = 1 no matter how the sequence (a,)nen looks like. So, for k = 1
the functional equation (25) reduces to d(z) = §(z), a tautology. In the analysis of the
functional equations (25) we distinguish 3 possible cases.

Case 0: Suppose there exists some natural £ > 2 such that oy > 1.

(i) Let x > 0. Then agx > = and thus §(agz) > 6(z) by monotonicity of 4. As a
consequence

(27) §(z) <0 or d(z)= o0,

because otherwise 0 < §(x) < oo and therefore 1 < 5%?;)1) = #, where the last

equality follows from (25) by division with &§(z) € (0, 00). It follows that vk < 1
in contradiction to k > 2. Next, we will show that d(x) > 0 for every x > 0. In
fact, assume that there is some zg > 0 such that

(28) 6(xo) < 0.

Then actually d(z) < 0 for all z > 0. To see this fix some « > 0 and put

Y = Oz;c.’lio, l € Np.
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Since o > 1 and zg is positive, it follows that y; T co as | — co. In particular,
yi > « for some sufficiently large . Consequently,

(29) 5(x) < d(w)-
But
o(y) = 6(aka§€_1x0) =d(agyi—1) = k_1/25(yl_1) =...= k_l/2(5(y0) = k_l/2(5(xo).

Note that this formula applies to every aj > 0 and every zg € R. For later use
we write down the basic equality:

(30) S(yr) = k™V268(xo).

Now it follows from (29),(30) and (28) that d(z) < 0 for all z > 0 and therefore
H(x) = ®,(6(x)) < 1/2 for all 2 > 0 in contradiction to H is a distribution
function. Thus we have shown that §(z) > 0 for all z > 0, which by (27) ensures
that

(31) d(z) =00 Vx>0
(ii) Let < 0. This case can be treated analogously as in (i) above. One obtains:
(32) d(z)=—-00 V<.

Since H(z) = ®,(d(x)) it follows from (31) and (32) that H(z) = 1 for all z > 0 and
H(z) = 0 for all < 0, which means that H is a distribution function degenerated at
zero in contrast to our assumption. This means that Case 0 cannot occur.

Case 1: There exists some natural k& > 2 such that aj < 1.

(i) Let « < 0. Then ayz > = and by (25), ﬁ(;(x) = d(agx) > 0(z). As a conse-
quence (+) §(z) > Vké(z). We obtain that
d(z) <0 or 6(z)= o0,

because otherwise 0 < §(x) < oo and therefore 1 > vk by division in (+), a
contradiction to k& > 2. The case §(x) = oo is impossible for each z < 0, because
0(x) < 6(0) = 0 < oo. So it remains the case (a) §(x) <0 Va < 0. Here we
make a further case distinction, namely:
(al) 0(z) > —o0 Vaz <O.
(a2) There exists some zy < 0 such that d(z¢g) = —oo. We claim that then
d(x) = —oo actually for all # < 0. To see this assume that there is some
r < 0 with §(z) > —oco. Put y; := alxg,l € Ny. Since ay € (0,1) and
o < 0, it follows that y; 1 0,1 — oo, whence y; > x for some [ sufficiently
large. An application of (30) gives that d(xo) = k“/25(y;) > k/26(x) > —oo0,
so that d(zg) > —oo as well in contradiction to our assumption.
So with a view to (a), only the two cases remain in total:
(al) —o0o < d(z) <0 V<.
(a2) 6(z) = —oc0 Va<O.
Similarly, for > 0 you get the only possible two cases:
(a3) 0 <d(z) <oo Va>0.
(ad) 6(z) =00 Va>0.
Of the 4 possible combinations, (a2) and (a4) are ruled out because the associated
function H(xz) = ®,(d(x)) is the same as in Case 0. This leaves the following 3
combinations:
(1) 0(z) = —c0 if z <0 and 0 < §(x) < oo if z > 0.
(2) —00 < d(z) <0ifx <0and d(x) =00 if z > 0.
(3) —oo<d(z) <0ifx <0and 0<d(zx) <ooifz>0.
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Now the solutions of the functional equations (25) under the respective con-
straints (1)-(3)are:

(33) (1) : d(z) = { S (eaxo).
(34) (2) : 6(z) = { st aso),
(35) (3): 6(z) = { ;;Lx‘a | iig (c,d,a > 0).

These solutions can be found in Smirnov [20] on pp.105-106, who in turn refers
to Gnedenko [8].

Case 2: There exists some integer k > 2 such that ay = 1. Then (%) 6(x) = Vkd(z)
for all € R. Assume that §(z) € R\ {0}. Then division by §(z) in (x) yields 1 = V/k,
in contradiction to k > 2. Thus d(z) € {—00,0,00}. Recall that 6(0) = 0 and that ¢ is
increasing. It follows that:

-0, r< —C
(36) 4): 6(x)=< 0 , —c1<x<cCy (c1,c2 > 0,max{ci,ca} > 0).
00 , T >Co

Here, ¢1,ca > 0 results from §(0) = 0. Finally, H = ®, o § by Theorem 1.1 (first part),
which is degenerated at zero if c; = 0 = ¢o. This is a contradiction to our assumption
and thus max{cy,cz} > 0.

From (33)-(36) we immediately obtain the four possible classes (11)-(14) by another
application of Theorem 1.1 (first part). This completes our proof of Theorem 1.1.

3. DOMAINS OF ATTRACTION OF THE LIMITS H

Now that we have specified all possible limit distributions, the next step is to develop
general conditions on a particular pair (P, k) such that (9) holds with limit H a distri-
bution function not degenerated at 0. In that case (P,h) is said to be in the domain
of attraction of H, symbolically: (P,h) € D(H). More specifically, we would like to
show how to find constants a,, so that (m,, —m)/a, converges in distribution, as well as
determining the limit itself.

According to (5) we have that

(37) V(t)=D'U(t)= | DTh(x,t)P'(dx) =E[DTh(X,t)], tcR.

St
Recall that Condition (A1) has the form V(m) =0 = V(m—). Notice that here m need
not to be uniquely determined. However, if this is the case, then there is an equivalent
characterisation:

Lemma 3.1. Suppose V(m) =0=V(m—). Then m is unique if and only if
(38) Viz)<0 VYVa<m and V(z)>0 Va>m.

Proof. Assume that m is unique, but there exists some x < m such that V(z) > 0 or
there exists some y > m such that V(y) < 0. In the first case it follows that 0 < V(z) <
V(m) =0, because V is increasing. Thus for (every) z € (x,m) we know that V(z) =0,
whence V(z—) = 0 as well. This means that z satisfies (A1), which contradicts the
uniqueness of m. In the second case one can argue in the same way.

Conversely, assume that (38) holds, but there exists some m’ # m such that V(m') =
0=V (m'—). However, V(m’) = 0 immediately contradicts (38). O

The following theorems give necessary and sufficient conditions for (P,h) € D(H),
where H runs through the classes 1-4.
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Theorem 3.1. Assume that conditions (A0)-(A4) are satisfied. Then in order that
(P,h) € D(H) with H € class 1 it is necessary and sufficient that m is unique,

V(m +1t)
(39) m —0, t40,
and
(40) Vm+7t) |« yl0 wrso.

V(m+1t) 7T

A possible choice for the constants in (9) is a, ==V ~1(1/y/n) —m | 0. In this case, «
in (40) and ¢ = 1 are the parameters in (11).

Proof. Sufficiency: Recall that V is increasing and right continuous with left limits (rcll).
By (38) the function V is not flat at m and therefore V=1 is continuous at 0 by Lemma
1.18 in Witting [21]. Infer from that continuity and the definition of (a,) that a, | 0.
Moreover, since m + a,, = V"1(1/y/n), it follows that

(A1) Vim+an—) = V(VI(1/y/n)-) < % < V(Y (1/VR) = Vim + ay).

1

Consequently, we have W <4yn< 7 and therefore

m+an—)
V(m+ anx) V(im+ anx)
42 —= < < ———=.
(42) Vim+a,) ~ vV (m+an) < V(m+ a,—)
Deduce from (40) with 7 =2z > 0 and ¢t = a,, . 0 that
(43) T L ) )

n—oo V(m+ ay)

Fix some € € [0,1/2]. Another application of (40) with 7 = 2/(1—€) and t = a,(1—€) |
0 yields

. Vim+a,x)
(44) J et )~ T

Put fn(e) := V(m + anz)/V(m + an(l —€)) and f(e) := (1f€)a with > 0 fixed.
Observe that f,, and f are increasing and in addition f is continuous. By Pdlya’s Theorem
the sequence (f,) converges uniformly on [0,1/2], whence one can interchange the limits,

i.e.

)Y Va>0 Vee[0,1/2]

. . . . . Vim+ayx
lim lim_ fn(c) = lim lim fa(e) = lim V((m m af_))~
Thus by taking the limit € | 0 in (44) we arrive at
(45) lim M) ey s,

n—00 V(m + an—)

From (42) in combination with (43) and (45) it follows that
(46) Sn(z) = vV (m + apz) — 2% Va>0.

Next, consider < 0. Then V(m + a,z) < 0 by (38) and \/n > 1/V(m + a,) by (41)
and therefore

Vim+an,x) V(im+4apz) V(im—ayx)

47 Vv nt) < = . .
(47) ViV (m + anz) < V(im+ ay) V(im—anz) V(m+ay)
Here, on the right side the first factor is negative for all n € N and its inverse converges
to zero by condition (39) with ¢ = —a,z | 0. Thus the first factor converges to —oo,

whereas the second factor converges to (—x)® > 0 by condition (40) with 7 = —x > 0
and t = ay, } 0. So, the upper bound in (47) converges to —oco, which finally shows that

(48) dn(x) =/nV(m+a,x) = —0c0 Va<O.
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Infer from (46) and (48) that condition (10) of Theorem 1.1 is fulfilled, where § is as in
(33) with ¢ =1 and D =R\ {0}. Consequently (9) follows with H € class 1.

Necessity: By assumption and Theorem 1.1 there exists some sequence a,, — 0 such
that

(49) Sn(z) = v/nV(m+ayz) = 6(z) VaoelCy=R\{0}

with ¢ as in (33). Assume that m is not unique, i.e. V(m') = 0 for some m’ # m. If
m’ < m, then by monotonicity V(u) = 0 for every u € [m/, m]. It follows that for 2 < 0,
m+ a,x € [m',m] and thus 6, (z) = v/nV(m + an,z) = 0 for eventually all n € N, in
contradiction to 0, (z) = 0(z) = —oo. If m’ > m, then one obtains in the same way that
for z > 0, 0, (z) = 0 for eventually all n € N, in contradiction to §,,(z) — §(x) = cz® > 0.
This shows that m is unique.

For the derivation of (39) consider at first an arbitrary fixed ¢ > 0. W.l.o.g. we may
assume that (a,) is strictly decreasing because otherwise extract a strictly decreasing
subsequence. Then there exists some n = n(t) € N such that a,y; < ¢t < a, and
therefore

(50) Vim+ant1) <V(m+t) <V(im+ay).
Notice that V(m —¢) < 0 < V(m +t) by (38). It follows that
(

(51) VIHT () _V(m+t) o Vi ()

Vi () S V(m—1) = Va1 (-1
Note that n = n(t) T co as ¢t | 0. Clearly the first ratio of the lower bound converges
to 1, whereas by (49) the numerator of the second ratio converges to ¢ > 0 and the
denominator converges to —oo. Consequently the lower bound converges to zero. This
also applies to the upper bound, whence condition (39) follows.
Moreover, for each 7 > 0 we obtain

Vnoo Oppi(t) _ Vim+1t)  n+1  6,(7)

52 . < < : .
e il 6 S VD) Vi ban(D
Thus another application of (49) results in (40). O

Theorem 3.2. Assume that conditions (A0)-(A4) are satisfied. Then (P,h) € D(H)
with H € class 2 if and only if m is unique and

(53) m —0, tlo0,
and
V(im —T1t) o
(54) m—)T, tiO, V71>0.

A possible choice for the constants in (9) is an :=m —V~1(=1/y/n) | 0 is. Then « in
(54) is the exponent in (12) and ¢ =1 there.

Proof. Analogously to the above proof. |

Theorem 3.3. Assume that conditions (A0)-(A4) are satisfied. Then (P,h) € D(H)
with H € class 3 if and only if m is unique and

V(m+1t)
and
t
(56) Vn+t) o 410, vr>o.

Vim+1t)
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A possible choice for the constants in (9) is an := V~1(1/\/n) —m | 0. Moreover, o in
(56) is the exponent in (13) and the constants there are c = —1/A > 0 with A from (55)
and d = 1.

Proof. Ti-part: As in the proof of Theorem 3.1 one shows that d,,(z) = /nV(m+a,x) —
@ for all x > 0. Consider x < 0. Then

VRV (m+ a,x) = /nV(m + a,(—x)) (M) —1.

V(im+ apx)

Here the first factor converges to (—x)® and the second factor to A~! by condition (55).
We obtain that
=z, <0
oute) > o) = { LT TS0
where ¢ = —1/A > 0. Thus Theorem 1.1 ensures that (P,h) € D(H) with H € class 3.
Only-if-part: By Theorem 1.1 it follows that

On(z) = 0(z) = { dz® , x>0,

where ¢ and d are positive constants. Therefore uniqueness of m can be shown as in the
proof of Theorem 3.1 upon noticing that é(x) # 0 for all x # 0. Moreover, conditions
(55) with A = —d/c < 0 and (56) follow from (51) and (52). O

Theorem 3.4. Suppose that (A0)-(A4) hold with m being unique. Then (P, h) € D(H),
where H € class 4 if and only if

-0 , < -0
(57) VnV(aiz+m) — §(x) =< 0 , —a<z<c
o0 , X >cCa.

Here, ¢1,c9 > 0 with max{ci,ca} > 0 and
ap, = (V1(1/v/n) =V (=1/vn))/(c1 + c2) L 0.

Proof. From the proof of Theorem 3.1 we already know that uniqueness of m entails
continuity of V=1 at 0. Thus a}, | 0. Further, by Theorem 1.1 the relation (P, h) € D(H)
with H € class 4 is true if and only if there is some sequence a,, — 0 such that

(58) VnV(apz +m) — §(x).

Let = cg + € with € € (0,00). By (58) there exists some ng = ng(e) € N such that
/nV (apz+m) > 1 and therefore V (a,x+m) > 1/4/n for all n > ny. For these n it follows
that a,z +m > V~1(1/y/n), by which we arrive at a,(ca +¢€) > V1(1/y/n) —m =: a,
for all n > ng.

Let £ = —c1 + € with € € (0,¢1 + ¢2). Using (58) we find an integer n; = ny(e)
such that |/nV(a,z +m)| < 1, whence V(a,z +m) > —1/y/n for every n > ny. As a
consequence one obtain the following equivalent relations: a,x +m > V~1(-1//n) &
anr > —m+VH=1/y/n) & an(c1 —€) <m—V~Y{=1/y/n) =: B,.

If 2 =cy —€,e € (0,¢1 + c2), then there exists a ng € N such that for all n > ny the
following implications hold:

[vnV(apz +m)| < 1/2 = V(apz + m) < %ﬁ < ﬁ = apr+m < V71(1/y/n) =
an(ca —€) < a,.

Similarly, one treats the case © = —c¢; — €,¢ € (0,00). To summarize, we obtain that
for each € € (0, c; + ¢2) there is some N = N(e) € N such that

an(ca —€) < an < ap(cate€), an(cs —e€) <Bp <aplci+e€) Vn>N.
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If you add both inequalities and then divide by 2a,,, the result with d := (¢; + ¢2)/2 is

(59) d—eganzi%gque Vn > N.
an

Define

d

0, = B 1.

2an
Then on the one hand it follows from (59) that —75 < 0, < 7%, whence 6,, — 0. On
the other hand a simple rearrangement of the formula for 6,, gives

oA -t

Thus (58) is the same as
(60) VnVi(al(1+6,)x +m) — §(x).

Our proof is complete, once we have shown that (60) is equivalent to (57). To do this,
introduce &} (z) := /nV(atz +m) and §3*(z) := v/nV(a’ (1 4 6,)z + m). Assume that
(57) holds. Consider © € (—cy,c¢2). By assumption 6% (x) — d(z) = 0. Observe that o
and § both are increasing and that § is continuous. Therefore Pdlya’s theorem ensures
that 8% converges to ¢ uniformly on every compact set K C (—cp,c2). As a consequence
05 (xn) — d(x) for every sequence (x,) with z, — x. Since z, = (1 + 0,)x — z, we
receive that 0*(z) = 0} (z,) — d(z). Let > co. For some z € (cg,x) we have that
xn > z for eventually all n € N. Conclude from 6}*(x) = §;(z,) > 65(2) — oo that
0% (x) — oo. Similarly, one obtains for © < —c¢; that §7* () — —oo. This shows that (60)
is fulfilled. For the reverse conclusion notice that 6% (x) = 6 (y,) with y,, = z/(1+6,) —
x, so that we can proceed as above. (I

4. EXTENSION TO GENERAL MINIMIZERS OF U,

So far we only considered the smallest minimizing point m,, of U,. Let m} be the
largest minimizing point of U,, which by Corollary 3.3 in Ferger [(] is a real random
variable. If HY(x) :=P(m} < x), then

H(anx +m) =P(m; <m+ apx) =P(D"Uy(m+ anz) > 0),
where the second equality holds by Theorem 1.1 of Ferger [6]. (Notice that H is left
continuous with right limits.) From here on, we can proceed in the same way as in the

proof of Theorem 1.1 (first part), replacing DTh with D~h in assumptions (A2)-(A4).
More precisely, the assumptions are now:

(B0O) = (AO0).

(B1) = (A1).

(B2) E[D~h(X1,...,X;,m)?] < .
(B3) Put

C_ = /[ D_h(xlax27'"7ml7m)dpl_1(x27"';xl)]2dp(‘rl)
S Jsi-t

for | > 2, and ¢~ := [ D™ h(z,m)*P(dz) for | = 1. We require that (= > 0.
(Finiteness of ¢~ follows from (B2).)
(B4) There exist points sgp < 0 < s1 such that

E[(D™h(X1,..., Xi,m+1t) — D™ h(X1,...,X;,m))’] < o

fort € {80,81}.
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In complete analogy to the proof of Theorem 1 (part one), we obtain the following:
Interim Conclusion Assume that m is a real number such that (B0)-(B4) hold.
Then the following statements (61) and (62) are equivalent:
(61) H!(apx+m) — H*(z) VazeClCpg~,
where H* is a sub distribution function.
(62) 5r(x) :=v/nD~U(m+ apz) = 6" (x) € [—00,00] Vx € D*,
where D* is some dense subset of R.
In both cases, H*(z) = ®,-(6*(x)) and D* = C-. Moreover, o*? = [2¢.
Now that we have looked at the smallest and largest minimizer of U,, let’s look in

general at arbitrary measurable minimizer m, € Argmin(U,) a.s. By (7) every such
minimizer is completely characterized by the inequalities

(63) D™ h(x,1m,)P,(dx) <0< | DVh(x,m,)P,(dx) a.s.
St Sl

Theorem 4.1. Let my, be a real random wvariable, which minimizes Uy, a.s. Then all
results from section 1 apply verbatim for m, and its distribution function H,(x) :=
P(m, < ),z € R.

Proof. First notice the basic relation
(64) Hy < H, < H,,
which holds to be true, because m,, < m, < m; a.s.

We prove that the first part of Theorem 1.1 holds for m,, replaced by m,,. To this end
observe that by Lemma 7.2 in the appendix the validity of assumptions (A0)-(A4) entail
that of (B0)-(B4). From Theorem 2.1 it is known that
(65) R, (z) :== Hy(apz +m) — ®,(dp(z)) =0 VzeR.

Since (B0)-(B4) hold, it follows analogously that

R (z):= H}(apz +m) — @y (0, (z)) =0 VzeR.
By Lemma 7.3 in the appendix, ¢ (z) = 0, () for all z € D; and for all n € N. Moreover,
¢~ = ¢ by Lemma 7.2 in the appendix, whence o* = ¢. Thus
(66) R} (z) = H)(anx +m) — Pu(0p(z)) = 0 Va e Dy.
Put R, (z) := H,(anx + m) — ©,(0n(x)),z € R. Then by the equality in (66) and by
(64) it follows that Ry, (z) < Rp(z) < Ry (x) for all z € Dy. Thus (65) and (66) make us
to apply the sandwich-theorem resulting in R, (z) — 0 for each € Dj.

Now, assume that
(67) H,(anz+m)— H(z) YzeCy,

where H is increasing and rcll. From Lemma 7.3 in the appendix we know that D, = A€,
where A is a countable set. Then D := (AU Dp )¢ = D1 N Ch is dense. If follows that

D, (0n(x)) = (Hplanz +m) — H(z)) — Ry(x) + H(z) > H(z) Yz €D
and therefore
(68) on(z) = d(x) VYaxeD
with 6(z) = &, (H(x)) as desired.
Conversely, assume that (68) holds. By Theorem 1.1, Hy,(an,x + m) — H(z) =

D, (6(x)) for all z € Cy. According to Lemma 7.3, 6% — &(x) for all z € Ds, where D5 is
dense. Recall that o* = o. Thus the Interim Conclusion says that H*(anz+m) — H(x)
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for all z € Cy. Hence the inequalities (64) and another application of the sandwich-
theorem yield the convergence (67).

As to the second part observe that § satisfies the functional equations (2.1). This can
be shown in the same way as for the sequence (m,). And the solutions of these have
been derived in section 2. O

5. SQUARE-ROOT ASYMPTOTICS

All our conditions on V' describing the asymptotic behaviour of the distributions of the
estimators m,, are of local type, namely: How does V' behave in a small neighborhood of
m? The most simple case is when it is differentiable at m as in the following proposition.
Its first part generalizes the results of Huber [12] and of Brgns et.al. [3]. The statement
of the second part is new.

Proposition 5.1. Let (A0)-(A4) be satisfied. Assume that V is differentiable at m with
V'(m) > 0. Then

(69) Vn(m, —m) 2 N(0,7%)  with % = V/Z(Qni)z‘
If V'(m) =0, then
(70) Vi, —m) 3Y  in R,
where P(Y = —o0) =P(Y = o0) = 3.
Proof. Let a,, = 1//n. Then by V(m) =0
v )=V
(71) () = VRV (m+ —=) = <m+@) (m)x VO#zeR
Vi v

Recall that §,,(0) = 0. Therefore, §,(z) — V'(m) -z = d(x) for all z € R and the
assertions follow from Theorem 1.1. Indeed, H(z) = ®,(V’'(m)z) is the distribution
function of N(0,02/(V'(m))?), if V/(m) > 0. This shows (69). If V/(m) = 0, then
H(z) =1/2 for all z € R, which is the distribution function of Y. This shows the second
part (70). O

In fact, Proposition 5.1 admits a slight generalization, which may be useful sometimes.

Remark 5.1. Assume that V has only left- and right derivatives D~V (m) and DTV (m)
at point m, which both are positive. Then it follows from (71) and Theorem 1.1 that

Vi, —m) B,
where Y = 1yncoy 5=y IV + Loy 5y NV and N = N(0,1).
In case that D~V (m) =0 < DtV (m) the equations (71) show that d,(x) — d(x) for

all z € R, where 6(z) = 0 for x < 0 and §(z) = DTV (m) -z for x > 0. Therefore by
Theorem 1.1,

(72) Vi, —m) 3Y  in R=RU{—00,00},

where Y has sub distribution function H(z) = 1{z<013 + 1{z>0y P (D TV (m)z). Notice
that P(Y = —o0) = 3 and P(Y = oo0) = 0. Moreover, P(Y € (—o0,0]) = 0 and
PO<Y <z)=®,(DTV(m)z) —1/2.

In case that D~V (m) > 0 = DTV(m) the convergence (72) holds, where Y has sub
distribution function H(z) = 1i;5013 + 1{z<0}®o(D "V (m)z). Here, P(Y = o0) = 3
and P(Y = —c0) = 0.

Finally, if only DtV (m) exists and is positive, then

(73) P(vn(m, —m) < x) = ®,(DYV(m)x) for all x > 0.
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Similarly, if only D~V (m) exists and is positive, then
(74) P(vn(m, —m) < z) = ®,(D~V(m)x) forall z <0.

These last two results (73) and (74) follow analogously to the proof of Theorem 1.1 (first
part).

Next, we think that the basic functions h are generated as follows: Let 1 : ' xR — R
be a bivariate function such that 1(x, -) is monotone increasing for each x € S'. W.l.o.g.
we can assume that 1 (x, -) is rcll, because othererwise use instead its rcll version 9(x, -),
compare the section in front of Theorem 1.1. Define

h(x,t) ::/0 Y(x,s)ds

Then h(x,-) is convex for every x € S, confer e.g. section 1.6 in Niculescu and Persson
[16]. Moreover Theorem 24.2 in Rockafellar [13] says that DT h(x,t) = ¥(x,t+) = 1 (x,t)
by right continuity and D~h(x,t) = ¥ (x,t—). Then

¢= / (z,Xs,...,X;,m)>P(dzx),
if | > 2 and ¢ = E[¢)(X1,m)?], if | = 1. From (37) it follows that
(75) V()= | v(x t)P'(dx) =E[¥(X,t)], teR.

St
Similarly, V. in (8) can be rewritten as

Vi) = (7) U0 amd V0= (7) RCAS

Here, recall that X; = (X,,,...,X;,) and that the summation ), extends over all [-
tuples i = (i1,...,%;) with 1 <4y <iy < ... <4 < n. The following result is rather just
a reformulation of Proposition 5.1. It enables us to compare it with a known result in
the literature.

Corollary 5.1. Let m,, be a real random variable such that
(76) V. (m,) <0< V.F(m,) as.

n
Suppose that V in (75) is continuous and strictly increasing on R and differentiable at
m. Moreover, assume that:

(0) (-,t) and (-, t—) are Pl-integrable for all t € R.

(1) V(m) =
(2) E[p(X, )2] < 00,
(3) ¢>0.
(4) There exist reals to < 0 < t1 such that E[(¢(X,m +t) — ¢(X, m))z] < oo for
te {t07t1}
If V'(m) > 0, then
Vn(m, —m) z N(0,7%)  with 12 = V’l(ﬂi)Q'

If V'(m) =0, then
Vi, —m) 3Y  in R,
where Y is uniformly distributed on {—oo,00}.

Proof. From (0)-(4) it follows that (A0)-(A4) are fulfilled. Furthermore, /m,, € Argmin(U,,)
a.s. by (7). Thus the assertion follows from Proposition 5.1. O
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The above corollary generalizes Theorem A on p.251 in Serfling [19] in many respects.
Firstly, there the length [ = 1. Secondly, the estimator m,, must satisfy the equality (*)
VP (m,) = 0. This assumption is stronger than our (76). Indeed, if V. (m,) = 0, then
by monotonicity V, (m.,) < V,F(m,) = 0, whence (76) is fulfilled. But, if for instance
Y(x,t) = l{p<yy — o with z,t € R and o € (0,1), then V7 (t) = F,(t) — o, where F, is
the empirical distribution function pertaining to the sample X, ..., X,,. Consequently,
an estimator m,, satisfying (*) cannot exist, whenever o ¢ {k/n : 1 < k < n — 1},
because (*) reduces to F,,(m,) = a. In particularly, in case that « is an irrational
number, then for every n € N no estimator exists. In contrast, the inequalities (76)
simplify to F,,(m,—) < a < F,(m,), which means that m,, is an empirical a-quantile.
Thirdly, it is required that E[¢)(X,t)?] is finite for ¢ in a neighborhood of m, whereas
we require this only for ¢t = m. As to our condition (4) notice that it follows from that
third assumption by the ¢,-inequality, see Lemma 7.4 in the Appendix below. Fourthly,
the function E[)(X,)?] must be continuous at ¢t = m. Fifthly, a further assumption in
Theorem A in Serfling [19] is that 7, is strongly consistent, which by Lemma A on p.249
in Serfling is guaranteed if ¢(z,t) is continuous in ¢ in a neighborhood of m. Finally, we
have a result on distributional convergence even in the case that V'(m) = 0 (and actually
if only the one-sided derivatives exist, confer Remark 5.1.)

6. EXAMPLES IN STATISTICS

In statistical applications the bivariate functions h typically is of the form

(77) h(x,t) = o(t — k(x)),

where ¢ : R — R is convex and k : S' — R is symmetricc and measurable. W.l.o.g. we
may assume that ¢(0) = 0, because shifts along the ordinate leave minimizer unchanged.
Then ¢ admits the representation ¢(t) = f(f o(s)ds,t € R, where ¢ = DV ¢ is increasing
and rcll. Conversely, starting from a function ¢ that is increasing and rcll we can intro-
duce ¢(t) := fot o(s)ds,t € R. Tt follows that ¢ is convex and that D*¢(t) = p(t) and
D~ ¢(t) = o(t—), whence ¢ is differentiable at ¢, if (and only if) ¢ is continuous at ¢. If ¢
is strictly increasing, then ¢ is strictly convex. Let R :=P o k(X)™! be the distribution
of k(X) and F the corresponding distribution function.

Recall that m minimizes U if and only if

(78) V(m—) <0< V(m).

In case that V is continuous (as for instance when ¢ is continuous) this is the same

as V(m) = 0. Notice that DVh(x,t) = ¢(t — k(x)+) = ¢(t — k(x)) and D~h(x,t) =
o(t — k(x)—). Using the Change of variable formula we see that (A0) is satisfied if and
only if
(79) / lo(t — 4)|R(dx) < o for all £ € R.

R

In that case by (5)

(80) V(t):/Sl w(t—k(x))Pl(dx):/go(t—:v)R(dx) VieR.

R
Deduce from (8) that

v,j(t)_(’l‘)_l S et k(X X))

1<i1<...<ii<n,
and

Vn(t)—<?)1 S et k(X X))

1<i1<...<iy<n
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By (7) a point m,, minimizes U, if and only if
(81)
S el — k(X .., X)) —) <0< S plin = k(X X)),

1<ii<...<yy<n 1<i1<...<y1<n
If ¢ is continuous, then V, and V,~ coincide and therefore m, solves the equation
(82) > et—k(Xi,..., X)) =0, teR.
1<i1<...<i1<n

Another use of the Change of variable formula shows that (A2) holds exactly when
(83) /R o(m — 2)?R(d) < .

Further, ¢ in (A3) can be rewritten as ¢ = [ o(m — x)?R(dx), if | = 1 and

(84) ¢= /SE[go(m —k(z, Xo, ..., X)))]*P(dx), if I > 2.

Finally, (A4) reduces to

(85) Jtg <0<ty /R (p(m+t—z)—p(m— :c))QR(dw) < oo for te{ty,t1}.

The existence of a minimizing point m with the property (Al) is not a matter of
course. Our next result gives general conditions which ensure the existence. Here, recall
that F' denotes the distribution function of R.

Lemma 6.1. Let ¢ be strictly convex. Suppose that in addition

(1) ¢ is coercive with p(0—) < 0 < ¢(0)
or
(2) ¢ is even and Z := k(X4,..., X)) is symmetric (not necessarily at zero).

Morover, assume that ¢ is differentiable on R\ {0} or equivalently that ¢ is continuous
on R\ {0}. If F is continuous, then there exists a unique m € R satisfying condition
(A1). It fulfills the equation

(86) / ot — 2)R(dz) = 0, t € R,
R\{t}

For ¢ differentiable on the entire real line the continuity assumption on F' can be dropped
and the integrals in (86) are over the entire space R.
If (2) holds, then m is the center of symmetry of Z.

Proof. The assertion follows from Lemma 2.12 in Ferger [5] with @ = R and v = ¢
there. O

In our first class of examples we consider very smooth functions ¢.

Example 6.1. (smooth case 1) Assume that ¢ in (84) is positive. Let ¢ be dif-
ferentiable with a bounded derivative ¢’ and strictly increasing with ¢(0) = 0. If
J2?R(dz) = E[k(X)?] < oo and if R is not a discrete probability distribution, then
there exists a unique minimizer m of U, such that
1%¢

(J ¢'(m — ) R(dx))
Here, the integral [ ¢'(m — x)R(dz) in the denominator is positive and finite. If ¢’ > 0,
then the non-discreteness assumption on R can be dropped.

(i, —m) B N(0,72)  with 72 =

5 € (0,00).
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Proof. Since ¢ in particular is continuous, it follows that ¢ is differentiable. ¢ is strictly
convex, because ¢ is strictly increasing. To see coercivity of ¢ consider ¢t > 0. Choose a
fixed point ¢ € (0,t). Then

o(t) = / o(s)ds = / o(s)ds + / o(s)ds > (Dt — 7).

Notice that by strict monotonicity ¢(f) > ¢(0) = 0. Taking the limit in the above
inequality results in ¢(t) — oo as t — oo. Similarly one shows that ¢(t) — oo as
t — —oo. Hence ¢ is coercive. Thus Lemma 6.1 guarantees the existence of an unique
m € R satisfying assumption (A1). Next we check that the remaining A-assumptions are
fulfilled. Let ¢ € R with ¢' < ¢. To see (79) observe that

ot — )| = |p(t — o) = |t — 2) = p(0)] < cft =z < c(|t] + |2]).

Consequently, [ |o(t —2z+)|R(dz) < c(|t| + [ |z|R(dz)) < co. Similarly, one obtains that
Jo(m —2)?R(dx) < 2¢3(m? + [2*R(dx)) < oo and that [p(p(m +t —x) — p(m —
7))2R(dx) < 2¢%t? < oo, which yields (83) and (85). So all assumptions (A0)-(A4) are
fulfilled. Further, by the Monotone Convergence Theorem V is continuous and it is
increasing by the monotonicity of the integral. In fact, V is strictly increasing, because
otherwise there are two real points s < ¢ such that [¢(t — z) — p(s — z)R(dz) = 0.
Therfore 1 = R({z € R: ¢o(t — z) = ¢(s — 2)}) = R(D), because ¢ is strictly increasing.

Furthermore, V is differentiable at m with V'(m) = [ ¢/(m—z)R(dz) by the Differen-
tiation lemma. Here, V'(m) > 0 because otherwiese [ ¢'(m —x)R(dz) = 0. Since ¢’ >0
as ¢ is increasing, it follows that R(A) = 1, where A = {x € R : ¢/(m — z) = 0}. Now,
¢ actually is strictly increasing, whence B := {t € R : ¢/(¢) = 0} is denumerable. But
A={m—t:t e B}, whence A is a denumerable subset of R with R(A) = 1. This means
that R is a discrete probability distribution in contradiction to our assumption. Thus we
have verified all conditions of Proposition 5.1, which yields the asymptotic normality.

If actually ¢’ > 0, then A = ) in contradiction to R(A) = 1. This shows the last part
of the proposition. ([l

As a simple consequence of Example 6.1 we obtain the Central Limit Theorem (U-
CLT) for non-degenerate U-statistics.

Example 6.2. (U-statistics) Let ¢(t) = t2, so that ¢(t) = 2t,¢’ = 2 and V(¢) =

2(t — p), where p = [yR(dy) = E[k(X)]. Therefore, m = p, because V is continuous.
Further, it follows from (82) that

-1
- n
My = (z) S kX, X)),

1<ii<...<yy<n
i.e. M, is the U-statistic with kernel k. Recall the kernel K in (A3):
K(x) i= D*hx,m) = D*g(m — k(x)) = p(m — k(x)) = ~2(k(x) — o).
It follows that Ki(z) = —2(k1(x) — p), z € R, where k; is the first associate function of

k. In (A3) it was explained that ( = Var(K;(X1)) = 4Var(k1(X1)), so that 7% = $12¢ =
I?Var(k1(X1)). Thus Example 6.1 yields:

—1
Vi, —m) = vif <’Z> S k(X Xi) - ) = N(O,2Var (ki (X1)).
1<i1<...<i1<n
This is in accordance with the Central Limit Theorem for (non-degenerate) U-statistcs.
If I = 1, then 1, reduces to the arithmetic mean X,, = L 3" | k(X;) and if in addition
S =R and k is equal to the identity, then m,, further simplifies to the arithmetic mean
of the data X1,..., X,.
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It should be mentioned that Example 6.1 does not give a new proof of the U-CLT,
because the U-CLT is used in the proof of Theorem 1.1, which is the mother of all our
examples.

The ”generating” function ¢(t) = ¢ yields the arithmetic mean (for | = 1), while
o(t) = 1y>o0y — % gives the median. Sigmoid functions are a compromise between these
two extremes.

Example 6.3. (sigmoid ¢) Let S =R, ! =1 and k(z) = z, whence F is the distribution
function of the (real-valued) data Xy, ..., X,,.

(1) Let ® be the distribution function of N(0,1). Consider ¢ = ® — 1 and F(z) =
®(x — p) with g € R. Then m = p by Lemma 6.1 and m,, is the unique solution
of the equation Y>1" | ®(t— X;) = %,¢ € R. An application of Example 6.1 yields

Vi, — ) B N, 5).

(2) Let C be the distribution function of the standard Cauchy-distribution. Assume
that ¢ = C — 3 and F(z) = C(x — a) with a € R. Similarly as in (1) above,
m = a and 1, is the unique solution of the equation 1" | C(t—X;) = &, t € R.
Another application of Example 6.1 yields

Even though the class of estimators in Example 6.1 is already really big, it does not
contain the Ly,-estiamtor at least for p # 2. However, our next result includes also this
one.

Example 6.4. Suppose that (79), (83) and (85) hold and that ¢ > 0. Let ¢ be contin-
uous and strictly increasing, concave on [0, 00), convex on (—o0,0) with ¢(0) = 0 and
differentiable on R\ {0}. Then there exists a unique minimizer m € R of U. If in addition

(57) S (0) = (=) R([m,m+ 1)) =0, 10,
(55) S((1) — (- R((m — tm)) =0, ¢ 10,

and R is not discrete, then the integral fR\{m} ¢ (m — z)R(dx) is a positive and finite
real number and

1%¢
(fR\{m} ¢'(m — x)R(dx))?

If actually ¢’ > 0 on R\ {0}, then the non-discreteness assumption can be omitted.

In case that conversely ¢ is convex on [0, 00) and concave on (—oo,0), then all state-
ments remain valid.

As to (weak) sufficient conditions for the validity of (87) and (88) we refer to Remark
6.2 below.

(i, —m) 3 N(0,7%) with 7% =

€ (0, 00).

Proof. The existence of an unique m € R with property (Al) follows exactly as in the
above proof. And also that V is continuous and strictly increasing. By Proposition 5.1
it remains to show that V is differentiable at m with a positive derivative. To see this
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observe that for every t > 0,

Vim+t)—V(m) :/ p(m+t—2x)—p(m—x)
' e t

B / plm+t =) —plm =) p
(—o0,m)

t
plm+t—2)—plm—a)
+ /[m’mH] R(dx)

R(dx)

n / ‘p(m""t_xi_(p(m_x)R(dx)::I+II+IH.
(m4+t,00)

If ¢ € (—oo,m), then 0 < m —x < m +t — x, whence

yPm LB 2RO 4y (el m ), £ L0

as ¢ is concave on [0, 00), confer Theorem 23.1 of Rockafellar [18]. Therefore

It / &/ (m — @) R(dz),t L 0,
(700,771)

1(—00,771)(:6

by the Monotone Convergence Theorem upon noticing that the functions on the left side
are integrable for all ¢ according to (79). (Later on we will see that the integral on right
side is finite.) If x € [m,m + t], then the integrand of the second integral II is greater
than or equal zero and less than or equal (p(t) — ¢(—t))/t. Thus

0.< T < (1) — p(~H)R(fm,m+£]) =0, 10 by (37).

As to the third integral III notice that if z > m +¢, then 0 > m 4+t —z > m — z. Recall
that the difference quotients by convexity of ¢ on (—oo,0) are increasing in the variable

t > 0, confer Theorem 23.1 of Rockafellar [18]. Consequently
m+t—x)—p(m—x m+t—x)—pm—x
0< 1<m+t,oo>(w)¢( 1 a ) o ¥ i [ )
t* — ) — p(m —
P B

where t* is any fixed positive real number. Thus the Dominated Convergence Theorem
yields that
17 — ¢'(m — z)R(dz) € [0,00), t 0.
(m,00)
This shows that V is right differentiable at m. For the derivation of left differentiability
we start with

V(im—t)—=V(m) :/go(m—t—m)—cp(m—m)R(dx)

—t —t
_ / w(m—t—JT)—@(m—if)R(dx)
(—o0,m—t] —t
p(m —t —x) — p(m — z)
+ /(mt’m] - R(dx)
p(m —t —x) — p(m —x) _.
n /(m’m) 2 R(dx) = A+ B +C.

Since

)w(m*t*x)*sﬁ(mfx) L plm =t —x) —plm —2)

0 < 1(—oo,m—t](x ¢ e

Vte (0,t7],
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it follows by the Dominated Convergence Theorem that

A— / ¢'(m — z)R(dz), t |0,
(_Oowm)

where the integral is a finite real number as announced above. The summand B can
be treated as the summand I above resulting with (88) in B — 0. Finally, with the
help of the Monotone Convergence Theorem one shows that C 1 f(mm) ¢ (m—z)R(dx),
Where it is already known that the integral here is finite. Summing up we arrive at
V'(m fR\{m} ¢ (m — x)R(dz). That this quantity is in fact positive follows as in the
proof of Proposition 6.1. Here, in the definitions of the sets A and B one simply has
to replace R by R\ {m} If convex and concave reverse their roles, the derivation of
V'(m fR\ (my #'(m — x)R(dz) follows similarly. O

Remark 6.1. If in Examples 6.1 and 6.4 above the length [ = 1, then the condition { > 0
there is automatically fulfilled provided R is not equal to the Dirac-measure at point m.
To see this recall that ¢ = [ p(m — z)2R(dz) in case [ = 1. Assume that ¢ = 0. Then

=R{zx eR:p(m—=x)=0}) = R({m}), because ¢ is strictly increasing and ¢(0) = 0.
It follows that R = d,, in contradiction to our assumption on R.

Remark 6.2. (1) Assume that F' has left- and right derivatives at m. Then in particularly,
F is continuous at m and thus condition (87) is fulfilled, because

1 F(m+t) — F(m)

(@) = (=) R(fm,m +1]) = (o) — (1)) "

Similarly, one sees that condition(88) is satisfied as well.

(2) If ¢ in Example 6.4 is differentiable at zero with ¢'(0) < oo and if F' is continuous
at m, then (87) and (88) are again fulfilled. If actually ¢’(0) = 0, then F need not be
continuous at m.

— 0,11 0.

Example 6.4 enables us to handle the L,-estimator.

Example 6.5. (L,-estimator) For p > 1 let ¢(t) = [t|?,t € R. (p = 1 corresponds to
the median and will be examined later on.) Then ¢ is differentiable on R with continuous
derivative ¢(t) = p sign(t) [¢|P~. Moreover, if 1 < p < 2, then ¢ is concave on [0, o),
convex on (—o00,0) and ¢(0). If p > 2, then concave and convex reverse their roles. It
follows with the c¢,-inequality in Lemma 7.4 below that

/|tpt—a:|Rda: /|t P R(dx) < 0oVt € R,

if and onmly if [|z[P7'R(dz) < co. Conclude from Lemma 6.1 that U has a unique
minimizing point m € R with V(m) = 0 = V(m—), which satisfies the equation

/ (m — 2)"" ' R(d) = / (z — m)"~' R(dz).
(—o0,m] (m,00)

Another application of the c,-inequality yields that

(89) /sa(t —2)’R(dz) = /|t z[?P~ YV R(dx) is finite for all t € R

provided [ |z|?P~Y R(dx) < oo. From (89) it follows that (83) is fulfilled, but also (85)

upon noticing that (p(m +t — ) — p(m — x))? < 2(p(m +t — 2)% + p(m — x)?).
Finally, assume that F' is left- and right-differentiable at m. Then by Remark 6.2(1)

the conditions (87) and (88) are fulfilled. In case p > 2 these conditions are satisfied for
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any distribution function F' according to Remark 6.2(2). (The case p = 2 is treated in
Example 6.1.)

In summary we obtain: If [ |z[P~!R(dx) is finite, then the minimizer m of the function
t — E[|t — k(X)|P] exists and is uniquely determined. Let m,, be the L,-estimator, i.e.
My solves the equation

> <y (= EX))P ™ = x> ((Xs) = )P, teR.

If actually [ |z[2P~YR(dz) < oo, then
1%¢
5.
P20 = 1)2 (fay gy I — @l ? R(de)

Notice that Example 6.4 in particularly guarantees the existence of the integral in the
denominator. In case [ = 1 the variance 72 is equal to

[|m — z|*P~V R(dz) .
(0= 1)2 (i oy I — 272 R(d2))

If in addition S = R and k(x) = z, then we obtain the result of Hjort and Pollard [11].

Vn(m, —m) S N(0,7%) with 72 =

In our next example, ¢ is not continuous, but has a jump at point zero. Recall that
F' is the distribution function of k(X).

Example 6.6. (U-quantiles) For every fixed a € (0,1) consider ¢(t) = t(1{;>03 — ).
It follows that ¢(t) = 1{;>0) — @ and therefore

V({t) = F(t) — a.

Thus (78) yields that all minimizers m of U are exactly those satisfing the inequalities
F(m—) < a < F(m), i.e. Argmin(U) is equal to the set of all a-quantiles of F. Let

—1
n
F,(z):= (l> Z 1{k(Xi1 _____ X;)<z}r T € R.

1<ig <...<i;<n

Notice that F), is the empirical distribution function pertaining to the sample
{k(Xila--~7Xil) 1< <<y S’I’L}

of size N = (7) By (81) the induced estimator m., is an a-quantile of F,, i.e. F,(m,—) <
a < F,(my,). In general it is not unique. A conventional choice is F,;!(a), the smallest
a-quantile. The condition (10) becomes

(90) 6n(z) = V/n(F(m+apz) —a) = 6(z) Yz e D.

It follows easily that (A0)-(A4) are fulfilled. Here, (A1) holds, if F' is continuous at
m and (A3) holds in case [ = 1, because then ¢ = a(l — «). If I > 2, then ¢ =
JoP(k(z, X2, ..., Xi) < m)?P(dx) — o?, whence ¢ = 0 leads to P(k(z,Xs,...,X;) <
m) = « for P-almost every « € S, which usually results in a contradiction. Assume that
(90) is valid with §(z) — fo00 as & — £00. Then by Theorem 1.1 we know that (9) holds
with H being a distribution function, that belongs to the four classes classl-class4.
Infer from Theorems 3.1-3.3 that m is uniquely determined in case that H lies in one of
the first 3 classes. If §(x) is bounded on [0, 00) or on (—o0, 0], then H is a sub distribution
function and we obtain distributional convergence to a R-valued random variable with
distribution function (for the extended real line) H(z) = @, (5(x)).
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In Example 4.3 of Ferger [5] one finds distribution functions F' such that a,, = n"2
with some S > 0 and H has the shape (11), (12) or (13). Another F there yields
an = 1/log(n) and a limit H as in (14). As a further example consider

(91) F(z) = % + sign(z)|z|(log |z])? for all x € [—¢, €]\ {0}

with e > 0 sufficiently small. Notice that F is continuos, if F'(0) := 3. Infer that m =0
is the unique median of F. It is not differentiable at 0 and F’'(x) — oo as t — 0. One
easily checks with Theorem 3.3 that F' lies in class3. In fact, if a, := n_%(log Vn)72,
then for all z > 0 and for eventually all n € N we obtain:

_ _ 2
b (2) = Vi(F(az) - ) = 2( Y0 QIfggljg\/ﬁ Floslely?
Since V(t) = —V(—t) for every t € [—¢,¢|, it follows that 0,(z) — z for all x € R.
Consequently,

Vn(log v/n)*i, = N(0,1%C).
If F is differentiable at m, then sois V' = F'—« and we obtain the square root asymptotics
of Proposition 5.1 and Remark 5.1 with V/(m) = F’(m). In particularly,

(92) V(i = m) 5 N(0,I5¢/F'(m)?),
where [ = 1 yields the well-known limit N (0, (1 — «)/F'(m)?).

The above Example 6.6 in the special case S = R,l = 1 and k(x) = = contains the
whole theory on quantile-estimators of Smirnov’s [20] fundamental paper. It includes his
equivalent conditions that the underlying distribution function F' of the data lies in the
repective domain of attraction (symbolically: F' € D(H)). In fact, in Theorem 3.1- 3.4
the function V' is given by V(t) = F'(¢f) — a. In contrast to Smirnov [20] we also specify
the normalizing sequence (a,,). For instance, it follows from Theorems 3.1 and 3.3 that a
possible choice is a, = F~1(a+ ﬁ) — F~(a) for F € D(H) with H € classl or class3.

Another special case in Example 6.6 is a = 5 resulting in the median of F. Here,
the corresponding ¢ can be rewritten as ¢(t) = $[t|. The factor 1 in front of [t| is
obviously unneceessary and therefore will be ommitted in the sequel. So now we look at
h(x,t) = |t — k(x)| and additionally consider S = R.

1
2

Example 6.7. (Hodges-Lehmann estimator) Here, k(x1,...,2;) = " (21 +.. .+2)).
For | = 2 the estimator 7, is a median of the so-called Walsh-averages {(X; + X;)/2 :
1 <i < j<n}. Thisis a variant of the Hodges-Lehmann estimator, where the Walsh-
averages with ¢ = j are added to the sample.

If in the above example the function k more generally is given by k(x1,z2) = Bx1 +
(1 = B)zg with 8 > 0 a fixed constant, then the resulting median is a variant of the
estimator due to Maritz, Wu and Staudte [15].

Example 6.8. (Bickel-Lehmann estimator) This estimator is defined as a median
of the sample {|X; — X;|: 1 <1i < j < n} and corresponds to k(z1,z2) = |21 — 22|

In our next example S = R2.

Example 6.9. (Theil-Sen estimator) Let X; = (Y;,7;),1 <i < n, and {k(X;, X;) :==
Zi—Zj
Y,-Y,
instance Y7 is continuously distributed. Then the median of the sample is known to be
a robust estimator for the slope S in the simple linear regression model Z; = a + §Y;.

:1 <i < j <n}, which is a sample of well-defined real random variables, if for
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The function ¢(t) = 1{>0y — @, which induces the a-quantile has a jump at point
zero (and is continuous elsewhere). Let us more generally consider monotone increasing
functions ¢, continuous on R\ {0} and with a jump at zero. Assume that K+ := ¢(0) > 0
and k_ = p(0—) < 0 and that x, := min{xky,—x_} > 0. Then xk := k1 —K_ > 0 is
the jump height. Notice that ¢ still satisfies the assumption of Lemma 6.1, whence there
exists a unique m € R with V(m) = 0 = V(m—) so that (Al) is fulfilled. Moreover,
Jp(m —z)?R(dz) > k? > 0, so that (A3) is fulfilled at least in the important special
case [ = 1. Introduce

(93) Pe =@ = Ftljg00) = K-1(—00,0)-

Observe that ¢.(04+) = ¢(0) — k+ = 0 and ¢.(0—) = ¢(0—) — k_ = 0. Thus ¢, is
continuous at zero and ¢.(0) = 0. Geometrically, the graph of ¢. is created from ¢ by
moving the two branches to the left and right of the ordinate to the origin and connecting
them there. Notice that ¢ meets the requirements (79) and (83) if and only if this is true
for ¢.. Indeed, it is convenient to formulate our conditions in terms of ¢, rather than
for ¢. Moreover from (93) we obtain a decomposition of V' as follows:

(94) V(t) = kF(t) + V(t) + K,

where V. (t) = [ ¢c(t — x)R(dz). Thus 6, has the following shape:

(95) On(x) = KVn(F(m+ anx) — F(m)) + Vn(Ve(m + anz) — Ve(m)).
Assume that

(96) 5u(2) = VA(F(m + anz) — F(m)) = 5(z) Ve D,

where D is a dense subset of R and & belongs to one of the four classes in (33)-(36). In
other words, F' € D(H). If . satifies the smoothness-conditions of the ¢’s in Examples
6.1 or 6.4, then our proofs show that V. is differentiable at m with V/(m) = [ ¢.(m —
x)R(dx) > 0. Suppose that

Vna, — p.
Then by (95)
bu(z) = mV(F(m + ans) — F(m) + vian et a;ﬂ; —Ve(m)
(97) - ké(z) + pVI(m)x =6(z) forallz e D.

Notice that p > 0.
Example 6.10. If p = 0, then all statements of Theorem 1.1 hold with § = 6.

If for instance F is as in (91), then /na, = (log\/n)~2 — 0. Or if a,, = n~7, then
p =0, whenever g < 1.

Example 6.11. Consider 0 < p < co. Observe that for every x > 0 we have:
F(m+ anx) — F(m) B 57l(x)

nT NG
Assume that § has the shape ES‘S) Taking the limit n — oo shows that /' has a positive
right derivative D+ F(m) = d(x)/(kpx) > 0, because §(z) > 0. Rearranging the last
equality leads to d(z) = kpDTF(m)z for all x > 0. Consequently, § in (97) is given by
5(x) = p(k DY F(m) + V.!(m))x, if z > 0 and equal to —oo, if z < 0. Thus with Theorem
1.1 and Slutsky’s Theorem we arrive at

VnéeN.

(98) V(i —m) B,
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where
0 , <0

< =
P <z) { @, ((xD*F(m) + V(m)a)) . >0,
Analogously, we can treat the two cases & of shape (34) or (35) and obtain the /n-

distributional convergence (98). Here in case (34),

P(Y <z) = { ‘ba(("D_F(m) + Vc'(m))w)) , <0

1 , x>0.
and otherwise
O, ( (kD™ F(m) + V/(m))z , <0
IR (1 (o ORI
P, ( (kDT F(m) +V/(m))z)) , z>0.

Thus, if F' is differentiable at m, then
1%¢
(kD= F(m) + Vi(m))*’
Formally, for kK = 0 we obtain the asymptotic normality in Examples 6.1 and 6.4, because
then . = ¢ and hence V/(m) is equal to [ ¢'(m — xz)R(dz) or fR\{m} ¢'(m — z)R(dx)
according as ¢ is differentiable at 0 or not.
Finally, assume that 4 is of type (36). Then by (97)

(i, —m) B N(0,72)  with 72 =

—00 , T<—
Oon(z) = () =< pVI(im)z , —aa<z<ca (c1,c2 > 0,max{ci,ca}t >0)
00 , x> ca.

and by Theorem 1.1 the limit H(z) = ®,(6(z)) is a distribution function not degenerated
at 0. By the second part of Theorem 1.1 H can only belong to the four classes class1-
class4. This results in a contradiction when V/(m) is positive. However, if (and only if)
V/(m) = 0, then we obtain that

where Y is uniformly distributed on {—cy, 2}

Example 6.12. Assume that p = oco. If V/(m) > 0, then it follows from (97) that
d(z) = oo and J(z) = —oo according as x > 0 or z < 0. Thus Theorem 1.1 yields that

(Mp —m)/an % 0. However, if V!(m) = 0, then all statements of Theorem 1.1 hold with

0 = KO.

Example 6.13. Finally, we would like to consider convex functions ¢, which are piece-
wise linear. The corresponding ”generating” function ¢ is a step-function. For the sake
of simplicity let us consider a three-step function ¢ = al(_ o) + B81j0,r) + Y1[r00) With
r>0and a <0< B <. Weobtain V(t) = a+ (8 — «)F(t) + (y — B)F(t — r). By
Lemma 6.1 there exists a unique m € R such that V' (m) = 0. Therefore,

on(x) = VnV(m + anz) = (6 — @)0n,0(x) + (v = B)0n,r(2),

where §,, 0(z) = vVn(F(m+anx)— F(m)) and 0, () = /n(F(m—r+a,x)— F(m—r)).
If 6, 0(z) = do(z) and 6, () — 6, (x) for all x € D, then

dn(x) = 6(z) = (B — a)do(x) + (v — B)d,(2) for all x € D.

Suppose for instance that do(x) or d,(x) converge to 0o as x — £o0, then §(z) — +oo
as x — £00, so that H(z) = ®,(6(x)) is a distribution function. If H is not degenerated
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at 0, we obtain from Theorem 1.1 distributional convergence with H in one of the four
classes.

7. APPENDIX

In this section, we derive results that may seem purely technical, but are extremely
useful for our purposes.

Lemma 7.1. If (A0) and (A1) hold, then
(99) E[DTh(X1,...,X;,m)*] = E[D™h(X,..., X;,m)?.
If (A4) holds, then

(100)  E[(DTh(Xy,...,X;,m+t) — DYA(Xy,..., X;,m))’] < oo Vi€ [t t)].

Proof. Let X := (X1,...,X;). First notice that DTh(X,m) and D~h(X,m) both are
integrable by (A0). Deduce from (A1) and (5) that E[DTh(X,m) — D~ h(X,m)] = 0,
whence

(101) DVYh(X,m) = D" h(X,m) P — as,

because DVh(x,-) > D~h(x,-) for all x € S by Theorem 24.1 in Rockafellar [15].
Consequently, E[DTh(X,m)?] = E[D~h(X,m)?].

Let t € [0,¢1]. By Theorem 24.1 in Rockafellar [18] D h(x,-) is increasing for each
x € St . Tt follows that

0< DYh(X,m+1t) — DTh(X,m) < D h(X,m +t,) — DT h(X,m)
and thus 0 < (D*h(X,m +t) — D*h(X,m))* < (D*h(X,m + t;) — D*h(X,m))’.
Conclude from (A4) that

E[(D*h(X,m+t) — DTh(X,m))’] < ooVt € [0,1]

In the same fashion one treats the case t € [to, 0]. O

Lemma 7.2. If (A0)-(A4) hold, then so do (B0)-(B4). Moreover, { = (™.

Proof. Assume that (A0)-(A4) are true. Obviously, (A0) and (A1) imply (BO) and (B1),
respectively. Infer from (99) of Lemma 7.1 that (B2) is satisfied.

To see the validity of (B3) we first simplify our notation: f*(x) := D¥h(x,m). A
reformulation of (101) yields: P'(N) = 0, where N = {x € S' : ff(x) # f~(x)}.
An application of Fubini’s theorem yields that 0 = [i P'"*(N,,)P(dzy) with Ny, =
{(z2,...,2;) € St : (x1,72,...,7) € N}. As the integrand is non- negative, so that
P'=Y(N,,) = 0 P-almost surely, i.e. P(E) =1, where E = {z; € S: PI"}(N,,) =0} =
{z1 € S: PI7Y(NE,) = 1}. Here,

N‘;l = {(,1727...71'1)65471:(I17x21"'?zl)¢N}

{(z2,...,2) € St oy, 20, .. 2) = f (21, 29,...,2) ).
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With these preparations we can conclude as follows:

= U P )PP

/[ F (21, 2)dP " (2, .., 2)2dP(21)
B JINg,

/ [ (..., x)dP " ag,. .., 2)]2dP(x)
E JNg,

/[ FHan, .. 2)dP (s, ... 2)]2dP(z)
s Jsi-1

Especially (B3) holds true.

As to (B4) recall that E[DTh(X,t)] = D*U(t) for every t € R by (5) and that the
function U is convex. Thus by Theorem 24.1 of Rockafellar [13] DTU and D~U both
are increasing. Moreover, DU < DU and the set J:={t e R: D~U(t) < DTU(t)} is
denumerable, confer Niculescu and Persson [16], p. 20. Consequently, the complement
A = J° = {DTU = D U} is dense in R and E[DTh(X,t) — D™ h(X,t)] = 0 for all
t € A, where the integrand is non-negative. Therefore
(102) DYh(X,t) = D™h(X,t) P-as. for all t € A.

By denseness we find points ug € [m+tg, m) and u; € (m, m+t;] such that DTh(X, ug) =
D™ h(X,up) and DTh(X,u1) = D™h(X,u1) a.s. Put sg := ug —m and s; = uy3 — m.
Taking into account (101) we now have that

DTh(X,m+ s9) = D”h(X,m+ sg), DYh(X,m + s1) = D”h(X,m + s1)

and DTh(X,m) = D~ h(X,m) with probability one. Together with (100) this ensures
(B4), because tg < sop < 0 < s1 < t3. O

Recall that 6, (z) = /nDTU(m + a,x) and &} (x) = /nD~U(m + a,x).

Lemma 7.3.

(1) There exists a subset Dy = A°, which is the complement of a countable set A
such that 8} (x) = 6, (x) for all x € Dy and for all n € N.
(2) Assume that
On(x) = 6(z) € [-00,00] VzeD,
where D lies dense in R. Then there exists a dense subset Dy with Dy C Dy
such that
op(x) = 6(x) € [-00,00] V€ Ds.

Proof. (1) Recall form the above proof that J = {t € R: D~ U(t) # DTU(t)} is denu-
merable. Notice that 0, (z) # 65 (x) if and only if x € {(y —m)/a, : y € J} =: A,,. Here,
A, is denumerable and so is A := UpenAy. Thus Dy := A° = NyenAS is a dense subset
of R. Moreover, if z € Dy, then 6, (z) = &% (x) for every n € N.

(2) Conclude from the assumption that F,(x) := ®1(d,(x)) — ®1(6(x)) =: F(x) for
all x € D. All involved functions are increasing. Therefore by Lemma 5.74 in Witting
and Miiller-Funk [22] one has that F,,(x) — F(x) for all € Cp. Since ®; is invertible,
we now know that d,,(z) — d(x) for all z € Cp. By monotonicity of F the complement
Dp of Cp is countable and so is AU Dp, whence Dy := (AU Dp)¢ = D1 N Cr is dense.
Conclude with part (1) that % (z) = d,(x) — 6(z) for each x € D>. O

The following inequality is a well-known result from analysis, which we state for the
sake of convenience.
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Lemma 7.4. (c,-inequality) |u+v|" < ¢, (|u|"+ |v|") for all u,v € R and for all r > 0,

where

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

Fak

¢, =1 orc,=2""1 according as v <1 orr > 1.
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