Theor. Probability and Math. Statist.
No. 0, XXXX, Pages 000-000

PRECISE TAIL BEHAVIOR OF SOME RANDOM DIRICHLET
SERIES WITH SUMMANDS HAVING AN INFINITE SECOND
MOMENT

RUSLAN KOSTOHRYZ

ABSTRACT. We point out a precise first-order tail behavior of a random Dirichlet
series > p~q k~%ng. Here, n1, 72,... are independent copies of a random vari-
able 1 with zero mean, which is almost surely bounded from above and satisfies
P{—n > 2} ~ constz—? as  — oo for some 8 € (1,2), and a € (1/8,1]. Our re-
sults complement those obtained recently by Iksanov and Wachtel (2024) under the
assumptions that n has zero mean, is bounded from above, yet the second moment
of n is finite. We make quantitatively precise the intuitive expectation that the tail
behavior of Y, <, k~%n; is mainly driven by the boundedness of 7, the influence of
the left distribution tail of 1 being small.

1. INTRODUCTION AND MAIN RESULTS

Let (X,,)nen be a sequence of complex-valued random variables defined on some prob-
ability space (€2, F,P). Here, N is the set of positive integer numbers. The random series

P =32,

n>1

is called random Dirichlet series.

A better understanding of the structure of random Dirichlet series may lead to a better
understanding of the behaviour of nonrandom Dirichlet series. In particular, this can be
useful for the analysis of the Riemann zeta function, which is of major importance in
contemporary cryptography and data security. Random Dirichlet series also admit other
applications in Number Theory.

Let 11, m2,... be independent copies of a random variable . There are numerous
publications which investigate random Dirichlet series. Some of them are devoted to
laws of the iterated logarithm (LIL) and functional limit theorems (FLT). Indeed, FLTs
and LILs for a random Dirichlet series ), %72@:% were formulated and proved in
the recent past, see [1] for a LIL in the case o = 0 and P{n = +1} = 1/2, [4] for an FLT
and a LIL and [6] for a functional LIL in the case @ > —1/2, and [9] for a LIL in the case

a = —1/2. Tt was found in [8] that the FLT and LIL for the series ), ., %nk
and ZpeP #, where P is the set of prime numbers, are identical. In contrast, much
less attention has been paid to a precise tail behaviour of random Dirichlet series. In
[10], which gave impetus to the present work, a precise tail behaviour for Zkzl k™%
was obtained under the assumptions that n is upper bounded, has zero mean and finite
second moment.
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Throughout the paper our standing assumptions are that n < b almost surely (a.s.)
for some b > 0, E[n] = 0 and P{—n > 2} ~ cx~? as x — oo for some ¢ > 0 and 3 € (1,2).
Plainly, E[n?] = oco.

Put S(a) := Y, -, k~“ng for appropriate @ € R. Our purpose is to determine a
precise first-order behavior of P{S(a) > 2} as x — 0o, whenever |S(a)| < oo a.s. First,
we have to find the range of «, for which the series is well-defined.

Proposition 1.1. The series Zkzl k~“ng converges a.s. if, and only if, a8 > 1.

Since 7 is bounded from above, we infer

S(a) <bY k.
k>1

Thus, if o > 1, the variable S(«) is a.s. upper bounded and does not have the right tail
in the sense that P{S(a) > 2} =0 for > b}, -, k~*. Summarizing, we only need to
consider the case o € (1/4,1]. N

To present our main results, we have to introduce some additional notation. Put
(t) := logE[e!"] for t € R. Under the standing assumptions, the function v is infinitely
differentiable, strictly convex and strictly increasing on [0, 00). Consequently, ¢’ is pos-
itive and strictly increasing on (0,00), and ¢ is positive on the same interval. Recall
that, for p € (0,1], the Euler-Mascheroni constant v, is defined by

(1.1) Vp 1= nlirrgo (Z k=P —(1- p)*lnlf")
k=1
it pe(0,1), and

n
(1.2) v = nlggo (Z E~! —log n)
k=1
if p=1.
Here are our main results. Theorems 1.2 and 1.3 only differ by the assumptions
regarding the behavior of the distribution of 7 in a left vicinity of b.

Theorem 1.2. Assume that n < b a.s. for some b >0, P{n =b} =60 € (0,1), E[n] =0
and P{—n > x} ~ cx™ as x — oo for some ¢ > 0 and B € (1,2).
If a =1, then, as © — oo,

P{S(1) > z} ~ r—aqa_ be(ﬂch)/b)7

1
o)1z P ( DY
where )
q:=bm —|—/ Y (z)dx +/ 7 (Y () — b)dr € R
0 1
If a € (1/5,1), then, as x — oo,

1 a(0'2 )a 1/(2(17Q))
o, B
P{S(a) >z} ~ (270)1/2 ( 1—a > 21/2(1—a)

1—a 1/(1—w)
xexp (= [ (2 — bya) /072 |,
( <(0“’3>6)a>
where

oo = 04—1/ at ey (p)de = (1 - oz)oz_?’/ 7Yy (z)da € (0,00).
0 0
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Theorem 1.3. Assume that n < b a.s. for some b >0, P{b—n < x} ~ Aa" as © — 0+
for some positive X\ and r, E[n] = 0 and P{—n > x} ~ cx™" as x — oo for some ¢ > 0
and B € (1,2).

If a =1, then, as T — o0,

o\ L2 .
P{S(1) > x} ~ ()\(1“2(:)4-1%) exp <2bl(cc -q) — be(w_Q)/b>

with q as defined in Theorem 1.2 and T" being the Fuler gamma-function.
If a € (1/8,1), then, as x — oo,

1/2 1/(2(1-a))
(27T)ro¢—1 (1 _ a)ra—l
P{S(a) > 2} ~ | ~——
AL'(r+1) are=l(g? g)(r=Da
o2 a/(l1—a)
xexp | = @B _ 1) | gra—/0-a)
2 l1-«a

1 1/(1-a)
—a 1/(1—a

with O’i”@ as defined in Theorem 1.2.

One may expect that the asymptotic behavior of P{S(a) > z} as * — oo is mainly
driven by the boundedness assumption and the behavior of the distribution of 7 in a
left vicinity of b, whereas the contribution of the left distribution tail of 7 is significantly
smaller. Making the words ‘significantly smaller’ quantitatively precise has been the orig-
inal motivation behind the present article. Under the same assumptions as in Theorems
1.2 and 1.3, with the exception that the assumption P{—n > x} ~ cx~? is replaced by
E[n?] < oo the asymptotic behavior of P{S(«) > x} was obtained in Theorems 1.1 and
1.2 of [10]. Comparing our results with those in [10] we conclude that the asymptotic
forms of P{S(a) > z} as x — oo are identical, with different constants ¢ and o, s (04 in
[10]). The influence of the left distribution tail of 7 is hidden in these constants, which
gives the quantitative meaning to the words ‘significantly smaller’.

In answer to a question put to us by one of the referees, we note that the statements of
Theorems 1.2 and 1.3 do not change, if the assumption P{—7 > x} ~ cz~# is replaced by
P{—n > x} ~ 27 P4(x) for some ¢ slowly varying at co. Under the modified assumption,
the constant ¢ has to be replaced with ¢(¢) in the asymptotics given in Lemma 4.3.
Further, we have checked that all the arguments appealing to Lemma 4.3 still work in
the presence of a slowly varying factor.

The proof of Proposition 1.1 is given in Section 3. The proofs of Theorems 1.2 and
1.3 which follow closely the argument worked out in [10] are presented in Sections 4 and
5.

2. PLAN OF THE PROOF

We begin by performing an exponential change of measure, a standard technique in
large deviation theory. Specifically, for each t > 0, define a new probability measure P(*)
on the o-algebra o(n1,n2,...) by

Ele'S@g(n1, ..., m)]
E[etS(a)} ’

where E(Y) denotes expectation with respect to P(). This identity holds for all k£ € N
and every bounded Borel function g : R¥ — R.

(2.1) ED[g(n1,...,mk)] =
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Let f : R — R be any bounded Borel function. Setting g(y1,...,yx) = f ( Z?Zl j_“yj)
for (y1,...,yr) € R¥ and letting k — oo, we obtain

E[e"5(®) f(S(a))]
]E[etS(a)} ’

Equality (2.2) remains valid for any (not necessarily bounded) Borel function f: R — R,
provided that at least one side of (2.2) is well defined, possibly infinite.

A key property of the exponential change of measure (2.1) is that the random variables
M1,7M2, . .. remain independent under P®). In other words, the change of measure affects
only the marginal distributions of the individual random variables.

Recall that v (t) = log E[e!"] for t € R. Then E[e!¥(®)] = exp(}_, -, ¥(t/k*)) for t € R.
Applying (2.2) with f(y) =y, we have N

E[e5(®)S(a)]
"B -

(2.2) EV[f(S(a))] =

EW[S(a)] = > kT (k).

E>1

Fix any 2 > 0 and set f(y) = e "1(; «)(y). Then (2.2) gives

P{S(a) > 2} = E[e"@EO [e75(*) 1505 01]

— otttk YRR (L) [e*t(S(a)*:v) L{$(a)—2>0}]-
Under P(*)| define S(gt) (@) = S(a) — E®[S(a)]. The function ¢ Dokt KT (#/kY) s
continuous, strictly increasing on [0, c0), and vanishes at ¢ = 0. Hence, for each x > 0,
the equation

(2.3) S kT (t/EY) = a

k>1

has a unique solution ¢t = ¢(x).
We will study the asymptotic behaviour of P{S(a) > z} as * — oo using the repre-
sentation

(24) P{S(a) > 2} = exp { S ((t(@) /) <t<x>/ka>w’<t<x>/ka>)}
E>1
()
< E(t@) [e t(2)Sg" (@) 1500 (0)50) }
Our analysis of the terms appearing on the right-hand side of (2.4) proceeds through the
following four steps.

Step 1. Obtain an asymptotic expansion of E®[S(a)] = 3", o k™' (t/k) as t — oo,
with a precision sufficient for future needs. It turns out that an expansion which is
accurate up to the term o(1/t) is adequate for our purposes. This expansion is then used
to derive the asymptotic behaviour of the solution ¢(z) to equation (2.3). The details of
this step are presented in Propositions 4.4 and 4.5.

Step 2. Derive an asymptotic expansion of 3, (¥ (t/k*)—(t/k*)¢' (t/k")) ast — oo,
up to the term o(1). The o(1) accuracy is required to obtain precise asymptotics for the
exponential component in (2.4). This step is carried out in Propositions 4.6 and 4.7.

Step 3. Determine the first-order asymptotic behaviour of E(*) [e*tsé”(o‘) ]].{S(t)(a)>0} }
0

as t — oo (this is done in Proposition 4.8). To accomplish this, a local central limit

theorem (CLT) for S(()t)(a) under P(®) is established in Theorem 4.10. Recall that CLT-

type results are commonly employed in the study of large deviation probabilities.
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Step 4. Finally, substitute ¢ = ¢(x) into the asymptotic expansions obtained in Steps
2 and 3. This yields the desired results, stated in Theorems 1.2 and 1.3.

The plan just outlined is analogous to the plan worked out in [10]. As far as a re-
alization of the plan is concerned, we note that Lemmas 4.3 and 4.11 are new. Also,
modifications of the proof given in [10] are needed at all passages affected by the asymp-
totic behavior at 0 of ¢ and its derivatives.

3. PROOF OF PROPOSITION 1.1

By Kolmogorov’s three series theorem, see, for instance, p. 63 in [5], the random
Dirichlet series S(a) converges a.s. if, and only if, the series

Z Elk™ %0k Lyjk-an, <ey s Z Var[k™mr, Lgjp-on,|<c}]
k>1 k>1

> P{k ] > ¢}

k>1

converge for all/some € > 0.
The last series converges if, and only if, a8 > 1. This follows from

P{|k~%n| > e} = P{|n] > ek) ~ P(—n>ek®) ~ ce Pk™*% k — .

The other two series also converge if, and only if, @8 > 1. Indeed,
— B Ly <e)]
= k’_a/ udP{—n <u} ~ cB(B—-1)"1e P~ k- o,
(ek, 00)

where the first equality holds for £ € N satisfying ¢k® > b, and the asymptotic relation
is justified by Karamata’s theorem (Theorem 1.6.5 in [3]).
Invoking another form of Karamata’s theorem (Theorem 1.6.4 in [3]) we infer

E[k ™2 Ljp-one <e})’]

= k‘%‘/ W dP{|n| < u} ~cB(2—B) 1> PP k- oo,
[0, k]
whence

—a —2a —a 2
Var[k™“n Ljp-any<ep] = B2 (0 Lip-ang <e1)?] — (EET %% Lo, <e1])
~ cB(2—B) e PR ko .

4. AUXILIARY TOOLS

The following three lemmas provide the asymptotic behaviour of ¥ (t) and its deriva-
tives as t — oo and t — 0+.

Lemma 4.1. Assume, that n <b a.s. with P{n =0} =0 € (0,1). Then, as t — oo,
(a) Y(t) = bt +log 6 + o(1);
(b) ' (t) = bt + o(1) and L'(t) = o(1/t), where L(t) := logE[e~**="] for t > 0;
(c) limy_y o 129" (t) = limy_, o t3|" ()] = 0.

Lemma 4.2. Assume, that n < b a.s. and P{b—n <z} ~ Aa" as x — 0+ for positive
A and r. Then, ast — 00,

(a) Y(t) = bt — rlogt + log(A'(r + 1)) + o(1);

(b) L'(t) = =1t~ + 0(1/t) and ' (t) =b—rt=1 + o(1/t);

(c) " (t) = L"(t) = rt=2 + o(1/t%) and "' (t) = L' (t) = —2rt=3 + o(1/t3).
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The proofs of Lemmas 4.1 and 4.2 can be found on p. 2713-2714 in [10].

Lemma 4.3. Assume that n < b a.s. for some b > 0, E[n] =0 and P{—n > z} ~ cx™"
as x — 0o for some ¢ >0 and § € (1,2). Then, as t — 0+,
cI'(2 - p)th cfr'(2 — BBt

o1 o1 VO~ g

P(t) ~
and
W (t) ~ —cBT (3 — B)t° 2.

Proof. Put 1, := b — n and note that n, > 0 a.s. and E[n,] = b. To investigate the
asymptotic behavior of ¢ we use a representation

Y(t) = log(e® E[e™"]) = bt + log E[e™™], t € R.

Since P{n, > z} ~ cx=# as  — oo, an application of Theorem 8.1.6 in [3] yields

r'ez-
1 —E[e™ "] — bt ~ c(ilﬂ)tﬁ7 t— 0+

and thereupon

I'(2-p)

Y(t) =bt — 1+ E[fe™"] + O((1 — Efe”"])?) ~ cﬁtﬁ, t— 0+
because
(4.1) 1—-E[e ™) ~ bt, t—0+.
By the same theorem,
b— E[nbe_t”"] ~ Cﬁl—‘(2 - ﬂ) tﬂ_l, t— 0+7
8—1
whence
E[me™"] _ b—Elme "] —b(1 —E[e~"])  cBL(2-8) 5,
/ — —_ frng ~
Pi(t) =0 Elo—im] Bfotn] T 0 ot 0+
having utilized (4.1).
Further,
E[nge "]  (Elpe "™]\2
" _ b o
(4.2) Wit = Efe—tm] ( Efe—tm] ) ‘
Since

t
b Blme ] = [ Blggeoniay ~ ZEZ B o

and y — E[nZe~¥™] is a nonincreasing function we infer E[nZe~"] ~ ¢fL'(2—B)tF~2 ¢t —
0+ by a variant of the monotone density theorem (Theorem 1.7.2(b) in [3]). Using (4.2)
we conclude that

t — 0+,

" (t) ~ B2 = B)IP2, t—0+.
Finally, E[pZe~'™] = [~ E[pje¥"]dy ~ BT (2 — B)t°~2 as t — 0+ entails
—p"'(t) ~ Elgge™"™] ~ ¢T3 - B)tP %, t— 0+
by another version of the monotone density theorem. ([l

From now on, we follow the steps outlined in Section 2. Step 1 is realized by the
following propositions.
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Proposition 4.4. Assume that n < b a.s. for some b > 0 with P{n = b} = 6 € (0,1),
E[n] = 0 and P{—n > 2} ~ cz™# as x — oo for some ¢ > 0 and 8 € (1,2). If @ = 1, then

(4.3) > kW (t/k) = blogt + g+ o(1/t), t— o0,
E>1

where ¢ = by; —|—f01 e/ (x)dz+ [ 27 (¢/(z) —b)dz € R. For each z > 0, the equation
> k=1 k1 (t/k) = x has a unique solution ¢ = #(x) satisfying

(4.4) t(z) = exp((x — ¢)/b) + o(1), =z — oc.

If « € (1/5,1), then

(4.5) D T (/EY) = 1o, 5t T 4 bya +0(1/8),  t - o0,
k>1

wherer, g := aai’ﬁ/(lfa) € (0,00). Foreach z > 0, the equation o, k=9’ (t/k*) =
2 has a unique solution ¢ = t(x) satisfying

(4.6) t(x)=(r, a, 5( —bva) +o(z™ /(1704)))04/(17&)’ T — 00.
Proof. Fix any § > 8/(af — 1) > 1. According to Lemma 4.3,
Y'(t) ~cB(B—1)"T'(2 — B)tP~1 as t — 0+. Therefore,
> kT (t/k) = (tﬁ Yk O‘ﬁ> OP~1=(@B=1%y — o(1/t), t — .
k>[80]+1 k> (09 ]+1
Note that ¢’'(t) = b+ L'(t), with L(t) = log E[e_t(b_”)] for t > 0, and thus
1t°] 1t°]
Zk (k) = bZk °‘+Zk L (t/kY) := Au(t) + Bal(t).

By Theorem 3.2 (a,b) on p. 55 of [2], we have, in the case o = 1,

(4.7) A;(t) = blog([t°]) 4+ by1 + O(t7%), t— oo,
whereas for a € (1/8,1),
(4.8) Aa(t) =01 =) ([ ]) 7 + by +O(t7),  t— o,

where 7, denotes the Euler-Mascheroni constant (see (1.1) and (1.2)).

We intend to use Euler-Maclaurin summation formula. Let f : [m,n] — R be a twice
continuously differentiable function. A specialization of formula (9.78) on p. 460 in [7]
yields

@9) 350 = [ fadde+ () + Sm)/2+ ()~ J )12+ B,

where |Rp, | < (1/12) [T | f”(2)|dz. For each t > 0, put fy(z) := 2=*L'(t/z) for z > 0.
For future references, we note that

fil@) = —a(a= @I (E/a%) + (t/2* L (1))
and

V() =« ((OH— D@D L (t/z%) +(3a+ l)tx_(2a+2)L"(t/xa)+at2x_(3°‘+2)L”'(t/xa)> :
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According to (4.9) with f = f;, m =1 and n = |t°],

1)
(4.10) Ba(t):/l e L (t/a®)da + (L'(t) + (L)) L' (t/([t°)))) /2
+a<L’(t)+tL”(t)—(Lt5J)‘(QH)L’(t/(Lt‘;J)“)—(t/(Lt‘;J)Qa“)L”(t/(Lt‘;J)“))/12+R(t),

s
where R(t) < (1/12) [ 7/ (2)|da.
Using the fact that lim, 04+ L'(u) = —b and recalling that the choice of § guarantees
ad > (af —1)§ > > 1 (since a € (1/6,1]), we obtain

(L)L (t/(1£°])*) = O(t=*%) = o(1/t), t— oo
As a consequence,
(L)~ CFIL /(1)) = o(1/t), t = oo
According to Lemma 4.3,
/(L)L @/ ([ )%) = /(L))" /(1))
= O(tP~170@B+)y — o(1/t), t — oo.

The last equality is justified as follows:

B-1-6(aB+1)<p—-1-pB(af+1)/(af—1)
=(1-af-28)/(af-1) <(1-aB)/(af-1)=—1
Substituting y = t/x® yields

a/ x’(o‘”)L/(t/xo‘)dx:t’(lﬂ/a)/ (t/z) Y (ot /z YL ()2 da
1 1

t
— t—(l+1/o¢) / yl/aL/(y)dy
0

If [ yY/*L'(y)dy > —oo, then trivially the right-hand side is o(1/t) as t — cc. If the
integral diverges, then using L’Ho6pital’s rule together with Lemma 4.1(b) we infer

t
¢~ (+1/a) / y oL (y)dy ~ a(a+ 1) L (1) = o(1/t), t— .
0

Thus,
a/ e~ DL (t)x)dx = o(1/t), t— oc.
1

Analogously,

ot / 2=(20¥D) L1 7Y gy = ¢~ (+1/) / (/)% (at 2o+ L (/o) da
1 1

t
=) [y — of1je), ¢ oc
0
and

at2/ x‘(?’““)L’”(t/xa)dxzt_(l“/“)/ (t/z)* T (at /2L (t)x)dx
1 1

¢
= ¢~ (1+1/e) / Ve (y)dy = o(1/t), t— oo
0
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having utilized Lemma 4.1(c) in the cases where the corresponding integrals diverge.
Combining fragments together we infer R(t) = o(1/t) as t — oo and thereupon

[°]
Balt) :/1 2L (t/a)de + o(1/t), t — oo,

Noting that ad > 1 and lim,_,04+ L'(u) = —b, we deduce that

/L e (e = 0% = of1/1).

]

This entails

(4.11) B, (t) = /t L' (t/2%)dz + o(1/t), t— .

Using Lemma 4.3, we have lim, o y'#¢'(y) = % Therefore, the integral

) := [y y~ /¢ (y)dy is well defined and

tl*&&

(4.12) / y e (y)dy = Ot~ T DETN) = ot 8 = 00
0

since by the choice of § the inequality (da — 1)(8 — 1/a) > 1/a holds. Furthermore,
noting that L'(y) = o(1/y) as y — oo (see Lemma 4.1(b)), we deduce that the inte-
gral ci(e) = — [y VoL (y)dy = — [y~ V(Y (y) — b)dy is also well defined and
- y’l/O‘L’( Ydy = o(t~/*) as t — co. Finally,

t? 1
(4.13) / x L (t/x%)dx = ofltflﬂ/o‘(/
1 t

1-da

1 1
:a_lt_lﬂ/o‘(—b/l ) y‘l/“dy+/ y~ Vo (y)dy
tl—o« 0

tl—&a
A

When o = 1, we obtain

e [ )

y’l/a¢’(y)dy+/ y’l/O‘L’(y)dy—/ y’”aL’(y)dy)-
t

1

/j e L (t/x)dx = blogt — blog([t°]) + co(1) — 1 (1) + o(1/t), t — oo

having utilized 0 < log#® — log|[t°| = O(t%) = o(1/t) as t — oo (recall that § > 1).
Combining this with (4.7) and (4.11) gives (4.3). For a € (1/8,1),

/1 2O L(t/2%)dz = (b(1 — a) " + a~ (co(@) — ex (@)t~ HV/e
= (1 —a) ([ ])' 7 + o(1/1)

as t — oco. Here, we have used 0 < (#9)1= — ([t°])1=* = O(t=*%) = o(1/t) as t — oo,
which is secured by ad > 1. Recall that o7, ; = (1 — a)a =3y Yy (y)dy. This
entails

(4.14) b(1 —a) '+ a Hcola) — c1(a))

= a”/o y ey (y)dy = a”/ y M ep(y)dy = aol /(1 —a) =74, p.

0
Combining these results with (4.8) and (4.11), we obtain (4.5).
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The function t — >, o, k~*¢’(t/k®) is continuous, strictly increasing on [0, 00) and
equal to 0 at 0. Hence, for each z > 0, the equation Yoot kY (t/k*) = x admits
a unique solution ¢ = t(z). To analyze its asymptotic behavior when a = 1, we re-
place >, -, k~'¢/(t/k) with its asymptotic expansion derived in formula (4.3), thereby
obtaining

(4.15) blogt+ g+ o(1/t) = z.
Then
t(x) = exp((z — q)/b)(1 + &(x)),
where ¢ satisfies lim,_,oo e(x) = 0. Substituting this expression into (4.15) we obtain

e(z) = o(e™*/®) as x — co which in turn yields (4.4).
Now let o € (1/5,1). Using (4.5) and writing

(4.16) To, gt Y £ by, +o(1/t) = 2

we deduce that t(z) = (r;ﬁﬁ(x — bYa) + 6(2))*/(1=) for some function & satisfying
lim, 00 6(x) = 0. Substituting this into (4.16), we find that §(z) = o(z~*/(1~%)) as
x — 0o. Hence, representation (4.6) holds true.

]

Proposition 4.5. Assume, that n < b a.s. for some b > 0, P{b —n < z} ~ Aa" as
x — 0+ for some positive A and 7, E[n] = 0 and P{—n > 2} ~ cz# for some ¢ > 0 and
B e(1,2).
If @« =1, then
(4.17) > kTN (t/k) =blogt + g+t /24 0(1/t), t— o0

k>1
with the same ¢ as in Proposition 4.4. For each > 0, the equation Zk21 k=Y (t/k) = x
has a unique solution ¢ = t(x) satisfying

(4.18) t(z) = exp((x — q)/b) —r/(2b) + 0o(1), x — occ.

If « € (1/8,1), then

(4.19) S ETOY (/EY) = 1o gt T f bya 1t 24 0(1/1),  t— 00
k>1

with the same 7, 3 as in Proposition 4.4. For each z > 0, the equation
Y kst KT (t/k%) = x has a unique solution t = ¢(z) satisfying
(4.20)
— 20— 1-a —« —x —« —« « —«
Ha) = (g — bya) — (e D07 jg)gmalQme) o pgo/izalyyja/me) g oy o0,

The proof of Proposition 4.5 is similar to the proof of Proposition 5.2 on p. 2721 in
[10], hence omitted.
We now move to Step 2.

Proposition 4.6. Assume that n < b a.s. with P{n = b} = 6 € (0,1), E[n] = 0 and
P{—n >z} ~ cz™# as z — oo for some ¢ > 0 and 3 € (1,2). Then for a € (1/8,1], as
t — 00,

(4.21) > (Wt/k*) = (k") (t/kY)) = —aol 5"/ — (1/2)logb + o(1)

k>1

with 0(2175 as defined in Theorem 1.2 (in particular, o7 = b).
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Proof. For fixed ¢t > 0, put fi(x) := (t/x*) — (t/x*)y'(t/z*) for > 0. Then,
(1.22) Tim fi(@) = lim f{(z) = 0,

The first relation follows from (0) = 0 and lim, o4 y¢'(y) = 0 (see Lemma 4.3),
whereas the second one follows from

, 2 . t2¢pT (2 — B)tB—2 t8epT (2 — B
fl(z) = #1{1 (t/a®) ~ $2a+§(xa)6)_2 _«a Cxaﬁ(-‘rl )

-0, z—o00

by another appeal to Lemma 4.3.
The remainder of the proof of Proposition 4.6 is similar to the corresponding fragment
of the proof of Proposition 5.3 on pp. 2721-2723 in [10], hence omitted. The constant o2
in [10] has to be replaced by our o7, 4.
O

Proposition 4.7. Assume, that n <b a.s., P{b—n < a} ~ Az" as x — 0+ for positive
Aand r, E[y] = 0 and P{—n > 2} ~ cx™# as x — oo for some ¢ > 0 and 3 € (1,2). Then
for a € (1/8,1], as t — oo,

(4.23) Y (D(/k™) = (t/k")' (¢/k%))

k>1
= —ac? 5"+ (r/2)logt + (r/2)(alog(2m) — 1) — (1/2)log(AL(r + 1)) + o(1)
with O'iyﬁ as defined in Theorem 1.2.

cl(2—B)t°

Proof. Fix an arbitrary § > 3/(af —1). By Lemma 4.3, as t — 0+, ¢(t) ~ =3¢

_Byeh-
and ' (t) ~ % Using the inequalities

—t Y R <D (RS = (/R R) <Y w(t/ES)

k(9] +1 k(0|41 k2 [9) 41

we obtain
S (B(t/k*) = (t/k*) (k) = o(1), t— oo.
k>t ]+1
Indeed,

> w(t/k) = o(ﬂf > kaﬂ> = O(tP79@B=y = (1), t — oo,

k>[t9]+1 k>[40 ]+1

and a similar asymptotic estimate applies to the lower bound involving v’.

The remainder of the proof of Proposition 4.6 is identical, up to some notation, to
the corresponding part of the proof of Proposition 5.4 on pp. 2723-2725 in [10], hence
omitted.

|

Step 3 is carried out with the help of the following result.

Proposition 4.8. Assume, that n < b a.s. for some b > 0, E[n] = 0 and P{—n > z} ~
cx™P as x — oo for some ¢ > 0 and 3 € (1,2). Then

lim £/ CORE® [t (@) 1

_ 2 —
o (s (@)>0y | = (2704, 5)
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A slight extension of formula (2.1) is given below: for any bounded measurable function
g:R—C
(4.24)
E[eS(® g(ng)] E[et"’“/’“ag(m)] Hj;ék E[etm/ja] E[et™/k" g(n,)]

(t) - = =
= @] T TR I B ] B

where the second equality follows from the independence of 11,72, . . .. Recall that S(«) =
> k>1 k™% and that, under P®), we have S(()t) () = S(a) — EW[S(a)].

Lemma 4.9. Under the assumptions of Theorem 1.2,

(4.25) lim E(t) [eiut1—1/<2&)s(()t)(a)] _ e‘”i,5u2/2 weR

)
t—o0

with O’i’ﬁ as defined in Theorem 1.2.
Proof. 1t suffices to show that, for every u € R,

(4.26) lim E® [eut“l““’sé”(a)] _ o2 suR/2

t—o0

It was shown in the proof of Lemma 5.6 in [10] (pp. 2726-2727), that the relation
(4.26) follows if we can prove that

(4.27) Jim 27N "R (k) = 03 5 € (0,00)
E>1
and that, for each fixed u € R,
(4.28) tlggo t373/(2o¢) Z k*30¢‘¢//l((t + vkutlfl/@a))/ka)‘ —0.
E>1

Proof of (4.27). Define the function h by

—2a, I —«
h(z) = x " (x7%), x>0,
0, z=0.

We intend to show that the function h is directly Riemann integrable (dRi) on [0, co).
The function " is continuous on (0,00). In view of Lemma 4.1(c), lim,_,o4 h(z) = 0.
This entails that the function h is continuous on [0, 00). By the same lemma, h(z) < C;
for some C; > 0 and all € (0,1]. By Lemma 4.3, h(x) < Cyx~%? for some Cy > 0
and all z > 1. Hence, the function % is bounded on [0,00) and 0 < h(z) < hi(zx) for
x> 0, where hy(z) := Cy Ljg11(z) + Coz ™ 11 o0) () for > 0. Being the sum of two
nonnegative dRi functions, h; is dRi on [0, 00). Hence, so is h as a nonnegative Riemann
integrable function bounded from above by a dRi function.
As a result, by a Riemann approximation,

(oo}
lim t—l/a ZtQk_Qa’l/JN(tk_a) _ / $_2a¢l1($_a)d$
0

t—o00
k>1

= a_l/ Ve (z)de = ai)ﬂ € (0, 00),
0

which proves (4.27).

Proof of (4.28). Fix any u > 0; the argument for u < 0 is analogous. By Lemma 4.1(c),
for sufficiently large ¢; > 0 there exists ¢; > 0 such that |p"(t)| < c¢;1t~2 whenever t > t;.
Hence, for any positive integer k < (t/t1)"/® < ((t + vput' =1/ ) /t)1/* we have

|¢/”((t—|—vkutl_l/@a))/ka” < Clk3a/(t+vkut1—1/(2a))3 < Clk3at_3.
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This implies
t373/(2a) Z k73a|l/}///((t + Ukutlfl/@a))/ka”
1<k<(t/ta) 1/
< etV 50, t— .

Set to := 2t;. By Lemma 4.3, there exists a constant co > 0 such that [¢"(t)| < cot?~3
for all t € (0,ts]. For sufficiently large ¢ and any k € N, we have t + vput' =1/ < 2t
Therefore, for such ¢ and any k > (2t/t2)Y® > ((t + vput* 1/ (2)) /ty)t/

|w///((t+Ukutlfl/@a))/ka” < C2k7a(,873)(t_’_Ukutlfl/@a))ﬁf?) < CQkfa(ﬁf?))thS.
As a result,
t3—3/(2a) Z k_3a|wm((t+1}kut1_1/(2a))/k’a)| < CQtﬁ—3/(2o¢) Z k—aﬂ
k>(t/t1)t/ k>(t/t1)t/
= tA=3/CIo/ =By 50, t— 0.

This completes the proof of (4.28), hence also, of the lemma.

Next, we present a local limit theorem.

Theorem 4.10. Assume thatn < b a.s. for someb > 0, E[n] = 0 and P{—n > 2} ~ cx™F
as © — oo for some ¢ >0 and 8 € (1,2). Then, for each h > 0,
lim sup [t/ COPOLSI () € (pt=1+1/C) gp=141/20) 4 =1} — hny, g(2)| =0,

t—o00 z€R

where Ny, g(x) == (27mi7B)*1/2e712/(2”ivﬁ) for x € R.
We need an auxiliary result.

Lemma 4.11. Under the assumptions of Theorem 4.10, for allt > 0, there exist positive
constants ¢ and p such that

2

]E(t) [eiunk] < e

sup
kztl/a

for all w € R satisfying |u| < p.

Proof. Tt was shown in the proof of Lemma 5.8 in [10] that, under the assumptions
E[n] = 0 and E[n?] < oo, there exist positive constants ¢ and p such that

iuts
(4.29) sup M < 1 —cou?
sefo,1]  Eles]
for all u € R satisfying |u| < p.
Observe that P{|n| < b} € (0,1). Indeed, this probability is not equal to 1 because
P{n < —z} > 0 for all z > 0. Also, it is not equal to 0, for otherwise the variable n
would be negative. This would contradict to E[n] = 0. Put

— Ele® Ly <vy]
5€[0,1] E[es]

and note that v € (0,1). We will show that, under the present assumptions (actually,
just under P{|n| < b} € (0,1)), that

[E[elw+o] )
4.30 — - < 1=
(4.30) S TR S LT
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for all u € R satisfying |u| < p.
As a preparation for the proof of (4.30), let 1, be a random variable with the distri-
bution function P{n, < z} = P{n < z||n| < b} for x € R. Put 7, := n, — E[n]. Then
E[7,] = 0 and also E[fj7] < oo as a consequence of n;, € [—b,b] a.s. Hence, according to

(4.29),
[E[eliuts)]|

sup ——— < 1-— covu2
sef0,1] E[esT]
for all u € R satisfying |u| < p. Since Efeli“ts)m] = P{leb}E[e(i““)" 1jy<py) and
le71uElm]| = 1, the last supremum is equal to
E[e(uts)m Efe(uts)n 1
sup B Bl =l c )2 <
sefo,1]  Eles™] sefo,1]  Eles 1y <py]

Further, for s € [0,1] and |u| < p,

[Elettom] _ [Ble®t 1y <] + Bl 1yj10]]
Eles7]  — E[es]
(B Lg<op]| Ele™ Lgmsoy] ; — Ele™ Lqini<y)]
Efe" Ly <o)] E[e*7] Efe”]
Ele™ 1{jyi<p)] Ele* L{jy|<p)] E[e™ Lijyi<p)]
<(1— 2 n= 1— m= =1- - Umsoy 2.
<( cou”) o] + E[e*"] Co Elesn] U

Taking sup,c(o, 1) on both sides of the inequality we arrive at (4.30).
Finally, for |u| < p,

. E e(iqus)n
sup |E(t) [elunk]| < sup His” <l-cu*< e_cuz,
E>t1/a sef0,1]  E[es]

where ¢ := ¢gp7.
O

The proof of Theorem 4.10 mimics the proof of Theorem 5.7 in [10]. One should just
invoke Lemmas 4.9 and 4.11 of the present paper instead of Lemmas 5.6 and 5.8 in [10].
Proposition 4.8 follows easily from Theorem 4.10, details can be found in the proof of
Proposition 5.5 in [10].

5. PROOFS OF THE MAIN RESULTS

Proof of Theorem 1.2. We only consider the case @ € (1/f3,1), as the case a = 1 is
simpler.
We begin with representation (2.4). Applying Proposition 4.8 together with the fact
that lim,_, o t(x) = 400 we obtain
} 1
{559 (a)>0} (2770275(15(@)1/0‘)1/2’

@) [eftmss*)(a) 1 T oo,

Using (4.6) we deduce
(5.1)  (t@)V = (rgls(@ = bya)) /O
= (ra s (& = bya) + o™/ )) VA — (71 (@ — bye)) /07
= O(zV/1=)o(z= /1=y = o(1), z — oco.
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This entails

1/(1—a) 1/2
r(%ﬂ

{S(S”(a>>0}} T\ 2m02 pal/ma) | v

(52)  Et@) [eftu)Sé"(a) 1

According to Proposition 4.6,

exp (| 2 (0Hw)/5) — (1) K (1) R)) | ~ i e (= o 5(0) )

k>1
1 9 [T —bye\ /(1)
NWGXP *a0a7ﬁ<v) s T — 0.
Combining this with (5.2) establishes Theorem 1.2 for the case o € (1/4,1). O

Proof of Theorem 1.3. The proof follows the same reasoning as that of Theorem 1.2. We
only present the analogue of (5.1) for ¢t = t(x) satisfying (4.20):

() = (175 (@ = bya))Y O — (3 201 - @) +0(1), @ — oo

a7

O
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