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Abstract

A functional limit theorem is established for the partial-sum process of a class of stationary sequences
which exhibit both heavy tails and long-range dependence. The stationary sequence is constructed using
multiple stochastic integrals with heavy-tailed marginal distribution. Furthermore, the multiple stochastic
integrals are built upon a large family of dynamical systems that are ergodic and conservative, leading
to the long-range dependence phenomenon of the model. The limits constitute a new class of self-
similar processes with stationary increments. They are represented by multiple stable integrals, where
the integrands involve the local times of intersections of independent stationary stable regenerative sets.
© 2020 Elsevier B.V. Allrights reserved.
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1. Introduction
1.1. Background

The seminal work of Rosiriski [47] revealed an intriguing connection between stationary
stable processes and ergodic theory. Consider a stationary process in the form of

X :[ F(T*x)M(dx), k€N, (1)
E

* Corresponding author.
E-mail addresses: bsy9142@uga.edu (S. Bai), owada@purdue.edu (T. Owada), yizao.wang@uc.edu
(Y. Wang).

https://doi.org/10.1016/j.spa.2020.04.007
0304-4149/© 2020 Elsevier B.V. All rights reserved.


http://www.elsevier.com/locate/spa
https://doi.org/10.1016/j.spa.2020.04.007
http://www.elsevier.com/locate/spa
http://crossmark.crossref.org/dialog/?doi=10.1016/j.spa.2020.04.007&domain=pdf
mailto:bsy9142@uga.edu
mailto:owada@purdue.edu
mailto:yizao.wang@uc.edu
https://doi.org/10.1016/j.spa.2020.04.007

S. Bai, T. Owada and Y. Wang / Stochastic Processes and their Applications 130 (2020) 5768-5801 5769

where M is symmetric «-stable random measure on a measure space (E, &, u), f : E - R
is a measurable function and 7T is a measure-preserving transform from E to E. Then, many
properties of the process X can be derived from the underlying dynamical system (E, &, u, T).
Because of this connection, the process X is also referred to as driven by the flow T, and many
developments on structures, representations, and ergodic properties of such processes have
stemmed from this connection (see e.g., [24,42-44,50-53,56,63]; background to be reviewed in
Section 4.1). In particular, it was argued by Samorodnitsky [52, Remark 2.5] that the case where
T is conservative and ergodic is the most challenging to develop a satisfactory characterization
of the ergodic properties of the process in terms of the underlying dynamical system.

While examples of stable processes driven by conservative and ergodic flows have been
known for more than 20 years since [48], limit theorems for such processes have not been
established until in very recent breakthroughs in a series of papers by Samorodnitsky and
coauthors [32,40,41,55], all exhibiting phenomena of long-range dependence with new limit
objects. Here, by long-range dependence, we mean generally that the partial-sum process
(SineDreo,17, with S, == X; + -+ + X,,, scales to a non-degenerate stochastic process with
a normalization that is different from the case when (X )iy are i.i.d. We follow this point of
view as in Samorodnitsky [53], and one could also consider limit theorems for other statistics;
the key is always the abnormal normalization compared to the i.i.d. case.

The functional central limit theorem for stationary stable processes driven by a conservative
and ergodic flow, established in [40], serves as our starting point and takes the following form.
With f in (1) such that the support has finite p-measure and w(f) := f g JSdp is finite and
nonzero, it was shown that

di (Stne1) g, = HOF) ( / Mp((t = )4, @) S p(de, dv)) 2)

n 2 1€[0,1]
in D([0, 1]), where « € (0, 2), B € (0, 1), and d, is a regularly varying sequence with exponent
B+ (1 — B)/«a. (This was actually established in a slightly more general framework with M
replaced by an infinitely-divisible random measure with heavy-tail index «.) Here, (§2', F', P’)
is a probability space separate from the one that carries the randomness of the stochastic integral
itself, Sy p is a symmetric a-stable (SaS) random measure on {2’ x [0, oo) with control measure
P’ x (1 —B)v~Pdv, and My is the Mittag-Leffler process with index B, the inverse process of
a f3-stable subordinator, defined on ({2, 7', P’).

Here, B € (0, 1) is the memory parameter of an underlying dynamical system (see Section 4
and in particular how B characterizes the memory of 7 in terms of Assumption 1), and as
B | 0 the limit process in (2) becomes an SaS Lévy process. At the core of this result, the
appearance of the Mittag-Leffler process is established as a functional generalization of the
one-dimensional Darling—Kac limit theorem in [1,11] for the underlying dynamical system,
which is of independent interest in ergodic theory. Later developments [32,55] revealed that
more essentially, stable regenerative sets [8] and their intersections play a fundamental role in
describing the limit objects for a large family of processes driven by conservative and ergodic
flows.

In this paper, as a generalization of (1) we consider the process defined in terms of multiple
stochastic integrals in the form of

' x[0,00)

/
Xy = | f(T*x, ..., T"x,)M(dx))---M(dx,), keN, peN, 3)
EP
where the prime mark " indicates that the multiple integral is defined to exclude the diagonals,
and this time f is a measurable function from E? to R. The definition of multiple stochastic
integrals will be recalled in Section 3.1.
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We restrict to the case of multiple integrals without the diagonals, in order to obtain
limit processes in the form of multiple stable integrals, which we refer to as multiple-
stable processes. Since the seminal works of Dobrushin and Major [14] and Taqqu [60], the
processes in the form of multiple Gaussian integrals have frequently appeared in limit theorems
under long-range dependence. For example, they were obtained as limits for partial sums
[3,5,14,22,58,60]), for empirical processes [13,23,64] as well as for quadratic forms [18,61].
Such limit theorems are often referred to as non-central limit theorems and have found
numerous applications to statistical theories for long-range dependent data (see, e.g., [7] and
the references therein). Limit theorems with (non-Gaussian) multiple-stable processes as limits,
to the best of our knowledge however, have been rarely considered so far in the literature of
long-range dependence. Note that the exclusion of the diagonals is necessary to obtain multiple-
stable processes with multiplicity p > 2: with the terms on the diagonal included, the case
p = 2 has been partly considered in [39], and the limit is again a stable process.

1.2. Overview of main results

Our ultimate goal (Theorem 4.1) is to establish formally that

Lnt]
1
d (Z Xk) = (Z“’ﬁvl’(t))te[o,l]
" \k=1 110,11
for a large family of (X}) in (3), and the limit process has the representation

(Z“»ﬂvp(t))zz()

/ p
= ( / L, (ﬂ(R,- + v») Sap(dRy,dvy) -+ Syp(dR,, dvp>) : &
( i=1

Fx[0,00))? =0

where S, g is an Sa'S random measure on F x [0, 00), with control measure Pg x (1 — ,B)v*ﬂd v,
with Pg the probability measure on F = F([0, oo)), the space of closed subsets of [0, 00),
induced by the law of a f-stable regenerative set, and L, is the local-time functional for a
(pB — p + 1)-stable regenerative set [28].

An immediate observation is that for the right-hand side of (4) to be non-degenerate, we
need ﬂipzl(Ri + v;) to be non-empty, with (R;);—i,..,, being i.i.d. B-stable regenerative sets.
The key relation between the memory parameter § and the multiplicity p assumed throughout
this paper is that

Be©,1), peN suchthat B, =pB—p+1€(0,1), ®)

or equivalently 8 € (1 — 1/p, 1). It is known (e.g., [55]) that this is exactly the case when
ﬂf’zl(R,- +v;) is a B,-stable regenerative set with a random shift with probability one. When (5)
is violated and v; are all different, the intersection becomes an empty set with probability one
and hence Z, g , becomes degenerate. The limit theorem in such a case will be of a different
nature and addressed in a separate paper.

Our theorem applies to a large family of dynamical systems, including in particular the shift
transforms of certain null-recurrent Markov chains, and a class of transforms on the real line
called the AFN-systems [65,06] often considered in the literature of infinite ergodic theory.
Establishing the aforementioned convergence, however, turns out to be a completely different
task from the one in [40], and the proof consists of two parts. The first part is devoted to the
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investigation of the integrand of the right-hand side of (4), which are local-time processes of
intersections of stable regenerative sets (Section 2). Let (R;);en be i.i.d. S-stable regenerative
sets. To exploit a series representation of the multiple integral (4) (see (46)), we need to
characterize the law of

L;;=L, (m(Ri + v,-)) forall I C N, |I|=p, t >0,
iel

jointly in / and ¢, governed by certain law on the shifts (v;);c; independent from the

regenerative sets. Marginally, for each I, (L; )0 has the law of a Mittag-Leffler process

shifted in time with parameter 8,, up to a multiplicative constant [55]. In particular when

p =1 we have

(Li(Ry + vl))tzo L cp (Mﬂ((t - U1)+))t30 ©)

for some constant cg. It is then a matter of convenience to work with either of the two
representations in (6), and the right-hand side was used in [40]. However when p > 2,
the information from the Mittag-Leffler process is only marginal, whereas we need to work
with L;, jointly in I,¢. More precisely, we shall compute all their joint moments with
appropriately randomized shifts. For this key calculation, we adapt the random covering scheme
for constructing regenerative sets [15], to develop approximations of joint law of L;, in
Theorem 2.2.

The second part of the proof is devoted to the convergence of the partial-sum process to
Zyp,p- To illustrate the idea, assume for simplicity that f(x,...,x,) = La(x1)...1a(x)),
where A is a suitable finite-measure subset of E. To work with a series representation of the
multiple integral (3) (see (61)), the key ingredient is to show the joint convergence after proper
normalization, in / and ¢, of counting processes of simultaneous returns of i.i.d. dynamical
systems, indexed by i € I, in the form

Lnt]

> 1T Hreweny )

k=1 iel
where the starting points x; € E are governed by i.i.d. infinite stationary distributions. For any
individual 7, our assumptions essentially entail that the simultaneous-return times behave like
renewal times of a heavy-tailed renewal process, and then the above is known to converge
to the local-time process L;,(R* + V*) for B,-stable regenerative set R* with a random
shift V*. This certainly includes p = 1 as a special case ([11] and [40, Theorem 6.1]). The
challenge lies in characterizing the joint limits for say (I}, t;);=,. ,. Theorem 5.2 is devoted
to this task, showing that the limit of the above is (L 1}.,,].) j=1,..,r (with respect to random
shifts v;). The proof is of combinatorial nature and by computing the asymptotic moments
of (7). A delicate approximation scheme similar to Krickeberg [30] is then developed so that
the asymptotic moment formula is extended to the case where the product in (7) is replaced
by f(T*xi, ..., T*x,) for a general class of functions of f.

We also mention that a simultaneous work [6] considers the case where the random measure
M in (3) is replaced by a Gaussian one so that X; has finite variance marginally. In that case,
a functional non-central limit theorem is established with Hermite processes (e.g., [60]), a
well-known class of processes represented by multiple Gaussian integrals, arising as limits. It
is remarkable that the proof techniques of [6] exploit special properties of multiple Gaussian
integrals, and in particular, the local-time processes and their approximations as we deal with
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here are not needed in [6]. On the other hand, however, the joint local-time processes are still
intrinsically connected to the limit Hermite processes. As shown in the manuscript [4] after the
present work, if the multiple-stable integrals in (4) are extended to the Gaussian case o = 2,
then they yield new representations for the Hermite processes.

The paper is organized as follows. Section 2 introduces the joint local-time processes, and
establishes a formula for the joint moments by the random covering scheme. Section 3 reviews
certain series representations of multiple integrals and defines formally the limit process Zq g, .
Section 4 introduces our model of stationary processes in terms of multiple integrals with long-
range dependence, and states the main non-central limit theorem. Section 5 is devoted to the
proof of the main theorem. Throughout the paper, C and C; denote generic positive constants
which are independent of n and may change from line to line.

2. Local-time processes

2.1. Definitions and results

We start by recalling some facts about random closed sets on [0, co0), and in particular, stable
regenerative sets. We refer the reader to [36] for more details. Let F = F([0, c0)) denote the
collection of all closed subsets of [0, co0). We equip F with the Fell topology which is generated
by the sets {F e F: FNG # (@} and {F € F: FNK = @} for arbitrary open G C [0, oo) and
compact K C [0, co). A random closed set on [0, c0) is a Borel measurable random element
taking values in F. If the law of a random closed set R on [0, co) is identical to that of the
closed range of a subordinator [8], then R is said to be a regenerative set. The random set R
is, in addition, said to be B-stable, B € (0, 1), if the corresponding subordinator, say (o;);>0, is
B-stable; that is, (o,),>0 is a non-decreasing Lévy process determined by

Ee ™ = exp(—tA#), 1 > 0. 8)
In this case, the associated Lévy measure of the regenerative set R is
B S
g(dx) = ———x""771 dx, 9
8(dx) T —ﬂ)x 0,00)(X)dx ©)]

which characterizes the law of R.

For our purposes, we shall work with a family of countably many independent stable regen-
erative sets with independent shifts, and we need in particular to describe their intersections.
Let (R;);en be i.i.d. B-stable regenerative sets and (V;);cn be independent random shifts with
arbitrary laws, and the two sequences are independent. Under our assumption on 8 and p in
(5), for every

1eD,={I=(....ip) eNP: ij < <ip}, (10)
we have

(R + Vi) = Ry + Vi, (1)

iel

where R; is a B,-stable regenerative set and V; is an independent random variable. In words,
the intersection of p independent randomly shifted B-stable regenerative set is f,-stable
regenerative with an independent random shift. This follows for example from the strong
Markov property of the regenerative sets. See also [55, Appendix B].

There are multiple ways to construct the local time associated to a regenerative set
[26, Chapter 12]. For the series representation of multiple integrals needed later, we use a
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construction due to Kingman [28] which treats the local time as a functional defined on F. In
particular, set

“2n'2n
where A is the Lebesgue measure, F 4 [—1/2n, 1/2n] = Uycp[x — 1/2n, x + 1/2n], and the
normalization sequence

1/n
l,gp(n) = H,gp((x, 00))dx =
0

. 1 1 1
L=L%):F - [0,00], L(F) := limsup M F+ ,
n—00 lﬂp(n)

nfr=1
re—a,)’
where Ilg is as in (9). The exclusive choice of B, as in (5) is due to the fact that we shall only

deal with local times of shifted §,-stable regenerative sets, obtained as the intersection of p
independent stable regenerative sets. We then define

L,(F)=L(FnN0,t]), t=>0. (12)

Lemma 2.1. The functionals L and L, are B(F)/B([0, ool)-measurable, where B(F) and
B([0, oo]) denote the Borel o-fields on F and [0, co] respectively.

Proof. Direct sum and intersection are measurable operations for closed sets [36, Theorem
1.3.25]. The Lebesgue measure A is also a measurable functional from F to [0, oc]. Indeed,
write [0, 00) = U2 K, where K, = [n,n + 1]. Then F — A(F N K,) is a measurable
mapping from F to [0, oo] since it is upper semi-continuous [36, Proposition E.13]. Hence
F — MF) =12y MF N K,) is measurable as well. [

From now on, we denote the local-time processes using the notation

Li,=L, (ﬂ(R,» + V,-)) , 1 €[0,00), I €D,. (13)
iel

In view of (11) and [28, Theorem 3] (conditioning on V; in (11)), for each I € D,, the

finite-dimensional distributions of (L;,);>0 coincide with those of a randomly shifted f§,-

Mittag-Leffler process, (Mg,(r — Vi)+)i=0, where V; is independent of Mg, . In particular,

(Ly)r=0 admits a version which has a non-decreasing and continuous path a.s.

The advantage of the above construction is that now for different 7, ¢, the corresponding
local times are constructed on a common probability space as measurable functions evaluated
at intersections of independent shifted random regenerative sets. We shall develop the formula
for their joint moments. We work with a specific choice of the random shifts: most of the time
we assume in addition that (V;);cy are i.i.d. with the law

PV <v)y=v""* velo0,1]. (14)

Remark 2.1. The law of the shift (14) will show up naturally in our limit theorem later.
To understand the origin of (14), recall that a random closed set F' on [0, co) is said to be
stationary, if its law is unchanged under the map F — (F N[x, 00)) — x for any x > 0. While
a f3-stable regenerative set R; itself is not stationary, it is known that with an independent shift
V; following an infinite law proportional to v—#dv on R, the shifted random (with respect to
an infinite measure) set R; + V; is stationary ([32, Proposition 4.1], see also [17]). The law
(14) is nothing but the normalized restriction to [0, 1] of this infinite law. As a consequence,
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one could derive that () < (Ri +V;) = Ry + V; is also stationary with respect to an infinite
measure [55, Corollary B.3]. This is in accordance with the stationarity of the increments of
the process Z, g, in (4) (see Section 3.2).

From now on we fix 8 € (0, 1), p € N, such that (5) holds. Introduce for ¢ > 2, a symmetric
function hq(ﬂ) on the off-diagonal subset of (0, 1)? determined by

q
hyP(x1, ..., x,) = T(B)T(Q2 — ﬁ)]—[(xj —xi ) 0<x < <x, < 1 (15)
j=2
Here and below, for any ¢ € N, a g-variate function f is said to be symmetric, if
f&xi, ..., %) = fxoqy, .., Xo(g) for any permutation o of {1,...,q}. For a symmetric
function on the off-diagonal set, we do not specify the values on the diagonal set {(x, ..., x,) €
(0, )7 : x; = x; for some i # j}, which has zero Lebesgue measure and hence does not have
any impact in our derivation. Introduce also 7y® = 1 and h,'®(x) = I'(B)I'(2 — B). The
main result of this section is the following.

Theorem 2.2. Let (R;)icn be i.i.d. B-stable regenerative sets and (V;)ien be i.i.d. with law

(14), the two sequences being independent. Given a collection of Iy € D), £ =1,...,r, set
K = max (U2=1 I() . Then, for all t = (t1,...,t,) € [0, 17,
r 1 K
_ ®) ,

E (g LIZJZ) o F(ﬁp)) /0<x<t [lj!h\I(i)\(xI(l)) dx (16)
with

IG)y=e{l,...,r}:iel},i=1,...,K. a7

Above and below, we write x = (x1,...,X,),dx = dx;...dx,, 0 = (0,...,0),1 =

(1,...,1), and x < y is understood in the coordinate-wise sense. Also, write

X7y = (Xe)eezi)

understood as the vector in ]le(i)'. (Since each hz),® is a symmetric function, the order of
coordinates of x 7 is irrelevant here.)

Write V; = (Vy)ie; and R; = (R;);c;. In view of (13), from now on we write explicitly
L;,=L;,(R;, V). We have, by Fubini’s theorem,

r r K
E (1_[ LIN‘IZ(RI/Z’ Vl/z)> = /(O,I)K E (E Ll/z,tz(RI/p vlz)) (1- /3)K ll:! U;ﬂdv'

=1

We shall establish a formula for

U(w)=E <l_[ Ly, (Ry,, v1()> , for all v € (0, 1)K,

=1

where the expectation is with respect to the randomness coming from Ry, £ = 1,...,r. At
the core of our argument is the following proposition. Let g,, ¢ € N be symmetric functions
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on the off-diagonal subset of (0, 1)? such that

q
g0, xp) = [ =m0 xo =0 < <o <xy < 1, (18)
j=1
and géﬁ) = 1. We write max(v;) = max;¢; v;, and similarly for min(v;).

Proposition 2.3. Under the assumption of Theorem 2.2,

K
U(v) = - ¢B (xzq) — vilydx. (19)
F(ﬂp) max(v1£)<xg<lg,l:1 ..... r llj! £
In particular, ¥(v) = 0 if max(vy,) > t; for some £ =1, ...,r.

The proof of the proposition is postponed to Section 2.2.

Proof of Theorem 2.2. We shall compute

K
a- ﬂ)K/ w() [ [ v av. (20)
©.nk i=1
We express the constraint max(vy,) < x¢, £ =1,...,r in (19) as
v <min(xzg) =m;, i=1,..., K.

Then by Proposition 2.3, the expression in (20) becomes
K
(1-pF¥ / / (e ,
=P 817y Xz — viDy; )dvdx. @1
F(IBP)r O<x<t JO<v<m 1_[ 1@ @

i=1

A careful examination shows that

1 _
P — )’ lh@m(xz(i))-

8zt ¥z = ) =

Then, (21) becomes

o (rori—s)
LBy \I'(B)r'a - p)

K
X / / l_[ ((ml - Ui)ﬂilviiﬂh‘(gii)‘(XI(i))> dvdx
O<x<t JO<v<m

i=1

K
! / ®)
= — h i (in )dx,
F(ﬂp)r O<x<t ll] Zol @

by integrating with respect to each v; separately and applying the relation between beta and
gamma functions. Then the desired result follows. [
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In particular, we have the following.

Corollary 2.4. Let Ly, be as in (13). Then for 0 <s <t <1,
reyre-—pyr!

E(L;,—L;,) =EL,, = (f — )T DBt ”
(L = L) L S TG = D+ Y @2
Proof. The second equality follows from (16) with /; = --- = I, = [ and the following
identity:
r T 1 r—1
f H(xi —xi_1)dx = +D forally > —1,r > 2,
O<xy<---<xr<l1 i=2 F(”()’ + 1) -Y + 1)

which can be obtained by changes of variables and the relation between beta and gamma
functions. The first equality can be either derived from (16) through an expansion, or from the
fact that each underlying shifted B-stable regenerative set R; + V; is stationary when restricted
to the interval [0, 1] (Remark 2.1). O

Remark 2.2. As mentioned before Remark 2.1, when restricted to [0, 1], L, <M g,((1=V1)1)
where V; is a sub-random variable with density function cg ,(1 — ,B,,)v’ﬂl’ with ¢, =
IBI2—-pNr/UI(B,HI'2—B,)) [55, Eq.(B.9)]. Therefore, all the properties of (Ly ;);e0,1,
for a single fixed I, can also be derived from the corresponding Mg, ((t — Vi))rer0.115 where
P(V; <v) = v and V, is independent from Mg,. For example, the rth moments of the
latter have been known [39, bottom of page 77], and they entail (22) as an alternative proof.

2.2. Random covering scheme

To establish Proposition 2.3, we shall use a construction of local times motivated from the
so-called random covering scheme, by first constructing a stable regenerative set as the set left
uncovered by a family of random open intervals based on a Poisson point process (e.g. [9,16]
and [8, Chapter 7]).

We shall work with a specific construction of (R;);en as follows. Let N = Z[eN 8ag,ve.z0)
be a Poisson point process on [0, K) x R, x Ry, K € N, with intensity measure dadyz 2dz,
where § denotes the Dirac measure. Define

0; = U(ye,yz-l-Ze), R =[0,00)\O;, i=1,...,K,

Lagel;

where J; = [i — 1,i — B). It is known that (R;);=1, x constructed above are i.i.d. B-stable
regenerative sets starting at the origin [16, Example 1]. In this section we shall work with
deterministic shifts

v=(vy,...,vk) € (0, DX,
Let

D,m):={l € D,: max] <m}, meN. (23)
where D), is as in (10). With the functional L, in (12), consider

Li,=L, (ﬂ(R,» + v,-)) , 1 €Dy(K), t >0, (24)

iel
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where (R;);cn are as above. We emphasize that the notation in (24) is strictly restricted to this
section, and in particular is different from our notation of L;, in the other sections, where v;
will be replaced by random V;.

Next, we consider the following approximations of (R;);—;

.....

0 = U e, ye +20, R =[0,00\ 0, i=1,....K.

Lageli,zg>¢€

Define
El-(é) = Ri(é) —+ V; and ﬁ](é) = ﬂ ﬁi(é)y 1 S D[)(K)
iel
Introduce then
ﬁp_l
LI, (e) — / = dx and (6)(1) = L L(E)’ (25)
’ F(ﬂp [reRi?) "

for 0 < s < t. Set also

Ne = Z Stag.ye.z)-

Lizp>€

Below we begin with calculating certain asymptotic moments involving (25).

Lemma 2.5. For any I, € D,(K), v € (0, DX, and sq, t, satisfying max(v;,) < s <ty <1,
L=1,...,r, we have

li IimE A (f .
‘ng(g]) elg)l (H é(,lz( ¢) (26)

.....

We start with a preparation. Define g(ﬂ ) similarly as g(’S " in (18) as the symmetric function
determined by

g;ﬂg(xl, ceXg) = l—[fg(xj —xj—1), X=0<x <---<x, <1,
j=1
where
fe) = () Mz + Y Mg, ¥ >0, 27)

We set also g(ﬁ) =1.

Proof of Lemma 2.5. First, we claim that if

(X1, ...,x9) € Dy i=A{(x1,...,x7) € (0, )7 : x; #x; fori # j}, g €N,
then for € € (0, 1),
(€ - e\4(B-1) ®
P(xieRl ,l:l,...,q):(;) g0, ., x). (28)
For the proof, assume without loss of generality that xo =0 < x; < --- < x;, < 1. Observe

that the event in the probability sign in (28) occurs exactly when the Poisson point process N
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has no points in the following regions
{(a,y,2)€[0,1 =) X [xi—, x)) xRyt y+z>x;,z2>¢€¢}, i=1,...,q.
Therefore,
q X; [ 1
P(xieRY),i:l,...,q)=]_[exp —(1—;3)/ / —dzdy ).
i=1 Xj—1 Jmax{x;—y,€} z

By elementary calculations,

Xi — Xi—1

X oo 1 €
Xxj_1 ¢ max{x;—y,e} Z

I IOg (E(Xi — xi—l)) if X;i — Xj—1 > €.
€

if x; —x;_1 <€

Putting these together yields the desired result.
Now let us turn our attention to proving (26). We have, by (25) and Fubini,

- 1 e\rp(B—1) Tt
E\[TA% ) = - E / 1y _ond
(g e é)) g,y (e) (E 5 [xeR};} x)

1 rp(B—=1) ~
- (f)” / PeeR e=1....r)dx. 9
F(ﬂp)r e s<x<t ¢

Notice that {x, € 1?15(6)} = ﬂi:kla){x@ —v; € R;©}. Therefore by independence, we get

K
P(xgeﬁgj, E:l,...,r):HP(xg—vieRfe), EeI(i)).
i=1

Note that the probability above is zero if one of x, — v; is negative, i = 1, ..., K. Hence by
(28) and the fact 3% | |Z(i)| = rp, we have

K K
. e\p(B=1)
l_[ P (xg —V; € Ri(E)9 = I(l)) = (E) Hg\(gzi)\,é(xz(i) — vil)l{xl(i)zvil}'
i=1

i=1

Summing up, in view of (29), we claim that

: : (©
Sﬂnlgig}![[), lelg)lE (H A“‘fx’e(lz)> (30)

=l1,..., r

.....

where g((/s ) is as in (18). Indeed it is elementary to verify from (27) that as € | 0, we have

f:(») + y#~! for any y > 0, and hence g,(f 2 0 g;ﬂ ) ae. So (30) follows from the monotone

convergence theorem. [J

Next in order to establish Progoosition 2.3, we need to identify an a.s. limit of

limgs, y max(v 1) lim, o ]_[221 As?,e(lg), together with an interchangeability between the limits
and an expectation. To this aim we shall provide the following two lemmas. In the first lemma
below, if p = 1, this is the same result as that in [9]. For general I the proof follows the same
strategy.
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Lemma 2.6. For every I € D,(K) and s, t satisfying max(v;) <s <t <1,

E (AW(I) 'N) AN a.s. forall 0<n < e <s—max(vy). 3D

Proof. For n € (0, €), define

0= | OGuyetz) R"=[0,00\0", i=1,...K

Lageldi,zp€ln,e)

and define

Ei(’l’f) = Ri(r]’e) + v; and El(n’e) = ﬂ Ei(n’e), I e DP(K)

iel

Then for 0 < n < € < s —max(v;), by Fubini’s theorem and the independence property of the
Poisson point process, we have

E(f 1{xe§5”)}dx M>=f IE(l{xeﬁ(f)}l{xeﬁg”’e)} 'M)dx

t
zf p (x c Rym) 1o} (32)

By a calculation similar to that in the proof of Lemma 2.5 (see also [9, page 10]), we have,
for w > e,

1 n\!-#
P (w IS Ri('%f)) = exp (—(1 —B) // Liy<w<y+z, ze[n.e)}z_zdzd)’) = (Z) :

Hence
- M\ PA=B) 1B
P(ve RpO) =TTP (s - e &) = (1) = (1),
1 Il:! i i € €

Plugging this back into (32), we obtain (31). O

This lemma says that (A, “)(1))ce.s—maxw;) 1S @ martingale as € | 0 with respect to
the filtration (o (N.))eo. Since the convergence of the moments of A(e)(l ) as € | 0, was
established in the proof of Lemma 2.5, by the martingale convergence theorem, we have for
every 0 <s <t <1,

leig)l A_(:,)(I) =: A} ,(I) as. and in L™ for all m € N. (33)

Then there exists a probability-one set, on which the convergence in (33) holds for all s €
QN (0, 1). Since Af (1) is non-increasing in s € Q N (0, #), one can a.s. define

lim A (1), if max(v;) <1,
L7 = Q>s{max(vy) 7’ (34)
' 0 if max(v;) > t.

Lemma 2.7. Forany 0 <t <1, v € (0, DX, and any I € D,(K), we have L;, = L}‘,,
almost surely.

Proof. First we write
= ﬂ(Rt +v)=R; +V;

iel
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where V; := inf ﬁ, and R; == (§ 1 N[V, 00))— V;. (Note that even with all v; fixed, V; is still
a non-degenerate random variable with probability one, unless v; = v for all i € 1.) In view
of [55, Lemma 3.1], R; is a f8,-stable regenerative set and V; > 0 is a random shift independent
of R;. Observe that L;, = L’;J = 0 for # € [0, V), so it suffices to show L;, v, = LT,H—V,
for any t > 0 a.s. By [28, Theorem 3], L;;4v, = L;(R;) is a version of the standard local
time of R; (or a standard §,-Mittag-Leffler process). Here by “standard”, we mean that L;(R;)
has the same law as the inverse of a standard f§,-stable subordinator satisfying (8) but with
B there replaced by B,. On the other hand, using Kolmogorov’s criterion [25, Theorem 3.23]
and the formula of moments in Lemma 2.5, one can verify that {L7 };>0 admits a version
which is continuous in ¢. It also follows from the construction that L7, ,, is additive and
increases only over ¢ € R;. Then by Maisonneuve [34, Theorem 3.1], for some constant ¢ > 0,
L7 4y, = cLy+v, almost surely for each t > 0.

We shall show that ¢ = 1. Taking t = 1, EL; 11y, = 1/I'(8, + 1) by our knowledge of
Mittag-Leffler process (e.g. [11, Proposition 1(a)]). Now to show ¢ = 1, it suffices to show
that IEL?HV[ =1/I'B, +1).

Let (L7,r)120 be (L}F,,)tzo in (34) but with v; = 0. From (19), one may verify that

EL7, = 1/I'(B, + 1) (in fact, comparing all the moments leads to L7, 4 Ly i4v,). The
proof is concluded by showing that

(L} riv))iz0 = (LY Diso- (35)

This essentially follows from a strong regenerative property. Indeed, for fixed € > 0, let gﬁe),

t > 0, be the augmented filtration generated by the p-dimensional process (Dlﬁ?, i € I)>o,
where D;,© = inf(R'” N (1, 00)). Note that for each i € I, R;® = R, + v; is regenerative
with respect to (gﬁ“),zo in the sense of [15, Definition 1.1]: this can be seen from the fact that
Rfe) is regenerative with respect to (Qﬁ)vi )0 (see e.g. [16, Eq.(6)]).

Next, consider the shift operator 6, on F as 6,F = (F N [t,00)) — ¢, for ¢t > 0. Write
v = inf R, which is finite almost surely. Observe that V,© = inf{t > 0 : D;,_© =
t, for all i € I}, and hence it is an optional time with respect to (gt@),zo. Note in addition

that V,(S) € ﬁfe) for all i € I, and that GV(gﬁfe)’s are conditionally independent given gtfe) So
1

it follows from the strong regenerative property [15, Proposition (1.4)] that (9‘/](5) ﬁfé)) 4

(REG)) . Therefore,
iel

t t
d
1 dx = (/ 1 (€) dx) .
[ {xe@v(e)ﬁgé)} s {XERI } O<s<t
1

O<s<t

iel

Now, examining the construction starting from (25), we see that the relation above leads to
(35). This completes the proof. [

By combining all the lemmas above, it is now straightforward to complete the proof of
Proposition 2.3.

Proof of Proposition 2.3. In view of Lemmas 2.5 and 2.7, it suffices to show that

lim limE A 1)) =E L.
anﬂlmax(vlz) le (E SN@( 0) (g 1Nz>
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By the L™ convergence in (33),

. © *
limE (1"[ A;,Wo) =E (]‘[ Awa@)) .
=1 =1
It then remains to show that

st‘g&imlg E (1_[ Ajlsfl(ll)) =E (l_[ Lz’ll) ’

, =1 =1
for which we have established the pointwise convergence in (34). To enhance to the con-
vergence in expectation via uniform integrability, we need a uniform upper bound for
E(T,-, AF (I)*) in terms of s. This follows from a reexamination of (30). The proof is

S¢.ty
then completed. [

3. Stable-regenerative multiple-stable processes

3.1. Series representations for multiple integrals

We review the multilinear series representation of off-diagonal multiple integrals with
respect to an infinitely divisible random measure without a Gaussian component. Our main
reference is Szulga [59] and Samorodnitsky [53, Chapter 3].

Let (E, &, u) be a measure space where u is o-finite and atomless. First we recall the
infinitely divisible random measure without Gaussian component. Let M(-) be such a random
measure with a control measure u. Then, its law is determined by

Ee"M@ = exp <—M(A) f (1- cos(ey))p(dy)) , Ae &, A <oo, 0 eR,
R

where p is a symmetric Lévy measure satisfying fR(l A y)p(dy) € (0, 00) [53, Section 3.2].
We shall later on need a generalized inverse of the tail Lévy measure defined as

p () =inf{x > 0: p(x,00) <y/2}, y=>0.

A special case of our interest is the symmetric a-stable (SaS) random measure on (E, £),
denoted by S, (« € (0, 2)), determined by Ee!*S«4) = exp(—|u|*u(A)) for all A € &, u(A) <
oo. In this case, the Lévy measure is

-1

aCOl —a—1 : OQ- —a
> [yl lyzody  with  Cy = sin(y)y™*dy | , (36)
0

pldy) =

and p=(y) = C¢/*y~/%, y > 0. Throughout we shall work with the following assumption for
o:

p((x,00)) € RVo(—a), € (0,2) and p((x, 00)) = O(x™ ™), ap <2 as x | 0, (37)

where RV o (—a) denotes the class of functions regularly varying with index —« at infinity [12].

Now we introduce the series representations for multiple integrals with respect to M. When
working with series representations, we shall always treat integrands supported within a finite-
measure subspace of E”. In particular, fix an index set T and suppose (f;);cT is a family of
product measurable symmetric functions from E? to R, such that U,crsupp(f;) C B? for some
B € £ with u(B) € (0, 0c0), where supp(f;) :={x € EP : fi(x) # 0}.
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Now let (&;);en be i.i.d. Rademacher random variables, (I;);cn be consecutive arrival times
of a standard Poisson process, and (U;);cn be i.i.d. random elements taking values in E with
distribution w(-N B)/u(B), all assumed to be independent. Then for every A € £ with A C B,
the series My(A) = Zil gip~(L;/u(B))dy,(A) converges a.s. and M < M ([53, Theorem
3.4.3], see also [49]). Without loss of generality we shall make the identification M = M,.
Then the (off-diagonal) multiple integral of f; with respect to M can be defined as

< filxy, ...,x,,)M(dxl)-~-M(dxp)> (38)
BP teT
=(r> (1"[ e,-p“(r,»/u(B))) FAUR Y
1€D) \iel ‘€T
where
U=, ....U;,) for I =(iy,....i,) € Dy,

as long as the multilinear series in (38) converges a.s. It is known that the convergence holds
if and only if

YT/ £1U) <00 as, (39)
1€D) iel

and in this case the convergence also holds unconditionally, namely, regardless of any
deterministic permutation of its entries ([31] and [54, Remark 1.5]). On the other hand, a
non-symmetric integrand, say g, can always be symmetrized without affecting the resulting
multiple stochastic integral, by considering (p)™' > g(xo(1), -5 Xo(p)), summing over all
permutations of {1, ..., p}.

The following lemma provides a condition to verify the convergence under (37).

Lemma 3.1. Let (¢;)ieny and (I})ien be as above and let f : EP — R be a measurable
symmetric function. For every p € N, c > 0,

> (]‘[ sm“(ri/c)) fn

1eD, \iel

converges almost surely and unconditionally, if E f(U)* < oo.

Proof. It suffices to prove for ¢ = 1, and in this case the convergence criterion (39) becomes

YTl @ rwn? <oco as. (40)
1D, iel

Define
D.,(M)={I €Dy: 0<k <p, maxI < M}, 41
Hk, M) ={I € D;,: minl > M}, k=0,...,p, (42)

for M € N, to be chosen later, where D is as in (10) with Dy = @. Then the series in (40) is
equal to

> AT Te-y > [Te@ | F0LLLY |- (43)

LeD<,(M) \iel LeH(p—II|,M) \icl
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Note that D.,(M) is finite. Hence to prove the almost-sure convergence of the non-negative
series, it suffices to show that for each I, € D.,(M), the term in the bracket of (43) is finite
almost surely. This follows, in view of (39), if we can show that

Yo E([[em@) |Ef WL <00, k=1.....p.
ILeHk,M) iel

From assumption (37), it follows that o< (x) € RVy(—1/a), where the latter denotes the class
of functions regularly varying at zero, and p < (x) = O(x~'/%) as x — oco. By Potter’s bound
and the fact that o<~ is monotone, it then follows that there exists C > 0 and € > 0 such that

pTx)<C (xil/“o + x’(l/o‘)*) , forall x > 0.

The following estimate can be obtained via Holder’s inequality as in [54, Eq.(3.2)]: given § > O,
there exists a constant C > 0, such that

E([]r7° ) =c]]i? forall b=, ... i) € Di with iy > k. (44)

iel ielp

It then follows that for all §;, 6, > 0,

E| ]+ 57 | < c[]i®™ forall I € Dy st.min Ly > (8 V 8k

iel ielp

Therefore, taking M > 2p max{1/ag, (1/a+¢€)} and o™ := ((1/a) +€) A 1/ay > 1/2 we have,

> E(]‘[p*(mz)sc > Il

I1eH(k,M) iel IeH kM) iel
00 k
<c> [[i* =c (Zi—za*> <o0o. O
1€Dy iel i=1

3.2. Stable-regenerative multiple-stable process

Recall our assumption on p, 8 and §, in (5), and the local-time functional L; in (12). We
introduce the stable-regenerative multiple-stable process of multiplicity p, denoted throughout
by Zapg,p = (Zap,p(t))i=0, @ € (0, 2), via the multiple integrals:

P
wa0%=/n Ly rk&+ww Sa,p(dRy, dvy) - Sqp(dR), dvp), 1= 0.
(Fx[0,00))P i1

(45)

where S, g(-) is a SaS random measure on F x [0, co) with control measure Pg x (1 — B Pdv.
Note that when p = 1, the process Z, g , is represented as a stable integral, and in particular,
is the same process known as the B-Mittag-Leffler fractional SaS motion introduced in [40].
The well-definedness of the multiple integral above when ¢ € [0, 1] directly follows from
Lemma 3.1 and Theorem 2.2, and can be similarly verified for + > 1 by a proper scaling.
More specifically, if ¢ € [0, 1], using the fact that L, vanishes when any v; > 1 in (45), the
process Z,, g, »(t) can be represented in the form of (45), with F x [0, co) replaced by F x [0, 1],
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and the control measure replaced by a probability measure Pg x (1 — Bv=* Liveo.1ipdv. Then,
as in (38), one can obtain the series representation

1€D) \iel iel 1€[0.1]

where f.d.d. stands for finite-dimensional distributions, C, is as in (36), (&;);en, (I7)ien are as
in Section 3.1, (R;);en are i.i.d. B-stable regenerative sets, (V;);cn are i.i.d. random variables
with law (14), and the four sequences are independent from each other.

As a direct consequence of the functional limit theorem proved in Theorem 4.1 and
Lamperti’s theorem [33], the process Z, g, turns out to be self-similar with Hurst index

1-8,

H=8,+ =p<$—1>(1—ﬁ)+16(1/2,oo),

that is,
(Zapp(€))i20 % ? (Zo.p.p(1))s=0 for all ¢ > 0,

and have stationary increments. In view of self-similarity, we shall only work with
(Za,ﬁ,p(t))te[o,ll onward.
We conclude this section with a result on the path regularity of Z, g ,.

Proposition 3.2. The process Z,p , admits a continuous version whose path is locally
8-Holder continuous a.s. for any 6 € (0, B)).

Proof. We restrict t € [0, 1] without loss of generality and work with the series representation
(46). In view of independence, assume for convenience that the underlying probability space
is the product space of ({2, F;, P;),i = 1,2, where (¢;);cn depends only on w; € (2} and
(I3, R;, Vy)ien depends only on w, € (2. The probability measures P; and P, are such that
those random variables have the desired law, and P is the product measure of P; and P, on
the product space. We also write [E; the integration with respect to P; over (%, i =1, 2,

We shall work with the series representation in (46), where without loss of generality we
replace 744 ith =. Then as before, write L;, = L,([);c;(Ri + Vi)). Since L; (w1, @) is a
constant function of w; with wy, I, t fixed, we write L;,(w;, w2) = L (w,) for the sake of
simplicity. In addition, we shall identify L;, with its continuous version, which exists in view
of Corollary 2.4 and Kolmogorov’s criterion.

Using a generalized Khinchine inequality for multilinear forms in Rademacher random
variables ([29], see also [54, Theorem 1.3 (ii)]), for any » > 1 and some constant C > O,
we have for 0 < s < ¢t < 1 that, writing ® = (@, @),

E1|Zop.p(t) (@) — Zg p p(s)@)]" < CY;  (2)
with
r/2

Yodw) = > (1_[ mwz)—z/“) Lis(@) = Lig@)'] 0<s<r<1.

IeD) \iel

The two-parameter process (Y )o<s<r<i1 is finite Pr-almost surely in view of Lemma 3.1 and
Corollary 2.4 (note that (37) is satisfied with &« = g in this case). Since L;, is a shifted
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Bp-Mittag-Leffler process, in view of [40, Lemma 3.4], the random variable
[L1(w2) — Ly (@)l
Ki(@) = sup —— bt
s.nep (t — s)Pr|log(t —s)| ~°7

is P-a.s. finite, and has finite moments of all orders, where D = {(s,t) : 0 < s < ¢
1, t —s < 1/2}. Hence for all (s, ¢) € D, we have

Bl Zo, g p()(@) — Zg p, p(s)@)|" < C(t — 5)P7|log(t — )"V 7P M (),

IA

where
r/2

M@)=| Y (H Fi(wz)z/a> Ki(@)”| .

IeD), \iel

which is finite P;-a.s.: this is a special case of (40), addressed in the proof of Lemma 3.1.
Take r large enough so that r, > 1. Then by Kolmogorov’s criterion, for any § € (0, 8,)
and P-a.e. wy € (b, Zy g ,(t)(-, @) admits a version ZO”3 p(t)( w7) under P; whose path is
locally §-Holder continuous Pj-a.s. By Fubini, Z7 w.p.p(D®) is also a version of Z, g ,(1)(®)
under P; x P, which has a locally §-Holder continuous path (P} x Py)-a.s. U

4. A functional non-central limit theorem

4.1. Infinite ergodic theory and Krickeberg’s setup

We shall introduce some concepts in the infinite ergodic theory necessary for the formulation
of our results. Our main reference is Aaronson [2]. Let (E, £, u) be a measure space where ©
is a o-finite measure satisfying u(E) = oo. Suppose that 7' : E — E is a measure-preserving
transform, namely, 7 is measurable and u(T~'B) = w(B) for all B € £. Let T denote the
dual (ak.a. Perron—Frobenius, or transfer) operator of 7', defined by

=~ =~ d T-!
T:L'G— L', Tg="""—
dup
where 1,(B) = |, p8du, B € £. Itis also characterized by the relation

/(Tg) ~hdp = / g-(hoT)du, forallge L' (w), h e L®W). 47)
E E

We always assume that 7 is ergodic, namely, T~'B = B mod p implies either u(B) = 0
or u(B€) = 0, and that T is conservative, namely, for any B € £ with u(B) > 0, we have

> r, 15(T*x) = oo for a.e. x € B. It is known that T is ergodic and conservative, if and only
if for any B € £ with u(B) > 0, we have

oo
Z IB(Tkx) =oo forae. x€E,
or equivalently
oo
Y Trg=o00 ae forallgeL'(n)., g=0, ae and u(g) > 0. (48)

We shall, however, need a more quantitative description of the ergodic property of T, which
provides information about the rate of divergence in (48). The following assumption is
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formulated in the spirits of Krickeberg [30] and Kessebohmer and Slassi [27]. We shall use the
following convention throughout: any function defined on a subspace (e.g. A) will be extended
to the full space (e.g. E) by assuming zero value outside the subspace, whenever necessary.

Assumption 1. There exists A € £ with u(A) € (0,00) and A is a Polish space with
Ea = €N A being its Borel o-field. In addition, there exists a positive rate sequence (b, ),eN
satisfying

(bn) € RVe(1 —B), B (0, 1), (49)

where RV (1 — B) denotes the class of sequences regularly varying with index 1 — g8 at
infinity [12], so that

lim b, ?"g(x) = n(g) uniformly for a.e. x € A (50)
n—o00
for all bounded and p-a.e. continuous g on A.
Remark 4.1. The relation (50) was first explicitly formulated in [27] and termed as the uniform
return condition. Due to the existence of weakly wandering sets [20], the relation (50) can fail
even for a bounded integrable function g supported within A. To be able to treat a large family
of integrands f in Theorem 4.1, we adopt an idea of [30]: we impose a topological structure on
the subspace A, and retrain our attention to bounded and a.e. continuous functions supported

within A. It is worth noting the resemblance of this approach to the theory of weak convergence
of measures. See Section 4.3 for examples satisfying Assumption 1.

Remark 4.2. Assumption 1 has an alternative characterization in Proposition 4.2. Typically,
the whole space E is Polish as well. Nevertheless, we stress that when a topological concept
such as continuity, interior or boundary is mentioned, we solely refer to the Polish topology
on the subspace A (or A? in the context of product space).

Additionally, for A in Assumption 1, and x € E, we define the first entrance time
o(x) = pa(x) = inf{k > 1: T*x € A}, (51)

and the wandering rate sequence

wy = (e <n) = p (U T—kA> . neN, (52)
k=1

which measures the amount of E which visits A up to time n. Kessebohmer and Slassi [27,
Proposition 3.1] proved that under Assumption 1,

by ~ I'(B)'(2 — Bw, (53)
as n — oo. In particular, w, € RV, (1 — B) (note that their 8 corresponds to our 1 — 8, and
their w, corresponds to our wy41).

4.2. A non-central limit theorem

Let (E, £, u) be o-finite infinite measure space and 7 a measure-preserving ergodic and
conservative transform. We recall our model, a stationary sequence (X;),cy in (3), where M is
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the infinitely divisible random measure on (E, £) with symmetric Lévy measure p and control
measure p as in Section 3.1.

We are now ready to state the main result of the paper. Below u®” denotes the p-product
measure of u on the product o-field £7.

Theorem 4.1. Assume B, p and B, are as in (5). For (Xy)ren introduced in (3), suppose the
following assumptions hold:
(a) The Lévy measure p satisfies (37).
(b) There exists A € & satisfying Assumption 1, and f is a bounded u®?-a.e. continuous
function on AP.

Then the stationary process (Xi)ren in (3) is well-defined. Furthermore,

1 [nt]
<C_ Z Xk) :> F(,Bp)ca_p/a,u@p(f) : (Zo‘vﬁ’p(t))te[(),l] ’ (54)
" re[0,1]

k=1

in D([0, 1]) with respect to the uniform metric as n — o0, where Z, g ,(t) is the stable-
regenerative multiple-stable process defined in (45). Moreover,

<« )4 _
Cn:n.<L/w”)> eRVC,o(,BP—i-l ﬁp), (55)
b, o

where (w,,) is the wandering rate associated to A in (52) and C, is as in (36).

The proof of Theorem 4.1 is carried out in Section 5.

Remark 4.3. Compared to the result for p = 1 established in [40], we assume the same
assumption on p, but strictly stronger assumptions on the dynamical system and f. Indeed,
weaker notions Darling—Kac set and uniform set were adopted in [40] instead of (50). For
example, a set A is a Darling—Kac set if for some positive sequence (a,),cy tending to oo,

ai Z ?klA — w(A) uniformly a.e. on A, (56)
" k=1

which is a Cesdro average version of (50) when g = 14. See [27] for more discussions on the
difference between uniform sets and uniformly returning sets. Also if p = 1, topologizing A as
a Polish space is unnecessary since one can apply the powerful Hopf’s ratio ergodic theorem
in order to treat a general f (see the proof of Theorem 6.1 of [40]). The reason that we enforce
a stronger assumption here is that for multiple integrals with p > 2, it is no longer clear how
to write the statistic of interest in terms of a partial sum to which we can apply (56) (compare
e.g. (74) below with [40, Eq. (6.10)]). It is unclear to us whether Theorem 4.1 continues to hold
if Assumption I is relaxed to the Cesaro average version as in (56) or even to those in [40].
Nevertheless, Assumption 1 allows us to treat a sufficiently rich class of dynamical systems
and functions f as exemplified in Section 4.3.

4.3. Examples
We shall provide two classes of examples regarding the assumptions involved in the main

result Theorem 4.1, one about transforms on the interval [0, 1], and the other about Markov
chains.
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Example 4.1. The following example can be found in Thaler [62]. Let (E, &) = ([0, 1],
B0, 1]). Define a measure by

1 1
Mq(dx) = (x_q + m) lon(x)dx, g > 1.

Define the transformation 7' =T, : E — E by
1/(1-q)

T, (x) = x (1 n ( a )ql —x41> (mod 1)
e 1+x ’

The transform 7;, has an indifferent fixed point at x = 0, namely, 7,(0) = 0 and Tq’ o+ =1,
and the measure p, is infinite on any neighborhood of x = 0. Furthermore, 7, can be verified
to be u,-preserving, conservative and ergodic.

If we choose A = [¢, 1], € € (0, 1), then according to Thaler [62], any Riemann integrable
function on A satisfies (49) and (50) with 8 = 1/¢. In Theorem 4.1, we can take the p-variate
function f to be any Riemman integrable function with support in A”.

In fact, the example above belongs to the so-called AFN-systems, a well-known class
of interval maps possessing indifferent fixed points and an infinite invariant measure. See
Zweimiiler [65,66] for the definitions. Recently for a large class of AFN-systems, Melbourne
and Terhesiu [35, Theorem 1.1] and Gouézel [19] established the uniform return relation (50)
with (49) for Riemann integrable g on A C [0, 1] where A is a union of closed intervals which
are away from the indifferent fixed points of 7.

We state a primitive characterization of Assumption 1 which facilitates the discussion of the
next example.

Proposition 4.2. Let (A, E4) be as in Assumption 1. Assumption 1 holds if and only if there
exists a collection C C E4 with the following properties:

(a) C is a w-system containing A;

(b) C generates the Polish topology of A in the sense that for any open G C A and any
x € G, there exists U € C such that x € U C U C G;

(c) Any set in C is ju-continuous;

(d) There exists a positive sequence b, € RVoo(1 —B), 0 < B < 1, such that for any B € C,

bn/f"lg(x) — w(B) uniformly for a.e. x € A. &0

The proof of the proposition can be found in Section 5.1.

Example 4.2. Let S be a countably infinite state space. Consider an aperiodic irreducible
and null-recurrent Markov chain (Y;)r>0 on S, which has n-step transition probabilities
(P"™a, ). jes and an invariant measure 7 on S which satisfies m; > 0 for any i € §. Fix
a state o € S and assume without loss of generality a normalization condition:

m, = 1.

Consider the path space £ = {x = (x(0),x(1),x(2),...) : x(k) € S} and let £ be the
cylindrical o-field. Then one can define a o-finite infinite measure u on (E, £) as

u(y =y mP(),

ieS
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where P!(-) denotes the law (Yi)k>o starting at state i € S at time k = 0. Consider the measure
preserving map of the left-shift

T:E— E, T(x(0),x(1),x(2),...)=(x(),xQ2),...).

Due to the assumptions on the chain, the map T is ergodic and conservative [21], and each P’
can be verified to be atomless and thus so is pu.

Now let A = {x = (x(0), x(1),...) € E : x(0) = o}. Consider the discrete topology on
S induced by the metric d(i, j) = 1{ixj}, i, j € S. Then the product space A is known to be
Polish with Borel o-field £4 := £ N A, and a topological basis of A is formed by

C:{{xEE: x0)=o0, x(1)=s51,..., x(m) =s,}, meN, sieS}U{(Zi, A}.

See e.g. [37], Section 1A. Note that every set in C is both open and closed, so the boundary
of each is empty. Therefore conditions (a)—(c) in Proposition 4.2 hold.

By [2, the last line of page 156], if B ={x € A: x(1) =s,..., x(m) = s,} € C, we
have for x = (0, x(1), x(2),...) € A and n > m that

(T"13)(x) = p(0,51) - PGm15 )P " (S, 0) = 1(B)p" (5,1, 0).
We claim that if we assume
p"(0,0) € RVs(B — 1), (58)

then condition (d) of Proposition 4.2 holds with b, ~ 1/ p™(0, 0) as n — oo. Indeed, this is
the case if for any m € N and s € S, we have

i 20", 0)
im———— =
n p(")(o’ 0)
Condition (59) is essentially the strong ratio limit property in [38], and as shown there, it is
equivalent to

i P20, 0)

im——— =

n p™(o,0)

The last line follows from (58) and [12, Theorem 1.9.8].

In view of the topological basis C, any function f on A” which depends only on a finite
number of coordinates of (xi,...,x,) € A” can be verified to be continuous. On the other
hand, a bounded continuous function on A” depending on infinitely many coordinates can be
constructed, for example, as f(x1,...,x,) =22, 27" 320 1, 0m=0)-

(59)

5. Proof of the non-central limit theorem

We first provide a summary of the proof. We prove our main Theorem 4.1 here by
establishing the convergence of finite-dimensional distributions and the tightness in D([0, 1])
separately. We shall work with our series representation established in Section 3.1, and proceed
by decomposing it into a leading term and a remainder term. Most of the effort is devoted to
the convergence of the finite-dimensional distributions of the leading term. For this purpose, the
key is Theorem 5.2 which concerns a convergence to the joint local-time processes introduced
in Section 2. To prove Theorem 5.2, we shall apply the method of moments and make use of
the moment formulas established in Theorem 2.2 for the joint local-time processes. To facilitate
the moment computation, a delicate approximation scheme is developed in Section 5.1. The
tightness in D([0, 1]) is also established with the aid of the aforementioned decomposition.
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Finally we note that our proof techniques are essentially different from those in the case
p = 1 considered in [40]. In the case p = 1, the proof in [40] relied heavily on the infinitely
divisibility of the single stochastic integral and Hopf’s ratio ergodic theorem. These ingredients
are non-applicable for p > 2, and our proof strategy, instead, exploits the series representation
of multiple stochastic integrals.

We now start by a series representation of the joint distribution of (Xj)k=1,. .. For each
fixed n € N, let (Ui("))ieN be i.i.d. taking values in E following the law
pu-N{p =np)  p(N{p <n})
Ml’l(.) = = ’ (60)

ule <n) Wy
where ¢ is the first entrance time to A as in (51). Let

T, =Tx---xT:EP - E?

be the product transform. For each fixed n € N, we apply the series representation (38) with
B = {¢ < n}, and obtain

d
(Xt on = | PV (]"[ em“(ﬂ/wn)) foTy W) .neN, (61)
IeDp \iel k=1...n
where w, = u(¢ < n) is the wandering rate sequence as in (52), and (&;);en, (I})ien are as in
Section 3.1 and are independent from (U;™);en. Recall the notation U ;™ = (Ui, m Uip(”))
with I = (i1, ...,i,) € D,. For every n, the series representation converges almost surely by
Lemma 3.1 since f is bounded.
Let
1 [nt]
Su(t) = — > X (62)
" k=1

be the normalized partial sum of interest, with ¢, = n(p=(1/w,)/b,)? as in (55). The proof
consists of proving the convergence of finite-dimensional distributions and tightness.

5.1. An approximation scheme

Under the setup of Assumption 1, we introduce a class of functions useful for approximation
purposes. Note that the product space A? is also Polish with Borel o-field £.

Definition 5.1. A function g : A? — R is said to be an elementary function, if it is a finite
linear combination of indicators of p-products of p-continuity sets in £, that is,

M
glxy, ..., xp) = melgl‘mx...xgp,m(Xh ceas Xp)
m=1
where M € N, b,,’s are some real constants and B;,, € £4 with w(dB;j,,) =0. A set B € SX
is said to be an elementary set, if 15 is an elementary function.

Lemma 5.1. Let f be a bounded u®P-a.e. continuous function on AP. Then for any € > 0,
there exist elementary functions gy, g» on AP, such that L(f) < g1 < f < g < U(f) and
LB (f) — u®P(g)] < € i = 1,2, where L(f) = inf{f(x) : x € A} and U(f) = sup{f(x):
x € AP},
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Proof. Suppose the Polish topology of A is induced by a metric d and let N(x,d) = {y €
A: d(x,y) <6},8 > 0. Forany x = (x1,...,x,) € A? and § > 0, define the product
neighborhood (corresponding to the uniform metric on A? induced from d)

Ny(x,8) = N(x1,8) X -+ X N(xp, d).

Let C C A? be the set of continuity points of f, and fix € > 0. For every x € C, when § > 0
is small enough and avoids a countable set of values, the set N,(x, §) can be made elementary
(i.e., each N(x;, 8) is u-continuous, i =1, ..., p) and

w(x,8) =sup{|f(x) — f(¥)|: y € Np(x,d)} <e.

Next, note that the separable metric space A” is second-countable and thus Lindeldf (every
open cover has a countable subcover). Hence there exist §, > 0 and x, € C, such that
U Np(x,, 8,) D C, where each N,(x,, §,) is elementary and w(x,, §,) < €. Foreachm € N,
set Cp, == UY_|Np(x,,d,). This is an elementary set, and one can further choose m large

enough so that u®?(A?\ C,,) = u®?(C\ C,,) < €. One could further express C,, as a union of
disjoint elementary sets C,, = U'_, D, with D, := N,(x,, 8,) \ (Ul'.’:_ll N,(x;, 8;)). Then define
gi(x) =Y inf{f(x): x € D,}p,(x)+inf(f(x): x € AP}Lapc, (x)
n=1
and define g, with inf’s replaced by sup’s above. Then g, and g, are elementary functions
satisfying g; < f < g», and

REP(f—gAmp(g2—f) =0, u®P(f—g)Vu®P(g2—f) < e(u®(AP)+2|| flls). O

Proof of Proposition 4.2. The “only if” part is immediate if C to consists of all p-continuity
sets in £4. We only need to show the “if”” part.

Let D be the smallest class of subsets of A containing C, which is also closed under (i) finite
unions of disjoint sets and (ii) proper set differences. Then we apply a variant of Dynkin’s -
A theorem, where the o-field is replaced by a field, and in the definition of a A-system, the
“countable disjoint union” is replaced by “finite disjoint union”. This variant can be established
using similar arguments as those in [45, Section 2.2.2]. Applying this we conclude that D is
the smallest field containing C. On the other hand, the class of p-continuity subsets of A also
forms a field, and so does £4. Hence any set in D is u-continuous and D C £4. Next, one can
verify directly that the set operations (i) and (ii) mentioned above preserve (57), and hence the
relation (57) holds for B € D.

Now note that p restricted to Polish A is tight (see e.g. [10, Theorem 1.3]). Hence for
any p-continuity set B € &4 and any € > 0, there exists a compact K C B, such that
w(B\K) = u(B\K) < €/2. Due to the compactness and condition (b) of Proposition 4.2, there
exists D; € D which is a finite union of sets in C, so that K C D; C B. This together with
a similar argument with B replaced by A \ B entails the existence of D;, D, € D satisfying
D, C B C D, and u(D;y) — u(D;) < €. Taking n — oo in

b,T"p, < b, T"15 <b,T"1p, ae, (63)

we see that (50) holds for g = 1. To obtain (50) in full generality, first observe that by linearity
of 7, the relation extends to g which is a finite linear combination of indicators of p-continuity
sets in £4. Then it extends to general bounded p-a.e. continuous g by an approximation similar
to (63) via Lemma 5.1 with p=1. 0O
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5.2. Proof of convergence of finite-dimensional distributions

We proceed by first writing

(SaOheto) = {Sum(® + Rum(®}, 0. (64)
for m € N with
1 [nt]
Sum®) ==Y pl Y (1"[ simn/wn)) foThUM,
Cn = I€Dp(m) \iel

where D, (m) is as in (23). To show the convergence of finite-dimensional distributions, we
shall show

Sun(®) L5 T(By) - pt-pn®0(f) Y (]’[sir,-”“) L, (ﬂ(Ri+vi)), (65)
I1€Dp(m) \iel iel

for all m € N (compare it with (46)) and

lim limsup P(|R, (t)| > €)=0, forallt €[0,1],e > 0. (66)

e

We prove the two claims separately.

Proof of (65)
Introduce
P (y/wn)
G,(y) = #
p=(1/wy)
and
e (n)
Lotii= =~ ;f oTXUY"), 1€D,t>0neN, (67)
and write
Sum@®=p! Y (1_[ e,-Gnm)) L. (68)
1€Dp(m) \iel

By the assumption p((x, 00)) € RV (—a) we have that

1/a
K

lim G,(y) =y~ y > 0.
n—oQ

Therefore, (65) follows from the following result.

Theorem 5.2. With the notation above,

(L"’I*I)IEDP,IE[O.I] fi)d I’L®p(f)F(ﬁp) <Ll <ﬂ(Rl + ‘4))) .
1€D)p,t€(0,1]

iel

Theorem 5.2 can be proved by a method of moments.
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Proposition 5.3. Let f be as in Theorem 4.1. Then for any I, ..., I, € Dp, t1,...,t € [0, 1],
we have
K
lim E (H Lo, ) = u®P(fY /0 , [ 1712t 20 dx. (69)
=1 b =1

where hﬁ,ﬂ) is as in (15) and K = max({J,_, 1)

Proof. We may assume that #, > 0 for all £ = 1,...,r, otherwise (69) trivially holds with
both-hand sides being zeros. We then proceed as follows:

r r o lnte]
E (1_[ L"JiJ[) = ( ) <l_[ Z f o Tk(U (n)))
(=1

=1 k=1
by P
=(=) > E ]_[fon(U ) (70)
n 1<k<|nt] (=1

We claim that it is enough to prove (69) for function f of the form
fx) = H fiep. with £ () = 1y, (x), (71)

where each fj is an indicator of a pu-continuity set A; € &, satisfying the uniform return
relation (49) and (50). Indeed, since f can always be written as a difference of two non-
negative bounded u®P-a.e. continuous functions (e.g., f = (f + | fllcolar) — || flloolar),
so by an expansion of the product in (70), one may assume that f > 0. Next, in view of
Lemma 5.1, Assumption | and an approximation argument exploiting monotonicity, it suffices
to consider f which is elementary in the sense of Definition 5.1. By a further expansion of the
product in (70), it suffices to focus on f with simple form (71).
From (71), we can rewrite using I, = (I;(1), ..., I;(p)) with I,(1) < --- < Ii(p):

1_[ fo Tke(U(n) 1_[ 1_[ fio TkZ(U;Zgn)

(=1 j=1
K

=[1I1 feaeo T @™,
i=10eZ(i)

where, for every ¢ € Z(i) = {¢' € {1,...,r},i € Iy}, K(i,¢) € {1,..., p} is defined by
the relation 1,(K(i, £)) = i. Here and below, we follow the convention [],.4(-) = 1. Since

Ul("), el U;(”) are i.i.d. following w, in (60), we have
K K
[T1I1 feeoo @ | =]]wma| [] friooT*
i=1 L) i=1 LeT()

Then,

r PN\ T K
E (l_[ Ln,zg,f€> B (l%) Z Hﬂn H fcin o T |. (72)
=1

1<k<|nt] i=1 CeZ(i)
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Expressing the r-tuple sum over k above by an integral, we claim that

r K
E(n Ln,[g,t[) =b,’,”/ nMn l_[ fici.oy 0 T dx
=1 O.lnt]/m) LeZ(i)
~ (LB — B Hw‘f“” 'wl T fewooT™ | dx. (73)
O.lnt)/n) ;_, LeZ(i)

Indeed, in (73), we have used w,(-) = u(-N{p < n})/w,, the relation (53), and the fact that the
functions fjoTk, 1 < k < n, are supported within {¢ < n} and Z,K=1 ZG)| = L+ -+ | =
pr; we also drop the ‘41’ in the power of T, since T is measure-preserving with respect to
M.

To complete the proof, it remains to establish

hm/ l_[wml)‘ : 1_[ ficg.p o T | dx
=00 (o, [nt]/n) ;_

LeZ(i)

=(Ir®re-p)" H [T w(ficin) / thz(,>|(xz<,>)dx (74)

i=1LeZ(i)

Indeed, the desired convergence of moments (69) now follows from (72), (73), (74) and that

r

K
H [ #(frio) = ]_[u(f, = u®r(f).

i=1LeZ(i)

In order to show (74), we apply the dominated convergence theorem. To simplify the
notation, we consider ¢ € {1, ..., p} and fi, ..., f; as in (71), and introduce

q
Hy (x) = wi 'y ]_[f, o T il ], xe(0,1).

A careful examination shows that (74) follows from the following two results:

q
lim H,,(x) = (B2 - B)™ ]_[u( I | AP ), forall x € (0, 1), (75)

and, for some n € (0, B),
H, 4(x) < Ch~P(x), for all x € (0,1),. (76)
(Recall A, ) in (15).) Note that we only need to consider the limit for x € (0, . ={ye

0,1) : yg # yp, Ve # ¢'}. The product ]_[K hé(!)\ (xz@)) is integrable on (0, 1).. since it is
up to a multiplicative constant

(H Ly, rZ> <= ZEL,[ .

where L 1.+ 1s defined similarly as L;,, with the underlying B-stable regenerative sets replaced
by (B — n)-stable regenerative sets (see (13)). Setting n > 0 small enough so that p(8 — n) —
p+ 1€ (0, 1), the finiteness of the integration now follows from (22).
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We now prove (75) and (76). Assume g > 2 below. The case ¢ = 1 is similar and simpler
and hence omitted. To show (75), it suffices to focus on the tetrahedron (0, 1); := {x € (0, 1)¢ :
0 <x; <--- < x4 < 1}. First write

q q
l_[fj o TLnij =fio Tlnxt) o l_[fj o Tlnxjl=lnxil | o lnxi
Jj=1 j=2

q
= fio T x l_[f/ o Tlxjl=lneal | o plaxal=lnxi] o plnxil
j=2

Then, by the measure-preserving property,

q
Hy q(x) = wi ™! / fix [TTsortmttmad | o plraiztrndqy, (77)
E .
j=2

which, by duality (47), equals

q-2 Wn

q
w / Wity (T2~ 1) T f; 0 TUid-lomly.
A

wLanJ—LI‘lX” j=2

Due to the uniform convergence of a regularly varying sequence of positive index
[46, Proposition 2.4], we have lim,_.oc Wipxy|—(nx, ) /Wn = (X2 — x1)' 7. In addition, using
the uniform convergence in (50) and the relation (53), as n — oo,

w(f1)
r)yre-p)

Repeating the arguments above yields (75).
We now prove (76). The situation is more delicate, and we shall introduce

D, , = {x € (0,1)4 : |nx;] # [nx;] for all i # j}.

First assume that x € D,,, which implies |nx;|] < [nx;]. By the Potter’s bound
[12, Theorem 1.5.6] and an elementary bound [5, Eq.(40)],

_ B—1-n
o <C (M> < Calxa —x)P171, (78)

W nxy]—|nx | n

q
H, 4(x) ~ (xy — xl)’sflw,’f*z/ 1_[ fio Til-wlg),
E .
j=2

foralln e N, x € D, ,, where recall that n > 0 is sufficiently small such that 8—n > 1—1/p.
In addition, the relations (50) and (53) imply

SUP  Winxy|—|nx) (TLWJ_W” 14) (y) < oo. (79)

O<xy<xp<l,yeA
n:lnxy]<lnxy|

Applying these observations to (77), and bounding |f;|’s by 14 up to a constant almost
everywhere, we get

q
H, 4(x) < Clx — x))/ ™ Twd ™2 f La[1ao ™ol tmalay.
E .
j=3

Applying the bounds of the form (78) and (79) iteratively, we eventually get (76) for x € D, ,.
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Now we assume that x € (0, 1)1\ D, ,. Again in (77), we shall bound each | f;| by 14 up to
a constant almost everywhere. Assume first that only two of |nx;|s are the same, and without
loss of generality we consider |nx,] = |nx;] and |nx;]| # [nx;_1] for j =3,...,q. Then

q
H, ,(x) < waj_' / 1_[ 1yoTWildpy
E .
j=2

q
=Cw, - wZ_Z/ 14 l_[ g0 TL"ij—Wsz,u.
j=3
Handling the integral factor as in (78) and (79), we obtain
q
H, g(x) < Cw, [ [Crj = xjo)f71 (80)
j=3
Furthermore, since |nx,| = |ax; | implies x, —x; < 1/n, under which n#~!="(x, —x; =17 >
1. Inserting this into (80), it then follows that

H, 4(x) < Cw,n”~"""RSP " (x).

Note that w,n?~'="7 € RV, (—n) and thus converges to zero as n — 00. So the above satisfies
what we need in (76). The case where x € (0, 1)1 \ D, , with |nx;] = [nx;4;| more than one
value of i = 1,...,g — 1 can be treated similarly. The proof is thus completed. [J

Proof of Theorem 5.2. We have computed the joint moments of (Ly, ;,)¢=1,...,- in Theorem 2.2.
On the other hand, we have established the convergence of the joint moments of (L, j,.1,)e=1,....r

in Proposition 5.3. It remains to show that the law of (Ly, s, )e—, . is uniquely determined

.....

by the joint moments, for every choice of I, ..., I, 1, ..., . Then, it suffices to check the
multivariate Carleman condition [57, Theorem 1.12]

oo r

my ' =00, with gy =) EL¥,. 81

k=1 =1
In view of Corollary 2.4, we have ny < Czk(Zk)!/F(Zk,Bp — Bp + 2). By the Stirling’s
approximation, one can obtain the inequality nz_kl/ 20 > CkPr~!. So (81) holds because
B,>0. 0O
Proof of (66)

We shall need the following uniform control:
Gy = /W) _ (y~/20 4 y=1/0=¢) " forall y > 0 and n € N. (82)
p(1/wy)

To see this, we first note that the assumptions on p in (37) imply that p= € RVy(—1/«) and
p<(y) = O(y~"/%) as y — oo. By Potter’s bound [12, Theorem 1.5.6], for every € > 0 there
exists a constant A, > 0 such that If y < A.w,, G,(y) < 2y’(1/°‘)’€. On the other hand, for
y > Acw,, we have p=(y/w,) < C(y/w,)""* and p=(1/w,) = C(1/w,)"/¥*¢ whence
we have

G,(y) < Cy Mooy l/eo=(/eate " for all y > A.w,,n € N.

(The constants C here and below depend on €.) Now, note that for the second assumption
on o in (37), one could take ¢ arbitrarily close to and smaller than 2. Set also € small so
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that 1/ag — (1/a) + € < 0, so that the upper bound above becomes G,(y) < Cy~'/ for all
y > Acw,. We have thus proved (82).
Fix a large M which will be specified later. In view of (64) and (68), we express

Row@®= Y |[[&G.@0) | Fdi,n, M, m)

11€D<p_1(M) \i€l

where D.,_(M) is as in (41), and

F(Il,n,M,m):= > [T&G@) | Luson,

LeH(p—|I1|.M.m) \iel
with
Hk, M, m) :={I € Dy: minl > M, maxI > m}.
(Compare it with H(k, M) in (42).) Observe that D.,_;(M) is finite and E| ]_L,ell G, <

oo for all I} € D<,_1(M) when g > 0 is sufficiently small in view of (44) and (82). Hence
by Hélder’s inequality, it suffices to show for each I} € D.,,_(M),

lim supEF(I;,n, M, m)* = 0. (83)

m— 00 neN

For the above to hold we shall actually need M to be large enough, which will be determined
at the end. Introduce

k:=p—I|hLl|
We start by using the orthogonality E[([];.; &)([1;c;» €)1 = lu=r), I. I' € Dy to obtain

EF(I,n,M.m?= > E|[]G.(IN*|ELL, .-

IeH(k,M,m) ielp

Note that IELﬁJIU,ZJ = EL?L,J for all I € D,, which is convergent as n — oo by

Proposition 5.3 and hence uniformly bounded in / and n. Note also that H(k, M, m) | @
as m — oo. Therefore, to show (83), by the dominated convergence theorem it suffices to find
g* : H(k, M) — R, such that

gn(h) =E [ []Gu(I) | < ¢*(h), forall I, € H(k, M),n € N

iel

and leeH(k,M) g*(Iy) < oo. Setting y := min{1/wap, 1 /o + €} and taking M > 2yk, we have

E (]G] <CE 1_[(Ff”““+F,-‘“/°”‘E)2 <c[[i=gw. ©4

ielh iel iel

where the first inequality follows from (82), and the second from (44). The bound g* is
summable over H(k, M) as

o k
Y. gy=cC (Zf”) :

LeH (kM) i=1
and that 2y > 1. This completes the proof of (83) and hence (66).
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5.3. Proof of tightness

Proposition 5.4. Under the assumptions of Theorem 4.1, the laws of processes (Sy(t)):ef0.11,
n € N are tight in the Skorokhod space D([0, 1]) with respect to the uniform topology.

Proof. Fix m € N large enough specified later. Assume without loss of generality that
f = 0, since a general f can be written as a difference of two non-negative bounded u®”-
a.e. continuous functions on A”. Recall the decomposition S,(t) = S, () + R, (t) as in
(64). It suffices to check the tightness of (S, u)neny and (R, »)nen respectively. We start with
(Su.mnen. Let L, 1, be as in (67). Recall that

Sum@®=p! Y (HeiGnm)) L.

1€Dp(m) \iel

By Theorem 5.2, the limit of each L, ;, in finite-dimensional distribution is, up to a constant,
the local time L;(N;¢;(R; + V;)) of the shifted B,-stable regenerative set N;c;(R; + V;), for
which we shall work with its continuous version. Then for each fixed I € D,(m), the laws of
the a.s. non-decreasing processes (L, 7.)ef0.1], € N are tight [11, Theorem 3]. Furthermore,
we have seen that [[,.; G.(I)) = [, Ffl/a as n — oo, and hence

Gui=]]eGuI).n eN
iel
is a tight sequence of random variables for every I € D,(m). For every fixed m € N, the

tightness of {(S,,(t))ief0.17. # € N} then follows.
Next, we show the tightness of (Ry »(¢))ief0,17. # € N for m fixed large enough. Write

Rn,m(t) = Z én,ll Z él‘l,IQLH,IIUIZ,t’

11 €D<p_1(m) LeH(p—|111,m)

v

Since D<,_1(m) is finite, it suffices to prove, for fixed I} € D<,_1(m) and k = p — |I;|
the tightness of

Ail(t) = Z Gn,]an,llulz,tat E [07 1]7 n E N'
12€H(k,m)

IA

For this purpose, it is standard (e.g. [10, Theorem 13.5]) to show that for all 0 < s < ¢
there exist constants C > 0, a > 0 and b > 1, such that

E|A, () — Ap(s)|* < C(t —s)’, forall0<s <t <1,neN. (85)

For this purpose, we compute

E(An(1) = &) = > B[] GuT) | ELn.tyuns — Lntyun.s)-
IyeH(k,m) iel

The first expectation is uniformly bounded by g*(I») as in (84) (assuming m > 2yk in place of
M > 2yk), which is summable over H(k, m). For the second, by first bounding f by 14» up to
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a constant and then applying an argument similar to the proof of Proposition 5.3, in particular,
using the bound (76), we have

E(Ly, 101, — L. nyun.s)* < C/ (x2 — x)P P dx dx,

Lns ]| |nt]
S <Xp<xp<

< C(s—t)frtizrm,

where n > 0 is chosen sufficiently small so that pn < B, € (0, 1). The proof of (85) is then
completed. [
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