. mathematics

Article

Multiple g-Integral and Records from Geometrically
Distributed Sequences

Fernando Lépez-Blazquez *1#

check for
updates

Citation: Lopez-Blazquez, F.;
Salamanca-Mifio, B. Multiple
g-Integral and Records from
Geometrically Distributed Sequences.
Mathematics 2022, 10, 2313. https://
doi.org/10.3390/math10132313

Academic Editor: Iosif Pinelis

Received: 1 April 2022
Accepted: 30 June 2022
Published: 1 July 2022

Publisher’s Note: MDPI stays neutral
with regard to jurisdictional claims in
published maps and institutional affil-

iations.

Copyright: © 2022 by the authors.
Licensee MDPI, Basel, Switzerland.
This article is an open access article
distributed under the terms and
conditions of the Creative Commons
Attribution (CC BY) license (https://
creativecommons.org/licenses /by /
4.0/).

and Begofia Salamanca-Mifio

Departamento de Estadistica e I.O., Universidad de Sevilla, 41012 Seville, Spain; bsm@us.es

* Correspondence: lopez@us.es

t Current address: Facultad de Matemadticas, Avda. Reina Mercedes s/n, 41012 Sevilla, Spain.
1 These authors contributed equally to this work.

Abstract: We study the distribution theory of some statistics related to records from a sequence of
geometrically distributed random variables. The main novelty in this study is the introduction of
g-calculus techniques. We obtain representations for the probability functions of some variables of
interest, such as, for instance, record times, number of records, inter-record times, record indicators,
etc., in terms of multiple g-integrals. It is remarkable to note that the expressions thus obtained are
g-analogues of the corresponding well-known results in the absolutely continuous case. We also
explore a duality between the results in the case of weak and ordinary records.
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1. Introduction

The origins of g-calculus date back to the works of [1] in connection to infinite series
in his famous book Introductio in Analysin Infinitorum. In the last few decades, there has
been a considerable interest in the topic due to its numerous applications in different
areas of mathematics and physics, such as number theory, special functions, orthogonal
polynomials, operator theory, combinatorics, probability, quantum mechanics, relativity,
string theory, etc. An extensive treatment on g-calculus, its history and applications can be
found in [2].

In this paper, we explore a connection between g-calculus and the distribution theory
of records from sequences of random variables geometrically distributed.

Ref. [3] started the probabilistic study of record values and gave many of their basic
distributional properties. Let us recall some definitions and results. Let {X,},>1 be
a sequence of independent and identically distributed (iid) random variables with the
common distribution function F. The sequence of (upper) ordinary record times, { Ty, } >0,
is defined as Ty, = min{j > Tj, 1 : X; > Xr,_, }, m > 1 with Tp = 1. The m-th (ordinary)
record of the sequence is the random variable R,;, = Xt,, m > 0. For n > 2, the record
indicators are the binary random variables

1,
I = { v

and I; = 1 with probability one. In the case in which F is continuous, the basic distribution
theory of the statistics above defined is very well-known; see, for instance, chapter 2 of [4].
In the continuous case, the distributions of the record indicators, the record times and the
inter-record times do not depend on the parent distribution, and we have results like the
following (for further references, see [5]):

if X, > max{Xy,...
otherwise

7 anl}
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e The record indicators are independent Bernoulli random variables with P(I,, = 1) = 1/n,

n > 1. Then
1

P(h=1hL=1... I,=1)=—.

)

*  The joint probability mass function (pmf) of the first m (non-trivial) record times is

1

P(Ty =t;, Ty =ty,..., Ty = tw) = , 2
(T v ? " ") (tl—1>(t2_1)"'(tm_l)tm @
forintegers 1 < t; < tp < -+ < ty; also
oy sn—1m
P(Ty =n) = , (©)]

n!

with s, , being the Stirling numbers of the first kind defined by the equality

x(x—1) - (x—n+1) =Y s,x".
k>0

*  The pmf of the inter-record times, S;;, = T, — Tj,—1, m > 1 satisfies (see [6])
P(Sy >s) = 1 /o<> XMl ¥(1—e ¥)dx, s>0
" (m—1)! Jo Lo
so then, fors > 1,

P(Sy=5)=P(Sm>s—1)—P(Su >s) = ﬁ/@ XM lem2¥(1 — X)Ly

- ﬁ Z;lj (s ) 1> (—1)! /0°° L (42)x gy Si (s ; 1> (éjz);m “

=0

. The number of records in a sequence of length 7, denoted N, has pmf

P(N, =m) = ‘SZ’T', m=1,...,n,

and its expected value is EN,, = ;7:1 %

If the parent distribution, F, is discrete, the previous results are no longer true, and in
general, the distribution of record times, inter-record times, record indicators and number
of records depend on F. Thus, the distribution theory for records from discrete parents
is more complicated than in the continuous case. In fact, there exist in the literature two
definitions of records, ordinary and weak records, which are equivalent in the case of
continuous parents, but not so in the discrete case. The weak record time sequence is defined
as Ty = min{j > Tp1: Xj > XT,H }, m>1,and To = 1. Then, the mth weak record of the

sequence { X, },>1 (or from the parent distribution F) is the random variable R,, = X5
m > 0. Note that the difference with ordinary records is that ties with the previous
records are also considered as records. Obviously, for continuous distributions, weak
records coincide (almost surely) with ordinary records. In the case of discrete distributions,
ordinary and weak records lead to different definitions.

We say that a random variable, X, follows a geometric distribution with parameter
p € (01)ifits pmfis P(X = x) = g*pforx =0,1,...and ¢ = 1 — p. We denote
X ~ Ge(p).

The number of records in geometrically distributed sequences has been studied in
connection with a data structure called skiplist; see [7,8] or [9]. Related studies can be found
in [10], which established the asymptotic normality of the number of records from geometric
parents and also studied large deviations, local limit theorems and approximations. Some
of these results have been extended to other discrete parents, so [11] established a CLT
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for the number of records from discrete distributions; rates of growth for the number of
records and laws of large numbers can be found in [12,13].

Most of the results above deal with limit properties, and not very much attention
has been paid to the exact distribution of statistics related to the number of records. Our
main contribution in this paper is the use of techniques of g-calculus for the study of the
distribution theory of records from geometric parents.

In Section 2, we present the Jackson integral or g-integral and the extension of this
concept to multiple g-integration in a convex polytope; see [14]. We also present in this
section some useful lemmas for the calculation of multiple g-integrals (proofs are deferred to
the Appendix A) and the non-central g-Stirling numbers; see [15]. No previous knowledge
of g-calculus is necessary to understand this section. In Section 3, we study some statistics
related to the sequence of weak records from a sequence of geometrically distributed
random variables. Theorem 1 is a central result in this section. It gives a multiple g-
integral representation of the joint probability function of the (weak) record times. As a
consequence of this result, we show that the distribution of record times and that of the
number of records in a sample of size n can be written in terms of the central and non-
central g-Stirling numbers. We also study the distribution of inter-(weak) record times and
we prove its asymptotic log-normal behavior. In Section 4, it becomes clear that the results
obtained for a geometric parent, Ge(p), are g-analogues of the corresponding results in the
case of an absolutely continuous distribution, so we can say that the absolutely continuous
case is the limit case of geometric parents when g = 1 — p — 1. Finally, in Section 5, we
consider the case of ordinary records. We show that there is the following duality: the
formulas in the case of ordinary records can be obtained from the corresponding ones in
the case of weak records by replacing g =1 — p with Q :=1/4.

Throughout this paper, we will use the usual conventions with sums and products:
fora > b, 22 - = 0and I—[Z - = 1, and more generally, the summation (product) over an
empty set of indexes is equal to zero (one). Additionally, 0° = 1.

2. The Jackson Integral and g-Analogues

In the following, we present some basic concepts of g-calculus. The interested reader
can find more details in [16], or, for a deeper treatment of the subject, see [2]. Regardless,
this section contains all the results of g-calculus that we need in this paper.

The most basic concept in g-calculus is perhaps that of the g-number. Let g € R — {0}.
The g-numbers are defined as

{x}, = { g—q")/ﬂ—q), Zii

for x € R. For a positive integer, m, its g-factorial is {m},! = [T{Z;{j}, and {0} ! =
Throughout this paper, Q := 1/4. Thus, for instance, for x € R, we have {x}, = {x},/ gL

Given a function f defined on the non-negative semi-axis of the real line, 4, b > 0 and
g € (0,1), the Jackson integral or g-integral of f in the interval (a,b) is defined as

/abf(y)dqy =g ) (Fa'D)ba" ~ f(g'a)aq’) ®)

=0

provided that the series in the right hand side (rhs) of (5) is absolutely convergent.
The Jackson integral has some resemblances to the Riemann integral; for instance, for

a>—1,
x ng a1 .
b ¥ = ©
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Among the differences with respect to the ordinary Riemann integrals, we mention
that the formula of the change of variables is no longer valid, so, for natural «,

1 1 R N AV |
{(x—i—l}q#/o(l_y) dq]/—]g(]-)( 1)]7“_'_1}(7-

The definition of a g-integral can be extended to a multiple g-integral in a con-
vex polytope; see [14]. Let us denote as Sy, the set of permutations of {1,...,m}. Let
7T = (71 Ty) € Sw. For a function of m variables, f(y1, ..., yu) and a convex polytope
C C R™, the g-integral of f over C with respect to the order 7t of integration is defined as

max(Cy) max(C1)
[ smsn e = [ ([ ) Yo

min(Cy) min(Cy

where C;, i = 1,...,m — 11is the set of real numbers depending on the values of yr,.,, ..., Y, With

Ci=Ci(Ymr-Ymy) = {xm; t (x1,...,%m) € C, xx; = yn;, forj>i},

and Cy, := {xp, : 3(x1,...,xn) € C} (implicitly, hereafter we assume the absolute convergence of
the involved series).
It follows from the definition that when the polytope C is a hyper-rectangle, i.e., C = [aq, b1] X
- X [am, bm], the ordering 7 is irrelevant; that is to say, we can change the order of integration, and
so, for any 7w € Sy,

f - ym)dgym, - dgym, = (1—q)™ Y f(g"h,...q")g=R ®)
Jo,apm Oyl >0

for f, a function in m variables, such that the series in the rhs of (8) is absolutely convergent. Thus,
for example,

[T [Ty T

y;'dgy ---dym:/ yi'dgyr--dgym =1 —~— )
[0,1]"’]':1] oo o [0,1]'"]»:1] 1 o j=1 {txj—l—l}
q

forany 7 € Sy, andaj >-1,j=1,...,m.
The next Lemmas are useful in connection with iterated and multiple Jackson integrals.

Lemma 1. Let f be a real function of m variables such that the series appearing below are absolutely convergent.
Then, for any 7w € Sy,

m
Yo

@  (1—q)" Yo f@ g ) g

0<x; <<y <o

m .
= JoumF @1 ylyzl--~,y1---ym)11y7’ "dgym - - dgyn,.
, b

%Xi
®  (1—g)" Yoo f@t gt g

0<x <+ <y <00

m .
=i (0,1 F qyiyas-- 0"y ym) Hy;'ﬂ_]dqym e dgyr,-
Jo, i

In general, when the polytope of integration is not a hyper-rectangle, the order of integration is
important. We illustrate this fact with the following example:

dyyod NEAFTAY L d !

/ qY2 q.‘/l—/o (/0 qyz) 11]/1—/0 n qyl—{?}q,
0<y2<y1<1

but,

1 1 1 1
/ dqyrdgyz = /0 (/yz dqyl)dqyz = /0 (1-y2)dgyr =1 5

0§y2.§y1§1 1



Mathematics 2022, 10, 2313

50f17

Throughout this paper we will use the reverse ordering, dqy<"’) = dgymdqym—1 - - - dgy1. For
g € (0,1], we define the polytopes

Dmg:={W1,-- - ym) ER": 0<y1 <L, 0<y; <qy;j 1, j=2,...,m},
D := Dy ={(1,--,ym) ER" : 0<ym <ym1 < - <y1 <1},

and from the definition of a multiple g-integral given in (7),

D,,,f(yl' - Ym) dqy / /y1 /le fly,--. /yrn)dqy( ) (10)
/ Frr- - ym) dgy™ / /W1 /qym1 Fyi o ym)dgy™. (1)
Dy

Lemma 2. Let f be a real function of m variables such that the series appearing below are absolutely conver-
gent. Then,

@ A-q" Y fg",...q5) = :/D Fs o ym) dgy™.

0<x; <o <xpy <0

® A= Y fg ) g =y ym) dgy ™.

0<x; < <Xy <00 /Dung

Comparing the results in Lemmas 1 and 2, we obtain

m .
/ F1-eym) dgy™ / Sy -ym)l—Iy}"_] dgy ™" (12)

/D f - ym) dgy™ = %) o W Y2 Hym Tdy™,  (13)
mq 'y

and using these results in combination with (6), it can be confirmed that for m > 1 and B4, ..., Bm,
real numbers suchthat,B]- + -+ But+tm—j>-1forj=1,...,m,

[ T ay™ =11 - : (14
D i1 j=1 {,B] +[3m+m—]+1}q
i—1
/ fmlyﬁquy(m) — 7] (A
g = J 7:1{ﬁ] +ﬁm+m—]+1}q
— Q,B1+~"+,Bm ﬁ 1 (15)
j=1 {ﬁj+"'+ﬁm+m*j+1}Q
and in particular, for 1 = -+ - = B =0,
1
dym =~ 16
Jo, "= g, 1o
doym = 17
D, Y Tty (17
andforf1 =---=By—1=—-land By =b > —1,
ym (m) _ 1
— , 18
o, Moty Yy o
b—m+1
ym (m) _ Q
m gy = = (19)
/Dm,q H;n:11 y] i {b + 1}8
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Given a (formal) power series A(z) = Y >0 a;z*, we denote [zK|A(z) = ai, k > 0. For non-
negative integers, n and r, the non-central g-Stirling numbers of the first kind (see [15]) are defined as

n+r—1
so(n k1) = [2] E (z—{},), k=0,..,n,

and by convention sg(1,k;7) = 0if k < 0ork > norn < 0. The case r = 0 corresponds to the
g-Stirling numbers of the first kind; see [2], Ch. 5. We denote s, (1, k) := s4(n,k; 0). The non-central
g-Stirling numbers satisfy the recurrence

sg(n+1,kr) =s4(n,k—1;r) — {r—i—n}qsq(n,k;r), n>0,k=0,...,n+1,
s4(0,0;7) = 1.

Some useful relationships for our purposes are the following;:

[sq(n,k;r)| = (71)”’ksq(n,k;r), (20)
sq(k,k;r) =1, k>0, @1
sq(n,k;1) = s4(n—1,k2) —s4(n —1,k2), (22)
sq(n, k) =s4(n—1,k—1,1). (23)

By equating coefficients of z* in both sides of

<1+Z>~~<1+ = )— b=ty (z+{r},) - z+{n+r—1}))
{r}, {n+r—1}, {n+r-1}! q q

we obtain

1 (—1)”*€{r—1}q!sq(n,€;r)
- {n+r71}q! ' @4

r<e<--<cp<n+r—1 {Cj}
q

Lemma 3. For the integers m > 1,k > 0and q € (0,1),

mo. (=Dksg(m+k—1,m—1;2)

(a) ‘ & 4 m)
0(1,..%"20 /Dmgy] vy {m+k+1},!

a1+ ay =k
mo (—)ksg(m+k—1,m—1;2)
(b) / i,y = , where Q :=1/q.
,,(1,__%20 D,wg i {m+k+1},!
a1+ ny =k

Lemma 4. For m > 1 and f, a non-negative function defined in the non-negative real numbers,

(a) Y f(ym)nﬁl(l _y.)sj'*ld y(m) — / Md y(m).
$1,esSm—1>1 D j=1 J 1 JDw Y1 Ym—-1 1
~ 1 fym)
(b) 1 —qy)si~td,ym = m) g y(m)
S],.,.,S%,l]Zl Dm,q f(yM) }:1 ( qy]) qy qm71 /;rrz,q yl e yTYlfl qy

Many variants of Lemma 4 (all of them with similar proofs) are possible; for instance, for a
non-negative function f;, i =1,...,m,

¥ ) )1 = ) gy = [ RO Snln) gy o)

s>1

Note that results like (25) or those in Lemma 4 justify the formal interchange of the summation and
integration symbols.

Suppose that A(g) is an expression involving the parameter g. Then, it is said that A(g) is a
g-analogue of A if A(j) — A when g — 1. g-analogues appear in different areas of mathematics
and physics, such as, for instance, in quantum groups, string theory, fractals, dynamical systems,
elliptic curves, etc. It is clear that g-numbers are g-analogues of the corresponding real numbers.
Expression (6) is a g-analogue of the well-known formula for Riemann integrals fox yrdy = x*T1/(a +
1), « > —1. Similarly, (9), (14)-(17) are g-analogues of the corresponding expressions obtained by
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substituting g-integrals for Riemann integrals and g-numbers for real numbers. Then, the following
lemma is immediate.

Lemma5. IfR(y1,...,Ym) is a polynomial with real coefficients in the variables y1, . .., Ym, then the multiple
g-integral

m (m)
/[Oll]mR(yl,...,ym)dqy <01’/DmR(y1,...,ym)dqy )

is a g-analogue of the multiple Riemann integral
/[0 " R(1, - Ym)dym dym—1 ... dyq (or /D Ry, - Ym)dYm dyy—1 .. .dyl).

Finally, we show a connection between multiple g-integrals and expected values involving
geometric samples. Let X; ~ Ge(p), i > 1 be independent random variables with geometric
distributions of the parameter p € (0,1) (i.e., P(X; = k) = (1—p)*p, k=0,1,...). Letg =1 — p. Let
f: R™ — Rbe a function such that E|f(qx1, .o, g%m)| < 400, and thus, from (8) we get

E(f(qx1,~--, qX'”)) = Joap FW s ym)dgy™. (26)

3. Weak Records from Geometric Parent

Let X = {Xu},>1 be a sequence of iid random variables with a common distribution Ge(p)
with p € (0,1) and g = 1 — p. The index n in the process X = {X; },,>1 can be regarded as discrete
time. A trajectory of the process X is a sequence of non-negative integers. A trajectory up to time
n is a finite sequence of length n of non-negative integers. We will denote a finite trajectory of
length n > 1 by a sequence (ky, ..., k,) where k;, i > 1 are non-negative integers. Consecutive equal
integers in a trajectory are denoted with exponents; for instance, (k)! is the sequence (, ..., k) of
length t. A sequence of length 1 formed with a non-negative integer less than k is denoted by (<k).
Similar notations are used in the cases <, >, >, etc. As an example of these notations, consider the
trajectory (3,1, 1, 5,4, 2, 3, 1, 8). Whenever it is convenient, this trajectory could be denoted as:
(3)(1)2(<5)5(8) or (<3)3(>3)2(<8)*, or (3)(>1)8,.. .etc.

Theorem 1. Form > 1,

(a) Forl =ty <ty < - < ty, the joint pmf of (Ty,..., T) from X admits the following q-
integral representation:

. . m
]P(Tl =t1,..., T = tm) = /D Ym H(l _ yj)tj*fkl*ldqy(m). 27)
K m ]:1

(b) The joint probability generating function of (Ti, ..., Ty) is

j+1
3 % 4y
ymfgll—(l—yj)zj'“zm v

G(z1,---,2m) :/

m

for |z]-| <1lj=1,...,m.

Proof. (a) For theintegers1 =ty < t; < --- < ty, m > 1, the event {Tl = tl,...,Tm = tm}
corresponds to finite trajectories of length t,,, > m + 1 of the process X, which are of the form:

(1) (< 00)172 (2) (< x2) 27070 () (< o)1 (), (28)
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with 0 < x; < xp < -+ < xp41. The probability associated with the trajectory given in (28) is
( ]’.”:1 gip(l— qxf)ff*fi—lfl)qu“ p. Then, using Lemma 2(a),

P<T1 =t Ty = tm> -

l—mIq'“fp(l - q"f')*"””) gtp

0<x1 <0< S <00 ('=1

Ym
7/ H 1_ t/ tio1— 1d ym+l / H 1_ t]—t/ 1— 1( | dqym+l)dqym

m+1] m]
_/ ymﬂl— )it gy,

(b) Firstly, observe that for the integers sy,...,5,, and m > 1,

si—1
m m_ [ m
s1+-+si+1 2.3 1
[T 7 =az 2 ]] (Hzf) (29)
j=1

=1 I=j

For \z]-\ <lands;=t;j—ti1,j=1,...,m, (to = 1). Using Theorem 1(a) and (29), we have

m
G(Zl,...,Zm): Z P(letl,.‘.,Tm:tm)HZ/
I=ty<ty <--- <t <+oo j=l
m
- ¥ P(T1 =514+, T=si+s+1,...,Tn :sl+.~+sm+1)]‘[zj1+ ot
$1,0e0,Sm >0 j=1
Sj*l
2.3 m+1 - (m)
=212 Zpy Z / ymH 1*1/]‘)1—126 dgy
51,000Sm >0 l=j
1 si—1
- (11 / m T TI(0 -y )" dy™
81,.0,8m >0 j=1
]+1
] (m)
= d 7

where the interchange of the summation and integral symbols can be justified with a similar argument
to the one in the proof of Lemma 4. [

Theorem 2. Form > landn > m-+1,
n—2 .
. —2\ s;({,m—1;2
@ P(Tu=n)= Y (ﬂ )u

e {t+2},!

~ n—2 —1\ s;(¢,m —1;2)

b))  P(Ty <n)= (“ )qi
Fsm= T (11) 2t

Proof. (a) From Theorem 1(b), the probability-generating function of T, is

Gy (2) = G(1,.. - zm“/ ymH — — _a4y™, <1 (0

}/])
If |z| < 1/2, then |z/(1 —z)| < 1. Therefore, if 0 < y; < 1,i = 1,...,m then we have that

‘yj 1= | < 1, and the following expansion holds:
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— Y% fﬁy? 21—z (31)

On the other hand, it is not difficult to check that

-zt = (2 ), @

forn>2,m>1land0<k<n-—m—1.
Thus, for n > m + 1, using (30), (31), Lemma 3 and (32),

_ [N _ [n—m—1 = ; (m)
(T =) = (167, = () [, v T =g oy

_ Z(_l)k Z /D Y I‘{y;‘quy(m) [Zn—m—l]zk(l _Z)—m—k
= m ]:

k=0 X1 peeflyy >0
a1+ =k
_nil( n_>o )sq(m+k71,m71;2) _ ’f (n—z)sq(ﬂ,mfl;Z)
2 \m+k-1 {m+k+1},! =\ {t+2},!
(b) For n > m + 1, using Theorem 2(a),
n n k=2 .
. - k—2\sq(¢,m—1;2)
P(Tn<n)= ), P(Tu=k= ), ), ( )qi
k=m+1 k=m+1{l=m—1 4 {f + Z}q!
= < Z k2)>sq(€,m1;2) _ f <n71) sq(L,m —1;2).
I\ T\ L {e+2}! A \E+1) {0423

Some other statistics related to weak record indicators can be expressed in terms of g-integrals
and g-numbers as shown below.

Theorem 3. Forn > 2,

. = 1 m—1y (-1)f
@ PL=0= T (")
(b) P(E:l,...,fnzl):#.
;!
. ~ ~ 711—1 n—1 (_1)Z
(c) IP’(IZ_O,...,I,,_O)_EEO< P >{€+1}q.

Proof. (a) For n > 2, firstly observe that

0:(1_1)n—1 :”i:l (nzl)(—l)ézlni (nzl)(—l)él_qﬂl

=0

Then,

S AV D = s AV
/ZO( ‘ )( Y {Hl}q"[zo( ‘ >( Yy, 33)
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The event {I, = 1} consists of all the trajectories of the process X with a weak record at position
n, i.e., trajectories of the form (< x)”*lx -+ -; then, using the definition of the Jackson integral (see (5)
and (33))

T x n—=1_x, _ n— _ n—1 g ! 4
P(ly=1)=) (1) g"p = /(l—qy) 1dqyeZ%)( . )(—1)’07’(/0 y'dqy

x>0
L)t (e,

(b) The trajectories corresponding to the event {Tl =1, I~2 =1,...,I, = 1} are of the form
(x1)(xp) -+ (xn) -+ -, with0 < xp <xp <--- < xy < 400. Then, using Lemma 2 and (16),

a7 = 1
Ph=1hL=1..I=1)= Y qu/p,/ dyy™
0<x1<xp << <00 j=1 }q'
(c) The trajectories corresponding to the event {Tz =0,...,I, = 0} are of the form (x)(< x)”*l S,

with1 < x < 4+o0. Then

P(L=0,....I, =0)= Y g°p(1—g")" 1 =q Y q'p(1 —g"1)"!

x>1 >0
n—1 -1 (_1)[
B 17 " 1d B (n )7/
q/ qy)" gy = Z_ZO Y

(see the proof of (a) for the last step). [

The weak record indicators from geometric parents, as opposed to the continuous case, are not
independentl for instance,

1 1 1+ 42

Pl=1 b= =i @ 7 149 A A+t )

=P(L=1)xP(l3=1).

The number of weak records in a sample of size n is N, = Y I, (note that the 0-th record,
Ry = Xj, is counted).

Theorem 4. Forn > 1,

(a) IP’(N,,Zm): m=2,...,n

"Z:ll (n—l) sq(f—1,m—2;2)

o 4 {é + 1} ! !

~ "on—1 sq (¢, m)

(b) P(N, =m) = g; 0 ) {g}' ,m=1,...,n.
m

. Z ( 1 /-1 € 1

(c) EN, = < ) .
NG {é}q
Proof. (a) Observe that Nn > mif Tm,l <n,m =2,...,n. Then, the result is immediate using
Theorem 2(b).

(b) Form = 2,...,n, using (a) and the properties (22) and (23)

P(N, =m) =P(N, >m) —P(N, > m+1)

"il(n—1) (7{]1+n11}'22 ’E<n;1> {]1+n11}q12)

m

n—1\sg(m—2,m—22) "=l /n—1\sq(G—1,m—2;2) —s;(j —1,m—1;2)
(m ) {m}q~ +Z( j ) {i+13,!

¥ <>z (e

{=m

j

I
= \.
- 3
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(©)

For m = 1, note that if in a sample of size n, there is only one weak record. Then, it is in the
first position, so, using Theorem 3(c),

N R = AN I W A AR T (3))
P(Nn—l)—P(Iz—or---rln—o)—];)( j ){;+1}q‘é§(6—1> {3t

where in the last equality we have used the property s,(¢,1) = (—1)"1{¢ — 1}t
In the proof of Theorem 3(a), we obtained the integral representation

-1
P(l,=1)= /0 (1- qy)’”’ldqy, m > 2.

Clearly, this formula is also valid for m = 1. Therefore,

EN, = ) Ely= ) P(In / Zlfqy’“dqy / Jﬂlw
m=1 m=1
V&Y, e, vty s () (D) g

The inter-(weak)-record times are defined as §m = Tm — Tm,l, m > 1.

Theorem 5. Form > 1,

(a)

(b)

(c)

The joint pmf of the inter-record times from a Ge(p) parent is

m
P<51 =51, 8 =50, ., S =) = /D Yo [ (1= )9 gy ™ (34)
m ]=1

forsjzl,jzl,...,m

The pmf of the m-th inter-weak record is
~ S (s—1\ (-1)!
]P(Sm:S):Z( / )ﬁ,szl. (35)
q

P(Sw > s) = /[01]m(1 —y1ym)  dgy™ s > 1

Proof. (a) It is straightforward from Theorem 1(a).
(b) For s > 1 (integer), from (34), using Lemma 4(a),

P(gm:S)I Z P(§1 = 51, §2=Sz,...,§m25)
cSm— 1>1
= Z / Ym(1—ym)*™ 11_[ 1*% ) 1dy(m)
$1,eeeSm—1>1
Ym(1—ym)*~ (m)
— d 36
Jo, @0
s—1\ . 1 om) _ (S - 1) (-1)f
= Z( )( 1) /Dm% Yl ' gy _zgf) ¢ ){er o

where the last equality follows from (18).
(c) Using (36) and (12), for s > 1,

Ym(1 = ym (m)
S >s) ]P’ — 2 4
" tg; t>:; Dw Y1 "Ym-1 7y
(A =ym)® L m) / s 7 o(m)
_ d — 1— R d .
/Dm Y1 Ym-1 vy [0,1]'"( yi-eym) 4
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The next result proves the asymptotic log-normality of the inter-(weak) record times from
geometric parents.

Theorem 6. The inter-weak record times from a Ge(p) parent, p € (0,1), satisfy

log Sy + ™M 1o
08T 08T ALy N(0,1), asm — co. 37)

For x € R, let us define vy, (x) := % + x@. From Theorem 5(c) and (26),

P(Sy >s) = ]E(l B Xi)s _ IE(l _ qv(Zm)>s

fors=0,1,....
Let us define the functions g (z,t) := (1 — ¢%»(?))
satisfy the following properties:

1/qvm(f)l Z,t c R, m Z 1. These functions

0, ifz<t
: _ 1 e
(a) mgrﬂwgm (z,t) =< e}, %f z=t
1, ifz>t
(b) For a fixed value of t > —, /mqg, the function z € (—,/mg, +00) — gu(z, t) is non-decreasing.

Then, for t € R,

b log§m+%logq _p(s o)) — (1 gon(Zn) q
—J/m >t =B(Sy>q ) =B(1-qm)
5 log g

—om(t)

= ]E(gm (Zm, t)) = kz 8m (Zm,kr t) IEJ>(Zm = Zm,k)/
>0

where 2, = (k—mq/p)/(/mq/p).
Let @ be the cumulative distribution function of a standard normal random variable. If we
show that
mgfﬂwE|I(Zm >t) —&gm(Zm, t)| =0, teR (38)

then we can conclude

Iim E(gu(Zm, t)) = Um P(Z, >t)=1-®(t), t€R,

m——+oo m——+oo

and this proves (37).
In order to prove (38), for > 0, we have

EWZn > t) — gm(Zm, t)| = Z|I(Zm,k >t) _8m(zm,kzt)‘ P(Zy = Zm,k)
k>0

Yo+ Y+ Y (1G> t) = 8mEme | P(Zn = zui)
>0 k=0 k>0
Zmp >t Zmp<t—1n |[Zn—t|<y

(I) + (11) + (I11),



Mathematics 2022, 10, 2313

13 of 17

where

(1) = Z (1= & (Zumper ) P(Zin = ziie) < (1= gt + 17, ))P(Zim > t+17)
k>0
Zm,k;t+77

IA

(1—gm(t+mn,t)) — 0, asm — +oo;

(I1) = Z gm(zm,k,t)IP’(Zm = Zm,k) < gm(t =1, t)P(Zm <t—n)
k>0
Zm,k<t_’7

<gm(t—n,t) — 0, asm — 4oo;

(I =Y, |Wzwk>t) = &m(Zmp )| P(Zn = zmi)
k>0
‘Zm/k_tlgrl

<OP(t—1 < Zw < t+1) I 2(D(t417) — D(t— 7)),
and this quantity can be made arbitrarily small choosing an 77 > 0 yet small enough. [J

A by-product of Theorem 6 is the following weak law of large numbers:
Sum By omh mt e, (39)

Wheng — 1, q*q/ P°— e, and this is the limit in probability for Alm/ ™ as m — +oo, where Ay,
denotes the waiting-time between the (m — 1)-th and the m-th upper record in a sequence of iid
random variables with a continuous distribution; see [6]. Then, (39) can be seen as a g-analogue of
Theorem 1 in [6]. Similarly, our Theorem 6 is a g-analogue of Theorem 2 in [6].

4. Weak Records from Geometric Parents Are g-Analogues of Records from Absolutely
Continuous Parents

In this section, we show that the distributions and statistics related to weak records from a
geometric parent, Ge(p) are g-analogues (7 = 1 — p) of the corresponding distributions and statistics
related to ordinary records from absolutely continuous parents.

Theorem 7. The joint pmf of (Tl, e T,,,) from a Ge(p) parent given in (27) is a g-analogue of the joint pmf
of (T, ..., Ty,) from an absolutely continuous parent given in (2).

Proof. Without loss of generality, suppose that (T}, ..., T,,) are the record times of a sequence of iid
random variables uniformly distributed in the interval (0,1). Forintegers fo =1 < t; < -+ < ty,
the event {Tl* =1,..., T} = tm} corresponds to trajectories of length t,, > m + 1 of the form

(1) (< x1)17 2 (a2) (< x2) 270 (o) (< )PP 7 (d40),

with0 < xp < xp < -+ < xp41 < 1. Then,

X . 1 1 Ly
P(T; :tl,...,Tm—tm):/O /Y /x I1x dxppsy - - -dxy dxy
Jo o )k

=1
1,1 1 "o
:/ / / (1—xm)l_[x].’ 7 dxy, - - dxy dxy
0 Jxq Xm—1 j=1
1 ryn Ym—1 m o
— / / .. / Ym H(l _ y],)f/ tji1 1d]/m .. 'd]/Z dy1, (40)
o Jo 0 i

where the last step is the result of the change in variables yj= 1-— Xj, j=1,...,m
Finally, the result follows by comparing (40) with the g-integral expression given in (27) and by
using Lemma 5. [

The addition of g-analogues is a g-analogue of the corresponding sum. As an application of this
property, as a corollary of Theorem 7, we have that the pmf of T}, (given in Theorem 2) is a g-analogue
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of (3). Clearly, the pmf of inter-weak-record times from geometric parents (see (35)) is a g-analogue of
(4). Similarly, as g — 1, it can be checked that

=— — —.
{n}q! n!

== 3 (1)) bl

o \L=1 {E}q! n!
. "on (71)671%71 n o1
! Z; t {g}q ]; )

so all of these quantities in the case of a geometric parent are g-analogues of the corresponding
quantities in the absolutely continuous case.

5. Ordinary Records from Geometric Parents

Following similar arguments as in the previous sections, it is possible to derive results for
ordinary records from a Ge(p) parent, p € (0,1). As before, letg =1—pand Q = 1/4. We quote
without proof the following results.

Joint distribution of (ordinary) record times:
m
P(Ty=t, Ta=ty ..., T = tn) = /D qym [ [(1—qy;)ti gy ™), A1)
7/ Ding j=0

form>1land1 =1ty <t <...< ty. The random vector (Ty,..., Tyy) has a probability generat-
ing function

m AR
_ j (m)
G(z1,--,2m) /DM qymgl—(l—qy )Z] zm Y

n—2 .
n—2\sg(f,m—1;2)
B(Ty=n) = Y ( >7 )
i\l {€+2}!
form>1landn >m+1.
Joint distribution of inter-record times:
m
P(S; =51, S2 = $2, -+, S = Sm) = / (1— qy,)*1dgy™, 43)
Ding j=0
forsj >0,j=1,...,m.
Probability function of inter-record times:
s—1 14
s—1\ (-1)
P(Sy =s) = ( )7, s> 1. (44)
" [;0 C ) {e+2}4

form>1,s>0.

Record indicators:
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n—1 n— _1\¢
P(Inzl):1;< Zl)ﬁ. (45)

QL (11},
P(l=1,...,I = 1) {niQ!' (46)
= n—1\ (-1)
P(L,=0,...,I, = 0) = = @7)
(I =L ("),

Number of ordinary records:

n —1\ sp(¢,m)
P(N, =m) = <n )Q ,m=1,...,n,
E\e-1) Ty
] —1\ sp(t —1,m—2;2)
P(N, > m) = (n ) Q m=1,...,n.
Mz = B e ) g
n =1 l—1
EN, — (")M_
=),

Comparing these results with those in Section 3, we observe that the formulas for ordinary
records are obtained by changing g by Q := 1/4 in the formulas for weak records. Additionally, as
in the case of weak records, the above quantities are Q-analogues of the corresponding ones in the
absolutely continuous case.

6. Conclusions

In the case of a geometric parent, we have obtained representations of the joint distribution
of weak and ordinary record times and inter-record times in terms of Jackson integrals. These
representations are useful for obtaining the marginal distribution of record times, inter-record times,
record indicators, number of records, etc. In particular, the marginal distribution of record times
can be expressed in terms of non-central g-Stirling numbers. Additionally, we show that statistics
related to weak records from geometric parents, Ge(p), behave as g-analogues (¢ = 1 — p) of the
corresponding statistics in the case of absolutely continuous parents. There is also a duality between
weak and ordinary records from geometric parents: it is possible to obtain results from ordinary
records by changing g by Q = 1/g in the corresponding formulas or results for weak records.
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Appendix A

Proof of Lemma 1. (a) By changing the summation variables, {1 = x1, lp = xp —x1, ..., {y =
Xm — Xp—1, then

m

Y x;
=™ 3 f@ g%
0<x1 < <Zxy <00
m m—ij M
— (1 _ q)m Z f(qﬁlr q[1+[2, . /1-"- H( > ]quz
01,0l >0 j=1 i=1

o T W17 V18201 I_Iy] Mgy - gy,
i

where the last equality is justified by (8).
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(b) By using the change of variables 1 = x1, {, =xy —x1 —1, ...,y = X — X;y—1 — 1, we obtain

m
XX

(1—g) ) @, q%,...q%) g4

0<x1 < <xpy <00

m A . NS = dAKEA =
=g A= Y f(gh, gt L, gl e ))H(L,]) [14"
fl,m,ZmZO ]:1 i=1
=q® Jjoap Fyr qya, - 9"y Hy] Mgy - doy,

]_
O

Proof of Lemma 2. (a) If m = 1, the result is immediate by using the definition of Jackson integral
given in (5). Thus, let us suppose in the following that m > 1. Let us define

Am(xlz .. 'IxYH71) = (1 - q) Z f xm) Ym/
Xm=Xm—1
A]-(xl,. . .x]‘,l) = (1 — q) Z qfo]-H(xl,. . .,x]‘), ] =m — 1, ey 2
Xj=Xj-1
A= (1-q) ) 4" Az(x1). (A1)
X1:O

First of all, observe that by construction, A; coincides with the left-hand side of the statement in
Lemma 2(a). On the other hand, the definition of the Jackson integral yields

(o]

Am(x1, .. 1) = (L= q)g 1 Y f(g™,....q, 7 1q")q"
(=0

Tm—1
= /0 f(le/' . ~/qx"171/]/m)dq]/mr

and by (back) recurrence, it is not difficult to show that

gy Y1 ‘
Aj(xl,...xj,l) :/0 /O /O f(qxll...,t]xlfl/ ]/]‘,-..,ym)dq]/m"‘dq]/]’, (A2)

for j = m,...,2. Finally, from (A1) and (A2),

Yj Ym-1
(1—¢ Zq/ / / £y, s Ym)dgym - - dgyo

:/0 /0y1 "‘/()jmilf(yl,-..,ym)dqy<m)

and the result follows from (10).
(b) The proof is similar to the one in (a), so we omitit. [

Proof of Lemma 3. We only prove (a). The proof of (b) is similar. For m > 1 and k = 0, using (14),
the change of variables ci=ajt-Fapt+tm—j+2,j=1... m-1 and (24), we obtain

D /ymHy]dqy

>0
oc1+ =k
- ¥ 11 1
,,,,, w0 j=1 3+ - Fayp+m—j+2
;11"""0‘(1"1:’(] { / " ] }
_ 1 3 1:I (= Dfsg(m+k—1,m —1;2)
{m+k+1}'i 2<er <<y Smtk i=1 {Cj}q {m+k+1}q!

where the last equality follows from (24). O
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Proof of Lemma 4. For simplicity, we only give the proof in the case that m = 2; for larger values the
proof is similar but tedious. Thus, we have

Z/ / fy2) (X =y1)™™ 1dqy2dqyl Z/ 5171(/;/1 f(}/Z)dql/z) gy

s1>1 s1>1

Yy (1- q)( 3 (1—gH) ! (/:'f(yz) dqyz>>q‘
(=0

s1>1
=(1q)i</oq f(yz)dqyz>q L (=gt
(=0 s51>1
=(1-q f(yz dqyz+2</ f(y2) dm)a L= 1)

=(1-9q)

e
\\

f(yz dgy2 + Z/ fy2 dqy2> =(1-q) i /Oq f(y2) dgy>
(=0~

i}( / f(y2)d yz))q —/1(;7 Oylf(yz)dqyz) dgy1

—/ /y1 fva qyquyl

O
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