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Abstract

In this paper, a new approach is proposed to investigate Blackwell-type renewal theorems
for weighted renewal functions systematically according to which of the tails of weighted
renewal constants or the underlying distribution is asymptotically heavier. Some classical
results are improved considerably.
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1. Introduction

Assume that X is a nonnegative random variable with distribution function F and finite
mean . Moreover, {X,},>1 is a sequence of independent and identically distributed (i.i.d.)
random variables having the same distribution as X. Let

So :=0, Sn:=Xn+ S—1, n=>1

Here {S,},>0 denotes the renewal epochs. The renewal function U(x) counts the average
number of renewals up to time x:

Ux) =Y F™(x).

n=0

Results about the asymptotic behavior of U (x) as x — oo are usually called renewal theorems.
In particular, the famous Blackwell renewal theorem states that if F' is nonarithmetic then, for
every fixed h > 0,

h
Ux+h)—Ux)—> — asx — oo.
"

Information on the classical renewal theorems can be found in standard textbooks such as [§]
and [12].
Furthermore, the following weighted renewal function has been considered:

Gx) =Y a,F™(x),

n=0

where {a,} is a sequence of nonnegative numbers, named weighted constants. Obviously, if
an = 1 then G reduces to the ordinary renewal function U, while ifa, = 1/n, n > 1, then G
is called a harmonic renewal function.
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In this paper we focus on the Blackwell-type theorems for G (x). According to which of the
tails of weighted renewal constants or the underlying distribution is asymptotically heavier, we
consider the following three cases:

Case 1: {a,} plays a dominant role;
Case 2: the tail of F plays a dominant role;
Case 3: {a,} and the tail of F' play roles of equal importance.

A unified method is proposed to treat the three cases above and it is different from the
generating function approach of, for example, [6].

In the case of subordination, Stam [19] was the first to consider the relation between {a,, }, the
tail of F, and the tail of G, and also considered the three cases in the present paper. However,
for the Blackwell-type theorems on G, the three cases were usually considered separately.

In connection with case 1, a, = n% (¢ € R) was first considered in [11] and then it
was generalized by Embrechts ef al. [6] to the case in which a,, is regularly varying. More
generally, the case in which a,, is regularly oscillating (for its definition, see Section 2) has been
considered in [17]. Our results for case 1 (see Theorem 3.1 and its corollaries, below) unify
and generalize most of these corresponding results. In particular, the monotonicity condition
on {a,}, which was required in [17], is dropped. Moreover, we also establish some reverse
result for Theorem 3.1.

It should be noted that in Theorem 3.1 and its corollaries we have assumed the regular
oscillation of {a,}. For related results which do not require such an assumption, we refer the
reader to [10] and [13]. Moreover, we also assume that the random variable X is nonnegative.
The real random variable X and regularly varying weights {a,} have been considered by
Alsmeyer [1]. Alsmeyer obtained best possible results relating moments of X to G(x) and
G(x +h) — G(x).

In connection with case 2, Chover et al. [5] established the Blackwell-type renewal theorem
under the assumptions that F satisfies some subexponential condition while a, has a nice
generating function. Related results are also established in [2]. Our result for case 2 (see
Theorem 3.3, below) extends these results by making the conditions on F stronger and the
conditions on {a,} weaker. Case 3 is first considered in the present paper.

For an introduction to weighted renewal theory, we refer the reader to [15].

In the sequel we mainly state the results and method in the case that F is an arithmetic
distribution. Results for the nonarithmetic case are appended in Section 6. Finally, some
remarks are included in Section 7.

2. Notation
For two functions or number sequences f and g, we write
f~giflim(f/g) =1;
f =o(g)iflim(f/g) =0;
f Sgor f=0(g) if limsup(f/g) < oo;
f 2 gifliminf(f/g) > 0;

f <gif0 <liminf(f/g) < limsup(f/g) < oo.
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For any sequences of numbers {g,,} and { f (¢, m)} with parameter ¢, by the notation

fle,m) =0(gm), m— oo, ¢ = 0+,

and
f(e,m) ~gn, m— o0, e —> 0+,
we have
8,
Jim Tim sup | L m)‘zo
e—>0+ m—o0 8Em
and
Jim Timsup |2 &™) _ 1‘ —o,
e—>0+ m—o00 8m
respectively.

With any sequence of numbers {g,},>0, we always associate a function g in such a way that
8(x) =g
where, here and throughout the paper, [x] denotes the integer part of x.

Definition 2.1. A sequence of nonnegative numbers {g,} is called regularly varying, denoted
by g € RV(x), where o € R, if, for every fixed y > O,

gxy) o
— y¥ asx — oo.
8(x)
Definition 2.2. A sequence of nonnegative numbers {g, } is called regularly oscillating, denoted
by g € €, if
! g(x)
x—>ool,rgzl—>oo ( ) =1
x/y—1 &Ly

Definition 2.3. A sequence of nonnegative numbers {g,} is called dominatedly varying,
denoted by g € D, if, for every fixed y > 0,

glxy) < g(x) asx — oo.

Definition 2.4. A sequence of nonnegative numbers {g,} is said to be long tailed, denoted by
g € £, if, for every fixed y € R,

. gx +y)
m —— —>
X—>00 g(x)

Definition 2.5. A sequence of nonnegative numbers {g,} with > °° g, =1 is said to be
subexponential, denoted by g € SD, if g € £ and

g2>k
2L 52 asn — o0,
8n

where g2* denotes the two-fold convolution of {g,}, that is

n
&= gn k8-
k=0
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For more properties of the classes RV and ®, we refer the reader to [4]. The class € was
introduced in [3] and the class SD was introduced in [5].
It is well known that the following relation holds:

RVCcCcCcDnNL.
Furthermore, if {g,} satisfies ZZ';O gn = 1 then
ged®NL = geSD.
Definition 2.6. A sequence of nonnegative numbers {g,} is said to be almost decreasing if

supg(y) < g(x) asx — oo.
y=x

For any function or sequence f € D, its lower Matuszewska index is defined as

sup, . | (log f*()\))’ where  fu() := liminf f()»x)_
log A x—>00  f(x)

B(f) =

By Corollary 2.1.6 of [4] we have

lim) _, oo (log fi (X
407y — lim l(ogf())‘ o
ogi

For more properties of almost monotonicity or the Matuszewska index, we refer the reader
to [4, pp. 68-74].
Similar to that of distribution functions, we define the hazard rate of a sequence {g,} as

_ 8n+l — &n

qg(n) == ——— if g, > 0.
&n
For a distribution F', we define
. log F(x)
poF = —lim sup ————,

X—00 log X
where, here and throughout the paper, F = 1 — F denotes the tail of F.

3. Main results

In the following discussion we always assume that the distribution F is arithmetic and,
without loss of generality, its span is assumed to be 1; similar results can be obtained for the
case in which the span of F' is not equal to 1. Moreover, we always assume that the distribution
F has a finite mean p. Let

pm =P(X =m), m=20,1,2,...,

and, without loss of generality, we always assume that py < 1.
Next, we will state the main results for the three cases separately.
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3.1. The case in which {a,} plays a dominant role

Theorem 3.1. Suppose that a € € and that

F(m):o(%) asm — 0. 3.1
Then
Gm)—Gm—1) ~ % asm — 0. (3.2)

Corollary 3.1. Suppose that a € € and that B(a) > —1. Then relation (3.2) holds.

Corollary 3.2. Suppose that a € €, B(a) < —1, and that there exists a constant § < B(a)
such that

F(m) = omP) asm — . (3.3)
Then relation (3.2) holds.

If ZZ‘: 1 an < oo then condition (3.1) reduces to F(m) = o(ay,). However, by the proof
of Theorem 3.1, such a condition can be further weakened. We reformulate such a result as
follows.

Corollary 3.3. Suppose thata € €, Y > | a, < 00, pm = 0(an), and that
F(m) = O(ay) asm — oo. (3.4)

Then relation (3.2) holds.

It is easy to see that Theorem 3.1 implies that G(m) — G(m — 1) € €. Then the question
that arises is: under what conditions does G(m) — G(m — 1) € € imply that a € €? We give
an answer to this problem as follows.

Theorem 3.2. Suppose that {G(m) — G(m — 1)} € €, {a,} is ultimately monotone, and that

G(m) — G(m — 1)
G(m)

hmzo( )amw»w. (3.5)

Then a € € and relation (3.2) holds.

Remark 3.1. Similar to Theorem 3.1, some corollaries can be derived from Theorem 3.2.
Moreover, a similar reverse result for Corollary 3.3 can be formulated easily.

3.2. The case in which the tail of F plays a dominant role

Theorem 3.3. Suppose that p € © N £, {p} is almost decreasing, pr > 1, and that
am = o(pm) asm — oo. 3.6)

Then ;2 na, < oo and

Gm)—Gm—1) ~ <Znan>pm asm — 0.

n=1
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3.3. The case in which {a,} and the tail of F play roles of equal importance

Theorem 3.4. Suppose that p € €, {p,,} is almost decreasing, pr > 1, and that there exists a
constant K > 0 such that

am ~ Kpy asm — oo. 3.7

Then Y ;> na, < oo and

a(m/p)

asm — Q.

G(m) — G(m — 1) ~ (Znan>pm +
n=1

Remark 3.2. When K = 0, the above result is a special case of Theorem 3.3.
By Theorem 3.4, it is easy to obtain the following corollary.

Corollary 3.4. Suppose that p € RV («), o < —2, and that there exists a constant K > 0 such
that relation (3.7) holds. Then Z,foz | ha, < oo and

> K
Gm)—G(m—1) ~ Z”a"+a_4-1 Pm asm — oo.
n
n=1

4. Preliminary lemmas

The following lemmas are needed in our proofs.

Lemma 4.1. Assume that g € © and that $(g) > —1. Then

Zgn=0(mgm), m— 00, ¢ > 0+.

n<em

Proof. The result can be easily proved by using Corollary 2.6.2 and Proposition 2.2.1 of [4].
By Theorem 2.1.7(ii) and Proposition 2.2.1 of [4], it is easy to obtain the following lemma.

Lemma 4.2. Suppose that g € ©. Then there exist constants C > 0 and v > —pB(g) such that,
for sufficiently large x,

gx) = Cx™".

Lemma 4.3. For every positive integer k, we have

k
D OP(S,=m) < P(S = m) (4.1)
= 1 —po
and
D P(S, =m) < P(Sk < m). (4.2)
= 1= po

Proof. In view of

(Sy = m} = {Sy = m, Xns1 # 0} U{Sy = m, Xpi1 = O},
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we have
k k k
Y P =m) =) P(Sy=m, Xps1 £0)+ Y _P(Sy=m, Xp11 =0)
n=0 n=0 n=0
=1+1l. 4.3)
Since {S, = m, X,+1 #0}forn =0, 1, ...,k is a collection of disjoint events, we have

k k
I= P(U{Sn =m, Xnp1 # 0}) < P(U{Sn = m}) < P(S > m), “.4)

n=0 n=0

where the last step holds since X is nonnegative. Since {S, = m} and {X,+; = 0} are
independent, we obtain

k k
=Y P(S, =m)P(Xy1=0)=po Y P(S, =m). 4.5)
n=0 n=0

Combining (4.3), (4.4), and (4.5) gives

k

k
D P(Sy=m) <P(Sk=m)+poy P(S, =m),
n=0 n=0

which is equivalent to (4.1). Equation (4.2) can be proved similarly.

Lemma 4.4. For every fixed ¢ > 0, the following relation holds:

1
Z P(S, =m) - — asm — oo.
m(l—e)/u<n<m(l+e)/pn s

Proof. By Blackwell’s renewal theorem for U we have
1
Um)—U@m—1)— — asm — Q. 4.6)
n

Note that

UGm)—U(m —1) =Y P(S, =m)
n=0

Yo PSi=m)+ > P(Sy = m)

n<m(l—g)/u m(1—e)/p<n<m(l+e)/u
+ Z P(S, = m)
n>m(l+e)/pn
= I, + 1, + II,. 4.7

By Lemma 4.3 we have

I, =

P(Sim(1—e)/u; = m) and III, <
— PO = Po

P(Spn(146)/u1 = m).
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Hence, by the law of large numbers we have, for every fixed ¢ > 0,
I, -0 and I, -0 asm — oo. 4.8)

From (4.6), (4.7), and (4.8), the desired result follows.

Lemma 4.5. Suppose that a € €.

o If
Z an P(S, =m) = o(ay), m— 00, & — 0+, (4.9)

n<em

then relation (3.2) holds.

(i1) If there exists a sequence of numbers {d,,} such that

ZanP(S,,:m)Ndm, m — 00, € = 0+,
n<em

then

Gn) — G(m — 1) ~ L/W

+d, asm — oo.

Proof. Let e > 0. We have
o
G(m)—G(m—1) = Zan P(S, = m)

n=0
=Y a,P(S,=m)+ > an P(S, = m)

n<em em<n<m(l—e)/pn
+ > apP(Sy=m)+ > a,P(S,=m)
m(l—e)/u<n<m(l+e)/pn n>m(l+e)/un
=1, + 1, + I, +1V,. (4.10)

Note that

npu
IV, = Z an P(Sp, =m) < Z anP<Sn§ 1—|—8).

n>m(l4€)/u n>m(1+¢)/p

By the Cramér—Chernoff theorem we know that, as n — oo, P(S,, < nu/(1 + ¢)) tends to O
at an exponential rate and, thus, by Proposition 2.2.1 of [4], a, P(S, < nu/(1 4 ¢)) also tends

to 0 at an exponential rate, while, by Lemma 4.2, there exist positive constants C > 0 and
vo > max{—p(a), 0} such that, for sufficiently large m,

am > Cm™"; 4.11)
hence, for every fixed ¢ > 0,
IV, =o(a,) asm — oo. 4.12)

Note that a € €; so by Lemma 4.4 we have

11, ~ a<T> 3 Pes, = m)~ L o e 04, (413)
I I

m(l—e)/u<n<m(l+e)/pn
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By Theorem 2.0.8 of [4] and Lemma 4.3, we have, for every fixed ¢ > 0,

Hy<an Y. P(S,=m)

em<n<m(l—e)/pn

=<

1
am P(Sim—e)/u) = m)
— Po
=o(a,) asm — oo, 4.14)

where in the last step we have used the law of large numbers. Hence, from (4.10), (4.12), (4.13),
and (4.14), the desired result follows.

Lemma 4.6. Assume that a € ©. Let k,,, be a nonnegative integer-valued and nondecreasing
function of m. If

> lan = an1|P(Sy > m) =o(am),  m— oo, £ > O+, (4.15)

kn<n<em

then
Z a, P(S, =m) =o(ay), m— 00,&—>0+.

km<n<em

Proof. Without loss of generality, we assume that ¢ € (0, 1). Let

Cp = ZP(Sk = m).

k=1
It is obvious that

Z an P(S, =m) = Z an(cn — cn—1)

km<n<em km=<n=<em

< Y (@ —anp)en Faemyciem).

ki <n<em—1

By Lemma 4.3,

P(Sp, = m); (4.16)

Cnr <
" T 1-po

hence, by condition (4.15) we know that

Z (an — an—H)Cn‘ = Z lan — any1lcy

km<n<em-—1 km<n<em—1

1
< > law = an1|P(Sy = m)
Po km<n<em—1

1
< D lan— a1l P(Sy > m—1)
PO i <nzem—1)

=o(am-1)

=o(an), m—00,&—>0+.
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Note that a € ©; hence, by (4.16),
a(em)c(em) = o(ay,), m— 00, e —>0+4.

Thus, the desired result is proved.

Lemma 4.7. Ifa € © then there exists a positive sequence {b,} with

lim sup |mgqp(m)| < oo “4.17)
m—00
such that
by <a, asm — 00, (4.18)
and, thus,
B(b) = B(a). 4.19)

Proof. By the representation theorem for ® (see Theorem 2.2.7 of [4]), there exist two
functions 1 and & which are bounded on some [ X, c0), and measurable such that

T E(t
a(X)=€Xp{n(x)+ 1 ?dt}, x> 1.
Define a positive sequence as follows:
mE(t
b, ::exp{/ S(t—)dt}, > 0.
1

Then, obviously, relation (4.18) holds and, thus, by (2.1), it is easy to obtain (4.19). Note that

m+1
qh(m)=e><p{/ g(t—t)dt}—l.

m
Then relation (4.17) follows easily from the boundedness of &.

Lemma 4.8. Assume that, for every fixed n > 1,
P(S, =m) =o(a,) asm — oo. (4.20)

Let {b,} be a sequence satisfying (4.18). Then relation (4.9) holds if and only if relation (4.9)
holds with the sequence b in place of a.

Proof. Assume that relation (4.9) holds. By (4.18), there exist a positive integer m¢ and two
constants C, C» > 0 such that, for all m > my,

Ciay < by < Crap.

Therefore,

Y b PGS =m)<Ca Y apP(S, =m)

mo<n=<em mo<n=<em
<C2 ) anP(Sy =m)
n<em
= o(am)
=o(bn), m— 00, € > 0+. 4.21)
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From condition (4.20), it follows that

Z b P(S, = m) = o(ay) = o(by) asm — oo. (4.22)

n<mg

From (4.21) and (4.22), we know that relation (4.9) continues to hold with b in place of a. The
converse can be proved similarly.

Lemma 4.9. Suppose that a € ®. Then relation (4.20) holds for every fixed n > 1 if and only
if

pm = o(a,) asm — oo.
Proof. The proof is standard and follows as in, for example, [5].
Lemma 4.10, below, was implied by Theorem 1 of [9] and was formulated in [16].

Lemma 4.10. Let {Xy, k > 1} be a sequence of i.i.d. nonnegative random variables with
common distribution function F and finite expectation . Then, for all v > 0, x > 0, and

n>1,
_(x eun\’
P(S, > x) < nF<—> + (—) . (4.23)

v X

Lemma 4.11. Suppose that p € D, {pn} is almost decreasing, and that pr > 1. Then, for
every fixed y > W, there exist constants C1, Co > 0 such that, when n is sufficiently large, the
relation

Cinpm = P(Sp =m) < Conpp (4.24)

holds for allm > yn.
Proof. Letm’ =m —nu. Thenm > yn (y > ) implies that

m <m' <m, (4.25)

where T = 1 — u/y > 0. Hence, the relation

p(m') < p, asm — oo (4.26)
holds uniformly for m > yn. Let £ be the number of summands Xy, k = 1,2, ..., n, in the
sum S, such that X; > m’/a*, where o = — log p(m’). Then

P(Sy=m)=P(S, —nu=m', E=0)+P(S, —nu=m', §=1)
+P(Sy —nu=m', £ =2)
o= I, + I + 1. (4.27)

Note that, for every 6 € (0, 1),

/

I < P<S,, —np > 0m/, max Xj < 24) = 1(6). (4.28)
1<k<n o

Then by using the same reasoning as in the proof of Theorem 3.1 of [14] we prove that, for

every fixed y’ > 0, there exists a sequence 6 := 6(m’) with § — 0 as m’ — oo such that the

relation
I1(0) =o(p(m’)) asn — oo, (4.29)
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holds uniformly for m" > y’n and, thus, for every fixed y > u,

Iy =o0(pm) asn — o0 (4.30)
holds uniformly for m > yn. Moreover, the proof of Theorem 3.1 of [14] also implies that
both

I, = o(np(m))) = o(np,) asn — o0 4.31)
and
Iy <npm') < np, asn— oo (4.32)

hold uniformly for m > yn. From (4.30), (4.31), and (4.32), it follows that, for every fixed
y > W, the relation P(S,, = m) < np,,, n — o0, holds uniformly for m > yn, as desired.

Lemma 4.12. Assume that p € ©® N £, that {p,,} is almost decreasing, that pr > 1, and that
Yool nay < oo. Then
o
> anP(S, =m) ~ (Znan>pm, m— o0, & — 0+. (4.33)
n=1

n<em

Proof. Without loss of generality, we assume that ¢ < 1/u. By Lemma 4.11, there exist a
sufficiently large integer no and a constant C > 0 such that, when ng < n < em,

P(S, =m) < Cnpy,.

Hence,

Zn0<n<sm ay P(Sy = m)
= <C na, <C nay,.
B S o

no<n<em no<n

Since Y 7 | na, < 0o, we obtain

lim sup lim sup
ng—>00 m—oo

n P(Sy =
{ Zno<n58m an P(S, m) } =0. (4.34)

Pm

On the other hand, since {p,,} is a subexponential sequence, then by Theorem 1 of [5] we have,
for every fixed ng > 0,

< @ P(Sp =m
lim {Zn_no n P )} = Z nay. (4.35)
m=ee Dm n=<ng
By (4.34) and (4.35), we prove (4.33).
5. Proofs

The proofs of the main results stated in Section 3 are presented in this section.

Proof of Theorem 3.1. By Lemma 4.5, it is sufficient to prove (4.9). Let {b,} be as in
Lemma 4.7. By (4.18), there exist two constants C; and C» and a positive integer ng such that,
for all n > ny,

Ciap < b, < Cray,
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and, thus, for all m > ny,
m m m
ClzanfzbnSCZZan-
n=ny n=ny n=ng

Hence,

m m m m
Eanxg anxg bnxzbn asm — oo.
n=1 n=1

n=nqo n=ngo

Therefore, by (3.1) we obtain

F(m) = 0(%) asm — 0o. (5.1)

By (4.17), there exists a constant M € (0, co) such that, for all n > 0,
Ingp(n)| < M.

Hence,

S by = busa PGSy = m) = 3 bulngp(n)| P(S, > m)

n<em n<em n
b, P(S, > m)
<M _ .
<MY . (5.2)
n<em
Let vg be as in (4.11). By Lemma 4.10, for all m, n > 1,
B 2vo
P(S, >m) < nF<£> + (eu_n) . (5.3)
209 m

Applying (5.3) to the right-hand side of (5.2), we obtain

> 1ba = busa | P(Sy > m) = MF<2i) > ba+ Mew? om0 N g2,

n<em 0 n<em n<em

=1y + 1. 5.4
From (5.1), it is easy to see that, for every fixed ¢ € (0, 1/(2vp)),

- m
I, < MF(—) Z by = 0(bpmy2g)) = 0(by) asm — oo. (5.5)

20/ B

Note that vy > max{—g(a), 0}; hence, by (2.1) and (4.19), it is easy to see that
BURP b, ) =209 — 14+ B(b) =2v9— 1+ B@) >v9—1> —1.
So by Lemma 4.1 we obtain

Z n?0 =1, = o(m*™b,,), m— 00, ¢ » 0+.

n<em

https://doi.org/10.1239/jap/1231340228 Published online by Cambridge University Press


https://doi.org/10.1239/jap/1231340228

Some Blackwell-type renewal theorems for weighted renewal functions 985

Hence,
11, = o(by,), m— 00,&—>0+. (5.6)

From (5.4), (5.5), and (5.6), it follows that
D by = but| P(Sy > m) = 0bw).  m — 00, & = 0+.
n<em

Hence, by Lemma 4.6 with k,, = 0, we know that relation (4.9) holds with b in place of a.
From (3.1), it is easy to see that

Pm < F(m —1) = o(ay_1) = ola,) asm — oo.
Hence, by Lemma 4.9 we know that condition (4.20) is satisfied. Therefore, by Lemma 4.8 we
prove that relation (4.9) holds and, thus, by Lemma 4.5(i) we obtain the desired result.
Proof of Corollary 3.1. Note that 8(a) > —1; hence, by Corollary 2.6.2 of [4] we have

= _dm asm — o0. 5.7

> =1 An

1
m
Since u < o0, it is easy to see that
_ 1
F(m) =o| — asm — o0.
m
From this and (5.7), it follows that condition (3.1) is satisfied and, thus, by Theorem 3.1, the

desired result is proved.

Proof of Corollary 3.2. Note that
BUn~"Pap)) = —1— B+ @ > ~1;

hence, by Theorem 2.6.1(b) of [4] we obtain

m
E n~1"Pq, < m~Pa, asm — oco.
n=1
So in view of —1 — 8 > 0 we have
am am am

>
m = m 11— ~
Zn:l an Zn:l n ! ﬁa” m 5am

From this and (3.3), we know that condition (3.1) is satisfied and, thus, by Theorem 3.1, the
desired result is proved.

=ﬂl/3 asm — OQ.

Proof of Corollary 3.3. We still let {b,,} be as in Lemma 4.7. By Lemma 4.5, it is sufficient
to prove (4.9). However, since p,, = o(ay,), then by Lemma 4.8 and Lemma 4.9, we only need
to prove that relation (4.9) holds with b in place of a. Since p,, = o(a;,), then by Lemma 4.9
we have, for every fixed k > 1,

an P(S, =m) = o(am) = o(by) asm — oo.

n<k
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Therefore, it is easy to see that there exists a nonnegative integer-valued and nondecreasing
function k,, of m with k;, — o0 as m — oo such that

Z bp P(S, = m) = o(by) asm — oo.

n<kpy

Hence, in order to prove that relation (4.9) holds with b in place of a, we only need to prove
that
> by P(Sy =m) = o(bn). m— 00, & — 0+. (5.8)

kp<n<em

By the same reasoning as in the proof of Theorem 3.1 we know that relation (5.4) still holds
with 3 _. .’ being replaced with ), _, ., ° and, simultaneously, we have (5.6). By (3.4)
we have

- m - m
F<—> < F(I:—i|> = O(b[m/Zvo]) = 0(b,) asm — oo. (5.9

PATY) 2vp

From the condition ), ; a, < oo we have

Zb,,—>0 asm — o0.

n>kpy

Hence, by (5.9) we have

-( m
I = MF<—>
21)()

From this and (5.6), it follows that

-( m
> hngMF(2—m>Zb,,=o(bm) as m — oo.

km<n<em n>ky

D by = bual P(Sy > m) = o(bw).  m— 00, &> 0+,

km<n<em

Hence, by Lemma 4.6 we prove (5.8), as required.

Proof of Theorem 3.2. Here we use the same notation as in the proof of Lemma 4.5. We
first assume that {a, } is nonincreasing eventually. Let g(m) := G(m) — G(m — 1). Then by
Lemma 4.4 we have, for every fixed ¢ > 0,

g(m) = I,

> a<w> ) P(S, = m)

H m(l—e)/u<n<m(l+e)/n
_al(l+om/w
7

asm — OQ.

Hence,

. am/w/pn . gm/(1+¢))

imsup ——————— lim sup ————-

m—oo &m/(1+¢€)) m—oo g(m)

< lim sup M (5.10)

m—>00 g(m)

lim su
m— 00 g(m)

pa(m/u)/u -
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Let ¢ | 01in (5.10). Then by the regular oscillation of g we prove that

am/w/n _

lim sup < 1. (5.11)

m—00 g(m)

Hence, in order to prove (3.2), we only need to prove that

am/wW/w _

lim inf > 1. (5.12)

m>co  g(m)

It is easy to verify that relation (5.11) still holds if the integer variable m is replaced by a
real variable x. Moreover, without loss of generality, we assume that g,, > O for all m > 1.
Therefore, by (5.11), there exists a constant § > 0 such that, forall m > 1,

am < 68m. (5.13)

Then in view of
Ve<s Y gP(Sy=m),
n>m(l+e)/n

and by using the same reasoning as in the proof of Lemma 4.5 we prove that
IV, =o0(gm) asm — oo.

Similarly, we can prove that
I, =o0(gn) asm — oo.

By Lemma 4.4 we have

i, < a<w> > P(S; = m)

H m(l—e)/u<n<m(l+e)/n
e —om/pw)
%
Thus, if we can prove that
I, = o0(gm), m — 00, € — 0+, (5.14)

then, similarly to the proof of (5.11), we can prove (5.12). By (5.13) we have
I, <8 ) guP(Sy =m). (5.15)
n<em
Note that condition (3.5) can be reformulated as
Gm)—G@m—1)
> =1 (G(n) = G(n —1))

Hence, by the same reasoning as in the proof of Theorem 3.1 we prove that

F(m) =0(

) as m — OQ.

D gnP(Sy =m) = 0(gn), m — 00, &€ — 0+,

n<em

which together with (5.15), proves (5.14), as required. Since g € €, then by (3.2) we prove
that a € €. If {a,} is nondecreasing eventually, the desired result follows similarly.
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Proof of Theorem 3.3. Since u = Y_,2 g np, < 00, we have
o0
Znan < 0. (5.16)
n=0

Next we proceed as in the proof of Lemma 4.5. By condition (3.6) we know that, when m is
sufficiently large,

n
Vo< Y paPS=m< Y pnP<Snsl+8).

n>m(1+¢e)/u n>m(l+e)/pn

Then by the same reasoning to prove (4.12) we obtain, for every fixed ¢ > 0,
IV, =0(pn) asm — oo.

Moreover, by condition (3.6) and Theorem 2.0.8 of [4], we have, for every fixed ¢ > 0,

U, + 11, < sup an > P(S, =m)

em<n<m(l+e)/1 em<n<m(l+e)/1t

1
sup an

=
1 —po em<n<m(l4€)/u

o )
em<n<m(l+e)/n

=o(pm) asm — oo,

where in the second step we have used Lemma 4.3. From Lemma 4.12 and (5.16), it follows

that
o0
Ia~<2nan>pm, m—00,&—>0+.
n=1

Hence, from (4.10), the desired result follows.
Proof of Theorem 3.4. Following the same reasoning as in the proof of Theorem 3.3, we
obtain (5.16). Then, from Lemma 4.12 and Lemma 4.5(ii), the desired result follows.
6. Results for the nonarithmetic case
In this section we always assume that F is nonarithmetic. For any & > 0, let
pn(x) :=P(X € (x,x +h]) forallx > 0.
Then results similar to that of the arithmetic case are presented as follows.

Theorem 6.1. Suppose that a € € and that

- a(x)
Fx)=o0 =g ) @sx > oo
Zn:O an
Then, for every fixed h > 0,
a(x/mh

Gx+h)—Gx)~ as x — oo. 6.1)
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Corollary 6.1. Suppose that a € € and that B(a) > —1. Then relation (6.1) holds for every
fixed h > 0.

Corollary 6.2. Suppose that a € €, B(a) < —1, and that there exists a constant § < B(a)
such that B
F(x) = o(xﬂ) as x — oo.

Then relation (6.1) holds.

Corollary 6.3. Let h > 0. Suppose thata € €, Y > a, < 00, py(x) = o(a(x)), and that
F(x) = O(a(x)) asx — oo.

Then relation (6.1) holds.

Theorem 6.2. Let h > 0. Suppose that G(x + h) — G(x) € €, {a,} is ultimately monotone,

and that
_ (G(x+h)—G(X))
Fx)=o0 as x — o0.
G(x)

Then a € € and relation (6.1) holds.

Theorem 6.3. Let h > 0. Suppose that p, € © N £, py is almost decreasing, pr > 1, and
that
a(x) =o(pp(x)) asx — oo.

Then ;> na, < oo and
o0
Gx+h)—Gx)~ <Znan)ph(x) as x — 00.
n=1

Theorem 6.4. Let h > 0. Suppose that py, € €, py, is almost decreasing, pr > 1, and that
there exists a constant K > 0 such that

a(x) ~ Kpp(x) asx — oo.

Then Y ;2 na, < oo and
Gx+h)—Gx)~ (Znan>ph(x) + — alx /,u) as x — oo.

All these results can be proved similarly to the corresponding results for the arithmetic case.
However, with a little difference, we reformulate Lemma 4.3 as Lemma 6.1, below. Before
stating it, we first note that, since F(0) < 1, there must exist some hg € (0, co) such that
F(hy) < 1.

Lemma 6.1. Forall h € (0, 00) and x > 0,

k
h + hy
nX:(:)P(Sn € (x,x+h] < o —F i) P(S; > x) 6.2)
and -
ZP(Sn € (x,x+h) < < fth P(Sy < x + h). 6.3)
~ ho(1 — F(ho)) -
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Proof. In view of

{Sn € (x, x + hol}
={S, € (x,x + hol, Su+1 ¢ (x, x +hol} U {S, € (x,x + hol, Spt+1 € (x,x + hol},

we have
k k
S P(Sy € (ox +hol) =Y P(Sy € (x.x + hol, Sus1 & (. x + ho)
n=0 n=0
k
+ Y P(Sy € (x.x + hol, Sp41 € (x, x + ho))
n=0
=1, + 1. (6.4)

Since {S, € (x, x + hol, Sp+1 ¢ (x,x + ho]} forn = 0,1, ...,k is a collection of disjoint

events, we have

k
I = P(U{Sn € (x,x +hol, Spy1 ¢ (x,x + ho]})
n=0
k

< P(U{Sn € (x,x+ ho]}>

n=0
< P(S = x), (6.5)

where the last step holds since X is nonnegative. Note that
{Sn € (x,x + hol, Sut1 € (x, x +hol} C{Sn € (x,x + hol, Xnt1 < hol,

and that {S, € (x, x 4+ ho]} and {X,,+1 < ho} are independent. Then we obtain

k
Hy <) P(Sy € (x,x +hol, Xps1 < ho)
n=0
k

=D P(Sy € (. x +hol) P(Xy41 < ho)
n=0
k

= F(ho) ZP(S,, € (x, x + hol). (6.6)
n=0

Combining (6.4), (6.5), and (6.6) gives

k k

Y P(Sy € (x,x +hol) < P(Sx = x) + Fho) ) P(S, € (x,x + hol),
n=0 n=0

which implies that

k
1
gp(sn € (x,x + ho)) < T—Fao P(S; > x). 6.7)
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For any & € (0, 00), let [ := [h/hg]. Then by (6.7) we obtain

k k1
D P(Sy e (xux+h) <D D P(Sy € (x+ jho.x + (j + Dho)
n=0 n=0 j=0
I k
=YY P(Sy € (x + jho. x + (j + Dho)
j=0n=0
1

I
<SPS 2 x + jho)
1—F<ho>j§ /R0

1

1

< P(S, >
=T Fag &=V
j=0

[+1 (S > 1)
= X
1= F(ho) 7
h + ho

< o -
~ ho(1 — F(ho))

completing the proof of (6.2). The proof of (6.3) is similar.

P(Sk = x),

7. Concluding remarks

(a) Obviously, Corollary 3.1 generalizes both Theorem 1(a) of [6] and Corollary 2 of [17].
Moreover, if {a,} is nonincreasing then we have

m
§ al’l S malv
n=1

and, thus, the relation
- am
F(m) = 0(—) asm — 00,
m
implies (3.1). From this we know that Theorem 7 of [17] is a special case of Theorem 3.1.
(b) Theorem 2(c) of [6] states that if a € RV («) witha < —1 and
F(m) ~ Ka,, forsome K >0, (7.1

then relation (3.2) holds. We assert that the result above is generalized by Corollary 3.3. To
see this, we only need to note that (7.1) and a € £ imply that

pm F(m)—F(m+1) _ F(m) B F(m+1) apmy

am am Aam Am+1 am

—- K—-—K=0 asm — o0.

(c) Obviously, the second part of Theorem 2(b) of [6] is implied by Corollary 3.2. However,
for harmonic measures, condition (3.1) reduces to

F(m):o( L ) (7.2)
mlogm
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However, the first part of Theorem 2(b) of [6] only requires that

_ 1
F(m) = 0<—),
m

which is weaker than (7.2) and is satisfied when & < oo.

(d) Theorem 6.2.2 of [18], together with their Theorem 6.2.1, implies that if F is nonarithmetic,
n < 00,a € €, and that, for alln > 1,

a, n
n+1 -

; 7.3
a, ~— n+1 (7-3)
then relation (6.1) holds. Note that condition (7.3) implies that, for every fixed A > 1 and all
n>1,
a(in) - 1
a, ~ A

and, thus, B(a) > —1. Thus, we cannot conclude that the result mentioned above is implied by
Corollary 6.1 since it includes the case in which 8(a) = —1.

(e) Consider the case of subordination, i.e. 23020 a, = 1. Then, by taking sums, any result
in this paper implies a result for G. However, we think it is more suitable to consider the
behavior of G directly. In fact, with some modifications to the proofs (for example, using the
large deviation inequality for ® N £ in [20] or the precise large deviation relation for € in [16]
rather than those for RV, etc.), Proposition 4.1, Proposition 4.3, and Lemma 4.7 of [7] can be
extended from the setting of regular variation to more general cases.
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