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Abstract

We consider the extremal shot noise defined by
M(y) = sup{mh(y — x); (z,m) € @},

where ® is a Poisson point process on R? x (0, +00) with intensity AdzG(dm) and
h:R?— [0, +00] is a measurable function. Extremal shot noises naturally appear
in extreme value theory as a model for spatial extremes and serve as basic models
for annual maxima of rainfall or for coverage field in telecommunications. In this
work, we examine their properties such as boundedness, regularity and ergodicity.
Connections with max-stable random fields are established: we prove a limit the-
orem when the distribution G is heavy-tailed and the intensity of points A goes
to infinity. We use a point process approach strongly connected to the Peak Over
Threshold method used in extreme value theory. Properties of the limit max-stable
random fields are also investigated.
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1 Introduction

In this work we study extremal shot noises and their properties, in connection with ex-
treme value theory. Extremal shot noises are flexible models that arise naturally when
dealing with extremal events in a spatial setting. They are defined by

M(y) = sup {mh(y — z); (z,m) € ®}, ye€RY, (1)

where ® is a Poisson point process on R? x (0, +00) with intensity AdzG (dm). Here, A > 0
is the intensity of points, G denotes a measure on (0,4o00) and h : R* — [0, +o0] is a
measurable function referred to as the shape function. The model can easily be extended
to random shape functions (some examples are given below) but we will limit our study
to deterministic shape functions.

Let us mention two examples where such random fields naturally arise. The first one
is the analysis of annual maxima of daily spatial rainfall. Modeling rainfall is a very
complex task and a vast amount of literature on this topic exists both in statistics and
applied sciences, see for example [F] and the references therein. Convective precipitation
has usually a local area of high intensity and minor to no rainfall elsewhere, with a
superposition of many storm events. To deal with this type of precipitation, Smith [R5
proposed the so-called storm process given by equation ([J) for a Poisson point process
® on R? x (0, +00) with intensity measure dzm~2dm. In this context, a point (z,m) of
the point process represents a storm event located at x with intensity m. The function h
on R? is non-negative with Jga h(x)dx = 1 and gives the typical shape of a storm event.
The process M is then a stationary max-stable spatial process with unit Frchet margins.
In [PF], Smith proposed the multivariate Gaussian density with covariance matrix ¥ as
a typical choice for the shape function h. To illustrate the flexibility of such models,
consider that we wish to assign to each storm event a spatial extension given by a radius
parameter r > 0 chosen at random with distribution F'(dr). This yields the model

x) y € R,

M(y) = sup mh(‘y

(z,m,r)ed r

where ® is a Poisson point process on R%x (0, 4-00) x (0, +-00) with intensity dxG(dm)F(dr).
This is an instance of extremal shot noise with random shape function h,(-) = h(r—!.).
We could also wish to introduce the temporal dimension and assign to each storm event
the time u > 0 when it occurs. Considering the extremal process at point y up to time ¢,
we define

M(yat) = sup {mh(y - x)]-{OSuSt}; ("L‘amv U) S (b} ) (yat) € Rd X [07 +OO)7

where ® a Poisson point process on R? x (0, +00) x (0, +00) with intensity dzG (dm)dt.
In 7], Schlater considered the case when the shape function h is given by a random
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process, as well as another class of max-stable process more suitable to deal with cyclonic
precipitation with variable rainfall all over the region.

Extremal shot noises also arise in the domain of telecommunications. In this context,
the Poisson point process ® stands for a set of transmitters in the Euclidean space. A
point (z,m) is seen as a transmitter located at position x and with power m. The function
h is the so-called attenuation function such that mh(y — z) stands for the signal power
received at y from the transmitter (z,m). In this context, a typical choice for h is the
omni-directional path-loss function defined by

h(u) = (Amax(ro, |u]))™ or h(u) = (1 + AJu|)™?

for some A > 0, 7o > 0 and 8 > d, which is the so-called path-loss exponent. In this
setting, the extremal shot noise M (y) given by equation ([[) stands for the maximal power
transmission at location y. Note that this scenario is isotropic, i.e. all the antennas are
omni-directional. A more realistic scenario with directional antennas could be described
as follows: for simplicity, we consider the planar case d = 2; the antenna azimuth is
denoted by 0 € [0,27) and is considered as an additional mark, so that each transmitter
is now represented by a point (x, m, #) of a Poisson point process on R? x (0, +-00) x [0, 27);
the power received at point y from transmitter (z,m, 6) is then given by mhy(y — z) with
hg given for example by

ho(u) = ma?(0 — arg(u))(1 + A\u\)’ﬁ

with a? : [0,27) — R" the radiation pattern of the antennas (see []). Since the shape
function hy depends on the random mark 6, it can be seen as a random shape function.

The extremal shot noise model defined here is closely related to mixed maxima moving
process 22, 7, BG); in these papers however, only max-stable random fields are investi-
gated, corresponding to suitable choice of the weight distribution G. On the contrary
in the present work, we consider a general distribution G: the max-stable property is
lost, but the interesting property of max-infinitely divisibility remains true (see [L]). In-
teresting links with stochastic geometry and union shot noise of random closed sets are
established in Heinrich and Molchanov [[J; in 2]}, Resnick and Roy provide applications
of the theory of random upper semi-continuous functions and max-stable processes to the
continuous choice problem.

Deep connections exist between extreme value theory and regular variations; they are
now well known in the multivariate case [[l, PQ], whereas many recent works focus on the
functional case [B, [[3, [[4]. For example, de Haan and Lin [§] characterized the domain of
attraction of continuous max-stable processes on [0, 1]; Davis and Mikosch [f]] considered
the notion of regularly varying process in connection with moving average models and
space-time max-stable random fields; results on extremes of moving average driven by a



general regularly varying Lévy process are obtained by Fasen [[L(]; Kabluchko, Schlather
and de Haan [[f] studied max-stable random fields arising as extremes of Gaussian random
fields. In this context, we consider the asymptotic of the extremal shot noise in the case
when the weight distribution G is regularly varying and the intensity of points goes to
infinity.

Several recent works also put the emphasis on statistical properties of max-stable
random fields. The dependence structure is investigated thanks to the extremal coefficient

M9, BJ| or the extremal index [P4].

The structure of the paper is the following: in Section P we study general properties of
extremal shot noises such as boundedness, regularity, ergodicity. In Section [J, we consider
extremal shot noise with regularly varying heavy tailed-weight distribution and prove
convergence of the rescaled extremal shot noise to a max-stable random field when the
intensity goes to infinity. Our approach is based on a functional point processes approach
that is a functional version of the so-called Peak Over Threshold method in extreme value
theory. Section {] is devoted to the limit max-stable extremal shot noise: we give explicit
formulas for its extremal coefficient, its extremal index and we also consider the extremal
points of the underlying Poisson point process.

2 Properties of the extremal shot noise

Let (2, F,P) be a probability space. We consider ® a Poisson point process on R? x
(0, +00) with intensity dzG(dm), where G denotes a measure on (0, +o0c). We suppose
that the tail function G defined by G(u) = G((u, +00)) is finite for any u > 0. A generic
point of the point process ® is denoted by ¢ = (z4,m,). Denote by Fg the o-field
generated by ®, i.e. the o-field generated by the random variables card(® N A), for all A
compact set of R? x (0, +00). We suppose that ® is F-measurable, i.e. Fp C F. The state
space for the Poisson point process ® is the set M, of locally finite subsets of R? x (0, +00)
endowed with the o-field M,, generated by the applications M, — N, N — card(N N A),
A compact set in R? x (0, +-00). We denote by PPP(dzG(dm)) the law of ®, where PPP
stands for Poisson point process.

Let h : RY — [0, +00] be a measurable function and for ¢ € ®, denote by hy the
function hg(y) = mgh(y — z4). We consider the extremal shot noise M on R? defined by

M(y) = sup{hy(y) ; ¢ € @}, ye R (2)

where we stress that the supremum may be equal to +00. The state space for the extremal
d
shot noise M is the product space [0, +00]®" endowed with the product o-field generated



by the projections [0, +00]®" — [0, +00], f — f(y), for y € R%. We denote by ESN(h, G)
the law of M, where ESN stands for extremal shot noise.

We first state a simple measurability property of the extremal shot-noise:

Proposition 2.1 Let & ~ PPP(dzG(dm) and M ~ ESN(h,G) the associated extremal
shot noise. The application

([0, +-00], B([0, +0c]))

M { (2 x R, Fp @ B(RY)) ok,

%
(w,y) —
1s measurable.

Proof: We introduce a measurable enumeration of the points of the Poisson point process ¢
(cf[{]). There is a family of measurable applications ¢; : (2, F3) — (R x (0, +00), B(R? x
(0,400))), @ > 1, such that ® = {¢;,7 > 1}. Then the extremal shot noise M is given
by M = sup;>, hg,. For each i > 1, the application (w,y) — he,w)(y) is Fo ® B(R?) —
B(]0, 4-0c]) measurable. The countable pointwise supremum is also measurable. O

Remark 2.1 A closely related model of extremal shot noise is given by
M(y) = sup{my + h(y — x5) ; ¢ € &} € [~o0, +o0],

with h : RY — [—o00, +00] a measurable function, G a measure on (—o00,+00) such that

G((u, +00)) for all u > 0 and ® a Poisson point process on R x R with intensity dx x

G(dm). Introduce the change of variables M (y) = exp(M(y)), h = exp(h) and & = T'(P)
where T . (x,m) — (x,e™). An application of the mapping Theorem (see e.g. [[§])
shows that ® ~ PPP(dzG(dm)) where G has tail function G(u) = G((Inu, +00)); hence
M ~ ESN(h, G).

2.1 Invariance properties

A first basic feature of the extremal shot noise is stationarity:

Proposition 2.2 Let M ~ ESN(h,G). Then M is a stationary random field; i.e.

VzeRY  M(-—2) £ M().



Proof: Since the Lebesgue measure on R? is invariant under translation, the Poisson
Point Process ® ~ PPP(dzG(dm)) is invariant under the transformation of R? x (0, +-00)
defined by (z,m) — (z + z,m). The translated point process ® + (z,0) has hence distri-
bution PPP(dzG(dm)). Now the translated extremal shot noise M (- + z) is based on the
the extremal shot noise based on the translated point process ® + (z,0) and hence has

distribution M ~ ESN(h, G). O

Stationarity is not always a desirable feature in applications. Note that non-stationary
models can be designed by replacing the Lebesgue measure dx by a general o-finite mea-
sure. Most of our results below would still hold true.

The class of extremal shot noises enjoys a nice property of stability with respect to
pointwise maximum; this is closely related to the property of max-infinitely divisibility

(see [LO]).

Proposition 2.3 1. Let M;, 1 < i < n, be independent extremal shot noises with
distribution ESN(h, G;) respectively. Then M = V?_ M; has distribution ESN(h, G),

2. Let M ~ ESN(h,G). Then M is maz-infinitely divisible: for alln > 1, M £ Ve M,
where M;, 1 <1i <mn, are i.i.d. random fields with distribution ESN(h,n"'G).

Proof: We prove only the first item, the second is a straightforward consequence. Let
®,,1 < i < n, be independent Poisson processes with distribution PPP(dzG;(dm)) re-
spectively. The associated shot noise are M; = supycq, hy, 1 < @ < n. Denote by
¢ = Ui, ®;. From the superposition Theorem (see e.g. [[§), ® is a Poisson point
process with intensity G = > " | G;. Furthermore, M = V! M; is the extremal shot
noise associated with the Poisson Point Process @, i.e. M = supyeq hp. This implies

M ~ ESN(h, G). 0

2.2 Finite-dimensional distributions

We give a condition for the extremal shot noise to be finite and characterize its finite
dimensional distributions. An important quantity is the coefficient a(h, G) defined by

a(h,G) = inf {u > 0; /R G (u/h(z)) dz < +oo} :

with the convention a(h, G) = +oo if the set is empty, G (u/h(z)) = 0 if h(x) = 0 and
G (u/h(x)) = G(0) = G((0,+00]) if h(z) = +o00. As we will see below, the coefficient
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a(h, G) appears to be the left end-point of the support of the distribution of M(y).

Proposition 2.4 Let & ~ PPP(dzG(dm)) and M ~ ESN(h, G) the associated extremal
shot noise.

1. The cumulative distribution function (cdf) of M(y) is given by

0 if u < a(h,G),
< =
P(M(y) <) { exp (— fga G (u/h(x))dx)  otherwise.
More generally, the multivariate cdf is given by: for Y,y € R andug, ..., up €

R

P(M(y1) <y, M(yx) < ug)
i 0 Zf /\1§i§k u; < Oz(h, G),
N exp (— Jpi G (M<i<i{ui/h(y; — x)}) dz)  otherwise.
2. If h is finite almost everywhere, the following zero/one law holds: for all y € RY,

PG = +oo) = { | Jole @ ST e

Proof of Proposition 2.4: The event {M(y) < u} can be written as
{M(y) <u}p = {Voe, myh(y —z4) < u}
{dNA=0}
with A = {(z,m) € R? x (0, +o00);mh(y — ) > u}. This shows that M(y) is Fe-

measurable. Using the avoidance probability for the Poisson Point Process &,

P(M(y) <u) = exp (— / 1{m>u/h(y_$)}dxc<dm>)
R (0,4-00)

~ exp (— /]R dG(u/h(:c))da:). (3)

This gives the cdf of M(y). The multivariate cdf is obtained in a similar way:

P(M(yl) < u,.. 7M(yk) < uk)
= P(Vp € ®, V1 <i<k, myh(y; — 14) < )
= P(®n{(z,m) e R x R"ym > Ajcir{ui/h(y; — 2)}} = 0)

- <_ /IR;dX(O,-i-oo) {m>/\1<1<k{uz/h (yi— }}de(dm>)
- <_ /d G (M<iseiui/h(yi — x)}) dx) .
R
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We now prove the zero/one law. If a(h, G) = +00, [pa G (u/h(z)) dx = +oo for all u > 0.
This implies P(M(y) < u) = 0 for all u > 0 and P(M(y) = +o00) = 1. In the case
a(h,G) < 400, [pa G (u/h(z))dz < +oc for all u > a(h,G) and

P(M(y) < u) = exp <— /R G (u/h(x)) dx) > 0.

For all # € R? such that h(x) < +o0, the nonincreasing convergence G (u/h(x)) — 0 holds
as u — +oo. If h is finite almost everywhere, then the monotone convergence Theorem
we obtain

P(M(y) < +o0) = lim P(M(y) <u) = 1.

u—r+00

This proves the zero/one law. U

Example 2.1 Consider the case when for all u > 0, G(u) = u=* for some & > 0 and
Jga h(z)dz < +o00. Then a(h,G) = 0 and we recover the stationary maz-stable model
from Smith [23] and Schlather [23]: the univariate distribution of the extremal shot noise
1s a Frchet distribution with cdf

P(M(y) < u) = exp (—uﬁ /Rd h(:c)ﬁdx) ;

and the multivariate distribution is given by

P(M(y1) < uy,..., M(yr) < up) = exp (— /d (/\ISiSk{h<yi - x)gui_g}) dw) :
R
Moreover, it satisfies the maz-stability functional equation: for all § > 0
B(M(g) <, ... M) < w)’ = BOM(y1) < 0~ 5w, ..., M(ye) < 675wy,

See Section |] for further discussions on the max-stable case.

Example 2.2 Consider the case when G has an exponential distribution, i.e. G(u) = e
for all uw > 0. Suppose that the function h is bounded and satisfies for large enough x:

() 2D
m(lal) = ") = Tla)

with
lim v (r)= lim v%(r) =~ € [0, +o0].
r——+00 r——+00
Foru > 0, the function x — G (u/h(z)) is locally bounded and satisfies for large x,
[ 7D < G (u/h(x)) < a| 7D,

Since x — |ZL‘|_% is integrable near infinity if and only zf% > d, we obtain a(h,G) = vd.
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Remark 2.2 Another interpretation of the coefficient a(h,G) is the contribution from
points at infinity: it can be shown that if h is locally bounded or G is finite, then for all
y € RY:

sup{mph(y — ) ; ¢ €, 24| = R} = a(h, G)

almost surely as R — +o0.

2.3 Boundedness

We now explore the path properties of the random field M and consider first the bound-
edness property. Let M ~ ESN(h,G) and A be a nonempty measurable subset of R?.
Define

Ma(y) = sup M(y + z) € [0, +00].

z€EA

We easily see that M4 ~ ESN(hy4, G) where

ha(x) =suph(z +2), x€R%
z€A

An application of Proposition P.4 yields the following interesting corollary:

Corollary 2.1 Let M ~ ESN(h,G) and A be a non-empty bounded measurable subset of
R?.

1. The distribution of sup,c, M(z) has cdf

B 0 qu < Oé(h/h G>7
P(iEE:M(Z)S“) {exp< Jea G (w/ha(@))dz) if w> alha, G)

2. If A is bounded, h is locally bounded and o(ha, G) < 400, then sup,. 4 M(z) < +00
almost surely.

The coefficient o(h4, G) is the left end-point of the support of the distribution of sup,. 4, M (2).

Example 2.3 The inequality a(h, G) < a(ha, G) always holds true. But it can be strict
as the following example shows: letd =1, A = [—1,1], let G be the exponential distribution
i.e. G(u)=e ™ foru >0, and let

fy
h(x) = 1 _
(.T) ; 1+ ln(l n |.T‘) {n<|z|<n+n—2}



for some v > 0. Since 2@1 n~? < +o0, we easily see that [ 1in@)>opde < +oo and this
implies a(h, G) = 0. On the other hand, the function ha satisfies for all |x| > 1

f)/
1+ In(2 + ||

fy
<
~ 1+ 1In(|x])

] < ha(z)

From example 2.3 above, we conclude that a(ha, G) = 7.

Remark 2.3 The following relations are worth noting:

-if Ay C Ay, then a(ha,,G) < a(ha,,G);

-if Ao = Ay +x, then a(ha,,G) = a(ha,, G);

-if A3 = A1 U Ay, then a(ha,, G) = a(ha,, G) V a(ha,, G).

The last statement is proved as follows: ha, = ha, V ha, so that for all u > 0,

G(u/ha, (1)) < Clu/hay(2)) < Glufhay (@) + Glufhay(0), = €RYi € {1,2};

this implies that the integral [ G(u/ha,(z))dx is finite if and only if [ G(u/ha,(z))dx is
finite fori =1 and i = 2; as a consequence, a(ha,, G) = a(ha,,G)V a(ha,,G).

Using these three properties, one can show that for any bounded sets Ay, Ay with nonempty
interior, we have a(ha,,G) = a(ha,, G). The common value is denoted by ot (h,G).

Of particular interest is the property that the extremal shot noise is bounded on
compact sets. Define the function ht by

ht(z) = sup{h(z + 2),|2| < 1}, 2 € R%, (4)

and let a*(h,G) = a(h*, G) (this is consistant with the previous definition of a*(h, G)).

Corollary 2.2 Suppose h is locally bounded and M ~ ESN(h,G). Then M is almost
surely bounded on compact sets if and only if a™(h,G) < +o0.

Proof: Denote by (K,),>1 an increasing sequence of compact sets with non-empty interiors
and such that R? = U,>,int(K,). As stated in Remark B3, for all n > 1 a(hg,,G) =
at(h,G). From Corollary R.T and using the zero/one law, M is a.s. bounded on K, if
and only if a(hk,,G) < 4+oo. This implies that M is a.s. bounded on all the compact
sets (K,)n>1 if and only if a™(h, G) < +o00. Finally, since for all compact K there exists
n > 1 such that K C K,,, we see that M is a.s. bounded on compact sets if and only if
at(h,G) < 4o0. O
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Example 2.4 We provide an example where a(h,G) = 0 and o (h,G) = +oo. This
implies that the corresponding extremal shot noise M is almost surely finite at all point,

but unbounded from above on any open set. Letd =1, A =[-1,1], G(u) = e foru >0
and

~(l2l)
hiz) = 1 - R
. ; T (T Jaf) el S

with v : [0,4+00) — [0,+00) a nondecreasing function such that y(u) — +oo and
v(u)/In(u) = 0 as u — +oo. Since h is bounded and the set {h > 0} has finite Lebesgue
measure, a(h,G) = 0. On the other hand, if |x| > 1,

Y(lz[ = 1)
hal®) 2 TG e

From Ezample 23 above, we conclude that at(h, G) = +o0.

2.4 Regularity

We proceed with regularity properties of the extremal shot noises. The regularity of the
extremal shot noise M ~ ESN(h,G) depends on the regularity of the shape function h.
We need the following definition: for all € > 0, define

he () = inf{h(z + 2);|2| < e}, @ €R,

)

= lim._,oa(h_,G). Note that the following inequality always holds true:
0<a (hG)<alhG) <at(hq).

Proposition 2.5 Let M ~ ESN(h,G).

1. If h is lower semi-continuous, then M is lower semi-continuous.

2. If a=(h,G) = at(h,G) and h is upper semi-continuous, then M is almost surely
Upper semi-continuous.

3. If a=(h,G) = at(h,G) and h is continuous, then M is almost surely continuous.

Remark 2.4 [t is worth noting that a necessary condition for the random field M to be
upper semi-continuous is that a(h,G) = at(h,G). Otherwise, if a(h,G) < a*(h,G),
Proposition .4 and Corollary 21, imply that with positive probability a(h, G) < M(0) <
at(h,G) whereas for all € > 0, sup{M(y); |y| < e} > at(h,G) with probability 1; this
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implies that the random field M cannot be upper semi-continuous with probability 1. In
Proposition [2.3, we prove upper semi-continuity under the stronger condition o~ (h,G) =
at(h,G); this condition might be stronger than necessary but is required in our proof to
give a lower bound for the random field M uniform on compact sets.

The proof of Proposition .7 relies on the following lemma that gives some insight into
the structure of the extremal shot noise:

Lemma 2.1 Let M ~ ESN(h, G).

1. For ally € R, M(y) > o~ (h,G);

2. For all compact K C R and u > ot (h,G), there exists a (random) finite subset
Dx . C D such that

M(y) Vu=max{hy(y) ; ¢ € Py} Vu, foralyekK. (5)

We first show how Lemma implies Proposition .5 and then proceed with the proof
of Lemma P.].
Proof of Proposition 2.J: A supremum of lower semi-continuous functions is always lower
semi-continuous; this implies the first point. The third point is a consequence of the two
first points since a function is continuous if and only if it is both upper and lower semi-
continuous. It remains to prove the second point. Suppose h is upper semi-continuous
and a~(h,G) = a*(h,G). Let K C R be a compact set. Lemma P_I implies that for all
u > at(h,G), the random field M V u is almost surely upper semi-continuous on K as
a maximum of a finite number of upper semi-continuous functions. Let u, — a*(h,G)
be a decreasing sequence. The sequence of upper semi-continuous random fields M V u,,
converges uniformly on K to M Va™'(h,G) and hence MV a™(h, G) is almost surely upper
semi-continuous on K. The compact K being arbitrary, M V a*(h,G) is almost surely
upper semi-continuous on R%.  Since from Lemma B0, M > o~ (h,G), the conclusion
comes from the condition o~ (h, G) = a™(h, G). O
Proof of Lemma [Z4: Let ¢ > 0 and (y,)n>1 be a sequence of points in R? such that
U,>1{vi + 2 |2] < e} = R% Note that, for all n > 1,

inf{M(yn + 2); |2 < e} = sup{mgh, (yn — 74); ¢ € P}

Proposition R.4 gives the distribution of the extremal shot noise ESN(h_, G) and implies
that for all n > 1, sup{myh_ (y, — z4); ¢ € ®} > a(h_, G) almost surely. Hence, almost
surely M(y) > a(h,G) for all y € R%. The result is proved letting ¢ — 0.

To prove the second point, define ®x, = {¢ € ®; sup,cx hg(y) > u}. This definition
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ensures that equation (|) is satisfied. It remains to verify that @, is finite almost surely.
This is the case because the random variable card(®g ,,) has a Poisson distribution with
mean

/ 1{supy€K mh(y—x)>u}G<dm)d'r = / G(U/hK(.T))d.T
RdX(O,-l—oo)

Rd
which is finite since u > o™ (h, G) > a(hk, G). O

According to Proposition ., the condition o~ (h,G) = a™(h,G) plays an important
role. We give now necessary conditions so that it holds true. We disregard the case when
a (h,G) = at(h,G) = 400 because in this case the random field M is almost surely
constant and equal to +00. Note that condition a™(h, G) < +oo implies that G is finite
or h is bounded.

Proposition 2.6 Suppose G s finite or h is bounded.

1. If there exist v > d and C' > 0 such that

mhﬂnolo h(z)GS(C|lz||7") =0 with G (t) = inf{u > 0; G(u) < t}, (6)

then o~ (h,G) = a™(h,G) = 0.

2. Let ¢ > 0. If for all § € (0,1), there exists R > 0 such that for all ||z|| > R and
Izl < e
(1—=0)h(z) < h(z+2) < (14 0)h(x), (7)

then a~(h,G) = a®(h,G) < +o0.

Proof of Proposition .4: For the first point, it is enough to check that
for all u > 0, / G(u/ht(x))dz < +o0.
Rd

The condition G finite or A bounded ensures that the function z +— G(u/h*(x)) is locally
integrable. The function G* satisfies u > G* (¢) if and only if G(u) < t. Equation (f)
ensures that for large z, h(x)G*(C|lz||~") < u so that At (2)G—(C(||lz|| — 1)) < u
and G(u/h*(x)) < C(||z]| — 1)77. As a consequence, the function x — G(u/h*(z)) is
integrable at infinity. This proves the first point.

For the second point, notice that equation ([) implies that the functions hZ and hl are
equivalent at infinity, where

hi(z) = sup{h(z + 2);||2]| <} and h(z) = inf{h(z + 2);||2]| <}

£

This implies that a(hZ,G) = a(ht, G) and hence a(h™,G) = a(h', G). O
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2.5 Separability

We consider the separability property of extremal shot noises (see [[f]). Let D be a
countable dense subset of R%. A function f : R — [0, +00] is said to be D-separable if
for all t € R?, there is a sequence (t,),>1 of points of D such that ¢, — t and f(t,) — f(t).
We say that f is universally separable (US) if f is D-separable for all dense countable
subset D of R?. For example, any continuous function is US since f(z) = lim f(2) where
the limit is taken when 2/ — x,2’ € D. In the framework of extremal shot noises, the
following observation plays an important role: the class of universally separable upper
semi-continuous (USUSC) functions is closed for the topology of uniform convergence on
compact sets, is translation invariant, and is stable under finite pointwise maximum.

Proposition 2.7 Let M ~ ESN(h,G). Suppose h is USUSC and o (h,G) = a*(h, Q).
Then M is almost surely USUSC.

Proof: Let O be an open and relatively compact subset of RY, and denote by K its closure.
According to Lemma P.1], for all u > at(h, G), there exists a finite set @y, such that

MV u=sup{hy; h € Px,}Vu on K.

Since ® ,, is finite and the functions hy are USUSC, M V u is USUSC. With a similar
argument as in the proof of Proposition .5, the assumption a~ (h, G) = a*(h, G) implies
that M V u converge uniformly to M as u — a™(h,G). Hence M is also USUSC. u

Remark 2.5 The class of US functions is not stable under pointwise mazximum as the
following example shows: hy(x) = lgsoy and ho(x) = 1oy are US (and also lower
semi-continuous), but hy V ho(x) = lyzz0y 95 not US. This is the reason why we need to

consider the class USUSC' in Proposition 7.

2.6 Ergodicity

We end this section with the mixing properties of the extremal shot noise (see [J]). Note
that related results for max-stable process are obtained by Stoev [B@], using the spectral
representation in terms of extremal integrals. The stationary random field M is said to
be a-mixing in [0, +00]®" if for any A, B € B([0, +00]E),

lim P(M € A, ,M € B)=P(M € A)P(M € B), (8)

V—00
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where 7,M(-) = M(-+v), v € R, When the random field M has almost surely continuous
paths, it can be considered as a random element of C(R?, [0, +00]) endowed with the metric
of uniform convergence on compact sets and the Borelian o-field B(C(R?, [0, +00])). In
this case, we say that the random field M is a-mixing in C(R?, [0, +o0]) if (§) holds true
for all A, B € B(C(R%, [0, +0o])).

Proposition 2.8 Let M ~ ESN(h,G).

1. The extremal shot noise M is a-mixing in [0, —i—oo]Rd ;

2. If h is continuous and o (h, G) = a*(h, G), then M is a-mizing in C(R, [0, 4-00]).

Recall that a-mixing implies ergodicity. The mixing property will be proved using Lemma
P.J and the independence property of Poisson point process.

Proof of Proposition [2.8: According to [{], it is enough to check the mixing property (§)
for A, B in a m-system generating B(][0, +oo]Rd). Such a m-system is given by the finite
intersections of sets of the form {f € [0, +00]®": f(y) > u} for some ¢ € R? and u > 0.
Let A, B be given by

A = {fel0, 400 fly) = un,. ., flu) > upl,
B = {fe[0,+oc® f(y}) > ul,..., fly)) > uj}.

Since M (t) > a(h,G) almost surely, we can suppose w.l.o.g. that u; > a(h,G),1 <i <k
and uj > a(h,G),1 < j <1 Let K = {y;,y;;1<i <k, 1<j<I} From Lemma P.1|,
there is a finite point process @, C ® such that equation (f) holds for all u > a™(h, G).
Since K is finite, a straightforward modification of Lemma R.1 shows that its conclusion
remains true in this case for u > «a(h, G). In particular, let © > a(h, G) be the minimum
of all u; and uj. The construction of ®y , ensures that {M € A} = {M Vu € A} =

{suqu@K’u he € A} almost surely, and the same result holds with B replacing A. Since

® ., is finite, for any € > 0, there is a compact L C R? such that P(®g,, € LN(0, 4+00)) >
1 — . Define My, = sup{hy; ¢ € @, z, € L}. Then PIMVu=M,Vuon K)>1—c¢.
In the same way, we also have for any v € R?, P(r,MVu=7Mp,Vuon K)>1-—¢,
with M., = sup{he(y); ¢ € , x, —v € L}. Hence we have,

IP(Mp, € A)—P(M € A)| <e, |P(r,Mp., € B)—P(,M € B)| <¢
and

P(Mp, e A, .My, € B)—P(M € A, 7,M € B)| < 2¢.
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The independence property of the Poisson Point Process ® implies that M, and M,
are independent for large v since L 4+ v and L are disjoint. Hence, for v large enough,

P(M, € A, ,My., € B) =P(M, € A)P(1,M,, € B).
Equation (f) follows and this proves that the extremal shot noise is a-mixing in [0, +00]Rd.

According to Proposition B3, the further conditions A continuous and a~(h,G) =
at(h,G) ensure that M is almost surely continuous. The proof goes exactly the same
way since the m-system consisting of the sets

generates the o-field B(C(R?, [0, +-00])). O

3 Heavy-tailed extremal shot noises and their asymp-
totics

In this section, we consider different asymptotics related to extremal shot noises when the
weight measure (G is a probability measure with a regularly varying tail. We recall some
facts about heavy-tailed probability measures, univariate extreme value theory that will
be useful in the sequel. For general references on this subject, see e.g. or [A].

We suppose that G is a probability on (0, +-00) with tail function G € RV_¢, the set of
functions regularly varying at infinity with exponent —¢ < 0. This implies that G belongs
to the max-domain of attraction of the Frchet distribution F¢ with cdf

Fe(x) = exp(=27%) a0
Indeed, there is a scaling a) > 0 such that the distribution function G satisfies

lim G(ayz)* = Fe(z). 9)

A—400

This has the following interpretation in terms of random variables: if (X;);>1 are i.i.d.
with distribution G, then the renormalized maximum a; 1 maxi<;<p X; converges to the
Frchet distribution as n — +o0o. A possible choice for the renormalization function is

ax=G"(1-X1, A>0 (10)
where G is the quantile function

G (u) =inf{x > 0;G((0,2]) <u}, O0<u<l.
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Notice also that equation (B) implies the following estimate:

lim AG(ayz) = Ge(z), x>0, (11)

A—~+00

where Ge¢(z) = 7% and G¢(dz) = o 1 m01dx is the corresponding infinite measure
on (0, 4+00).

3.1 Heavy-tailed extremal shot noise

We consider the extremal shot noises M) ~ ESN(h, AG) for some continuous shape func-
tion h : RY = [0, +00], intensity A > 0 and heavy-tailed probability G.

For £ > 0, we say that h satisfies condition (Cy) if:
(Ce)  fpah™(2)*°dx < +oo for some § € (0, ).

where h* is given by (). Condition (C¢) implies that h is locally bounded and vanishes
at infinity, and also that [pa h*(z)*dz < 4o00. Notice also that the following condition
(C’¢) implies condition (Cg):

(C’¢)  there is some v > d/& and C' > 0 such that |h(z)| < C(|z|77 A1), z € R%
We will need the following Lemma:
Lemma 3.1 Let £ >0 and G € RV_.

1. If b satisfies condition (Cg), then, for all A > 0, at(h, \G) = 0 and also at(h,G¢) =
0.

2. at(h,Ge¢) = 0 if and only if [ga b (2)4dz < +oo.
In view of this Lemma, Propositions R.2, .4, . and P.§ imply:

Corollary 3.1 Suppose that G € RV_¢ and that h is a continuous and satisfies condition
(C¢). Then for all X > 0, the random field My ~ ESN(h, \G) is stationary, o-mizing,
almost surely finite and continuous.
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Proof of Lemma|3.4: We have to check that for any u > 0,
/ G(u/ht(x))dr < +o0.
Rd

Let & € (0,£) as given by condition (C¢). Since G' € RV_, then there is C' > 0 such that
G(z) < Cz~€9_ Note indeed that the function z + 2¢7°G(z) is bounded on R, since
it is equal to 0 when x = 0, is cd-lg, and has limit 0 as x — +o00. Then, we have

G(u/h*(2)) < Oh*(2)50u 9

and condition (Cg) ensures that these functions are integrable on R¢. This shows that
a(h,\G) = 0. The second point is straightforward since

Ge(u/h*(z))dx = u_§/ At (z)eda

R? R?

is finite if and only if [pa At (x)%dz is finite. O

Remark 3.1 If we assume furthermore that the tail function G is such that

0 < liminf 2z *G(x) < limsup 2 *G(x) < +oo,

T—+00 T—+00

then condition (Cy¢) can be replaced by [pa h(z)*dx < +00. Lemmal[51 and Theorems [B1
and [3.3 below remain true. The proofs are almost the same and the details will be omitted.

3.2 The large intensity scaling

We consider the asymptotic behavior of the extremal shot noise M, as the intensity A
goes to infinity.

Theorem 3.1 Suppose that G € RV _¢, that h is continuous and satisfies condition (Cg).
Then the following weak convergence of random fields holds in the space C(R?, [0, 400)):

ay' My = ESN(h,G¢) as A — +o0.

Remark 3.2 Using the terminology in [§/, we see that under the assumptions of Theorem
[3-1, M, is a regularly varying C-valued random field with exponent & > 0.
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Proof of Theorem [3.1: We first prove convergence of finite dimensional distributions.
From Proposition P4: for y1,...,yx € R and uy, ..., uy > 0,

P(ay' My(y1) < un, ... a3 Ma(yr) < uyg)
= exp (— /Rd G (M<ise{ui/h(y; — x)}) dl’)

where Gy(u) = AG(ayu). Equation ([d) states that for all u > 0, Gy\(u) — Ge(u) as
A+ — 00. Hence, as A\ — 400

P(a;lMA(yl) <uy,... ,a;lM,\(yk) < uyg)
= e (= [ Gemercefu/blon— 0 ds ). (12

provided Lebesgue’s dominated convergence theorem can be applied in order to justify
the convergence. Notice that the right hand side of ([[J) is the cdf of ESN(h, G¢). We
now justify the convergence ([J). Condition (C¢) implies that h is bounded from above,
so that there is € > 0 such that for all 2 € R,

MN<i<i{ui/h(y; — z)} > €.
Then applying Lemma [A]], there is some C' > 0 such that for large enough A
Gr(M<icw{ui/h(y; — 2)}) < C(M<ici{uwi/h(y: — 2)})° ¢, 2z € R

Condition (Cg) ensures that the right hand side of the above inequality is integrable with
respect to x € R%. Hence equation (L2) is proved thanks to dominated convergence. This
proves the convergence of finite dimensional distributions.

Next, we prove weak convergence in the space C(R%, R). We prove that for all u > 0 the
weak convergence (ay M)V u => M, V u holds in C(R% R), where M., ~ ESN(h, G¢).
Since ||(ay M) V u — ay ' My||oo < u and |[My V u — Myl||oo < u, this implies the weak
convergence a, ' My = My, (see [H]).

Let u > 0 be fixed. We have already proved the convergence of the finite dimensional

distributions (a,'M,) V u T Moo v u. Tt remains to prove tightness. Condition (Cg)
ensures that the function h goes to zero at infinity, and hence h is uniformly continuous
on R%. For v > 0, the modulus of continuity of & is defined by

w(h,v) = sup{|h(y) — h(z)]; |z —y| <7} < +o0.

Let K = {z € R%|z|| < 1} be the closed unit ball. Denote by ®, ~ PPP(AdzG(dm))
the Poisson Point process associated with the extremal shot noise M. Using Lemma P.1],
for y € K, we have

(a;lM,\(y)) Vau = sup{a;1m¢h(y —Z4): ¢ € Pygut Vu, (13)
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where @y g, = {¢ € Px;sup,cx ho(y) > aru} is almost surely finite. Define
Thku= max{a;1m¢; ® € DPykul-
The modulus of continuity of (ay'M,) V u on K is defined by
wi ((ay'My) V u, ) = sup{|ay' Mx(y) Vu — ay ' My(x) V ul; 2,y € K, |z —y| <7}
Using equation ([[J) and the definition of T) k.., the modulus of continuity satisfies
wic((ay ' My) V u, ) < Ty g (B, ).
Hence it is enough to prove that the family 7} k., is tight. For v > 0,

P(Th ko >v) = PE¢ € ®;la;'my| > v and a; ' sup hy(y) > u}
yeK

= 1—exp <—/ L-timsor Lia=tinnt (—ay >y NG (dm dx)
R%x (0,400) {ay " m>v} Hay mht (—z)>u} (dm)

= 1—exp <—/ Ga(u/hT (=) V v)dx)
Rd

< / G (u/h (=) V v)da

Rd
< C/ (W (=2)Pu ) A =€)y
Rd

where the last inequality holds for some C' > 0 and A large enough (see Lemma [A.T]).
This last upper bound is uniform in A and condition (Cg) implies that it goes to zero as
v — +00. As a consequence, T) g, is tight in R, and (a;'M,) V u is tight in C(K,R).
We conclude that ay'My = M,, in C(K,R). Using stationarity, the result holds in
C(K + h,R) for all h € R? and hence in C(R% R). O

3.3 A point process approach

In this section, we develop a point process framework for the convergence of heavy-tailed
extremal shot noise. Let ®y ~ PPP(AdxG(dm)) with G € RV_¢. We show that in a
suitable space of functions, the empirical point process Ny = sed, 5(1;1 h, CONVergse as
A — +o0, and recover as a by-product Theorem B.1] as well as the convergence of order
statistics. For the definition and properties of point processes on general Polish spaces
(i.e. complete separable metric spaces), the reader should refer to [f].

We start with the presentation of the suitable function spaces adapted from []; note
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that besides the case of random processes (d=1), this framework covers also the case of
random fields (d > 1). Let K C R? be a compact set and denote by C*(K) = C(K,R,)
the space of non-negative continuous functions on K endowed with the norm ||f||x =
sup{|f(y)|; v € K}. Let C{ (K) ={f € C(K); f >0 and | f||x = 1}. Thanks to the
transformation f — (f/||fllx, || fllx), we identify C*(K) \ {0} to C{ (K) x (0, +00). We
endow (0, +o0) with the metric d(u,v) = |1/u — 1/v|, so that its completion is (0, 4o0].
Accordingly, we define C*(K) = C{(K) x (0, 00] the completion of CT(K) \ {0}. Note
that C*(K) is a Polish metric space and that a bounded subset of C*(K) is bounded
away from zero in the sense that it is included in C{ (K) x [g, 00] for some € > 0.

We consider the empirical point process on C+(K ) defined by

Ny= 0,0, A>0.

SN

We use a slight abuse of notation here: points ¢ € ®, such that hy = 0 on K should be
ignored; or equivalently consider the restriction of N, to @+(K ). However this gives rise
to no confusion.

Theorem 3.2 Under the assumptions of Theorem B.1, the random point process Ny on
C*(K) weakly converges as X\ — 400 to

Noo = Z 5h¢7

PEP

with @ ~ PPP(dzGe¢(dm)).

This result is strongly linked to the so-called POT (Peak Over Threshold) method used
by hydrologists and in extreme value theory. Let f € CT(K) be a non zero threshold
function. For example, Theorem implies that the number of points ¢ € ®, such that
hg > axf on K has a Poisson distribution with mean asymptotically equivalent to

[t (M)

This point process approach is powerful: for instance Theorem B.]]is easily recovered from
Theorem B.2, and new results for order statistics are also easily derived. More precisely,
the order statistics are defined by considering the non-increasing reordering of the values
(he(y); ¢ € @) and are denoted by M)(\l)(y) > M/(\Z)(y) > .2 M/(\T)(y)) > ...,r> 1

Note that the first order statistic coincides with the maximum, i.e. M il)(y) = My (y).
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Theorem 3.3 Under the assumptions of Theorem [3_1, for all r > 1, the following weak
convergence holds in C(R?, [0, +00])":

(M) 1cicr = (MD)1<i<,

where MY is the i-th order statistic random field associated to (hy; ¢ € Do) with Doy ~
PPP(dzGe(dm)).

Before proceeding to the proof, we recall some notion on convergence of measures on
a Polish metric space (see [{f]). A Borel measure v on a Polish metric space is boundedly
finite if (A) < +oo for every bounded Borel set A. We say that a sequence of boundedly
finite measures (1) boundedly converges to a boundedly finite measure v if v (A) — v(A)
for each bounded Borel set A with v(0A) = 0.

Proof of Theorem B3: Let ®y = Ty\(®,) be the image of the Poisson Point Process
®, under the transformation Ty(x,m) = (x,ay'm). This is a Poisson point process
on R? x (0, +o0] with intensity measure vy(dz,dm) = dxGy(dm) which is the image
measure of \dxG(dm) under Ty. Equation ([I]) implies that v, boundedly converge to
Voo (dx,dm) = dxGe¢(dm) as A — 400 (the metric on (0, +-00] ensures that G¢ is boundedly
finite). Consequently, the Poisson Point Process ® converge to &, ~ PPP(dzG¢(dm)).
Let £ € R? such that = € K if and only if ||h(. — z)||x # 0. Since h is continuous and K
is compact, K is an open subset of R?. The convergence of the restrictions on K x (0, +00]
also holds: @, N (K x (0, 400]) converges to ®o, N (K x (0, 400]).

Next, consider © : K x (0, 00] — C(K) the application defined by ©(z, m) = mh(- —
x). The point process N (respectively N, ) on ((_:+(K) is the image by © of the point
process @5 N (K x (0, +00]) (resp. Poe N (K x (0,400])) on K x (0, +0c]. The intensity
measures of CTD,\ and @, are vy and v, respectively. Then N, and N, are Poisson Point
Processes on C+(K ) with intensity 1,©~! and v,,© 'respectively. To prove Theorem
B3, it is enough to prove that 1,0~ and v,,©~! are boundedly finite measures and that
v,O7! boundedly converge to v,,©~ ! as A — +o0o. To that aim, we show that for any

bounded set A ¢ C*(K),
1O (A) < 400, 1O 1 (A) < +oo (14)

and
O HA) = 1,071 (A) if 1,0 1 (dA) =0. (15)
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Note that if A is bounded in C*(K), then A C S. = Cf(K) x (e, +00] for some & > 0.
Observe that 1,07!(S.) < 400 and vO~1(S.) < +o0. Indeed:

1O71(S.) = n({(z,m) € R! x (0,+00); [mh(- — z)||x = })
= / 1{mhK(—m)25}de>\<dm)
R%% (0,+00)
= / G(e/hg(x))dz,
Rd
and similarly
Voo ©1(S.) = /Rd Ge(e/hk(x))dx.

Equation ([4) is hence equivalent to the fact that a(hx, Gy) = a(hk,G¢) = 0 and it is
enough to check a™(h, G) = a(h,G¢) = 0. From Lemma B.1, condition (Cy) implies that
o (h, G)=0. Furthermore, condition (C) implies that [p« h'(2)*dz < +oo and hence
at(h,G¢) = 0. This proves equation ([4).

Let 1), O71(-) = 1O~ (- N S.) and v.O7'(:) = vO~!(- N S.). These are finite measures
on C*(K) and equation () is equivalent to the weak convergence vy .0~ = 1.0~! on
C+(K ). Convergence of the finite dimensional distributions is proven as in Theorem B.]|

since for A = {f € CT(K); f(y1) > w1, ..., f(y) > us}
1071(4) = / Lmh (i —o)>uin<i<nydvGa(dm)
R%x (0,4-00)
= [ GV bl 2))ds
Rd

— /Rd Ge(Viiyui/h(yi — x))dx
= yoo@_l(A).

The limit is a consequence of Lebesgue’s Theorem and Lemma [A1. Tt remains to prove
tightness. Let 6 > 0, we prove that for large enough M and A > 1, we have

Ure(O([—M, M) x [g,+00])) > 1—0

where O([—M, M]% x [, +00]) is compact in C*(K) as the image of a compact set by the
countinous application 7. We have indeed

ae(O(=M, M]" x [g,+0c])) = 1- /d Lomhge ()22} Laf>ary dwG(dm)
R®x (g,400)
= 1—/ Gr(e/hk(x))dz.
{laf>}
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Condition (C¢) and Lemma [A.] imply that this last term goes to 1 as M — +oc uniformly
in large A (see the proof of Lemma B.T]). O
Proof of Theorem [3.3: Let € > 0 and consider

S. = C{ (K) x (g,+0c] C C(K).

Since S. is bounded with v,,©71(0S.) = 0, the set Ny NS, is a.s. finite and weakly
converges to Ny N'S.. Let M,(C(K)) be the space of finite point measures on C(K).
The mapping
{ M,(C(K)) —  C(K)
i 0 o VL five

is continuous. Similarly, for each r > 1, the following mapping is continuous:

b [ MCE) ()
T{ Sy = fOve

where f()(y) is the r-th order statistic in {fi(y);1 <4 < m} and is 0 if » > m. Then,
Theorem B.9 and the continuous mapping Theorem yield the weak convergence on C(K):

(ay'MD) Ve =T, (NN S.) = ¥, (NN S.) =MD Ve
Letting ¢ — 0, we have a;lM)(\r) — MY in C(K). The compact K being arbitrary,

this proves the convergence of the r-th order statistic in C(R?, [0, +0c]). In order to
consider several order statistics, apply the continuous mapping Theorem to Ny N S, —

(W (Nx N Se))1<izr O

3.4 Supremum of heavy-tailed ESN over large balls

In this section, we consider the asymptotic behavior of the supremum sup, < Mi(y) as
R — +o0.

Theorem 3.4 Let My ~ ESN(h,A\G) and suppose that G € RV_¢ for some & > 0 and
that h satisfies condition (C'¢). Then the following weak convergence holds as R — +00,

sup M,(y) = Fg,
N(R) lyI<R ¢

where N(R) = Hhché/g)\l/fG“_(l — R~ and cq denotes the volume of the euclidean unit
ball in RY.
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Proof of Theorem [3.4: Corollary B, applied to hgr(x) = sup{h(z + 2);|z| < R}, yields
P(sup My(y) < u) = exp (—)\/ G (u/hgr(z)) d:p) , u>0. (16)
lyl<R R?

Since h satisfies condition (C'¢), hpy satisfies also condition (C’¢) and according to Lemma
B, at(hg,G) = 0. Furthermore h is bounded and vanishes at infinity, so that there is
some Ry such that sup, <z, h(y) = [|h]leo. For any R > Ry, hr(x) = Al if [2| < R— Ry
and hg(r) < C((|z| — R)™ A1) if |z] > R — Ry. Put age = G (1 — R~%). We estimate

/Rd G <aRdHhHooU/hR(:L’)) dr

= ci(R — Ry)'G (aRdu)+/||>RR G (apa||hlloon/hr(z)) dz. (17)

Equation (1) implies cq(R — Ro)?G(agau) — cqu™¢ as R — +oo. On the other hand,
using that hp is bounded from above and Lemma [A.1], we get that for large enough R,

G (apal|hloou/hr(x)) < CR™(u/hp(x)) "¢, (18)

As a consequence,

/ G (anall bt/ hn(z)) de

|m|>R*R0

< Cu*HR™ / hg(z) € dz
|m|>R*R0

< Cu$HR /| ol ~ R A )da
x|>R—HRo

+o0

< Cu PR / ((r— Ro)7"“™ Al)cqr(r + R — Ro)*'dr (19)
0

The last line is obtained using polar coordinates. Note that the integral in ([J) is finite
for ¢ small enough since d < v¢ under condition (C'¢). Since the bound ([J) goes to 0 as
R — +o00,

P (Mg < aga|hllou) = exp(—=Acgu™), as R — 400

follows from equations ([I), (I7) and ([L§). This achieves the proof. O

4 Properties of the max-stable extremal shot noise

We consider the extremal shot noise M., appearing in Theorem B.1] and investigate its
properties.
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Proposition 4.1 Let M, ~ ESN(h, G¢) and suppose h is continuous and such that
/hg(:c)d:c =1 and/h*(:c)gd:c < 400.

Then M., is a continuous, stationary, c-mizing, max-stable random field with Frchet
margins Fr.

The result follows from Propositions -5 and P-§. The condition [ h*(z)dz = 1 ensures
the normalization to unit Frchet margins, otherwise a scale parameters appears.

A first insight into the dependence structure of the random field M, is given by the
extremal coefficient function. Recall from [RJ] that the extremal coefficient function 6(h)
of the stationary max-stable process M, is defined by the equation

P [Muo(z) < 1, Moo (z + ) < u] =P [My(0) < u]’™ .

More generally, the extremal coefficient associated with the compact set K is defined by
the relation

P [i‘é}? Moo () < u] = P [M(0) < u]"™)

Furthermore, for each v € R*\ {0}, the sequence (M (nv)),>0 is a stationary max-stable
sequence with Frchet marginals F¢. We denote by (v) the extremal index of this sequence
given by the relation

lim P (Vigi<n Moo (nv) < nl/fu) = Fe(u)'™, u>0.

n—-+o0o

Note that y(v) € [0,1] with y(v) = 1 in the independent case. See [f]] for a general
discussion on the extremal index.

Proposition 4.2 Under the assumptions of Proposition [[.], the extremal coefficient is
given by

0(K) = /]R K (x)dx

and in particular the extremal coefficient function is

6(h) = /Rd (RE(z) V b (x + h)) da.

The extremal index in direction v is given by
1
v(v) = inf —/ n_ k(x4 kv)da.
Rd

n>1n
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Proof of Proposition [[.3: The extremal coefficient §(K) is computed as follows: by Corol-

lary P
= exp <— /Rd(u/hK(x))—fda;>
= P[M.(0) < u]’™

P {sup My (x) <u

rzeK

with 6(K fRd hi(x 5dx

In the case when K = {0,h}, we have hg(x) = h(x) V h(x + h) which yields
= Jpa (M2)*V h(z + h)fd:c)

In order to compute the extremal index y(v), we remark that for u > 0,

P (Vicicn Moo (nv) < nl/fu) = exp (—n_lu_g/d n_ hE(x + k:v)dx)
R
= R

with v, (v) = n~! [pa Vi_ h*(z+kv)dz. We remark that the sequence ny, (v) is subadditive
because

VIR (2 4 kv) < Vi_ B (2 + kv) 4+ Vi B (2 + kv + nw).
Hence v,(v) converges to vy(v) = inf,>1 v, (v). O
In the sequel, we consider the structure of extremal points associated to the max-stable

random field M. A point ¢ € ®, is said to be extremal if there is some z € R? such
that M. (z) = hg(x). The subset of extremal points is denoted by @, and satisfies

My (y) = sup{he(y); ¢ € D}, y € R™

This is the smallest subset of ®., with this property.

Proposition 4.3 Under the assumptions of Proposition [{.1, the point process Do is a
stationary marked point process on RY x (0,00). Its Campbell-Matthes measure C' defined

by

(P X Q Z 1{$¢€P}1{m¢eQ} , P C Rd,Q C (0,—|—OO),

IS

satisfies C(dx,dm) = Mdzv(dm) where X is the intensity

A= /w (1 — P(Ms > mh)) Ge(dm)
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and v is the Palm distribution of the marks

v(dm) = A1 (1 — P(My > mh)) Ge(dm).

Proof of Proposition [f.3: This is an application of Campbell’s formula for Poisson Point
Processes. Let ¢ = (x4, my) and p(d¢) = deGe(dm) the intensity measure of the point
process ®. We have

C(PxQ) = E| > laerlimeql

| p€Poo

= E Z 1{¢6P><Q}F<¢a D \ {(b})]

LAEP

with
F(¢7 (I)) = ]-{h¢5(supweq> hy }e
Applying Campbell’s formula,

C(PxQ) = E [/ Ligerxqy F' (9, @w)u(dqb)}
= /1{¢>€P><Q}]P>(h¢ £ Mw)ﬂ(dgb)

— [ ticerylmeor (1~ PO > mh(- — 2)))doGe(dm)

where the expectation is taken with respect to ®.,. By stationarity, P(M,, > mh(- — z))
does not depend on x. Hence, we obtain

C(dz,dm) = (1 = P(Ms > mh(- — x)))dxGe(dm)

and the intensity measure of the point process and the Palm distribution of the marks
are easily deduced. 0

Remark 4.1 In the same way, higher moment measures can be explicited in terms of
P(My > f),f € C. For example, if A, and Ay are disjoint subsets in R? x (0, c0),

C(Z)(Al X AQ) =K Z 1{¢1€A1}1{¢>2€A2}
(¢1,82)€PZ,

satisfies

0(2) (Al X Ag)

= [ Blh £ M and ey £ Mo Y1 0, Ly ).
1 X A2
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A A technical lemma

Lemma A.1 Suppose G € RV_¢ for some & > 0. Foru > 0, define

Gy(u) = AG(ayu), with ay=G"(1-A71h).

For all § € (0,€) and € > 0, there exist C > 0 and Ao > 0 such that for all u > ¢ and
A > )\07 B
G(u) < Cu~€9),

Proof: Since G € RV_¢, ay = G (1 = A71) — +oo and ¢ = A\G(ay) — 1 as A — +o0.
As a consequence, we have

- - G(ayu)
G = \G =Cc\—= ,
A(w) (axu) = cx Glar)
Then the Lemma follows from the Potter’s bound for the regularly varying function G €
RV_¢ (see [BU) Proposition 0.8 (ii) or [[)). O
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