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The diameter of a random elliptical cloud

*

Yann Demichel* Ana Karina Fermin Philippe Soulier*

Abstract

We study the asymptotic behavior of the diameter or maximum interpoint dis-
tance of a cloud of i.i.d. d-dimensional random vectors when the number of points in
the cloud tends to infinity. This is a non standard extreme value problem since the
diameter is a U-statistic, hence a sum of dependent random variables. Therefore, the
limiting distributions may not be extreme value distributions. We obtain exhaustive
results for the Euclidean diameter of a cloud of elliptical vectors whose Euclidean
norm is in the domain of attraction for the maximum of the Gumbel distribution.
We also obtain results in other norms for spherical vectors and we give several bi-
dimensional generalizations. The main idea behind our results and their proofs is
a specific property of random vectors whose norm is in the domain of attraction of
the Gumbel distribution: the localization into subspaces of low dimension of vectors
with a large norm.

Keywords: Spherical distributions, Elliptical Distributions, Interpoint Distance, Extreme
Value Theory, Gumbel Distribution.

AMS Classification (2010): 60D05 60F05

1 Introduction

Let {X,X;,7 > 1} be ii.d. random vectors in R? for a fixed d > 1. The quantities of
interest in this paper are the maximum Euclidean norm M,,(X) and the Euclidean diameter

MP (X) of the sample, that is

Ma(X) = mase %] (11)
(2) - X,
MPX) = max X~ X, (12)
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where || - || denotes the Euclidean norm in RY. The behavior of M,(X) as n tends to
infinity is a classical univariate extreme value problem. Its solution is well known. If the
distribution of || X]| is in the domain of attraction of some extreme value distribution, then
M, (X), suitably renormalized, converges weakly to this distribution. We are interested
in this paper only in the case where the limiting distribution is the Gumbel law. More
precisely, the working assumption of this paper will be that there exist two sequences {a,, }
and {b,} such that lim,,_,, a,, = oo, lim,_, b,/a, = 0 and

lim nP(||X]| > a, + b,2) =€ 7 (1.3)
n—oo

for all z € R, or equivalently,

M, (X) — —-
limP(Mgz):e_e )

n—oo bn

The asymptotic behavior of the diameter of the sample cloud is also an extreme value prob-
lem since M.” (X) is a maximum, but it is a non standard one, because of the dependency

between the pairs (X;, X).

This problem has been recently investigated by | | for spherically distributed vectors,
that is, vectors having the representation X = TW where W is uniformly distributed on
the Euclidean unit sphere S?! of R? and T is a positive random variable in the domain
of attraction of the Gumbel distribution, independent of W. This reference also contains
a review of the literature concerning other domains of attractions.

If d = 1, a spherical random variable is simply a symmetric random variable, that is a
positive random variable multiplied by an independent random sign. The diameter of
a real valued sample is simply its maximum minus its minimum, and by independence
and symmetry, it is straightforward to check that (MT(ZQ) (X) — 2ay,) /b, converges weakly
to the sum of two independent Gumbel random variables with location parameter log 2,
i.e. distributed as I' —log 2, where I is a standard Gumbel random variable. Note that the
tail of such a sum is heavier than the tail of one Gumbel random variable.

Ifd>2] | have shown that in spite of the dependency, the limiting distribution is the
Gumbel law, but a correction is needed. Precisely, they proved that if (1.3) holds, with
an additional mild uniformity condition, there exists a sequence {d,} such that d,, — oo,

d, = O(log(a,/b,)) and

MP(X) -2 .
lim P ( (&) = 2a, +d, < z) =e ¢ . (1.4)

n—oo bn

The exact expression of the sequence {d, } will be given in the comments after Theorem 3.2.
This implies that M.” (X)/(2M,,(X)) converges in probability to 1, but the behaviors of
M, (X) and M (X) are subtly different. Specifically, a, is typically a power of logn, so
log(a, /by,) is of order log logn.



It is possible to give some rationale for the presence of the diverging correcting factor d,
in (1.4). In dimension one, two vectors with a large norm may be either on the same
side of the origin or on opposite sides. In the latter case their distance is automatically
large, typically twice as large as the norm of each one. In higher dimensions, two spherical
vectors with a large norm can be close to each other and their distance will be typically
much smaller than twice the norm of the largest one. Therefore we expect the probability
that the diameter is large to be smaller in the latter case.

This suggests that the asymptotic behavior of the diameter is related to the localization
of vectors with large norm. The behavior will differ if large values are to be found in some
specific regions of the space or can be found anywhere.

There are many possible directions to extend the results of | ]. One very simple case
not covered by these results is the multivariate Gaussian distribution with correlated com-
ponents. The Gaussian distribution is a particular case of elliptical distributions. The
main purpose of this paper is to investigate the behavior of the diameter of a sample cloud
of elliptical vectors.

Elliptical vectors are widely used in extreme value theory since they are in the domain
of attraction of multivariate extreme value distributions. These distributions and their
generalizations have been recently considered in the apparently unrelated problem of ob-
taining limiting conditional distributions given one component is extreme, see | ] and
the references therein.

In this paper, the tail behavior of a product TU, where T is in the domain of attraction of
the Gumbel distribution and U is a bounded positive random variable independent of T,
was obtained as a by-product of the main result. Under some regularity assumption on
the density of U at its maximum, the tail of TU is slightly lighter than the tail of T'. The
main reason is that if a random variable T" is in the domain of attraction of the Gumbel
distribution, then for any o > 1,
. P(T > ax)

lim ——* =

z—oo P(T > x)
This implies that for TU to be large, U must be very close to its maximum. The full
strength of this remark was recently exploited in [ | to obtain the rate of convergence
of U towards its maximum when the product TU is large and its limiting distribution.
This property explains deeply the conditional limits obtained in | |. Having in mind
the earlier remarks on the link between the localization of the vectors with large norm and
the asymptotic distribution of the diameter, it is clear that this localization property will
be helpful to study the problem at hand in this paper.

The rest of the paper is organized as follows. In Section 2, we will define elliptical vectors
and state our main results. In section 2.1, extending the results of | |, we will show that
the realizations of a d-dimensional random elliptical vector with large norm are localized
on a subspace of R? whose dimension is the multiplicity of the largest eigenvalue of the
covariance matrix. This result will be crucial to prove our main results which are stated



in Section 3. As partially conjectured by | , Section 5.4], if the largest eigenvalue of
the covariance matrix is simple, then the limiting distribution of the diameter is similar
but not equal to the one which arises when d = 1: correcting terms appear that are due
the fluctuations around the direction of the largest eigenvalue. If the largest eigenvalue is
not simple, say its multiplicity is k, then the diameter behaves as in the spherical case in
dimension k, up to constants.

In Section 4, we will answer another question of | |, namely we will investigate the 19
diameter of a cloud of spherical vectors, for 1 < ¢ < co. This problem is actually simpler
than the corresponding one in Euclidean (I?) norm, since the vectors with large norm
are always localized close to a finite number of directions. Therefore, the “localization
principle” applies and we obtain the same type of limiting distribution as in the case of
an elliptical distribution with simple largest eigenvalue. For ¢ = 1 and ¢ > 2 the problem
simplifies even further since the corrective terms vanish and the limiting distribution of
the one dimensional case is obtained.

In Section 5, we discuss further possible generalizations and give several bidimensional
examples.

We think that beyond answering certain questions on the diameter of a random cloud, the
main purpose of this paper is to emphasize the use of the localization principle of vectors
with large norm in the domain of attraction of the Gumbel distribution. This principle
should be useful in other problems.

2 The Euclidean norm of an elliptical vector

A random vector X in R? has an elliptical distribution if it can be expressed as
X =TAW (2.1)

where T'is a positive random variable, A is an invertible d x d matrix and W = (W1, ..., Wy)
is uniformly distributed on the sphere S~!. The covariance matrix of X is then given by
E[TZ]A’A where M’ denotes the transpose of any matrix M. Let \; > --- > Ay > 0 be its
ordered eigenvalues repeated according to their multiplicity. The distribution is spherical
if all the eigenvalues are equal. Otherwise, there exists k € {1,...,d — 1} such that

/\1:"':)\k>)\k+1~ (22)
We will see that this number £ plays a crucial role for tail of the norm and the asymptotic

distribution of the diameter.

Let W; = (W;1,...,Wi4), i = 1,2, be independent random vectors uniformly distributed
on 84! and define X; = T,AW,;, which are i.i.d. with the same distribution as X. Since
for any orthogonal matrix P (i.e. P’ = P~1), PW is also uniformly distributed on S41, it



holds that
x> < T2ZA ,

1%, — X & TZZA (Wig = Wag)?,

q=1

where @ denotes equality in law. Define

Y =T(V/ Wi, .../ AaWy) (2.3)

and let {Y;,7 > 1} is a sequence of i.i.d. vectors with the same distribution as Y. Then

M, (X) @ A, (v), MOX) L MO (y) .

Therefore, we will prove our results using the vectors {Y;,i > 1}.

In all the sequel, we will assume that 7" is in the max domain of attraction of the Gumbel
law, i.e. the limit (1.3) holds, or equivalently, there exists a function ¢, called an auxiliary
function for T, defined on (0, c0) such that

lim vr(z)

T—00 x

=0,

and

 P(T >+ dr(r)z) .
L T 24

locally uniformly with respect to z € R. Moreover, the survival function of 7" can be

expressed as
P(T > z) = 9(z) exp (— / ¢j(ss)) , (2.5)

where lim,_,,, ¥(z) € (0,00). See e.g. | , Chapter 0].
Define the functions 14 and ¢4 on (0, 00) by

2) = Ve VA s bale) = % Vo

In the sequel, the notation ~ means that the ratio of the two terms around ~ tend to one

. . . d
when their parameter (x or n) tends to infinity and 9 denotes weak convergence of
probability distribution.



Theorem 2.1. Let X be as in (2.1) with T satisfying (2.4), W uniformly distributed
on 81, and assume that the eigenvalues of the correlation matriz Ay, . .., \q satisfy (2.2).
Then,

0 1/2
(K] > ) ~ B2 (H - ) ) BT > 2/ VR

2 k+1

Let Y be as in (2.3). Then, as x — oo, conditionally on ||Y|| > =z,

>\_1)\de) )

[Y[|— Wiy wy ) D (k) B\
(wA(I)7W17---7Wk7¢A(;)7"'a¢A(L;;)> — (EaW ) A1—£k+1Gk+1"“’

where E is an exponential random variable with mean 1, W*) is uniformly distributed on
SF1 Giyt, ..., Gy are independent standard Gaussian random variables, and all compo-
nents are independent.

Comments

e This result implies that ||X]| is in the domain of attraction of the Gumbel distribution
and that an auxiliary function for [|X|| is ¢4.

e The first statement can be obtained as a consequence of | , Proposition 3.2.1].
In dimension 2, the second result is a consequence of | , Theorem 2.1], where
a real valued random variable X which can be expressed X = Tu(S) is considered,
with 7" satisfying (2.5), S taking values in [0, 1] and the bounded function u having
some regularity properties around its maximum and the asymptotic behavior of S

conditionally on the product Tu(S) being large is obtained.
We now consider the polar representation of the vector Y, that is we define © = ﬁ
Mg
PYES W

and
forq=k+1,...,d, we define also TqQ =

Corollary 2.2. Under the conditions of Theorem 2.1, as x — oo, conditionally on ||Y|| > z,

—z (d)
(UE;H(I @17'--761675;_8—;)7""({)?_&)) — (va(k)ka+IGk+17'"aTde)7

where E is an exponential random variable with mean 1, W*) is uniformly distributed on
S* 1 Giq1, ..., Gy are independent standard Gaussian random variables, and all compo-
nents are independent.

This result can be rephrased in terms of weak convergence of point processes (see e.g. | ,
Proposition 3.21]). Let a, be the 1 — 1/n quantile of the distribution of ||X|| or [|Y||, i.e.
P(IX|| > a,) = P(|Y|| > a,) ~ 1/n and set b, = ¥a(a,) and ¢, = ¢a(a,). Define the

points
P (m,@b,,,,@k, ’““,...,—d) . (2.6)

’ by Cn Cn




Corollary 2.3. Under the conditions of Theorem 2.1, the point processes y ;. , 0p,, con-
verge weakly to a Poisson point process N = > o2 6p, on R x S¥1 x R¥=* with

P = (T, W(k), Tet1Gigs1, - - 7aGid) (2.7)

(2

where {I';,1 > 1} are the points of a Poisson point process on (—oo, 00| with mean mea-
sure e~ dzx, {ng),z’ > 1} are i.i.d. vectors uniformly distributed on S¥=1 and {G;,,i >
l,g = k+1,...,d} are i.i.d. standard Gaussian variables, all sequences being mutually
independent.

Comments Since the measure e™* dz is finite on any interval [a, 0], a € R, the point
process N has a finite number of points on any set [a, 00] x S¢~! x R4"*. Therefore, the

points can and will be numbered in such a way that I'y > I's > .... Moreover, if the points
P, ; are also numbered in decreasing order of their first component, then for each fixed
integer m, (P, 1, ..., Pym) converges weaklv to (P P

(a) )\1:4, )\2:]., )\3:05 (b) )\1:)\2:4, )\3:05

Figure 1: Two sample clouds of size 1000 of the trivariate Gaussian distribution. The eigenvalues of the
correlation matrix are given under each figure. The gray spheres are the points which realize the diameter.
The black lines are the principal axes.

We illustrate Theorem 2.1 for three dimensional Gaussian vectors whose maximum eigen-
value A; of the correlation matrix is simple (Figure 1a) or double (Figure 1b). The rate of
convergence to zero of the coordinates corresponding to the smallest eigenvalues is O(log n).

Proof of Theorem 2.1

We will need the following Lemma.



Lemma 2.4. Let W be uniformly distributed on S41. For k € {1,...,d — 1}, define the
random vector W*) on S* by

) 1
VI W, =W

Then W) is uniformly distributed on S* and independent of (Wyyy,...,Wa). If f is
continuous and compactly supported on R, then

Py

(Wh,.o o W) -

lim s FE[f(Wy,. .., Wk, sWii1,...,sW)]

(%)

— kr(g)/ E[f(w(k),tk+1,...,td)]dtk+1...dtd. (28)

The convergence (2.8) can be extended to sequences of continuous functions f, with com-
pact support which depend on x provided they converge locally uniformly to a continuous
function with compact support. By bounded convergence, it can also be extended to se-
quences of bounded continuous functions f, if there exists a function f* (not depending on

) and such that |f,| < f* for all z and [, E[f*(W® t,1, ... ta)] dtpys ... dtq < co. The
proof of the Lemma consists merely in a Change of variable and is postponed to Section 6.

Proof of Theorem 2.1. Note first that if (wy, ..., wy) € S !, then

d
Sl ( 3 o ) |
q=1

q=k+1

with 72 = X\1/(M — Ag), ¢ = k+1,...,d. Thus we can write

HY” = \/ )\1T —\V )\1T9(Wk+1, ey Wd) s

where
g(wk—i-h-”;wd):l_ 11— Z 7_2w2
q=k+1
and
lim s*g(s™'w s hwg) = ! Z v w?
s§—00 kAl - d 2 q q’
q=k+1
locally uniformly with respect to wgy1, ..., wqy.



For z > 0, define the function k, on R4**+! by

P(IX|| > 2+ Ya(z)z | Wy = pa(z)wg,q =k +1,....d)
P(T > /M)
IP’(T> z/V1 + Yr(z/VA)z )

1—g(Pa(2)wpi 1, P a(T)wa)
P(T > z/V/\1)
Since we have defined ¢4 such that x¢?(z) = vV \tbr(x/v/ A1), we obtain that
Ih_glokx(zuwk+17'--7 )_€Xp<—2—— 2772 2)

q=k+1

kx(za Wk+1, - - - 7wd) =

locally uniformly with respect to z,wgy1,...,wg. Let f be a continuous function with
compact support in R%. Applying Lemma 2.4, we obtain

1 W
zh—>oo¢ ( )P(T>gj//\l)E |:f <W1;.. Wk, ¢(;1 R ¢(x) ) 1{||YH>»’C+¢A(:U)Z}]
1 k—d Wit Wit Wi -
= lim R [£ (W, Wi e e g (5 e |
_ e
n(@-R/20 (k)

¢ / E[f(W®, by, . ta)] € 2 Zamvn 0 08 Aty dty
Rd—k

d/2)
Ek§2 H Yq € ( )7 P)/k+1Gk+17 s 7")/de)] ) (29)
q=k+1
where Ggi1,...,G, are i.i.d. standard Gaussian random variables.

The last step is to extend the convergence (2.9) to all bounded continuous functions f. By
the comments after Lemma 2.4, it suffices to prove that the function k, can be bounded by
a function k&* independent of  and integrable with respect to Lebesgue’s measure on R4,
For any v > 0 and p > 0, there exists a constant C' such that, for large enough =z,

P(T > x + ¢r(z)u)
P(T > x)

<C(1+u)?, (2.10)

(see e.g. | , Lemma 5.1]). For z > 0, this trivially yields

P(T > z 4+ ¢r(2)(2 + u))

BT > 2) <C(l4u)?. (2.11)

For a fixed z < 0, we write

P(T >z +r(x)(z4+u))  P(T >z +¢p(2)2) P(T > o+ r(z)z + Yr(z)u)

P(T > z) B P(T > z) P(T > z + ¢r(x)2)




The first ratio in the right hand side is convergent hence bounded and since z is fixed,
we can apply the bound (2.10) to the second ratio, upon noting that lim, . ¢r(z +
r(x)z)/p(x) =1 for all z € R. Thus (2.11) also holds with a constant C' uniform with

respect to z in compact sets of (—oo, 0].

Since
1 d
Z 1 + - 2w2 ’
1-— g<wk+17 ) wd) q:;l /Yq 1

we obtain, applying (2.11) with u = %ijkﬂ v, w? and a fixed z € R,

P (T > /v + (/) (2 +u)
P(T > z/v/A1)

ko(z, Wiit, - wq) < <C(l+u)™”.
—p
For p large enough, the function k*(wy,...,wy) = (1 + % ZZ:kH 7;2103) is integrable

with respect to Lebesgue’s measure on R?*. This concludes the proof. O

3 Asymptotic behavior of the Euclidean diameter

We now study the behavior of the diameter of the elliptical cloud {X;,1 < ¢ < n}. Precisely,

we investigate the asymptotic behavior of (Mf) (X) —2ay) /b, in the case k = 1 and k > 1.
As previously, we will prove our results with the vectors Y;, ¢ > 1.

3.1 Case k = 1: single maximum eigenvalue

In this case, the points P, ; defined in (2.6) become

Y| — an e S}
Pn,i:(mae)biv”'a_d) .

by Cn Cn

By Corollary 2.3, N, = > dp,, converges weakly to a Poisson point process N =
221 51:)1. on R x {—1, 1} X Rd_l with R = (Fi,é‘i,TgGiQ? R 77—dGi,d)7 where Eiy 1 > 1 are
i.i.d. symmetric random variables with values in {—1,41} and the other components are
as in Corollary 2.3.

By the independent increment property of the Poisson point process, the point process N
can be split into two independent Poisson point processes N* and N~ on R? whose points
are the points of N with second component equal to +1 or —1 respectively. The mean

measure of both processes is te™ dz @, (dt,) - - - D, (dty).

10



Then the point processes N7 and N, defined by

Ny =Y 6p, o500 Ny =Y 0p,Lio,,<0} »
i=1 i=1

converge weakly to the independent point processes N* and N~ on R? which can be
expressed as

o0
= Z(s Fi TQGZQ, 77_dGZ d) ’
i=1

Where {I'* i > 1} are the points of a Poisson point process with mean measure te7dz on
R, and {qu, i>1,q=2,...,d} are ii.d. standard Gaussian variables, independent of
the points {Fi i> 1}

Since the mean measure is finite on the half planes (x, co] X [—00, 00|, there is almost surely
a finite number of points of N* in any of these half planes. Thus, the points of N* can
and will be numbered in decreasing order of their first component.

We can now state the main result of this section.
Theorem 3.1. Let {X;,i > 1} be a sequence of i.i.d. random vectors with the same dis-

tribution as X and let the assumptions of Theorem 2.1 hold with k = 1, i.e. Ay > o,
then

b, i,5>1 74

MP(X) - 2a, (@ R + — 2
— maxq I+ T —ng(Gm—G' ) ’ (3.1)

where {(T7, Gy, ..., Gy),i > 1} and {(T] lQ,...,G;d),z' > 1} are the points of two
independent point processes with mean measure e “Tdz®(dts) ... D(dty).

Comments The random variable defined in (3. 1) is almost surely finite, since it is upper
bounded by I'f +T'7. The lower bound I'f +T'7 — 1 Zq 5 /\1 (G —G71,)? trivially holds.

These two bounds imply that the limiting distribution is tall equ1valent to the sum of two
independent Gumbel random variables which is heavier tailed than a Gumbel distribution.
However, it is not the sum of two independent Gumbel random variables. Therefore this
result is different from the result in the spherical case in any dimension.

3.1.1 Case of the dimension 2

In dimension 2, a bivariate elliptical random vector X with correlation p € (0,1) can be
defined by

X =T(cosU,pcosU + /1 — p?>sinU) = T'(cos U, cos(U — Uy)) ,

11



where U is uniformly distributed on [0, 27|, cos Uy = p and sin Uy = /1 — p2. The vector
X admits the polar representation X = R(cos 0, sin ©) with

R =T+\/1+ pcos(2U — Uy) ,

cosU _ cos(U — Up)
cos© = ,8in©® = .
V14 pcos(2U — Up) V14 pcos(2U — Up)

(L 1)

Its eigenvalues are 1 + p and 1 — p. By Theorem 2.1, we know that ||X]| is in the domain
of attraction of the Gumbel law and more precisely, as z — oo,

P(IX|| > z/T+ p ,/H \/@”T P(T>a).

Note that (1,1) is always an eigenvector associated with the eigenvalue 1+ p. This means
that the vectors in the cloud with large norm are localized close to the diagonal, whatever
the value of p € (0,1). More precisely, let O, be the angle of the point X,, of the cloud
{X;,1 < i < n} such that |X,|| = M,(X). Then (6, — T~ T8, <0y)/Cn converges
weakly to a Gaussian variable with mean zero and variance (1 — p)/2p.

The correlation matrix of X is then

By Theorem 3.1, the limiting distribution of the diameter can be expressed as

max {F:r + 1 — 18—pp(GZ+ — Gj_)2} : (3.2)
where {(I',G;),i > 1} and {(I';,G;),i > 1} are the points of two independent point
processes with mean measure %e‘xdxq)(dt). If p = 1, the one dimensional case is recovered,
but there is a discontinuity with the spherical case p = 0 where the limiting distribution
is Gumbel and the normahzatlon is different. Moreover, if X, and X,, are the points such
that ||X, — X,|| = )( X), if 6, and ©,, are their respective angle such that cos ©,, > 0,
cos ©,, < 0, then (( n—T/4)/Cn, (0, — 57 /4)/c,) converges weakly to a pair of i.i.d. Gaus-
sian random variables with mean zero and variance (1 — p)/2p.

In Figure 2 we show two sample clouds of size 1000 of bivariate Gaussian variables with
correlation p = 0.2 and p = 0.8. The rate of convergence to the diagonal is O(logn).
In Figure 3, we show the empirical cumulative distribution function (cdf) of the limiting
distribution based on 500 replications of the diameter of a Gaussian cloud (with correlation
p = 0.2) of size 100 000. In simulations, the indices realizing the maximum in (3.2) are
often ¢ = 1 and j = 1. This implies that the limiting distribution of the diameter should
be close to the distribution of the sum of two independent Gumbel random variables minus
the square of a Gaussian random variable. We show this distribution together with the
empirical and theoretical cdf of the diameter in Figure 3.

12



(a) p=0.2

Figure 2: Two bidimensional Gaussian clouds. The black triangles are the points which realize the
diameter. The black line is the diagonal and the dotted line is the regression line y = px. The ellipses are
the level lines of the density of the Gaussian distribution.
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Figure 3: Distribution function of the limiting distribution of the diameter of a bidimensional elliptical
cloud. The black thick line is the (simulated) theoretic cdf; the thick gray line is the empirical cdf based
on 500 clouds of 100 000 points. The thin gray line is the cdf of the sum of two independent Gumbel
random variables with location parameter log 2.

3.1.2 Proof of Theorem 3.1

Define the set O,, = {w € R¥1 | ¢||w||?> < 1} and the function f, on Rx {—1,+1} xO,, —
R? by

falrye,w) = (ay, + byr)(en/1 — A ||wl?, cLw) .
Define next the function g, on R x {—1,+1} x O, x R x {—1,+1} x O,, by

- —2
gn(T17€1,w1,7’2762,w2) = an(rl,el’wl) JZL(TQ’EQ?wﬁH @ .
n

13



Since ¢, — 0, any w € R ! is in O, for all large enough n. Then, for any r;,r, > 0, for
€1,60 € {—1,1} and any wy, w, € R4,

lim g,,(71, €1, w1, T2, €2, w2) = g(7r1, €1, W1, T2, €2, Wa)

n—00
{—OO if €1€2 = 1 s

r+ 7T — %LZZZQ(qu —wyy)?  if€reg=—1.

The convergence is locally uniform. Moreover

MP(Y) - 2a,
( ) a = Imax gn(Pn,i’ PnJ) :

b, 1<i<j<n

We want to conclude that the limiting distribution of (Mflz) (Y)—2a,) /by, is maxi<;<; g( P, P;)
(where the points P; are defined in (2.7)) by a continuous mapping argument, but some
care is needed.

Define M;7 = max{||Y;|| | ©1; > 0} and M,, = max{||Y;| | ©1; < 0}. Let Y;" and Y, be
the points such that M = ||Y;"|| and M, = ||Y.||. Then, by definition of the diameter,
we have

1Y =Y, || < MP(Y) < M, + M, .

Define A, = ||Y;" = Y. || — M, — M, . This yields the following lower and upper bounds
for the diameter:

Mf+M; — A, < MP(Y) <M+ M; . (3.3)

As a corollary of the point process convergence, we obtain that

Mf—a, M, —a, A, (d) 1 B
( b ) b 7b_> — (Fi_arl 7127—(]2(qu - G(1,q)2 :

The bounds (3.3) imply that the diameter is achieved by a pair of points (Yn,Yn) such
that

1Yl A Yl > M A M, — A,
Indeed otherwise,

MO(Y) = ||Y, = Yol < Yol + 1Yol < M A M, — A, + M,V M,
< M}P+ M, — A, < MP(Y),
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which is a contradiction. This implies that

MP(Y) - 2a,
b = Dax In(7,9)

where E, is the set of points of N,, whose first component is at least equal to (M, A M, —
an)/bn, — Ay /by, ie.

E, = {Pn,i | HXZH > M:— /\Mn_ - An} .

Since by definition Y, and Y, belong to E,, it obviously holds that

MP(Y) - 2a,
) > max  gu(v,y) > gu(P) By )
b, (zy)EET xEy
where Ef and E, are the points of E, whose second component is positive or negative,
respectively, and P= is the point of EF with the largest first component, i.e. Y.

The convergence of the points of NV, suitably numbered to those of N imply that the sets
Et and E;, converge to the sets E* and E~ of points of N* and N~ defined by

d
1 _
g = {pr ez - 1w, - e
q=2

The sets ET and E~ are almost surely finite since the points F;t are only finitely many in
any interval (z,00). This implies that the cardinals of the sets EZ are constant for large
enough n. By Skorohod’s representation theorem | , Theorem 3.30], we may moreover
assume that the points of EX converge almost surely to those of E*.

Since g, converges uniformly to g on compact sets of R x {1} x R¥™1 x R x {—1} x R?!
and since PF converge to P, g, (P, P7) converges to g(P,", P[") which is finite. On the
other hand, the points of (Ef x EFX)U (E, x E;) are all included in a fixed compact set
and thus lim,,_, MAX(, ot B U X ) gn(z,y) = —oo. This implies that for n large
enough,

(z,y) (B} xEF)U(E, xEry)

We conclude that

VAS (Y) — 2a,
= max g,(z,y) =  max Y
by, z,yGEng () (x,y)eExxE;g (#:)

We can now apply a continuous mapping argument, since g, converges uniformly to g on
compact sets of R x {1} x R1 x R x {1} x R?"!. We obtain

M,(LQ) (Y) — 2a, (@
— .
bn (a:,y)rengi(XE* g(a:, y)

15



To see that this is identical to (3.1), note that if

d
1
P AT; <F1+/\FI—ZZTq2(G1+,q_qu)2’

q=2
then
1
+ — 2 + Y
I+ Fj Ty ZTq (Gm B Gj,q)
q=2
1
<TF+T; <T{ATT — ZZTj(G{q — G +T{ VI
q=2

d
_ 1 _
= F;r + 17 — Z Zqu(qu o Glaq)Q '
q=2

This proves that the maximum of g over all pairs of points of N* and N~ is actually
obtained over the pairs of ET x E~.

3.2 Case k£ > 1: multiple maximum eigenvalue

If £ > 1, as in [JJ12], a strengthening of domain of attraction condition is needed to
prove the result. Since an auxiliary function ¥ can be chosen differentiable and such that
lim, 00 ¥'(x) = 0, it always holds that lim, . ¥ (x + ¥(x)t)/¢(x) = 1 locally uniformly
with respect to t € R. We must strengthen this uniformity as follows.

Assumption 3.1. For any positive function £ such that {(z) — oo and {(x) = O(log(x /¢ (x)))
as r — 00,

(x4 ¢(a)t)
()

lim /(x) sup
rree [t|<é(z)

—1’ =0. (3.4)

This assumption is satisfied by all usual distributions, such as the Weibull, Gaussian,
exponential or log-normal distributions. An important consequence is that the quantile of
order 1 — 1/n of || X|| and T can be related. Recall from Theorem 2.1 that, as x — oo,

NG
B(IX]) > 2v/3) ~ Dy (L“) B(T > ) | (3.5)

T

with

I'(d/2) o\
Dy = WQW*’C)/? (qH - )\q) .

=k-+1

16



Let al be such that P(T > al) ~ 1/n and set b1 = 17(al). Define the sequence {a,} by

T

d—k
an = VN1 ag - \/Albg ( 5 logZ—; — log Dk> ) (3.6)

Then P(||X|| > a,) ~ 1/n. This is a consequence of the equivalence (3.5) and Lemma 6.2.
Let thus a,, be defined as in (3.6) and define b, = ¥ 4(a,) and

k—1 n n
d, = 5 logZ—n —loglogZ—n — log C},

with

d —1/2
Cp = (2d — k — 1)2" 771210 (k/2) ( 11 Al ) . (3.7)

AL — A
q=k+1 1 E

Theorem 3.2. Let {X;,i > 1} be a sequence of i.i.d. random vectors with the same dis-
tribution as X and let the assumptions of Theorem 2.1 hold with k > 2. If moreover
Assumption 3.1 holds, then for all z € R,

MP(X) - 2a, -
hmP( R) =20 ) mee (3.8)
n—00 by,
Comments
e In the spherical case k = d, we recover | , Theorem 1.1] and the constant ¢,

therein is equal to the constant Cj in (3.7) (taking the product over an empty set of
indices to be equal to 1).

e We actually prove slightly more than the convergence (3.8). The proof can be used
to check the conditions of Kallenberg’s Theorem (see e.g. | , Proposition 3.22])
which prove that the point process

E 5\|Xi—xbju—2an o
n

1<i<j<n

converges to a Poisson point process with mean measure e *dz on (—oo, 00]. This
result might be used for instance to derive the asymptotic distribution of the order
statistics of the interpoint distances.

Proof of Theorem 3.2

The proof is nearly the same as the proof of | , Theorem 1.1]. We prove the convergence
of a U-statistic of indicators to a Poisson random variable. The difference lies in added

17



technicalities due to the coordinates of the vector corresponding to the smaller eigenvalues
which have to be integrated out. In more precise terms, as in the proof of Theorem 3.1,
we work with vague convergence of measures rather than weak convergence.

Define s,, = %log d,, and

Sn(z) = E L4y, — ¥, 1> 2an—bndn+bnz} -

1<i<j<n

Since IP’(MTSQ) (Y) > 2a, — byd,, + b,z) = P(S,(z) = 0), it suffices to prove that for all
z € R, S,(z) converges weakly to a Poisson random variable with mean e~*. For technical

reasons, as in| ], we must truncate the sum defining S,,(z). Define
/ —
Sn(2) = D L{vimv,>2en—budotbnz) Lmvay <ol 60}
1<i<j<n

In words, we restrict the sum to the indices of vectors whose norm is not too large, hence
not too small either, since their distance must be large. Note that S, (z) # S/, (z) implies
that there is at least one index ¢ such that 7T; > af + bZSn. Since s, — 00, this implies
that for any A > 0,

limsup P(S,,(2) # S,(2')) < limsupnP(T > al +bls,)

n—oo n—oo

< limsupnP(T > al + b A) =e .

n—o0

Since A is arbitrary, this proves that for all z € R,

lim P(S,(z) # S.(2)) =0.

n—oo

This in turn implies that we only need to prove that S/ (z) converges weakly to a Poisson

random variable with mean e™*. This convergence is obtained by applying the criterion of
[ , Theorem 3.1 and Remark 3.4].

Lemma 3.3. Under the Assumptions of Theorem 3.2,

2
lim %IP(HYl — Yol > 2an — budp + byz s ToV Ty < al +b7s,) =e™* (3.9)
n—oo
lim n®P(||Y; — Yol A ||Y: = Y3 > 2a, — budy + bnz s ToVTy < al +bls,) =0. (3.10)
n—o0

The convergences (3.9) and (3.10) imply that S/ (2) converges weakly to a Poisson distri-
bution with mean e™* and this concludes the proof of Theorem 3.2.

The proof of Lemma 3.3 consists mainly in checking the vague convergence of certain
measures and then strengthening this convergence to weak convergence by bounded con-
vergence arguments. The requested bounds are obtained by means of Assumption 3.1

18



which is slightly stronger than the assumption of uniformity used in | , Theorem 1.1],
but is satisfied for all usual distributions. Apart from these arguments, the proof follows
the same lines as the proof of | , Theorem 1.1]. In view of their tedious technical nature,
this proof is postponed to Section 6.

Let us note that as a by-product of the proof, we obtain in Lemma 6.5 the convergence of
the cosine of the angle between two vectors Y; and Y, and of the components corresponding
to the smaller eigenvalues, given that their distance is large and their norm is large, but
not too large (this is quantified in the definition of S/ (z)). This parallels the convergence
proved in Theorem 2.1, but we do not explicitly use it in the proof of Theorem 3.2. It may
eventually prove to be of interest for some other problem.

4 The [? norm of a random spherical vector

In this Section, the localization principle will be used to answer another question raised
in [ ], namely, the asymptotic behavior of the [? diameter of a cloud of spherical random
vectors in dimension d > 2. Define the [9 norm of a vector € R? by

1
lzlly = (] + -+ |zal )

For d > 2 and ¢ > 1, ¢ # 2, the maximum of the {9 norm is achieved on the [? sphere %!
at isolated points. Specifically,

e if ¢ € [1,2), then max,cga1 ||w|l, = d*/97Y/2; it is achieved at the 2¢ “diagonal”
points (£d~2,... £d~1/?).

e if ¢ € (2,00), then max,cga—1 ||w||, = 1; the maximum is achieved at the 2d intersec-
tions of the axes with S4-1.

Therefore, the localization phenomenon will occur. A spherical vector whose norm is large
must be close to the direction of one of these maxima, and the diameter will be achieved
by points which are nearly diametrically opposed along one of these directions.

We consider a spherically distributed random vector, i.e. X = TW where T" and W are
independent and W is uniform on S, Let {X;,i > 1} be a sequence of i.i.d. vectors with
the same distribution as X. Define

My o(X) = max [X]l,, M3)(X) = max [IX; — X, -

1<i<n A 1<i<j<n

The behavior of ||X]||, differs only by constants for ¢ € [1,2) and for ¢ > 2, whereas the
diameter has two very different behavior if ¢ € [1,2) and ¢ > 2. Therefore, we study these
two cases separately. We start with the case ¢ > 2 which is somewhat easier.
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4.1 Case q > 2

For ¢ > 2, the maximum of the [ norm on the [? sphere is 1 and is achieved at the
2d intersections of the sphere with the axes. We will see that the localization of the
vectors with large norms occurs at a very fast rate, and therefore the diameter behaves
asymptotically as in the one dimension case.

For i = 1,...,d, define A; = {z € R? | z; > maxi<j<qjzi |7;|} and A_; = —A,. Then
Ni<i—i<al; = 0 and Uy<; _<gA; = RY. Define ¢(z) = /9 (z)/x.

Theorem 4.1. Let X = TW where T and W are independent, W is uniform on S¢!
and T satisfies (1.3). For q € (2,00],

200=D/2qT2((d —1)/2) T'(1/2)

P(IX, > =) ~ Fam

¢ (2)P(T > ) . (4.1)

Moreover, conditionally on ||X||, >z and X € Ay, as x — oo,

”XHq —x 1-Wp W Wy ) (d) 1, 9
; ; yory—— | — (B, =(G5+...,G3),Ga,...,G
(B s o) > B GhGa 0
where E is an exponential random variable with mean 1 and G, ..., Gy are i.i.d. standard

Gaussian random variables, independent of E.

Proof. If W is uniformly distributed on S%°!, then the distribution of W, has the density

Byt (1=5%) =D/ on [—1, 1) with B1 = mrrzmry /oty Define W = (1-W2)=2(W,, ..., Wy).

By Lemma 2.4, W is uniformly distributed on $%2 and independent of W;. Let f be con-
tinuous with compact support in R? and define the function &, on [0, ¢ %(z)] x R by

ke(u, 2)
1 1—u vV1—u? -
- —E W :[L T )z ]l 7
IP)(T > Z’) |:f (QbQ(.T)’ ¢(ZL’) ) { {uq+((17112/))7:1(/2)”WHg}1/q} {u>v 1—u? maXa<i<d |Wz}:| )

for 2 < g< ocor

1 1—u v1—u?_-
kr(u,z) = ——E , W1 ctgp@z 1 — vl s
) = g2 |/ (G W) Voo sy o i)

for ¢ = co. Then the following convergence holds, locally uniformly on [0, 00) X R,

lim k(1 — ¢*(2)v,2) =e *e “E [f (v/2, ﬁW)] .

T—00
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This yields, for f continuous and compactly supported on R,

T

1
=B ' P(T > =) / ko (u, 2)(1 — u?) 9372 qu
0

) ]1{||xq>x+wT(x>z}]lA1(W)}

¢~ 2(z)
= B " (2)P(T > x) /0 ko(1 — ¢?(z)v, 2)(20 — gb2(a:)vz)(d_3)/2 dv
~ B @R > a)e [ B[ (0 VEW)] (2009 e g
= 876 (2)P(T > z) e > T((d — 1)/2)2@ 92 E [ f (32/2, RW)] ,

where R has 2 , distribution and is independent of W. This implies that vRW is a

(d— 1) dimensional standard Gaussian vector. Equivalently, (R?/2, RW) can be expressed
as (%(G% + -+ G?),Gy, ..., Gy), where Gy, ..., Gy are i.i.d. standard Gaussian random
variables. This yields, for f continuous and compactly supported on R,

, 1 1= Wy (Wa,..., W)
Jim, =1 (2) P(T > x)E {f ( 2(x) " o(x) ) l{llxq>x+wT(x)z}1A1(W)}
_2WIRT(1/2)T((d - 1)/2)
B I'(d/2)

E[f(3(Gat -+ G5),Ga,....Gq)] e .

The last step is to extend the convergence to bounded continuous functions. This is done
as in the proof of Theorem 2.1, using the bound (2.11). Summing these equivalent over
the 2d regions A; yields (4.1). O

Define

X W

U= = .
1Xllg Wl

Corollary 4.2. Under the assumptions of Theorem 4.1, as x — oo, conditionally on
1X|lg >z and X € Ay,

IXllg—2 1-U1 U Uq ) (d)
) ) )ttt — E,O,G,.--,G , 42
(™ e o) (B0 (4.2
where E is an exponential random variable with mean 1 and G, ..., Gy are i.i.d. standard

Gaussian random variables, independent of E.

Proof. Define R, = (1 — W;)/¢?*(x). Conditionally on ||X]|, > = and X € Ay, R, @, R,

hence R, = Op(1). Thus, conditionally on ||X||, > z and X € Ay,
IWllg = 1= ¢*(z) Ra + 0p(¢"(2)) = 1+ Op(¢*(2)) -
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This yields

e s a0)

(HXIIq -z W Wa )
(@) [Wa "7 o) [[Wall
(HXIIq —a Wy Wy )
(@){1+Op(¢*(@))} " d(2){1 + Op(¢*(x))}
9D (B,G, ... Gd)

Moreover,

W L 1—¢*(2)R
Wi, 1 — ¢?(x) Ry 4 0p(¢?(x))

This yields (4.2). O

1-U =1— = op(¢°(x)) .

The degeneracy with respect to the second variable in the convergence (4.2) is the key to
the behavior of the diameter in this case. Let a,, be the 1 —1/n quantile of the distribution
of ||IX||, and b,, = ¥r(an).

Theorem 4.3. Let {X;,i > 1} be a sequence of i.i.d. random vectors with the same disti-
bution as X which satisfies the assumptions of Theorem 4.1. Then, for q € (2,00],

MP)(X) - 2a,
o) =20 @ (4T (4.3)

by, 1<i<d

where I’j and I';7, 1 < i < d are independent Gumbel random variable with location
parameter log 2d.

Proof. With probability tending to one, the diameter will be achieved by a pair of points
in two symmetric regions A; and A_;.

For j =1,...,d, define the points

+  _ (IXillg—an Ui=(0,...,1,...,0) - IXillg—an Ui=(0,..,~1,...,0)
P _( illg 'n7 P — illg n’

TLZ] bn Cn nl] bn

(where the +1 is on the j-th position) and the point processes Ni- =3 (Spi IL{X €AL}-

Corollary 4.2 yields the point process convergence {N,/;, N, ;,j = 1,. d} {N SN =
- d} with N7 = 3777, 6p+ and
B =(T75,0,Gl .Gl

where N; * N, are independent Poisson point processes, {r:i > 1,5 =1,...,d} are

0,5
the points of a Poisson point process with mean measure % ~dx, independent of the
i.i.d. standard Gaussian vectors (ijz, e ,Gf[j D> g=1...,d
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For j =1,...,d, let Xt . and X . be the vectors of the sample with the largest norms in
A; and A_], respectlvely With probablhty tending to one, it holds that

X = (2)
HXn,j Xn,qu 2Cln < Mn,q<X) - 2CLn S max {HXn,]”q + ”anHq ﬂ} )
1<5<d

19)< by = b by by
For each j = 1,...,d, the sum of the rightmost terms inside the max converges weakly to
F21+Fj_71. Define Z;fj = (||Xij||q—an)/bn and Gij = ( /|| llg = (0, ..,il,...,())) /cn.

The point process convergence entails the following one:

_ (d) _ _
(Z!,.2, .G} .G, ) — (If,T7,0,G/,0,G;),

n,jr “ngr Fng Fn,j
where all components are independent and the components of (G&Ji are standard Gaussian
(d — 1) dimensional Gaussian vectors. By Corollary 4.2, ¢,G* .| = o(c?), thus,

n,g,1
HXZJ _X;,j”q [{<1+CnZ:j>(1+anIg 1) (1+CnZn])(1 n]l }q+0 Cq):|

1
—2an{1+ —c (ZJr + 7, )+0(cn)}:2an+bn(Z:£j+Z;j)+o(bn).

This proves that (X}, — X7 [, — 2a,)/b, 9, [}, 4T, This yields (4.3). O

4.2 Case 1 <g<?2

Let R? be split into 2 isometric regions Q;, £j = 1,...,297! around each “diagonal” line
x1 = 29 = -+ = £x4, numbered in such a way that (); = —@Q_; and that ), is the region
which contains the point 1 = (1,...,1). For ¢ € [1,2), a spherical vector with a large 14
norm must be close to one of the diagonals.
Define, t,(z) = d"/97Y2p(d/?~Y9x) and ¢,(z) = \/1,(7) /2.
Theorem 4.4. Let X be as in Theorem j.1. If 1 < q < 2, then
2D (1/2)02((d - 1)/2)
(2 —q)=D21(d/2)

Moreover, conditionally on ||X||, >z and X € @1, as x — o0,

Xllg—2 W—d %21

(Bl ) % #e). (45
Yq(z) ¢q(T)

where E is an exponential random variable with mean 1 and G is a Gaussian vector inde-
pendent of E with covariance matriz

P([X]l, > z) ~ 1 ()P (T>xd% %) L (44)
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Note that the form of the covariance matrix implies that the components of the vectors G
sum up to zero. This is natural since G must be in the space tangent to the sphere at the
point d~1/21.

Proof of Theorem 4.4. Let P be an orthogonal matrix such that d=*/2P1 = (1,0,...,0)
and define g = f o P~!. Note that PW is uniformly distributed on S9!, i.e. has the same
distribution as W. For f continuous and compactly supported on R?, we have

_g-1/2
Eb(%) I[{T>Lq<zz}]l{Wte}]

Wilq
_ W—(1,0,...,0)}
=K [9 ( bq(x) ) 1{T>W}H{W€PQ1}}
. /1E{ (“‘1 1—“2W)1 } )@=3/2 gy
=7 g x)’ T z+ipg(x)2
Bd 0 ®q(x)? ¢q(x) {T>HP T(u, \/qﬁW)Hq}
1 de1 ) 1/¢q(x)
= —¢; 110/ E[g( v, 4 /20 — ¢ )
Bd 1 ( 0
II‘{T> z+g(x)z }] 2U - )(d 3 /2 dU .
1P =1 (1=62 (2)v,6q (2)4/ 20—3 ()02 ) ¢

Denote U = P~1(0,W). Then U € 84! and moreover,

(U,1) = (P10, W), 1) = ((0, W), P1) = ((0,W),d"%(1,0,...,0)) =0 .

In view of this, a second order Taylor expansion yields
|P7H(1 = 9 (2)0, &4 ()20 — B2(x)02 W),
= di: {1 —d g, (x)V20 Z Ui + 2@ (g = VIO - 1) + 0p<¢3<x>>}
= di {1 =gl ><2—q>v+gp<¢2< D} -
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This yields, for f continuous and compactly supported,

. ¢y ()
lim

70 P(T' > zd? s

W—d—1/2
)E[f<_7ﬁﬂﬁ_l>H{T>I“%@V}1{W6Qﬂ]

TWilq
L
= —e
Ba

1 o0 -
_ —z w (d—3)/2 ,—w/2
= 2@ g@ng, e /o E[g(0, /—Z_qW)]w e dw

_2UYPr((d-1)/2)
a (2 —q)d=1/23,
_ 2YIPT((d - 1)/2)
a (2 —q)d=1723,
_ 29IPT((d - 1)/2)
a (2 —q)=1/23,

where R? has a x3_, distribution and is independent of W. Thus RW is a (d—1) dimensional

standard Gaussian vector. This implies that (2 — ¢)""2RU is a d dimensional Gaussian
vector with covariance matrix

’ / E[g(0, V20W)](20)4-9)/26= -0 qy
0

e E[g(0, (2 — q)"/*RW)]

e "E[f((2—q)/*P}(0, RW)]

e E[f((2 - ¢q)""*RU)]

0 o 0 d—1 -1 ... -1
1 0 1 -+ 0 -1 d-1 ... -1
—P ] o p=_t |7 .| =3
2—q : S d2—-q) | :
0 - 0 1 -1 ... -1 d-1

This also implies that the components of RU sum up to zero. Summarizing, we have proved
that, for f continuous and compactly supported

e G o —
rTree P(T>xd%7%) ¢q(z) {T>%} {We@1}

_ 22U (1/2)T%((d - 1)/2)

(2 — ¢)@D20(d/2) eE[f(G)]

where G is a Gaussian vector with mean zero and covariance matrix I'. Again, the extension
of the convergence to bounded continuous functions is done as in the proof of Theorem 2.1,
using the bound (2.11). This proves (4.5). Summing this equivalence over the 2¢ regions
Q; vields (4.4). O

Define

X 0w
XNy I1WIllg

U
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Theorem 4.4 yields that conditionally on ||X]|, > 2 and U € @,

X[l,—2z U-d "1
(” Uy ) 9y (B, dV*G) (4.6)
thy() ¢q()
Theorem 4.4 and the convergence (4.6) can be adapted to each region @;. For j =1,...,2%,
let €; be the point of {—1,1}%\ {1} which is in @;. Then, conditionally on ||X]||, > z and
Ue Qj?

(IIXIIq—fE U —d-ie,
bo(z) T ()

where G; = (61Gh,...,e4Gq) and (Gy,...,Gy) is a Gaussian vector with zero mean and
covariance matrix .

) % B,

The previous results can be translated into point process convergence. Let a, be the
1 — 1/n quantile of the distribution of ||X||,. Define b, = 9,(a,) and ¢, = /b,/a,. For
j=1,...,2¢%and i =1,...,n, define

_ (IXillg=an Ui—d~'/1;
ﬂm—( i, :

bn Cn

Corollary 4.5. Let {X;,i > 1} be a sequence of i.i.d. random vectors with the same
distibution as X which satisfies the assumptions of Theorem 4.1. Then,

n @ 00
Z 5Pn,i,jII‘{Uier} — Z 6P’i,j
=1 i=1

where Pyj = (Ty;,d"*719G;), Y22, 6r,, are independent Poisson point processes with
mean measure 2~ % *dx and {G;;,i > 1}, j =1,... .24 are independent sequences of
i.i.d. Gaussian vectors with the same distribution as G;, independent of {I';;,1 > 1},
j=1...,2

These point process convergences yield the asymptotic behavior of the diameter.

Theorem 4.6. Let {X;,i > 1} be a sequence of i.i.d. random vectors with the same disti-
bution as X which satisfies the assumptions of Theorem j.1. Then,

Mi(X) — 24, @) g—1

n, n + — +

P B R A TRy np BCHTES ATl S
where Flij, i>15=1,...,2%1 are the points of independent Poisson point processes on
(—o0, co] with mean measure 2~ %e~% dx and Gii (ij Ly ,ij’d), i>1,5=1,...,2¢¢

are i.1.d. Gaussian vectors with covariance matriz >
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Comments For g = 1, the corrective terms in (4.7) vanish and so the limiting distribution
of the diameter is max;_; a1 Fij + 17, It d > 2, it differs from the case ¢ > 2 since the

=1,...,

space is split into more regions (there are 2471 diagonals and d axes).

Proof of Theorem J.6. The diameter will be achieved by points nearly diametrically op-
posed and close to one of the diagonals. More precisely,

lim]P’(M(Q)(X): max max{||X; — Xy, | X; € Q;, Xy € Q_;,1 < 4,7 <n}>

n— 00 4 1<j<2d-1

In order to obtain the convergence of each sub-maximum, we proceed as in the proof of
Theorem 3.1. The main step is the following. Define

Thi=0n+byri, 1=1,2, wy,, = d—1?1 — Cpll , Wy o = —d 1?1 — CuU

where u and v are such that ||u||, = ||v||, = 1. This implies that

d (-1 d
10—
Cn E u; = —da c E uf + o(c?
i=1 j=1

d g—1 d
1g—
cng v; = ds 07212 "U]2~+002
i=1 j=1

This yields the expansion

1 Y q 1) <
71001 = 7o 2t ally = {1 + gealr +ra) = SRS, <c%;>} .
7j=1
This implies the convergence
2_ d
o rawe — rhawn s, — 2ay, di —1)
pi Lrestns =tostoalo =20y, B 5 e
n =1
The rest of the proof is exactly along the lines of the proof of Theorem 3.1. [

5 Further generalizations

There are many ways to generalize the results of the previous sections, and because of
the very local nature of the behavior of random vectors in the domain of attraction of
the Gumbel distribution, it is possible to build all kind of ad hoc examples to illustrate
nearly any type of behaviors. In this section we will only briefly describe several reasonable
generalizations of elliptical distributions.
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One possibility is to consider a random vector X that has the representation X = TW,
where W is a random vector on the sphere S?~! no longer assumed to be uniformly
distributed, and T is a positive random variable, independent of W. A second possibility
is to assume that the vector X can be expressed as X = Tg(W), where W is uniformly
distributed on S¢ ! and ¢ is a bounded continuous function. This model includes the
previous one if the function g takes values in the unit sphere. These models were used by
[ | and | ] in the investigation of conditional limit laws of a bivariate vector given
that one component is extreme. In such a model, the behavior of the vector given that its
norm is large and the behavior of the diameter will be determined by the maxima of the
function ||g||. If they are isolated points, the localization phenomenon will arise and results
such as Theorem 2.2 and 3.1 may be obtained. Otherwise, if g is constant on non empty
open subsets of the sphere, we rather expect to obtain results similar to Theorem 3.2.

Another way to generalize the elliptical distributions is to consider vectors whose distribu-
tion has a density on R? of the form f(z) = e~U®) where U is a continuous function on
R? and the level sets of U are closed and convex and U satisfies some type of multivariate
regular variation or asymptotic homogeneity. This type of assumptions has been used in
[ | to obtain conditional limit laws of a vector given that one component is extreme
and by | | in the study of the longest edge of the minimum spanning tree of a random
sample.

We leave this last direction as the subject of future research. In the following subsections,
we give without proof several bidimensional examples. We only consider the Euclidean
norm.

5.1 Generalized spherical distributions

Assume that X = T'(cos©,sin©) where T and © are independent and the support of
the distribution of © is [0,60], 6y € (0,27]. In this case, it holds that |X]|| = T and as
previously, we denote the quantile of order 1 — 1/n of || X]| by a,, and define b, = ¥r(a,).

The main question in this case is the existence of nearly diametrically opposed vectors in
the sample cloud. If 8y < m, then there will be none, and therefore the diameter cannot
behave like twice the norm.

The case 0 < 0y < 7/3 is trivial since || X; —Xs|| < || XV [|Xz|| if the angle between X; and
X, is less than 7/3. In concrete terms, the distance between two points whose angle is less
than 7/3 is always smaller than their norms. This implies that M (X) < M, (X). Define
mp(X) = min<;<,, ||X;]] and let X, and X,, be points in the sample such that HXRH =M,
and || X,|| = m,. Then, by the triangle inequality

MP(X) > d(Xn, Xp) > Mo (X) = mu(X) .
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Therefore we conclude that (M, (X) — M (X))/m,(X) —p 1 and

lim P(M?(X) < a, + bpz) ="

n—o0

(5.1)

If 6y € (w/3, ), then there will be no vectors nearly diametrically opposed, but this case
will differ from the case 6y € [m, 27| only by constants. As can be seen from the proof
of Theorem 3.2 and | , Theorem 1.1], if 6y > =, the asymptotic distribution of the
diameter is determined by the behavior of cos(©; — O9) at -1. If 6y € (7/3,7), then it
is determined by the behavior of cos(©; — ©3) when the angle between ©; and ©, is the
largest, here 0. Apart from this difference, the proof of | , Theorem 1.1] can be copied
line by line to obtain the following result.

Proposition 5.1. Let {X;,i > 1} be a sequence i.i.d. random vectors whose distribution
can be expressed as T(cos ©,sin ©), where T and © are independent, T satisfies Assump-
tion 3.1 and © satisfies

P(cos(©1 — ©3) —cos(fg A ) <€) = Coe’ +o(€7) ,
where O1, 0y are i.i.d. with the same distribution as ©. Then

MT?) — KoQp,
an//io

+ 7 log Z—n —loglog In log €y sy < x) —e ", (5.2)

lim P
im b

n—oo

with

ko = \/2(1 —cos(Bp A 7)) € (1,2], Cyg, = Cokig' 24T (y+1).

Let us give an example. Assume that the distribution of © has a density feo on [0, 7]
defined by fo(z) = (6/7°)z(m — )19 (z). We obtain

12
P(1+4cos(©1 —O) <€) = — e +o(e?) .
T

Thus (5.2) holds with xg = 2, Cy = 127~% and v = 2.

5.2 Generalized elliptical distributions

Let u, v be two continuous functions defined on [0, 1] such that «(0) = u(1) and v(0) = v(1)
and such that the curve y(s) = (u(s),v(s)) is simple. Define a bivariate random vector X
by

X =T(u(5),0(5)),
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where T and S are independent and S is uniformly on [0,1]. We call such a vector a
generalized elliptical vector since elliptical vectors are obtained by choosing u(s) = cos(27s)
and v(s) = cos(2ms — Uy).

Define (s) = \/u?(s) + v?(s) and assume that s has exactly ¢ maxima 0 < sq1,...,5, <1
which are isolated points, i.e. sup,ejoq€(s) = max;—1 4 €(si) and for each i = 1,...,¢,
there exists € > 0 such that ¢(s) < £(s;) for all s € (s; —¢€,8;+€), s # s;. Assume moreover
that ¢ is twice differentiable, and that ¢”(s;) <O fori=1,...,¢. Let 0 =ty <t; <--- <
t, = 1 define a partition of [0, 1] such that s; € (t;—1,t;),i=1,....¢.

Define ¢(x) = \/¢r(x)/x and for i = 1,...q, m; = £(s;) and 72 = —m;/{"(s;). Adapting
the proof of Theorem 2.1, we obtain
PO /mi >z +Yr(x)z, S < s+ ¢(@)u, S € (timi,ti))

lim

@500 V2172 ¢(2)P(T > x)
The large observations are localized around the directions of the points y(s;), i =1,...,q.
Define m = max;—, _,m;and 7=, _ 7. Noting that P(T > x/m;) = o(P(T > x/m))
if m; < m, the previous expansion yields

=e "D, (u) .

PIX]| > 7) ~ v2rre, | LZE M pep o gy

x/m
This implies that an auxiliary function for ||X|| is mr(z/m).

We expect the diameter of the cloud to be achieved by pairs of points with large norms and
which are nearly in the directions of the points 7(s;) and v(s;) with maximum distance.
We have obtained the limiting distribution of the diameter only when the two points with
maximum distance are diametrically opposed.

Assume that v(s;) and y(s2) are diametrically opposed and that

[7(s1) = v(s2)[| = max |lv(si) —v(s5)] -

1<i<j<q

Assume for simplicity that this maximum is achieved only once. Let a, be the 1 — 1/n
quantile of ||X]||/m and b, = ¥r(a,). Adapting the proof of Theorem 3.1, we obtain

MP(X) — . , , 2
(X) = (m1 + ma)a ﬂ max {m1fj+mzrg‘__ p——— (U(SI)G;'F— v(sz)G7> } ;

bn hiz1 2na+ma) \ FGo0) 7(s2) 7

where {I'J;¢ > 1} and {T';,i > 1} are the points of two independent Poisson point
processes with mean measure %e‘”” dx, independent of the i.i.d. standard Gaussian random
variables G, Gy 4,5 > 1

The problem when the points 7(s;), v(s;) which achieve the maximum distance are not
diametrically opposed is that the rate at which the vector with large norms concentrate
to the directions of the points y(s;) and ~(s;) is not fast enough to apply the arguments
of the proof of Theorem 3.1. We leave this problem and higher dimensional extensions to
future research.
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5.3 Different rates of localization

The rate of localization of the vectors around the direction where the norm can be large is
v/ @ /b, in the previous examples. This is due to the regularity of the curve ~. Different
rates may be obtained if the norm is not twice differentiable at its maxima but has some
regular variation property. Consequently, different limiting distributions are also obtained.
We give one example.

Let U be uniformly distributed on [0,27], ¢ € (1/2,1), @ > 1 and T independent of U.
Define

X =T(acos(|U]?),sin(|U]?)sign(U)) .

The maximum of the function a? cos?(|0|%) + sin?(|#]7) is achieved when § = 0 or 6 = 7.

Define ¢, (z) = atbr(z/a) and ¢, 4(z) = {tba(x)/2}/ 39, Let Z, be a random variable whose
distribution admits the density ¢2/@9T1(1/(2q))e~21*" with respect to Lebesgue’s mea-
sure on R and let £ be an exponential random variable with mean 1. Then, conditionally
on ||X]| >z and cosU > 0,

(omam)  ((5)" %)

converges weakly to the vector with independent components (E, Z,). A similar conver-
gence holds conditionally on cosU < 0. This implies that 1, is an auxiliary function of
|X||. This yields an analogue of Theorem 3.1 where the distribution Z, plays the role of the
standard Gaussian distribution. Let a,, be the 1 —1/n quantile of ||X|| and let b, = ¥, (a,).
Then,

MP —2a, () P a'”!/ L

where {Ff, i > 1} are the points of two independent Poisson point processes with mean

measure e~ dz and ZF are i.i.d. random variables with the same distribution as Z, and
independent of the point processes.

6 Proof of Lemmas 2.4 and 3.3

Proof of Lemma 2./4. Tt is known that W is uniformly distributed on S¢~! if and only if
W = ||X]||7!X where X is a d-dimensional standard Gaussian vector. Equivalently, W is
uniformly distributed on ¢! if and only if RW is a d-dimensional standard Gaussian
vector, where R? has a x3 distribution and is independent of W. Let R be such a random
variable and define X = RW. The coordinates X1, ..., Xy of X are i.i.d. standard Gaussian
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random variables. It is then easily seen that

(X1,..., Xk)

Wk — 7
(X X

hence W) is uniformly distributed on S*. Moreover, Ry = ||(X1,. .., X;)|| is independent
of Wy. Noting that

(Xk_;’_]_, “ .. 7Xd)

(Wi, ..., Wa) =
\/R2+Xk+1+""|’X§

(6.1)

and that W®*) is independent of Xj,1,..., Xy, we obtain the independence of W*) and
(WkJrla SR Wd)

Let f be compactly supported on R? and g be the density of (Wj,1,..., Wy). Since W)
is independent of (Wy1,..., Wy), it holds that

Sk]E[f(Wla SRR Wk>SWk+17 s 75Wd>]

=SB (U= W2y = = WEWO Wiy, W)

:sk/ [ <\/1 U — - -—quW(k),sukH,...,sud)]g(uk+1,...,ud)duk+1...dud
11]d k

:/ [ (\/1 “k+1+ —l—ufl)W(k),ukH,...,ud)]g(%,... ?d)dukﬂ...dud

— g(()) /k E[f(W( s Ut1y - - - ,ud)] duk+1 ce dud .
R

Let us now compute g(0). Using the representation (6.1), we have, for any bounded
measurable function f on R?*,

J Wi, -
/ / (uk+1 ..... Uuq) e_%(u%+1+m+ud)7"§_1e_r/2 deUk+1 B dud
Rk Vg etud 26121 (K /2) (27)(d—k)/2

_/[ " kf(wk+17...,wd)g(wk+1,...,wd)dwarl“_dwd’
1,1

with
( ) = s I e
g\ Wgy1,.-..,Wq) = 2d/27T(d_k)/2F(l€/2) 0 T W41, -+ -, Wa)T € r
and J(r, w41, ..., wq) is the Jacobian determinant of the change of variable

(rauk-‘rla cee ,Ud) - (ra Wk415 - - - 7wd) = (T’ m) .
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It is readily checked that J(r,0,...,0) = r(@*/2 hence

[y 1O
g\v) = 24127 @R /2T (k/2) /s 7@ R2D(k/2)
This yields the constant in (2.8). O

Proof of Lemma 3.3

We need several preliminary results.

For i = 1,2, define Ui(k) = \/1 — Zd_ W2. Then (W;y,...,Wiy) = UPWHE where

q=k+1 1,q i 7
W) is uniformly distributed on S¥~1 and

Y, = Ti(\/ AlUi(k)ng), vV >\k+1m,k+1a ey V Advvi,d) :
Write
Y1 = Yol = VM(Ty + To) — Vb A

with A, = hy(1+ (W WY, Wy, Wag Wagn, - - Wa),

T, + T
(s, 4,0) = 0 1= VT @5, 0,0))
QCLZTlTQ d d d A
guls00) = grepmpss A L (Lms)y (1= D iy (1= 3 wf+ ) Shugy,
n q=k+1 q=k+1 g=k+1
Tl2 : M _)‘q 2 T22 : At _)‘q 2
t up 2 e

where (u,v) = (Upi1,. .- Ugs Vkp1,---,vq) € R2EF) and ¢I' = /b7 /aT. The following
Lemma gives the limit of the suitably rescaled functions g, and h,,. The proof is elementary
and is omitted.

Lemma 6.1. Let {w,} be a sequence of positive numbers such that w, = O(log(al /bL))
and set s, = logw,. Define the event T, = {aX —bl(w, +s,) < T1, Ty < al +bls,}. Then,
almost surely,

lim h,((c2)?s, clu, clv)lr, = lim gn((c5)2s, cTu, o)1z, = g(s,u,v) ,

n—oo

locally uniformly, with

d 2 2
1 1 Uy — 2pqUqug + v Aq 5 2N =g
, U, V) = =S+ = Pg= = — . (62
) 2" ’ q=k+1 @y (1= p3) Pa 2A1 = Aq Fa 2A1 = 2) (62)
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Moreover, there exists a constant ¢ > 0 such that

s+ Y (ul +v§)} (6.3)

n
q=k+1

ho((ch)?s, ctu, clv)ly, > c{

Lemma 6.2. Under Assumption 3.1, for any sequence {w,} such that w, = O(log(al /b)),

for all z € R,
(6.4)

lim ne “"P(T > al — blw, +blz) =e " .

n—oo

Proof. Denote @, = aX — bTw, and b, = ¥r(a,). For any sequence {r,} that tends to
infinity, the convergence P(T" > r, + ¥ (r,)2)/P(T" > r,) is locally uniform with respect
to z € R. Under Assumption 3.1, it holds that b, /b, — 1. Thus,

N ~ 3T
P(T > a, +b7z)  P(T > an +by322) L
= e ”.
P(T > a,) P(T > a,)
Let us now prove that
lim ne ™" P(T > a,)=1. (6.5)
n—,oo

Using the representation of P(7" > x) in (2.5), we have

w1

Since w,, = O(log(al /b)), the bound (3.4) in Assumption 3.1 implies that

/wn
0

Since the function ¥ has a positive finite limit at infinity, this yields (6.5).

b b
= ds < w, — -1 .
s < wy, sup Wan —bys) ’—>0

— =1
Y(an — bns) ‘ |s|<wn

]

For any sequence {w,}, define s, %log Wy, the event T, = {al — bl (w, + s,) < T}, Tp <
al +bl's,} and for z € R,

2 —Wwn
Ko(z) =~ Z P(Ty + Ts > 247 — blw, + b7z 3 Tr) . (6.6)
Lemma 6.3. If Assumption 3.1 holds, then, for any sequence {w,} such that w, — oo
and w, = O(log(a, /b)), and for all z € R,
nll_>n010 K,(z)=e*. (6.7)
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Proof. The proof of the convergence (6.7) is a consequence of Lemmas 3.5 to 3.9 in [JJ12]
under (6.4) as an assumption. O

Lemma 6.4. If Assumption 3.1 holds, then for each p > 0, each sequence {w,} such that
wy, = O(log(bl /al’), there exists a constant C' such that, for large enough n and all y > 0,

L P(T > al 4 b+ y)
ey P(T > al + blu)

<C(l+y)™. (6.8)
For all p > 0 and z € R, there exists a constant C' such that, for large enough n and all
y =0,

sup Ky(u+y+2)<C(l+y)?. (6.9)

UE(—Wn ,wn )
Proof. Recall the representation (2.5). The function 1 is upper and lower bounded, so

P(T > ay +by(uty))  Iay +bi(uty)) ( /y Y(ay + byu) )
exp | — ds
o Y(al

P(T > al +blu) 9l + blu) + bTu 4 bTs)

Y 1
C — d
: exp( J T . — S)’

Plaf +biu)

where ¢, € (al + b u,al + bTu + bl's). Since lim, .o ¢'(s) = 0, and by Assumption 3.1
P(al +bu) /b converges uniformly to 1 with respect to u € (—wy,,w,), so, for € > 0, and
large enough n, it holds that

Y 1 Y1
exp —/ = ds Sexp(—/ ds)— 1+ ey) Ve,
( 0 1+ 0(Co) i s ) o Ltes )

Plaf+bfu)

This proves (6.8). To prove (6.9), define H,(u) = ne ™ "P(T < al — bTw, + bTu). Then,
for any fixed z € R and y > 0,

Wn+Sn
Ky,(u+y+z)= wi/ P(T > a> + bl (u+y+ 2))Hy,(du)

n [T P(T > al + b1 (u+y + 2))

T own S, P(T > af 4+ bI(u+ z2))
P(T Ty T

< BTy )

[u|<wn IP)(T > an + bn (U + Z))

P(T > a® + bl (u + 2))H,(du)

Since K,(z) is a convergent sequence for each z € R, it is bounded with respect to n. This
yields (6.9). O

Define ¢} = /bl /al and df = 1(2d — k — 1) log(a] /b}) — loglog(al /bL).
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Lemma 6.5. Forallze R, s >0, u;, €R,i=1,2, ¢q=k+1,....,d,

. _ —9./ T 1 W(k>7w(k>
lim n? ]P(”Yl Y2l -2y ey +df > 2 ,—+< 1 Wy )

n—o00 \/ng (C£)2 =8,
VCV;q Sui,qai:172vq:k+1a"'7d; 7;1)
d
=CLe*P(Rey < 5) [] P(U1g < urg;Ung < uzg) , (6.10)
q=k+1

where Rx_1 has a x3_, distribution, (Uy 4, Us,) are independent Gaussian random vectors
with marginal variance wg and correlation p, defined in (6.2), independent of Rx_1 and

1/2
, 252 -k-1) (S M
Cl = NGOG ( 1T " —Aq> . (6.11)

2 q:k-‘rl

As a consequence, we have

VAL

n—oo

+d£—10g0,’§>z;7;) =e 7. (6.12)

Proof. Define C}, = <W§k), ng)> Let f be a continuous function with compact support in
[0,00) x R24=F) The first step is to obtain a limit for

B(f,2) = n’E| f (455, Wrsrpetlia) Wars oo} 1y, —v,|| > 2a] —brdT+b52 T |
Since ng) and ng) are independent and uniformly distributed on S*¥~!, the density of
the distribution of (W W) is 8-1(1 — 2)*=3/2 on [~1,1] with

P((k —1)/2)0(1/2)

K )

Let g be the density of (Wy41,...,Wy) and define

Kn(y) = n2(05)2d_k_1P<T1 + Ty > QCL:,C - bfdff + be a771) .

By Lemmas 6.1 and 6.3, lim, 0o Ky (y) = 3(2d — k — 1)e™Y, locally uniformly with respect
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to y € R. This yields

_ —2d+k+1 14/ 1=lul|2y/1— ||v|28
B(f,2) = () 5// ( VIIEy

(ch)?

#)

(z+ hp(1+ s,u,v))(1 — )(k_3)/2g(u)g(v) dsdudv

/ / 1/ T (@ PP /1= () [olP (14 (D)%)
T2 , U,V
" B R2(d- k) (cn)

X Kp(z 4 ho (D)2, cTu, cTw) (2t — (D)4 2)E=72g(cLu)g(clv) dt dudv

:4§
:4@

20k=3)1262(0)(2d — k — 1)
— 0) / / ft,u,v)e 9tu) (k=372 4t du do
20y R2(d—k)
2(k=3)/2¢2(0)(2d — k —
- ( )( C” _Z (Rk‘ 17U1k:+17" U1d7U2k+17"'7U2,d) )
20k,
where Rj_; has a xi_, distribution and is independent of the jointly Gaussian random
variables U, ,, 1 = 1,2, ¢ =k + 1 =,...,d which are as defined in the lemma, and
d \ 1/2
1 _ o(k=1)/21 (k=1 d—k 1
Cp =2 I (52) (27) (HAl—Aq> .
q=k+1

Provided we extend this convergence to bounded continuous functions, this yields (6.10)
with C} asin (6.11). By Lemmas 6.1 and 6.4, we have, for p > 0 and z € R, there exists
a constant C' such that

d —-p
Kn(z + R (D)2, ctwy, cPwy)) < C (1 +t+ Z (wiq + w%yq))
q=k+1

is integrable (for p large) with respect to Lebesgue’s measure on [0, 00) x R#4=%) Therefore,
arguing as in the proof of Theorem 2.1 shows that the convergence holds for all bounded
continuous functions f. This proves (6.10) by the Portmanteau theorem. [

We are now in a position to prove Lemma 3.3.

Proof of (3.9). Let Cy be as in (3.7). Then log Cy, = log C}. — 2log Dy, — log 2. Plug these
values and the expression of a,, in terms of a! and b! obtained in (3.6) into (6.12) and note
that log(a,/b,) = log(al /b1) + o(1). O

Proof of (5.10). For y; = t;(v/ Mw;1, ...,V Aqwia), i = 1,2 and z € R, define

fn(Z/l,Z/Q) = ﬂ{llyl—yzH>2an—bndn+an}ﬂ{tlvtzgaZeran} .

Then

E[f, (Y1, Y) f,(Y1,Y3)] = o(n™?) . (6.13)
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Using the notation of Lemma 6.5, we have, for some constant C' > 0,

E[fn(Y1,Y2) fo(Y1,Y3)] = E[<E[fn(Y1,Y2) | Yl])?
< Cn~*(ch)k /Rd_k </0°°{ o Ko(z 4+ ho{ (D)2, cEu, cTo})
X t(]“_:)’)/Qg(cr‘gu)du}d15>2 x g(cfv)dv .

By the same arguments as in the proof of Lemma 6.5, the integral converges to a constant

times
e’} 2
/ (/ / e’z’g(t’“’”)t(k’gwdtdukﬂ .. .dud> dvgyq ... dog .
Rd—k 0 Rd—k

This yields that n’E[f, (Y1, Ys) (Y1, Y3)] = O((c1)*~4/n) = o(1) since al /bl is always a
slowly varying sequence which implies that (af /bI)? = o(n) for any p > 0. Indeed, define
x(x) = {wl:%}(l — 1/x). We can assume that 1) is differentiable with ¢'(z) — 0. Then

it suffices to prove that lim, . xX'(z)/x(z) = 0. An elementary computation yields, with
y=F(1-1/x),

ax'(x) _Ply)
@y Y'(y) =0,

as x, hence y, tends to infinity. Thus y is slowly varying at infinity. [
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