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Fractional extreme distributions

Lotfi Boudabsa* Thomas Simon Pierre Vallois*

Abstract

We consider three classes of linear differential equations on distribution functions,
with a fractional order « € [0, 1]. The integer case o = 1 corresponds to the three
classical extreme families. In general, we show that there is a unique distribution
function solving these equations, whose underlying random variable is expressed in
terms of an exponential random variable and an integral transform of an independent
a-stable subordinator. From the analytical viewpoint, this distribution is in one-to-one
correspondence with a Kilbas-Saigo function for the Weibull and Fréchet cases, and
with a Le Roy function for the Gumbel case.
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1 Introduction and statement of the main results

The classical Fisher-Tippett-Gnedenko theorem states that the limit distributions
arising from a,,(max(Xy,...,X,) — b,) with a,, > 0,b, € Rand (X3,...,X,) aniid. real
sample, can be classified up to positive affine transformation into three families:

W, =L'7  (Weibull distribution)
F,=L"'?  (Fréchet distribution)
G =logL (Gumbel distribution)
where L is the unit exponential random variable, p is a positive parameter and, with

an abuse of notation which we will make throughout the paper, we have identified
a random variable with its law. From the distribution function viewpoint, the three
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Fractional extreme distributions

above extreme laws can also be obtained as the unique solution to a certain ordinary
differential equation. More precisely, if F(x) stands for a distribution function on R and
F(z) =1 — F(x) denotes its associated survival function, the following equations

F'(x) = pzP~ F(z), x>0, F(0)=0
F'(z) = —pz=?7F(z), >0, F(0)=0,
F'(z) = e*F(x), reR

have each a unique solution which is respectively given by the Weibull distribution W,
the Fréchet distribution F, and the Gumbel distribution G.

Notice that since the derivative of F is —F”, and vice versa, those three equations
involve a logarithmic derivative and are solved via the exponential function. In this
paper, we will consider some extensions of these equations in the context of fractional
calculus. There are many types of fractional operators and throughout the paper we
shall only consider Liouville fractional integrals and derivatives, which are the most
common ones — see the Appendix A for all precise definitions and notations. In Liouville
fractional calculus, the classical Mittag-Leffler function

Zﬂ,

Ea = /1 o\ 07 Ca
(2) T;)F(lntna) a>0,z¢€

which can be viewed as a generalization of the exponential function, plays a fundamental
role. We refer to Chapter 3 in [12] for a modern account on this function, and also to
Chapter 2 therein for an interesting historical overview.

Let us first discuss an example. It is well-known from the general results of Barrett
[3] - see also Lemma 3.24 and the inversion formula (E.1.10) in [12] - that for every
a, A > 0 the function = — E,(—Az“) solves on R™ the following fractional differential
equation

Do (1= f)(x) = Af(z), (1.1)

where Dg, is the progressive Liouville fractional derivative on the half-axis. Besides, it
follows from the works of Pillai [17] that for every a € (0, 1] the function x — E,(—x%) is
the survival function of a distribution on R*. More precisely, one has

Bo(—2%) = E [e—x“zé“} — P [za « L& > x} (1.2)

where Z,, has a standard positive a-stable distribution with the normalization E[e~*%] =
e~*" and, here and throughout, each terms of the product are assumed to be independent.
This shows that the distribution function of the random variable Z, x L= solves the
fractional differential equation

D§, F(z) = F(x) (1.3)

on (0, 00), with the initial condition F'(0) = 0.

The above fact can be used to display another, dual example involving the regressive
Liouville fractional derivative on the half-axis D® and the generalized Mittag-Leffler
function

ZTL
E,p(2) = - a,8 >0, ze€C.
On the one hand, it follows indeed from the formulas (4.10.13) and (E.2.6) in [12] that
for every a, A > 0 the function = — T'(«) Eqy,o(—Az~®) solves on (0,00) the fractional
differential equation

DY(1 - f)(z) = Mz~ 2*f(x).
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On the other hand, the above Pillai result shows that for every a € (0, 1], the function

[0}

[(Q) Baa(~27") = T(1+0a) By(-a~*) = P[(Z;")©) x L7 <a

is a distribution function on R™, where the second equality follows from an elementary
transformation of (1.2) involving the size-bias (Z,')(® of order « of the inverse positive
a-stable random variable. Recall that for ¢ € R and a positive random variable X such
that [E[X?] < oo the size-bias of order ¢ of X is the random variable X () whose law is
defined by

EX*f(X)]
E[f(X®)] =
SO = e
for all f : R" — R bounded continuous, and that E[Z_%] = 1/T (1 + «). All of this
shows that the distribution function of the random Varlable (Z;1) (@) —1/e solves the
fractional differential equation

DYF(z) = 2 2*F(x) (1.4)

n (0, 00), with the initial condition F'(0) = 0.

In this paper, we wish to study more general fractional equations than (1.3) and
(1.4), which are natural extensions of the above differential equations characterizing
the classical extreme distributions. Our findings involve the a-stable subordinator
{at(o‘)t > 0}, which is the real Lévy process starting from zero such that a§“) 2 7. For
every « € [0, 1], its Laplace transform is given by

E[e‘x”ga)] = e At > 0.

)

Observe that (@) is a pure drift for & = 1 that is 0(1) = t, and a pure Kkilling at an

exponential time L for o = 0 that is Ut( ) = o0 on {t > L} and 0150) =0on {t <L}. Our
first main result gives a fractional extension of the Weibull distribution.

Theorem 1.1. Forevery \,p > 0 and « € [0, 1], there exists a unique distribution function
solving the fractional differential equation

D§, F(z) = Az~ “F(x) (1.5)

n (0, 00), with the initial condition F'(0) = 0. The corresponding random variable is

o e \h
Wa < W, x <>‘/0 ((1_Ut ))+) dt) :

In the above statement, we have used the standard notation z; = max(z,0) for
x € R. Observe that the integral on the right-hand side is finite a.s. for every p > 0
and « € [0,1] : this is clear for a = 1 since p > 0, and when « < 1 this follows from the
fact that o(® is a non-decreasing cadlag process which crosses the level 1 a.s. by a
jump - see e.g. Theorem III.4 in [5]. The above result shows that the fractional index
a € [0,1] of the derivative D§, gives rise to a non-trivial multiplicative perturbation
of the Weibull random variable W, expressed as the power of a certain Riemannian
integral of the stable subordinator, whereas the parameter ) is simply a scaling constant

with W, 5, < A=Y/ W, 1 ,. One has also the identities

d

W
Lw, and  Wg, = -~

Wi, w,
where, here and throughout, each terms of the quotient are assumed to be independent.

The random variable on the right has a Pareto distribution of type III - see [2] for a
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study of the latter distribution, and the mapping in law a — W, ,« , can be viewed as a
parametrized arc connecting this Pareto III distribution and the Weibull distribution, the
parameter being the index of the underlying stable subordinator.

Our second main result gives a fractional extension of the Fréchet distribution.

Theorem 1.2. Forevery \,p > 0 and « € [0, 1], there exists a unique distribution function
solving the fractional differential equation

DY F(x) = Aa™P~“F(x) (1.6)

on (0, 00), with the initial condition F'(0) = 0. The corresponding random variable is

1
F ¢ p - @) )"
a, \,p — p X A o (1+Ut ) dt .

In the above statement the integral on the right-hand side is finite a.s. by the law
of the iterated logarithm at infinity for 0(® — see e.g. Theorem III.11 in [5]. As above,
the index « of the derivative D¢ produces a multiplicative perturbation of the Fréchet
random variable F, via a Riemannian integral of o(®), whereas the parameter ) is a

scaling constant with F » , L \e F. 1. One has also the identities

F w
A F, and Foi, 4 Zp 4 Yo,

F
Lp,p Fp Wp

It is interesting to observe from the two above theorems that the two mappings in law

41 o0 ) +p—a :F%
a — LTr x (p“/ <1$gt )+ dt) ,
0

with a sign switch at @ = 0 corresponding to the trivial equation F' = z”F, produce
a parametrized arc connecting the classical extreme random variables W, and F,.
The traditional role of the a-stable subordinator is to define a fractional Laplacian via
the underlying subordinated semi-group whose marginals are the symmetric 5-stable
distributions with 8 = 2«, the densities of the latter being up to some multiplicative
constant the solutions to the fractional Cauchy problem

of _ o'f

ot 0z
on (0,00) x RT - see [11] and the references therein for more on this standard subject.
The above results show that the a-stable subordinator is also involved, by means of its
Riemannian integrals, in the solution to some fractional differential equations naturally
associated to the Weibull or the Fréchet distribution.

The classical Gumbel distribution is the limit in law of either p(W, — 1) 4, G or

p(1 —F),) -2 G as p — oo. In order to define a fractional Gumbel distribution, it is
natural from the above to introduce the random variable

G, = log </ e*"iw dt>
0

for every a € [0, 1], the a.s. convergence of the integral being a well-known consequence

Of o0 oo oo
E [/ eigga) dt} = / E [eigﬁa)] dt = / e~tdt = 1.
0 0 0

We then have the following result involving the progressive Liouville fractional derivative
on the line DY, which can be guessed at the formal limit p — oo after a logarithmic
change of variable in Theorem 1.1 or Theorem 1.2, and whose derivation is actually
rigorous.
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Theorem 1.3. For every A > 0 and « € [0, 1], there exists a unique distribution function
solving the fractional differential equation

DY F(z) = A\ F(x) (1.7)
on R. The corresponding random variable is
Gor £ AH(G = Gy).

Unlike the fractional Weibull or Fréchet distributions, the perturbation on the stan-
dard Gumbel distribution induced by the parameter o of the progressive derivative
D¢ is linear and not multiplicative. Again, the parameter A is a scaling constant with

Ga 4 A"'G, 1. One has also the identities

G, <G and Gy, 2

i

G - G.

The random variable on the right has a standard logistic distribution - see [18] for an
account on the latter distribution, and the mapping in law a — G,,; can be viewed as a
parametrized arc connecting the logistic distribution and the Gumbel distribution.

The proof of the three above theorems is divided in two parts. In Section 2 we prove
the uniqueness of the solutions to a more general class of fractional equations. These
results have an independent interest, because the uniqueness problem is not always
addressed in the literature on fractional calculus. It is classical in analysis to show that
the solution of a differential equation must be the fixed point of an integral equation,
and we use the same method, in the framework of fractional calculus. In Section 3 we
show the existence of a probability law solving the above equations, and we establish the
explicit multiplicative, respectively additive, factorizations. This is done via a one-to-one
correspondence with a Kilbas-Saigo function, respectively a Le Roy function. These two
unusual special functions lead to a family of positive random variables characterized
by their entire moments and previously studied in [16], in a more general context. The
results of [16] imply then the required factorizations with an exponential random variable
and an independent stable subordinator.

2 Some uniqueness results on fractional hazard rates

In this section we prove the uniqueness of distribution functions solving fractional
equations of the type (1.5), (1.6) or (1.7), where the power function is replaced by a
more general hazard rate. We repeat that all definitions and notations on the fractional
operators that we will consider here can be found in Appendix A.

2.1 The Weibull case

We consider the equation
0 F = hF, F(0) =0, (2.1)

where F is a distribution function and / : (0,00) — R™ is measurable and locally bounded.
In the case a = 1, there exists a solution to (2.1) if and only if

/OOC h(t)dt = oo,

with a unique solution given by

F(z) = exp{ —/0ﬂc h(t)dt}-
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Recall that the function h is called either the reliability function or the hazard rate of the
underlying positive random variable. In the case a = 0, there exists a solution to (2.1) if
and only if % is non-decreasing, h(0) = 0 and h(xz) — oo as ¢ — oo, with a unique solution

given by
_ 1

@ = e

In order to state our result in the fractional case « € (0, 1), we introduce the following
linear operator
a,h
Agl  f =I5 (Rf)
which is well-defined on measurable functions from (0, ) to R*.
Theorem 2.1. Assume that there exists p > 0 such that h(x) = O(z"~*) as x — 0. Then,
if it exists, the distribution function satisfying (2.1) is uniquely defined by the convergent
series
F(z) = Y (-1)"(A5")"L(x), x>0 (2.2)
n>0
Proof. We begin by transforming (2.1) into an integral equation. Since F'is a distribution
function on R*, there exists a probability measure ;. on R* such that

F(z) = /OI p(dt) = 1§, (Fau) (), x>0, (2.3)

where we have set

Fanle) = s [ =0 uta, >0,

I'(l1—a) /o
and the second equality in (2.3) is a direct consequence of Fubini’s theorem and of
the evaluation of the Beta integral of the first kind. Moreover, it is easy to see that
the function Fy, ,, which might take infinite values, is nevertheless locally integrable at
zero since p is a probability. Hence, applying I§, on both sides of (2.1), we can use the
inversion formula (A.1) and get

F = 1§, (hF) = Agl(F)

on (0,00). This leads to the fixed point equation F' = 1 — Agf(F) and, by the linearity of

Agf, to
F(z) = > (-DFAFH 1 () + (-D™AF"(F) (x),  2>0,
k=0

for every n > 1. Fixing now x > 0, the assumption made on h implies that there exists
a constant ¢ > 0 such that h(t) < ct?~ for every ¢ € [0,z]. Since moreover F(t) < 1
for every t € [0, z|, an immediate induction based on the Beta integral of the first kind
implies

n

a,h\n (i F(]‘_a—"_kp) n,.on
0 < (AOJrh) (F)(z) < (,EW)c " — 0 asn — oo,

where the convergence towards zero follows e.g. from (1.1.5) in [1]. This completes the
proof. O

Remark 2.2. (a) It can be proved that the series defined in (2.2) converges uniformly
on every compact set and that it tends to 1 as z — 0. On the other hand, because of
the alternate signs it is difficult to guess whether it is non-increasing and converges to
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zero as x — oo. In the particular case when #h is a power function, Theorem 1.1 gives a
positive answer with the help of a Kilbas-Saigo function and the a-stable subordinator.
It would be interesting to know if there are other hazard rate functions h such that the
series in (2.2) is indeed a survival function on (0, c0).

(b) In a different direction, sharing a certain analogy with the previous item, the
authors have introduced in [19, 20] generalized fractional distributions which are not con-
ventional and classical distributions with fractional hazard rates. In [21], the stochastic
approximation of fractional probability distribution have been studied.

(c) The above proof shows the more general fact that under the same assumption on
h, for every a € (0, 1) there exists a unique bounded solution to

DE.(f(0) ~ 1) = hf

on (0, 00), which is given by

f=f0) x Y (=1)"(A5H".

n>0

This can be viewed as an extension of (1.1) which handles the case when h is a positive
constant.

2.2 The Fréchet case
We consider the equation

DF = hF, F(0)=0, (2.4)

given on distribution functions, where / : (0,00) — R T is measurable and locally bounded.
In the case a = 1, there exists a solution to (2.4) if and only if A is locally integrable on
(0, 00] and such that

/ h(t)dt = oo,
0

with a unique solution given by

F(z) = exp{ —/;O h(t)dt}~

In the case a = 0, there exists a solution to (2.4) if and only if h is non-increasing,
h(04) = co and h(x) — 0 as * — oo, with a unique solution given by

1

PO = Ty

In order to state our result in the fractional case « € (0, 1), we introduce the following
linear operator

A% f e 10(R ),

which is well-defined on measurable functions from (0, 00) to R™.

Theorem 2.3. Assume that there exists p > 0 such that h(z) = O(x~?~%*) as x — oo.
Then, if it exists, the distribution function satisfying (2.4) is uniquely defined by the
convergent series

F(z) = Y (-1)"(A*")"1(z), >0 (2.5)

n>0
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Proof. The proof is analogous to that of (2.3), except that we deal with survival functions.
Since F is a survival function on R*, there exists a probability measure p on R* such
that

F(z) = /OO u(dt) = 1%(F, ) (), x>0,

where we have set

- 1
Ferl) = T

/ (t — )™ u(dt), x>0,
and used Fubini’s theorem together with the evaluation of the Beta integral of the second
kind. The function F, , is locally integrable at infinity since for every y > 0 one has

/ " Fapla)ds = s / -0 ) = e / T(s—y) o F(s)ds < o,

the finiteness of the third integral following from the fact that D® F must be finite on
(0,00). Hence, we can apply the inversion formula (A.2) and get F' = 1% (hF) = A" (F)
on (0, 00), which leads to F' = 1 — A%"(F) and then to

n—1
F(z) = Y (-DFASMF 1 (@) + (~1)"(A™")(F) (2), x>0,
k=0

for every n > 1. Fixing now x > 0, the assumption made on h implies that there exists
a constant ¢ > 0 such that h(t) < ct~?~* for every ¢ > z. Since moreover F(t) < 1 for
every t > x, an induction based on the Beta integral of the second kind implies

0 < (A“M™(F) () < <ﬁ F(F(kp)) "7 — 0 asn — oo,

which completes the proof. O

Remark 2.4. (a) It can be proved that the series defined in (2.5) converges uniformly
on every compact set of (0,00) and that it tends to 1 as z — oo. As above, it is not easy
to guess from the alternate signs whether the series is non-decreasing and converges
to zero as z — 0. The case when h is a power function gives a positive answer in
Theorem 1.2, with the help of another Kilbas-Saigo function. It would be interesting to
know if there are other functions h such that the series in (2.5) is indeed a distribution
function on (0, 00).

(b) The above proof shows that under the same assumption on 4, for every a € (0,1)
there exists a unique bounded function having a limit £ at infinity and solving

DL~ f) = hf

on (0, 00), which is given by

f=10x > (-n"A”")m 1.

n>0

Observe that this solution is zero if £ = 0.
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2.3 The Gumbel case

We consider the equation
DYF = LE, F(z)>0 onR (2.6)

given on distribution functions, where h : R — R™ is measurable and locally bounded.
In the case a = 1, there exists a solution to (2.6) if and only if & is locally integrable at

—oo and such that
/ W) dt = oo,
R
with a unique solution given by

Fz) = exp{f/z h(t)dt}~

—0o0
In the case a = 0, there exists a solution to (2.1) if and only if & is non-decreasing,
h(x) — 0 as x — —oo and h(xz) — oo as & — oo, with a unique solution given by
_ 1

F = —
@) = @
In order to state our result in the fractional case « € (0, 1), we introduce the following
linear operator
AL f e 12(R),

which is well-defined on measurable functions from R to R™. The following result is a
simple variation on Theorem 2.3.

Theorem 2.5. Assume that there exists A\ > 0 such that h(—z) = O(e™?%) as x — 0.
Then, if it exists, the distribution function satisfying (2.6) is uniquely defined by the
convergent series

F(z) = Y (-)"(AT")"1(z), z€eR. (2.7)

n>0

Proof. Setting G(z) = F(—z), we see that G is a distribution function on R with G(z) =
F(—z). Changing the variable transforms (2.6) into

DG = ¢G, G(z) >0 on R,
with g(x) = h(—2). An argument similar to the proof of Theorem 2.3, where the evaluation

of the Beta integral of the second kind is replaced by that of the Gamma integral, gives
then the unique solution

Glx) = Y (-1)"(A%)"1(z), =x€R.

Changing the variable backwards, we obtain the required (2.7). O

3 Proof of the main theorems

In this section we show the existence of the real random variables associated to the
fractional differential equations (1.5), (1.6) and (1.7), and we express them in terms
of the unit exponential random variable and an integral transform of an independent
a-stable subordinator. An important ingredient in the proof is the following infinite
independent product

a+nb+c
T(a,b, C) = H (> Ba+nb,c

ke a+nb
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where, here and throughout, B, ; denotes a standard Beta random variable. We refer
to Section 2.1 in [16] for more details on this product, including the fact that it is a.s.
convergent for every a, b, c > 0. We also mention from Proposition 2 in [16] that its Mellin

transform is (ab-) . : .
s1 NG a-+c;bls
ret o) = (e sans) * o,

for every s > —a, where [z; 0] stands for the generalized Pochhammer symbol which is
defined in (B.3) below. In general, we shall refer to the Appendix B for all the properties
of Barnes’ double Gamma function and its associated Pochhammer symbol that we will
need.

The other important tools are the aforementioned Kilbas-Saigo and Le Roy functions.
The Kilbas-Saigo functions are three-parameter generalizations of the classical Mittag-
Leffler functions F, and F, g, defined by the convergent series representation

M1+ a((k—1)m+1)) n
Ea'm,l Z( F1+Oé —1)m+l+ ))>Z7 ZEC,

n>0

for a,m > 0 and [ > —1/«, with the convention made here and throughout that an empty
product always equals 1. Note that E, = E, 1,0 and that I'(8)E, 3 = E_ | 5-1. We refer
to Chapter 5.2 in [12] for an extensive account, including an extension to’cbr?lplex values
of the parameter [. The Le Roy functions are simple generalizations of the exponential
function, defined by

n

Lo(2) = Z (;!)a, z € C,

n>0

for a > 0. Introduced in [15] in the context of analytic continuation, Le Roy functions
are much less studied than Mittag-Leffler’s — see however the recent paper [10] and the
references therein.

3.1 Proof of Theorem 1.1

We first consider the case a € (0,1). The uniqueness is a direct consequence of
Theorem 2.1 with h(x) = Az?~*. Moreover, we know by (2.2) that a distribution solving
(1.5), if it exists, has survival function

F(z) = > (-1)"(Ag""1(z),  z>0.

n>0

Since B+ 1)
a 4 _ + a+pB
M6 = a1

for every > —1, an induction implies

F(z) = Z (H W) (=Aa?)" = Eq e o 1(=\e?)

n>0 \k=1

for every x > 0. Observe that alternatively, the fact that E,, 1(—Az?) is a solution to
(1.5) follows from Theorem 5.27 and the inversion formula (E 1 10) in [12].

It thus remains to prove that z — E, 2 »_; (—Az”) is a survival function on R* and
to identify the underlying positive random variable. For every z € C, one has

£12) = Yanlan) 5

n>0

EJP 25 (2020), paper 115. https://www.imstat.org/ejp
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with
n

o L(kp+1—a)
g ,E T(kp)

Let us now consider the positive random variable

an<a’ p) =

IF'p+1—-a)
I'(p+1)

By the aforementioned Proposition 2 in [16] and the concatenation formula (B.1), the
positive entire moments of the latter random variable are given by

o ([1 + <%1;—6i>5;51n> =l

where § = pfl. The Stirling formula (B.2) implies

T(lapilv (1 - O‘)pil)'

a—1

an(a,p)_ﬁ ~ Kn asn — oo

for some positive constant x, so that Carleman’s criterion

Z Cln(O‘ap)iﬁ = 00

n>1

is fulfilled, and the law of the latter random variable is determined by its positive entire
moments. Finally, it follows from Theorem (b) (i) in [16] with ¢ = p — « that

Ilp+1-0a)

—1 _ -1y d _ d o0 B @) p—a
PR T, p~ ", (1—a)p™) = Ala,0,p a)—/o (1 oy ) dt.

+

All in all, we have shown that

Bace 1(z) = E {exp {z/ (1fgt<a>)”_a dtH, 2 e C. (3.1)
o 0 +

Eye e 1(=Xz?) = E {exp {)\z" / (1 — Ut(a))p_a dt}]
P {L > 2 (A/ (1—0,5“))’#0‘ dt)] = P[Wan, > 1]
0 +

for every x > 0, which completes the proof for « € (0,1). The case « = 1 is that of the
classical Weibull distribution and was already discussed in the introduction. Finally, the
case o = 0 amounts to solving F' = Az”(1 — F'), which yields F(z) = 1/(1 + Az”) and

L s > p —%
b (B w0

Remark 3.1. (a) The main result of [13] implies the identification

(F(p +1-0q)
L'(p)

where G(m,a) is the generalized stable random variable with parameters m > a > 0,
whose density is up to normalization the unique positive solution to

T(L, o, (1 = a)p*))_” 2 Glp+l-al—a)

Gif =amf (3.2)

EJP 25 (2020), paper 115. https://www.imstat.org/ejp
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on (0,00). This yields the further identity in law
1
Wor, 2 (pA )W, x Glp+1—a,1—a).

In particular - see the introduction in [13] for the third identity, one has

Wota 2 0/ Waao £ (@7/°6(1,1—a)) x W, £ Z, x LV,

in accordance with the Pillai distribution mentioned in the introduction since
P[Woia > = Eqio(—2%) = Eo(-2%), x2>0.

Notice that the integro-differential equation (3.2) shares some formal similarities with
(1.5). Nevertheless it is essentially different because it deals with densities whereas
(1.5) deals with distribution functions.

(b) There exist unique solutions to fractional differential equations of the type (1.5)
without the restriction to distribution functions. The main result of [4] states that for
every « € (0, 1], there is a unique solution to

(a+1)D§, f = —af

satisfying the boundary condition

:L.afl

T(a)T'(1/(a+1))

at zero, which is the density function of the running maximum of a spectrally positive
(o + 1)-stable Lévy process starting from zero.
(c) With the above notation, one has

f@) ~

n!

an(Q, =
o) = G ) By ()
with
F(]. —+ pl’) 1 o /OO _ efup71
Do = = l—e™™)——e—d
»(@) 'l—a+pz) T'(l—-a) * pl(1 —a) J (1—e )(1 — e—up~ ot v

a Bernstein function. By Proposition 3.3 in [8], we deduce

L(p+1—a)
L(p+1)

_¢(e,p)
t

T(L,p (1 —a)p™) i/ dt (3.3)

0
where {gt”"p ) > O} is the subordinator having Laplace exponent
E [6*)\55‘1’0)} _ eftéa,p()\).

This leads to )
fe%s) wp e
War, = W, x </\/ et >dt) :

0

Let us notice that the identification (3.3) can also be deduced from Corollary 5 in [16] is
the case ¢ = p — a > —a and p = 1, with the notation therein. Observe finally that this is

consistent with the limiting case a = 1 with ¢ = pt and o = 0 with £ = o).
(d) The above proof shows that the function
z = Eymm-1(—2)
EJP 25 (2020), paper 115. https://www.imstat.org/ejp
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is completely monotone (CM) for every « € (0,1] and m > 0. This can be viewed as a
generalization of the classic result by Pollard that E,(—z) = E, 1,0(—2) is CM for every
a € (0,1] - see e.g. Proposition 3.23 in [12]. This also solves a conjecture stated in [9] -
see Section 4 and equations (10) and (11) therein. Notice that the formula (3.1) implies
the Bernstein representation

o a(m—1)
Ea,m,m—l(_‘x) =E |:€Xp -z {/ (1 - U)Ea)> dt}:l ) x 2 0.
0 +

For m = 1, setting T, = inf{t > 0, {*) > 1} £ Z_* we obtain
EO((—I) = E(x,l,o(_«r) - E[esza] = E[eizZ;aL

a well-known fact following from our discussion prior to the statement of Theorem 1.1.
In a forthcoming paper, we will generalize this fact and show some further analytical
properties of the Kilbas-Saigo function E, ,, p—1-

We end this section with a convergent series representation, in the non-explicit
case a € (0, 1), for the density f MA . 0f Wq 5 ,. This is an immediate consequence of a
term-by-term differentiation of the survival function

PWans, >z = Eye e (=2")

which was obtained during the proof of Theorem 1.1.

Corollary 3.2. For every a € (0,1), the density of W, , has the following convergent
series representation on (0, o)

W @) = At Y H Jp+,0+1 a) | (=Az?)"

axp\ L oyl
n>0 \j=0 Lo+ p) prn:

3.2 Proof of Theorem 1.2

The proof is analogous to that of Theorem 1.1, except that we will deal with distribu-
tion functions instead of survival functions. We begin with the case o € (0,1) and the
uniqueness follows from Theorem 2.3. Besides, we know by (2.5) that a distribution
solving (1.6), if it exists, must have distribution function

F(z) = Y (-1)"(A")"1(2), 2 >0,

n>0

with h(z) = Az=?~“. Since

(1t @) =~ Do

for every 5 > «, an induction implies

-2 (H I( kp+a ) (FACTO)" = By g et (=A277)

n>0

for every x > 0. Alternatively, the fact that E 2 o1 (=Az~") is a solution to (1.6) follows
from Theorem 5.30 and the inversion formula (E 1. 10) in [12]. It remains to prove that
x— E, » »-1(—Az"") is a distribution function on (0, c0) and to identify the underlying
p051tlve Tandom variable. For every z € C, one has

Zb ozpz—r;

n>0

E

[o'H

D\m

EJP 25 (2020), paper 115. https://www.imstat.org/ejp
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with

Reasoning exactly as above implies that {b,(«, p), n > 0} is the determinate integer
moment sequence of the positive random variable

L'(p)

1 - 1y o4 [T ()} P
—Y _TA4+ap tptA-a)! —/ (1+U ) dt,
F(p—f—O{) ( ( ) ) 0 t

where the identity in law follows from Corollary 3 in [16]. We have hence shown that
Eag,%l(z) = E {exp {z /000 (1 —|—Ut(a))7pia dtH , z € C. (3.4)
This implies
Ea’g’%l(f)\x*p) = E {exp {)\xp /000 (1 + J,Ea))_p_a dtH
P {L > g P (A/OOO (1+a§“>)7pfa dtﬂ = P[Fon, < 1]

for every x > 0, which completes the proof for a € (0,1). As for Theorem 1.2 the
remaining cases o« = 0 and a = 1 are elementary and we leave the details to the
reader. O

Remark 3.3. (a) Contrary to W, » ,, the factor

~ (a)) 77
(1—|—at ) dt
0

appearing in the decomposition of F, ) , cannot be expressed as a generalized stable law.
On the other hand, this factor can also be viewed as the perpetuity of some subordinator:
rewriting

bn(a, p)

with the Bernstein function

_ Tla+pz) a o o—au e up "
Vorle) = SR = ey fy O ey

we obtain as above

L'(p)
I'(p+a)

_ #(e,p)
t

T(l+ap tpH(1—a)p™t) g/ dt (3.5)

0

where {Ct(“"’ ), t> O} is the subordinator having Laplace exponent

E[ef)‘gf(rd,p)} _ e*t‘l’mp(k)_

1
For, 4 F, x (A/O e*Ct(a,p) dt) .

Let us again notice that the identification (3.5) can be deduced from Corollary 5 in [16]
isthe case g = —p — a < —a and p = 0 - see also Remark 10 therein. Observe also that

This leads to

EJP 25 (2020), paper 115. https://www.imstat.org/ejp
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the limiting cases a = 0 and o = 1 are consistent, with respectively Ct(o’p ) = O't(o) and

¢t = pt.
(b) Since ¥1_, ,(z)Pqy,,(z) = px, we have

nl = p" x by(l —a,p) X an(a,p)

for all @ € [0,1],p > 0 and n > 1. By moment determinacy, this implies the following
factorization of the unit exponential law

(/Ooop (14af=) dt) x </O°° (A=o)s)" dt)
(/OOO (1 erilgt(l_a))_p_lw dt) x (/OOO <(1 - Pfldt(a)h)p_a dt> (3.6)

which is valid for all « € [0, 1] and p > 0. For p = «, this factorization reads

(o)
L2 /70“({) x 270 L Lo x 77,
o 1+o °

Il

L

Il

where the first identity follows from Remark 3.1 (d) and the second one from (3.4) in [16].

The simple identity L Lo x Z_“ is well-known as Shanbhag-Sreehari’s identity. It has
been thoroughly discussed in Section 3 of [6] from the point of view of perpetuities of
subordinators, and their associated remainders. Observe also that changing the variable
and letting p — oo in (3.6) leads to

L < </ e“il‘”dt> X </ eaia’dt>,
0 0

another classic identity obtained in [8] — see Example E therein. Last, it is interesting
to mention the following identity, which follows at once from (3.6), Theorem 1.1 and

Theorem 1.2: )
1 d LxL\~
WQ,LP X Flfa,p,p = ( L > .

(c) The above proof shows that the function

x— FE 1(—:(])

a,m,m—

is CM for every a € (0,1] and m > 0. This is a generalization of the fact that
Ey11-1(-2) = T(a)Eqa(—2z) is CM for every a € (0,1], which is itself a direct
consequence of the aforementioned Pollard theorem because aE/,(—x) = Eyo(—2). The
formula (3.4) implies the Bernstein representation

o —a(m+1)
Ea,m7mfl(_l‘> =E |:eXp -z {/ (1 + Uga)) dt}:| , X 2 0.
“ 0

For m = 1, with the notation of Remark 3.1 (d) we obtain

Eoiro1(—2) = T()Ega(—z) = T(1+a)EL(—2) = T(1+)E [Ty e *T] = E[e—wTé”]
where TL(YI) is the size-bias of order 1 of T,,. This implies the curious identity

© —2a
T 4 / (1+ata)) dt.
0

EJP 25 (2020), paper 115. https://www.imstat.org/ejp
Page 15/20


https://doi.org/10.1214/20-EJP520
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Fractional extreme distributions

In a different direction, is is worth recalling that for every 8 > « and « € (0,1] the
function :
- R 1
B, 521 (~2) = T(B)Eap(—w) = B | BroexTs

is also CM, where the Bernstein representation involving the a-power of a standard Beta
distribution follows directly from Lemma 4.26 in [12] — see also the references therein.
In a companion paper, we will come back to this example together with further analytical
properties of the Kilbas-Saigo functions F 1

a,mm—z

We end this section with a convergent series representation in the non-explicit case
a € (0,1) for the density f(f:)w) of Fy x,. This is a consequence of a term-by-term
differentiation of the distribution function

PFan, <a] = E, o o1 (<Aa")

Yo

Qe

which was obtained during the proof of Theorem 1.2.

Corollary 3.4. For every « € (0,1), the density of F, ) , has the following convergent
series representation on (0, 0o)

. T LUp+p+1) | (A7)
farp(@) = Aa=r7! . :
P n%% gf(1p+p+a) pmn!

3.3 Proof of Theorem 1.3

The argument is shorter than for Theorems 1.1 and 1.2. We first consider the case
a € (0,1). The uniqueness is a direct consequence of Theorem 2.5. We next compute, by
Fubini’s theorem, the survival function

— Ana
P[Gay > 2] = P[L > MG = F [e_eM+Ga} = Z e 1):'6 - E [e"Ge]
n>0 ’

for every x € R. On the other hand, since

a [ ()
eCGe = / e %t dt,
0

we know from Proposition 3.3 in [8] that E [e"®=] = (n!)!~* for all n > 0. This implies
i (-1 .
F(z) = PlGax>1] = Y - = La(—e™).

A direct integration based on the Gamma integral and Fubini’s theorem shows finally
that
DY F(z) = A F(x)

for every xz € R as required. The case a = 1 was already discussed in the introduction
with a unique solution F(z) = P[G < Az] = P[G;,) < z|, whereas the unique solution
in the case a = 0 is obviously F(z) = 1/(1 + e~**), which is the distribution function of
A HG - G) =Gy O
Remark 3.5. (a) The above proof also shows that the unique distribution function solving
the fractional differential equation

DYF(z) = A\ *F(x), F(z)>0onR,

is F(z) = Lo(—e ™) = P[-G,\ < 7.
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(b) It is easy to deduce from the representations of the fractional extreme distributions
in terms of integrals of the stable subordinator the following convergences in law

AT (Wapep—1) -5 Gaa  and  pA ' (1= Fape,) — Gan
as p — oo, for every a € [0, 1] and A > 0. Observe that the case &« = A = 1 amounts to the
aforementioned convergences in law p(W, — 1) %, G and p(1—-F,) NYe)
As above, we finish this paragraph with a convergent series representation in the
non-explicit case a € (0,1) for the density f(f)\ of G, which is a consequence of a
term-by-term differentiation of the survival function P[G,, \ > 7] = L (—e?).

Corollary 3.6. For every a € (0, 1], the density of G, has the following convergent
series representation on R

1S\(@) = 3o I Ane,

= (nl)«

A Fractional integrals and derivatives

In this paragraph, we fix the notation on the fractional operators which are used
throughout the paper. This is an excerpt from the beginning of Chapter 2 in [14]. We
will consider only three kinds of such operators which are the most familiar ones, and
our fractional parameter a will always be supposed in [0, 1]. There are certainly many
other fractional operators with a larger family of fractional parameters, and we refer to
the whole Chapter 2 in [14] for an account.

A.1 Progressive Liouville operators on the half-axis

For every a € (0,1), the operator f — If, (f) with

1

BN = o / @)t ) du, @ >0,

is well-defined, taking possibly infinite values, on measurable functions f : (0,00) — R¥.
It is easy to see that if f is integrable at zero, then so is Iff, (f) - see Lemma 2.1 in [14]
for a more general result. The corresponding fractional derivative f — Dg, f is such that

DG () = = (13°() @)

and is well-defined almost everywhere as soon as f = If, (g) for some g integrable at
zero. Moreover, for such functions there is an inversion formula

15, (DG (f) = 1§.(9) = , (A1)

which is valid almost everywhere - see Lemma 2.5 in [14]. These operators are extended
to the boundary cases a = 0 with IJ, = D), = Id and o = 1 with I, and D{, being
respectively the usual running integral and derivative — see (2.1.7) in [14].

A.2 Regressive Liouville operators on the half-axis
For every a € (0, 1), the operator f — I?(f) with

I¢(f)(z) = 1)/Oo(u—x)a_1f(u)du, x>0,

()
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is well-defined on measurable functions f : (0,00) — R™. It is easy to see that if f is
integrable at infinity, then so is I® (f) - see again Lemma 2.1 in [14]. The corresponding
fractional derivative f — D f is such that

D)) = o (174() @)

and is well-defined as soon as f = I*(g) for some g integrable at infinity. Moreover, for
such functions there is an inversion formula

I* (DX(f)) = 1%(g9) = f, (A.2)

which is valid almost everywhere. These operators are extended to the boundary cases
a=0withI° =D" =1d and o = 1 with I' and D! being respectively the usual running
integral and the opposite of the usual derivative — see again (2.1.7) in [14].

A.3 Progressive Liouville operators on the real axis

For every a € (0, 1), the operator f — I (f) with

I3 (f)(z) = FL/ (@ —w)* f(u)du, z€R,

(@) -

is well-defined on measurable functions f : R — R*. Observe that I (f)(—z) = 1*(g)(x)
with g(z) = f(—x) so that we can transfer to I¢ the properties on I*. In particular, if f is
integrable at —oo, then so is I9 (f). The corresponding fractional derivative f — D¢ f is

such that
D)) =~ (1) @)

and is well-defined as soon as f = I (g) for some g integrable at —co. Moreover, for
such functions there is an inversion formula 1¢ (D%(f)) = 19(g9) = f, which is valid
almost everywhere. These operators are extended to the boundary cases a = 0 with
19 =DY =1d and a = 1 with I} and D being respectively the usual running integral
and derivative.

B Barnes’ double Gamma function

In this paragraph, extracted from [7] to which we refer for further results, we collect
a few facts about Barnes’ double Gamma function G(z;0). For every 6 > 0, this function
is defined as the unique solution to the functional equation

G(z+1;6) = T(26 HG(z;0) (B.1)

with normalization G(1;6) = 1. This function is holomorphic on C and admits the
following exponential representation

°° 1—e* ze™o% z b dx
G(z;0) = exp/0 ((1_6_1)(1_6_51) s + (2—1)(%—1)6 — 1)x

which is valid for (z) > 0 - see (5.1) in [7]. The following Stirling type asymptotic
behaviour

log G(z;9) — % (zzlogz - (g+1og5)z2 - (1+5)zlogz> — Az — Blogz — C (B.2)
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is valid for |z| — oo with | arg(z)| < =, for some real constants A, B and C which are given

in (4.5) of [7]. In this paper we make an extensive use of the following Pochhammer type

symbol

G(a+ s;9)
G(a;9)

which is well-defined for every a,d > 0 and s > —a.

[a;d]s = (B.3)
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