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Abstract

For a given combinatorial class C we study two types of combinatorial structures: the class G = Mser(C)
satisfying the multiset construction, that is, every object in G is uniquely specified by a set of distinct C-objects
each paired with a multiplicity from N indicating the number of occurrences of that object in the multiset (e.g.
unlabelled forests are multisets of unlabelled trees). And, secondly, the class S = SET(C) containing sets of
labelled C-objects, such that no label appears twice in the set and any two C-objects are treated as distinct if their
set of labels is (e.g. labelled forests are sets of labelled trees). In both settings, clusters (=components) are the
C-objects a (multi-)set is composed of. The focus of this work is to investigate several research questions related
to these combinatorial constructions, such as asymptotic enumeration as well as limit laws for the statistics of
the number of clusters and the smallest/largest cluster of random (multi-)sets. We consider the two broad cases
that the counting sequence of C is either subexponential or expansive.

The enumerative results of this work are concerned with the following specific setting. We want to
asymptotically determine the number of (multi-)sets of total size n € N and with N € N clusters as n and N
both grow large. Apart from being mathematically challenging, this is interesting from another perspective.
Knowing the answer to this counting problem is equivalent to knowing the distribution of the number of clusters
of a (multi-)set of size n drawn uniformly at random from all (multi-)sets of that size. We complete this task
for multisets in the subexponential setting, and for both sets and multisets in the expansive setting for the entire
range of V. In the resulting formulas we see that these settings are inherently different: whereas the number of
multisets in the subexponential case is basically given by the number of C-objects of a certain size uniformly in
N, the expansive case exposes a phase transition depending on N/n where the asymptotic order flips.

In the subexponential case we are additionally able to say much more about the structure of multisets of
size n and with IV clusters. It is possible to completely describe the multiset drawn uniformly at random from
all such multisets in terms of an explicit distribution. Namely, after removing the largest cluster and all clusters
of smallest possible size, the remainder converges in distribution to a limit given by the well-known Boltzmann
model. We baptise this phenomenon extreme condensation as virtually all components in that multiset are of
smallest possible size, a bounded number of clusters is bounded and there is one huge cluster receiving almost
the entire possible size. In the expansive setting such a neat description is not possible and we will only be able
to make (very) educated guesses about the structure.

The last batch of results is concerned with the cluster statistics from random (multi-)sets drawn uniformly
at random from all (multi-)sets of size n in the expansive case, and in some instances in a slightly more general
version called oscillating expansive. For that purpose, we show that a wide class related to the respective
generating series is H-admissible, a property allowing us to compare different coefficients of a power series
asymptotically. With this at hand, we determine all moments of the number of clusters. Further, assisted by our
counting results about multisets of a particular size and number of clusters, we establish a local limit theorem
for the number of clusters. Finally, we determine the scaling under which the size of the largest cluster in a
uniform (multi-)set converges in distribution to the extreme value distribution and show that the size of the
smallest cluster converges in distribution without scaling.

Our methods are based on reformulating the problem at hand into a probability involving iid random variables
via the Pdlya-Boltzmann model. This gives access to probability theory’s large toolbox in the subexponential
setting, where we make efficient use of existing results regarding subexponential distributions. In the counting
problem of the expansive case we are initially confronted with the complex problem of determining a two-
dimensional Cauchy integral. By well-known results such as Chernoff bounds and estimates for Poisson
variables, the aforementioned probability can then be simplified to a one-dimensional integral which is tackled
via the saddle-point method. Lastly, for the problems related to cluster statistics we develop a simple and unified
approach using the framework of H-admissibility and the elementary inclusion/exclusion principle.
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Zusammenfassung

Fiir eine kombinatorische Klasse C untersuchen wir zwei kombinatorische Konstruktionen: die Klasse G =
Mser(C) der Multimengen, d.h. jedes Objekt in G ist eindeutig durch die darin enthaltenen C-Objekte und
deren Vielfachheit spezifiziert (z.B. sind unmarkierte Wélder Multimengen von unmarkierten Baumen). Und,
zweitens, die Klasse S = Set(C), die Mengen von markierten C-Objekten enthilt, so dass keine Markierung
zweimal in der Menge vorkommt und zwei beliebige C-Objekte verschieden sind, wenn ihre Markierungen
verschieden sind (z.B. sind markierte Wéilder Mengen von markierten Baumen). In beiden Fillen nennen wir die
C-Objekte, aus denen eine (Multi-)Menge zusammengesetzt ist, Komponenten. Der Schwerpunkt dieser Arbeit
liegt auf der Untersuchung verschiedener Forschungsfragen im Zusammenhang mit diesen kombinatorischen
Konstruktionen, wie z.B. die asymptotische Aufzdhlung sowie Grenzwertsitze fiir die Anzahl von Komponenten
und der kleinsten/grofiten Komponente in zufilligen (Multi-)Mengen. Wir betrachten die beiden allgemeinen
Fille, dass die Zihlfolge von C entweder subexponentiell oder expansiv ist.

In den Zidhl-Ergebnissen dieser Arbeit wollen wir asymptotisch die Anzahl der (Multi-)Mengen der Gesamt-
grofe n € N und mit N € N Komponenten bestimmen, wenn n und N beide grofl werden. Abgesehen davon,
dass dies eine mathematische Herausforderung ist, liefert uns die Antwort auf dieses Zahlproblem die Verteilung
der Anzahl der Komponenten einer (Multi-)Menge der Grole n, die gleichverteilt aus allen (Multi-)Mengen
dieser GroBie gezogen wird. Wir 16sen diese Aufgabe fiir Multimengen im subexponentiellen Fall, und sowohl
fiir Mengen als auch fiir Multimengen im expansiven Fall fiir alle N. In den Ergebnissen sehen wir, dass diese
Fille grundlegend unterschiedlich sind: Wihrend die Anzahl der Multimengen im subexponentiellen Fall im
Wesentlichen durch die Anzahl der C-Objekte einer bestimmten Grofie gleichméBig in N gegeben ist, zeigt sich
im expansiven Fall ein von N/n abhéngiger Phaseniibergang, bei dem sich die asymptotische Ordnung stark
verédndert.

Im subexponentiellen Fall untersuchen wir zusitzlich die Struktur von Multimengen der Grofie n und mit
N Komponenten. Es ist moglich, die Multimenge, die gleichverteilt aus allen solchen Multimengen gezogen
wird, vollstindig durch eine explizite Verteilung zu beschreiben. Nach dem Entfernen der grofiten Komponente
und aller Komponenten der kleinstmoglichen GréBe konvergiert die verbleibende Multimenge in Verteilung
gegen einen Grenzwert, der durch das bekannte Boltzmann-Modell gegeben ist. Wir nennen dieses Phdnomen
extreme Kondensation, da praktisch alle Komponenten in dieser Multimenge die kleinstmdgliche GroBe haben,
eine beschrinkte Anzahl von Komponenten beschréinkt ist und es eine groBBe Komponente gibt, die fast die
gesamte mogliche Masse erhilt. Im expansiven Fall ist eine solche genaue Beschreibung nicht méglich, und
wir werden nur Vermutungen iiber die Struktur anstellen konnen.

Die abschlieBenden Ergebnisse befassen sich mit der Komponenten-Struktur von zufélligen (Multi-)Mengen,
die gleichverteilt aus allen (Multi-)Mengen der GréBe n gezogen werden, im expansiven Fall und in einigen Aus-
nahmen in einer etwas allgemeineren Version namens oszillierend expansiv. Wir zeigen, dass eine breite Klasse
an Erzeugendenfunktionen H-zuldssig ist, was eine Eigenschaft ist, die es erlaubt, verschiedene Koeffizienten
einer Potenzreihe asymptotisch zu vergleichen. Auf dieser Grundlage bestimmen wir die Skalierung, unter der
die GrofBe der grofiten Komponente gegen die Extremwertverteilung konvergiert und zeigen, dass die Grofe der
kleinsten Komponente in Verteilung ohne Skalierung konvergiert. Schlie8lich bestimmen wir alle Momente
der Anzahl der Komponenten und stellen mithilfe unserer Zihlergebnisse einen lokalen Grenzwertsatz fiir die
Anzahl der Komponenten auf.

Unsere Methoden beruhen auf der Umformulierung des jeweiligen Problems in eine Wahrscheinlichkeit
iiber unabhingige gleichverteilte Zufallsvariablen iiber das Pélya-Boltzmann-Modell. Dies ermoglicht den
Zugriff auf die vielseitigen Werkzeuge der Wahrscheinlichkeitstheorie im subexponentiellen Fall, in dem wir
die bestehenden Ergebnisse zu subexponentiellen Verteilungen effizient nutzen. Bei dem Zihlproblem im
expansiven Fall sind wir zunichst mit der komplexen Aufgabe der Bestimmung eines zweidimensionalen
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Cauchy-Integrals konfrontiert. Durch bekannte Ergebnisse wie Chernoff-Grenzen und Abschitzungen fiir
Poisson-Variablen lédsst sich die oben genannte Wahrscheinlichkeit dann auf ein eindimensionales Integral
vereinfachen, das mit der Sattelpunktmethode gelost wird. Abschliefend entwickeln wir fiir die Probleme im
Zusammenhang mit der Komponenten-Struktur einen einfachen und einheitlichen Ansatz unter Verwendung
der H-Zulassigkeit und des elementaren Inklusions-/Exklusionsprinzips.
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1 Introduction

In how many different ways can a natural number be written as a sum of other natural numbers? This
seemingly simple question ignited a multifaceted branch of research combining various fields of mathematics
such as analysis, probability theory and combinatorics. The answer to this question was given by Hardy and
Ramanujan in their celebrated work [43] in which they discovered the beautiful asymptotic formula

4v/3n 3

where P, contains all number partitions of n € N. In their paper they made the simple, though substantial,
observation that this kind of enumeration problem can be solved by applying Cauchy’s formula and performing
an appropriate analysis of the resulting complex integral. All that is needed for this approach is a description
of the problem at hand in terms of a generating series, which for number partitions is well known to be

P(z) =) |Pla® = JJ(1 -2 (1.1)

k>1 k>1

1 2
|Pp| ~ exp{ﬂ n}, asn — 0o,

Then |P,| is equal to [z"]P(z), the coefficient of 2" in P(z). A vast amount of results in the theory of
partitions followed, in particular treating the enumeration of other specific but related models. One of the first
systematic approaches in that field was performed by Meinardus [57] who figured out a scheme to apply the
analytical approach of [43] to a broader class of models, namely, the ubiquitous construction of multisets. This
construction needs an underlying set C equipped with a size function mapping objects in C to N. Then the
class G = Mset(C) of C-multisets or (number) partitions weighted by C contains all unordered collections of
elements from C such that identical elements may appear multiple times. For instance, summands of a number
partition may also appear several times so that the class of number partitions is given by P = Mser(N). The
size of an element in G is given by the compound size of the C-elements it is composed of. With this at hand,
we let C,, and G,, contain all objects in C and G, respectively, of size n. Then the problem of enumerating the
number of elements in G,, is encoded in the fundamental relation between the generating series G(x) of G and
the counting sequence (|Cy,|)nen, see for example [30, 10],

G(a) =) |Gule® = [ (1 — o)~ (12)

k>1 k>1

In light of this, Meinardus was one of the first to set up a general analytical scheme of conditions on the sequence
(ICn|)nen upon the fulfilment of which the first asymptotic order of [z"]G(z) can be systematically computed.
Similar to [43] the principle idea was to find out what is needed in order for the following informal procedure
to be successful. First apply Cauchy’s integral formula and a change to polar coordinates to obtain for some
arbitrary xo at which G(zy) < oo

—n ™

“”’“’02% exp{g(0)}df,  g(6) = InG(zoc'?) — nié. (1.3)

[2"]G(z) =

Subsequently, find an appropriate split of the integral into an asymptotically dominating and negligible part.
In the dominating part an expansion of e9(?) into a “nice” (preferably Gaussian) form must be possible, which
typically requires to choose the value of the free parameter x( such that ¢’(xg) is close to zero leading to
the cancellation of the term involving n. To finish, evaluate the integral over the nice function. This rather
generic idea is nowadays well-known as the saddle-point method or method of steepest descent and is, in
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fact, much older than [43] or [57], and has seen widespread applications in various fields inside and outside
mathematics, particularly in physics. Of course, the execution of this method heavily depends on the specifics
of the underlying problem. Nevertheless, besides [57], there were other systematic approaches to identify the
most general possible conditions under which the saddle-point method is applicable, the most important for this
thesis being the seminal paper by Hayman [44] where the concept of H-admissibility is introduced, see also
Section 7.1.2. The field is far too broad for a comprehensive review; we refer to the classical textbook [18], the
modern exposition [58], and to the excellent treatments in [30, 67], which also put a particular emphasis on the
combinatorial perspective.

Another predominant idea in this area is to reformulate the counting problem as a probabilistic one, so as to
profit from probability theory’s huge toolbox. A central result was established by Arratia and Tavaré [4], who
showed that many random combinatorial objects, multisets among others, possess a component structure whose
joint distribution is equal to that of random variables that are conditioned to have a specific (weighted) sum and
are otherwise independent. With this description at hand, the quantity [x"|G(x) can be expressed in terms of
a probability that a sum of independent random variables equals n. Now the crucial feature of these random
variables is that they depend on a free parameter which is to be chosen such that the probability is maximised,
if possible making the expectation of the sum equal to n, in turn leading to a local limit theorem in many
cases. This approach lies at the core of Khinchin’s probabilistic method that originated in [51], see [34] for a
historical perspective, and that makes the relation of counting and probability a general and guiding principle.
Separate from that, a particularly prominent way to decompose random compound objects in dependence of a
free parameter, though this time not in terms of the component structure, is the famous Boltzmann model having
its roots in the pioneering papers [31, 24]. Both probabilistic descriptions have their merits as explained in the
detailed exposition in Section 3.2.

The study of combinatorial objects, and in particular multisets, is an active and thriving area of research,
in which these fundamentally different methods have proven themselves time and again. Since its existence,
Meinardus’ approach has been simplified and extended to various directions, see for example [69, 41, 60, 59,
42, 46]. The probabilistic method due to Khinchin has led to great advancements in [39, 40, 6, 34, 33] and
the representation via the Boltzmann model was elegantly used in [74, 71]. We will highlight some of these
publications later on, and refer the reader to the encompassing works [30, 3] and references therein for a plethora
of examples and applications.

1.1 Setup and Objective of the Thesis

In this thesis we will show that there is a fruitful interplay between the analytical and probabilistic approach
described above in the asymptotic study of multisets; in particular in the enumeration and in setting up central
or local limit theorems for properties of random multisets. Additionally, a minor part of this thesis is concerned
with another combinatorial construction, namely the labelled counterpart of multisets called sets or assemblies,
which will be examined under the same aspects as multisets. In order to get more precise, it is necessary to
recall and introduce some definitions. Assume that we are given a combinatorial class C, that is, a set equipped
with a size function |-| : C — N such that C,, := {C € C : |C| = n} contains only finitely many elements for
each n € N. We refer to the elements in C as clusters or components. It is clear that any “compound” object
which is, according to some rule, assembled by clusters from C can be described by its cluster structure in the
set of partitions

O, ::{(Nl,...,Nn)eN’g: > ka:n}; (1.4)

1<k<n
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that is, we say that any such compound object with cluster structure (N, ..., N,) € €, is composed of Ny
clusters from Ci for 1 < k < n and its total size is n € N. Note that by this description one information gets
lost: namely, which Ny, objects from Cy, are contained in the compound object. In many of the results this is not
important, for example when investigating the number of clusters or the smallest and largest cluster. If we want
to retrieve results on the structure of a compound object on the C-object level, on the other hand, the description
via €2, is not sufficient.

In what follows, for given power series F'(x) and F'(z,y) we write [2"]F () for the coefficient of 2™ in
F(z) and [z"yN]F (z,y) for the coefficient of z"y" in F(z,y).

Multisets. We have already encountered the first broad class which admits such a description and where the
rule of assembling clusters from C is simply taking an arbitrary number of clusters with repetition from C: the
class of multisets G = Mser(C). In other words, G contains all elements of the form

{(Cy,d1),...,(Ck,dg)}, C;pairwise distinct, d; € N, 1 <i <k € Ny,

where (C,d) € G € G can be interpreted as C' appearing d times in G. As mentioned, the probably most
prominent example of multisets are number partitions where the clusters are natural numbers. Taking as clusters
unlabelled connected graphs with some property we obtain the class of all unlabelled graphs with that property,
see [30] for many more examples in the combinatorial setting. To each multiset we naturally associate a size
and a number of clusters, or equivalently components, by

|G‘ = Z dz‘Cz‘ and H(G) = Z d;, where G = {(C’l,dl),...,((]k,dk)} €gq.

1<i<k 1<i<k

We further need the sets of all C-multisets of size n as well as of size n and being comprised of N components
Gn={Ge€G:|G|=n} and G,y :={G € G, :k(G)= N}, n,N € N.

Letting c,, := [Cy| for n € N'we write C'(x) 1=~ cx® for the (ordinary) generating series of C. Then,
compare to [30, 10], the bivariate extension of the generating series (1.2) of the class G is known to fulfil

G(z,y) == Z |Qk,g|xky£ = H(l — 2Py) 7% = exp { ZC(xj)yj/j}. (1.5)

k>0 k>1 j=1

A substantial part of this thesis is devoted to the asymptotic enumeration of multisets, or equivalently to
determining [z"]G(xz, 1) = [#"]G(x) and [z"y"V]G(z,y) as n, N — co. Knowing the answer to this counting
problem is equivalent to knowing the point probability that the multiset G,, drawn uniformly at random from G,,
has N components. Thus being able to determine [2"y™V|G(z, y) for a wide enough range of N may account
for computing the tails of k(G,,) or determining the scaling under which a local limit theorem holds true when
N is close to the expected number of components. We will actually go further and also investigate properties
of G, ; drawn uniformly at random from G,, ; on a C-object level under certain assumptions.

We note that by viewing (cx)xen in the definitions of G(z,y) and G(x) = G(x, 1) as an arbitrary non-
negative real-valued sequence without any combinatorial interpretation, it is still possible to compute [x"|G(x)
and [2"y"]G(x,y). But more importantly, it makes sense as there are applications beyond combinatorics.
Before we reason this, let us further explore the combinatorial setting. The number of multisets in G with a
given cluster structure (N1,...,N,) € Q, is

Ck—l—Nk—l'
H< Ny, )

1<k<n
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here the binomial coefficient counts the number of ways to choose Ny clusters with repetition from Cj, for
1 < k < n. Summing up the term in the previous display for all elements in 2,, gives us [z"]G(z) = |Gy |, the
number of C-multisets of total size n. Then we are able to define the random cluster structure G € Q,, by

1 cp + N — 1
Pr G(n): N;..',Nn = (k >> Nv"')Nn GQTL’ 1.6
[ (M1 ) [z7]G(z) 1<1;[<n Ny (M1 ) (1.6)

for all n such that [z"]G(x) > 0. Evidently, this is the cluster structure of the multiset G,, drawn uniformly at
random from G,,. As a matter of fact, this distribution is well-defined for any non-negative (ci)rcn such that
["]G(z) > 0 and can be seen in the broader context of multiplicative [76] or Gibbsian [68] measures. In this
particular form there are well-known applications from statistical physics. In the Bose-Einstein model of ideal
gas [76] the clusters are particles and c¢,, counts the different positions a particle at energy level n € N can be
in; and in coagulation-fragmentation processes [25], where (¢, )ren i related to the rate at which particles split
from and merge into clusters, the measure of G(™ is the measure at equilibrium. In this context [2"]G(x) is
often referred to as partition function. We recommend [39] for an excellent overview and detailed examples.

We define the size of the smallest and largest cluster of G(") = (Gg"), N Gﬁf‘)) to be
MG™) :=min{l <k <n: G,(cn) >0} and £(GM™)=max{l1 <k<n: G,(fn) > 0}.

As mentioned, there will be results on the size-level of objects where it is sufficient to investigate G(™) to stay
in the more general setting, and there will be more detailed results concerning the actual C-clusters of G,, and

G-

Sets. The next broad construction we consider and whose elements can be represented by (1.4) are sets, also
called assemblies in the literature. First, consider the collection IT,, of all set partitions of {1,...,n}, that
is, all elements of the form {y,...,m;} where k£ € N and (;);<;<}, are pairwise non-intersecting such that
Uj<icp m = {1,...,n}. Then assume we are given a combinatorial class C; but as opposed to the multiset
case we need a notion of labelling for this class, meaning that any object in C, is defined on the label set
{1,...,n}. For example, graphs with n vertices numbered from 1 to n, cycles of n distinct elements from
{1,...,n} or simply the set {1,...,n} itself. With this at hand, define for C' € C,, and some arbitrary set
U C Nwith |[U| = n by C[U] the object which is obtained by replacing the labels in {1, ..., n} by the ones in
U in some canonical way. Then the class S = SET(C) of C-sets or set partitions weighted by C is the union of
all elements

{Cilm],.... Culmi]}, CieC, |Ci|l=I|m], 1<i<hk, {m,...,m}e | ]
neN

Consequently, sets of labelled connected graphs with a certain property are labelled graphs whose connected
components have this property, sets of cycles are permutations and sets of sets are set partitions. Again we refer
to [30] for a variety of further examples. To each set we naturally associate a size and a number of clusters, or
equivalently components, by

S|:= > |Ci| and k(S):=4k,  where S={Ci[m],...,Ci[m]} €S.
1<i<k

As before, we define the sets of all C-sets of size n as well as of size n and being comprised of N components

Sp={5eS:|S=n} and S,n:={5€S,:k(S)=N}, n, N € N.
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In this setting we define ¢,, := |C,,|/n! for n € N, the reason being that the labelling leads to the effect that each
object of size n may, in the worst case, appear in n! different relabelled forms. But then the generating series
over the actual counting sequence could have radius of convergence zero, a rather undesirable situation to work
with. Denoting by C(z) := ) ;+, cix” the (exponential) generating series of C, the bivariate generating series
of S is given by the beautifully simple relation, see once again [30, 10],

S
S(a,y) =Y |,f{e$kyf = exp{yC(z)}. (1.7)
ke>0

The exact same remarks as for multisets are in place. Setting S(z) := S(x,1) it is of interest to compute the
number |S,| = n! - [2"]S(z) and |S, n| = n! - [z"yN]S(z,y) as n, N — oo. With this at hand, in certain
situations it is possible to compute the tails and/or local limit theorems for the number of components of S,,,
drawn uniformly at random from &,,. We will also have a look at S,, ; drawn uniformly at random from S,, .

Again, this setting can be viewed in a non-combinatorial context, for which we need the following prepara-

tions. Given a cluster structure (N1,..., N,) € €, we determine the number of sets in S with that structure
to be
| N N,
] Cel™ _ . T &
H k! Nk Ni! N! ’
1<k<n 1<k<n 1<k<n
the first term is a multinomial coefficient that counts the number of partitions of {1, ..., n} into Ny sets of size

k for 1 < k < n, and the second terms selects Vi objects from C; where the factorial accounts for killing the
ordering in order to obtain a set. Summing this up for all elements in €2,, yields exactly the number of elements
in S,, given by n! - [z"]S(z). We define the random cluster structure S € Q,,, which also here is the cluster
structure of the uniform set S,,, by

N,
1 . F
(TL) = = — k
Pr [s (N1,..., N - ISE) [ N (N N e, (1.8)
1<k<n

for all n such that [2"]S(x) > 0. This distribution, which is again a special instance of multiplicative or
Gibbsian measures, has the following interpretations from statistical physics when (cx)ken is taken as some
arbitrary non-negative real-valued sequence. The Maxwell-Boltzmann model of ideal gas [76] where the
clusters are distinguishable particles and there are n!c, different positions for a particle at energy level n € N;
and another version of coagulation-fragmentation processes [25] with rate (c)xen. A comprehensive source
for these topics is [39]. A final definition before we move on to the research questions is the size of the smallest

and largest cluster of S(") = (Sgn), cee S%”)) given by

M(S™) :=min{l <k <n:S"™ >0} and £(S™)=max{l<k<n:5" >0}

Research Questions. With these definitions at hand, we are able to formulate the questions which this thesis
is driven by. First, there is the (well-studied) problem of asymptotically counting compound objects of total
size n and the (not so well-studied) bivariate counting problem of finding the number of compound objects of
total size n being comprised of N clusters.

(Q1) What is the value of [2"]G (z), [2"]S(z), [z"yV]G(x,y) and [z"y™]S(z, y) as n, N — co?

In the process of investigating this question, it is possible to gain insights into the structure of the random
compound objects at hand on a C-cluster level, that is which objects from C typically appear. Additionally,
phenomena such as condensation are of interest.
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(Q2) What are the structural properties of G, S,,, G, v and S,, x with high probability as n, N — 00?

Related to this question, we want to determine the distribution of the size of the smallest and largest component
of a random compound object. Note that in the next question we change the notation to the €2,,-valued random
variables so as to account for the applications where (¢ )xen i arbitrary.

(Q3) What is the scaling to obtain central limit theorems for the size of the smallest or largest clusters in G™)
and S(")?

As explained, the answer to (Q1) gives us the point probabilities for the distribution of the number of clusters of
uniform compound objects. This always yields the tail point probabilities; and with some luck we may obtain
a central/local limit theorem which gives a detailed description of what happens near the expected number of
clusters. This brings up the final question.

(Q4) What is the scaling to obtain central/local limit theorems for #(G(™) and x(S™)?

1.2 State of the Art and Contribution

Within the scope of the questions (Q1)—((Q4), we give an overview of the literature and explain where we extend
or generalise existing results. A common and rather general assumption on the underlying sequence (cy)xen
is the following. Let h : [1,00) — [0, 00) be an eventually positive, continuous and slowly varying function,
which means that

. h(\x)
zli}n;o @) 1, for A > 0.
Then
cni=h(n) - n*t.p™" acR, 0<p<l1, neN. (1.9)

As it turns out, depending on the value of o the models have fairly different features. Let us gain a quick
intuition for the influence of « before we continue. Setting i (z) equal to 1, it is immediately clear that p is the
radius of convergence of C'(x) and that C(p) converges if @ < 0. Whenever a > 0, however, we readily obtain
that C(p) is not defined. Here it is interesting what happens if x gets close to p: by elementary computations
it is possible to show that C'(pe™X) ~ —Iny if @« = 0 and C(pe™X) = ©(x ™) as x — 0. In alignment with
that, the three cases are called convergent (o < 0), logarithmic (o« = 0) and expansive (o« > 0). A fourth case
already discussed in the introduction is when (¢, ) ke fulfils Meinardus scheme of conditions [57]. The authors
of [42] mention that the models under these conditions behave similarly to the expansive ones and thus suggest
to call this case quasi-expansive. Moreover, there are two more cases relevant for this thesis, which generalise
the convergent and expansive case, respectively. Namely, we call (cx)xen subexponential if for some p > 0

Gt p and 1 Z CkCn—i ~ 2C(p) <00, asm— oo (1.10)

“n ychzn

Cn
and oscillating expansive if there are « > 0,0 < ¢ < a/3 and 0 < p < 1 such that for some 0 < A; < Ay and
all n sufficiently large

Ay - n2a/3+€—1 . p—n < e, < Ay no—1. p—n. (1.11)

In the following we will consider the convergent and subexponential case solely for 0 < p < 1. This is not a
restriction in the combinatorial setting as C'(p) < oo implies that ¢, = o(p~™) = o(1) for p > 1 which is not
reasonable for a counting sequence.
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State of the art for Question (Q1). A vast amount of literature is dedicated to and very well answers
Question (Q1) in the univariate case. The encompassing state of the art works [40, 33] determine [2"|G(x)
and [2"]S(z) in the oscillating expansive case, [5] in the logarithmic case, [74, 71] in the subexponential
case and [42] in the quasi-expansive case. Their methods range from analytic to probabilistic as outlined in
the introduction. More details will follow in Section 3.2, but we already anticipate that in the proofs for the
oscillating expansive case in [40, 33] it is possible to choose the free parameter in the probabilistic method
such that the corresponding probability follows a local limit theorem. As the introduction of the free parameter
introduces an additional level of dependency and there are no sufficiently strong standard results for genuine
triangle arrays, this limit theorem is computed “from scratch”. This challenging task, however, is essentially
performed by applying the saddle-point method, an interesting fact we will revisit in the context of (Q3)
and (Q4). On the other side, Stufler [74, 71] stays entirely in the probabilistic realm and makes efficient use of
existing probabilistic results.

While the univariate case is fairly well-studied, there are many open questions in the bivariate setting.
Nevertheless, in the special context of number partitions, the prime example for expansive multisets where
h,a,p = 1 and P = Mser(N), the picture is quite clear. In [52] the asymptotic order of |P, | for
n, N,n — N — oo is determined and a phase transition, depending on whether N is O(n!/?) or w(n!/?), in
the structure of the counting sequence is observed. For N > dy/nlnn and some d > 0 it is even true that
|Pn.N| ~ |Pn—n|, as shown in [45]. And also set partitions, the prime example for expansive sets where
h,a,p = 1and IT = Ser(J,, cn{{1,...,n}}), are fully investigated in this respect. Here [75] determines an
asymptotic formula for |II,, x|, also known as Stirling number’s of the second kind, holding as n — oo and
uniformly in 0 < N < n.

Under general assumptions the problem is far less understood. Bell et al. [8] investigate the subexponential
case and determine the limit of [2"y"]G (z,y)/[z"]G(x) and [z"yN]S(x,y)/[x"]S(z) for fixed N € N as
n — co. The problem of determining [z"y™]S(x,y) = [z"]C(x)" /N! can be seen in the broader context of
extracting coeflicients of large powers of power series. There are plenty of results, but either the assumptions
are not on a counting sequence level ([19, 20], [30, Thm. IX.16]) or n/N = O(1) ([30, Thms. VIIL.8 and
9], [62]). For instance, [62] treats the convergent case and finds that there is a phase transition depending on
lim N/n = X\ > 0 at which the asymptotic formula for [z"y™]S(x, y) switches from describing a condensation
phenomenon to a Gaussian form.

In the quasi-expansive case under the additional stronger assumption ¢, ~ cn®~! for ¢, > 0, Stark [69]
determines [2"yN]G(z,y) asymptotically for N = w(In®n) and N = o(n®/(**t1)). Actually, in that paper
the author accomplishes the herculean task of performing a bivariate saddle-point integration, though only
for a (quite) limited range of the parameters. In any case, the results of [69] give reason to conjecture that
[z"y™V]G(z,y), as in the case of number partitions, undergoes a phase transition depending on the ratio of
N and n®/(@*1) in this general setting as well. Our results will confirm that such transitions are prototypical
for the considered counting problems in the expansive setting. We devoted Section 3.2 to further discuss the
similarities and disparities of some of the aforementioned publications related to (Q/) to our work.

Our contribution to Question (Q1). In the subexponential case we are able to fully describe the asymptotic
behaviour of [z"y™]|G(z,y) as n — oo and uniformly for N,n — mN — oo in Theorem 2.1, where m is
the first index such that c¢,, > 0. The result suggests that this bivariate problem is in essence a univariate
one: [z"yN]G(z,y) is proportional to some constant, times the number of possibilities to build a multiset of
N — O (1) clusters of smallest possible size m, times ¢,,—,, . Indeed, in the proof we extend the probabilistic
reformulation via the Boltzmann model used in [74] to the bivariate setting. But in a next step a careful analysis
makes it possible to reduce the problem to the probability that a sum of a bounded number of iid subexponential
random variables hits n —mN. According to the well-known “single big jump” property this sum is dominated
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by one huge summand.

As opposed to the subexponential setting, a phase transition depending on the ratio N/n becomes visible in
the expansive case. In Theorems 2.8(T) and 2.8(IT) we determine [2"y"|G(z, y) under the additional assumption
that 0 < p < 1 in the two different emerging regimes covering all N — oo as n — oo except the value at
the phase transition itself. We will later find that the expected number of components of G,, lies in the first
regime, so that Theorem 2.8(I) covers the bulk of the mass. Regarding the proof, the following challenging
problem had to be overcome: both the saddle-point method and the probabilistic method hit a barrier. In the
saddle-point method, we are faced with an integral over C? and obtaining control over the integration contour is
— as the orders of magnitude of n and N may be vastly incompatible — extremely challenging from a technical
viewpoint in this generality; in the probabilistic method, on the other hand, we have to deal with bivariate local
limit theorems for random variables with a specific dependency structure, which in addition are dependent
on two free parameters. Although there are many general and notable results that address the multivariate
setting in both the analytic and probabilistic settings, see for example the extensive treatment in [67], they are
not sufficient for the desired level of generality considered here. We demonstrate that a combination of both
methods is very effective for determining [z"y"]G/(z,y). Indeed, we first set up an appropriate probabilistic
framework via the Boltzmann model in two parameters. Having achieved this, we use probabilistic methods to
reduce the determination of [x"y"]G(z,y) to the one dimensional problem of extracting coefficients of large
powers of C'(x), which then, in turn, is tackled with the saddle-point method. At this point it seems unavoidable
to resort to the saddle-point method, as the problem involves a genuine triangle array of random variables for
which we need a local limit theorem.

As mentioned, computing [2"]C (z)" directly accounts for obtaining [z"y™]S(z,y). So, as a neat by-
product we obtain Theorem 2.9 in the expansive case for the parameter range 0 < p < 1 and n/N — oo
complementing the existing results for n/N = ©(1).

State of the art for Question (Q2). Investigating random compound objects on the granular level of C-
objects contained therein as suggested in (Q2) is very hard to achieve. The setting is only well-understood
in the subexponential case. Here [74, 71] worked out a very detailed description of both G,, and S,, drawn
uniformly at random from G,, and S,,, respectively. Namely, after removing the largest cluster, the collection of
remaining clusters converges in distribution to a limit given by the Pdlya-Boltzmann model. That is, with high
probability, the mass condenses into one huge component of size n — O (1) and the total size of the remaining
clusters stays bounded.

Our contribution to Question (Q2). We extend these results to G,, ; drawn uniformly at random from G,,
in Theorems 2.3 and 2.4 where we discover a phenomenon we baptise extreme condensation: removing the
largest component and all components of the smallest possible size, leaves us with an object which converges in
distribution to a limit given by the Pélya-Boltzmann model as n, N — oco. Again, this implies that the largest
component is with high probability virtually of the largest possible size any multiset in G,, ; can be. On a
technical level, the (size of the) huge cluster is basically the huge summand which appears due to the single big
jump principle mentioned before. This is really surprising as the behaviour of S, ;- drawn uniformly at random
from S, v is completely different although G,, and S,, behave the same way, as explained in Section 3.1.

State of the art for Question (Q3). Moving away from the cluster to the size level, the literature grows
increasingly generous. First, let us mention that the results presented in the context of Question (Q2) imply
that in the subexponential setting, the distribution of the size of the normalised largest clusters E(G(")) -n
and £(G(™) — n is explicitly given by knowing the distribution of the size of the remainder. See also [6] who
proved this fact earlier but for the slightly less general convergent case.



1. Introduction 9

In the logarithmic case under some mild extra assumptions the k& € N largest cluster sizes (L1, ..., L) of
G or S(™) scaled by n ! have a limiting distribution that is Poisson-Dirichlet [5, Thm. 3.3] implying that G,,
is composed of several “large” objects. The smallest cluster sizes are shown to be asymptotically independent
and have a limit given in terms of negative binomial or Poisson random variables [5, Thm. 3.2].

As presented by [60] there is a scaling such that E(G(")) converges to the extreme value distribution in the
quasi-expansive case. Far less is known with respect to the expansive case. Here [34] established that there
is a threshold n!/(“*+1) for £(S(™), meaning that the probability of the event {£(S(™) < n?} tends to 0 if
B <1/(a+1)andto 1if 5 > 1/(cv + 1). In their work also the limiting distribution of the minimal cluster
size is determined which converges without scaling.

Our contribution to Question (93). We show that the results of [60] are universal for multisets and sets in
the expansive case and thereby extend [34]. In Theorem 2.11 it is stated that both £(G(™) and £(S™) converge
in distribution to the extreme value distribution after scaling properly. Corollary 2.13 determines the limiting
distributions of the smallest clusters for both G("™) and S for the oscillating expansive case, generalising [34].

Our findings are based on a simple yet far-reaching observation: the proofs in the state-of-the-art works [33,
40] encountered in the discussion about (Q1) are conducted by reformulating [z"]S(z) and [2"]G(x) in terms
of Khinchin’s probabilistic method to reduce the analytical problem to a probabilistic one; but in essence the
authors apply the saddle-point method to the Cauchy integral representing the coefficients of the series at hand.
For that they basically prove that S(x) and G(x) possess a property called H-admissible, see Section 7.1.2,
without calling it that way. Now, the great advantage in realising that a series F' is H-admissible is that by
existing results one is able to compute/estimate [z"] F'(x) and [z" %] F(x)/[z"] F(x) systematically for virtually
any 0 < k < nasn — oo. This has powerful consequences as the proofs for the cluster statistics always
rely at some point on determining such a fraction of coefficients of power series. In Lemma 7.3 we show
that the respective generating series and many more are H-admissible. By combining the elementary methods
of [27] with the H-admissibility discovery we are then able to find the proper scaling and prove the claimed
convergence for the largest clusters. The limiting distribution for the smallest clusters is a straightforward
consequence of [ -admissibility.

State of the art for Question (Q4). This last question is naturally intertwined with Question (Q1) since the
distribution of the number of components x(G(™) and x(S(™) is given by ([z"y™ |G (z, y)/[x"]G(z)) nen and
([z"y™N]S(z,y)/[z"]S(x)) ven, respectively. As mentioned, both these random variables hence converge in
distribution without scaling due to [8] in the subexponential case.

The distribution of the number of components of G and S(™ in the logarithmic case under some mild
extra assumptions is typically of order A Inn as presented in [5, Thm. 8.21] for some A > 0; much more can
actually be said, namely that the total variation distance between %(G™) or x(S(™) and Po (AInn) tends to
zero [5, Thm. 8.15].

Again, the expansive case stands in stark contrast with the subexponential one: with proper scaling a local
limit theorem for £(S(™)) is established in [28] when h(n) is constant and [59] shows a central limit theorem for
ﬂ(G(")) in the quasi-expansive case. Interestingly, the results from [28] imply a Gaussian central limit theorem
for any o > 0 whereas the limit is only Gaussian for parts of the parameter range in the quasi-expansive case.
This is in particular consistent with the results from the classical work [27] where it is shown that the scaled
number of clusters converges to the extreme value distribution for the special case of integer partitions where
a=1.

Our contribution to Question (Q4). First of all, we determine all moments of x(S™) and x(G(™)) asymp-
totically in the oscillating expansive case in Corollary 2.14. With this at hand, we find that the expected number
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of components is covered by the results in Theorem 2.8(I). This, in turn, allows us to establish the proper
scaling under which x(G(™) (for 0 < p < 1) and x(S™) (for all 0 < p < 1) admit a local limit theorem in
the expansive case. The proof heavily depends on Theorem 2.8(I) and the fact that we are able to determine the
coefficients of H-admissible functions via the saddle-point method with respect to any free parameter.

1.3 Plan of the Thesis

In Section 1.4 we introduce the notation used in this thesis. All the main results are contained in Section 2
where, based on the manuscripts (I)—(III), we divided the statements thematically into three subsections. The
findings about subexponential multisets are gathered in Section 2.1, the counting results for expansive multisets
and sets in Section 2.2, and the statements about cluster statistics of expansive multisets and sets in Section 2.3.
A discussion putting the results into a broader context is the objective of Section 3. In Section 3.1 we start by
comparing the unlabelled multiset and the labelled set case with respect to the counting results we obtained.
Then, in Section 3.2 we compare the classical proofs based on Khinchin’s probabilistic method with our
novel approach. Subsequently, Section 4 contains some auxiliary results which are needed for all the proofs.
Sections 5—7 contain the proofs for the main results, where each of the Sections 2.1-2.3 is treated in a separate
section. The proof sections all have a similar structure; we first establish the required preliminaries and then
turn to the discussion of the proof of the respective main result. Finally, the self-contained Appendix A features
textbook results about slowly varying functions. The influence of the manuscripts (I)—(III) is mentioned at the
appropriate places.

1.4 Notation

We make plenty use of the Landau symbols, that is, for a real-valued function f : [0, c0) — R define the sets

(f(z)) :=={g:[0,00) = R: g(x)/f(z) = Oas z — oo},
(f(x)):={g:[0,00) = R:3A,290 > 0: |g(x)/f(x)] < Aforall z > x¢},

O(f(z)) :=={g:[0,00) = R:3A;, Ay, 20 > 0: A; < |g(z)/f(z)| < Axforall x > z},
(f(x)):={g:[0,00) » R:3A,20 > 0: |g(x)/f(x)] > Aforall z > zp} and
(f(z)) =={g:[0,00) = R:[g(z)/f(z)] = ccasx — oo}.

As usual this notation is abused by writing g(z) = X (f(x)) for some g(z) € X (f(z)) as well as X (f(x)) =
Y(g(x))if X(f(x)) CY(g(x)) for some X,Y € {0,0,0,Q,w} and real valued functions f, g fitting in the
definitions above. When we put a minus sign in front of a Landau symbol the entire expression is meant to be
negative, so that for example g(x) = —w(1) is a function which tends to —oco as z — oc.

Given a real-valued sequence (ax)xen and a sequence (b )xen Which is non-zero for all £ > kg and some
ko > 0, we write that a,, ~ by, as n — oo if lim,,_,, ay /b, = 1. We further say that “a,, is asymptotically
equal to b,” if ay, ~ by, “a, is asymptotically negligible (compared) to b,,” if a,, = o(by,), “ay, is asymptotically
proportional to b,,” if a,, = ©(b,,) and “a,, dominates b,, asymptotically” if a,, = w(b,) as n — oc.

For a sequence of real-valued random variables (X} )rcn and a non-negative sequence (ay)ren We write
Xn = Oplan) (“X,, is stochastically bounded by a,”) if for all ¢ > 0 there exists K > 0 such that
limsup,,_, Pr[|X,| > Ka,] < e. In the case a; = 1 we simply say “X,, is stochastically bounded”.

For some real-valued sequence (a,),>1 and a property of real-valued sequences £ we say that (ay,)n>1
fulfils £ eventually or for sufficiently large n if there exists (a potentially large) ng € N such that (ap)n>n,
fulfils £. For example, if (ay)n>1 and (by,)n>1 are two positive sequences such that a,, ~ b, as n — oo, for
any € > 0 we eventually have that a,, < (1 + ¢)b,,.
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Given a sequence of random variables (X}, ),cn in a discrete space X’ and a sequence of properties (&, )neN
in the powerset of X' we say that X, fulfils &, with high probability (whp) if Pr [X,, € £,] — 1 asn — oo.

We will use the following notation for formal power series. For a k-dimensional vector of formal variables
x = (21,...,2) andd = (dy, ..., dy) € N we write x4 for the monomial xclll e xzk. A multivariate power
series with real-valued coefficients is given by A(x) = Zdeng aqx9d, where the aq’s are in R. Ford € ng we

write [x9] A(x) = aq for the coefficient of x9.

2 Main Results

This section contains all the main results, where Section 2.1 is based on Section 1 of Manuscript (I), Section 2.2
on Section 1 of Manuscript (II) and Section 2.3 on Section 1 of Manuscript (III). There is one exception:
originally, Theorem 2.9 in Section 2.2 appears as Theorem 1.6 in Manuscript (III).

Recap of definitions. For better readability we briefly repeat some definitions already introduced in Sec-
tion 1.1. Let C be a combinatorial class, that is, a set equipped with a size function |-| : C — N such
that

Ch:={CeC:|C|=n}

is finite for all n € N. With this at hand, we define the classes of C-multisets by
G = Mser(C)

and, if objects in C are labelled, the class of C-sets by
S = Ser(C).

Denoting by |-| the size and by x(-) the number of clusters an element in G or S is composed of, we write for
n,N €N

G ={Ge€G:|Gl=n} and G,y :={G€G,:k(G)=N}
as well as
Sp={5€S:|S|=n} and S, n:={S€S,:k(S) =N}

Setting ¢, = |Cy| in the multiset case and ¢, = |Cy,|/n! in the set case for n € N, we obtain the bivariate
generating series

G(z,y) = exp Z C(i])yj , S(z,y) :=exp{yC(x)} where C(z)= chazk. 2.1
j>1 k>1

That is, [2"yN]G(z,y) = |Gnn| and [2"yN]S(z,y) = |Sn n|/n!. The generating series only taking account
of the size are then

G(z) :==G(z,1) and S(z):= S(zx,1).
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We introduce the random variables G,, and G,, ; drawn uniformly at random from G,, and G,, n, respectively,
for n, N such that these sets are non-empty. Likewise, S;, and S;, 5 are drawn uniformly at random from S,
and S, y. The random cluster structure from the set

O, ::{(Nl,...,Nn):Zka:n} (2.2)

k>1

of these random variables is then given by

1 e+ N — 1
Pr|G® =(Ny.... N)| = — . K Ni,....N,) €Q,. 2.
I'|:G ( 1 ) Tl>:| [.an]G(fL’,l) 1<1k1<n< Nk )7 ( 1, ) )E ( 3)
and
Pr st = (Ny,... Np)| = —— " (N1,...,Ny) €0 2.4
r|: - 17"'7 TL:|_ [[1}”]5(1’,1) 1<g<nNk‘7 17"'7 n 6 n- ()

Further we need the size of the smallest and largest cluster for N = (Ny,..., N,) € §,, which are defined by
M(N) :=min{l <k <n:N;>0} and L(N):=max{l <k<n:N;>0}. (2.5)

Abusing this notation we also write M(G) and £(G) for the size of the smallest and largest cluster of G € G

and note that M(G,,) @ M(G™) as well as £(S,,) @ L£(S™).

As mentioned in Section 1.1 the expressions (2.1)—(2.5) still make sense in the non-combinatorial setting
when (¢ )ken is some arbitrary non-negative real-valued sequence. In alignment with that, all results concerning
Gp, Gy,N,Sp and S, v are to be seen in a strictly combinatorial setting, and the results about coefficients of
G(z,y) and S(x,y) as well as properties of G(™ and S(™ hold for any sequence (cj,)xen with the additional
specific assumptions imposed in the statements.

2.1 Subexponential Multisets with Many Components

Following [32] we call (ci)ren (C(z) and C, respectively) subexponential with radius of convergence p > 0 if

Cn—1
Cn

1
~p and — E CkCn—k ~ 2C(p) < 00, asn — oo. (2.6)
Cn
1<k<n—1

For example sequences of the form ¢, = h(k) - k®~! - p=* for k € N where h is an eventually positive
slowly varying function and a < 0 are subexponential. Counting sequences of that form are omnipresent
in combinatorical settings since many classes have generating series which allow for a singular expansion of
order —av > 0 which translates to a polynomial term k%~ in ¢,. Prominent examples are subcritical block-
stable classes («« = —3/2) such as (unlabelled and connected) Cacti graphs, outerplanar graphs, series-parallel
graphs [21] or trees (« = —3/2, see [61]).

2.1.1 Enumeration

In general, the problem of counting the number of C-multisets of size n without a restriction on the number
of components is well understood in the subexponential setting. By methods which inspired those in this
thesis, [74] establishes (among much more general things) the counting result

gn = [2"]G(x) ~ G(p) - cn as n — oo. 2.7
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What can we say about g, vy := [z"y"]G(z,vy) in the subexponential setting? A directly relevant result is
given by Bell et al. [8] where the authors show that x(G;,) has a limiting distribution given by 1+ ., j P

for independent Poisson random variables P; with parameters C'(p’)/j for j € N. Equivalently, this means
that g,, n is known for fixed values of V. Letting m € N be the size of the smallest possible object in C, that is,

m =min{k € N:¢; > 0},

the other end of the spectrum is the range of N for which n — mN = O (1). But then the structure of any
multiset G' € G,, v is rather simple: all but a bounded number of objects in G are of smallest possible size m
and a bounded number of objects is of size m + O (1). Note that concerning the quantity g, x in this case,
there are

()~ e

(2.8)

possibilities to build a multiset of N — O (1) objects from C,,. As there is only a bounded number of objects
of bounded size left with which the multiset can be completed we deduce g, vy = O(N»~1). In particular, if
¢m = 1, then g,, y is bounded.

We conclude that g,, n is well understood when [V is close to the boundary of its range. Our first contribution
addresses the enumeration problem in all other remaining cases, namely when n, NV and n —mJN tend to infinity.
For the presentation of the next result define

C(27) — cppa?™

Gom(z) :=expq > T (2.9)
Jj=1
Theorem 2.1. Suppose that C(x) is subexponential and 0 < p < 1. Then, as n, N,n — mN — oo,
N Ncm—l
[2"y " |G (2, y) ~ Gom(p) - Tlem) Cn—m(N—1) (2.10)

The proof can be found in Section 5.2.3. Some remarks are in place. First, knowing g, y and g,, implies
knowing the point probabilities of x(G,,). Hence a straightforward consequence of Theorem 2.1 and the fact
that g, v = O (N Cm_l) if n —mN = O (1) combined with (2.7) are tail estimates which hold uniformly in
N.

Corollary 2.2. Suppose that C(x) is subexponential and 0 < p < 1. Let ¢ > 0. Then for n, N sufficiently
large

Pr(x(Ga) > N] < (1 +)p)™.

Having more information available about the class C, our results allow for explicit tail point probabilities as
in the next example.

Example. Let T be the class of unlabelled trees, that is, connected acyclic unlabelled graphs. Then the
class of unlabelled forests is F = Mser(T). Due to [61] there are constants A > 0 and 0 < p < 1 such
that t,, == |Tp| ~ A - n=%2. p7" as n — oo. With (2.7) and (2.10) at hand, we thus obtain the explicit tail
point probabilities of the distribution of the number of components of a forest F,, drawn uniformly at random
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from F,. Concretely, denoting by T'(x) the generating series of trees, F'(x) the one for forests and letting
Foq(z) = exp {ijl(T(a:j) - :cj)/(jxj)} be as in (2.9), asn, N,n — N — o0,

~5/2
Pr[k(F,) = N| ~ F;é?) (1 — Z) pV L

As alast remark and as a motivation for the upcoming results let us gain a better understanding of the terms
that [2"y™V]G(z,y) is asymptotically composed of. Looking at the right-hand side of (2.10) we detect the

following unexpected fact. The quantity [z"yV |G (z,y) is proportional to N~ /T'(¢c,,) ~ (C’ZI]X N 1) times
Cpn—m(N—-1), the number of n — m(N — 1)-sized C-objects. Just as in (2.8) the first term (C”f]j;l) counts

the number of multisets composed of N objects from C,,,. A possible interpretation is that a “typical” object
from G,, ny consists mostly of components of the smallest possible size m and one extremely large object from
Cr—m(n—1) Which is as large as a component of a multiset in G;, v can be.

2.1.2 The Largest Component

Our next main result formalises this intuition. We show that, except for a stochastically bounded term O,(1),
the largest component in G,, y is indeed of the largest possible size n — m(N — 1).

Theorem 2.3. Suppose that C(x) is subexponential and 0 < p < 1. Then, as n, N,n — mN — oo,
L(G,,n) =n—mN + Op(1).

The proof can be found in Section 5.2.4. We baptise the phenomenon established in Theorem 2.3 extreme
condensation: G, y typically has a giant component that is essentially as large as possible; its size is close to the
largest possible size n —m (N — 1) and virtually all other components are as small as possible. This behaviour
is rather unique in the literature as far as we are aware of, at least in the analytical (p > 0) setting considered
here.! Moreover, this behaviour is surprising for one more reason: if we consider the labelled counterparts
of our unlabelled objects, then the typical structure is well known to undergo various phase transitions (from
subcritical to condensation) depending on the number of components, but the condensation in the labelled case
still leaves room for other objects to be large. See [47, 62] and Section 3.1 for a more detailed discussion.

2.1.3 The Remainder

In our final result about subexponential multisets we complete the picture of the typical structure of G, y.
Theorem 2.3 implies that after removing the largest component, which is of size n — mN + Op(1), there is
only a size of mN + O,(1) left to be distributed over the remaining N — 1 components. As discussed, this
leads to the effect that almost all other components are of smallest possible size m. But what can we say about
the remaining O, (1) components which are of size m + O,(1)? The answer is encoded in the term G, (p)
in the enumeration formula of Theorem 2.1. Define the class C~,, = (Jj.~.,,, Ck containing all objects from C
of size larger than m and equip C-,, with the modified size function |C|s,, := |C| — m. Then the generating
series of Cspy, is given by Csp,(2) = (C(x) — ¢px™)/z™. Here the term ¢, 2™ accounts for removing all
objects of size m and dividing by =™ results in assigning objects in Cx, k > m, the size kK — m. Analogous
to (2.1) the generating series of Cs.,,-multisets G~,, = MSET(C>,,) is hence given by G, (). Further, the
size of an object G in Gy, is |G|sm = |G| — mk(G). Since the coefficients of Cs,,, () are (Cgim)ren We

1For example, it is known that a factorial weight sequence induces extreme condensation in the balls-in-boxes model, see [47,
Example 19.36]. In such situations the respective generating series has radius of convergence 0.
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deduce that C,, () is also subexponential with radius of convergence p such that G-, (p) < oco. Define the
random variable I'Gs.,,(p) on G, by

|G|>m C AR Cm jm B
m j>1

We note in passing that this is the well-known Boltzmann distribution (on the class G~,,) about which we
talk later in more detail. For a multiset G € G define the remainder R(G) to be the multiset that is obtained
after removing all tuples (C,d) € G with C' € C,;, and one largest component from G (which can be selected
canonically by numbering all objects in C). Formally, the last step means that if the object of largest size occurs
with multiplicity d > 1 then replace d by d — 1 and otherwise remove the object and its multiplicity 1 entirely
from . With this at hand, we prove that the remainder R(G,, ) has a limiting distribution which turns out to
be 1—\G>m (p ) :

Theorem 2.4. Suppose that C(x) is subexponential and 0 < p < 1. Then, as n,N,n — mN — oo, in
distribution R(Gy, n) = TG (p).

The proof can be found in Section 5.2.5. We close this section and the presentation of the main results in
the subexponential setting by catching up with our previous example regarding the class 7 of unlabelled trees
and F = Msket(7) of unlabelled forests.

Example (continued). Let F,, x be the random forest drawn uniformly from all forest of size n and composed
of N trees from T. Then Theorems 2.3 and 2.4 tell us that, with high probability, F, n consist of one huge
tree of sizen — mN — O (1), N — O (1) “trivial” trees that are singletons and a bounded forest following
the distribution T'F<,,,(p). This is in stark contrast to the known behaviour of random labelled forests, see
Section 3.1 for a detailed discussion, but also from unlabelled models such as random unrooted ordered forests,

cf. [12].

We proceed with an application of our results to Benjamini-Schramm convergence of unlabelled graphs
with many components. The Benjamini-Schramm limit of a sequence of graphs describes what a uniformly at
random chosen vertex typically sees in its neighbourhood and is a special instance of local weak convergence,
see also [2,9]. Given a graph G = (V, E) we form the rooted graph (G, o) by distinguishing a vertex o € V. Let
B be the collection of all these rooted graphs. Then two graphs (G, 0) and (G, 0') in B are called isomorphic,
(G,0) ~ (G, 0), if there exists an edge-preserving bijection ® on the vertex sets of G and G’ such that
®(0) = o'. Hence, the collection B, = B/~ of equivalence classes in B under the relation ~ contains all
unlabelled rooted graphs.

Set By(G, o) to be the induced subgraph of (G,0) € B, containing all vertices within graph distance k
from the root 0. Then we say that a sequence of (labelled or unlabelled) simple connected locally finite graphs
(Gp)n>1 (possibly random) converges in the Benjamini-Schramm (BS) sense to a limiting object (G, 0) € B.
if for a vertex o,, being selected uniformly at random from G,

nh%nolo Pr [Bk(Gp,0n) =~ (G,0)] = Pr[Bi(G,0) ~ (G,0)], keN,(G,o) € B.. (2.12)
Back to our setting, we consider C to be a class of unlabelled finite connected graphs (with subexponential
counting sequence and m € N denotes the size of the smallest possible graph in C) such that G = Mset(C) is
the class of unlabelled graphs with connected components in C. In order to adapt to the setting above we let
(Gy,N, 0p) denote the connected component around a uniformly at random chosen root o,, in G, . Let C,,
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be drawn uniformly at random from C,,. With this at hand, the extension of BS convergence to non-connected
graphs is evident and we obtain the following result.

Proposition 2.5. Suppose that C(x) is subexponential. Assume that mN/n — X € [0,1) as n, N — oc. If
the sequence (C,,),>1 converges to a limit object (C, ©) in the BS sense, then G, N converges as n, N — oo to
a limit object (G, ©) in the BS sense given by the law

(1 - >\)5(¢7®) + >\6(C7n,0m)’

where oy, is a vertex chosen uniformly at random among the m vertices in Cy,. In particular, if N = o(n) we

have that (G, o) = (C, o).

The proof is found in Section 5.2.6. The authors of [37] show that any subcritical class C of connected
unlabelled graphs fulfils the conditions of Proposition 2.5. In the subcritical setting the BS limit of connected
unlabelled rooted graphs is also the BS limit of the respective unrooted graphs as shown in [70]. In particular,
prior to these works it was shown in [73, 72] that the BS limits of unlabelled unrooted trees and of unlabelled
rooted trees, also called Pélya trees, both exist and coincide. Additionally, this limit, say (T, ©), is made explicit
in these publications.

Example (further continued) We obtain with Proposition 2.5 that the BS limit (F, o) of Fy, n, assuming
that N/n — X € [0,1) as n, N — oo, has law

(1 - )‘)5(1]',0) + A,

where X is a single rooted vertex. In other words, with probability 1 — X the neighbourhood of a uniformly
at random chosen vertex from F,, n looks like the infinite tree T and with probability X the neighbourhood is

empty.

2.2 Expansive (Multi-)sets with Many Components

Let us fix the setting that we consider. We call a function & : [1,00) — [0, c0) eventually positive and slowly
varying if h(z) > 0 for all x sufficiently large and
h(Az)

I —1, A>0.
S b A0

Following [40] we call (ck)ken (the corresponding series C'(x) and class C, respectively) expansive if

—-n

cn=h(n)-n®1.p~",  his eventually positive and slowly varying, o >0, 0 < p < land n € N.
(2.13)

Further, define m = m(C') € N to be the smallest integer such that ¢,,, # 0, that is,
m =min{k € N:¢; > 0}.
We will need the auxiliary power series

>
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As already mentioned, the quantity g, = [z"|G(x,1) is a well-researched object. The authors of [40]
investigated, among other cases, g, in the expansive case. For comparison with our results later on, we present
the following theorem that is a straightforward consequence from the results and their proofs in [40, Thm. 1 and
Cor. 1]. However, as we use a different notation and the connection to [40] is not immediately obvious, we will
give a short self-contained two-page proof that also demonstrates our methodology quite well in Section 6.2.3.
We remark that the first part of Section 2.3 will be concerned with obtaining coefficient extraction results as in
the next statement in greater generality.

Theorem 2.6. Suppose that C(z) is expansive and 0 < p < 1. Let z,, be the unique solution to z,C’(z,) = n.
Then, as n — oo,

Zn~p and [2"G(z,1) ~ GZ2(p,1) - xp{CCn)} zn " (LLT)
2122C" (2p,)

The form of the enumeration result (LLT) is prototypical: there is a saddle-point (z,,), an exponential term
(2;™), a term in which the power series is evaluated (G=2(p, 1) exp C(2,) ~ G(zn, 1)), and a polynomial
term (2722C"(2,))~'/2. The latter is the result of an appropriate integration around the saddle-point, or, in a
terminology that we prefer here, the result of a local limit theorem, i.e., the probability that a sum of specific
independent and identically distributed random variables equals its mean. We will see much more of that
later. Let us remark, however, that in the generality considered here, we cannot expect to be able to say much
more than (LLT): in general, it is not possible to derive a more explicit asymptotic expression for exp{C'(z,)}
(though it is possible to do so for C'(z,) and for its derivatives), and the actual order of magnitude depends very
much on the micro-structure of /.

We now move on the main mission of this section, namely the study of g, v = [z"y"]G(z,y). We need
some preparations. For (n, N) € N? consider the system of equations in the variables z,y

m m

TV, yO@) +em—Y =N, 2,y >0 and 2™y < 1. (2.14)

C’ —
zyC'(x) + mep, T2y T2y

We will explain later in detail where these equations come from and only tease for now that the left-hand sides
are (more or less) the expected values of the size and the number of components, which we “tune” to n and N,
respectively, in a specifically designed random multiset. Equations (2.14) are — in some sense — the bivariate
equivalent of the saddle-point equation in Theorem 2.6. Further, for v € R™ consider the equation in the single
variable u

U - h(u)l/(aﬂ) =oY@t and 1< u <. (2.15)
Our first auxiliary result is that the previous systems of equations have unique solutions.
Lemma 2.7. The following statements are true.

(i) Suppose that C(x) is expansive. For n, N and n — mN sufficiently large there is a unique solution
(Zn,Ns Yn,N) 10 (2.14).

(ii) For v sufficiently large there is a unique solution u, to (2.15) given by u, = vl/(o‘+1)/g(v), where
g : RT — RT is slowly varying.

With the slowly varying function g from Lemma 2.7(ii) at hand, define the “magic” value

N :=Cp-g(n) -n®@*D  where Cp:=a '(p "T(a+ 1))+, (2.16)
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As we will see shortly, the quantity /V,' marks a phase transition in the structure of the counting sequence
[z"y™V]G(x, y) (and much more . . .) depending on whether N/N;* < 1 or N/N; > 1. More precisely, assume
that we are given a real-valued positive sequence (A, ),en such that, as n — oo,

Np=MN; €N, N,—o0 and n—mN, — oc. (2.17)

Note that by these definitions INV,, becomes a function of n and the solutions (2, yn) = (Zn N, Yn,N,, ) to (2.14)
and N, from (2.16) are all well defined for sufficiently large n» due to Lemma 2.7. We will from now on
distinguish the two cases

D : limsup A\, < 1 and D) : liminf A, > 1.
n—o0

n—oo

2.2.1 Enumeration of Multisets

Our first main result determines the asymptotic growth (in several equivalent forms that have their own merits)

of [z"y™N*]G(z,y) as n — oc in case (I).

Theorem 2.8(I). Suppose that C(x) is expansive. In case (I), as n — oo,

n, N, >2 €xXp {ync(xn)} —n —N.
"y Gz, y) ~ G==(p,yn) - S TR LLT-I
[z"y "G (z,y) (s Yn) o Vg2 ) @ T 1) Y ( )
G=2( va _emPMyn L1 N i
~ Py Yn) - o - €Xp 1= oy T 2, " (Yn/e) (Explicit-I)
1
~ GZ2(pyn) - 57 [2"1C (@) (Comb-T)

The proof can be found in Section 6.2.2. Some remarks are in place. First, (LLT-I) is the prototypical
form of the result that very much resembles (LLT) in a bivariate setting. The second form (Explicit-I) is
handy and most convenient to work with, as it includes no evaluation of derivatives and — crucially — powers
of C' at the saddle-point. We feel lucky that we were able to derive such a form of the sequence, and this is
mostly owed to the structure of the Equations (2.14) that have a very special property in case (I) (just to look
ahead a bit, in that case 2"y stays bounded away from one, so that 1/(1 — 2™y) remains bounded). The last
identity (Comb-I) hints at an interesting fact when G(z, y) is viewed as the generating series of multisets of a
class C. Indeed, C(x)" is the generating series for sequences (C1, . ..,Cy) that are composed of N objects
from C. Then C(z)" /N! enumerates sets {C1,...,Cn}, provided that all elements are distinct; otherwise
there is no reasonable interpretation. So, (Comb-I) may let us speculate that a typical C-multiset in G,, y,, has
only distinct components, and moreover, that we can accurately describe a typical/random element in G,, n,, by
a sequence of V,, objects from C that are conditioned to have total size n and are otherwise independent.

Let us finish the discussion about Theorem 2.8(I) with the following remark. If A := lim,, ;oo A,, € [0,1)
exists, then, as we shall see in Lemma 6.16 below, lim, oo yn = p ™A*T!. Consequently, by writing
d(\) = G=2(p, p~™A\>T1), the counting sequence has the simpler form

a A1 _ _
G ) ~ ) - 10 ~ a3 5 e { = Sk o)

In order to treat g, n in the second case (II) we define

C(27) — cpa?™

jaim

J

GSh(ey) =exp >

Jj=22
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Let us give a quick explanation for the choice of notation. Consider the class C-., of all elements in C of size
greater than m together with the modified size function |C|s,, := |C| —m > 0 for all C € C~,,. We obtain
that the generating series of Cs., is given by Cs.,(z) = (C(x) — ¢na™)/2™. Then the generating series of
Gom 1= MSET(C>rpn) is given by Gy () = exp{d_;>; Csm(27)/7}. The superscript in GZ2, accounts for
the fact that we only sum up starting at j = 2.

Theorem 2.8(I). Suppose that C(x) is expansive. In case (II) there is a non-negative sequence (an)neN given
by

an =\ 1-

g(n —mN,) (n — mNn>a/(a+1)
g9(n) n

such that, as n — oo,

n, Np o2 . &Xp {Com(an)} . —(n—mNy) 3
2"y ]G (2, y) ~ GSin(p) Nz rTo i (LLT-ID)
(1 = ap)N,) ™

I(em)

The proof can be found in Section 6.2.2. We have again remarks. First, (LLT-II) is the classical form that
looks like (LLT-I) and (LLT). Note that, however, (LLT-II) looks much more like (LLT) in the sense that it
resembles a univariate local limit theorem — y,, does not appear in the formulation at all! This simplification is
quite surprising, as we would expect a bivariate law like in Theorem 2.8(I). Here, the alternative form (Comb-II)
comes to help and gives — as before — a hint about what may be going on. The factor

((1 —;L?C)S)Cm—l N ((1 - anczi\fjlcm - 1)

in (Comb-II) counts the number of ways to create a multiset with ~ (1 — a,,) N objects from C,,. Where are
the remaining a, N components? For the other term, note that exp {C>m(2)} = > 15 Csm(z)¥/k!. Then,

~GZ(p)- @), (Comb-h

as before, C.,,, ()" is the generating series of sequences of C~.,,-objects of length k and, provided all elements
in the sequence are distinct, O, (z)* /k! counts sets of k objects. Then [z "] exp {C,,(x)} enumerates
sets of distinct C~.,,,-objects with a varying number of components, which, however, concentrates around a,, Ny,
and thus with (actual) size ~ n — mN, (1 — a,). Hence, we may speculate that a typical C-multiset in G, ,,
contains a random set of N’ (that typically is ~ a,, /N,,) components with size > m, and the remaining N,, — N’
components are of size m. So, since there is no restriction for the component count for objects of size > m, we
arrive at a univariate limit law as in (LLT-II). Let us note that in case (II) an explicit form as in (Explicit-I) is in
general out of reach due to the reasons outlined after Theorem 2.6 — although it is possible to establish the first
order of Cs.,,, (zy,) (and its derivatives), achieving a similar statement for exp {C,(x,,)} seems intractable in
the general setting considered here.
As we will see in Lemma 6.17 below, if the limit A := lim,,_,o A, exists, then a,, ~ A~! so that defining
d(\) := GZ2,(p)(1 — A~1)e»~1 Theorem 2.8(1I) yields the slightly simpler form
Ncmfl
I(em)
We close this section with a final remark. We, unfortunately, cannot offer a Theorem (I }2) that describes what
happens when A,, — 1. The point is that the answer actually depends on how this limit is approached and at
what speed. We leave it as an open problem to describe the scaling window and the exact behaviour in- and

outside of it. However, as a cliffhanger for Section 2.3, the expected number of components in G,, is fortunately
bounded away from ;' so that we cover all “relevant” cases.

[IL‘nyN”]G(x’ y) ~ d(\) . [‘,L.n—mNn]ngm(z)‘
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2.2.2 Enumeration of Sets

In the proofs of Theorems 2.8(I) and 2.8(IT) we basically reduce the determination of [2"y" ]G (x, ) to finding
[z"]C(x)N /N! which is exactly [z"y™]S(z,y). Obtaining [2"]C(x)" for n/N € (1) is a solved problem,
see for example [30, Thms. VIIL.8 and 9]. So, as a neat by-product of our proofs we are able to state the
following theorem, which extends the range to all n, N such that n/N — oo. Note that p = 1 is possible in the
next theorem as opposed to the other results in Section 2.2.

Theorem 2.9. Suppose that C(x) is expansive. Let N = Ny, be such that N,n/N — oo as n — oo. Set ry, to
be the solution to r,,C'(r,,)/C(ry) =n/N. Then as n — oo,

1 C(TN)N -n

xn N S X
2"y 715(@y) ~ | 2N () (@ DCm) "

2.3 Cluster Statistics of Expansive (Multi-)sets

We first fix our setting again. Recall that (cx)gen (the corresponding series C'(z) and class C, respectively) is
called expansive if (2.13) is fulfilled. We further call these objects oscillating expansive if for « > 0,0 < € <
a/3 and 0 < p < 1 there are constants 0 < A; < Ajs such that for all n sufficiently large

Al i nal—l . p—n <ec, < A2 X noag—l i p—n_

2.3.1 Coefficient Extraction and Counting

In our first main result we asymptotically determine the coefficients of S, G and a wide class of related power
series in the oscillating expansive setting. In fact, these results are the consequence of a much more general
statement, which is deferred to Lemma 7.3 in the proof section. This result establishes that the corresponding
series are [ -admissible, see Section 7.1.2 for more information on that property.

Theorem 2.10. Suppose that C(x) is oscillating expansive. Let z, be the solution to z,C’'(z,) = n. Then for
{ € Ny and as n — oo

S(z0)C(za)"

n . T Iy
@)5(@) - O ~ TR

. (2.18)

Further, if 0 < p < 1, then for £ € Ny, (p1,...,p¢) € N§ and as n — oo

Zn Zne _
) ]I Zpl PO Nexp{z C(p’)/j}-m-zn". (2.19)

1<i<¢

If p = 1, let qy, be the solution to 2]21 qZLC’(q%) =n. Then for { € Ny, (p1,...,p¢) € N§and asn — oo

H Z jide] G(gn H1<1<e Zpﬂp C(q%)‘ .
]>1

s (2.20)
1<i<t \/277 Zj>1 ](In C”(q )

The proof can be found in Section 7.2.2. The natural application of Theorem 2.10 is determining the
numbers s, /n! := [z"]S(z) and g, = [2"]G(x) of C-sets and C-multisets of size n — oo asymptotically.
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That is, if C'(z) is oscillating expansive we recover the results from [33, 40] (though slightly different which is
mainly due to notation) by

S(Z’Vl) —-n

S o -n!, 2z, solves z,C"(2,) = n
2m22C" (2,) o nC )

n

and

exp{ZC(pj)/j 0 < p < 1and z, solves z,C'(z,) =n

i>2
n ™ G(qn)

\/27T 2121 jq%jC’”(qZL)

| ewlCE)

220" (z,) "

—n

g, ", p = 1and gy solves } ., aC () =n

2.3.2 The Distribution of the Largest and Smallest Clusters

Theorem 2.10, or rather the underlying Lemma 7.3 this theorem is based on, is not only helpful to obtain
counting results, but can also be applied for fine grained cluster statistics of random (multi-)sets. Let S(™® and
G be the random cluster structures from (2.4) and (2.3), respectively. The next statements are concerned
with the distribution of the extreme (in both directions of the spectrum) cluster sizes in S(™ and G, Recall
that the size of one of the smallest and largest clusters of F(™) € {S(™) G(™)} is defined by

MEF™) :=min{l <k <n: F,(cn) >0} and S(F™):=max{l <k <n: Flgn) > 0}.

First we treat the largest clusters. Freiman and Granovsky [34] show that, if C(z) is expansive, the threshold
for the size of the largest cluster in S is given by n/(®+1)_in the sense that

]_{o, B<1/(a+1)

lim Pr|£(S™) < nf .
m Pr|[£5™) <n 1, 8>1/(a+1)

n—00
However, the question about the actual order of magnitude, and even more, the limiting distribution, remained
an open problem. Mutafchiev [60] treated G™ in the quasi-expansive setting — under the so-called Meinardus
scheme of conditions — that in particular requires p = 1. He establishes that, by an appropriate scaling, the size
of the largest cluster of G converges to the standard Gumbel distribution. That is, he determines functions
f(n), g(n) which tend to infinity as n — oo such that

lim Pr|L£(G™)/f(n)—gn)<t|=e*", tek;

n—0o0

a fact which was proven for integer partitions in the classical work [27] long ago. In our next theorem we state
that this is a universal behaviour of (multi-)sets and extend the aforementioned works.

Theorem 2.11. Suppose that C(x) is expansive. Let z, = pe™ ™ be the solution to z,C'(z,) = n and
Gn = pe”%n the solution 10 Y -, ¢hC'(¢h) = n. Fort € Rand 3 > 0 set

at P(B~ I Cpe?)

s(t,B) == B_l(lnX +1t), where X = () 'C(pe ) (InC(pe™?)) h)

Then fort € R

My, F =80 orF) = G0 0 < p <1
Gr OV =G0, p=1 |

n—00

lim Pr {E(F(”)) < s(t,ﬁn)} —e ", where B, = {
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The proof in Section 7.2.3 is based on a combination of the formalisation via H-admissibility together
with the inclusion/exclusion principle introduced for this kind of problem by [27]. In [28, Lem. 4.2] a very
precise formula determining C'(pe™”) and pe=?C’(pe™") up to o(1)-orders is derived when ¢, = n®~!p=™.
We utilise this to get the exact value for s(¢, 3) in the following example, the proof of which is presented after

the proof of Theorem 2.11.
Example 2.12. Let ¢, = n® " 1p~" fora > 0,0 < p < 1 and n € N. Define

f(n) = (n/T(a+ 1)M/+1),
Then, if z, = pe~"" is the solution to z,C'(z,) = n,
= f(n) P 4+o(n™') and X =alnf(n)+(a—1)Inlnf(n)+ (o —1)Ina+ o(1).

This gives the exact scaling for the distribution of the largest cluster in 'S(”) Jorall0 < p < 1andin G™ for
0 < p < 1. For p =1 we need to compute the solution ¢y, to Zj>1 a.C'(q),) up to order O (n_l) which is
not covered by the methods of [28]. This, in fact, is possible under the aforementioned Meinardus scheme of
conditions or for special cases such as o = 1 (integer partitions).

Next we consider the smallest clusters. In the next result we determine the distribution of M(S(")) and
M( G(”)). Freiman and Granovsky [34] determine the limiting distribution of M (S(")). We extend their result
to the oscillating expansive case and further to M (G(™).

Corollary 2.13. For az > 0, 202/3 < oy < ag and 0 < p < 1 let (c)ren € F(ai,ao,p). Let gy be the
solution to 2]21 aC'(q),) = n. Then, for s € N,

exp{ - > ckpk}, F(n) — ()

1<k<s

exp{ -2 ckqig’“/j}, F) = 6

J211<k<s

Pr [M(F(”)) > s} = (1+0(1))

Moreover, in any case lim,,_,+, Pr [M(F(”)) > sn] = 0 for any s, — oo and F) € {S(”), G(")}.

The proof can be found in Section 7.2.3.

2.3.3 The Cluster Distribution

In this section we are interested in the distribution of the number of clusters in S and G("), which is given by

r|k(S™M) = :[ .
Pr [5(S™) = k| 15 G ° FEN

and Pr [R(G(”)) = k;} —

For n, ¢ € Nlet nt denote the falling factorial n‘ := n(n—1) - - - (n— £+ 1). By a straightforward computation
we obtain the well-known relation for { € N

2"}/ (dy")S (. )], _,
]S (@)

z"d?/(dy")G(x, _
and E {H(G(m)ﬁ] _ /([xi]z;(i) y)ly—l. 2.21)

E [s(s™)] =
With this at hand we are able to compute the moments of %(S(™)) and x(G(™). For the case ¢, ~ cn® 1p™"
and ¢, > 0,0 < p < 1 the results in Erlihson and Granovsky [29] imply arbitrary moments of /f(S(”)); for
fs(G(”)) there are no comparable statements as far as we are aware of. The next corollary completes the picture.



3. Discussion 23

Corollary 2.14. Suppose that C(x) is oscillating expansive. Let z,, be the solution to z,C’(z,) = n. Then

s, 0<p<i

E {F;(F("))e} ~ C(z)" for F() — {G(”)

, 0<p<1'

If p =1, let q,, be the solution to ijl qZLC’(q%) =n. Then

E [“(G(n))} ~ ZC(qﬂb) and E [H(G("))Q} ~ (E:C(q%))2 + ZjC(qﬁ'L).

g2l j21 j21

The proof can be found in Section 7.2.4. Note that we may compute any moment of /{(G(”)) for p = 1by
carefully determining the derivatives in (2.21) and then making use of Theorem 2.10. However, we remark that
already for the case ¢ = 2 the second term in the asymptotic formula for E [K(G(”))Q] can be of the same order
as the first term. To see this, consider following example. Let ¢, Nlnafl for some 0 < o < 1. Set g, = e én,
Then, as we will show later in Lemma 7.1, we have that } -, C(q)) = ©(&,1) and >oi>1 iC(qn) = ©(£,2).

For this reason it seems out of reach to get a “nice” formula for E [H(G(”))q for general . So, we are content
with only presenting the cases £ = 1,2. As a second remark, we want to mention that we cannot compute the
variance for the remaining p, as we do not know (and in general, cannot obtain) the second asymptotic order of
the expressions at hand.

Under the slightly stronger assumption that C'(z) is expansive, we can say much more. For such C(x) we
determined the asymptotic number of C-(multi-)sets of total size n and with IV clusters in Theorems 2.8(1), 2.8(1I)
and 2.9, which is nothing else than [z"y™]G(z, y) and [z"y™]S(x, y), as n, N,n —mN — oco. Equipped with
this we proceed to investigating local limit theorems for x(S) and x(G™). Erlihson and Granovsky [28]
derived a local limit theorem (and a central limit theorem) for /@(S(”)) under the condition ¢, = cn® ! p~" for
c,a > 0,0 < p < 1andn € N; note that this is a very restricted choice of h(n) in Equation (2.13). They
remark that it is necessary to know the second order of C'(pe™X) as y — 0 in order to successfully treat this
problem. In our next result we generalize [28] and we do so, to our own surprise, without knowing the second
order of the related generating series. The second order of C'(pe™X) as xy — 0 is in the generality considered
here not known (or even not possible to derive). In addition, we state a local limit theorem for ﬁ(G(”)), which
is a new result standing on the shoulders of Theorem 2.8(I).

Theorem 2.15. Suppose that C(x) is expansive. Then for any K > 0, as n — oo

r k(S = Zn, zn)/ (a ~e /2. ! — .
Pr [5(5") = [C(zn) + 13/C(zn) [la+ 1) Ve e

If0 < p < 1 we further get that for any t € R, as n — oo,

Pr[m(GUU)::LCKzn)ﬁ—t\/CKzn)/Qx+—1)” ~ e t2.

1
V210 (z) [(a + 1)

The proof can be found in Section 7.2.4. This of course strongly suggests that the variance of H(S(n)) and
#(G(™) is asymptotically given by C(z,)/(a + 1); a fact which we leave as an open problem. Moreover, note
that in Theorem 2.15 the statement about «(S(™)) implies a central limit theorem, whereas the statement about
#(G(™)) is weaker and not sufficient to obtain a central limit theorem.
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3 Discussion

3.1 The Unlabelled vs. the Labelled Setting

A direct connection between the unlabelled multiset and the labelled set case can be established by the so-called
star transformation for a series C'() = 3}~ crpx® given by

C*(z) = Zc,’gxk, where ¢}, := Z cj/k, neN.

k>1 jk=n
Then, by noting that > 7, >y > i, = D, k>1s
exp {C*(2)} = G(a).

Hence multisets with parameters (cj)x>1 are basically sets with parameters (¢} );>1 although there might not
be a combinatorial interpretation for this sequence, which is not relevant if we want to compare for instance
["]exp {C(z)} to [x"] exp {C*(x)}. The following lemma says that under a condition which in particular
holds in our subexponential and expansive setting whenever 0 < p < 1 multisets and sets are very much alike.

Lemma 3.1 ([7, Lem. 5.1]). If ¢,,/cn—1 — pand 0 < p < 1 then ¢}, ~ ¢, as n — oo.

Subexponential Case. So, one might be inclined to say that the discussion is closed for the subexponential
case where necessarily 0 < p < 1. Indeed, the results from [71, 74] confirm this claim by implying

[2"]G(2) ~ G(p) - o and  [2"]S(x) ~ S(p) - cn.

Also the global structure of the random variables G,, and S,, is in both cases governed by the same condensation
effect, see [71, 74]. However, the situation changes dramatically by additionally taking into account N
components as N — oco. The works [62, 47] treat this topic extensively?: under the condition that ¢, ~
bn~=(+8) p=" for b > 0 and § > 1 as n — oo there emerges a “trichotomy” (1 < 8 < 2) and in some cases a
“dichotomy” (8 > 2) depending on the asymptotic regime of N. To illustrate the nature of these results, let us
consider the class of labelled trees 7* such that 7* = Ser(7") is the class of labelled forests. The well-known
formula by Cayley states that t!, = n" 2 ~ (27)~1/2n=5/2¢"n), so that 3 = 3/2. Abbreviating by fr v the
number of forests on n nodes and N trees, the following detailed result exposing a phase transition is known.
Let N := | An], then

N c-(N)-n32.em27 N X e(0,1/2)
?"- wN o~ conTH3 en2mN A=1/2 , n— oo,
' cr(A) -T2 fO0r, e (1/2,1)

for positive real-valued continuous functions c_,, ()), f(A) and a constant c; note that the critical exponent
jumps form 3/2to 2/3 and then to 1/2. Allin all, the main results from Section 2.1 reveal substantial differences
between the labelled and the unlabelled case already at the level of the counting sequences: as we stated before
in our example, the number of unlabelled forests of size n with N = | \n| components is asymptotically equal
to A- (1 — \)~5/2n=5/2p"=N. in particular, the critical exponent does not vary.

The aforementioned variation in the critical exponent has also important consequences for the global
structure of a labelled forest F; , drawn uniformly at random from the set of labelled forests of size n
composed of IV trees. Three different cases emerge as n approaches infinity:

2In particular we want to highlight [47, Theorems 18.12, 18.14, 19.34, 19.49].
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1. In the case where there are “few” components (0 < A < 1/2), most of the mass is concentrated in one
large tree containing a linear fraction (that is 1 — 2)) of all nodes and the remaining N — 1 trees all have
size O, (n?/3).

2. In the case where the ratio between components and total size is “balanced” (A = 1/2) all trees have size

Op(n?/3).

3. Whenever there are “many” components with respect to the total number of nodes (1/2 < A < 1), all
trees are small in the sense that their size is stochastically bounded by In n.

For a detailed discussion for what happens near the critical point A = 1/2 see also [55]. This is again
substantially different to the unlabelled case, where we showed that extreme condensation dominates the picture
for all values of N.

Expansive Case. The expansive case is concomitant with similar effects. We see in Section 2.3 that whenever
0 < p < 1 the unlabelled multiset and labelled set case are treated the same in the sense that the point zj,
solving z,C’(z,) = n is chosen for both multisets and sets. In particular, Theorem 2.10 gives us that

n ~ G(Zn) Ly n " ) ~ S(Zn) -z
16) ~ TR and S0~ =

—n
Again, these similarities vanish when bringing many components into play as can be directly seen from the
different natures of Theorems 2.8(1), 2.8(Il) and 2.9. But, ever more surprising as oddly opposed to the
subexponential case, this time there is a phase transition in the counting sequence of the multisets.

For p = 1 the labelled and unlabelled settings differ already in the univariate case. The limit theorems for
#(G™) in [59] and the ones for £(S(™) in [28] are of complete different nature for 0 < o < 2. The different
cases appearing in [59] depending on « give the hint that extending Theorems 2.8(I) and 2.8(II) to p = 1 may
need this distinction as well. This complicates the analysis considerably since, and we will see that in the next
section, C'(p) diverges for any j > 1 in that case.

3.2 Notes on the Proofs

Let (z9,%0) € (RT)? be such that G(zg,y0) < co. As in (1.3) the straightforward approach to determine
In,N = [z"y™N]G(z, y) is to reformulate gn,n by Cauchy’s integral formula and then apply the saddle-point
method to

&y ™|G .y 3”0 yo / / exp {£(6,6)} d6ds,  F(6,) = InClaoe, yoe'?) — nif — Ni.
(3.1)

However, a two-dimensional saddle-point integration is deeply technical and hard to achieve. In what follows
we describe alternative ways to tackle this problem used both in this thesis and by other authors. Namely, the
main idea of the proofs in Sections 2.1 and 2.2 is to translate the task of determining g,, y into a probabilistic
problem by considering the multiset G,, drawn uniformly at random from G,,. Let us first discuss the quantity
gn = [2"]G(z, 1) — the total number of multisets of size n with no restrictions on the number of components
— for which this kind of analysis has already been carried out successfully in several cases. Assume that we
have at our disposal a randomised algorithm/stochastic process G that outputs elements from G with a priori
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no control on the size or the number of components, but with the guarantee that all objects of the same size are
equiprobable. Then
1 _ PriG=4d]

— =Pr[G, =G]

=————— forany G € G,,. (3.2)
9n Pr[|G = n] Y

The goal is to find an algorithm such that we can determine/estimate the terms in the latter expression, namely
Pr [G = @] (that is usually easy, by design of the algorithm) and Pr [|G| = n] (the hard one). As it turns out,
such algorithms exist and two different approaches stand out in the literature.

The first and classical approach, based on Khinchin’s probabilistic method [51] and also referred to as
conditioning relation, generates G by (first) sampling for each £ € N independently a random number X}, of
components of size k; thus |G| = >, -, kX},. The “right” choice for X}, is a negative binomial distribution with
parameters (cy, ¥ ) for a control value x,,.3 This is related to the representation of the generating function (1.5)
for C-multisets given by

G(z,y) = [J(1 —ya)~ (3.3)
k>1
for y = 1. Then, by “tuning” z,, such that E [|G|] = n a local limit theorem for Pr [|G| = n] can be shown

to be true in certain cases. Note that introducing this additional dependence on n yields a genuine triangle
array of independent random variables, and in this general situation there are often no standardised local limit
theorems to resort to. In the (oscillating) expansive case, however, the authors of [40] accomplish this difficult
task and proceed as previously described to determine g,, asymptotically. This tuning procedure is in general a
feasible method for expansive multisets, as E [|G|] is proportional to C’(x,)/C(zy) and lim,, ,, C'(z,,) = oo
for ¢,, = h(n) - n® 1. p~™ such that o« > 0; in other cases, in particular when o < 0, tuning is not possible.
The conditioning relation is also used by other authors for solving various related problems, see for example the
works also mentioned in the introduction [41, 59, 42, 6, 28, 5, 35]. Some historical remarks about Khinchin’s
probabilistic method are made in [34]. Apart from multisets at least two other broad combinatorial constructions
admit this representation of their component structure in terms of independent random variables, namely sets
and selections, see [4]. Publications treating these models using the tuning procedure are for example [40, 33].

On the other hand, and this is the method that we choose and develop further in this thesis, the Pélya-
Boltzmann model [14, Prop. 38] is used to find a decomposition of G into random C-objects attached to cycles
of a random permutation, which is helpful to get rid of cumbersome appearances of symmetries and that gives
rise to Poisson distributions instead of negative binomials; this difference is reflected by the two different
representations (2.1) and (3.3). Again we obtain independent random variables tuned by a control parameter x,,
that can be used to describe |G| in a better-to-handle manner. For a precise description of the involved random
variables have a peek at Sections 5.2.1 and 6.2.1, where we present the univariate framework, and a bivariate
extension, respectively, in full detail. The crucial property of the corresponding variables is that all objects
attached to cycles of length j > 2 in the permutation are drawn according to a probability distribution with
mean proportional to C'(x7,). Since 0 < z,, < p we infer that C(z7,) is decreasing exponentially fast in j for
0 < p < 1. Hence, objects associated to fixpoints, that is, for j = 1, are dominant in the structure of G; this
essentially reduces the analysis to the study of a sum of iid random variables, rendering this method particularly
useful whenever 0 < p < 1. This is basically what happens in the proof of Theorem 2.6 where we recover parts
of the results in [40] as a demonstration of our methodology. In the subexponential setting, where tuning is not
possible and thus z,, = p is the generic choice, [74] determines (among other more general things) g,, with this

3Note that this is exactly the distribution such that G(™ = (X17 s X | Y ichen KXk = n) for G defined in (2.3), see
also [4]. T
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technique. Here the power of translating the enumeration problem into a probabilistic one becomes visible as
the author efficiently uses existing results about subexponential distributions to treat the iid random variables.
For other applications of the Pdlya-Boltzmann model regarding random multisets, see for instance [65, 63].

Let us return to our actual problem from Sections 2.1 and 2.2, where we want to find an asymptotic
expression for g, n as n — oo and for essentially all N — oco. As in (3.2) we obtain

9N _poi, _ :Pr[\G\:n,/@'(G):N]
gn ~ Pr[(Ga) = N] Pr{IGl = n

3.4)

In the subexponential case where tuning is anyhow not possible, we proceed with the one-parametric Boltzmann
model and set x,, = p. Then, completely in spirit of [74], we reduce the problem to a sum of iid random
variables hitting a certain value which can be efficiently computed by existing probabilistic results. In the
expansive case, however, we see a major difficulty that suddenly appears: the one-parametric models have
the property E [|G|] = n that we obtained by tuning x,,, but at the same time x(G) can possibly be far away
from V. Consequently, a two-parametric description of G must be found in order to tune the expectation of
x(G) to be (close to) N. Then the problem of determining g, y boils down to finding a two-dimensional
local limit law for K, y := Pr[|G| = n, k(G) = N]. Achieving this is a challenging problem, since there is a
significant interplay between |G| and x(G), and the involved random variables now depend on two additional
parameters. The author of [69] solves this problem under Meinardus scheme of conditions and the assumption
that ¢, ~ Cn®~! for C,« > 0. Similar to the one-parametric case of the conditioning relation the author
reformulates |G| = >, kX, and x(G) = >, X}, for X}, having negative binomial distribution with
parameters (ck, Yn, Nxfl ) for two control parameters x,, n, yn v and k& > 1. Then by choosing carefully z,, v
and y,, v such that E HGH = n and E [£(G)] = N, a local limit theorem for K,  is proven by a bivariate
saddle-point integration of an integral similar to (3.1). This, as mentioned, is a tough problem so that the results
in [69] hold only in the limited parameter range N = o(n®/(®*1)) and N = w(In®n). Other parameter ranges
have not been studied as far as we are aware of.

As opposed to that approach, in the expansive case for 0 < p < 1 we get a grip on K,, y by conducting
a novel application of the bivariate Boltzmann model with the parameters x,, y and y, ny solving (2.14). This
solution asserts (more or less) that E [|G|] = nand E [x(G)] = N. The first phenomena we observe in our proofs
is that depending on the ratio of n and IV there is a sharp phase transition at which the main contribution to |G|
or k(G) is not given by only by the fixpoints anymore. This leads to the different natures of Theorems 2.8(I)
and 2.8(II). Nevertheless, we are able to quantify the number of fixpoints in both regimes, and since objects not
stemming from fixpoints are typically of smallest possible size, we obtain the desired simplification. So, at the
core of the problem lies again the probability that a given number of iid random variables hits a certain value.
This can be expressed in terms of the coefficients of a large power of the corresponding probability generating
function — a one-dimensional problem, which is still complex but way more accessible than (3.1). Finally, we
solve this by a detailed saddle-point analysis in one variable.

4 General Preliminaries

In this section we gather some general statements which will be needed for all the different proofs in Sections 5—
7. We begin with estimates and asymptotics (of coefficients) of power series in Section 4.1. Subsequently,
Section 4.2 contains the well-known Euler-Maclaurin summation formula.
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4.1 Estimates of (Power) Series

We will often be given a product of two power series, whose coeflicients need to be retrieved. The next classical
lemma gives very general conditions under which this task can be performed.

Lemma 4.1. [15, Thm. 3.42] Let A(x), R(x) be power series with radii of convergence pa, pr > 0. Suppose
that [z" Y A(z)/ [z A(z) ~ p,;'. Moreover, assume that pr > pa and R(pa) # 0. Then

[z"]A(z)R(z) ~ R(pa) - [z"]A(z), n — oco.

Note that Lemma 4.1 does not require R to have non-negative coefficients only. We will later apply the
lemma with (powers of)

A(z) := (1 — p;llzv)_l = Z(pglx)k
k>0
for some p4 > 0. The next statement tells us more about the coefficients of A in this particular form.

Lemma 4.2. Let o, f € Ry.. Then

a—1

[2")(1 = B2) " ~ Fs

8", n— oco.

We remark that this is straightforward by writing with Newton’s generalised binomial theorem
a+k—1 at+n—1 not
1l—a) %= k d ~— — 00.
(1—x) g < i >x an < > n — oo

= n I'(«)

The following simple and well-known saddle-point estimate for the coefficients of a power series will be useful
several times.

Lemma 4.3. Let F(x) = ), frz® be a power series with non-negative coefficients. Then, for any n € N
and z > () -

fo=[2"|F(z) < F(2)z™". 4.1

Next, we present an estimate which holds for any power series with non-negative coeflicients and positive
radius of convergence.

Lemma 4.4. Letm € N. Let F(x) =) k>m fux® be a power series with non-negative coefficients such that
fm > 0 and radius of convergence 0 < p < 1. Let 0 < € < 1. Then there exists A > 0 such that uniformly in
0<z<(1—¢)p

Proof. The first inequality follows directly from the definition of F' and m. Abbreviate a := (1 — €)p and note
that since p < 1 also a < p < 1. Then

F(z) 1 k—m—1
<l+4+z— ra’ " =142
RPN

afm

-1
> fud. 4.2)

fm k>m

Thus, as a < p < 1, we obtain from (4.2) the claimed bound with A = F(a)a=™"/ f,. O
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The next statement tells us that knowing the asymptotic equality of two sequences, we always find an upper
bound holding uniformly in n. This basic lemma, that follows directly from the definition of convergence, will
be used mostly without further reference.

Lemma 4.5. Let (an)neN,, (bn)nen, be real-valued sequences such that a,, ~ by,. Suppose that b, # 0 for all
n € Ng. Then there exists A > 0 such that uniformly in n € Ny

an < A- by

We close this section with an asymptotic identity which will be applied numerous times for the specific
expansive setting considered in Sections 2.2 and 2.3. The proof follows straightforwardly from Theorem A.S.

Lemma 4.6. Let (ci)ren be expansive, that is, ¢, = h(n) - n®~1 - p™ for some eventually positive, slowly

varying h, a > 0,0 < p<landn € N. Set C(z) =)}, crxk. Then

(pe ) CO (pe™) ~T(a+£) - h(x N - x~ @) for ¢ € Nand as x — 0.

4.2 Euler-Maclaurin Summation

For a function g we will need to compute the sum ZZ: . 9(k) for some a < b. The Euler-Maclaurin summation
formula, discussed for example in [38, Ch. 9.5], relates the sum to an integral, which is sometimes easier to
determine.

Lemma 4.7. Let g : R — R be differentiable and P)(x) := x — |x| — 1/2. Then for any a < b
b b
a)+ g(b
E g(k) —/ g(z)dz + gla) +9(0) 5 9(0) +/ g (z) Py (x)dz.

Among other things, we will apply this to functions of the form g(z) = e~47* for some d > 0. Note that
|Pi(x)] <1and|¢'(z)| equals ¢’(z) for x < 0 and —g'(x) for z > 0. Accordingly,

oo

b
Zg(k) = / g(x)dx + Q, where |Q] < g(a);—g(b) —i—/ |g' (z)|dz < 3. (4.3)

k=a o

This will simplify the computation of ) g(k) considerably, as it will turn out that the remainder () is negligible
compared to [ g(x)dx which, in turn, is well-studied.

S Subexponential Multisets With Many Components

This section contains the proofs of the main results in Section 2.1 and is based on Sections 2 and 3 of the
contributing Manuscript (I).

Plan of the Section. We start by summarising results about subexponential power series/distributions in
Section 5.1. Subsequently, we conduct the proofs of the main results from Section 2.1 in Section 5.2. Here,
we first introduce the univariate Boltzmann model in Section 5.2.1 which lies at the heart of the probabilistic
approach taken in this thesis. In Section 5.2.2 we show how this model can be adapted to the non-combinatorial
setting. This is followed by Sections 5.2.3-5.2.5 containing the proofs for the main Theorems 2.1-2.4. Lastly,
the proof of Proposition 2.5 is located in Section 5.2.6.
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5.1 Subexponential Power Series

In this section we collect (and prove) some properties of subexponential power series that will be quite handy in
the proofs later on. Many of the definitions and statements shown here are taken from [26] or [32] and adapted
to the discrete case, see also [74].

Definition 5.1. A power series C(x) = ;. cx® with non-negative coefficients and radius of convergence
0 < p < o0 is called subexponential if

1
— Z Cn—kck ~ 2C(p) < 0o and (51)
En 0<k<n
Cn—1
~p, M — 0. (S2)
Cn

Note that the radius of convergence of a power series C'(x) satisfying (.S2) (in particular of any subexponential
power series) is p and that eventually [x"|C(x) > 0, where as usual, [2"|C(z) = ¢, denotes the coefficient
of ™ in C(x). Any arbitrary subexponential power series C'(x) with radius of convergence p induces the
probability generating series of a Ny-valued random variable by setting

k
dy = CkP n € Ny.

C(p)’

Then D(z) = 3", dra” is subexponential with p = 1 and D(p) = 1. There are several results about the
asymptotic behaviour of sums of random variables with such a subexponential generating series. Here we will
need Lemma 5.2(i) below, which corresponds to determining the probability that a randomly stopped sum of
random variables with distribution (d)x>0 attains a large value. Moreover, Lemma 5.2(ii) will be particularly
useful, since it provides bounds holding uniformly in the given parameters. In Lemma 5.2(iii) we present
and prove a statement often referred to — with various interpretations — as “principle of a single big jump”.
The dominant contribution to a large sum of subexponential random variables stems typically from one single
summand.

Lemma 5.2. Let (D;);cn be iid No-valued random variables with probability generating function D(zx).
Assume that D(z) is subexponential with radius of convergence 1. For p € N let S, := Zlgigp D; and
M, :=max{D1,...,D,}. Then the following statements are true.

(i) [32, Theorem 4.30] Let T be a Ny-valued random variable independent of (D;);cn. Further, assume
that the probability generating function of T is analytic at 1. Then

Pr[(S; =n]~E[r]Pr[D; =n], n— oco.
(ii) [32, Theorem 4.11] For every & > 0 there exists ng € N and a C > 0 such that
Pr(S, =n] < C1+6)PPr[Dy =n|, foralln>ng, peN.

(iii) Foranyp > 2

(M, | Sp=n)=n+ 0y(1), n— oo.
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Proof of Lemma 5.2(iii). Let e > 0 be arbitrary. To prove the claim we will establish the existence of K € N
such that

. RS _ .
nh_)I%OPrHMp n|>K|S,=n]<e
Clearly under the condition S;, = n we have that n /p < M, < n. Thus, forany K € N

Pr|My,—n|>K|S,=n]= > Pr[M,=n—k|S,=n]. (5.1
K<k<(1-p~')n

Since D1, ..., D) are iid we obtain for any £ > K

Pr[Dy =n— k| Pr[S,_1 = k]
Pr[S, = n]

Pr(M,=n—k|S,=n]<Pr U {Di=n—k}|S,=n| <p
1<i<p

Together with Lemma 5.2(ii) we find some constant C' > 0 such that for £ > K sufficiently large
Pr(S,.1 =k <C(1+e)? 'Pr[D; =k].

Part (i) asserts for n sufficiently large that Pr [S, = n| > (1 —¢)pPr[D; = n]. Allin all, for a suitably chosen

constant C’ = C’(p) the expression in (5.1) can be estimated by

Pr[D; =n—k]Pr[D; = k|
Pr [Dl = n]

Pr(|M,—n|>K|S,=n<C" )
K<k<(1—p~t)n

Property (S1) and p > 2 then imply that this is smaller than € by choosing K large enough. This finishes the
proof. O

5.2 Proofs

We briefly (re-)collect all assumptions and fix the notation needed in this section. Note that Theorem 2.1 is
valid for real-valued sequences (cj)xen, Whereas the remaining results are only reasonable in a combinatorial
setting. In this section we will begin with the combinatorial setting in order to build the proof framework; then
we will show in Section 5.2.2 how the concepts generalise rather easily to the general real-valued setting.

For a combinatorial class C let C(x) = Y, cxx" denote the power series with coefficients ¢ := |{C €
C : |C| = k}|, k € N. Further, let B

m=mc¢ :=min{k € N : ¢ > 0} (5.2)

be the index of the first coefficient that does not equal zero. We also assume that C'(x) is subexponential, which
implies that the radius of convergence fulfils 0 < p < 1. However, the subexponentiality feature is only needed
in the very last step of the proof, cf. Lemma 5.10; all other statements preceding this lemma are valid even without
this assumption as long as 0 < p < 1 and C(p) < oco. Further we define G(z,y) := exp {Zj>1 C(xj)yj/j}

and G(z) := G(z, 1). We begin with two auxiliary statements. The first one is about the radius of convergence

of G(x).

Lemma 5.3. Assume that C(x) is a power series with non-negative real-valued coefficients and radius of
convergence 0 < p < 1 and C(0) =0, C(p) < oo. Then G(x) has radius of convergence p and G(p) < oc.
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Proof. From the definition of G' we obtain that G(x) = ¢“®) H(x), where In H(z) = doi>2 C(z7)/j. Since
p € (0, 1) we obtain for any £ > 0 such that (1 4+ ¢)?p? < pforall j > 2 and (14 ¢)p < 1 that for j > 2

C((L+2Pp7) = S el + eV 0% = (1+eVp S anl((L 420" < (1+2V 0~ Clp).

k>1 k>1

In particular, H((1 + ¢)p) < oo and the radius of convergence of H is larger than p. Thus, the radius of
convergence of G is p, and G(p) = e“ (P H(p) < oc. O

5.2.1 The Univariate Boltzmann Model

In this section we will introduce the Boltzmann model from the pioneering paper [24], which has found various
applications in the study of the typical shape of combinatorial structures, see for example [23, 1, 71, 66, 22,
16, 11, 64]. With the help of this model we translate the initial problem of extracting coefficients of the
multiset generating function into a probabilistic question. This gives us the proper idea for the general approach
for arbitrary functions of the form (2.1), i.e. when the coeflicients are not necessarily integers. Further, the
formalisation via this model will allow us to prove the extreme condensation phenomenon.

Assume that z € R is chosen such that C(z) > 0 is finite. The unlabelled Boltzmann model defines a
random variable I'C'(z) taking values in the entire space C through

el
PriIC(z)=C] = o) CecC.

In complete analogy the random variable I'G(z) is defined on G = Mset(C), where in this case the parameter
z > 0 is such that G(z) < oo. In the rest of this section we fix z = p recalling that 0 < p < 1 is the radius of
convergence of C. Then, in virtue of Lemma 5.3, G has radius of convergence p and G(p) < oo, so that both
I'C(p),I'G(p) are well-defined, and we just write I'C, I'G.

Let g, be the number of objects of size n in G and g,, y those of size n comprised of N components. By
using Bayes’ Theorem and that the Boltzmann model induces a uniform distribution on objects of the same
size, we immediately obtain

InN _ pyl(TG) = N | PG| = n] = Pr[[TG| = n | 5(TG) = N] LiF(LE) = N]

N . (5.
. Pr[[TG] = 7] , n,N €N. (5.3)

To get a handle on this expression we exploit a powerful description of the distribution of I'G(z) in terms of
I'C(-), derived in [31]. In the next steps, the notation | | e Aj is used to denote a multiset of elements A; from
aset A, j € J being indices in some countable set .J. That is, multiple occurrences of identical elements are
allowed and | | icg Aj is completely determined by the different elements it contains and their multiplicities.

(1) Let (P;);>1 be independent random variables, where P; ~ Po (C(p7) /7).

(2) Let (vj,i);,i>1 be independent random variables with v; ; ~ I'C(p”) for j,i > 1.

(3) Forj,i >1land1 <k < jset ’yj(-f? = 7;,i» that is, make j copies of v; ;. Let

ae= LU

J211<i<P; 1<k<j
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Intuitively, we interpret P; as the number of j-cycles in some not further specified permutation and to each
cycle of length j we attach j times an identical copy of a I'C'(p?)-distributed C-object. Afterwards we discard
the permutation and the cycles and keep the multiset of the generated C-objects. This construction is also made

explicit in [14, Prop. 37].
Lemma 5.4. [31, Prop. 2.1] The distributions of 'G and AG are identical.

This statement paves the way to study I'G. In particular, if we write Cj ; = |~; ;|, note that the definition of

AG guarantees that in distribution

K(TG) =) _jP; and [TG|=)"j Y Cji

Jj=1 Jj21 1<i<P;
So, let us for n, N € N define the events
Pyi=4> jPi=Nj and &:=S>"j Y Cji=n;. (5.4)
Jj=1 Jj=1 1<i<P;
With Pr [€,] = Pr[|AG| = n| = gnp"/G(p) at hand, Lemma 5.4 and (5.3) then guarantee that
gn,N = G(p)p"Pr[& | Pn]Pr[Py]. (5.5
Note that forall 1 < < P; and j € N, we have

Pr(C; = k] = g“(’;jj), keN. (5.6)

Equation (5.5) enables us to reduce the problem of determining g, v = [z"y"]G(z,y) to the problem of
determining the probability of the events P and &,, conditioned on Py .

5.2.2 Real-valued Sequences in Theorem 2.1

In Theorem 2.1 we consider (¢ ) ke to be a real-valued non-negative sequence and assume 0 < p < 1. In com-
plete analogy to the discussion prior to this subsection let P; ~ Po (C(p?)/j) for j € N, (Cj1,.. ., Cj,p;)jeN
be as in (5.6), and assume that all these variables are independent. As a matter of fact, also in this (more general)
case we obtain exactly the same representation of [x"y™]G (z, y) in terms of &, and Py defined in (5.4) without
using the combinatorial Boltzmann model.

Lemma 5.5. Let C(x) be a power series with non-negative real-valued coefficients and radius of convergence
0 < p < 1 atwhich C(p) < co. Then

[z"yN]G(z,y) = G(p)p "Pr[&, | Pn]Pr[Py], n,N €N.

Proof. We begin with the simple observation

P[Py, &l = [2"yN] D> Y Pr(Py, & a'y
k>0 £>0

=[Ny vt Y T[PrB=pl) Pr(d i Y Cu=t|a".

k20 350 pi=k i1 >0 [j=1 1<i<p,

(5.7)
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We will study this expression by first simplifying the sum over £, then the sum over all p;’s, and eventually the sum
over k. We begin with the sum over . For a Np-valued random variable A let A(z) := /5o Pr{4; =] zt
denote its probability generating series. Then, if (A;),cn is a sequence of independent Ny-valued random
variables,

(Ar+-+An)@) = ] 4j@), meN. (5.8)
1<j<m

Let us write Cj(x) for the probability generating series of jC} ;; note that the actual value of ¢ is not important,
since the (C ;)i are iid. Then, whenever Zj>1 pj is finite, (5.8) implies

Dbr> i Y Cu=ta=]]Cixm

£>0 Jj=1  1<i<p; Jj=1

Noting that jC'; 1 takes only values in the lattice 7Ny, we obtain

- o B o i 1 i _C((px)j)
=3 PrliCin = ' = 3 Pr(Cyn = o = o M en'e = S

>0 >0 £>0
‘We deduce
JY\ Pi
>0 J>1 1<i<p; =1 VZ)

This puts the sum over £ in (5.7) in compact form. To simplify the sum over the p;’s in (5.7) define independent
random variables (H;);>1 with H; ~ Po (C((pz)7)/j). Then

C((pz))\" xl
> HPY[%ZPJ](M> = p Pr | jH;=k

Zj21jpj=kj21 j=>1

By similar reasoning as before the probability generating function of j H; is given by

FH; = 0y = ex 2) )y /3)" _ exp{C((pz))y’ [}
2Pl = " = exp {=Cllo /J}; =~ e (OG0}

Applying (5.8), where we set A; := jH;, in combination with this identity and plugging everything into (5.7)
yields

_ Glpz,y)
ZPI Z]H =k| 4F
k>0 j>1 G(’O 1)

All in all, we have shown that Pr [Py, &,] = G(p) 2"y ]G (px,y). With [z"]F (ax) = a"[z"]F(x) for any
power series F' and a € R we finish the proof. O
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5.2.3 Enumeration

In this section we show that Theorem 2.1 is true. Let Py, &, be as in the previous section, see (5.4), where
Pj ~Po (C(p?)/j)and Cj1,...,Cj p, for j € Nhave the distribution specified in (5.6). Moreover, we assume
that all these random variables are independent. Equipped with Lemma 5.5 from the previous section, the proof
of Theorem 2.1 boils down to estimating Pr [€,, | Pn] and Pr [Py]. Before we actually do so, let us introduce
some more auxiliary quantities. Set

P:=> jP; and PY:=) jP;, (€N
j>1 Jj>t

With this notation, Py is the same as { P = N} and { P(®) = N'}. Moreover, recall (5.2) and set

L:= Y (Ciy—m) and R:=> j Y (Cj;—m). (5.9)

1<i<Py j=2 1<i<P;
With this notation
Pr(&, | Pn]=Pr[L+R=n—mN | Py]. (5.10)

The driving idea behind these definitions is that the random variables C;; — m, for j > 2, have exponential
tails, and these tails get thinner as we increase j; in particular, the probability that C'; ; —m = 0 approaches one
exponentially fast as we increase j. However, things are not so easy, since we always condition on Py, and in
this space some of the P;’s might be large. This brings us to our general proof strategy. First of all, we will study
our probability space conditioned on Pp; in particular, in Corollary 5.7 and Lemma 5.8 below we describe the
joint distribution of P, ..., Py given Py. More specifically, these results show that the P;’s are (more or less)
distributed like Poisson random variables with bounded expectations. This will allow us then in Lemma 5.9 to
show that L dominates the sum L+ R in the sense that Pr [L + R =n — mN | Py| ~ Pr[L =n —mN | Py]
asn, N,n — N — oo. Subsequently, in Lemma 5.10 we exploit the subexponentiality and establish that this
last probability is essentially a multiple of Pr [C' 1 = n — mNN]. Just as a side remark and so as to make the
notation more accessible: it is instructive to think of the random variable L as something (that will turn out to
be) large, and R as some remainder (that will turn out to be small with exponential tails).

Our first aim is to study the distribution — in particular the tails — of P and P(), that is, we want to estimate
the probability of Py. To this end, consider the probability generating series F'(z) and F©)(z) of P and P\,
respectively, that is

(e)(x) ! - €Xp Zwaﬂ , where G(ﬁ)(p) ‘= exp ZM

O
00\ 2
and F( ) = FO )( ) GO (p) = G(p). Hence, the distribution of P\) (and P) is given by (Pr[P(®) =
N))nso = ([#V]F®(z)) n>0. In Lemma 5.6 we determine the precise asymptotic behaviour of these proba-
b111t1es.

Lemma 5.6. There exist constants (B()) e, > 0 such that, as N — oo
Pr[Py] = [#V]F(z) ~ BO . Nem =1y N gpg [oNFO) (2) ~ BO . Nem—1pmN |y e N,

where

eXp{ijl C(pj;;#} B C(p)

and = exp ——= rexp{ —

BO) —
G(p)T(em) B()
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Proof. We split up

_ 1 enp™ C) —emp™ ;| _ 1
F(a:) = G(p) - exp ; ; xJ) - exp ;jx = m A(x) . B(x)

Lemma 4.4 asserts that B(x) has radius of convergence pp > p~(m+1) Further,
Ax) = (1—p™z)~m,

and the radius of convergence of A(z) is pg = p~™ < p~ (™1 < pp (since p < 1). Using Lemma 4.2 we
obtain that [zV]A(z) ~ N¢m~1pm¥ /T(c,,) and thus A(x) has property (So). From Lemma 4.1 we then obtain
that

Blpa)aV]A(x) ~ DP ) Nen—tumN N L so (s.11)

Pr[P = N] = [z"]F(z) ~ G(p)T(cm)

1
G(p)
Similarly, for £ € N

Az C(p?) — cppp™™ j C(p j Az
FM)(‘%.) = G(é()(i)) - €XpP Zl <)].T exp § — IZZ ( )x = & . B(e)(m)
Jj= <js

Since the radius of convergence of B(®) (x) is again (at least) p~(m+1)

BY(p~™)
GO(p)T(cm)

cm—1 mN

(2N FO) () ~ p

O]

As an immediate consequence of Lemma 5.6 we establish the asymptotic distribution of the random vector
(P1,. .., P) conditioned on the event Py for fixed ¢ € N; this will be useful later when we consider the
distribution of L, cf. (5.9). Clearly, the condition Py makes P, ..., P, dependent, but the corollary says that
this effect vanishes for large /N. Moreover, we study the moments of P; given Py.

Corollary 5.7. Let ¢ € N and (p1,...,p;) € N§. Then

Pr| () {P=pj} | Pv|— [] Pr [Po (CW)) :pj], N — 0. (5.12)

—
1<j<e 1<j<t Jp

Moreover, for any z € R, as N — oo

po( Ele) ), C _
E[zpl | Pn] —>E[z O(P w = e =71, E[Pl\PN]%E[Po (p(”f))] =C(p)p ™.
Proof. Let s = Zlg j<¢Jpj. Using the definition of conditional probability we obtain readily

Prﬂ<]‘<{P':p‘}ﬂ{P(Z):N—5}
re[ 1) 2y 9] T 2]

1<j<e
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Since Pi, ..., Py, P are independent, the right-hand size equals
I Pripy=p) 2" 1FO @)/ 2V F (2), (5.13)
1<j<¢

and (5.12) follows by applying Lemma 5.6. We will next show P; given Py has exponential moments.
Abbreviate B := C'(p)p~™. Note that (5.12) (where we use ¢ = 1) yields for any fixed K € N

Y APr[Pi=k|Py]— Y FPr[Po(B)=k, N - o
0<k<K 0<k<K

Let ¢ > 0. Note that we can choose K large enough such that the right hand side differs at most ¢ from
E [:Po(B)] = eBE=1. Tn order finish the proof we will argue that if K and N are large enough, then
D K<k<N 2FPr [Py = k | Pn] < ¢ as well. First, by Lemma 5.6

_WPIIA=N] oW (B
Pr[Pn] B() N!

Moreover, according to Lemmas 5.6 and 4.5 there exists a constant A7 > 0 such that we are able to estimate
[N =R FW () /[zN]F(x) < Ay - (1 — k/N)e»~1p=™k forall 0 < k < N — 1. Then with (5.13) we obtain

(B)*
k!

NPr[P, = N | Py] —0, N — 0.

Z FPr[P=k|Py] < A Z ty, where tj, := (1 —k/N)m~!
K<k<N-1 K<k<N-1

(5.14)

Note that we can choose K large enough such that, say, t541 < t;/2 for all K < k < N — 1. Then the sum is
bounded by 2¢ g, and choosing K once more large enough gives 2ty < €. O

Note that Corollary 5.7 (only) holds for a fixed ¢ € N; it does not tell us anything about (P, ..., Py) in the
case where / is not fixed, or, more importantly, when £ = N (note that Py = 0 for all N’ > N if we condition
on Pp). Regarding this general case, the following statement gives an upper bound for the probability of the
event ﬂlg i< ~1P; = p;} thatis not too far from the right-hand side in Corollary 5.7. For the remainder of this
section it is convenient to define

QNZZ{(p17..-,pN ) e Ny - Z Jpj = }, N >2.
1<j<N

In what follows we derive a stochastic upper bound for the distribution of (P}, ..., Py) conditioned on Py.

Lemma 5.8. There exists an A > 0 such that for all N and all (p1,...,pN) € QN

Pr| (| {Pj=p}|Px| <A-N- [] Pr |:PO<§[();O;)>—pj].

1<j<N 1<j<N

Proof. Using the definition of conditional probability and recalling that the P;’s are independent and P; ~

Po (C(p7)/j)
. 1 C)\"” 1
N e 73| = Kyg( )

:Pr[lm‘e"p 2 %m 1l Pr[ (a%)zpﬂ}'

1<j<N 1<j<N
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With Lemma 5.6 we obtain the existence of B; > 0 such that for /V large enough
Pr[Py] ' < Byp ™V N1om,

By Lemma 4.4 there exists a constant By > 0 such that C(p’)/p’™ < ¢, + Bacmp®. Consequently, since
p € (0,1) there exists Bs > 0 such that

exp Z % < B3N,

which concludes the proof. O

With this result at hand we are ready to study the distribution of R, cf. (5.9). As it will be necessary later,
we show uniform tails bounds that hold for the joint distribution of P; and R conditioned on Py .

Lemma 5.9. There exist A > 0and 0 < a < 1 such that
Pr[PL=p,R=7r|Py] < A-a’*", pr NecN.

Proof. We will prove the claimed bound by showing appropriate bounds for the moment generating function
E [eM | Py]. Let us fix any 0 < A < —In(p)/2 such that pe* < 1. Then p/eMN < pforall j > 2. Recall that
Pr[Cj; = k] = ckp™® /C(p7),k € N,j > 2,i > 1, see (5.6). We obtain that

G . . C(pjekj) . '
E |eM(Cimm) | = ZPr [Cji=s+m]eNs =eNM T~ 20 > 5> 2.
]

LetQy ,bethesetofallp = (pa,...,pN) € Név_l suchthat (p, pa,...,pN) € Qn,ie. p= N_EQSjSijj’
and let &, be the event

&={Pi=ptn () {P=p;}
2<<N
Then by Markov’s inequality and the independence of the C;;’s and the P;’s, for any p € Q)

r —Ar —Ar C(p]e)\]) ’
Pr[P1:p,RZ7“‘5p]:Pr[eARZe)‘ |5p]§e AE[GAR“{‘p]:e A H(CW” .
j=2

Abbreviate 7; := C((pe*)?)/(pe*)’™ for j € N. By Lemma 5.8 there exists A; > 0 such that
PrPi=p R>r|Py]= > Pr[R>r|&]Pr[&, | Py

pEQNyp

(5.15)

~—

< AjeMNexp{ — Z C(/ﬂ

o
a<jen IP

-y IR

pEQN p 2<j<N

With Lemma 4.4 we find Ay > 0 with

exp § — Z % <exp{ —Cnm

po < Ay N,
2<j<N P’ 2

.

<JSN
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Let H; ~ Po(7;/j) be independent for j = 2,..., N and set 7 := exp(D_5<;<x T;/J). Moreover, abbreviate
B :=C(p)/p™. From (5.15) we obtain that there is an A3 > 0 such that

N
_ _ BP
Pr[Pi =p,R>r|Py] < Age M NIom T > IIPrlH; =p5. (5.16)
pEQN,p Jj=2
Note that
N N _—
S IIPrlHj=pj]=Pr|> jHi=N-p| =7"[aV Plexpq > Zaf
PEQN,p 5=2 j=2 j=2

Observe that in the last expression we actually have to restrict the summation to the interval 2 < 5 < N;
however, [guM]exp(Zj22 il [j) = [xM]eXP(Zzgng ;27 /7) for all M € N. Then

o j J
exp Z Tigi\ = exp q Cm Z = eXp § —CmT + Z i(Tj —cm) o = G(x)- H(z).
i>2 7 iz ) =27

By Lemma 4.4 there exists a constant A4 > 0 such that 7; < ¢, (1 + Ag(pet)?). With this at hand we
deduce that H (x) has radius of convergence (at least) (pe*)~!, which by our choice of A is > 1. Note that
G(x) = (1—z)~ ", which shows together with Lemma 4.2 that G has property (S2) with radius of convergence
1. As G(x) only has positive coefficients, by Lemmas 4.1 and 4.5 there is an A5 > 0 such that

[N 7P|G(x)H (z) < A5(N —p)*=~1, p=0,...,N — 1.

All in all,

Pr| Y jHj=N-p| <A77 '(N-p)~', p=0,...,.N-1. (5.17)
2<j<N

For the case p = N note that the probability that Z2S j<n JH;j = 0 equals 7~1. Putting the pieces together,
we get from (5.16) that there is an Ag > 0 such that
BN BP

Pr[Pi =p,R>r|Py] < Age "N ~om < +

N (N =p)~t-1lp# N]) - (5.18)

Observe that N1=¢m» BN /N1 < e N for N large enough. Additionally, if N/2 < p < N, then (1 —
p/N)em=t < max{2!7¢" N} so that for N large enough

AB)P AB)P AB)P
Nl—cm (6 ' ) (N _p)cm—l — (1 _p/N)cm—l (6 ' ) S 2p' (e ' ) S 1
p: b p:
and for0 < p < N/2
)\B P
Ni-em By ' ) (N —p)em~—! < max{2'7°m 1}. e BPy [Po (e/\B> = p} < max{2'7°" 1} . B
p!

is also bounded. Plugging these bounds into (5.18) completes the proof. O
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We have just proven that P;, R have (joint) exponential tails when conditioned on Py . The next lemma is
the last essential step towards the proof of Theorem 2.1, where we estimate Pr [&,, | Pn]. Recall from (5.10)
that

Pr(, | Py]=Pr[L+R=n—mN |Py], where L= Y (Cp;—m).

1<i<P;
Lemma 5.10. Let C(z) be subexponential. Then
Pr[&, | Pn] ~ cn,m(N,l)p”*mN, n, Nyn —mN — oo.
Proof. For the entire proof we abbreviate N :=n —mN. Then
Prig, | Pn]=>"Y Pr [L:N—r | Py, Pi :p,R:r} Pr[P=p,R=r1]|Py]. (5.19)

p=0720

For brevity, let us write in the remainder

~ cnfm(Nfl)pn_m(N_l)
Dnpr=PnvN{Pi=p}N{R=r} and Qﬁ = Pr[CLl =N+ m] = )
We will show that
Pr[L=N —7|Dnp,| ~p-Qx for p,r €Ny, as N — oc. (5.20)

Let a € (0, 1) be the constant guaranteed to exist from Lemma 5.9, and choose § > 0 such that (1 + d)a < 1.
We will also show that there are C' > 0, Ny € N such that

Pt[L =N —7|Dnp,| <CA+8)P-Qx forall p,r € No, N > Ny. (5.21)

From the two facts (5.20) and (5.21) the statement in the lemma can be obtained as follows. We will assume
throughout that d is fixed as described above, say for concreteness § = (a~! — 1)/2, and choose an 0 < ¢ < 1
arbitrarily. Moreover, we will fix K € N in dependence of € only, and we will split the double sum in (5.19) in
three (overlapping) parts with (p, r) in the sets

BSZ{(pvr)ZOSP)TSK}v B>7.:{(p,7")1p>K,TEN0}, B.7>={(p,T):p€N0,T>K}.

We will show that the main contribution to Pr [£,, | Pn] stems from B<, while the other two parts contribute
rather insignificantly. Let us begin with treating the latter parts. Observe that using Lemma 5.9 and (5.21) we
obtain that there is a constant C’ > 0 such that for all » € Np and K > K(¢)

ZPr [L:N_HDN,]D,T Pr[Pi=p, R=r|Pn] SC/Z(1+5)p+T~ap+T-QJ\~/
p>K =

<e (1+d)a)" Q-
Since (1 + §)a < 1, summing this over all r readily yields for ¢ = (1 — (1 + §)a) ! that

S P [L —N—r| DN,W} Pr(P =p,R=r|Py] <ce- Qg (5.22)
(p,r)€B>,.
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Completely analogously with the roles of p, r interchanged we obtain that also
Y P [L —N—r] DNW} Pr[P=p,R=r|Py] <cs Qx. (5.23)
(p,T)EB.,>
It remains to handle the part of the sum in (5.19) with p, r € B<. Using (5.20) we infer that
Y P [L:N—MDNJ),T} Pr(Pi=p,R=7|Px]~ Y. pPr[PL=p,R=r|Py] - Qx.
(p,r)€B< (pr)€B<
Using Lemma 5.9 once again note that we can choose K large enough such that
Z ZpPr[Pl =p,R=r|Pny|]< A Z Zpap”gs
0<p<Kr>K 0<p<Kr>K

and that

ZpPr[Pl =p|Pn]— Z pPr [P =p| Pn]| = ZpPr[Pl =p|Pn]| <e.
p=0 0<p<K p>K

Altogether this establishes that

Y pr [L =N-—r| DNW} Pr[P=p,R=r|Py]—E[P | Px]Qg| < 2:Q5.
(p,r)€B<

Corollary 5.7 asserts that E [P, | Py| — C(p)p~™. Since ¢ > 0 was arbitrary, combining this with (5.22)
and (5.23) we obtain from (5.19) that Pr [£,, | Pn] ~ C(p)p~™ - Q 5, which is the claim of the lemma.

In order to complete the proof it remains to show the two claims (5.20) and (5.21). We begin with (5.20).
Note that for p,r € Ny

Pr[L:]V—T\PN,Plzp,R:r]:Pr Z CLZ-:N—T—i—pm . (5.24)
1<i<p

Recall that Pr[C} 1 = k] = c;p*/C(p), where p is the radius of convergence of C.. Since C is subexponential,
cx—1 ~ pci, and thus the distribution of the C'y ;’s is also subexponential with Pr[Cy ; = k —1] ~ Pr[C 1 = k.
We obtain with Lemma 5.2(i) that the probability (5.24) is ~ pPr[C} 1 = N—r+ pm], as N — co. Moreover,
as N — 00, Pr{C11 = N — 7 + pm] ~ Q. and (5.20) is established.

We finally show (5.21). Our starting point is again (5.24). Note that with Lemma 5.2(ii) there are
C > 0 and Ny € N such that the sought probability is at most C(1 + §)PPr[C ;1 = N — r + pm] for all
N —r+ pm > Ny. Moreover, as we have argued in the previous paragraph, the distribution of C 1 is
subexponential with Pr{C 1 = k — 1] ~ Pr[C} ; = k]; we thus may choose C' and N large enough such that in
addition Pr[C 1 = N —r+pm] <C(1+ )"Q - This establishes (5.21) if N —r +pm > Np. To treat the
remaining cases, note that in this situation we have r > N — Np. Since (ck)ken is subexponential we obtain
that for any € > 0 and N sufficiently large

Qy = " (1 1o,
C(p) C(p)

Choosing ¢ such that (1 +0)(1 —¢) > 1 we obtain that C(14-6)"Q 5 > 1 for sufficiently large N; thus (5.21)
is trivially true in this case. O
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With all these facts at hand the proof of Theorem 2.1 is straightforward. With Lemma 5.5 and 5.6 we obtain
asn, N,n—mN — oo,

[&"y"]G (@, y) = G(p)p~"Pr (€, | Pn]Pr[Py]

1 Z C(p’) - Cmp’ pim 4 yem—1,

T(em) 0 j (N=1-

j>1

5.2.4 The Largest Component

This section is devoted to the proof of Theorem 2.3. Let us begin with (re-)collecting all basic definitions
that will be needed in the proof. Suppose that C'(x) is subexponential with radius of convergence 0 < p < 1
and set m := min{k € N : ¢, > 0}, see also (5.2). Moreover, let P; ~ Po(C(p?)/j),j € N and
Cj1,---,Cjp,,j € Nhave the distribution specified in (5.6), thatis, Pr [C}; = k] = cxp’* /C(p?), k, 1,7 € N.
We assume that all these random variables are independent. Let Py, &, be as in (5.4), that is, with

P=>jP, L= Y (Cji—-m), R=>j > (Cji—m)

j>1 1<i<Py J>2 1<i<P

we have that Py = {P =N} and &, = {L+ R =n —mP}.

With this notation at hand, let G,, - be a uniformly drawn random object from G,, -, meaning that the number
of atoms is n and the number of components N. According to Lemma 5.4 and using that the Boltzmann model
induces the uniform distribution on objects of the same size, we infer that

1 P"/C(p) Pr[AG = G]
e g g = P AG e G P 7571 , G - ’
Gun|  |Gun|p"/C(p)  Pr[Pn,&] rf | PN En € GnnN

that is, studying the distribution of G,, x boils down to considering the distribution of AG conditional on both
Pn, E,. This is the starting point of our investigations. In particular, G,, ; has N components with sizes given
by the vector (Cj,i 1< 7 <N1<i < Pj). Our aim is here to study the properties of that vector in the
conditional space given by Py, &,. To this end, set

Pr [Gn,N = G]

M* — jgl{lllg?ng Cji and  Cp:=max{Cy1,...,C1p} forpeN. (5.25)
Then the statement of the theorem is that, conditional on Py, &, we have that M* = n — mN + Op(1);
since the total number of atoms is n, the number of components is N, and the smallest component contains m
atoms, this immediately implies that there are N + O, (1) components with exactly m atoms, and all remaining
components have a total size of O,(1) as well.

The general proof strategy in the remaining section is as follows. We first show in Lemma 5.11 that both
P, R are “small” in the conditioned space; this makes sure that only a bounded number of entries in the vector
(Cj.4) j>2,1<i<p; are larger than m, and that this total excess is bounded. Hence, the remaining number of
n— (N — Py)m + Opy(1) atoms is to be found in the components with sizes in (C' ;)1<i<p,. In Lemma 5.11
we exclude that P; grows too large conditioned on &, Py; indeed, we show that it is stochastically bounded.
Then the property of subexponentiality guarantees that only the maximum of the C'1 ;’s dominates the entire
sum, cf. Lemma 5.2(iii), and Theorem 2.3 follows.

Let us now fill this overview with details. Recall Lemma 5.9, which says that P, R have (joint) exponential
tails given Py. We show that conditioning in addition to &,, does not change the behaviour qualitatively. The
proof can be found at the end of the section.
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Lemma 5.11. There exist A > 0 and 0 < a < 1 such that for all sufficiently large n — mN
Pr[Pi=p,R=r|&,Pn]|<A-a’™, p,reN.

__ With this lemma the proof of the theorem can be completed as follows. Let € > 0 be arbitrary. Abbreviate
N =n —mN. With M* as in (5.25) we will show that there is K € N such that

Pr [|M* _N|>K| 5n,7>N} <e

for n, IV, N sufficiently large, which is the statement of the theorem. According to Lemma 5.11 there exist
constants C'g, C'p € N such that

Pr[{R> CrlU{P, > Cp} | &, Pn] <e/2, N sufficiently large.

‘We deduce

3

Pr \M*-N;zK\SH,PN} + 33 Pr[]M* N|> K| &, Py,R=r P =p|. (526)

0<r<Cg 1<p<Cp

\V)

This allows us to view p, r as fixed. Further note that we only need to consider values of p which are larger
than 1 as p = 0 excludes R = r < Cr < N. The event “E,,, Py, R = r, P, = p” implies that |C} ;| < m +r
forall j > 2,1 <i < Pj,and S}, := Zlgigp Cii= N —r + pm. Recall the definition of C* from (5.25).
Assume that C) < m + r, then we get the contradiction N-—r+ pm =S, <p(m+r) < N-—r+ pm for N
large enough. It follows that Cj > m + r and hence C; = M™ in this conditioned space. That yields

Pr[|M*—N|ZK|5n,77N,R=7",P1=p}ZPT[\C* N|>K|S,=N —r+pm},

for1 < p < Cp,0 <r < Cgr. As C’; is at most N — r + pm under this condition, we particularly
obtain that {C}; > N + K} =0 for K > mCpaslongas 0 < p < Cp and r > 0. Consequently, for

1<p<Cp,0<r<Chg
Pr[|C'* N|>K|S,=N —r—f—pm}_Pr{C*<N K|S,=N-—r+pm|.
Now Lemma 5.2(iii) is applicable as C'; has subexponential distribution for 1 < ¢ < p and hence for

1 <p<Cp,0 <1 < Crwehave (C) | 5, = N —r+pm) = N—r+pm—|—(9p(1) as N — oo.
Consequently, choosing K large enough,

Pr[C*<N K|S,=N —r+pm} 2060, 1<p<Cp,0<r<Chpg.
RYP
We conclude from (5.26)
€
* > — < = —
Pr|M*—N|ZK|&Py|<s+ > Y PrlGG<N-K[S=N-r+pm<c.

0<r<Cgr 1<p<Cp

Since £ > 0 was arbitrary we have just proven that the largest component satisfies (M* | £, Py) = N+ 0p(1),
and the proof is completed.
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Proof of Lemma 5.11. First note according to Lemma 5.5 we obtain
Pr[E,, Pr] = 2"y NG (2, )" G(p) "

For n and n — mN sufficiently large this expression is strictly greater than zero because of [z"yV|G(z,y) >

cﬁflcn_m( ~n—1)- Hence Pr (&, | Py] > 0. We start with the observation

Pr[Pi=p,R=r|E,Py]=Pr[€, | PL=p,R=7,Px]Pr[P=p,R=1|Px]Pr[&, | Pn]"".
(5.27)

Set N := n — mN and L, = Zlgigp(clfi —m) for p € Ng as well as Q5 = Pr[C11 —m = Nf} Let
0 < a < 1 be the constant from Lemma 5.9 and let 6 > 0 be such that (1 + §)a < 1. From (5.21) we obtain
that there exists A; > 0 such that for sufficiently large N

Pr(€, | PL=p,R=1Py]=Pr[L=N—7|Dy,,| < 4(1+6""Qg, prnNeN.
Lemma 5.9 tells us that we find Ay > 0 with

Pr[P, =p,R=r|Py] < Aa?™, p,r,N €N.
Finally, according to Lemma 5.10 there is a A3 > 0 such that for all sufficiently large N

Pr[&, | Pn] > A3Qf, n, N €N,

and the claim follows with a replaced by (1 4 ¢)a < 1 by plugging everything into (5.27). O

5.2.5 The Remainder

In this section we prove Theorem 2.4. We begin with a simple definition. We define the family of multiplicity
counting functions (d¢(+))cec, where do(G) is the multiplicity of C' € Cin G € G. Note that for any G we have
that do(G) = 0 for all but finitely many C' € C. Assume that N(n) = N is such that N(n),n —mN(n) — oo
as n — oo. Let us write R, y for the object obtained after removing all objects of size m and a largest
component from G,, . The statement of the theorem is equivalent to showing that for any fixed G € G-,

Pr (R, = G] = Gom(p) " pl97mDasn — oo,
see also (2.11). We immediately obtain that
Pr(R, n =G] =PrVC € Csp, : do(Ry,N) = dc(G)] .

In the remainder we write dc = do(G) for short. Let S > max{m, |G|} be some arbitrary integer to be
specified later. We infer that

Pr(R,n =G] <Pr|VC € Cpt1,5: dc(Rnn) = dc].

To obtain a lower bound, since S > |G|, we observe that {VC' € C~, : do(R,,n) = dc} is the same as
{VC € Cry1,5 : dc(Rpn) = dc} N{VC € Csg : do(Ry, n) = 0}. Moreover, note that |R,, x| < S implies
dc(Ry n) =0forall C € Csg. Thus

Pr[R,n = G] > Pr[VC € Cpy1,s : do(Rnn) = de, |Ron| < S

)

>Pr[VC € Cyy1,s 1 do(RpN) = dc] — Pr[|R, n| > S].

)
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Let ¢ > 0. According to Theorem 2.3 there is S; > max{m, |G|} so that Pr[|R, n| > Si] < €. Hence
Pr[R, n = G] differs by at most € from Pr [VC € Cy 41,5 : do(Rp n) = d¢| for all S > Sy. Let us write
L,, v for the size of a largest component in G,, ;. Theorem 2.3 guarantees that L,, i is unbounded whp, that is
Pr[L, v = O(1)] = o(1), and so we obtain for any S € N

Pr [VC € Cm+1,3 : dC(Rn,N) = d(j} =Pr [VC € Cm+175 : dC(Rn,N) =do, ‘Ln,N’ > S] + 0(1).

However, the event {VC' € Cp,41,5 : dc(Rn,N) = dc, |Ln,n| > S} is equivalent to the event {VC € Cpy41,5 :
dc(Gn,N) = dc, | Ly, n| > S}, since we obtain R,, y by removing all components with size m and a largest
component (of size > S) from G,, ;. Now we add and subtract

Pr[VC € Cpt1,s 1 do(Gnn) = dey [Lnn| < 5] = 0o(1)
in order to get rid of the event |L,, ;| > S and arrive at the fact
Pr[VC € Ciny1,5 2 do(Rnn) = dc] = Pr[VC € Ciuy1,5 : do(Gn,n) = do] + o(1).
Combining all previous facts yields that for n sufficiently large
|Pr[R, N = G] = Pr[VC € Cpp1,s : do(Gpn) = do] | < 2¢ (5.28)

and thus we are left with estimating Pr [VC € Cpy11,5 : do(Gy,n) = d¢]. For vg = (ve)cec, 1.5 denote
by G(x,y,vg) the generating series of G such that x marks the size, y the number of components and vg the

multiplicities of (C)cec,,,, s In other words, for £, k € Ny, ts := (tc)cec c Nl)cmﬂ,s\

m+1,5
ets = [2YVEG(2,y.vs) = {G € G |G| = £,K(G) = k,VC € Crny s : do(G) = to}l.

Setting v = 1 for all C' € C,, 41,5 We obtain the generating series G(z, y) counting only size and number of
components by x and y respectively. As G,, n is drawn uniformly at random from G,, x the proof reduces to
determining

[z"yNves]G(z, y, vs)
[2"yN]G (2, y)

Pr [VC € Cm+1,S : dC(Gn,N) = dc] =

The following lemma, whose proof is shifted to the end of this section, accomplishes this task.

Lemma 5.12. Let d = (d¢)cec,, s With D =3 cce, | (|Cldc and D' = >_CeCp sy s do- Then

[xnyNVSS]G($7y7VS) D—mD’ H (1 _ p|C\fm>7 n — oQ.

—p
n,, N
[33 Y ]G(«Tvy) CeCpt1,s

Lemma 5.12 yields directly for sufficiently large n

Pr [VC S Cm—l—l,S : dC(Gn,N) = dc] _ p|G|_m”(G) H (1 _ p|C|—m)‘ < e,

CeCmqt,s

Now observe that with defining Cp,+1,5(2) := 3", < 5|Ce|x" we obtain

- —m Cm+1,5(p7)
i [] — plCl=m im ] — ot ~ _ZL
Shm (I1-p ) = Shm exp{]Cglln(l P )} = Shm exp ‘ i
CeCms1,s m<l<S 7>1
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By the continuity of exp {-} and monotone convergence this equals G's.,,,(p) ~!. Choose Sy > max{m, |G|}
large enough such that HCeCm+1 (1= pl€1=m) differs at most by & from Gs,,(p)~! for all S > S5. Sum-
marising, fixing S > max{Si, Sa} we obtain for sufficiently large n

|Pr [VC € Cryi,s : de(Gn,n) = do] — pl¢m™ DG, (0) 71 < 2.

Since € > 0 was arbitrary the proof of the theorem is finished with (5.28).

Proof of Lemma 5.12. First we determine G(z, y, vs) explicitly. Define the multivariate generating series

C(z,y,vs) =y | Clx) + Z (ve — 1)zl¢!

CEijLLS

where as usual x marks the size, y the number of components (which by convention is always 1 for C' € C)
and vg objects in Cp,41,5. Note that these parameters are clearly additive when forming multisets. Hence,
according to [30, Theorem III.1] the formula (2.1) extends to the multivariate version

O 3. v
G(z,y,vs) = exp ZW : (5.29)
Jj=1

where v, = (v},)cec,.,1 5 Setting vg = 1 for all C' € Cpq1,5 We see that G(x,y,1) = G(z,y) such that

[z"yN]G(x,y) = |Gn |- By elementary algebraic manipulations we reformulate (5.29) to

2|y 2/Cly)i
Gle,yvs) = Gapyespq] 3 (3 Ewel s~ w)

Celpirs \i=1 7 S

1 —zlCly
= G(l’, Z/) H 1 x|c|yvc'
CeCm+1,s

(5.30)

Let us now turn to the initial claim in Lemma 5.12. We obtain that
N.d N gy 1—al%y
2"y VS IG(m,y,vs) = [2"yNIG () [ El—e—
1 — zlClycy
CeCm41,s

=" PyN PG y) [ (1 —alCy).

Cecm+1,S

Since Cy, 11,5 does only have finitely many elements, there exist L, K € N such that [z¢y] [eee,,., (1 -
:E|C|y) =0forall £ > L,k > K. Recall that, using Theorem 2.1,

C(p) — eppi™ | Nom—1
jpjm F(Cm) ‘Cn—m(N—1)|a n — 0o,

2"y ™G (x,y) ~ exp § Y

Jj=1
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and so [z" YN =tG(x,y) ~ [2"yN]G(z,y)p? ™ for fixed a,b € N as C is subexponential. Hence, as

n — 00,

@y NVEEIG (g, ve) = D PN TP RG )Y [ (1 -al%ly)
0€[L],k€[K] CeCm+1,s
~ [N G, y) - pP TP > Rt T (1 —2lCly)
Le[L],kE[K] CeCm+1,s
= [2"yNG(a,y) pPP [ - pm,
Cecm+1,S
which finishes the proof. O

5.2.6 Proof of Benjamini-Schramm Convergence

Proof of Proposition 2.5. 1t is a well-known fact that the weak convergence of (G,,,0,) to (G, 0) in (2.12) is
equivalent to showing that for any bounded and continuous function f : B, — R

lim E [£(Gy, 0n)] = E[f(G,0)].

n—oo

For any finite graph G denote by o a vertex chosen uniformly at random from its vertex set. Let M(G,, n)
denote a (canonically chosen) largest component of G,, y and R(G,, n') the remainder after removing all objects
of size m and M(G,, n). Let f : B, — R be an arbitrary bounded and continuous function. Then

E[f(Gnns00)] =E | F(M(Gn,n), 001G, 1)) | Prlon € M(Gpv)]

+E [ F(R(GnN),0(G, x))| P[00 € R(Go,)
+E [f(Cim, 0m)] Pron & R(Gp,n) UM(Gpn)]-
According to Theorem 2.3 we have that |[M(G,, n)| = n — mN + O,(1) implying Pr [0, € M(G, n)] ~

(n—mN)/n —1— X Asthe size of M(G,, n) € C tends to infinity and (C,,),>1 converges in the BS sense
to (C, o) we have that

E[f(M(G0x), 0r1(6, 1))| Prlon € M(Gon)] = (1= NE[F(C.0)], 0, N = oo,

Theorem 2.3 entails that R(G,, ) has a limiting distribution and hence Pr [0, € R(G, )] — 0. As f is
bounded

E | f(R(Gnn): 0% (6, 1)| Prlon € R(Gpn)] =0, n = oo,

Finally, we obtain by combining Theorems 2.3 and 2.3 that n — |R(G,, n) U M (G, n)| = mN + Op(1) and
consequently Pr o, ¢ R(G, n) UM(G, n)] ~ mN/n — A. Thus,

lim E [f(GTL,Nu On)] = (1 - )‘)E [f(ca (D)] + AE [f(CMa Om)] :

n,N—00
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6 Expansive (Multi-)sets with Many Components

This section contains the proofs of the main results in Section 2.2 and is based on Sections 2—4 of the contributing
Manuscript (IT). The only exception is the proof of Theorem 2.9 in Section 6.2.4 which is based on the proof of
Theorem 1.6 in Manuscript (I1I).

Plan of the Section. The preparations for the proofs of the main theorems are contained in Section 6.1, which
is a collection of many auxiliary results and technical statements. In particular, properties of x,,, yn, N, and
more general results regarding coefficients of products of certain power series tailored to our needs are derived.
Section 6.2 containing the proofs begins with Section 6.2.1 where we introduce the probabilistic reduction via
the bivariate Boltzmann model. Subsequently, we present the proof of our main theorems in a layered structure
starting with the statement of more general important lemmas in Section 6.2.2, where we also describe how
they can be combined such as to arrive at the assertions of Theorems 2.8(I) and 2.8(II). The respective proofs of
these lemmas can be then found in Section 6.2.3. Finally, we prove Theorem 2.9 in Section 6.2.4. Note that we
make heavy use of the (textbook) results about slowly varying functions which are placed in the self-contained
Appendix A.

6.1 Preliminaries
6.1.1 Existence, Uniqueness and Properties of N,' and (z,,, yy,)

In this section we prove Lemma 2.7 and find some further properties of z, y, and N,:.

Proof of Lemma 2.7(i). Define the power series S : Ry — RU {oo}, 2 3+ z¥ and consider the system
of equations

zyC'(x) + mey, S(a™y) = n, (6.1)
yC(x) + ¢y S(z™y) = N. (6.2)

If we find a pair (2, N, Yn,N) € Ri satisfying (6.1) and (6.2), then this pair is also a solution to our system (2.14).
Sz} yyn,n) diverges for ' yyn v > 1, sothatz) vy, v < 1and (27 xyn,N) = 23 yYn,N /(1 —23 N Yn,N).-
Vice versa, any solution to (2.14) satisfies (6.1), (6.2). Thus it suffices to find a pair (z,,n,yn,N) € Ri
satisfying (6.1), (6.2). Subtracting m times (6.2) from (6.1) we obtain

"2 -1
y = (n—mN) <$CC(3(3)) - m) C(z) ' =a(zx)-C(x)™ L (6.3)

Plugging this into (6.2) and reformulating yields the one-variable equation
f(2):=a(z) + cnS (b(z)) = N, where b(z):=2™-a(z)C(x)"" (6.4)

Before we solve this equation let us have a closer look at the expression C’(z)/C(z). Since (cg)r>1 is a
non-negative and non-zero sequence and since C' has radius of convergence p we know that xC’(x)/C(x) is
continuous and strictly increasing on the (open) interval (0, p). Moreover, as m is the first index such that
cm > 0and as ¢, = h(n)n®1p~" for some a > 0

xC'(x)

im xC’(x) = and lim =
r—0 C(x) -m T—p C(x) -
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With these facts at hand we study a and b. The monotonicity properties of zC’(z)/C(z) imply that a(x) is
strictly decreasing in (0, p) with

lima(z) =oc0 and lima(z) = 0.
z—0 T—p

Moreover, b(x) is also strictly decreasing on (0, p) as the product of two strictly decreasing positive functions
a(z)and 2™ /C(z) =1/ 15, cpr®~™ and satisfies

lim b(x) =oco0 and lim b(x) = 0.

z—0 T—p
Let 6 € (0,p) be the unique number such that b(p — §) = 1 and so b(z) € (0,1) forx € (p — ,p). We
immediately obtain that any solution to (6.4), that is, any x solving f(z) = N must be in (p — 4, p) and we
look only in this interval for solutions.

Note that if there is any solution, then it must be unique. Indeed, a, b are both strictly decreasing, and
S(b(x)) too, since S has only non-negative coefficients. Thus, f is strictly decreasing in (p — 4, p).

Finally, we argue that there is a solution to f(x) = N. From our considerations we obtain that the function
S(b(x)), defined on (p — ¢, p), takes any value in (0, c0). On the other hand, we know that a(z) — O as x — p.
We conclude that f(x) — 0 as z — p and f(x) — oo as x — p — ¢. This implies the existence of (a unique)
@, N such that f(z, n) = N. With this we determine y,, ; from (6.3), and the proof is completed. ]

Proof of Lemma 2.7(ii). Let0 < & < 1/(av+1). We first show that there is a solution in the interval (u_, uy),
where u_ := v/(@t)=¢ and u . := v/(@+1D+_and that there are no solutions in [1,v] \ (u_,u,). Set

F,(z) = wh(x)l/(a—i—l) _ pl/(a+1)

Then F,(u_) = v'/(etD=eppl/latl)=e) _1/(a+1) < ( for v sufficiently large, since h being slowly varying
guarantees that h(t) = t°1) as t — oo, see also (A.2). Analogously we obtain that F,(u ) > 0 for large v.
Since h is continuous by assumption, also F), is continuous and there is u, € (u_, uy) with Fy,(u,) = 0 for v
large enough.

Now consider 1 < u < u_. Letd > 0 be such that (1/(a+ 1) —¢)(1 +J) < 1/(cv + 1). Due to (A.2),
for v large enough

Fy(u) = uh(u) /@) — g/t < 146 _ j1/(at1) — ,(1/(ar)=2)(1+8) _ 1/(a+1) L

So, there is no solution in [1,u_]. Next consider u4 < u < v. Then (A.2) guarantees with room to spare that
h(u)Y/ (@) > 4=2/2 > y=/2 for sufficiently large v. Hence

Fv(u) _ uh(u>1/(a+1) _ ,Ul/(a-i-l) > vl/(a+1)+5v—a/2 _ vl/(a+1) > 0.

which proves that there is no solution in [u4, v].
Next, let us show that the solution u, € (u—,u4) is unique. Assume that u_ < u* < u} < uq are two
distinct solutions. Then due to (A.2) we obtain for 0 < ¢ < 1 and v sufficiently large

—~
Uy

ﬁ _ h(uj—)l/(aJrl) - u* 1)
ur h(u*_)l/(aﬂ) =

implying that u* /u% > 1, a contradiction.
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Finally, we show that g(v) = h(u,)Y (@) is slowly varying; since u, = g(v)~'v!/(®+1) the proof is
finished. Let A\ > 0 be arbitrary. Denote by 1y, the solution to wux,h(tx, )Y (@TD = (Av)/(@+1) which, as we
have just shown, exists and is unique for \v sufficiently large. Then

( g(v) >a+1 _ h(uy) _ h(h(uv)_l/(a+1)vl/(a+1))
g(Av) hure) — h(R(ury) /@D (Av) /(D)

Abbreviate t = h(u,)/h(uy,). By applying (A.2) to the last expression in the previous display we obtain for
any 0 < § < 1 and sufficiently large v

min {(At)5, (\)~0 } <t < max {(At)é, ()0 } .
Note that A%, A~% get arbitrarily close to 1 if we let § — 0. So, since § < 1 we have proven that g is slowly

varying, i.e., g(v)/g(Av) — 1 as n — oo. O

In the rest of the section we retrieve useful asymptotic properties of (xy,, yn) = (Zn,N,., Yn,N, ), Where it is
instructive to write x, = pe X",

Lemma 6.1. Let N, = A\, N;}, n € N be a sequence as in (2.17) and set x,, = In(p/xy,). Let g be the slowly
varying function from Lemma 2.7(ii). Then, as n — 00,

n —mN, n — mN, —1/(e+1)

X g( Yn ) (F(a+ 1)yn> oD ©>

and further, for k € Ng as n — oo,
(k) n—mN,\ * n — mW, zilf
k k —1 —a—k - n - n

n) ~ T k)-h . ~T k) - —_— |

2, OV (n) ~T(a+ k) - h(X, ) - Xn (a+k)-g ( " > <F(a n 1)yn>

(6.6)

and moreover x,y,C'(xy,) ~ n — mN,.

Proof. First we show that y,, is bounded from above. For the sake of contradiction, assume that there is an
increasing N-valued sequence (n/)¢en such that y,, — co. Since Ty, Yn, < 1 dueto (2.14) we have z,,, — 0
as £ — 00. As C(z) ~ cpa™ and C'(x) ~ me,z™ 1 as & — 0 we get as £ — 0o

Yn,C(zpn,) =0 (1) and xwyneC’(azw) =0(1).

But 2y, Y5, C' (x1,) — Mmyn,C(zy,) = ng — mN,, — oo, contradicting (2.14).

Next we show that y;,, — 0. For the sake of contradiction, assume that there is a strictly increasing N-valued
sequence (ng)¢ey and an € > 0 such that y,,, := In(p/z,,) > ¢ for all £ € N. Since both C, C’ have radius of
convergence p we infer that there is a A > 0 such that C(xy,,), 2,,C’(xy,) < A for all £ € N. From (2.14)
and the fact that y,, is bounded we then obtain that, as £ — oo,

emSny = Ty Yn, /(1 — 21 Yn,) = Np, + O (1) and mep Sy, =ng + O (1)

Since ny — mN,, — oo this is a contradiction, and we have established that x,, — 0.
The proof can now be finished rather routinely. By applying a well-known result for slowly varying
functions, see [13, Thm. 1.7.1] and also Theorem A.5, we immediately obtain

2EC®) (z,) ~ Do+ k)R )X, ", ke Ng,n— oco. (6.7)
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From this we readily obtain that x,C’ (xy,) = w(C(zy,)), and then, since 2, y,C’ (zy,) —my,C(z,) = n—mN,
according to (2.14) we infer that z,,y,C’ () ~ n — mN,,. Plugging (6.7) into z,y,C’(x,) ~ n — mN,, and
rearranging the terms yields

1/(a+1)
—1 —1\1/(a+1) _ n — 'mNn
xR0 (forss) ™ aro, 68)

As y, > 0 is bounded from above it follows that ¢t := (n — mN,)/(T'(a + Dy,) - (1 + o(1)) — oc.
Consequently, Lemma 2.7(ii) asserts that there is a unique solution x,, ! = ¢/ (at1) /g(t). As g is slowly
varying we obtain (6.5). Further, plugging (6.5) into (6.7) yields the last remaining statement (6.6). O
6.1.2 Probabilistic Estimates

The following well-known statement gives estimates for Poisson distributed random variables. A proof can be
easily conducted by using Stirling’s formula.

Proposition 6.2. Let \ > 0 and let X be Po (\)-distributed. Then there is an a > 0 such that
Pr [yX Al x\F)\} < emwmin{e VAl s, (6.9)
Further, as A — o0

Pr [X — A+ m\ﬂj} ~ 2rN) V272 = oA/, 6.10)

6.1.3 Estimates of (Power) Series

In the proofs of our main results we will often find ourselves in the situation where we have to retrieve coefficients
of the product of two power series A and R. In the basic setting encountered in Lemma 4.1 the coefficient
of the product is proportional to the coefficient of the series with the smaller radius of convergence. In our
forthcoming arguments the involved series A, R will also depend on n; there we will use the following (rather
technical) statement, which we tried to simplify as much as possible; it seems that the conditions cannot be
weakened to obtain the desired conclusion that mimics Lemma 4.1.

Lemma 6.3. Ler (An(:c))n cn be a sequence of power series and (pn)nen a real-valued positive sequence with
p = limsup,, ... pn € R such that

[xn_k]An (z)

] A () ~ pf; for k € Ny and as n — o0. (6.11)

Moreover, assume that there exist € > 0 and ng, ko € N such that

2" Ay (2) k k
— 21 < (1 ko <k< dn > nyg. 6.12
] A (2) < (1+¢e)p, forko <k <nandn > ng (6.12)
Let (R, (x))nen be a sequence of power series with radii of convergence at least a := (1 + €)p. Moreover,

suppose that there is a sequence (dy)ren such that |[*| Ry, (z)| < dy, for all k,n € Nand Y, dra® < oo.

In addition, let Q : [0, a] — R be such that R,, converges uniformly to Q on [0, a]. If inf,>n, Q(pn) > 0, then

[2") Ay (2) Ru(2) ~ Qpn) - [¢"]Au(z) asn — oc.
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Proof. We abbreviate ay, ,, := [2¥]A,(z) and 7y, := [#F]R,,(z) for k,n € N. Write for K € N

1 Up—k.n

[z"]Ap(z) Ry (x) = 1(0,K) + I(K,n), where I(i,j) = Z —Tkn-

a
i<k<j "

an,n
Let ¢’ > 0. Let Ky be such that for all K > K

< ¢

| s QUon)| < 1Ralon) = QUon) + | Y rnrl

0<k<K k>K

such a K|, exists since R,, — @ uniformly on [0, a], p, < a forall n, and since | Y- je Tk.npk| < ) i dia”

gets arbitrarily small by the assumption that k>1 dia® converges.
Note further that for any K > K the property (6.11) entails for sufficiently large n

< €.

10.8) = Y rundd

0<k<K

The triangle inequality readily implies that |7(0, K) — Q(pn)| < 2¢’ for all K > K| and n sufficiently large.
Further, (6.12) guarantees that there is ¢ > 0 such that 0 < a,,—n/ann < (1 + 6)"“pr for all k, n sufficiently

large. From that we conclude that there is a K; € N such that for all K > K;

[I(K,n)| <Y freal (L4 0)%pk < Y di(1+ )79 <&,
E>K E>K

All together, fixing K > max{Ko, K1}, we proved that there is an error term |E| < 3¢’ such that a,,;, -
[z"]Ap () Ry (z) = Q(pn) + E for n sufficiently large. Since ¢/ > 0 was arbitrary and Q(py,) is bounded away
from zero, the claim follows. OJ

The next statement applies Lemma 6.3 to the special case A, (z) = exp{hpz} and Q(x) = R,(x) =
(1 —x)~7, where v > 0 and h,, is approaching infinity. In particular, we observe what the effect of () is on
[F] A, (x) = hE /KL
Lemma 6.4. Let v > 0 and for a (eventually) positive sequence (, )nen define hy, := apn.

(i) For k € N and o, such that h,, — oo

[xk}(l_lx)weh"x ~ [zF]ehn® ~ }I::?]'i n — oo. (6.13)
(ii) Ifliminf,, o > 1

[;c”](l_lwehnw ~ (1_1%_1>7 : % n — 00. (6.14)
(iii) If limsup,, o, on < 1 and h,, — oo then

[x”];eh”z ~ (- an)n)w_leh", n — oo. (6.15)

(1—z) T'(v)
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Proof. Statement (i) is easily verified, as for fixed k

1 k— 04y —1\h. nk

k hnz _ n  Un

[x](l—:v)Ve Z ( v—1 >€! k!l
0<e<k

We proceed to Part (ii). Set R, (z) := Q(x) := (1 —2) 7 forall n € N and A, () := e"*. We want to
apply Lemma 6.3 and verify its conditions one by one. First,

[z F 1A, () n—k I
[mnfk]An(a:) = hn ~ ;n = Pns ke NO; n— 00

that is, (6.11) is established. Next we see that (6.12) is valid since

[zNn k] A, () _nn=1)---(n—k-1)
[z Ay, (2) hk

n

Spf;, 0<k<N,eN.

Since lim inf,,_,~; @, > 1 we have that p = limsup,, .., pn < 1. Lete > 0 be such that e := (1 +¢)p < 1.
Establishing uniform convergence of R,, — @ on [0, a] and estimating the coefficients of R, (x) is trivial, as
R, = Qforalln € Nand () is absolute convergent on [0, a]. Lastly, Q(py) is bounded from below away from
zeroas 0 < p, < p < 1foralln € N. Hence Lemma 6.3 entails

"]

1 hnx ~ 1 [xn]ehnx _ 1 hg

[ (1-— x)Ve (1—apt) (1—apt)y nl’

Finally, we show (iii). Let X ~ Po(h,,). We split up the sum

" 1 hooe n—k+vy—1 hfb
ST ‘Z< V1 >k'

— o >+ Y (n_ka_l)Pr[X:k]

|lk—hn|<vVhplnn  |k—hn|>Vh,Inn
=: eh"(Sl + SQ)

For h,, = apn we have n — k ~ (1 — ap,)n = w(1) for all |k — h,| < +/hy, Inn. Hence

v—1
5~ PO‘(’L))") Pr [\X B < \/Elnn} .

By applying (6.9) we obtain for some d > 0 that Pr[|X — h,| > vh,lnn] < e=4*n 5o that | X — hyl| <
v hy, Inn with probability ~ 1. Moreover, it is easy to see that Sy is negligible: note that

Sy < e*dln2n Z (n —k+ty- 1) = edln2n<n —f—’}/) =0 (e*danTln’Y) = 0(51).

0<k<n v-1 v
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6.2 Proofs
6.2.1 The Bivariate Boltzmann Model

We begin with the definition of the Boltzmann model that will be central in the forthcoming considerations. We
have already encountered the univariate Boltzmann model in Section 5.2.1 and here we present the bivariate
extension “on a size and component count level”. That is, as opposed to the model introduced in Section 5.2.1,
we will define random variables with values in the space N? representing the tuple (|G|, x(G)) of some random
multiset G. Nevertheless, we will use the same notation as in Section 5.2.1 as the clear separation of Sections 5
and 6 allows no ambiguity.
Given a non-negative real-valued sequence (ck)ken, the associated power series C'(z), and a positive real
xg such that C(z() < oo, we define the random variable I'C'(z) by
P — ] = 20
r [I'C(zo) = n| —cnm, n € N.
We will refer to this distribution as the Boltzmann distribution or the Boltzmann model for C(x) or for (¢ )ken at
xo. The Boltzmann model has a natural interpretation, if (cx ) pc is the counting sequence of some combinatorial
class C; this is actually where this terminology originates, see the seminal paper [24]. Indeed, imagine in that
case that we put a “weight” of z{} to any object of size n in C, so that the total weight C'(zo) is finite. If we then
draw an object from C with a probability that is proportional to its weight, then we get precisely the Boltzmann
distribution. Since we are going to need that later several times without explicitly referencing it, note that
~ 20C" (o) z3C"(x0)  xoC' (o)

E[FC(xo)]—W and E[FC($0)2]: e e

In a completely analogous way we can define a bivariate variant of the Boltzmann model. Suppose that we
are given a sequence of non-negative sequences ((¢gn N)NeN)nen With associated power series G(x,y) and
positive reals g, 3o such that G(zg,y0) < oo. Then we consider the N2-valued random variable I'G(x, o)
with distribution

Gyl

G (20, y0)’
that we also call a Boltzmann distribution/model for G at (g, yo)-

The crucial point behind the previous definitions is that we can exploit them to actually determine ¢,, and
gn,N - Indeed, if we could determine the probability on the left-hand side of (6.16), then would also know g,, .
This consideration is of course only useful if we had an appropriate hands-on description of I'G(xg, yo) that
we could study appropriately. Here the Boltzmann models come into play: a particularly useful property of
them — and one that made them so successful in combinatorics — is that they compose well, see also [24, 14].
For example, suppose that C(z) = A(x)B(z) and x( be such that A(x), B(xo) < co. Then we can relate the
Boltzmann models I'C'(z¢) and ' A(x(), ' B(x() as follows. Consider the following simple random process,
that first draws independently from I"A(z), ' B(x) and then creates the sum:

(P) Let independently A = I'A(x¢) and B = I"'B(x) and set C = A + B.

Pr([I'G(xo0,y0) = (n,N)] = gn.N n, N € N, (6.16)

Then it is quite easy to see that C is distributed like I'C'(zg); we do not show that here, since we do not
need it, but we keep the guiding principle in mind: the product of power series corresponds to independent
components in the Boltzmann model. Let us study a second example. Suppose that we are given C'(z) and
D(z) = exp{C(x)}. Assume that x is such that C'(x¢) < oo, so that D(zp) < oo as well. Then we can relate
the models I'C(x) and I'D(z0) by first drawing a Poisson random variable and then summing up independent
I'C(xg)’s:
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(S1) Let P be a Poisson distributed random variable with parameter C'(xg).
(S2) Let C4,...,Cp independent random variables distributed like I'C'(z).
(S3) Set D=C1+---+Cp.

Then it is quite easy to see that D is distributed like T'D(zg); again, we do not show that, but keep in
mind: exponentiation on the power series level corresponds to a Poisson distribution on the Boltzmann level.
Moreover, we can say that I'D(x) has a number of C-components distributed like Po(C'(z)). Let us look at
a last example. Suppose that H(z) = C(27) for some j € N and z¢ be such that H(z) < co. Consider the
process

(E) LetC' = FC(I%) and set H = jC.

Then we obtain that H is distributed like I'H (), so that potentiation of the argument on the power series level
corresponds to multiplication on the Boltzmann level, and we can say that I'H (x() has j components.
Here we are interested in the Boltzmann model on

G(z,y) = exp ZC’(xj)yj/j = H exp {C’(:pj)yj/j} ,  where [2"]C(z) = ¢, satisfies (2.13)
J=1 Jj=1

at some (0, o) € (R*)? such that G(z¢,yo) < oo. Guided by the general principles (product — independent
components, exponentiation — Poisson, potentiation — multiplication) we consider the following process:

1. Let (P;);>1 be independent Poisson random variables with parameters (C (xé)yé /7)i>1-
2. Let (C};);,i>1 be independent random variables with C;; ~ I'C (x%) for 7,4 > 1.
3. Set A(J,‘(), y()) = (ZjZLjZISiSPj Cjﬂ', ZjZI ij)

Then, rather unsurprisingly, we obtain the following statement, whose proof is in Section 6.2.3.

Lemma 6.5. The distributions of T'G(xq, yo) and A(x, yo) are identical.

However, we can extract more from the aforementioned description of A. Let us write — motivated from
the combinatorial background — for short for a pair P = (n, N) (like A(zo,yo)) (P) = N for the “number of
components” and | P| = n for the “size”. Define the events

P 1= {r(A(70,30)) = N} = {Zij—N}, Ea = {|A (20, 0)| = n} = {Zj S Cj,i_n}.

i>1 J>1 1<i<P;
(6.17)
Then Lemma 6.5 reveals that
n, N xgy(])\/
2"y NG (@, y) 5 = = PrilG(zo, 40) = (n, N)] = Pr[A(zo, %0) = (n, N)] = Pr[&n, Pn].
(900, yo)

Rewriting this yields an alternative representation of [z"yV]G (z,y) in terms of iid random variables.
Corollary 6.6. Let xg, 1o > 0 be such that G(x¢, o) < co. For any n, N € N such that [z"y™]G(z,y) > 0
[2"yN]G (2, y) = 25 "yy Y G(x0, y0)Pr [Pn] Pr[En | Pu].

In other words, if we can compute G(zo,yo), Pr[Pn| and Pr [, | Pxn] then we also obtain the desired
quantity [2"y~]G(x,y) and we are done. How this can achieved is the topic of the next section.



56 6.2. Proofs

6.2.2 General Proof Strategy

In order to prove Theorems 2.8(I) and 2.8(I1) we will apply Corollary 6.6. Let us begin with a remark. Although
Corollary 6.6 is true for all n, N € N and x¢, yo > 0 such that G(z¢, yo) < oo, we certainly cannot expect that
it is useful for all choices of the parameters. Here, where we want to prove Theorems 2.8(I) and 2.8(II), we
consider (large) sizes n € N and a corresponding sequence N, satisfying (2.17) and (2.16), that is,

N, = A\, N, suchthat N,,n—mN, — co.

Then xg, yo should be chosen is such a way that the events Py, and &, are “typical”. Note that the expectations
satisfy

E[[Ao, )] =B |> 5 Y. Cii| =D _E[PIE[C;] =Y i’ (=)

j>1 1<i<P; i>1 i>1
and
E [5(A(zo,y0))] Z]E = Zng(x%)
j=1 Jjz1

So, in order to get the most out of Corollary 6.6, it seems reasonable to choose xg, yo such that

> wyiCl(x)) =n and > ylC(x}) = N. 6.18)

j=1 j>1

Note, however, that actually we will not (quite) do that. Instead, we will choose (z¢, o) to be the unique
solution (z,, y,,) of (2.14); to wit, (2.14) reads here

/ Tp'Yn o Ty Yn . m
xnync ($n) + mem-—— =N, ync($n) + Cmy— — = Ny, Tp,yn >0, Ty Yn < 1.
1—2zy, 1—2zly,

(6.19)

To justify — informally, at this point — the “switch” to the set of simpler equations let us look closer at the second
equation in (6.18):

Np = yC(}) = yoC(x0) + cm > _(25m0) + Y _ 1 (C(a)) — emad™) — emaf'vo.
j>1 j=1 Jj=22

(Note that, somehow arbitrarily, we pulled out the term c,, 2" yo so that the we got a geometric series starting
at 1. This will turn out convenient later, but actually it makes no difference.) Then we must certainly have that
zo < pand 0 < zg'yo < 1, and so the first sum on the right-hand side equals (xg'y0)/(1 — z{'ym) and the

second one is bounded (since uniformly C (9:%) - cmxo = O(:Eo(m+1)) by Lemma 4.4 and p < 1). So,
TG Yo
Ny, = yoC(wo) + Cmm + O (o) (6.20)
0

and by ignoring the additive error term we arrive at the second equation in (6.19). Similarly we can justify the
switch to the first equation.
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To wrap up, in all of the following we will work with A(z,,, y,,), where (z, y,,) is the unique solution to (6.19)
and N,, = \, NN, satisfies (2.16) and (2.17). In particular, we will consider independent random variables
(Pj)jzl and (Cj,i)j,iZI such that

o gk
Pj ~Po(C(xd)yl/j), jEN, and Pr[C;; =k = c’“cgénj o keN. 6.21)
Tn

By applying Corollary 6.6 we see that for the proof of Theorems 2.8(I) and 2.8(II) it suffices to determine
G(xn7 yn)a PI' [PNn] and PI' [gn | PNn]

for Py, and &, defined in (6.17). This will be performed in versions (/) and (/) of Lemmas 6.8, 6.9 and 6.14.
Along the way some more (intermediate) statements will be needed. We will also abbreviate throughout without
further reference

m
Sp = T omy n% .
— Tp'Yn

Up to this point there is nothing special about the relation of n and NV,,. However, towards the proof of
Theorems 2.8(I) and 2.8(II) we establish in the next lemma the key role of the value V. In particular,
if we write z,, = pe X", then Lemma 6.1 reveals that x,, = o(1) so that x,, ~ p. If we now consider
Sp = 'y, /(1 — 2™y, ), then it is obvious that y,, plays a crucial role: if y,, stays well below p~™, then .S, is
bounded, otherwise it becomes large. This transition happens precisely at N}, as established in the following
lemma, and it has far reaching consequences in the remainder; depending on whether limsup,,_,., < p~=™
or y, ~ p~ ™ there isn’t/there is a crucial interplay between the terms z,y,C’(z,) (and y,C(x,)) and S,
in (6.19).

Lemma 6.7(I). In case (I), that is, when limsup,,_, .o A\p < 1,

limsupy, < p~ ™ and consequently YnC(zn) = N+ O(yn), Sn=0(yn)-

n—oo

Lemma 6.7(I1). In case (II), that is, when iminf,, ., A\, > 1,

1—ap

Yp~p and consequently YnC(xn) ~ ap - Np,  Sp ~ - N,

Cm

for some non-negative sequence (ay,)nen such that lim sup,,_, . a, < 1 and

an =\, b

g(n —mN,) <n - mNn>O‘/(a+1)
g(n) n '

The proofs can be found in Section 6.2.3. These statements have an decisive impact on the quantities
discussed in this section. Recall the definitions of G=2 and Gii from Section 2. We start with G(x,,, yn ),
where we already observe a qualitative difference in the asymptotic behaviour.

Lemma 6.8(I). In case (I)

Glanrt) ~ G=(p.m) o5 (1 Clan)} ~ 67 pra) - exp { —enp 2L xp ).
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Lemma 6.8(II). Let (ay,)nen be the sequence from Lemma 6.7(11). In case (11)
G(@n, yn) ~ (ecm) ™" - GZh(p) - (1= an) Np)°™ - exp {ynC(xn)} -

The proofs are in Section 6.2.3. Next we consider Pr [Py, |. Recall that P; ~ Po(yl,C(x3)/7) for j € N.
We saw in the discussion around (6.18)-(6.20) that }_ - Yy} C(x) is comparable to S, + O (y,). Hence,
by Lemma 6.7(I), in case (I) Py has mean N, + O (1), and moreover, the mean of the sum ., jF; is
O (1). Thus, we suspect that Pr [Py, ] &~ Pr[P; = N,], that is, the whole “mass” condenses into P;. This is
established in the following lemma.

Lemma 6.9(I). In case (I)
Pr[Py,] ~ Pr[P, = N,| ~ (27 N,,) /2.

Further, there exist A > 0,0 < a < 1 such that

Pr|) jPj=K| <A-min{a,y,}*, KeN (6.22)
3>2

~ The proof is in Section 6.2.3. In case (/1) the behaviour is quite different from that. We observe that
ynC(x,) is essentially ¢, (x7y,,)7 as j grows bigger, so that in a first approximation > j>1JF; should behave
like -

Pr+ ) jPo (em(zyyn)’ /5) -
i>1

Here Lemma 6.7(Il) reveals that the mean of this sum is large, actually linear in N,,. By comparing the
characteristic functions by an exp-In-transformation we have for any £ € N and 0 < 8 < 1 that the sum of
independent Poisson random variables ) j>1JPo (k:ﬁj /j ) is equal in distribution to the sum of iid geometric
distributed random variables » *, .., Geom;(1 — ). But this is nothing else than a multinomial distribution
with parameters 1 — /3 and k, so that

Pr[ Z Geom,(1 — ) = Nn] _ <]\;n_—11> (1 75)kﬁNn—k.
1<i<k

Plugging back 8 = 2™y, and k = c,, as well as using (1 — 2™y,) ~ S, ~ cpn((1 — a,)N,) ™t due to
Lemma 6.7(IT) we obtain that

. (a7 yn)? e (zpyn) ™
p Po (¢, Enbn) ) _ N | < .
[Zy o( M)~ N

Since P is either negligible compared to > j>2 jPj or at most of the same order (a, N, vs. (1 — ay)Ny, by
Lemma 6.7(11)), this should be qualitatively the actual result. It turns out that this is true.

Lemma 6.9(II). Let (ay,)nen be the sequence from Lemma 6.7(11). In case (1),

Cfﬁ" exp {lefizn} (xznyn)Nn
F(Cm> (1 - an)Nn '

Pr [Py, ] ~
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Let (Kp,)nen be sequence in N such that K,, — oo as n — oo. Then, forall ¢ € N asn — oo

Cro (@) <K>m

T —an)l(em) Ky N,

Pr|Y jP =K,
J>L

(6.23)

The proof is in Section 6.2.3. Having studied the event Py, itself we continue by investigating the effect
on the probability space when conditioning on Py, in order to determine Pr [£,, | Py, |. For this purpose, we
introduce some auxiliary notation. Define

L, := Z(Cl,i—m), peN, and L:=Lp, and R::Zj Z (Cji —m).

1<i<p j=>2 1<i<P;
With this at hand we reformulate
Pri&, | Pn,]=Pr[L+R=n—mN,|Pn,]. (6.24)

The driving idea behind these definitions is to splitup > ;1 j > 1 << P, (Cj,; —m) into a “dominant” large part
L and “negligible” remainder 2. We observe that the random variables C;; have exponential tails for j > 2
since z, < p < 1. In addition, E [C};] = z,C" (z1,)/C(21,) tends to m exponentially fast in j so that the
probability of {Cj; — m = 0} should tend exponentially fast to 1 in j. However, as we are conditioning on the
event Py, , where some of the P;’s might be large, it is not obvious that /2 will be also small. The next lemma
clarifies the picture.

Lemma 6.10. In both cases (I) and (I1I) there are 0 < a < 1, A > 0 such that
Pr[R=r|Pn,] <A -d", r,n € N.

The proof is in Section 6.2.3. With this at hand, we try to get a handle on (6.24) by conditioning on R
and P having certain values, i.e.

Pri&, | Pn,] = z Pr[L,=n—mN, —r|Pr[Pi=p,R=r|Pn,].
p,r=0
Then the exponential tails of R conditioned on Py, established in Lemma 6.10 guarantee that we can omit
all terms where r is large; further, all terms where p deviates “too much” from E [P;] = y,,C(z;,) should be
negligible as well, since P is very much concentrated around its mean. This leads to

Pr[&, | Pn,] & > Pr[L,=n—mN, —r|Pr[P,=p,R=71|Px,]. (6.25)

r “small”, p “close to” E[Pl]

To finish we will use the fact that the mean of L, is close to n — m.V,, — r for small r and p in the vicinity of
E [P;]. In the next lemma we actually show that L, follows a local central limit theorem, which will allow us
to obtain a very fine-grained understanding of (6.25). For the sake of generality, we will prove this lemma for
L, (), the version of L, where x, is replaced by some general x — 0 in the underlying random variables (6.21).
More precisely, for x > 0 set ¢ := pe™X. With this at hand, let (C;(x));>1 be iid random variables with
distribution Pr [C}; = k] = c,q"/C(q) for k € N, compare to (6.21). Set L,(x) := Y 1<i<p(Cri(x) —m).
Note that in this notation L, = L,(x»). The mean and variance of L,(x) are given by

pp(x) == E[Ly,(x)] = p (qgég) - m) and (6.26)
" 1 / 2
0 (0? 1= Var (L, () = p <q20 @t (129 ) . 627)
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According to Lemma 4.6 we then get the asymptotic expressions

-1 —2

fp(X) ~ apx and Up(x)2 ~ apy as y — 0. (6.28)

To prove the local limit theorem we will reformulate Pr [L,(x) = s| = C(q) 7 P[z*]C(qz)? for s = p,(x) +
top(x) and t € R. Although there are many results in the literature on how to determine large coefficients of
H (z)P/how to obtain local limit theorems, none of these are applicable in the generality considered here. To
wit, in [19, 20] or [30, Thm. IX.16] the function H is assumed to be either logarithmic or to allow for a singular
expansion; and in [30, Thms. VIIL.8 and 9] as well as several applications in [67] the ratio n/p needs to be
in ©(1) to be able to determine [z"]H (x)P. Clearly this is not the case here as 1, (x)/p = w(1) as x — 0.
In [17] alocal limit theorem is derived, provided that a central limit theorem and additional assumptions, that in
particular imply o, (x)?/p = O (1), are true; but note that o,,(x)?/p = w(1) as x — 0 in our setting. Indeed,
we have to deal here with a genuine triangle array of independent random variables and thus we conduct a
detailed saddle-point analysis from scratch on our own.

Lemma 6.11. Let p = p(x) € N be such that p — oo as x — 0. Then fort = o(p'/%), as x — 0,

Pr(Ly(x) = ip(x) + (0] ~ e=/2 - Pr[Ly(x) = pip(x)] ~ &/ m Sl

The proof is in Section 6.2.3. Assisted by this lemma we obtain from (6.25)

Pr[&, | Pn,] =~ Z Pr[L, =n—mN,|Pr[P, =p|Pn,].
p “close to” E[P]

In the final step of the proof we determine Pr [L, = n — mN,]|. Here we observe for a last time the effect of
cases (I)/(I1). In particular, in case (I) it seems reasonable that it is enough to consider the event P, = N,
see also Lemma 6.9(1); we obtain the following statements as direct consequences of Lemma 6.11 (for x = x»).

Corollary 6.12. In case (I)

a+1
Pr[Ly, =n—mN,| =Pr Z Crni=n|~\o5~7— g2 O 2ﬂ_ -
1<i<Np

The proof is in Section 6.2.3. In case (1) we expect in light of E[P;] ~ a,, IV, is (much) smaller than N,,
a different behaviour; here we do not stick to a particular value of P;.

Corollary 6.13. In case (1)

1 OzCo
Pr|[L =n —mN,| ~ ~ g — . —mN,) - (n —mN,)~(@+2)/(a+1),
r[L =n—mNy,] N \/27r(a .y g(n —mN,) - (n — mN,)

Backed by this this groundwork we are able to determine Pr [€,, | Py, |. The proofs are in Section 6.2.3.

Lemma 6.14(I). In case (I)

Pri&, | Py, ~Pr| > Cii=n
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Lemma 6.14(II). In case (I1)
Pr[&, | Pn,] ~Pr[L =n—mN,].

The proofs are almost completed. It is straightforward to obtain the asymptotic order of [z"y¥"]G(x, ) in
Theorems 2.8(I) and 2.8(II) by combining the respective versions (I) and (/1) of Lemmas 6.8, 6.9 and 6.14
and applying Corollary 6.6. We conclude this section by summarising all the auxiliary statements that allow us
to infer the “combinatorial” forms in Theorems 2.8(I) and 2.8(II). The proofs are in Section 6.2.3.

Lemma 6.15(I). In case (1)

m
1
Pr E Cii=mn| ~ /21N, - 2"yNr . exp {cmpyn} ce N ") O (z) N,
’ 1—pm N, !
1<i<Np, P Yn n

Lemma 6.15(I1). Let (ay)nen be the sequence from Lemma 6.7(11). In case (I11)

Pr [L =—n— mNn] ~ el wnmen - exp {_C(xn)} . [xnmen] exp { C(ﬂf) — CmT } .

n m m
n Xz

Further
C(xn) an

~ —cm

YnC(7p) — o

n 1—-ap,

6.2.3 Proofs of the Supporting Results

In this section we prove all lemmas and corollaries from Section 6.2.2, together with some auxiliary statements.

Proof of Lemma 6.5

Proof of Lemma 6.5. Let n, N be such that [z"y" ]G (z,y) > 0 and g, yo > 0 such that G(x,y0) < oco. For
k € N define the set Q, := {(p1,p2,...) € NJ° : ijl jpj = k}. Then per definition

Pr[A(zo,y0) = (n,N)] = Pr Zj Z iji:n,Zij:N

j>1 1<i<P; i>1
_ Y : o (Clag)/5)”
= Clee s > Pr Z] Z Cji=mn H P (6.29)
'Y peQn J>1 1<i<p; j>1 J

Next we reformulate

Pr Zj Z Cji=n| = [2"]E [xzjzljzlsis:)j Cm} — 202" H (g(:cﬂ)> .

j>1 1<i<p; i>1

Plugging this back into (6.29) yields
n, N i\ /5
x4y (C(27)/j
Pr[A(x 5 = n,N = 070 . xn
Ao, 0) = (m, N)) = et o7 3 ]

_ W (C(x7)yd /5P
N G(:(c)ovoyo)[x v z_: Z U ] ' (6.30)
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Define by (P;j(x,y));>1 independent Poisson variables with parameters (C'(x7)y? /§);>1. Then

MY S [T (e S ps | 8w = k| = B9V

k>0 peQy 5>1 k>0 §>1

and inserting this into (6.30) yields Pr [A(zo,y0) = (n, N)] = [2"yN]G(x, y)zhyd’ /G (70, yo), which equals
Pr [I'G(zo,y0) = (n, N)], as claimed. O

Proof of Lemma 6.7

Proof of Lemma 6.7(I). As we will need that later, we prove the following more general statement, form
which Lemma 6.7(1) follows immediately.

Lemma 6.16. Let x,, = In(p/xy,). In case (I)

N, o BN o . .
~ a2 ~ NSO 7 o o d lim m
Xn ~ Q n Yn ~ P h(n/N,) an 1n_>sgp UYp < P

Further, if A, = o(1) then y,, = o(1) and if A, = O(1) then y,, ~ p~"\oTt = O(1). Moreover,
ynC(xyn) = Ny + ¢nSn and Sn = O(yn)-

Proof. We first show that y,,C(x,) = ©(N,,). Since S, = z]"y,/(1 — 2'y,) > 0 we infer from (6.19)
that y,C(z,) < N,. For the sake of contradiction assume that there is a sequence (ny)gen such that
Yn,C(xp,) = o(Np,). This implies that S, ~ N, due to (6.19), which is only possible if y, ~ p~™,
as we know that z,, ~ p™ from Lemma 6.1. By applying (6.6) for £ = 0 and since ny, — mN,, ~ n; in
case (I) we thus infer that y,,,C(z,,) = @(g(ng)n?/(aﬂ)) O(N;:;,) = Q(Ny,), the desired contradiction.
We showed that y,,C(x,) = O(N,). We also immediately obtain from this fact that x,, = ©(n/N,,), since
ol = 6(x,C"(x,)/C(z,)) due to Lemma 6.1.

Next we show that S, = O (1), again by contradiction. Assume that there is a sequence (n/)sen such that
Spn, = w(1). Then again y,, ~ p~" so that we get with Lemma 6.1 and the definition of N,;, from (2.16) that,
as ¢ — oo,

Yn,C(Tn,) ~ Cog(ne)n?/ (o) _ =N, 6.31)

But in case (I) we have that lim supy_, o, yn,C(zn,)/N,;;, < limsupy_,o, Np, /Ny, < 1, a contradiction. We
just showed that S, = O (1). It immediately follows that ,,C(z,,) ~ N, and ax,! ~ 2,0 (z,)/C(xn) ~
n/N,, from (6.19).

From S,, = O (1) we also conclude that lim sup y,, < p~™, as x,, ~ p" due to Lemma 6.1. This, in turn,
also implies S, = O(yy,), as claimed. It remains to show the validity of the asymptotic expression of y,,. By
applying Lemma 6.1, in particular (6.8),

1/(a+1)
X G D <" > |
I+ 1yn

Solving for ¥, yields y, ~ nx%*!/(h(x )T (a + 1)). We plug in x,, ~ aN,,/n as well as the definitions of
Co = a Y (p~™(a + 1))@+ and N} from (2.16) and N = \, N} = \,g(n)n®/(@*+1 to obtain that
()

n ~ ANV )\Oc—f—l'
Il /N
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Since g(n) = h(n/N;)'/(@+1)_which can be seen directly from (2.15) for u = n/N* and v = n, we are
done. If \,, = o(1) we have with (A.2) that there is a 0 < § < a + 1 such that AX¥* - h(n/N})/h(n/N,,) <
(N /N,)® = \at1=9 = o(1). If \,, = ©(1) then h(n/N;*)/h(n/N,) ~ 1 finishing the proof. O

Proof of Lemma 6.7(I). We later need the following statement which contains Lemma 6.7(I1) together with
asymptotic properties of the solution (zy,, ¥ ) to (6.19) in case (I1).

Lemma 6.17. Let x,, = In(p/x,,). Consider the non-negative sequence

an =\ b-

_ _ a/(a+1)
g(n —mN,) <n mNﬂ) , neN (6.32)

g(n) n

that fulfils
an < M1 for n € N sufficiently large and a, ~ \,,* for N,, = o(n).
Then, in case (IT),

N,
Yn~p " and xp~acap - m ~ aCy - g(n—mN,) - (n —mN,)~ /1),
n

1—
ync(wn) ~ ap - Np~ Cp - g(n - mNn) ’ (TL - mNn)a/(a-H) and Sy ~ In

- Np,.

Cm
Proof. Since z)'y, < 1 and x,, ~ p according to Lemma 6.1, it is clear that y,, < (1 +¢)p ™ foralle > 0
and all sufficiently large n. First of all, we show that y,, ~ p~" by establishing that even S,, = O(N,,). We
know that S,, < N, as y,C(z,,) > 01in (6.19). We show S,, = Q(N,,) by contradiction. Assume there is a
sequence (ng)sen such that S, = o(Ny,). From (6.19) and by applying Lemma 6.1 and N,,, = A\, N, =

)\WC’og(ng)n?/(aH), where Cy = a~ ' (p~™T'(a + 1))'/(@*+1) we obtain

- Yn,C(2n,)
Ny,

1 (6.33)

i (act1) . 9((ng —mNw,) yn,) (W N me)a/(aH).

A
Ynesine g(ng) N¢Yn,

Since ¢ is slowly varying we obtain from (A.2) for 0 < § < 1/(a + 1) and sufficiently large ¢

g((ne — mNy,) /yn,) < max { (ne - WLNW)57 (ng - mNW>—5} |

g(ne) oy NeYn,

Together with (6.33) and the simple fact (n; — mNy,)/(neyn,) < y;,,! we obtain
Yn, C(xn,) _ /() (a+1)—

~ < 67y—o¢/(o¢+1)+§} < (1 + 8)1/(04—}-1))\1:21((1 + 6)/))5.
nyg

y’l’Lg )\;el max{y'r:ga/ Ny
As liminfy o Ay, > 1, this can be made < 1 by choosing €, > 0 sufficiently small. This contradicts (6.33)
so that we have shown that S,, = ©(N,,) also implying y,, ~ p~ ™.

With this at hand and plugging y,, ~ p~"" into the expressions for C'(z,,) and x,, from Lemma 6.1 as well
as recalling Cp := o~ 1(p~""T'(a 4 1))/ (@+1) we obtain

YnC(zy) ~ Co - g(n — mN,) - (n —mN,)* @+ and y,, ~ aCy - g(n — mN,) - (n —mN)~/(@+D),
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Multiplying both right-hand sides by 1 = N*/N; = X\ 1N,/(Cog(n)n®/@*+1D) we obtain the claimed
representations y,C () ~ a, - N, and x,, ~ a - ay, - Ny, /(n — mN,,) for

A = /\—1 g(n_mNn) <n_mNn>a/(a+1)

g(n) n

The properties of a,, are readily obtained by noting that g is slowly varying and the simple fact (n—mN,,)/n < 1.
Finally, since a,, is bounded away from one, we also obtain from (6.19) that S,, = (N,, — y,C(xy))/Cm ~
(1 —apn)/cm - Ny. O

Proof of Lemma 6.8

Proof of Lemma 6.8(I). Due to (6.19) and Lemma 6.16 we know that y,,C(zy,) = Ny —cmnxyn/(1—z)'yy,) =
Ny — mp™yn /(1 — p™yn) + o(1). Further, Lemma 4.4 entails that there is A > 0 such that

5220 s S ) CO) < S i1+ A,

> 7

This is bounded from above: due to Lemma 6.16 we know that limsupy,, < p~™ and x,, < p, which in turn
implies that x]"y,, is bounded from above by something strictly smaller than 1. Hence, using that G(x,y) is
continuous in z and z,, ~ p we obtain by dominated convergence

Glamun) = o0 § o) + 3“0 Lo i, — e 200 Yo d 30

— oM
i>2 L=p"yn i>2

O

Proof of Lemma 6.8(1). Let (ay,)nen be the sequence from Lemma 6.17. Since 2™y, — 1and (1—2™y,)~! ~

(1 —an)/cm - Ny, due to Lemma 6.17 we obtain that

i1 j2 J
1 Ol — o M
~ exp {yno(xn>} - ((1 _ an) Nn)Cm cexp { —cm + Z (xn)yn ‘ CmTn Yn
Cm ° J
Jj=2
With Lemma 4.4 there is some A > 0 such that for all j > 2
(Clah)yh — cmzl"yh) 7 < Alayyn) .
Since limsup 2™ *ly, = p < 1 the expression in the previous display is summable and by dominated
convergence we obtain that
N — o i/ R
exp Z(C(wﬁl)y,ﬂ —em3,"Yp)/J ¢ = exp Z Tmm = Gn(p)
j>2 =2 7
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Proof of Lemma 6.9

We will use the probability generating function (pgf) F(¥) (z) = E[z" (O] of the sum of Poisson random variables
PO = j>¢JPj for £ € No. Define the auxiliary series

7 J Jjm
G(Z)(I',y) = exp ZMZ/] and R(f)( ) = exp{ —cm Z i Z xn — CmTn "

>0 1< 1 > jai"

The pgf of a Po (\) random variable equals e*@=1) By the independence of the Pj’s,

1 C(:c%)y% ,

) S E 7 J

F(z) GO (zp, yn) P = 7
J

We want to determine [V ] F() () that is precisely the probability of Py, = {P®) = N,,}. In general, when
computing coefficients of these pgfs we will factorise F® () in such a way that Lemma 6.4 is applicable.
More precisely, we split up for any K € N and ¢ € Ny

1
(1 —x)em

. p©
GO (2, gn) R (). (6.34)

When investigating (6.34) great care has to be taken. In R(*)(z) the term C(z,,)/«", which tends to infinity
due to Lemma 6.1, appears. Setting R(x) := R (z) and F(z) := F(©) () we rewrite

My, )N x
N F(z) = (G&z”zjn) R _1:6)% - exp {Cénm”)x} R(z). (6.35)

In order to apply Lemma 6.4 we get rid of the term R(x). This is achieved by using Lemma 6.3, where we need
to establish uniform convergence of I as n gets large. Note that the coefficients of F’ ) (x) are much easier to
compute for ¢ > 1 as the term involving C'(x,,)/x]"" is absent. Nevertheless, we need uniform convergence for
R in this case as well.

Lemma 6.18. Let / € Ny and set

xJ —c
Q) 1= e < 3 S AL
1<]<Z j>t
Let0 < e < p~L. Then R® converges uniformly to QY on [0, p~1 — €] and the radius of convergence of QW
is at least p~* > 1. Further, there exists a sequence (dy,)nen, such that |[z*]R© (z)| < dy, for all k,n € Ny
such that ) 3~ dpx® < oo forany x € [0,p7 —¢].

Proof. We will use the following standard result in real analysis. Let (f,)nen be real-valued functions all
defined on some closed interval [a, b]. Suppose that f;, is strictly monotone for each n € N and that (fy,)nen
converges pointwise to a continuous function f. Then the convergence is uniform. In our setting, we have that

j Y — el
RO(w) = exp{ —en 30 2 b eexpd ST AT i o (),

1<j<t >0 JTn
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Clearly, if we show that f,,(z) converges uniformly to some f(z), then R() () converges uniformly to e(z) f (z).
A direct application of Lemma 4.4 yields that there exists some A > 0 such that

In f,(x <AZ <AZ”7 (6.36)

]>€ ]>£

1 1

Hence the radius of convergence of f,(x) is at least p~", implying that f,,(x) is defined on [0, p~" — ¢ for
any 0 < ¢ < p~!and n € N. Moreover, f,, has only non-negative coefficients, so it is strictly increasing.
Finally, (6.36) shows that by dominated convergence f,, converges pointwise to f(z) := Q) (x)/e(x). Since
f is continuous we have proven that the convergence is uniform and the claim that R® (z) converges uniformly
to e(x) f(z) = QY (x) follows immediately.

We proceed with estimating |[z*] R(“)(z)|. Let us first note that |[z¥]e P*’| = [F]eP** for any p > 0 and
k,q € N. Further the second sum in In R(“) (z) involves only non-negative terms, so that
_ Jm.
[2*]RY) (2)| = [:pk]R(Z)( ), where R( ) = exp{cm Z Z men xj}.
1<5< <€ ji>L

Since RSf) () has only non-negative coefficients, we deduce from (4.1) that for all 0 < k € Ny and setting
-1
y=p  —¢/2

2" RO ()] < RV (y) -y "

Since x,, ~ pdue to Lemma 6.1 we obtain analogous to (6.36) that there is some A3 > 0 such that Rgf) (y) < As.
Setting dj, := Azy~* for k € Ny the claim is verified since di,(p~! — €)¥ = Az(p~t —&)F/(p~! —¢/2)F
summable. ]

With these ingredients at hand we are able to prove Lemmas 6.9(I) and 6.9(11).

Proof of Lemma 6.9(I). Abbreviate h,, := C(z,,)/z;" and set

— el

1 ,
Az) = e exp{hn,x} and R(x):=exp{ —cpmz+ E x’
j>2 ]-rn

With this at hand, we use (6.35) to reformulate

(zpy)™ N
Pr[Pn,] = 57— - [z""]A(z)R(x).
Pr) = G -l A R()

We will apply Lemma 6.3 to A(z)R(x) and verify conditions (6.11) and (6.12) first. Set o, := h,,/N,, and
Q= hyn/(Np — k) for 0 < k < N,,. We obtain from Lemma 6.16

ynC( n) 1 1 Nh(n/Nn) \—(at1)
yn® Npo ynap h(n/Nj) " ’

(6.37)

n

so that, again by Lemma 6.16, liminf oy, = p~™/limsupy, > 1 and liminf o, ;, > 1, too, uniformly for
0 < k < N,,. Hence, Lemma 6.4(ii) is applicable and we obtain for all £ such that N,, — k — oo

[ N —k]A( ) [ N, —k] 1 on k(Nn—k)x 1 o hgnik (6.38)
xiin ) = |z e n ~ . . .
(1 —z)om 1—a;t (N, — k)!
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This implies (6.11) together with (6.37), i.e., for k € Ny and as n — oo

_ —1 Cm %
(2N k) A () ( l—a,; > No h(n/N}) o+
1- 1

_ ~ S e n = Pn-
[wNn k1] A() Oln}g hn  h(n/Ny)

Set p := lim sup p,, < 1. Due to (6.38) we have for any k such that N,, — k — oo

2N HA@)  [(1-ay! Nol ok <Nn)’“ |~z Nk
[27]A(z) 1—an}€ (No =1\ hy o l) Ga—mr e

Since ay, ;; > o, and Ny !/ (N, — k)!N~* < 1 we obtain for any £ > 0

) AG)
[T TA()

Lemma 6.4(i) and (6.38) imply that for any k such that NV,, — k = O (1)
[z M A(z)

< (14¢&)kpk, N, — k sufficiently large. (6.39)

—1\cm Nn'

~ (1 — h*k ~ (1 — —1\cm N*k k k
Ay 0T ), e~ e )T g i e e S o
Again this entails that for any £ > 0 and V,, sufficiently large
[z A(=) k ok
< (1 for N, —k=0(1). 4
[an]A(x) < (1+¢)p, for k=0(1) (6.40)

Together with (6.39) this shows that condition (6.12) is fulfilled for any € > 0 as long as n is sufficiently large.
Let us proceed with checking the remaining conditions of Lemma 6.3. Choose € > 0 in (6.39) and (6.40) such
that @ := (1+¢€)p < p~!; this is possible, since p < 1 and p > 1. Then the series R(x) are all analytic at a by
Lemma 6.18. Moreover, by the same lemma, R(z) converges uniformly to

_C .
mp™" oy

/ﬂm

Q(z) :=exp —cmx—i—z

j>2

in any closed subinterval of [0, p~1). In particular, as p~* > 1, we obtain uniform convergence on [0, a).
Moreover, Lemma 6.18 guarantees the existence of a sequence (d,)nen, such that |[[zF]R(z)| < dj, and
> o1 drak < oo. Finally Q(pn) > exp {—c,p} > 0 for all n € N so that all conditions of Lemma 6.3 are
met. We deduce with a combination of (6.37) and (6.38)

Cm Nn
[¢""]A(2) - R(x) ~ Q(pn) - [+ A(x) ~ Q(pn) - (1 —lpn> ' }Jl\?n!'

Recalling (6.35) we have shown so far

N, Cm N,
Tp'Yn) " 1 by

In what follows, we simplify this term. First note that p~"™"p,, ~ y,, by Lemma 6.16. Thus

I\ (P"yn )
~expK ¢ —
(1 - pn> > j

Jj=1
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Further, recalling that h,, := C(x,)/x]", we obtain
Nn, m
Np g Nn _ Np, (619) xmyn Ny, P Yn
Together with Lemma 6.8(I) this establishes the limit law
_ZC(Pj) j N 1

(Pmyn)j
Pr ([P ~ m -expi ¢ = % .ex g e ~ ,
[Pr.] ~ Q(p™yn) - expQ Cm ; ; PV N, VN,

as claimed. To show the second statement (6.22) we first estimate

v
Pr Z]P K §[xK]eXp Zmaﬂ

= i>2

Applying (4.1) yields

. 0(93%) K
Pr|) jP=K| <expq» — 3yl (6.41)
> > 7

Further } -, C(xl)/)j < 2 i>2 C(p?)/j < oo. At the same time we observe with Lemma 4.4 that there is
some A > 0 such that

3 C(Cﬂvjj)y?]wxj <4y (‘T:Lnyn)jxj'
> 7 > 7

Since according to Lemma 6.16 we have that lim sup 27"y, < 1 — ¢ for some 0 < ¢ < 1 we deduce that there
is some @ > 1 with (1 — €)a < 1 such that by (4.1) we obtain

Pr Z]P K| <expl A- 21_76)) a K,

j>2 j>2 J
finishing the proof together with (6.41). O

Proof of Lemma 6.9(I). Abbreviate h,, := C(x,,)/x]" and set

1 Jjm
A(z) == ———— -exp{hpz} and R(z):=exp{ —cnT+ Z —Cmin
(1 —a)om = jai"
J>
Then, from (6.35) we obtain that
(wgyn)Nn N,
Pr([Pn.] = =—F——— [z""]A(z) - R(x).
[Pr) = G ] A) - Ria)
We will apply Lemma 6.3 to A(z) R(z). Let us first verify the conditions (6.11), (6.12). Set av, := hy, /N, and
Qe = hn/(Npn — k). Let (an)nen be the sequence from (6.32). Then, as stated in Lemma 6.17,

~ an
T'Yn  Np
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and

1
(o)A @) = et T p el (6.42)

For (fixed) £ € Ny and using (6.32) we obtain that lim sup o, ;, = limsup o, < limsup A, 1 < 1. Thus
Lemma 6.4(iii) yields

1— N, cm—1
[N PIA(z) ~ (1= 0n)Nn) e ke Np,n— 0. (6.43)
I'(em)
Hence condition (6.11) is fulfilled with p,, ~ 1 and p = lim sup p,, = 1. We verify condition (6.12) as well.
Let § > 0 be such that (1 + ¢) limsup h,,/N,, < 1. Such a § exists, since lim sup h,,/N,, = limsup a, < 1,
as we already saw before. With this at hand we split up {0, ..., N, } into

By :={0,...,Ny — (14 0)hy —1} and By :={Ny — (1+8)hn,...,No}.

Consider k € By. Then limsup oy, < limsup oy, Ny, /((1 + 8)hy) = (1 + )71 < 1. Further N,, — k — oo
in this case, so that we obtain from (6.42) and Lemma 6.4(iii)

Nk 4 o (L= ) (Na =)
(2 Aa) o) .

This leads to

) (At (1 ) - (1- ) ke

If ¢, — 1 > 0, then this is at most 1. If ¢,, — 1 € (—1,0), then it is at most (1 — k/N,(1 — ay,)) ™! =
1+ k/(Npy(1 = ay) — k) < eb/(Nn(l=an)=k) By agsumption N, (1 — a,) — k — o0, and so
for any € > 0,

[V ) A(e)

k
A S (1+¢e), keB. (6.44)

Next consider k € Bs. Setz:=1— h,, /2 Then the bound (4.1) together with (6.43) yield

[Nk A(x) (1 —2)7m exp {hpz} 2~ (Vo =h) B NI .
TA@) © N AG) =0 (Nn ( - ) exp{— v/ )

(6.45)

We further get that for any k € Bs that there exists —h,, <t < §h,, with N,, — k = h,, 4+ t so that

ZF=Nn < exp {—h;lﬂ(k - Nn)} = exp {\/E—l— t/\/a} .

Since v/h,, = o(N,,) we get from (6.45)

"M A() _ 0 (Nn exp {t/\/E}) =0 (N” exp {5\/]\7”}) forall i € B

@A)
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However, since any k € Bs satisfies k = Q(N,,), this bound is also < (1 + ¢)* for any € > 0 and n sufficiently
large. Together with (6.44) this finally verifies condition (6.12) of Lemma 6.3 (recall that p,, ~ 1).

We show that the remaining conditions of Lemma 6.3 are satisfied as well. By applying Lemma 6.18 we
obtain that R(x) converges uniformly to

Q()—exp{—cmx+z —cmp7 :UJ}

j>2

on any interval [0, a] with @ < p~!. Since p~! > 1 we may even choose ¢ > 0 such that @ = (1 + €)p and

1 =p<a< p ! Then Lemma 6.18 gives us the existence of the sequence (d,)nen, With |[z¥]R(z)| < dj
and > ;- dra® < oo. Finally Q(p,) ~ Q(1) > 0 for all n € N so that all conditions of Lemma 6.3 are met
and we deduce from (6.43)

m n m n —a cm—1

n

Pr [PNH] ~

G(xnayn) G(xnayn) P(Cm>
Lemma 6.8(I) gives us (the asymptotics of) G(zy,, y,,) and we obtain
o T A —
Pr|Pn, ]| ~ m L . el —ynC(zn)
[Pr.] (1 — ay)L(cm) N,
To conclude we observe by applying Lemma 6.17
C(xn) 1—ay,  ynClxy) an
by, — ynCl(xy) = pe — ynC(zn) = ynClay) - ﬂfﬁgn = S, ~Cmy o (6.46)

This shows the first statement of the lemma. Next we prove the second statement (6.23). Recall that K = K,
is such that K,, — co as n — oo. From (6.34) we obtain

K 1

o ](1 — x)em

m
P> gp = k| = )

- RO ().
l

Similar to the case £ = 0 we want to apply Lemma 6.3 to (1 — )% R()(z), but this time it is much easier as
(1 — x)~°m does not depend on n. It is elementary to verify that

K] 1 _(KE+em—1 NKCmfl

(1 —z)em K INC
Hence (6.11) is fulfilled with p, = 1 and p := limsup p, = 1, and the explicit form readily allows us to
establish condition (6.12) as well. Moreover, Lemma 6.18 asserts that R()(2) converges to

[x as K — oco. (6.47)

QO@) = expd e 3 T 4 3 ) =™

y m
1<i<e J > 1’

uniformly on any closed interval in [0, p~"™). Completely analogous to the case ¢ = 0 all the remaining
conditions of Lemma 6.3 are also fulfilled and we obtain that

Kcm—l
N

PSP =K CE 7D MUY

(6.48)
L

By a similar reformulation as in the proof of Lemma 6.8(II) we derive with Lemma 6.18
G(e)(xmyn) ~ e (1= an) No)™ - Q(Z)(l)v
and plugging this into (6.48) finally establishes (6.23). O
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Proof of Lemma 6.10

In order to prove that Pr[R > r | Py, ] gets exponentially small in r as claimed in Lemma 6.10 we show as a
preparation the following estimate (that is nothing else than a Chernoff-type bound).

Lemma 6.19. Set Q,, := {(p1,...,pnN,) € NéV" 1p1+2p2- o+ Napw, = n} and let A > 0 be such that
0 < A < —1Inp/2. Then for (1) 52 := (C(xheM)ys, /eN™) ;5o

o _ ./ i\pj
Pr[R>r|Py,] < oA Lo Xacji<ny, Cl@n)yn/i E Pr [L p1] . I | (75/7) 37 renN.
" Pr“%v] . pﬂ

PEQ, " 2<j<N,

Proof. The choice of \ guarantees that ¢/ Al < p for all j > 2. Hence

= : i>1,7>2.

E {eAj(Cj,i—m)] — e MM 221 Ck(:,v%e)\j)k C(a:%e)‘j)
C(x3,) C(ac%)ekim’

Then by Bayes and the independence of the P;’s

Pr[R>r|Py]= Y Pr|R>r

() {Pi=pi}|Pr| ] {szpj}‘PNn

eQn 1<j<N 1<j<N
P ! ! (6.49)
—-Pr 1%%1 j{: Pr }E:] j{: jl__ww > II IHWIZ‘_
PEQ §>2  1<i<p; 1<j<N,

With Markov’s inequality and the independence of the (C} ;);i>1 and (P;);>1 we obtain
P >l < e B [oMi(Crimm) |77 — = CzheV) \"
' ;j 1;% " mEr| e 23}‘;[1\1” [e } - QSENn <C(1’n)e/\jm> .
By plugging this into (6.49) and using that P; ~ Po(C A /j) we obtain the claimed statement. O

Proof of Lemma 6.10 in case (I). By applying Lemma 6.19 and using that the Poisson distribution is max-
imised at its mean, so that Pr [P, = p1] /Pr [Py, ] < 1, we obtain for some A > 0

Prir>r Pyl <™ 3 ]I TJ/J
PEQ 2<< Ny,
Lemma 4.4 yields that for some A > 0
7j < em(antyn)’ (1+ AzfeV), j>2.

Lemma 6.16 states that there is a 0 < ¢ < 1 such that z]"'y,, < 1 — ¢ for all sufficiently large n. We deduce that

exp{d_ocjcn, Ti/J} = exp{O(X];50(1 — €)?/4)} is bounded. Consequently, setting H = > o<j<n, JH;j
with H; ~ Po (7;/j) independent, we obtain for some (other) A > 0

Pr[R>7r| Py, < A-e . Z Pr[H=N, -p]<A-e .
0<p<Nn
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Proof of Lemma 6.10 in case (11). Our starting point is Lemma 6.19 so that

Pr(R>r|Py,] <e ™ expq — Z M Zw Z (75/3)%

Pr !
9<j<N, I peQ, Pyl 352, P

for0 < A < —Inp/2. Using Lemmas 6.17 and 4.4 we obtain the estimate

jm, g
= 0 = O(Ng™).

C(zh) v 1 C(z ) — e
exp Z ( n>yn = A=z exp § —CmTp Yn +Z (@n)y —
=2 J Tp'Yn =2 J

Next let H; ~ Po (7;/7) be independent random variables for j > 2 and set H := >, . jH;. Abbreviate
T := exp{)_ o< <n, 7j/j}. We obtain for some A; >0

Pr [P
PrlR=r|Py]< A e N T, 3 ;)[;)]]Pr[H:Nn—p]. (6.50)
0<penN, LU
Since (Hj);>2 are independent
Pr[H = N, —p] = Y zV"Plexp { Zzjj/j}. (6.51)

Jj=2

In the last expression we actually have to restrict to 2 < j < N,; however, for all 0 < M < N,
[z] eXP{Z2gj§Nn @l [j} = [z] eXP{ZjZQ 727 /j}. Then

. 1 N
e { S0 10} = e | et s -0

i>2 TR YnT) i>2

and so, forany 0 < M < N,
- 1 xhet )
Mexp{ Ym0l i} = (@)™ - @M TR DS ( "W m> -
i>2 =2 xn e J

With Lemma 4.4 we get a bound which holds uniformly for some A > 0 and all j > 2

C(zdeN C(pieN ;
0<ap;:= % —Cm < (p]i)\) —Cm < A(pe/\)J =:a;.
x% eNim p]me Jm
Using the fact that for a power series f with non-negative coefficients the coefficients of ¢/(*) can get only
larger if we make the coefficients of f larger we get that, summing over (mj, mg, mg) € Ng such that
my +mg +mg = M,

om) Mo { et} < S Ty e

Jj=2

mJexp { 3 angol/i}

j22

< Yl e e { Y st}

Jj=2

= [:L‘M]l)cm exp {cma: + Z ajxj/j} =: [z A(z)R(z).

(1-2 j>2
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Inserting this into (6.51) we obtain Pr[H = N,, — p] < Y=Yz, )N»P[zN»=P]A(x) R(z). The advantage
of this estimate is that R does not depend on n anymore. We have that, compare to (6.47), [z"]A(z) ~
nm=1/T(¢,,) implying that [z 1] A(z)/[z™] A(z) ~ 1. In addition, R(1) < oo, as the radius of convergence
of Ris at least (pe*)~' > 1. With Lemma 4.1 we consequently obtain [z"]A(z)R(x) ~ R(1)n~ /T (¢p,).
This, on the other hand, implies that we can find a A3 > 0 such that uniformly inn and 0 < p < N,

[P A() R(x) < Ag(Ny — p) .
All in all, noting that (x™y,,)N¥»~P < 1, we get uniformly inn and 0 < p < N,,
Pr[H =N, —p]=0 (TN, —p)™ ).

For the case p = NN,, note that the probability that H equals 0 is Y 1. Putting these pieces together into (6.50)
we obtain that

- - Pr [P = p) ,  Pr[P =N,
PrR>7|Py]=0 e N7 | 3 oS (N, - ) o
Rz 7| Pa] ¢ o PrP] ( P) Pr[Py. ]

Since according to Lemma 6.9(II) we have that Pr [Py, ] = ©((z'y,)""/Ny) and 2y, = 1 — O(1/Ny)
due to Lemma 6.17, we have Pr [Py, | = O(1/N,,). Further Lemma 6.17 yields that lim sup y,,C(zy,) /Ny, <
limsup A, ! < 1 so that we can estimate Pr[P; = N,,] = exp {—Q(N,,)} by (6.9). Hence

N=¢nPr[P, = N,] /Pr[Px,] = O (Nﬁ*Cme’Q(N")> — o(1).

With the estimates for Pr [Py, ] we further obtain

_ Pr [Pl = p] 1 D em—1
Cm | - - - - — Cm — — - =
N, E Pr [P ] (N, —p) O E Pr[P=p](1 N,
0<p<Npn " 0<p<Np

To finish the proof we show that the latter expression is O (1). This is clear for ¢, > 1. If 0 < ¢, < 1
we note that there is some 6 > 0 such that (1 + §) limsupE [P;] /N,, = (1 + ¢) limsup y,C(zp) /Ny <
(1+0)A;" < 1 due to Lemma 6.17. Then >3 < /145) Pr[P1 = p] (1 —p/Ny)m ™t < (144671 7om,
For N/(1 4 8) < p < Ny, on the other hand, we get that 3- /115 <p<n, P [P1=p] (1 = p/Np)m " <
N!=emPr[P; > N,,/(1 + 6)]. This is e"2("») by (6.9) and the proof is completed. O

Proof of Lemma 6.11

This entire section is devoted to the proof of Lemma 6.11. Recall that ¢ = pe™X. First of all note that
the probability generating function of C 1(x) is given by H(x) = C(qx)/C(q), that is, Pr[C11(x) = k] =
[¥]H (z) for k € N. Define K, = K,(x) := > 1<i<p Cri(x) and v =v(x) := 2C’(2)/C(z). Then

Pr[Ly(x) = pp(x) + top(x)] = Pr[K, = pv + toy(x)] = [&7 77O H ().

The tool of our choice for tackling this problem is the saddle-point method. Therefore we need appropriate
bounds for H in C on a circle centred at the origin with radius close to p; the next lemma shows a rather diverse
picture.
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Lemma 6.20. Let o > 1,0 < p < 1. Then there exist ng > 0,c < 1, A > 0 such that the following is true. Let
0 <n < mnoand set G(x) := C(wz)/C(w), where w = pe~". Then

G(e?) <1 —% (f})Q forany |6] < n/(240). (6.52)
Moreover,

G(?)| <c forany n/(240%) <|0] <7 (6.53)
and

|G(e')| < A-max{n/|0],n} forany n<[6] <m. (6.54)

Proof. We start with showing the first bound. Recall the basic inequalities
cos(x) <1—2?/2+2"/24 and sin(z) < |z], z € R,

that we will use more than once. Let §; € (0,1). Let R denote the real part of G(e'?). Then, using (A.6),
for n > 0 sufficiently small,

1
R=—-) cppfe ™ cos(fk) <1—(1-46

(a+ Do <9>2Jr (a+3)(a+2)(a+1)a <9>4.
n

2 n 12

Further, if |6] < ((a + 3)(a + 2))~Y2/61n,

Rgl—(l—%l)@ (2)2.

Moreover, consider the imaginary part I of G/(e'?). Then we obtain with (A.6) that for > 0 sufficiently small

2
1 A%
r’r=_—— g crpte ™ sin(0k) | < (1+01)a?- () :
2 f—
Clw)* \i=1 U

Combining these bounds yields for §; > 0 and 0] < ((o + 3)( 4 2))~1/2\/817 that
IGEN2P=R2+1*<1— ((1 —261)a — 351a2> () + (o +1)%a? () .
n n
Then, as |0] < ((o + 3)(a + 2)) /251 < V/&1n/(a + 1), we obtain

GNP <1 (1~ 200 - 45,0) (f])Q

Choosing 6; = 1/(4 + 8a) yields |G (e'?)| < 1 —a(6/n)?/2, as claimed and being very generous in the bound
for 0. Note that for a > 1 we have 1/(24a?) < /61/+/(a + 2)(a + 3) < /61 /(a + 1) so that (6.52) follows.
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We continue with the proof of (6.53). Here we will use a basic trick that was used in similar forms already
long ago, see [36], where |G/(el?)| is related to the sum of the differences of consecutive terms. Here we use
the following construction. Note that

. . 1 .
1— e—nele G e19 — el@k—nk pkck _ pk—lck_ ]
( 16 = g o y

Note that p~lej_1/ci = h(k — 1)/h(k) - (1 — k=11 < (1 — k=1)e=1+o() due to (A.2). Accordingly,
since o > 1, we have for sufficiently large k that p~'c,_; < ci. Let § > 0. Then, using (A.2), whenever k is
sufficiently large,

-1 _
k.o k-1 _ K I A N _h(k_l) _ et
|p¥ex — p ep—1] = plek <1 ) =pck <1 0 (1 k)

Ck
1\a—1+46
<o (1-(1-7) .
(- (o- ]
Note that (1 — z)* > 1 — (1 4 ¢)ax for any a,d > 0 and z sufficiently small. We thus obtain for sufficiently

large k that

a—1+d0(a+6
k:( )kak‘

Using this and the triangle inequality we obtain that for any § > 0 there is some K € N and d > 0 such that

\pFer — pFtepa] <

1
(W)[1 = e7me?]

k
(@—1+3a+8) Y e_"k% +d|. (6.55)

HAYIPS
G| < 5
k>K

A simple calculation reveals that
11 —e e =1+ e — 2" cos(f).
Since 0| € [n/24a?, 7] the cos is maximized for |#] = 1/24a?; using e =1 — z + 2%/2 4+ O (2*) and
cos(z) =1 —2?/2 4 O (2*) for z — 0 and abbreviating a = 2(240?)? we get for sufficiently small n
11— e e > 14727 — 27" cos(n/2402)
=1+ 1 =2n+20") =20 =0 +0*/2)(1 = n*/a) + O (n°)
= (1+2/a)r* + 0 (i)
> (14 1/a)n*. (6.56)
Moreover, since « > 1 and using (A.6) asn — 0
k k
—nk P Ck —nkP_Ck ~ _ -1y, —a+1
e - <> e -~ D= Dh(y ="
k> K k>1

All in all, if @ > 1 and using the latter inequality as well as C(w) ~ T'(a)h(n~1)n~* we obtain by plugging
in (6.56) into (6.55) that for any 6 > 0 and 7 sufficiently small
a—1+6(a+6) T'(a—1)h(n~tn-otl St S(1+ (a+0)/(a—1))

GO < O TG T Gt e S (1+1/a)t/

(6.57)
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Since § > 0 was arbitrary and a > 0 the claim in (6.53) is established by choosing ¢ sufficiently small.
We complete the proof by showing (6.54). Note that there is a constant b > 0 such thatforall 0 < z < 7

le™® — (1 —z)| <bz? and |cos(z)— (1 —22/2)| < bz’

Applying this to any occurrence of e* and cos(x) below we obtain that there is a b > 0 such that for all |§| < 7
and 7 sufficiently small

11— e Mel?|? — 0% = |(1+e 2" —2e " cos(0)) — 6% < b(n* +no”* + o4).
In particular, if |#| > 1 we obtain that
11— e el?|? — 0| < 3b6%.

Especially, if || < (6b)~/2, then |1 — e~ "l?|2 > 62 /2. Moreover, since |1 — e~"e!?|2 is monotone increasing
for 6 € [0, ] we obtain |1 — e~ 7e?|2 > (12b)~! for all |§| > (6b) /2. Using these two last statements instead
of (6.56) in (6.55) we arrive similarly to (6.57) at the desired estimate (6.54). ]

The previous statement applies only when o > 1. To handle the case 0 < o < 1 we show the following
property, which establishes that summing up iid random variables with probability generating function G(x)
sufficiently often we obtain a random variable based on the modified sequence ¢,, = iL(n)nd*1 ptforn e N
where  is slowly varying and & > 1. With this trick we will be able to apply Lemma 6.20 even in the case
0<a<l

Lemma 6.21. Leta > 0,0 < p < 1. Lets € Nand Yy := Zlgigs X; where X1, Xo,... are iid with
probability generating function G(r) = C(wx)/C(w), where w = pe~". Then there exists a eventually

positive, continuous and slowly varying function h such that

E(n)nsa—le—nn

Pr[Yy; =n] = Cl)F ,

n € N.

Proof. Let o/ = fa for some £ € Nand set 3 = o — 1 as well as 3/ = o’/ — 1. Let f be an eventually positive
slowly varying function. We will show that

n—1
S=> " f(k)K" - h(n—k)(n— k)? = h(n)n? tFH! (6.58)
k=1

for some slowly varying i and n € N such that h(n) ~ I(8) - f(n)h(n) for I(8’) = fol 2% (1 — x)Pdz. Then
the claimed statement follows readily by induction. In order to see (6.58) let ¢ > 0 be arbitrary and consider
the (middle) sum

(1—e)n (1—e)n Y 8
_ B hin— Y — kY — Fmh(mnP+8 S~ Lk hn—k) (k _k
e kz JUORE o =)= 7= f i) kZ F(n)~ h(n) <n> (1 n> :

By applying the Uniform Convergence Theorem A.1 we obtain that f(k)/f(n) and h(n — k)/h(n) both tend
to 1 forany k € {en,...,(1 —e)n} as n — oo. Further note that

1 (1-e)n

e 2 (1) (1)
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is a Riemann sum of I, := f;_s 2% (1 — 2)Pde € R. As e > 0 was arbitrary and Iy < oo
M ~ I - f(n)h(n)n” 5+ n 5 . (6.59)
Next consider the (tail) sum. With (A.3), Corollary A.3 and h(en) ~ h(n) as well as f(en) ~ f(n) we obtain

T := Zf KEY - h(n—k)(n—k)? < sup h(k:)kﬂ.if(k)kﬁ’

(1—e)n<k<n _
) ( f(n)h(n)nﬁ’+ﬂ+1) .

Analogously, consider the remaining terms
Z Fn = k)n— k) Bk = 2 O (f(m)h(nn?+0+1)

Comparing the estimates for 7" and 7" with (6.59) and letting ¢ — 0 we see that S ~ Iof (n)h(n)nf+A+1,
Moreover, we readily see that h(n) = Iy - f(n)h(n) 4+ o(f(n)h(n)), which is obviously slowly varying as f, h
are. O

Combining all these statements we are finally able to prove Lemma 6.11.

Proof of Lemma 6.11. For the ease of reading we repeat some definitions. Let g = pe™X for xy > 0. We will let x
tend 0 and all the forthcoming limits are with respect to x — 0. Forp € Nlet K, := Zlgi <p C1,i(x) and define
v =v(x) = E[C1,(x)] = ¢C'(¢)/C(q). Further we need 012) = 0,(x)? := Var[K,] = q(2°C"(q)/C(q) +
v — v?%). Then (6.27),(6.28) assert that v ~ ax ! and ap(X)2 ~ apx 2. We will use these properties several
times without explicitly referencing them. Set M := pv + to,(x). Then

C(gz)
Clq)

With Cauchy’s integral formula, where we integrate over an arbitrary closed curve encircling the origin,

Pr[Ly(x) = up(x) +top()] = Pr[K, = M] = [M]H(z)P,  H(2) =

Pr[Ly(0) = 1p(x) + o)) = S FerOL 1) =pnCen) - Minz, (6.60)

27 z

Since we will need that several times, let us note that

Py =pI ) My (qz@w(qz) B <q0’<qz>)2> LM
’ 2

Clgz) = C(qz) C(qz) z 661
mo [ @C"(q2)  ,PC"(q2)C'(q2) | (aC'(a2)\P\ M '
! <Z>‘p< st e )) el

The subsequent proof follows a very clear route that is strewn with several technical statements (as it is typical in
this area). These statements, which have self-contained proofs, are clearly marked, and the proofs are presented
at the end of the section. We have in mind to apply the saddle-point method, that is, we will split the integral
in (6.60) up into one dominating part, where a quadratic expansion of f(z) is valid, and one negligible part. To
this end, consider the saddle-point equation

qzC'(qz)

f(z)=0 & p Cla)

(6.62)
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This equation has obviously a unique solution that we call w = w(x, p, t), the saddle-point. Note that w = 1 if
t = 0. We claim that in general w satisfies

w=uw(x)=e", where &=¢(x)=to,"+&, & =&(x)=0p 'x) (SaddleAsym)

uniformly for all £ = o(pl/ 6); the self-contained proof is at the end of the section. We proceed by specifying
in (6.60) the curve over which integrate. We choose the simplest curve that passes the saddle-point, i.e., the
circle with radius w. By switching to polar coordinates

—p —p [T i
C(a) j{ oS24z _ Cla) / ofwel®) 4o (6.63)

27 z 27

—Tr

In the next step we study f(we'?) by considering the Taylor series around # = 0. Then f’(w) = 0 guarantees
that f(we'?) = f(w) — w?f"(w)6?/2 + R for some remainder R that should be negligible in an appropriate
interval around 0. Let us substantiate this. Set for the remainder of the proof

n=nx)=x—-§&~x, 0o = Op(x) := p~ /2t for some 0 < & < 1/6.

By applying Lemma 4.6 to (6.61) we obtain
f'(w) ~apn 2 =0(pn%)  and  f"(w) =0 (py?), (6.64)

so that the saddle-point heuristic f”(w)63 = w(1) and f”(w)03 = o(1) is fulfilled. We claim that a Gaussian
expansion holds for f(wel?) as 7 — 0 uniformly in |6 < 6y, that is, for t = o(p'/®),

f(we'®y = f(w) — w?f"(w)0%/2 + o(1), (GaussExp)

the proof of which is at the end of this section. With this at hand, we split up (6.63) into the integral over the —
as we will establish, dominant — arc {wew : —6y < 6 < 6y} and the remainder, i.e.,

_ _C@? [ pndz _ Clg7? /90 / Flwei®) 1o
Pr(L, = pp +to,] = 5 fe P, . + o< ln e df =: I + I>.

(6.65)

We start with I1. Since 6 is such that 3 f” (w) — oo and [, e~¥"/2dy = v/27 we obtain due to (GaussExp)

C(q)ip /90 f(w)— QfN( )ﬁ 1 (C(qw) >p M 1
I ~ WmWITW T d ~ —— ) 6.66
o L \Cw ) " e 00

We claim that for ¢t = o(pl/ 6) the first order of I; — the alleged dominating integral — satisfies
L ~ e_t2/2(27rw2f”(w))_1/2. (DomlInt)

Due to (6.64) and using that w ~ 1 as well as 1 ~ x we obtain that w? " (w) ~ apxy =2 ~ ag. Plugging this
into (Domlnt) we conclude that

e L e Lo X
V2moy, V2T /P

IlNe
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This establishes the claimed first order asymptotic of Pr K}, = M] = Pr[L,(x) = up(x) + top(x)]. Hence,
to finish the proof, we need to show that 5 in (6.65) is negligible compared to I;. We first reformulate

C(qw)>p Y / i6\p, —i0M C(quy)
I = w™ " — G(e”)Pe ™ db, Gy) = . (6.67)
? ( C(q) 21 Joo<io|<n (") (@) C(qw)
In light of (6.66) and (6.64), in order to show that I = o(/;) we just need to show that
/ G(eio)pe_ieMdG‘ =0 (np_l/Q) . (6.68)
0o

We first consider the case a > 1. With Lemma 6.20 we obtain that there are ¢ < 1, A, b > 0 such that for 7
sufficiently small

| L—a(0/m)? /2, 0<by
1G9 << e, 0> bn. (6.69)
Amax{n/|6|,n}, 6=n

Applying the triangle inequality yields

- y ont bn min{m,nlnp} ™ 0
N Y Ty R
0 b

0o min{7,nlnp}

Due to (6.68) all that is left to show in order to obtain Iy = o(1;) is
Ri=o (np_1/2> . i=1,2,3. (6.70)

Applying the first inequality of (6.69) and 1 — x < e™® for sufficiently small x > 0 entails that

bn 2 by/apt/?
R < / exp _pa <0) df = 77/ e 24y = o <17p_1/2)
fo 2 \n VPa J/jape

showing (6.70) for 7 = 1. We proceed to Ro, where we apply the second inequality in (6.69) to obtain
Ry <nlup-c® = (mp~ /%) (" *Inp- ).

Since 0 < ¢ < 1 this expression is o(npfl/ 2). For the remaining case we apply the third inequality in (6.69) to
obtain that

1 ™ 1

Rz < / +/ |G(e?)|Pdl < (An)p/ 07Pdl + 7 - (Cn)P. (6.71)
min{1,nlnp} 1 min{1l,nlnp}

Then, as p — oo,

1

g—p+i1! APp(Inp)~PtL g AN?
-p = p|_ - - . _ = _1/2 .
07Pdo = (An) [ S } < < <lnp) 0<np )

0< (An)? /

nlnp nlnp p

Hence all the terms on the right hand side of (6.71) are in o(np_l/ 2) validating (6.70) for ¢ = 3. We have
just demonstrated the validity of (6.70) for ¢ = 1, 2, 3 and thus the assertion of Lemma 6.11 is fully proven for
a> 1.
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In the case 0 < a < 1 we need to apply a trick in order to be able to make use of Lemma 6.20. Instead
of (6.67) we write for some s € N such that sao > 1

_ C(qu) pw—Mi " RUNTERS ) _ Clquy)\®
n= (Tl v [, o, ow = (GER)

Now G(y) is the generating function of a sum Y; of s iid random variables with probability generating
function C(qwy)/C(qw). Hence we know from Lemma 6.21 that Y has probability generating function
C(qwy)/C(qw), where the coefficients of C' are given by

Gn = h(n)n**1p™", h eventually positive, continuous and slowly varying.

As sa > 1 this is exactly the setting considered in Lemma 6.20 so that adapting the proof after (6.68) is
straightforward.

Proof of (SaddleAsym). Define for some (large) constant A > 0 the quantities £+ = &4 (x) = to, 14
A - t?p~ 1y and note that get* = pe XtOUX/VP) < p We will show that f/(ef-) < 0 < f/(ef+), from
which (SaddleAsym) follows immediately from the continuity of f’. To this end we compute the Taylor series
of ¢zC"(qz)/C(qz) around z = 1. Let 3 > 0 such that ge® < p. Then we obtain that there is some |§| € [0, 3]
such that

B! (geP 2 2 ' B _ 1)2
qe”C'(qe”) ap(X)°, 5 8 sy . 47 ¢2C'(gz)| (" —1)
© 9 — 1)+ R( R(5,eP) =
C(qeﬂ) v+ P (e )+ ( , € )? ( , € ) dZQ C(qZ) e 9
Hence, there are |0+ | € [0, £+] such that plugging 3 = &4 into the previous equation yields
Ex (O (geb+

ge (ge>*) 2 2 1 2 &+

W_Mim oop X+ O (t%) + pR(6+, ). (6.72)
Moreover,

" O+ " O+ 1 O+ l 0+)\3
R(ébegi):@(C (ge”t) | C"(ge’*)C'(ge™*) | C'(ge )>,§i’

C(qed*) C(qed*)? C(qed*)3

where, crucially, the constants implicit in © do not depend on A. Using Lemma 4.6 and since |0+ < |£4] =
o(xn) we get that

PRy, ) = O (px 72 €1) = O (px* - Pop(0) %) = O (x7't?) .
Moreover, since 1 = o(o2p~'x) we obtain from (6.72)

qes= 0" (qet+)

— M+ A2y L —1,2
Clgets) ExTT+HO (XY,

where, again, the constant in O does not depend on A. So, we may choose A large enough such that for £
this expression is > M and for £_ it is < M. Together with f'(z) = pqC’(qz)/C(qz) — M/z we have thus
established f/(e~) < 0 < f/(e+), as claimed.

Proof of (GaussExp). By applying Taylor’s theorem we obtain that for every |6| < 6y there is a |¢| < || such
that
92

Flwe®) = flw) = w?f" ()

(i0)°

(" (wel) + 202 " (wei) +wf (w(e)

(6.73)
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To show that the terms involving ¢ are o(1), we claim that
|C(que'®)| ~ C(qu). (6.74)
With this at hand, and as C and all its derivatives have only non-negative coefficients,

C"(qw)  C"(qw)C’(qw) +C’(qw)3>
C(qw) C(qw)? Clquw)3 )~

0P £ (w6 4 202 £ () + wf (w(c)]| = 0%p- O (

Applying Lemma 4.6 and using that |[¢| < |A| < 6y = p~/>*1) we obtain that the last term is O (63p-n2) =
O(p~1/23¢) and, since ¢ < 1/6, we are done with the proof of (GaussExp). All is left to show is (6.74).
Clearly, |C(qwel¢)| < C(qw) since C has only non-negative coefficients. Let A > 0 be a (large) constant. For
1 <k < An~! we obtain that k¢ = o(1) for |¢| < 6y = o(n) so that in this regime cos((k) ~ 1. Thus

|C(que'®)| >

ch(qw)k cos((k:)‘ ~ |C(qw) — Ro+ R1|, Ri= Z cr(qw)k cos(Ck)!,i =0, 1.
k>1 k>An—1

We estimate for ¢ = 0, 1 and assisted by (A.3)

Rl < > hk)Ele ™ < Y sup A(OCT k%

k>An—1 k>An—1 >An=1
h(A —1 00
~ E4 = ) Y (ke ~ A‘lh(n‘l)n‘o‘/ z%e " d.
n k> A1 A

The integral in the previous display is finite and so, letting A — oo, we obtain that |R;| = o(h(n~1)n=%) =
0(C(qw)). Tt follows that |C(quwe'¢)| ~ C(qw), that is, (6.74) is valid which finishes the proof.

Proof of (Domlnt). We need to show that

Keeping in mind that w = e we have due to a standard Taylor expansion of C(qz)/C(q) around z = 1 that
there is 01 € [0, £] such that

B qC”(q) e£ q2C//(q) (ei _ 1)2 , . qSC///(qeél) (ef _ 1)3
o o w2 P Ty '

Since [61] < |¢| = o(x), we obtain by applying Lemma 6.1 that R’ = O (¢3x3) = o(p™!) for t = o(p'/%).
Further, we obtain with Lemma 6.1 that for ¢ = o(p'/%)

aC’(q) 7*C"(q)
C(q) C(q)

Hence we may rewrite (6.75) to

B qC'(q) | £€4¢C'(q) | € ¢*C"(9)
=1+ T e T2 Cw

— 1)+ (6.75)

& =o(p') and & =o(p™.

+o(p™h).
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All the terms involving ¢ in the latter equation are o(1) for t = o(p'/%). With this at hand, we obtain for such ¢

Clqw)\" _ ¢C'(q) , €4C'(q) , €¢C"(9) |
() =eelm (e + 56 5 o T ™)

/ " / 2
- {pgqc @, ¢ <qzc (@) <qc <q>> )} — oxp (g + £202/2).

C(q) 2\ C(g) C(q)

Hence, recalling that M = pv + to,(x),

(%

Next we replace & by the expressions given in (SaddleAsym) to obtain

>pw_M ~ exp {gpy + 5202/2 —&(pv + to'p)} = exp {5202/2 — ftap} )

520'2%/2 = t2/2 + O(t4p_1) and gto_p _ t2 + O(t3p_1/2)_

For t = o(p"/%) both O-terms vanish and (DomInt) follows. O

Proof of Corollaries 6.12 and 6.13

Proof of Corollary 6.12. We have that x,y,C"'(x,) = n + O (1) and y,C(x,) = n + O (1) due to (6.19)
and Lemma 6.7(I). Hence uy, = E[}-,;cn, C1il = NoznC'(20)/C(2) = n + O (n/N,) and further
ox, = Var(3 <icn, Cri) ~ n?/(aN,) due to (6.28) and Lemma 6.16. We conclude that

Pr Z Cii=n| =Pr Z C1,¢:uNn+0Nn-O(N51/2)

1<i< Ny, 1<i< Ny,

Then apply Lemma 6.11 for y = x,, and some properly chosent = O(N,fl/Q). Since UJQV” ~ Ny (220" (2) ) C () —
(2,0 (21)/C(20))?) ~ Yn(@2C" (21) — (20,C"(20))?/C(21)) ~ ynx2C"(21) /(e + 1) due to Lemmas 6.1
and 6.16 the claim follows. U
Proof of Corollary 6.13. Set T := E[P] = y,C(z,,) and n = n — mN,. Let

Bc:={peNy:|7r—p/<VTIn7} and Bs:={peNy:|r—p|>+/Tlnt}.
Then we split up

PriL=a]= (Y + > |Pr[L,=nPr(P=p| =1+

pGBS pEB>

Recall that according to (6.28) the mean and variance of L, are such that p, = p(z,C’(zy,)/C(zy) — m) ~
apx,, ' and 02 ~ apx,,?, respectively. Due to (6.19) we see

E[L] =7(E[Ciq1—m]) =T (W - m) =1n. (6.76)
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With this at hand we reformulate for p € N

Pr [Lp = ’FL] = Pr [Lp = pp + tO'p] ’ t — t(p) _ n ;pﬂp _ (7_ _ p) l’ncl(xn)/o-j(l‘n) —-m

. (6.77)

Let us first study ;. For p € B< we obtain from Lemma 6.1, the asymptotics for o, and p ~ 7 that
t =0 (InT). Since In7T = o(p'/%) we can apply Lemma 6.11 with x = x,, to (6.77). We obtain for all p € B<

Pr(L, = fi] ~ ¢ "/2(2102) 12 ~ e /2 (2m02) /2
Further (6.10) yields for such p
p—T

Pr[Py=p|=Pr [Pl =7 +yJ/7] ~e ¥ 202nr) V2 y=y(p) = N

With this at hand we obtain

I ~ —(#2+y?)/ 2.
27r\/7‘02 peZBS
Set
/4 _ 2
A= EnC@)/Clen) zm)” |1 atl (6.78)

o? T T
Since for all p € B< we have due to (6.27) and (6.28)

2nC'(xn) m>2 _ ‘ 1

240 (- pPal = - (T

Accordingly, we obtain

1
h~——r— Y e PA/2, (6.79)

2
2TVTOF < yrinr

Applying (4.3) there exists () with |Q| < 3 such that
VTilnT

D e )

p|<y/7InT —/TlnT
Since (6.78) guarantees that /7 In7v/A = ©(In7) = w(1) we compute

VTilnT VTInTVA
/ e A2y = A_l/Q/ e 24y ~ 2T w(1).
—/TInT —/TInTVA a+1

Hence (6.79) yields together with the expressions for the asymptotic behaviour of x,, and 7 in Lemma 6.17 as
well as 02 ~ apy;, 2

~ ; ~ aic'o . — . — —(a+2)/(a+1

e et s \/QW(a 1y 9 ) (= mN) e,

By plugging in the asymptotics from Lemma 6.1 we also obtain (o + 1)o2 ~ p~™(a + 1)(2,C"(x,) —
(2,C"(2))?/C () ~ p~™x2C"(2,,). To show that I is negligible compared to I; we apply (6.9) to
obtain the existence of d > 0 such that I, < e~ )%, Moreover, by applying Lemma 6.17 we obtain that
for some & > 0 eventually 7 > (n — mN,,)® and in addition I; > (n — mN,)~%. From this we infer that
I, < e=4n7)* — (1) and the proof is finished. O
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Proof of Lemma 6.14

Proof of Lemma 6.14(I). We write n := n — mN,,. Assisted by (6.24) and using the independence of L, R we
obtain

Pri&, | Py, = > Prll,=a—7r]Pr[Py=p,R=r]|Py,].

p,r2>0

We partition the summation into three parts. For some b > 0 (that we will choose appropriately) set

B< :={(p,r) €N3:|N,, —p| < /N,In N, < blnn},
B> :={(p,r) €NZ:7 > blnn} and
Bs<:={(p,r) €N3:|N, — p| > /N,In N,,,» < blnn}.

Then we obtain the three partial sums

Pr[5n|77Nn]:< S+ Y o+ Y )Pr[Lpzﬁ—r}Pr[Pl:p,R:HPNn]

(p7T)EBS (p,T‘)EB.’> (p7T)€B>,S
=1+ 1+ I

It will turn out that the sum over B< is essentially the whole sum. We will argue that
Il ~ Pr [LNn = TL] , IQ = O(Il) and 13 = 0([1). (6.80)
Let us start by showing that I; ~ Pr[Ly, = n]. By (6.19) and (6.26)

= nClon) (T ) ana =Bl = p (T ). (681)

Also recall (6.28) which says
iy ~ apy,,' and 012, := Var (L) ~ apx,, > (6.82)
Then

Pr(L,=n—r]=Pr[L, = p,+ (t — 7)op], t=t(p):= , T=7(p) = —.

According to Lemma 6.16 y,,C(x,,) = N, + O (1). Hence with (6.81), (6.82) we obtain for (p,r) € B< that

t = (yaC(xn) = p)(@nC'(20)/C(x1) = m)op ™" ~ (No = p)v/a/p = O (InNy).
Further, as 0 < r < blnn and y,, ~ an/N, according to Lemma 6.16,

=0 (r/ypx;') =0(1) and tF=o(1).
Since t — 7 = o(p'/%) we may apply Lemma 6.11 with x = x,, and get for all (p,) € B<

PrL,=n—r|~ e~ (t=7)°/2py [Lp = pp) ~ e */2py [Lp = pp) -
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We also deduce from Lemma 6.11 and by plugging in x,, ~ aN,/n from Lemma 6.16 that Pr [L, = ] ~
aNy,/(2m))/n whenever p ~ N,,. Then Corollary 6.12 reveals that Pr [L, = u,| ~ Pr[Ly, = n]. Hence
for all (p,r) € B<

PriL,=m—r]~e */?Pr[Ly, =7]. (6.83)
With this at hand, we simplify

PriLy, =7 1) = > e "/2Pr[PL =p| Py, ]+ O(Pr[R>blnn | Py,]).
‘anplg\/NinlnNn

Due to Lemma 6.10 there is some 0 < a < 1 such that Pr[P; = p, R =7 | Py, ] < a’"" forall» > blnn, so
that the O-term is O (n~!) for b sufficiently large. Hence

Iy ~Pr[Ly, = 7] Z et /2py [PL=p|Pn,]+o0 < (6.84)

|Nn7p‘§\/ NpIn Ny

Next we show that the main contribution to the sum in (6.84) is given by a very small range, namely |N,, — p|<
In V,,. For that recall (6.81) and set

2 2, C' () /C(xy, —m)?
by ey - ol )

It is true that Pr [P} = p | Pn,,] = 0 for p > N,,. Hence we can rewrite the sum in (6.84) as

vV Np In Ny,
2 2
> e P[P =p|Py,]= > e TTNFOANal2Pr [P = N, — ¢ | Pu,].
|Nn—p|<v/NypIn N, q=0

(6.85)

Disassemble

Pr[P1 = Np—q|Pn,]= Pr(Pi=N,—q|Pr|) jP=q

Jj=2

_ 1
Pr [Py, ]

We known that the density of a Poisson random variable P is maximised at its mean, and soPr [P} = N, — ¢] <
Pr [P, = 7] for any ¢ € N and further Pr [P} = 7| ~ Pr [Py, | with Lemma 6.9(I). With Lemma 6.9(]) it also

follows that Pr [ijszj = q} = O (a?) for some 0 < a < 1 as ¢ — oo. Thus, we obtain

>o e NP [P = Ny g [ Py < DD Pr|30iP=af = o(1).
In N, <q<+/Np In Ny, q>In N, j>2
(6.86)

Next we consider the range 0 < ¢ < InNN,. Here we have that Pr [P, = N,, — q] ~ Pr[P, = 7] since
7 = Ny + O (1) and by applying (6.10). Further note that Ay, _, ~ a/N,, for |N,, — p| < In N,, according
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to (6.82) for that range of ¢ such that (1 — N,, + ¢)? - Ay, —q ~ a(In N,)?/N,, = o(1). Consequently, with
the same 0 < a < 1 from (6.86),

3 e (T=Nut0*An—a/2pr [P = N, — ¢ | Py, ] ~ > Pr|) iP=q
0<¢<In N, 0<¢<In Njp, Jj=>2

—1-0 (alnN"> ~1. (6.87)

Plugging (6.86) and (6.87) into (6.85) and then into (6.84) yields I} ~ Pr[Ly, = 1] + o(v/N,/n). Since
Pr[Ly, = n| = O(v/N,,/n) due to Corollary 6.12 the first part in (6.80) follows.

Next we dedicate ourselves to showing the remaining claims in (6.80). Since I; = ©(y/N,,/n) we need
to prove that I5 and I3 are in o(v/N,,/n). Start with I5. According to Lemma 6.10 we obtain that there exists
0 < a < 1 yielding for b sufficiently large

I < Z Pr[Pl:p’R:T”DNn]SPI“[RZTPNn]gabln”:o<
(p,r)€B. >

Next we treat I3. We observe that Pr UNn — Pi| > /N, In Nn] /Pn, = o(1) according to Lemma 6.9(I)
and (6.9). Then Lemma 6.9(I) entails that there is some 0 < a < 1 such that

Is < > Pr[P, = p | P,] = o( min{a, y, } V¥ 12 Nn). (6.89)
| Ny —p|>v/Np In Ny,

If N,, > (Inn)3, then this is certainly in o(v/N,,/n). If N,, < (Inn)3 and N,, — oo, then \,, < (Inn)3/N;
and from Lemma 6.16 we obtain that y,, < n~° for some ¢ > 0 and all sufficiently large n. Plugging this
into (6.89) yields I3 = n~“(M) and the proof is finished. ]

n

(6.88)

Proof of Lemma 6.14(1l). Letn = n — mN,,. With (6.24) we get
Pri&, | Py, = > Prll,=#—r]Pr[Py=p,R=r]|Py,].
p,r20

Set 7 := E [P1] = y,C(x,). We partition the summation regime into three parts, namely, for some constant
b > 0 (which we need to choose sufficiently large later) we define

Be = {(p,r) N :|p = 7| < VTInr,r <b(In7)*},
B~ :={(p,r) € N3:r>b(lnn)*} and
Bs < :={(p,r) €N : |[p— 7| > TIn7,r < b(Ini)?}.

Pr [Sn | PNn]

Z + Z + Z Pr(L,=n—r]Pr[Pi=p,R=r1|Pn,]

(pr)€B<  (pr)EB.>  (pr)EB> <
= 5L+ 1+ 1.

We will show that the sum over B< is dominant compared to the negligible sums over B. . and B> < as n
tends to infinity, that is,

Il ~ Pr [L:ﬁ], IQ :O(Il) and 13:0(11). (690)
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Let us first determine I1. Set ju, := E[Ly] = p(2n,C’(x,)/C(x,) — m) and 03 := Var (L,). Due to (6.28)

the asymptotics of these expressions are ji, ~ apy,,* and ag ~ apx;, 2. We observe that for any p, r, compare
also to (6.76),
2 C' (1) /C(2n) — M r

PriLy =i —r] = Pr(Ly = i+ (t = Doyl t:=1(p) = (7-p) . =)=

We want to apply Lemma 6.11 for y = xy,. Using (6.6), for (p,r) € B< we obtain thatt = O (In7) = o(p'/®).
Moreover, plugging in the asymptotics of 7 and x,, from Lemma 6.17 and noting that g grows slower than any
polynomial we obtain

F=0 ((m ﬁ)27_1/2xn) —0 <(1n 7)? g(ﬁ)ﬁ—(a“)/(?(“*l))) = o(1) 6.91)

implying t — 7 = o(p'/%). So, by Lemma 6.11 we obtain for all (p, ) € B<

Pr{L, =n—r] _ Pr{Ly = pp + (t = 7)op] ~ e (=P +%) /2.

— 6.92
Pr{L, = 7] Pr[L, = pp + toy)] (092

Sincet = O (In7) = O (Inn) due to Lemma 6.17, Equation (6.91) also implies that ¢7 = o(1). Thus we get
due to (6.92) for all (p,r) € B<

Pr(L,=n—r]~Pr[L,=n].
Accordingly,

I~ > Pr[L,=#] Y  Pr[Pi=pR=r]|Py,]. (6.93)
[p—7|<y/TInT 0<r<b(Inn)?

Next we claim that the sum over r equals asymptotically Pr [P, = p|. For any p we have

> Pr[Pi=p,R=r|Py]=Pr[Pi=p|Pyx]- > Pr[Pi=pR=r|Puy,].

0<r<b(lnn)? r>b(Inn)?
(6.94)
According to Lemma 6.10 there is some 0 < a < 1 such that
Z Pr[PL=p,R=7|Pn,]| =0 (ab(lnﬁ)Q) :
r>b(Inn)?
We further obtain with Lemma 6.9(II) for any (p,r) € B<
P (2P an—p]P ,
r[ l_p’ Nn]_ Pr[PNn] r[ 1_p]
exp{—cm - } . N, —p\ oL
~ = P = -Pr[P =p]. 6.95
(1= ap)em—1 (Tn'Yn) < N, > r[Py = p] ( )

Since according to Lemma 6.17 we have p ~ 7 = y,C(x,,) ~ a, - N,, we get that

Nn —-p em—1 1
(1 —an)Ny, '
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Further, Lemma 6.17 reveals that limsup a,, < limsup A, < 1 and 2™y, /(1 — 2™y,) ~ (1 — an)Np/cm
implying 2™y, = 1 — ¢, (1 — a,) ' N1 +o((1 — a,)"'N,; 1), so that
Qp

(27ya) 7 = exp {—pIn(a}'yn)} = exp {leinan +0 (@_WW) } T {leann} '

Plugging the asymptotic identities in the previous two displays into (6.95) we deduce for (p,r) € B< that
Pr[P, =p | Pn,]| ~ Pr[P; = p|. Since p differs at most by /7 In 7 from the mean 7 of P; we further obtain
by (6.10) that Pr [Py = p] ~ 1/v2r7exp{—O ((In7)?)}. From (A.2) and Lemma 6.17 we deduce that
for any § > 0 eventually 7 < 7%/(@+D+3 Hence Pr [P = p| = exp {-0 ((In#1)?)} = w(a®™™?) for b
sufficiently large so that the expression in (6.94) is asymptotically given by Pr [P} = p] for |7 — p| < /7 InT.
So far we have shown that (6.93) can be asymptotically simplified to

L~ > PrlL,=a]Pr[P =p],
lp—7|<v7TInT

where this sum in turn equals

Ii~Pr[L=dq]— Y  PrlL,=Pr[P=p]. (6.96)

l[p—7|>v/7TInT
With (6.9) and again using that In 7 = Q(In7) we obtain for some d > 0
Z Pr[L,=n]Pr[P  =p| < Pr[|P—7]>/7ln7| < e~dnT)? — o= 2((a)*)
|[p—7|>v/TInT

Applying Corollary 6.13 and once again (A.2) we get for some ¢ > 0 that
PrL=n]=w(n ‘) = w(e_Q((lnﬁ)Q))

)

delivering the first part of (6.90) in light of (6.96). We continue by applying Lemma 6.10 to I, i.e. with
0 < a < 1 from before we have

L< Y Pr[R=r|Py]=0 (ab(lnmz) = o(™¢) = o (Pr[L = 7))

r>b(Inn)?

showing the second part of (6.90). Next we show that I3 = o(I;). Lete > 0 be such that (1+¢) limsup 7/N,, <
1. We can find such an ¢ because lim sup 7/N,, < limsup A, 1 < 1 due to Lemma 6.17. Then

I3 < > + > Pr[Py =p| Pn,] =: R + Ro.
[p=rI>VTInTp<Na/(14e)  No/(1+)<p<Nn

Since lim inf(1 — a,) > 0, see Lemma 6.17, we get analogous to (6.95) that

cm—1
i =0 > Prin =l () (1- 4 )
|[p—7|>+/TInT,p<Np/(1+¢)

Further 27y, = 1 — ©(N,; 1) due to Lemma 6.17 by which we conclude for p < N,,/(1+¢) that (z"y,,) P =
O (1). For that range of p we also have that 1 — p/N,, = O(1) so that with (6.9) there is some d > 0 yielding

Ri=0(Pr[|P—7|>+7Tla7]) =0 (e_d(h”)2) =o(Pr[L=n]).
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We proceed by treating Ro. Here we estimate Pr [Py = p, R=1r| Py,] < Pr[P; =p]/Pr[Pn,]. With
Lemma 6.9(I1) we further obtain Pr[Py,] = O(N,;1). Setting s = s(n) := (N,/(1 +¢) — 7)/+/T an
application of (6.9) gives for some d > 0

R, < PrP > Na/(1+2)

_ _ —ds min{s,\/7}
< T O (NuPr [Py > 7+ 5/7]) = O (Nye ).

By the choice of ¢ we have that s = N,,//7((1 +¢)~! — 7/N,) = ©(N,/+/7). This lets us conclude
that smin{s,/7} = O(min{N2/7,N,}) = Q(N,) = Q(N;). Due to (2.16) and (A.2) we know that
N = no/(etD)+o() Jeading to Ry = n~*(1) and the proof is finished. O

Proof of Lemma 6.15

Proof of Lemma 6.15(I). Together with the basic fact that [z"] A(ax) = a™[2"] A(x) for any power series A we
obtain with Lemma 6.14(I)

R ) C(xnx)Nn o T, n N
Pr 1<;N Cii=n| = [z"] Can) ™~ Clan)™ [2"]C () V™. (6.97)

Further as S,, = O (1) according to Lemma 6.16

Nn
(ynC(ajn))N” = (Np — CmS)Nn = N;LVR (1 B Cm]%Z> ~ Nrjzvn exp {—cmSn} - (6.98)

n

Lemma 6.15(T) follows since Lemma 6.16 implies that ¢“mS ~ ecmP™yn/(1=p"yn) and by applying Stirling’s
formula to NV». 0

Proof of Lemma 6.15(Il). First we argue that 7 = y,C(zy,) and 7 := C(zy,) /2] differ by —cnan /(1 — ay) +
o(1) = O (1). This is true since 7 — 7 = 4,C(x,)(1 — (z™y,) ') and Lemma 6.17 gives YnC(n) ~ anlNy

as well as 1 — (xy,) "t = =St ~ —¢,/((1 — an)Ny,). Thus by replacing 7 by 7, Py by P, ~ Po (7) and
Lby L:= 3 .;<:(C1,; —m) in the proof of Corollary 6.13 we obtain

1
V2mp 32O (x,)

Pr[f/:n—mNn}N ~Pr[L=n—mN,].

As the probability generating function of C ; — m is given by =" C(z,x)/C(x,) we obtain

Pr[L = n — mNy] ~ Pr {i —n— mNn} — [N exp { C(fn") <x—m %(fgf)) - 1) } .

n

Next we use the basic fact that [z"]bF' (ax) = a™b[z"]|F(z) for any series F' and a,b € R. Hence

Pr[L = n — mN,] ~ 2" ™ exp {— Clon) } [N exp { Cle) } .

n m m
n T
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Proof of Theorem 2.6

Proof of Theorem 2.6. Let z, be the solution to z,C’(z,) = n. Clearly z,, = pe~"" with n,, — 0 as n — oo,
so that by Lemma 4.6

M~ (Do + 1)h(n, 1)) o n =1/ (0D,
Since (2.13) implies that ¢,, /¢;,—1 ~ p_1 we have due to [7, Cor. 4.3] that

lep{C))
e Jexp{C()) T

Further 0 < p < 1 implies that the radius of convergence of }_;~, C' (27)/j is greater than p. Since the radius
of convergence of exp {C(z)} is p we deduce from Lemma 4.1

C(;j) ~ exp Z M [2"]exp{C(2)}, asn — oco. (6.99)
Jj=2

gn = [2"]exp ] C(z) + Z

Jj=2

By virtue of this the task of determining g,, reduces to computing the coefficient of exp {C(z)}. In what follows
we consider the one-parametric Boltzmann model with the parameter z,,. We need the following notation. Let
P be a Po (C(z,)) distributed random variable and C1, Ca, . .. iid copies of I'C/(z,,), that is,

ckz,’.f

C(zn)’

Pr[C’lzk:]: k e N.

Further we need the sum of these random variables K, := >, <i<p C; for p € Ng and its randomly stopped ver-
sion K := K p. Noting that the probability generating functions of P and C} are given by exp {C'(z,)(z — 1)}
and C(zp2)/C(2n), respectively, we reformulate

[2"]eC®) = z7meC ) [2"] exp {C(zn) (Cgf;'z)) - 1> } = z;"eCE)Pr K = ). (6.100)

Write for short 7 := C(z,) and consider the sets
Bc:={peNy:|p—7|<v/Tlnn} and Bs :={peNy:|p—7|>+/7lnn}.

With these definitions at hand we split up

PriK=nl=( Y + )Y |Pr[K,=n]Pr[P=p|= 1L+ (6.101)
pEBS pEB>

We begin with estimating ;. With the help of Lemma 4.6 we establish the identities

2nC" (2)
C(zn)

220"(zp) + 2,.C" (2, 2,C"(2)\ 2 _
Ug := Var (K) =p< 2C7( C)'(—;) c( )_( C(iz(n))> ) NQPnn?

vp =E[Kp] =p ~apn, ' and
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Define L, = K, —mpand p, = E [L,| = v, — mp implying {L, = p, +d} = {K, = v, +d} forany d € R.
Let
(1 —p)2nC"(2n)/C(2n)

t=t(p):= . :

With this definition of ¢ we have n = 72,C’(2,)/C () = vp + top. Further t = O (Inn) for p € B< so that
Lemma 6.11 is applicable with x = ,, and we obtain

Pr (K, = n] = Pr[L, = u, + to,] ~ e " /2(2w62)~1/2, (6.102)

Note that we used o, ~ o, for p ~ 7 in the latter display. Next we observe due to (6.10) that for p € B< and

s=s(p):=(p—7)/v7=0(nn)
Pr[P =p|=Pr[P=7+s/7] ~ (2r7) /2e™/2,

Plugging this and (6.102) into I; defined in (6.101) yields

1
I ~ ﬂ(mZ)—l/Q 3 e, (6.103)
pEBS
Set
1 2
n n n 1
p o 0O G0)/CEn) | 1
oz T
Note that
2
2 042 N2A (e )2 #nC’ (2n) 1 1) 3.7 Y _
242 (r—p)PA] = (r — p) ( o) | | = o ()=o)
From (6.103) we then obtain the asymptotic identity
1 1
I ~ %(mi)—l/2 S etrrraz o E(TUZ)—I/Q SooeAR (6.104)
peB< [p|<v/TInn

Using (4.3) we obtain that there exists ) with |Q)| < 3 such that

VTlnn
> e PA/2 / e P20 1+ Q. (6.105)
Ipl<y/7Inn —Vrinn

By a change of variables and since VATInn = O(lnn) = w(1)

VTlnn ) VATInn )
/ et D 20y = A1V / o2y~ ATV2\/2r,
—/Tlnn —/A7Inn

Combined with Equations (6.104) and (6.105) we readily obtain that I; ~ (2777'0’72.A)_1/ 2. Moreover, since
T02A = 7 (02A) = 2,C"(2) + 2,C"(2) ~ 2,C"(2), all is left to show in order to finish the proof is
I = o(I}). From (6.9) we obtain for some d > 0 that Iy < Pr[|P — 7| > /7Inn] < e~?0™* and the proof
is completed. O
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6.2.4 Enumeration of Sets

Proof of Theorem 2.9. Let Cy,Cy, ... be iid with probability generating function C(r,,x)/C(r,). Further let
Sp 1= 1<« Ci for p € N and set

rnC (1 rn2C" (r rn,C’ (r rnC' (1) \ 2
yp::E[Sp]:pM and 02::\/aur(5p):p<”C(")+ ”C(”)_<”C("))>

C(rn) P C(rn) C(rn)
Recalling r,,C’(ry,)/C(ry) = n/N we obtain that vy = n. Summarising,

Trjnc(rn)N
N!

r;”C’(Tn)N

[2"yN]S (z,y) = i[a:"]C(:v)N = N!

N -Pr[SN:n]:

- Pr [SN = I/N] .
Let 7, = pe~#. Since r,C'(ry,)/C(r,) = n/N — oo we necessarily have that ¢, — 0 as n — 0o so that
we are allowed to apply Lemma 6.11 and obtain

1
Vi 27‘(’0’]\[.

Making use of Lemma 4.6 we finish the proof by computing

Pr [SN = I/N] ~

N
C(rn)

7"7210/,(7%)
(a+1)C(ry)

o3 = (rnC”(rn) +rnC'(rp) — (rnC'(rn))Q/C(rn)) ~ N

7 Cluster Statistics for Expansive (Multi-)sets

This section contains the proofs of the main results in Section 2.3 and is based on Sections 2 and 3 of the
contributing Manuscript (III). As mentioned at the beginning of Section 6, for reasons of coherence Theorem 1.6
from (III) is presented as Theorem 2.9, the proof of which is contained in Section 6.

Plan of the Section. The preparations for the proofs of the main theorems are contained in Section 7.1,
in which we determine the asymtotics of a sum related to derivatives of In G(z) and present the concept of
H-admissibility. Then, in Section 7.2 detailed proofs for the results in Section 2.3 are given. Here we first
show that the underlying generating series are all H-admissible, a crucial fact the other proofs depend on.
Subsequently, we move on with proving all statements from Sections 2.3.1-2.3.3 in Sections 7.2.2-7.2.4. We
further remark that for the proofs of the local limit theorem for the cluster distribution in Theorem 2.15 we will
need to make use of results from the previous Section 6 and also Theorems 2.8(I) as well as 2.9.

7.1 Preliminaries
7.1.1 An Asymptotic Expression

First we state the following auxiliary lemma which will help us to compute asymptotic bounds for the sum
Y51 3P C) ((e7X)7) for B € N,y € N and as x — 0. In the proof we use the Euler-MacLaurin
summation formula (and the computations are inspired by [56, Appendix A]).
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Lemma 7.1. Let 3, € Ra'. Then, as x — 0,

— di-x0, B<lty
€ _ _
> ey Y ), B=14y
k>1 -8

dQ’X ) ,B>1+’Y

where, letting  denote the Zeta-function,

00 t’yeft

Proof. Define g(t) := t7e X! /(1—e™X")?. For 8—~ < 1 the integral [, tYe~"/(1—e~")Pdt exists (since the
integrand is asymptotically t=F=7 as t — 0) so that by convergence of the Riemann sum to the corresponding
integral we obtain

k 0o Ya—t
YO+ Xk )Te”x (v+1)/ _tle™
g(k) "X ~ X —~5dt.

Next we consider the case 5 — v > 1. Let Py(z) = x — | x| — 1/2. Then the Euler-Maclaurin formula, see for
example [38, Ch. 9.5], gives us

oo
> gk / (t)dt + Q + / g () Pi(z)da. (7.1)
E>1
We will determine the first integral by using dominated convergence. Note that for ¢ > 1
XPg(Ot7 ™7 = (xt)%e ™! /(1 — e™X')7.
Thus

lim x%g(t) =77, t>1. (7.2)
x—0

Further, the continuous function z%¢=%/(1 — e™*)” tends to 1 as z — 0 and to 0 as z — co. Hence there is
some A > 0 such that

XPg(t) < AP > 1. (7.3)

Thus, by dominated convergence, (7.2), and the fact that fl ~(B=7)dt exists

o [o.¢] [o.¢] 1
/ g(t)dt = X_B/ XPg(t)dt ~ x P / LY, A Vs p—— (7.4)
1 1 1 p—v-1
The next term in (7.1) is g(1)/2 ~ x~# /2. Moreover,
9] 00 t7—1g xt t'ye—xt tve—th
/ _ _ _ _
/1 g (t)Pi(t)dt = /1 <7(1 — ) X(l — )7 Xﬁ(l — e—xt)/3+1> Py (t)dt. (7.5)

Note that 5 — v > 1 implies that 3 — (y — 1) > 1 and (8 + 1) — 7 > 1 so that as before

/ g (t)Py(t)dt ~ X’B(’y—ﬂ)/ t=B= ) py (1) dt — Xﬂ“/ =B Py () dt.
1 1 1
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As B — v > 1, the last term is O (X—BH) = o(x?). Moreover, by using again Euler-Maclaurin summation

L—(B=) oo 4—(B— w) 1 oo
— + t~ =7+ py () dt.
> v—B /1 L o) /1 1)

E>1

Computing the integral and rearranging the terms yields

& —(B—v+1) _ C(/B _’Y) 1 _ 1
| eRwae = TR -B+D) 25 -B)

The claim follows for 5—+ > 1. Finally, let us consider the case 3 = y+1. Seta = In(xy~!)~/C0+1) = o(1).
We have that

Xv+1/loog(t)dt:/xoo (1_ﬂe_t 'y+1 </ / / > 1—e—t w+1d =L+L+0(1).

In I; we use that t = o(1) to obtain that I; ~ [*¢~'dt = Ina —Inx ~ In(x~"). In I we estimate
I < (1—e )0 fal t7e~t = O(In(x~1)/2) = o(In(x~')). Hence

/ - g(®)dt ~ x~OF D In(y 7). (7.6)
1

Further g(1) ~ x# = x~(*1 and by estimating |P; (z)| < 1 in (7.5) we get

! P, d & 1 te ¢ te > d J J- J.
t t)dt]| < + + xp t=: + Jo + J3.

Since 5 = v+ 1 we have that y — 1 — 3 = —2 and the integral floo t~2dt exists. Hence, analogous to (7.2)—(7.4)
we obtain by dominated convergence that J; = O (x~0*Y) = o(x =0+ D In(x 7)) for i = 1,3. Analogous
to (7.6) we obtain that

o0
X = / g(t)dt ~ x~In(x )
1
implying that Jo = o(x~ ("t In(x~1)). This finishes the proof. O

7.1.2 H-admissibility

We start by reviewing the concept of H-admissibility, which is a general set of conditions on a function F'(x)
with radius of convergence 0 < p < oo under which [z"]F'(x) can be computed asymptotically. This theory
was initiated in the seminal paper [44] and has seen numerous extensions and applications. As a general
reference we recommend [30, Ch. VIIL.5].

Set F(z) = ef (=), By applying Cauchy’s coefficient formula and switching to polar coordinates we obtain
forsome 0 < r < p

T*?’L ™

" F(z) = / Frel®)e—i0 4. a7

2 J_,
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To get a grip on this expression we expand F'(rel?) at § = 0, so that for some |¢| < |0] < 7

2 i 3 .
F(re%)e ™% = F(r) - exp {iﬂ(a(r) —n)— %b(r) + ( Z) c(relg)} (7.8)

for functions a, b and ¢ given by

. o3
zel?) and i3c(z) :

= ﬁf@ew)

ia(x) :

= =51

0=0 002 0=0

In particular,

ale) = af'(z), ba)=a>f"(@)+af (2) and c(2) = & f"(x) + 32" (2) + af (). (19)
With these definitions at hand we (informally) say that F'(x) is H-admissible, if it is possible to split up (7.7)
into a dominant part, where f(rel?) —nif = f(r) +i0(a(r) —n) — 62b(r)/2 + o(1), and another integral that
is negligible. Then by choosing a(r) to be (close to) n the asymptotic value of the dominant integral can be
retrieved, as it is of “Gaussian” type. The following three conditions formalise this idea, where F' is assumed
to be a function with radius of convergence 0 < p < oo which is positive on some interval (Rg, p) C (0, p).
(H1) [Capture Condition] a(r) and b(r) tend to infinity as r — p.

(H3) [Locality Condition] For some function g : (R, p) — R™ we have as r — p uniformly in |0 < 6y(r)

F(rel’) ~ F(r) - exp {ifa(r) — 6b(r)/2} .

(Hs) [Decay Condition] As r — p uniformly in yp(r) < |0] < 7

F(rei®) = o (b(r)_l/QF(r)) :

We call F'(x) H-admissible if it has the three proprties (H1)—(Hs3). The following statement, which originates
in [44, Thm. 1], provides a useful tool for determining the n-th coefficient of a H-admissible function, see
also [30, Prop. VIIL5].

Lemma 7.2. Suppose that F'(x) is H-admissible. Then asr — p

(") F(z) = Jf% s <eXp {—W} + 6n) )

where lim,_, , sup, enlen| = 0.
In particular, by choosing any 7 such that (a(r) — n)2/b(r) = O (1) we get the first asymptotic order

of [2"]F(z). This allows us to compare different coefficients [#"~*]F(x) and [¢"]F(x) using the identical
saddle-point 7, a simple yet impactful fact we will use numerous times later.
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7.2 Proofs
7.2.1 H-admissibility of the Related Generating Series

In this section we prove the following lemma, which is the backbone of the other forthcoming proofs in this
section, and on the way some properties of functions related to (7.9).

Lemma 7.3. Suppose that C(x) is oscillating expansive. Then

S(:B)C(g:)f and G(x) H Zj21jpz‘0(xj)

1<i<t
are H-admissible for ¢ € Ny and (p1,...,p¢) € Ng.

The proof is in Section 7.2.1.

Asymptotic Properties of the Functions in (H)-(H3)

Recall that if C'(x) is oscillating expansive, there are « > 0,0 < ¢ < a/3and 0 < A; < A, such that for all n
sufficiently large

A n2a/3+€—1 pM < ey < Ao nl. p "

If the parameters at hand are important, we will say that C'(z) is oscillating expansive with parameters «, &, p.

The set case. We will first investigate the functions ay, by and ¢, from (7.9) for S(z)C(x)* and ¢ € Ny. To
simplify the notation later on we introduce

Ag(z) =) Kepa®, 5N (7.10)
k>1

The idea behind these definitions is that we are able to abbreviate

Ao(z) = C(z), Ai(z) =2C'(z), As(x)=2*C"(x)+ 2C'(x) and
As(z) = 23C" (x) + 322C" () + zC'(z).

Then we obtain

. Al(x) . AQ(Z‘) _ A1($)2 n
ag(x) = A1(x) + ng(x)’ be(x) = Ag(x) + £<A0(:):) A0($)2> and o
_ As(x) L A()Az(z) | Ai(2)® '
Cg(a?) = A3($) + g(A()(l’) -3 Ao(x)z 2A(1)(x)3>.

In the next statement we show that the functions in (7.11) are asymptotically equal to versions of (7.10) when
their argument gets close the radius of convergence p.

Lemma 7.4. Suppose that C(x) is oscillating expansive. Set v = pe™X for x > 0. Then the functions (7.11)
fulfil for any ¢ € Ny

ag(r) ~ Ai(r) and by(r) ~ As(r), asx — 0. (7.12)
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Before we prove this lemma we note that an immediate consequence of Lemma 4.6 is the following corollary.

Corollary 7.5. Suppose that C(x) is oscillating expansive with parameters o > 0,0 < ¢ < a/3and0 < p < 1.
Set r = pe™X for x > 0. Then for any s € Ny

As(r) = O(Xf(aﬂ)) and  A(r) = Q(x~ @B+ as x — 0. (7.13)

Proof of Lemma 7.4. Since Ay(r) — oo according to (7.13) it immediately follows that ay(r) = A;(r) +
O (A1(r)/Ap(r)) ~ Ai(r) as x — 0. Further, Holder’s inequality gives us

(Z kA cprk - o/ ckrk> < Ay(r)Ap(r). (7.14)
k>1

Hence (A1(r)/Ao(r))? < As(r)/Ao(r). Since Ag(r) — oo according to (7.13) it readily follows by(r) =

Ao(r) + O (Aa(r)/Ap(r)) ~ As(r) as x — 0. O

The multiset case. Next we consider the functions éy, by and & from (7.9) for G(z) [li<iced"C (27) and

¢ € No, (p1,---,pe) € N§. To simplify the notation later on we introduce
=> i) koalt s,t € Np. (7.15)
j>1 k>1

This definition allows us to get the much shorter expressions for

Ao i(z Z]t 1C’ CL‘] Az Z]t 1$JC' x]

j>1 7j>1

Agy(z Z]t Y2 0" (27) + 27C'(27))  and
j>1

A3t th 1 3]0”/(.%"7)+3$2j0”($J)+$]C/(ZL‘]))
j>1

With this at hand, we can write

x - (x )2

)= A+ 3 GRE e= ot + T (G i;?iiz&g)
(2)
(

7
\/\

. Asaip, () A1 24p (2) Az 349, ( ) | o AL2p (@)
— A T _ 3 T T 2 9 1
() = Asa(@) + D < Ao14p; (@) Ao 14p, (2)? Ao 14p, ()?

1<i<e

(7.16)

In the next statement we show that the functions in (7.16) are asymptotically equal to versions of (7.15) when
their argument gets close the radius of convergence p.

Lemma 7.6. Suppose that C(x) is oscillating expansive. Then the functions (7.11) fulfil for all { €
N07 (pla . e 7pZ) S NS l‘hat

ae(r) ~ A1 (1) and by(r) ~ Aga(r), asx — 0. (7.17)

Before we prove this lemma we state some asymptotic properties of (7.15) based on Lemma 7.1. Recall the
the definition of A4(x) from (7.10).
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Lemma 7.7. Suppose that C(z) is oscillating expansive with parameters o > 0,0 < ¢ < /3 and 0 < p < 1.
Set r = pe™X for x > 0. Then for any s,t € Ny

Asu(r) = As(r) +) 37 ke +0(1) = Au(r) + O (1), for0<p<lasy—0.

§>2 E>1
(7.18)
Moreover,
@) (Xf(‘”s)) , t<a+s
Ag(r)=1<0 (X—<a+s) ln(x‘l)) Ct—a+s, Jorp=lasx—0, (7.19)
O (X_t) ) t>a+s
as well as
Q(~Ra/3teta)y, t<2a/3+e+s
Agi(r) = ¢ Qe+ (™Y, t=2a/3+c+s, forp=1lasy—0. (7.20)
Q(x™), t>2a/3+ec+s
Finally, for any s,t € Ny
As,s+(1)
—————=o0(1), asx —0. 7.21
Aon (P Aoy~ O asx (7:2D

Proof of Lemma 7.7. To show (7.18) we first note that A, ¢(r) = As(r) +3>_ 59 Gt D k1 kScyri®. Applying
Lemma 4.4 shows that for 0 < p < 1

Y i kart=0 > i | =01).

i>2 k>l 52

By dominated convergence we can let » — p. In addition, if 0 < p < 1, then due to (7.18) we obtain
Ass1+4(r)/(Ass(r)Ao+(r)) ~ Ag+(r)~1 = o(1). This shows all the statements for 0 < p < 1.
For the remaining proof assume p = 1. Then for s,t € Ngas xy — 0

. ks cpexk
_ s 4—1 —xkj __ k
Ag(r) = E kfcy, E j e XJ_@( g (1_exk)t>'
k>1 j>1 k>1

With this at hand, Lemma 7.1 reveals (7.19) and (7.20). In turn, with (7.19) and (7.20) we compute for s,z € N
o <X20‘/3+5 ln(X71)> , 20/3+e<a<t

As s+t (T) —a/3+5+t
_ TESSTN S 5 - |
As,g("“)AQ,g(T‘) o (X ) ) a/3 +e<t<aw

O(XO‘/?’”&), t<2a/3+e<a

The only term which is not readily in o(1) is x~®/3+*+*. But o < 3t/2 in order for 2a,/3 + £ < t to hold
so that —a/3 + &+t > €+ t/2 > 0 and it follows that y /3t = o(1). This delivers (7.21) and we are
done. O
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With this at hand, we prove Lemma 7.6.

Proof of Lemma 7.6. For any p € Ny we have that Ay 24, (r)/(A1,1(r)Ao,14p(r)) = o(1) due to (7.21) giving
us a¢(r) ~ Ay 1(r). And with Holder’s inequality we obtain for any p € Ny

A1 4p(r) <Z§jﬂ+2 Pk cprik - P12 vcwk) < Agzip(r) Ao ayp(r). (7.22)

i>1k>1

Hence (7.21) delivers that A 31,(r)/(A2.2(7)Ag11p(r)) = o(1) for any p € Ny giving by(r) ~ Aga(r) as
x — 0. O

Proof of Lemma 7.3

Proof of Lemma 7.3. Recall that C'(z) is oscillating expansive with parameters @ > 0,0 < ¢ < «/3 and
0<p<1.

We first show that D(z) = exp {C(x)} C(z)’ is H-admissible for any / € No. The functions (7.9) for
which we need to verify properties (H;)—(Hs) are given by a;(x), by(x) and ¢;(x) from (7.11). Set r = pe™X.
From (7.12) we obtain that as(r) ~ Ai(r) and by(r) ~ Aa(r). Then (7.13) implies that a,(r) and b,(r) both
tend to infinity as x — 0, thus establishing ().

We continue by proving (H3). For some o/3 < 0 < «/3 + /2 set

By = 0. (7.23)

By applying Taylor’s expansion we obtain that for || < 6 there is a £ = £(0) € (—0, 0) such that

S(rele) = S(r) - exp {i@ag(r) — %bg(?“) + 139665(7@5)} )

Defining

A3($) _Al(x)Ag(x) .A1($)3
Ao(x) 0 Ao@? T Aoy

we get in view of (7.11) that |#3¢,(rel®)| < 03| A3(re'®)| + 63|d(rei€)| uniformly in |0] < 6. Since A3(r) has
only non-negative coefficients we obtain with the triangle inequality that |A3(re'€)| < Az(r). With (7.13) we
further get that A3(r) = O (x~@*%)) as y — 0. We conclude that 63| A3(rel®)| < g As(r) = O (x *+3%) =
o(1) as x — 0 uniformly in |#| < 6. It remains to show that 63|d(re'*)| = o(1) in order to get (Hy). Since
the functions appearing in d are not necessarily power series with non-negative coefficients anymore (since
powers of Ay appear in the denominator), we cannot use the triangle inequality to get rid of €. So we first
have to find a lower bound for |Ag(re'¢) |0] < 6p; in fact we are going to show that
| Ag(rei€)| ~ Ag(r). From the definition of the absolute value of complex numbers

| Ao( re'€ (chr cos(&k ) (chr sin(&k ) (chr cos(&k ) . (7.24)

k>1 k>1

d(z) =

For 1 < k < x~179/2 we have k& = o(1) since |¢] < |A] < 6y = x' 9. Hence

Z cpr¥ cos(€k) ~ Ag(r) + Ry + Ry, R; = Z cprf cos(€k)t, i =0, 1.
E>1 k>y—1-0/2
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Then for ¢ = 0, 1 and recalling that C'(x) is oscillating expansive

| = a—l,—xk | _ —a a—1,_—t _
IRy o( S kele ) @(X /X_Wt o dt) o(1).

k>X71—6/2

Together with |Ag(re'®)| < Ag(r) we thus deduce | Ag(rei€)| ~ Ag(r) as x — 0 uniformly in |¢| < |0] < 6p.
Using that A, has only non-negative coeflicients for s > 0 we then get the estimate

As(r) Ay (r)Az(r) Ay (r)? Asz(r) |, Ai(r)As(r)
A = e A ra0P T Are P ~ A T A T A

With Holder’s inequality we obtain

Ay(r)? = (Z K328/ cprk -/ kckrk) < A3(r)A;(r) and

k>1

3
Ay = (Zuckr’“)”?’ - <ckr’f>2/3> < Ag(r) Ao(r)?.

k>1

In (7.14) we showed that A;(r)? < As(r)Ag(r). With this at hand, we get that Aj(r)As(r)/Ao(r)?
As(r)?/(Ag(r)A1(r)) < As(r)/Ao(r) and A1(r)3/Ag(r)® < A3(r)/Ao(r). Since Ag(r) — oo according
to (7.13) this implies with (7.13) that, as y — 0 and uniformly in |0] < 6y,

5 A3(r)
Ao(r)

03|d(rel®)| = O <90

This delivers (H5).
The hard part of the proof is to show (/3), but [33, Lem. 7] solves the problem in an almost identical
setting. Since C'(x) has only non-negative coefficients we compute

> = 0(03143(7“)) =o(1).

D(re'?) ;
‘ D) < |exp {C(re oy — C(r)} | <exp kz;lckrk(coswk) - 1)
=exp{ —2)  pr’sin®(0k/2) o . (7.25)
k>1

First of all, since sin?(z) is symmetric, it is no restriction to consider # > 0 from now on. Denote by ||| the
distance from x € R to its nearest integer. Then, see [33],

sin?(rx) > 4|z|.

Consequently, setting oy := 2a/3 + ¢ and letting A; > 0 be such that ¢, > A2k® ~!p~F for k € N, we get
that

(4A41) 1) " epr®sin®(0k/2) = > ke ¥R |0k (2m)|| = V(0/(2r)).

k>1 k>1

We claim that there exists f > 0 such that, as x — 0 and uniformly in 6y /(27) < 6 < 1/2,

V(o) > x. (7.26)
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Since by(r) ~ Aa(r) = O (x~(@*2)) due to (7.13) we obtain that b(r) ~/2 = Q(x~(/2+1)) implying by (7.25)
that as y — 0 and uniformly in 6y < 0 < 7
D(re'?)
D(r)
which is Condition (H3). So, if we show (7.26) we are done with showing that D is H-admissible.

From here we basically copy the proof of [33, Lem. 7] with minor adaptions. We partition [0y /27, 1/2)
into I := [0y/(27), x] and I := (, 1/2). Consider 6 € I;. For such 6 we have that

10k = 0k, k< (2x)7",

< exp {-841V(0)} < exp { =841} = o(b(r)/?),

implying
V(0)>63/(2m)* > ke =o( P ). (7.27)
1<k<(2x) !

Since 9§ is chosen such that 20 — a3 = 20 — 2a/3 — e < —/3 — /2 < 0 the claim (7.26) follows as x — 0
and uniformly in 0 € I.
Let us now consider 8 € I5. Define the sets

Q) :={k>1:|0k| >1/4} = U Qi0), Q;0)={k>1:7+1/4<60k<j+3/4}.

=0
Then
16- V(0 Z Erle b =30 N0 g e Xk,
keQ(6 720 keQ;(0)

The intuition behind the choice of these sets is that for any 6 € I, and j > 0 there is a least one element of
order j/6 in Q;(0) because (j + 3/4)/0 — (j +1/4)/0 = (20)~* > 1. In particular for j close to x 160 we
sum over at least one k with magnitude x ', the range where k*~te~X* contributes the most to the entire
sum so that the asymptotic order of >, ko1~le=xk = @(x~1) can be recovered even in the limited range
k € Q(0). At the same time the term ||k || is bounded from below uniformly in k € Q(#) and 0 € I>.

To substantiate this, as a next step we estimate the sum by an integral. Since for 7 > 0 we have that
(j4+1/4)/0 < k < (j + 3/4)/0 we deduce for xj/0 sufficiently large, say > sq > 0, that (xk)* te ¥ is
monotonic decreasing for k € i>s00x -1 @i (f). Hence we find the following lower bound for the sum which
holds as x — 0 uniformly in 6 € I

(u+3/4)/6 00 x(u+3/4)/6
16-V (0 / / v e X dpdy = T / / t Lot dtdu
so0x—1 J(u+1/4)/0 sofx 1 J x(ut1/4)/0

s+3x/(40)
/ / t1 Lot dtds,
+x/(40)

where we first applied the change of variables ¢ = xv and then s = /6 - u. Estimating 3x/(460) < 1 and using
again that the involved functions are decreasing in the range we are integrating over we get as Y — 0 uniformly
inf e I

s+3x/(40) 00
16 -V (0 / / tor et dtds > x 71 /2 / (s+ 1) te=Hds = O(xy ™).
+x/(49) to

This shows together with (7.27) that the claim (7.26) is valid as y — 0 uniformly in 6§ € [} U I5, which gives
us (H3). Accordingly, having proven (H;)—(H3), the function D(z) = exp {C(x)} C(x)* is H-admissible for
any ¢ € Np.
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Next we prove that E(z) = exp{zj21 C(xj)} [licice > ;5157 C(27) is H-admissible for any ¢ €

No, (p1,...,p¢) € Né. The functions (7.9) we need to show (H1)—(Hs3) for are given by ay(z), Bg(x) and
Ze(z) in (7.16). Set 7 = pe~X for x > 0. Then (7.17) shows that a,(r) ~ Ay 1(r) and by(r) ~ Aga(r).
Equations (7.13)—(7.18) for 0 < p < 1 and (7.20) for p = 1 show that a,(r) and Bg(r) both tend to infinity as
x — 0 showing (H).

As in (7.23) we define Ay = x'*° for some a/3 < § < /3 +£/2. The Taylor expansion of E(rel?) yields
that for |0| < 6 there is some 1 = n(#) € (—6, ) such that

. 2 3
E(rél%) = E(r) - exp {i@d@(r) — %bg(r) + i3965@(re"7)} .
Define
5 Aszaipi(x) o A124p, (7)Ao 34p, () | AL 2+p'(33)3)
d ) = ) (3 _ 3 ) (3 ) (3 + 2 ) (3 .
@)= 2 <A0,1+p¢ (z) Ao 14p; (2)? Ao, 14p;(2)?

1<i<e

In view of (7.16) we obtain for 0] < 6 that |0 (re)| < 3| Az 3(re)|+63|d(re™)|. Since Aj 3(x) does only
have non-negative coefficients we obtain that |43 3(rel”)| < As3(r) uniformly in 7 so that by (7.13), (7.18)
(for 0 < p < 1) and (7.19) (for p = 1) we get 63| A3 3(re')| < 63 A3 3(r) = O (XB‘S_a) =o(1)as x — 0 and
uniformly in || < y. Thus, it is left to show that 63|d(re')| = o(1) to get (Hs). We cannot simply apply
the triangle inequality to get rid of e as powers of Ap14p;» 1 <4 < £, are appearing in the denominators in
the sum representing d(rc'). So, we first establish that [Ag 14, (re)| ~ Ag11p(r) as x — 0 uniformly in
|6] < 0y and for any p € Ny. We proceed similar to (7.24) and the subsequent text. For j - k < x 17972 we get
that njk = o(1) since |n| < 6y = x~' 79 implying

g 1y (rei)] > ijzckrjkcoswjk)\fv\ S et Y e eos(nib)|

Jjzl k21 Jk21, Jk=1,

jh<x—179/2 Jk>x 17072
Hence, as x — 0 uniformly in || < 0] < 6y = x~179/2
ij Z cpr® cos(njk) ~ Ao 14p(r)—Ro+R1, where R; := Z jPeprik Cos(njk:)i, 1=0,1.
i1 k21 Gok>1,jk>x1m0/2

Note that we have that ¢;r/% = O (k*~1p~Fpike™xI%) = O (k*~te™XI¥) since C(x) is oscillating expansive.
Further observe that if 1 < k < x~'7%2 then max{1, y~'=%/2/k} = x~17%/2/k and 1 otherwise. Thus we
obtain for i = 0,1

|Ri| =0 Z kot Z ekl 4 O Z o1 ije—xjk

1Sk§X_l_§/2 jZX—l—é/Q/k k>X—1—6/2 jz]_
—xk
o —x~9/2 a—1 1 a—1 e X
—o(e Y ki dam) o X et )
1<k<x—1-5/2 ks —1-6/2
The first term is bounded by
_ 1 _
o X 5/2 Z Ck( _ O(ex 5/2X16/2(X16/2)alx(p+1)> — 0(1).

1— e*Xk)p+1
1§k§X7176/2
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For the second term we get

e Xk

o0
> T eyl Y e = O( /X e malexxda:> =o(1).
k>x7175/2 k>X7175/2
Allin all, |R;| = o(1) for i = 0,1. This implies that |Ag14p(re")| > Ag11p(r) + o(1). As additionally
A 1+p has only non-negative coefficients we obtain |Ag 14, (re!")| < Ag14,(r). Thus, for any p € Ny, we
conclude that Ag 14p(re) ~ Ag 14p(r) as x — 0 and uniformly in || < |0 < 6. Using that As; has only
non-negative coefficients for any s,t € Ny we then get the estimate

drem) < ( A3 44p, (1) 3A1,2+pi(7’)A2,3+pi(7’) 49 Ao ip,(r)? )

ISZSZ A071+pz (Teln)| |A071+pz (re”’])‘? ‘A071+p1 (Teln)|3

N (A3,4+pi(7“) g Ar2ep (M) A2 ip, (1) +2A1,2+pi(7“)3>
Sz Aoy (r) Ag,14p, (1) Ao,14p;(r)?

With Holder’s inequality we obtain for any p € Ny

2
Ao grp(r)? = <ZZ,7”’/2+3/21<:3/2 gk . P12/ /karjk> < A344p(r)A124p(r) and

7>1 k>1
3
Aaip(r)’ = (ij/g’ﬂk(cwjk)l/?’ 'j2p/3(0k7“]k)2/3> < Az a1p(r) Ao 11p(r)?
k>1

The bounds in the previous display together with Aj 24,(7)? < Ag34p(7)A¢14,(r), which was showed
in (7.22), entail the estimates
Avgp(N)Aozip(r) o Asgip(r)®  _ Azarp(r) o Aleep(r)® _ Asagp(r)
Aor4p(r)® 7 Aoatp(r)Arap(r) — Ao1p(r) Ao14p(r)? ~ Ao14p(r)
hold true. We conclude that

TP Asaip,(r)
|d(re'")| = O —
1;@ Ao,14p;(r)

Since according to (7.21) we have for any p € Ny that Az 44, (r)/(Ao,14p(r)A33(r)) = o(1) as x — 0 we
obtain in turn 63 |d(rel")| = o(63 A3 3(r)) = o(1) as x — 0 and uniformly in || < |6] < 6 finishing the proof
for (H>).

In order to show (H3) we use that ) =170 (27) has only non-negative coefficients and obtain similar
to (7.25)

=exp{ —2 Zj_l Z crri® sin?(05k/2) 3 < exp{ —2 Z crr sin?(0k/2)

‘E('rew)
=1 k>l k>1

G(rel®)
E(r) ‘

G(r)

Noting that we chose the same 6 as in (7.23) we obtain as in (7.26) that there is some f > 0 yielding as x — 0
and uniformly in 6y < |0| < 7

E(rel?)

E(r)

Since by(r) ~ Az 2(r) = Q(x~2%/37%2) due to (7.17) as well as (7.13), (7.18) (for 0 < p < 1) and (7.20) (for

p = 1) this shows (H3) and we are done. O

_X*f.
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7.2.2 Coefficient Extraction and Counting

Proof of Theorem 2.10. Due to Lemma 7.3 we know that S(x)C(z)¢ is H-admissible for any ¢ € Npy. Let
ay(z) and by(x) be the respective functions defined in (7.9) and given by (7.11) for h(z) = C(x) + £In C(x).
Further let z, be such that z,C’(z,) = n. Clearly this implies that z, = pe " such that n,, — 0 as
n — oo. Then (7.12) gives us that ay(z,) = Ai(zn) + O (A1(zn)/A(zn)) = n + O (A1(2n)/A(2y)) and
be(zn) ~ Ag(zn) ~ 220" (2,). Thus Lemma 7.2 reveals that

[2"]S(z)C(z)" = Wz;"<exp {0 (%) } + 0(1)>.

2122C" (zp,)
We obtain with (7.13) that

Al(Zn)2 _ 3e N
A(Zn)2A2(Zn) - O (nn ) - (1)

and the claim (2.18) follows.

Next we investigate the coefficients of E(z) = G(z) [[1<;<, > ;51 7'C (7). Lemma 7.3 reveals that
E(x) is H-admissible for any £ € Ny, (p1, ..., p¢) € Nb. Let @y, by be the functions (7.9) for h(z) = In E(z)
as defined in (7.16). Let z, = pe~™ be such that z,C'(z,) = n and ¢, = pe~én be the solution to
>_;>1C(gh)/j = n. In both cases necessarily 1, {n — 0 as n — co. Thus (7.17) yields by(wn) ~ Az 2(wy)
for wy, € {zn,qn}. Recalling (7.16) and using (7.18) for 0 < p < 1 we further obtain for 0 < p < 1 that
ae(wy) =n+ O( X <i<p A1,24p; (Wn) /Ao,14p, (wy)). Then Lemma 7.2 delivers for wy, € {2y, qn}

[x"]E(x):E(wn)w_"(exp o (1;“‘41’2*“(“]”))2 AQ; +o(1>>.

\/m " Ao 14p; (wn) (wn)

According to (7.13), (7.18) for 0 < p < 1 and (7.19), (7.20) for p = 1 we obtain for any p € Ny that

Ajgyp(wn)?
Ao, 14p(wn)? Az 2(wy)

Hence [2"|E(z) ~ E(wy)/\/27A2(wy)w,™ for w, € {z,,¢,}. Note that we can rewrite F(z) =
exp {Ao,0(%)} [1;<;<¢ Aop: (). Hence, if 0 < p < 1, we get according to (7.18) that asymptotically E(zy,) ~
exp{zj22 C(pf)/j}exp{C(zn)}C(zn)f. In addition, if p < 1, (7.18) gives that Aga(z) ~ 22C" (z,,).

So, (2.19) follows. If p = 1 we use that C”'(¢),) = w(C’(q%)) for any j € N, which is true since C”/, C’ have
non-negative coefficients, to obtain A 2(qn) ~ > i>1 jq,%] C"(q?,). This entails (2.20) and we are done. O

=0 (625) =o(1), Bne€ {&m}-

7.2.3 The Distribution of the Largest and Smallest Components
Proof of Theorem 2.11

Proof of Theorem 2.11. We conduct the proof for £(S™)) and £(G™) simultaneously. Therefore let F(*) € Q,,
be either S(™ or G(™ and we will specify when there is need to differentiate the two cases. We start with some
statements about the values of z, = pe™ " and ¢, = pe~*" solving z,C'(2,) = nand 3,5, o C’(qh) = 7,
respectively. Set -

3 Zn, F =50 or FW) = G and 0 < p < 1
wy, = pe B — and 3, = In(p/wy,). (7.28)

gn, F™ =GM™andp=1
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Since n9 < h(n) < n? for n sufficiently large and any 0 < § < /5 according to (A.2) we have that
C'(x) is oscillating expansive with parameters o 4+ §, /3 — 50/3 and 0 < p < 1. Hence n = 2,C"'(z,) =
O(nn (a=0t1) Q(n (a+5+1)) aswellasn = 3 5 AC'(q) = (fn “ 5+1)) N Q& (a+6+1)) according
to (7.13), (7.18) and (7.19),(7.20), respectively. Thus

/Bn _ O(n—l/(a+5+1)) N Q(n—l/(a—§+1)) and C’(wn) _ O(n(a+6)/(a—§+1)) N Q( (a— )/(a+6+1))
(7.29)

Define the subset of 2, = {(N1,...,Ny) € Nj : 3714, KNy = n} which contains all cluster structures
such that no cluster is larger than s by

ngs ::{(Nl,...,Nn)EQn:V8<’i§nINZ':0}.

Then

Pr [C(F(”)) < s} — Pr [F(”) e Qnés} . (7.30)
Further let the subset of 2, containing all cluster structures such that there are clusters of sizes k1,..., ks € N
be given by

Qoo = {(NV1, ., Np) € Q2 VI <0 <42 Ny, > 1}, (7.31)

With this at hand, we obtain

Q<o =\ | Q- (7.32)
k>s
Define
Ap= Ag(n) = Z Pr [F(n) S Qn,kl,...ykg] s ¢ eN.
s<ky<--<ky
ki+-+kp<n

The inclusion/exclusion principle, which was also successfully employed for this kind of problem by [27], then
yields in light of (7.30) and (7.32)

Pr[£(F) < s| = Pr [F™ € @\ | Qu

k>s

- [F(”)EQ}—FZ DA =1+ 3 (—1) 4.

>1 >1

(7.33)

Computing the union of events by the inclusion/exclusion principle entails the helpful “sandwich-property” that
forany M > 1

1+ Y (1A <Pr [L‘(F(")) < s] <1+ > (-1fA,. (7.34)
1<0<2M—1 1<6<2M

This has the great advantage that we can take large but fixed M when analysing L(F(”)) and investigating
Ay = Ay(n) for fixed ¢ is much easier as we only need to let one parameter (namely n) tend to infinity. This
reduction of complexity is as a matter of fact the foundation of this proof. Recall that for ¢ € R we defined

~In Wp,
Sn = s(t, Bn) == ﬁ;l(lnX(ﬁn) +t), X(Bp) := F(la)C'(wn)(ln C(wy))* ! h(ﬁnhzﬁl_lc;( )
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Since k(B In C(wy,))/h(B;1) = O (InC(w,)) due to (A.2) we obtain
Sp o~ B InC(wy), n— oo. (7.35)
In order to get a grip on (7.33) we claim

Pr(F € Qb | ~ [T enwlts €€N, s < ki< oo < ke < s+ 0ls) (7.36)
1<i<t

and for any € > 0 when n sufficiently large
br [F(n) € Qn,ku..,kl} <@te)- IT ewwn', £eN0<ki..o ke (7.37)
1<i<t

The proof of (7.36) and (7.37), which is rather lengthy and relies heavily upon the underlying generating
series to be H-admissible, is deferred to the end of this section for better readability. We start by showing
that Ay ~ e %. Let v = v(B,) be in w(B;, 1) N o(sy), which is possible due to (7.35). Note further that
v =o0(B,;1InC(w,)) = o(n) as n — oo according to (7.29). Then

A1 = < Z + Z >PI‘ [F(n) S Qn,k:| = A1,1 + ALQ.
sn<k<sn+v k>sp+v

We are first going to show that A1 ; ~ e*. Due to (7.36) we obtain

A]-v]- ~ Z Ck‘wa = Z h(k)ka_le_ﬁnk ~ h(sn)sg_le_ﬁnsn Z e—ﬁnk

sn<k<sp+v sn<k<sp+v 0<k<v
~ h(sp)sd Le Pnsng L, (7.38)

Recalling s, ~ 3, ! In C(w,) from (7.35) and plugging in s,, into the expression in the previous display gives
by Lemma 4.6

Al,l ~ ( - e ~e . (739)

For k > s, + v we use the estimate (7.37) and obtain
Pr [F(") € an} =0 (ckwfb) .

With this at hand and since v = w(3,, 1) Lemma A.4 reveals for k > s,, + v that

A =0 Y qui| =0 (h(sn)sﬁ‘le‘ﬁn““*“)ﬁgl> =0 (e—te‘ﬁn”> = o(1). (7.40)

k>sn+v

It follows that A; ~ e~t. Next we show that

Ay ~ %(e*t)‘f. (7.41)
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Then choosing M € N sufficiently large in the upper and lower bound (7.34) we get that Pr [E(F(”)) < sn] gets
arbitrarily close to 1 + ZZZI(—I)E(e_t)f/ﬂ — ¢~ and the claim follows. Thus all is left to show is (7.41).
Define B := {(k1,...,k)) e NC: V1 <i<l:k;> s,k +---+k<n}and

B_ 2:{(k1,...,k4)€BIO<k1 S"‘§k4,31§i<€:k¢:ki+1}.
In addition we need the sets

B< :={(k1,...,kp) e B:V1<i</l:k; <s,+v} and
By :={(k1,...,kp) e B: 31 <i<{l:k;>sp,+v}

Further set

fha, oo ke) =[] enwhi, (k... k) €B.
1<i<k

With these definitions at hand we obtain by (7.36) and (7.37)

Ay = ( Z + Z >Pr [F(") € Bn,kl,.“,kg}
(k1 ,

1
- <£'Z—Z)f(kzl,...,kg)—l—(’)(Zf(/ﬁ,---,kz)); (7.42)
" B< B- B

where in the last line and in what follows we abuse the notation and write ), = >, for any set X'. We
will prove

%Zf(kl,...,kw%(e—t)‘, S fkr. k) =o(1) and Y flki,... k) =o(1), (743)
" B< ’ B B=

from which (7.41) follows immediately in light of (7.42). We start with the first asymptotic identity in (7.43).
The estimate k; < s,, + v forall 1 <14 < {implies that k1 + - - - + k¢ < {(sy, + ) = o(n) so that with (7.39)

> Fa, k) =Y [ crwhi = AL ~ (e
B<

B< 1<i<t

Next we show the second claim in (7.43). Let (k1, ..., k;) € B>. Applying (7.40) we obtain

Ntk =Y I enuli=0 (Am : Aﬁ*l) = o(e~"=1) = o(1).
B>

B> 1<i<t

Finally, we show the third asymptotic identity in (7.43). We get

l
E f(kl,...,k‘g) < <2> E f(kl,k‘l,kg,...,k‘g):o E C%wik’A?—IQ
B

sn<ki,...ki_1<n sn<k<n
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According to Lemma A.4 and analogous to (7.40) we find that

Z czwik =0 <h(sn)257%(a_1)e_26"(s"+”)ﬁ;1) = o(1).
k>sn+v
And just as in (7.39) we compute that

> Gul ~ hsa e e P 3T e = O (s e 6, )

sn<k<sp+v 1<k<v

=0 (e_Qtﬁn) = o(1).

Since AﬁQ ~ et =2) this shows that 3" f(k1,...,ke) = o(1) and we haven proven (7.43). In other words,
we are done.

Proof of Equations (7.36) and (7.37). Let £ € N, k := (ky,...,k¢) € N¢ and recall from (7.31)
Qi ={(N1,...,Ny) € Q, : V1 < i <L Ny, > 1}.

‘We further abbreviate

> = o, =kttt k and [nlac= {1, np\ {ky, . R

Qn,k (N1,...,Nn)€ﬂn’k

From here we need to distinguish the two cases. Note that we call the cases “set” and “multiset” but as always
in this paper we consider the general case where (cx)ren is an arbitrary non-negative real-valued sequence
(which is of course expansive).

The set case. Due to (2.4) we obtain

, v N, —1
1 i 1 i Cr, "
st eon] = b ST S Tl 11 e T %0
’ .| ? | |
[27]S(z) & Zien N;!' [27])S(x) \Siee oy i N;! (S Ny, !
(7.44)
First observe that if (N1, ..., N,) € Q, x we necessarily have that N; = 0 for ¢ > n — ¥y. Since further for
Ni, > 1 the estimate ckNiki_l/Nki < cgki_l/(Nki — 1)! holds for 1 < i < ¢ we get that
cNi cNki_l n—>3y CNi
3 ki 3 _ -
Z H ]\Zrz.! ’ H N;! < Z H ]\Zfi! = [2"77]S5 ().
Qn,k ie[n]#k 1§’L§£ anEk =1
All in all, we have shown that
n— S
Pr [F(") c ka] < M . Ch;- (7.45)
[2"5(x) 2,

Due to Lemma 7.3 we know that S(z) is H-admissible. Recall the definition of As(z) from (7.10) and note
that the functions a(z), b(x) from (7.9) for f(z) = In S(x) are exactly A;(x), A2(x), compare to (7.11) with
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¢ = 0. We chose z, such that A;(z,) = z,C’(z,) = n. Lete > 0. Then Lemma 7.2 reveals that there is some
(potentially large but fixed) K = K (¢) > 0 such that for n sufficiently large

[z~ >]S ()

TS() < (1+4¢) 22 uniformlyink € N®with0 < &y <n — K. (7.46)

For all k € N’ such that n — K < ¥y < n we have that [z"~><]S(2) = O (1) and hence with Lemma 7.2,
noting that z, < p <1,

[z~ >]S (=)

W ( \/771/5 (2n ) = 0( ), uniformly inn — K < ¥ < n. (7.47)

In any case, combining (7.45) with (7.46)—(7.47), and since ¢ is fixed, we obtain for n sufficiently large

Pr [SW € ka} <(1+e)- [ enzl, uniformly ink € N with 0 < 5 < n. (7.48)
1<i<t

This shows (7.37). Let us next demonstrate that (7.36) is valid. In light of Equation (7.48) it is left to show that

Pr [S(”) € Qn,k} > (1+o(1 H Ck; zk for s, < k1 < -+ <ky<sp+o(s,)andasn — oo.
1<i<t
(7.49)
For that let S (x) be the generating series of elements such that there are no clusters of sizes k1, ..., k, that
is,
Sex(x) = S(x) - Ti(x), where Ti(x) = exp{ - Z ckixki}. (7.50)
1<i<e

Note that for any s, < k < s, + o(sy,) and by plugging in s,, we get analogous to (7.38) (where 3, = 0, for
F() = SM)y that ¢ 2% = (k) Te ™ ™F < h(s,)s@ Te ™ (14 0(1)) ~ 1, = o(1). Hence

n

Ty (zn) ~ 1. (7.51)

Writing S(™) = (Sg"), e 57(1”)), we conclude

’I’Z—Ek
Pr [s<"> c Qn,k} > Pr [\ﬂ <i<e:sM = 1} - W T e (7.52)
1<4i<0

We compute

S u(z) K]S (x) e u1s<x>
@S S P

[x¥]Ty (). (7.53)

1<u<n

Analogous to (7.46) and (7.47) we obtain due to (7.51)

) W[MT (z) —O<22k2[$"]T (ﬂf)zu) = O(2,*T1(zn)) = 0(2,) (7.54)
@S O R

1<u<n u>1
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Next we show that the first term on the right-hand side of (7.53) is asymtotically equal to z>%. Since
Yk = O, ' InC(2y,)) = o(n) for s, < k1 < -+ < kp < 85, + 0(sp,) due to (7.29) and (7.35) we obtain by
Lemma 7.2 as n — oo

S (o e R )

Since A1(z,) = n we just need to show that X2/b(z,) = o(1). We compute, noting that As(z,) =
@(h(n;l)n,;(aﬁ)) according to Lemma 4.6,
Zk
AQ(zn)
Concluding, we obtain by plugging in (7.54) into (7.53) that
[ S ()
[z7]S ()

which in turn brings with (7.52) that (7.49) is true. This concludes the proof of (7.36). The set case is completed
and we move on to the multiset case.

=0 (ng - In? C(zy,) - h(ngl)) =o(1). (7.55)

= (1+o(1))-22%, fors, < ki <---<ky<s,+o(s,)andasn — oo,

The multiset case. This case is proven almost analogously to the set case, which is why we will be sparing
with details. Like in (7.44) we get due to (2.3)

Pr [G(”)GQn,k} _ 21D H (CZ+N > 11 (C’% +]f[\]:’ji_1>1.

Cl..
1<i<t O i€ln 1<i<t ki

It is easy to check that (“Jrz*l)/a < (“ﬁ;z) for a,b € N. In addition N; = 0 for any i > n — Xy if
(N1,...,Ny) € Q. Thus, since ¢, N, € Nfor 1 <1i < ¢ (otherwise the claims (7.36)—(7.37) are trivially

true) we obtain that

n— Ek]

Gaz Hck

1<<4

Xz

Pr(G e @, < [

Let w,, be given as in (7.28). Replacing S by G and z, by w, we obtain completely analogous to (7.48) that
for any € > 0 and sufficiently large n

Pr [GW e ka} <(1+e) [ enwhi, uniformlyink € N’ with 0 < £y < n,
1<i<e
proving (7.37). To finish the proof in the multiset case it suffices to show that
Pr [G(") € Qn,k} >(14o0(1))- H crwhi for s, < ki < ---ky < s, + o(s,) and as n — oo.

1<i<e
(7.56)

Let G;,gk(ac) be the generating series of elements such that there are no clusters of sizes kq, . .., kg, that is,

Gx(r) = G(x) - To(x), where Th(x) —exp{ Z Z Ck; xjk}

7>11<i<e
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For any s,, < k < s, +0o(s,,) and by plugging in s,, we get analogous to (7.38) that c,w® = h(k)k® le = Prk <
h(sn)se e Prsn(1 + 0(1)) ~ B, = o(1). Hence

To(wy) ~ 1. (7.57)

Consequently, we are at the exact same starting point as in (7.50) and (7.51). Analogous to (7.52)—(7.54) we
thus obtain as n — oo and for s, < k1 < -+ < kg < s, + 0(sp,) asn — o0

g o (lTEIS@) .
Pr |G € Q] zlgg " < s o )) (7.58)

Recall the definition of A, ¢(x) from (7.15). The functions a, b from (7.9) for f(z) = In G(z) are then given
by Ay 1(x), A22(z), see also (7.16) with £ = 0. Since Xk = o(n) for s, < k1 < -+ < kg < s, + o(sy,) we
obtain by Lemma 7.2

[ 2S(2) g (A11(wn) — (n— %))
@S w (exp{ - 2 A5 5 () } + 0(1)> (7.59)

Start with 0 < p < 1,1i.e. wy, = 2y, in (7.28). Due to (7.18) we have in this setting A 1(z,) = A1(2n) + O (1)
and A 2(z,) ~ A2(zy). Hence analogous to (7.55) we get

(@(z0) — (n—%))* 22

2b(2n) " Ay(zn)

= o(1). (7.60)

Now consider p = 1 in which case w,, = ¢y, chosen such that A; ;(g,) = n. Since n~% < h(n) < n? for any
0 < § < a/5 and n sufficiently large due to (A.2) we have that C'(x) is oscillating expansive with parameters
a+6,a/3—-56/3and 0 < p < 1. So, we compute with (7.20) that A3 2(g,) = Q(&;(O‘%H)) giving us
with (7.29) and (7.35) that

(A11(q) — (n — ) ( 52 ) 2 s
! =0 — ) =0 (In?C(2,)€27%) = 0(1). 7.61
Az a(an) Taalany ) = O (1 CEn&™) = ot 7D
Plugging (7.59)—(7.61) into (7.58) yields (7.56) and we are done. ]

Proof of Example 2.12. We get by [28, Lem. 4.2] that there is a constant A(«) > 0 depending on « such that

Clzn) = T(@)(n," + A(@) + O () and  2,C"(z0) = Tl +1)(n, * ™ + Ala+1)) + O ().
This immediately gives us that z,C’(z,) = n implies 17, = (o + 1)1/ (@t)p=1/(a+1) 1 5(n=1). Plugging
this into C(z,) yields C(z,) = T'(a)T'(a + 1)~/ (@t Dpe/(a+1) 1 O (1). Hence, setting f(n) = (n/T'(a +
1))1/(04—&-1),

InX =In(N(a)'C(2,)(InC(2,))* ) = aln f(n) + (@ — 1) Inln f(n) + (o — 1) Inc.
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Proof of Corollary 2.13

Proof of Corollary 2.13. Let F™ be either S or G(™). Set F(x) = S(z) if F™ = S and F(z) = G(x)
if F(") = G(™), Further we define the generating series for all elements such that the smallest object is of size
greater than s by

exp { Z ckxk}, F(n) — g(n)

F>s($) — k>s | '
exp { Z Z ckacjk/j}7 F(n) — g(n)
721 k>s
Then
Pr [M(F®™) > 5] = W

Since (ck)ken is oscillating expansive the same holds for (cg)g~s for fixed s € N. Then Lemma 7.3 reveals
that both F ; and F' are H-admissible. Letting a, b and a~ s, b~ s be the functions (7.9) we immediately see that
a(x) — ass(x) and b(z) — b>s(z) are bounded uniformly in x < p. Then Lemma 7.2 gives for any w,, — p as
n — oo

e =GR ~ s (o yor{ Mt )

Choosing wy, as in Theorem 2.10 for the different cases depending on S, G and p as well as noting again that
a(wy) — ass(w,) = O (1) we get that the exponents of the exponential functions in the previous display are
o(1) and so (as s is fixed and letting w,, — p if F(" = S(?))

exp{ - > ckpk’}, F(n) — 5

PrIM(F) > o] ~ ) ks |
W, exp{ — Z Z ckw%k/j}, F(n) = G(n)
j>11<k<s

7.2.4 The Cluster Distribution
Proof of Corollary 2.14

Proof of Corollary 2.14. Due to (2.21) we have that for any £ € N

sy _ exp (C) Cla)’
B[] = s ey

An application of Theorem 2.10 delivers

E [Ms(”))ﬁ} ~ C(zn)t. (7.62)
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In particular E [Fg(S(”))] ~ C(zp), which is the starting point for our induction. Assume that E [K(S(”))q ~
C/(2y,)¢ for £ € N. There are constants (dy, ..., ds) = (di(£),...,dy(¢) € R’ such that

Eﬂqgwﬂﬂ}:E[Mﬁmxdﬁm)—n.umﬁmn—e+zﬂ
=E [(x(s")] + 3 4B [(s(S™) ] ~ B [(s(S") ] + 3 diC(zn),

1<i<e 1<i<e

where we used the induction hypothesis in the last asymptotic identity of the previous display. Since (7.62)
reveals that E [1(S™)=L] ~ C(2,) ! and C(z,)! = w(C(2,)") forall 1 < i < £ the claim follows.

Next we want to compute E [/ﬁ(G(”))f] for 0 < p < 1. Setting 22 = 1 for any € R, define
Bi(z,y) = Y55 — DELC(7)y? = . Then d/dyG(z,y) = G(z,y)Bi(z,y) and d/dyBy(z,y) =
Biti1(x,y) for k € N. By a simple induction there exist real-valued constants (dg,, %, )ki, . k_1eNo =
(dkly---,ké—l (6))161,..-,/6#161\10 such that

d* ‘
G =Gan (Bt X disn I] Buea). 7.63)

0<ky<-<kp_y 1<i<t—1
Byt 1=
Recall the definition of A, from (7.15). Clearly, for any £ € N, we can rewrite By(z,1) = Aor(x) +
> i<ick_1biAoi(x) for some real-valued constants (b1, ...,be—1) = (b1(€),...,be—1(¢)). Hence together
with (7.63) there are real-valued constants (d;cl,...,kg,l)kl,...,k/quNo = (cl;ﬂ’m’,{:ei1 (0))ky....kp_ €N, SUch that

=G@w@mm“— > AMMIIIAM@O. (7.64)

y=1 0<ky<-<ky_q 1<i<e-1
ky+-tkp_1<t

dé

dfng(ﬂ%y)

Now (2.21) and Theorem 2.10 give us

nl Al 0
E {H(G )} [z"]G(z,y) Aoalzn) + 0<ky << kl’ o+ Aot o)
<k1<-<kp_1 1<'L<€ 1
kitodkp_1=¢

Due to (7.18) we get that Ag x(z,) ~ Ao(2n) = C(2y). Since for any 0 < k; < --- < ky_; we always have
that [];;<p 1 Aok, (2n) ~ C(z,)Y for ¢ < £ and C(z,)" = w(C(2,)") we finally obtain that

E%@WQNC%K

The claim E [£(G™)*] ~ C(2,)* follows analogously to the induction after (7.62).

Let us now consider p = 1. Here we would also get (7.64) but we cannot simplify Ag x(2,) ~ C(2,) and
thereby let all the terms but A ; (2,,)¢ asymptotically vanish; in fact, all the terms could (depending on @ > 0)
play a role. This is why we are content with only computing E [R(G(”))Z] for £ = 1,2 in this case. With (2.21)
and Theorem 2.10 we have that

B [m(G(”))} _ [2"]G(2) Z]>1 ZC @).

[z7]G( =

Due to (2.21) and Theorem 2.10

2" G(x ~, C(a? > [2"G(m >1 1C(z 2 o
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Since E [k(G™)2] = E [£(G™)?] — E [£(G™)] and (3,5, C(gh))? = w(} ;51 C(gh)) the claim follows.
O

Proof of Theorem 2.15
Proof of Theorem 2.15. We start with the local limit theorem for x(S(™). Set N’ = N'(n,t) := C(z,) + L

where L = |C(zpn) + t/C(2n)/(a+1)| — C(z,) = t\/C(2n)/(a+ 1) + O (1). We want to determine
Pr [k(S™) = N'] = [2"yN'|S(x,y)/[2"]S(x). Let z, = pe~" be such that 2,C’(2,) = n (implying that
M, — 0 asn — o00). Let Cp,Cy,. .. be iid with probability generating function C'(z,2)/C(z,). Further let
Sp 1= <<, Ci for p € Nand set

2 C' (2 2 2C" (2 2,0 (2 2 O () \ 2
yp::E[Sp]:pM and 02::Var(,5’p):p<nc(")+ "C(”)_<"C(”)>>

C(zn) P C(zn) C(zn)

Then we obtain
["y™)S (2, y) = = Pr[Sy: = n]. (7.65)
We have vy = (C'(zp) + L)2n,C'(21,)/C(2n) = n + Lz, C'(2y,)/C(2y,). Further as N’ ~ C(z,) we get with

Lemma 4.6 Lz,C"(2,)/C(2n) ~ t - v/af(a+1) - /22C"(z)/(a + 1) ~ t - \/a/(a+1) - on. Hence
Lemma 6.11 delivers for any K > 0 uniformly in ¢t € [- K, K]

1
Pr[Sy: =n] = Pr | Sy = v — (t/a/(a+ 1) + o(1))onr | ~ e~/ (2lat1)) :

(S = n] = Pr [ Sy = vy — (t+/a/(a + 1) + o(1) o Vel PRy Y
We treat the remaining terms in (7.65) by Stirling’s formula and using that (1 + a)® = exp {bIn(1 +a)} =
exp {b(a —a*/2+a*/3 —---)} forb> 0,0 < a < 1 which gives us

/ / — N/ /
Clzn)N N e < L > N e o~ L—2/(2(art 1))
NI 27C (zp) C(zn) V21C(zy)

Plugging everything back together yields

eXp {C(zn)} . z—n‘
21\/C(20)22C" (zp) /(@ + 1) "

2"y S (2, y) ~ e

The claim follows by computing [z"]S(z) ~ exp{C(zn)} /\/2722C"(2y) - 2, due to Theorem 2.10 and
dividing [z"yN']S (z, y)/[™]S (x).

Next we show the local limit theorem for x(G(™). We write N’ = N'(n,t) := C(z,) + L where L =
|C(zn) +t/C(2n)/(a+1)] — C(zn) = t\/C(2zn)/(a+ 1) + O (1). In what follows we want to determine
the probability Pr [/i(G(”)) =N'] = [z"y" '|G(x,y)/[z"]G(z). For that we need to repeat some notation
from Section 2.2. Let m be the first index such that ¢,;, > 0. For n, N € N let z, y be the solution to the system
of equations

m m
' ry Y

=N and 2My<1. (7.66)
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Further let u the solution to the system in the variable v
uh(u)/ (@) = 1/ (at1), (7.67)

Then Lemma 2.7 says that for n, N,n —m.N and v sufficiently large there are unique solutions x,, x, ¥, v and
u,, solving (7.66) and (7.67), respectively. In particular, there is a slowly varying function g : RT™ — R* such
that u, = v/(@*+1) /g(v). With this at hand, define

N, =Co-g(n)- no‘/(o‘H), where Cp := o} (p™™I'(a + 1))1/(a+1).
First we are going to show that
C(2n) ~ a 1T (a + DV . g(n) . po/latD), (7.68)

This implies that C(z,)/N,; ~ p™/(@+1) < 1 50 that we are able to use all the results for Case (I) from
Sections 2.2 and 6, in particular Theorem 2.8(I) for the determination of [z"y™'|G(z, y). Since z,C'(2,) = n
we necessarily have that z,, = pe™ "™ such that n,, — 0 as n — oo due to Lemma 4.6, which also gives us

200" (zn) ~ T(a + 1)h(ngl)n;(a+l). Hence
(YO = (/T (ac+ 1)1+ o(1)).

Since n/T'(a + 1) — oo it directly follows from (7.67) and the subsequent text that ;! ~ (n/I'(a +
1))@+ /g(n). We also deduce that g(n)®*+! ~ h(n; 1) by comparing the two representations of 7, . Hence
Lemma 4.6 yields

C(zn) ~ T(a)h(n; Yy ® ~ a7 'D(a + DY g(n) . po/leFD),

Consequently lim sup N’/N;; < 1and N'/N;; = O(1). Let (xp, Yn) = (Tn,~7, Yn,n*) be the solution to (7.66).
Then Theorem 2.8(I) together with Theorem 2.10 reveal that

n.N' eXp{ZjZQ C(W)Z/%/J} exp {ynC(xy) — C(z,)} <zn>" N
9n exp {zm C(p/) /j} V2N Y32 C ()] (@ + 1)22C" (20))  \Zn

(7.69)

In the remaining proof we show that z,/z, and y, are so close to 1 that the right-hand side of (7.69) is

asymptotically (2 N'/(a+ 1))~/2e~#*/2. For that we first repeat some important properties of (,,, ) from
Lemma 6.16, that is,

Ty~ p, limsupy, <p and S, = -—"———
n—o00 1- T Yn

= 0(1). (7.70)

Parameterise z,, = 2,¢%" for an appropriate §,,. We first show that
dn, = o(ny). (7.71)

By (7.66) and (7.70) we have that y,,C(x,) ~ C(z,) + L ~ C(zy,) and x,y,C'(z,,) ~ n = 2,0 (zy).
Plugging in z,, = z,e% = pe~ (") we obtain by Lemma 4.6

h(nn — 0n) (10 — 6n) ™
h(1n) U

C(zn) ~ ynC(zn) ~ yul'(@)R(nn — 00) (M0 — 0n) ™" ~ ynC(2n)
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implying that
h(nn — 6n) (N — 6n) ™
Y — ~ 1. (7.72)
" h(nn) Tin ¢
Analogously

h(n — 6n) (M — 5n)_(a+1)

n~ xnync/(xn) ~ ynZnC/(Zn)

h(nn) n;(aJrl)
implying that
" — 8n) (11 — 8,) >V
n ~ 1. 7.73
R gD 77

Combining (7.72) and (7.73) we obtain that (1, — d,,)/n, ~ 1 implying (7.71).
In what follows we use, without mentioning it every time, that §,, = o(7,,) and Lemma 4.6 imply

2 C®) (20)8n = O (h(1 Y T 80) = o(h(n i *HEY) = o(CH (=), ke N
Next we expand C(z,e%) at § = 0. Since &,, = o(n,,) and y,, = O (1) we obtain that

YnC(xn) = ynC(2n) + Yn2nC'(21)0n + ynziC"(zn)(Si/2 + O(C”(zn)éi) (7.74)
= ync(zn) + ynzncl(zn)én + O(yncl(zn)én)'

Then the second identity in (7.66) gives
N = y,C(2n) + Yn2nC’ (20)0n + cmSn + 0(C (2,)5,).

Recalling that N’ = C(z,) + L and dividing both sides by C(z,,) entails that y,, ~ 1 and

B L—cnS  22C'(2n) C'(zp)
Yn =1+ C(2n) Clon) on + O( Cln) (5n>. (7.75)

We proceed similarly with the second identity in (7.66). Expanding z,e’y,C’(2,¢°) around § = 0 and
using (7.71) yields

L nC (2n) = Yn2nC'(2n) + Yn(20C" (2n) + 22C" (2,))0n + O (C"’(zn)éi)
= Ynn + YnznC" (21)0n + 0(C” (2,)01). (7.76)

Note that Lemma 4.6 implies that C"(z,,) = ©(C'(2,)?/C(2,)) = ©(nC'(2,,)/C(2y)). Keeping this in mind,
we plug in (7.76) and y,, from (7.75) into the first equation of (7.66) to obtain

n=y,n+ ynziC’”(zn)én +0(C" (2n)0n) + MmemSn
L — CmS chl(zn)

_ =T tme 2 I .
=n+n + 0, (an (zn) — 1 Clon)

C(zn) ) + 0(C"(21)0n) + My Sy

Since S,, = ©(1) due to (7.70) this implies together with Lemma 4.6 that

20C (20)\ _aL—cmS
C(zn) n

L—cynS{ 5
on n Clon) <an (zn) — 1
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This, in turn, implies with (7.75) that

L—c,S, ‘o L—¢,S,
C(zn) C(zn) .

It follows that there are o, = o(L/n) and 3,, = o(L/C(zy)) such that

L —cp,S L —cmS
5,1:—04%—1-(1” and ynzl—i-(oz—l—l)ﬁ

Yn =1+ (a+1)

+ Bn. (7.77)

Recall that L ~ t1/C(2y)/(a+ 1) and S, = ©(1) due to (7.70). Plugging this and the expressions for dy,, y,
into (7.74) as well as using Lemma 4.6 for C(z,), 2,C"(2,) = n, 220" (2, yields

YnC(2n) = ynC(2n) + ynzncl(zn)dn + ynzrzzcﬂ(zn)&?%/Q + O(C”(Zn)@%)
=C(zn) + (a+ 1D)(L — cSn) + 8nC(2n) + —a(L — ¢,S) + anpn
L2 2 L2

2 I a” L~
Clon) + 22C"(zn) 5 2 +0(1)

=C(zn) + L — cnSn + BnC(2n) + ann — %tz +o(1).

—ala+1)

Plugging this into the second identity of (7.66) entails

N' = y,C(zn) + cmSn = BnC(2n) + apn = %tQ +o(1). (7.78)

With (7.77) at hand we obtain that

n
Z _ _ —
(n> —e dnn _ eoz(L cmSn)—0nn

In

and

—C(zn)+t4/C(2n)/(a+1)
i (1 e E s e S0P Ha b2,

C(zn)

Combining the previous two displays with (7.78) delivers

n
<Zn> ny' — eU(L—cmSn)—ann—(at1)(L—cmSn)—t>—=BnC(zn)+(at+1)t?/2 _, (L—cmSn—t*/2
L= .
Tn

From N’ = y,C(zy,) + ¢Sy, we directly get y,C(z,) — C(2y,) = L — ¢Sy, so that

exp {ynC(zn) — C(2,)} - <zn> N —t2/2,

Tn

Since &, = o(n,) as showed in (7.71) we obtain that 22C"(z,) ~ 22C"(z,,). Concluding, and plugging in
Yn ~ 1, we obtain in (7.69)

9n,N’ 1 —t2/2 1 —£2/2
9n 2rN'/(a+ 1) V21C (2) /(a0 + 1)

as claimed. O
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124 Appendix

A Appendix: Slowly Varying Functions

Let h : [1,00) — (0, 00) be a slowly varying function, that is, / is measurable and for any A > 0

h(\
lim (Az)

Z—00 h(m)

=1. (A1)

“Slowly varying” means essentially smaller than any polynomial, see also below in (A.2) for formal variants of
this statement. All the results in this section for slowly varying strictly positive h do straightforwardly hold for
h[1,00) — [0, 00) such that h is eventually positive and (A.1) is valid.

Results on Slowly Varying Functions The theory presented in this chapter goes back to Jovan Karamata, who
proved all the basic results in his works [48, 49, 50]. A thorough overview can be found in the comprehensive
textbooks [13] or [53, Chapter IV]. Let us begin with the Uniform Convergence Theorem that will be useful
later.

Theorem A.1 ([13, Thm. 1.2.1]). The convergence in (A.1) is uniform for X\ in any compact subset of (0, 00).

Let us continue with the famous Representation Theorem, first obtained by [50] in the continuous setting and
again for arbitrary measurable functions by [54], c.f. [13, Theorem 1.3.1]. It states that there exist bounded
measurable functions ¢(x) and ¢(x) such that

h(z) = c(z) exp < /1 ' E(tt)dt) :

where, for some ¢ > 0,
c(x) = ¢ and e(r) >0 asxz — oo.

From this we immediately obtain for any ¢ > 0 that there is an xq such that

/

_ 5 h(2) x'\9o
0 < < g Y < < (= "> > 2.
% <h(x) <z° and (x’) S @ S (z) forall ' > z > zg (A2)

Moreover, see [13, Theorem 1.5.3], we obtain that for any p > 0

sup h(y)y" ~ h(z)x* and suph(y)y * ~ h(x)z™# as xr — 00. (A.3)
1<y<z y2>x

Let o > 0. From here we consider the function

where h is continuous. Note that this is no restriction in our setting as ¢, given in (2.13) is only defined
for natural numbers, such that we can simply interpolate linearly to obtain continuity. We proceed with the
following important result, known as Karamata’s Theorem.

Theorem A.2 ([13, Prop. 1.5.8]). Let h be slowly varying and o« > 0. Then for any a > 1

/ c(t)dt ~ a ' h(z)z®, asz — oco.
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We will be interested in sums rather than integrals. A simple trick and the “sub-polynomiality” of slowly
varying functions will help us here. We doubt that the following statement was not known before, but we know
of no reference.

Corollary A.3. The previous theorem holds with faz replaced by Zﬁ_l fora e N.

Proof. The bounds in (A.2) guarantee that ¢(s) ! supg<,<; ¢(s + ) < supgc,<;(1 — 2/5)* = 1 and also
c(z) " tinfocp<t e(s + ) > infocpci1(1+2/5) "t ~ 1 —x/s for s — oo. Hence for any ¢ > 0 there is sp € N
such that

< c¢(s)e forall s € N, s> sg. (A4)

_ inf
021;21 c(s+ ) odnf c(s + )

This helps us in proving the claimed statement as follows. Note that

z—1 T z—1 s+1 z—1
- < _ < 5 — i .

> et = [ et < Y fete) = [ et < Y | swp clo-ta) = ik cls+2)

S$=S0 $=S0 $=580 - -
By using (A.4) we infer that this sum is at most & ZZ:;O c(s). Hence

x| | Eh )
[ e(t)dt Jo e®)dt |~

As € > 0 was arbitrary, the proof is completed. O

Lemma A.4 ([34, Prop. 2]). Let a > 0 and h be an eventually positive and slowly varying function. Let
(bn)nens (tn)nen be sequences such that b, — b € (0, 00] and by, z, — 00 as n — oo. Then, as n — oo,

/ h(xtn)xo‘exdzwh(bntn)/ x%e *dx.
bn bn

Another ingredient in our proofs is the following property of sums, where the terms depend on some slowly
varying function. Let U be a non-decreasing right-continuous function on R such that U(x) = 0 for x < 0.
Consider the Laplace-Stieltjes transform

R o
O(y) = / XAl (z).
0
If U is a step function with jumps at the integers, that is, U(s) = U(|s]) for all s € R, then
U(x) =Y U(s)e ™. (A.5)
s>0
The next result is referenced to as Karamata’s Tauberian Theorem and was derived in [49].

Theorem A.5 ([13, Thm. 1.7.1]). Let o > 0, h slowly varying and ¢ > 0. Then the following statements are
equivalent.

1. U(z) ~ m h(z) z% as x — oo.

2. U(x) ~ch(x ) x @ a5y — 0.
A direct application of this theorem is that

Zh(k‘)ka—le_xk ~T(@)h(x )™ a>0,asx — 0. (A.6)
k>1
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