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Abstract

Let X1, X2, ..., X, be a sequence of independent random points in R? with common
Lebesgue density f. Under some conditions on f, we obtain a Poisson limit theorem, as
n — 0o, for the number of large probability kth-nearest neighbor balls of X1, ..., Xj.
Our result generalizes Theorem 2.2 of [11], which refers to the special case k= 1.
Our proof is completely different since it employs the Chen—Stein method instead of
the method of moments. Moreover, we obtain a rate of convergence for the Poisson
approximation.
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1. Introduction and main results

The starting point of this paper is the following result; see [11]. Let X, X1, ..., X, ... be
a sequence of independent and identically distributed (i.i.d.) random points in R?, d > 2, that
are defined on a common probability space (€2, A, P). We assume that the distribution of X,
which is denoted by u, is absolutely continuous with respect to Lebesgue measure X, and
we denote the density of w by f. Writing || - || for the Euclidean norm in R¢, and putting
X = {X1, ..., Xy}, let R;, := minj; j<, ||X; — Xj|| be the distance from X; to its nearest
neighbor in the set &), \ {X;}. Moreover, let 1{A} denote the indicator function of a set A, and
write B(x, r) = {y € R¢: |lx — y|| < r} for the closed ball centered at x with radius . Finally, let

n

Coi= Y l{uw(x,-,R,-,n)) >

i=1

t+logn
n

denote the number of exceedances of probability volumes of nearest neighbor balls that are
larger than the threshold (t 4 log n)/n. The main result of [11] is Theorem 2.2 of that paper,
which states that, under a weak condition on the density f, for each fixed € R, we have

Co 2> Po(exp(—1)) (1)
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Limit laws for large kth-nearest neighbor balls 881

as n — 00, where g denotes convergence in distribution, and Po(§) is the Poisson distribu-
tion with parameter & > 0.

Since the maximum probability content of these nearest balls, denoted by P, is at most
(t +log n)/n if and only if C,, =0, we immediately obtain a Gumbel limit lim,_, oo P(nP, —
log n <) = exp(— exp(—1)) for P,,.

To state a sufficient condition on f that guarantees (1), let supp(u) := {x € RY: w(B(x, r)) >0
for each r > 0} denote the support of . Theorem 2.2 of [11] requires that there are 8 € (0, 1),
Cmax < 00 and 8 > 0 such that, for any r, s > 0 and any x, z € supp(u) with ||x — z|| > max{r, s}
and u(B(x, r)) = u(B(z, s)) <4,

p(B(x, r) N B(z, S))Sﬂ
w(B(z, )

and w(B(z, 25)) < cmaxu(B(z, 5)).
These conditions hold if supp(f) is a compact set K (say), and there are f_, f1 € (0, co)
such that

f-<f®)=<fr. xeKk. @

Thus the density f of X is bounded and bounded away from zero.

The purpose of this paper is to generalize (1) to kth-nearest neighbors, and to derive a rate
of convergence for the Poisson approximation of the number of exceedances.

Before stating our main results, we give some more notation. For fixed k <n — 1, we let
Ri n.x denote the Euclidean distance of X; to its kth-nearest neighbor among X}, \ {X;}, and we
write B(X;, R; » ) for the kth-nearest neighbor ball centered at X; with radius R; . For fixed

teR, put
k= Vn(f) = t+logn+(k—1) l(’)lg log n — log(k — 1)! 7 3)
and let .
Cuki= Y MuBXi, Rink) > vai} )

i=1

denote the number of exceedances of probability contents of kth-nearest neighbor balls over
the threshold v, x defined in (3).

The term log log n, which shows up in the case k > 1, is typical in extreme value theory. It
occurs, for example, in the affine transformation of the maximum of » i.i.d. standard normal
random variables, which has a Gumbel limit distribution (see Example 3.3.29 of [10]), or in
a recent Poisson limit theorem for the number of cells having at most k — 1 particles in the
coupon collector’s problem (see Theorem 1 of [19]).

The threshold v, x is in some sense universal in dealing with the number of exceedances
of probability contents of kth-nearest neighbor balls. To this end, suppose that, in much more
generality than considered so far, X, X1, X», ... are i.i.d. random elements taking values in a
separable metric space (S, p). We retain the notation u for the distribution of X and B(x, r) :=
{y € §: p(x, y) <r} for the closed ball with radius » centered at x € S. Regarding the distribution
L, we assume that

ufyeS:px,y)=rh=0, xeS, r>0. 5
As a consequence, the distances p(X;, X;), where j € {1, ..., n}\ {i}, are different with prob-
ability one for each i € {1, ..., n}. Thus, for fixed k <n — 1, there is almost surely a unique
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kth-nearest neighbor of X;, and we also retain the notation R; , x for the distance of X; to its kth-
nearest neighbor among &), \ {X;} and B(X;, R; . x) for the ball centered at X; with radius R; j, k.
Note that condition (5) excludes discrete metric spaces (see e.g. Section 4 of [20]) but not
function spaces such as the space C[0, 1] of continuous functions on [0, 1] with the supremum
metric, and with Wiener measure .

In what follows, for sequences (a,),>0 and (b,),>0 of real numbers, write a, = O(b,) if
lan| < Clby|, n> 1, for some positive constant C.

Theorem 1. If X1, X3, . .. are i.i.d. random elements of a metric space (S, p), and if (5) holds,
then the sequence (Cp k) satisfies

log 1
E[Co] =o' + o(&)

logn

In particular, the mean number of exceedances C, x converges to e’ as n goes to infinity.
By Markov’s inequality, this result implies the tightness of the sequence (Cy x)n>1. Thus at
least a subsequence converges in distribution. The next result states convergence of C, x to a
Poisson distribution if (S, p) = (R?, || - ||) and (2) holds. To this end, let drv(Y, Z) be the total
variation between two integer-valued random variables Y and Z, that is,

drv(Y,Z) =2 sup |[P(Y € A) — P(Z € A)|.
ACN

Theorem 2. Let Z be a Poisson random variable with parameter ¢ ', If X, X1, X», . . . are i.i.d.
in R? with density f, and if the distribution u of X has compact support [0, 11¢ and satisfies

(2), then, as n — oo,
log log n)

drv(Cpx, Z) = 0< 1
ogn

Theorem 2 is not only a generalization of Theorem 2.2 of [11] over all k > 1: it also provides
a rate of convergence for the Poisson approximation of C, . Our theorem is stated in the
particular case that the support of u is [0, 1]¢, but we think it can be extended to any measure
1 whose support is a general convex body. For the sake of readability of the manuscript, we
have not dealt with such a generalization.

Remark 1. The study of extremes of kth-nearest neighbor balls is classical in stochastic geom-
etry, and it has various applications; see e.g. [17]. In Section 4 of [16], Otto obtained bounds
for the total variation distance of the process of Poisson points with large kth-nearest neigh-
bor ball (with respect to the intensity measure) and a Poisson process. Parallel to our work,
Bobrowski et al. have extended these results to the Kantorovich—Rubinstein distance and gen-
eralized them to the binomial process, in a paper that has just been submitted [5, Section 6.2].
Theorem 6.5 of [5] implies our Theorem 2. Nevertheless, the approaches in [5, 16] and in
the present paper are conceptionally different. While the results in [5] and [16] rely on Palm
couplings of a thinned Poisson/binomial process and employ distances of point processes, we
derive a bound on the total variation distance of the number of large kth-nearest neighbor balls
and a Poisson-distributed random variable. Our approach permits us to build arguments on
classical Poisson approximation theory [2] and an asymptotic independence property stated in
Lemma 1 below, and it thus results in a considerably shorter and less technical proof.

Remark 2. From Theorem 2 we can deduce an analogous Poisson approximation result for
Poisson input (instead of X1, X, . ..). Assume without loss of generality that ,u(Rd) =1, and
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let n,, be a Poisson process with intensity measure nu. By Proposition 3.8 of [15], there are
i.i.d. random points X1, X3, ... in RY, where X 1 has the distribution w, and a Poisson random

variable N(n) with expectation » that is independent of X7, X, ..., such that n,, = Z?ﬁ? 8x;.
Here 8, denotes a unit mass at x € R?. Let

N(n)

Dyji= Y Hu(BXi, Ring) &) > Vai)
i=1

be the number of exceedances of probability contents of kth-nearest neighbor balls over the
threshold v,  for the process 1,. By the triangle inequality, we have

drv(Du i, Z) < drv(Dnk, Cp i) + d1v(Cok, Z),
where dty(Dy k, Cp k) is at most

N(n) n
E|Y " H{u(BXi, Riney.x) > vai} — Y Mu(BXi, Rin ) > Vi)

i=1 i=1

The last term can be bounded using a concentration inequality for the Poisson distribution; see
e.g. Lemma 1.4 of [18] (we omit the details). Together with Theorem 2, it follows that

log log n)

drv(Dpi, Z) = O( |
ogn

as n — oo. This result is also implied by Theorem 4.2 of [16] and by Theorem 6.4 of [5].

Now let P, x = maxi<j<n W(B(Xi, Ri » )) be the maximum probability content of the kth-
nearest neighbor balls. Since C, =0 if and only if P, <v,, we obtain the following
corollary.

Corollary 1. Under the conditions of Theorem 2, we have
lim P(nP,x —logn— (k—1)loglogn+logtk — D! < =G(), tek,
n—o0

where G(t) = exp(— exp(—1)) is the distribution function of the Gumbel distribution.

Remark 3. If, in the Euclidean case, the density f is continuous, then w(B(X;, R, )) is

approximately equal to f(X,')Ka'R?:n, «» Where kg = 7d/2 /(1 4+d/2) is the volume of the unit

ball in R¥. Under additional smoothness assumptions on f and (2), Henze [12, 13] proved that
lim IP’( max f(X;kqmin(RY, . 1X; — 9K||%) < vn,k) = G), (6)
n—00 i n

i i,n,k’

where K is the support of w. Here the distance ||X; — 0K || of X; to the boundary of K is impor-
tant to overcome edge effects. These effects dominate the asymptotic behavior of the maximum
of the kth-nearest neighbor distances if k > d; see [8, 9]. In fact Henze [12] proved convergence
of the factorial moments of

n

Coi:=y_ WfXkgmin(RY, 1, 1X: — 0K |?) > v i}
i=1
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to the corresponding factorial moments of a random variable with the Poisson distribution

Po(e™") and thus, by the method of moments, more than (6), namely E‘n k 2) Po(e™"). However,
our proof of Theorem 2 is completely different, since it is based on the Chen—Stein method and
provides a rate of convergence.

2. Proofs

2.1. Proof of Theorem 1

Proof. By symmetry, we have

E[Cy k] =nP(u(B(X1, R1,nk)) > Vi)
=nE[P(u(BX1, Ri,nk) > vai | X1].

For a fixed x € S, let
Hx(r):z ]PJ(IO(X’ X)Sr)’ rzoa

be the cumulative distribution function of p(x, X). Due to the condition (5), the function H, is
continuous, and by the probability integral transform (see e.g. [4, p. 8]), the random variable

H(p(x, X)) = u(B(x, p(x, X)))

is uniformly distributed in the unit interval [0, 1]. Put U; := H,(p(x, Xj+1)),j=1,...,n— L
Then Uy, ..., U,_; are ii.d. random variables with a uniform distribution in (0, 1). Hence,
conditionally on X; =x, the random variable u(B(X1, Ry nx)) has the same distribution as
Ui.n—1, where Uy.,—1 <--- < U,_1.,—1 are the order statistics of Uy, ..., U,_1, and this
distribution does not depend on x. Now, because of a well-known relation between the distri-
bution of order statistics from the uniform distribution on (0, 1) and the binomial distribution
(see e.g. [1, p. 16]), we have

k—1 n—1 ‘ .
P(Uk:p—1 > 5) = ( . )sf(l — sy
=~/
and thus
N ‘
E[Cn,k] =n Z < ] >Vln,k(1 - Vrz,k)n_l_j~ @)
j=0

Here the summand for j =k — 1 equals

k—1
n—1\ 41 —k n k—1 n—i —k
n(k-l)“*k (=™ = Gy () ET“_V"”‘)" '

Using Taylor expansions, (3) yields

k-1
I 1
nvy k= log n + O(log log n), l_[ Tl —|—O<—>
i=1

and

- 2
(=) = 4 - D exp(—t — (k—1)loglogn + O(logn(n)>>
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Straightforward computations now give

n—1\ —k _ loglogn
n(k—l)v"’k (I—vy ) =e Z+O<W .

Regarding the remaining summands on the right-hand side of (7), it is readily seen that

k=2

n—1\ ; . n—1 _ _ 1
Z ( i )";,k(l — V)" =0<n<k_ 1>vf,,k1(1 — )"k )
=0

Ny k

with the convention that the sum equals O if kK = 1. From the above computations and from (3),
it follows that this sum equals O(1/ log ), which concludes the proof of Theorem 1. U

Remark 4. In the proof given above, we conditioned on the realizations x of Xj. Since the
distribution of H,(p(x, X)) = u(B(x, p(x, X))) does not depend on X, we obtain as a by-product
that

k-1 ¢

n—1 ;e
P(u(B(X1, R1,n,k)) > Vi k) = Z < j )V{%k(l - Vn,k)n_l_j ~
=0

n

if X1, Xa, ..., X, are independent and X», . . ., X, are i.i.d. according to u. Here X| may have
an arbitrary distribution and a,, ~ b,, means that a, /b, — 1 as n — oo.

2.2. Proof of Theorem 2

The main idea to derive Theorem 2 is to discretize supp(u) = [0, 1]¢ into finitely many
‘small sets’ and then to employ the Chen—Stein method. To apply this method we will have
to check an asymptotic independence property and a local property which ensures that, with
high probability, two exceedances cannot appear in the same neighborhood. We introduce these
properties below and recall a result due to Arratia et al. [2] on the Chen—Stein method.

2.2.1. The asymptotic independence property. Fix ¢ > 0. Writing | -] for the floor function, we
partition [0, 11 into a set V, of fo subcubes (i.e. subsets that are cubes) of equal size that can
only have boundary points in common, where

N, = | (n/ log(m)'+)"/*].
The subcubes are indexed by the set
(LN =G= Gt eovja)ime{l, ..., Ny} forme(l, ..., d}}.

With a slight abuse of notation, we identify a cube with its index. Let

&= Nj#0)

eV,

be the event that each of the subcubes contains at least one of the points of &;. The event
&y is extensively used in stochastic geometry to derive central limit theorems or to deal with
extremes [3, 6, 7], and it will play a crucial role throughout the rest of the paper. The fol-
lowing lemma, which captures the idea of ‘asymptotic independence’, is at the heart of our
development.
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Lemma 1. For each a > 0, we have P(E5) =o(n™%) as n — 0.

Proof. By subadditivity and independence, it follows that

P(EH <Y P(X,Nj=0)
J€Vn
= @ ¢j)"
J€Vn
= (= pG)"
JEV
< Y exp(—npuj)).

JeVu

Here the last inequality holds since log(1 — x) < —x for each x € [0, 1). Since f > f_ >0 on K,
we have u(j) = fJ f dA >f_)\(j), whence, writing #M for the cardinality of a finite set M,

P(E) < Y exp(—nf-A(j)

eV,
<#V, exp(—f_(log n)' *¢).

Since #V, <n/(log n)! ¢ it follows that n® P(ES) — 0asn— oo. O

2.2.2. The local property. Now define a metric d on V, by putting d(j, j') := maxj<s<q4 ljs — /il
for any two different subcubes j and j', and d(j, j) := 0, j € V,.. Let

SG.n={j'eVy:dG.j)=r}
be the ball of subcubes of radius r centered at j. For any j € V,, put

Mj:= max u(B(Xj, Rink),
i<n,X;€j

with the convention Mj =0 if &, Nj=¢. Conditionally on the event &,, and provided that
d(j, j') = 2k + 1, the random variables M; and Mj are independent. Lemma 1 is referred to as
the asymptotic independence property: conditionally on the event &,, which occurs with high
probability, the extremes M;j and MJf attained on two subcubes which are sufficiently distant
from each other are independent.

The following lemma claims that, with high probability, two exceedances cannot occur in
the same neighborhood.

Lemma 2. With the notation a A b := min (a, b) for a, b € R, let

Rm)=sup Y P(X;, Xy €S, 2K); w(BXi, Rini)) A W(BXy, Ry i) > Vi k)-
jGVn i#i’fl’l

Then R(n) = O(n~! (log n)>~4*¢) as n — oo.

Here, with a slight abuse of notation, we have identified the family of subcubes S(j, 2k) =
{i’ € Vi :d(. j") < 2k} with the set | J {j’ : j € V,, and 4§, j') < 2k}.
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We prepare the proof of Lemma 2. with the following result, which gives the volume of two
d-dimensional balls.

Lemma 3. If x € B(0, 2), then

arccos(lx[1/2)\ | xllca—i a-1
MB@O, HUB(x, 1)) = 2(/{4(1 — - > + °d ( 1-— (||x||/2)2> )

Proof. We calculate the volume of A(B(0, 1) U B(x, 1)) as the sum of the volumes of the
following two congruent sets. The first one, say B, is given by the set of all points in B(0, 1) U
B(x, 1) that are closer to 0 than to x, and for the second one we change the roles of 0 and x. The
set B is the union of a cone C with radius /1 — (||x||/2)2, height ||x|| /2 and apex at the origin
and a set D:= B(0, 1)\ S, where S is a simplicial cone with external angle arccos(]x||/2).
From elementary geometry, we obtain that the volumes of C and d are given by

R O A(D):Kd<1—%”x”/2)).

This finishes the proof of the lemma. O

Proof of Lemma 2. For z € [0, l]d, let
T k(2) == inf{r > 0: w(B(z, r)) > vy r}.

Writing #))(A) for the number of points of a finite set ) of random points in R that fall into a
Borel set A, we have

W(B(z, Ry k(D)) > vnk =  #X(B(z, rax(2)) <k — 1.

In the following, we assume that ry,  (Xy) < r, x(X;) (which is at the cost of a factor 2) and dis-
tinguish the two cases Xy € B(X;, r k(X;)) and Xy € §(j, 2k) \ B(X;, rnx(X;)). This distinction
of cases gives
P(Xi, X; € S, 2k); w(B(Xi, Rijni)) A w(BXy, Rir ) > Vi k)
<2P(Xi, X € S(j, 2k); rn k(Xir) < 1 1(X);
W(B(Xi, Rinid) A BXi s Ry k) > Vik).

Therefore
P(Xi, Xy € S(j. 2k); 1(B(X;, Rin.i)) A W(B(Xir, Rit i) > Vi)
< 2P(X; € 5. 2k); Xy € B(Xi, ra x(X0)): rnk(Xir) < rn1(Xi);
W(B(Xi, Rin)) A (BXyr, Rir k) > Vn.k) )]
+ 2P(X; € S, 2k), Xy € SGj, 2k) \ BX;, rn k(X)) rn k(X)) < 1 i(X);
W(BXi, Rin i) A wBXy, Ryt n ) > Vi k) )]
We bound the summands (8) and (9) separately. Since X; and X are independent, (8) takes
the form

) / / P(#(X \ (X, Xy} U (D(BO, ra s () <k — 13
8(j,2k) J B(x, 1,k (x))

#(X\ (Xi, X} U DB, rn k() < k = 1) 1{ra x(y) < 1k (0)} 12(dy) pa(d).
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For y e B(x, ry x(x)), the probability in the integrand figuring above is bounded from
above by

P(#(X0 \ (Xi, Xe DB, ra k() <k — 1
#( X\ (Xi, X DB, ra k(1)) <k —2)
< P(#(X, \ (Xi, Xe DB, k() <k — 15
#(X\ (Xi, X DB, 1 k() \ B, 1 k(1)) < k= 2)). (10)

Since the random vector

(#( X \ AXi, Xy DB, ra k() #( X \ {Xi, Xy DB, 1 k(0)) \ By, 1nk(1))))
is negatively quadrant-dependent (see [14, Section 3.1]), equation (10) has the upper bound
P(#(X \ {Xi, Xe DBQ, k(1) <k — 1)

X P(#(X, \ (X, X DB, 1 k(00) \ B, 1 k(1)) < k —2)
< P(#(X \ {Xi, Xy DBG, ra)) <k —1)

X P(#(X \ {Xi, X DB, 1 1(0)) \ B, 1 1) < k —2), 1D
where the last inequality holds since ry k(y) < rp k(x). Analogously to Remark 4, the first
probability is

lm—oy . oe!
P(#(X \ (Xi, X DB, ras ) <k —1) = ( ,- )\/n,ka — I~
j=0
The latter probability in (11) is given by
k=2 0y
> ( . )u(B(x, Fa k() \ BOY, 7 k(0N (1 = (B, 1 k(0) \ B, 1 s (0))" >
=0 (12)

In a next step, we estimate ((B(x, k(X)) \ B(y, rnk(x))). Since f(x) > f_ > 0, x € [0, 114, and
by the homogeneity of d-dimensional Lebesgue measure A, we obtain

(B, 1 k() \ B, 1, k(x))) = f-MB(X, ra k(X)) \ B(y, 1 k(X))

= k@ ABO, D\ Bra k()™ (v —x), 1)
= f-rax @B, 1) U Bry x(x) ' (¢ — x), 1)) — ka).

For y € B(x, ry x(x)), Lemma 3 yields

LB, 7 k(0)) \ B, k(1)) = fo i ()7

2arceos(lx = yI/2ma @) o= ylika- a1
X(Kd(l— B >+ TTee (/1= (b= yl/2r0002) )

Since infy- ¢ s~ (1 — 2 arccos(s)/m) > 0, there is co > 0 such that

(B, Ty k() \ B, 1 k() = collx — yllrax )™t x € SG, 2k), y € Bx, ryx(x)).
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Equation (12) and the bound f(x) <f4, x € [0, 1]d’ give
/B( o) P(#(X \ (X5, Xe DB, 1 k() \ BO, 1 k(x)) <k — 1)
XyFn, k(X

X Hrax(y) < ra ()} pu(dy)
k=2

n—2 ¢
<fr+ ( ) / (collx = yllrnx@?™)
Z ¢ B(x,ry ()

=0
_1\n—2—¢
x (1= collx = Yl ™)™ ady).
We now introduce spherical coordinates and obtain

k=2 n—2 T k(X) ne 1\n—2—¢ 1
frdkg E ( ¢ )/ (cotrn’k(x)d_ ) (1 —cotrn,k(x)d_ ) “lar
0
=0

k—2
n— 2 rn,k(x) N
=frdka ) ( ' > /0 (cotrax(x)™")
£=0

x exp((n — 2 — ) log(1 — cotry k(x)* 1) dt

k—2

n—2 T,k (X) N

§f+deZ( ¢ )/0 (cotra k)1
=0

x exp(—co(n — 2 — O)try k() ) dr.

Here the last line follows from the inequality logs <s — 1, s > 0. Next we apply the change
of variables

t:= (cotn—2 =) a5 (ie. s =coln — 2 — Otry 1)),

which shows that the last upper bound takes the form

k=2 o co(n=2=0)r 1 (x)?
Frdicacyrax 0™ =0 " ( . )(n —2—p "t / sHle ds. (13)
0
£=0

We now use the bounds f_/cdr,,’k(x)d <Vnk» (”22) <nt /€!, and the fact that the integral

figuring in (13) converges as n — 0o. Hence the expression in (13) is bounded from above
by cin~'(logn)' =4, where ¢; is some positive constant. Consequently (8) is bounded from
above by

cin” (log m)' ~IA(S(G, 2k)) sup P(#(X \ (X, Xe DBO, rax () <k — 1)
yeS(j,2k)

~ can3(log n)?—dte (14)

for some ¢, > 0.
By analogy with the reasoning above, (9) is given by the integral

2 / / P(#(X \ (X, Xir} U (xDBQ, r k() <k —1)
8G.26) JSG. 2K0\B. 1 k()

X P(#(X \ (Xi, Xr DB, 1k (00) \ B, k(1) <k — 1)
X Hr x(y) < rnk(0)}(dy) pe(dx). 15)
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If y ¢ B(x, ry k(x)) and ry, £ (x) > 1y 1(y), we have the lower bound

AB(x, k(X))

AB(x, r k()) \ B(y, 1, k(1)) = >

Since f+/<drn,k(x)d > vk, we find a constant ¢z > 0 such that

ABx, ra k) \ B, 1,k (V) = €3V ks

whence

P(#(X0 \ (Xi, Xe DB, 1,k (0)) \ B, 1 k(0)) <k — 1)

k—1
n—2 oy
s%( . >(cavn,k)‘f(1—c3vn,k)" -t

k—1

%3
k— 1)

(log )" exp (nlog (1 — ¢3v,.4))

as n — o0. Since log s < s — 1 for s > 0, (15) is bounded from above by

can”3A(SG, 200)7 sup  P(#(X, \ {Xi, Xy DB, ra k() <k — 1)
yeS(j,2k)
o (log n)2+26

~ C5 (4k + 1) n3+c3 s

(16)
where ¢4 and cs are positive constants. Summing over all i # i’ < n, it follows from (14) and
(16) that R(n) = O(n~! (log n)2~t€) as n — oo, which finishes the proof of Lemma 2. U

2.2.3. A Poisson approximation result based on the Chen—Stein method. In this subsection we
recall a Poisson approximation result due to Arratia et al. [2], which is based on the Chen—
Stein method. To this end, we consider a finite or countable collection (Y )y ¢ of {0, 1}-valued
random variables and we let p, =P(Yy, =1) > 0, pog =P(Y, =1, Y5 = 1). Moreover, suppose
that for each « € I there is a set B, C [ that contains «. The set By, is regarded as a neighborhood
of o that consists of the set of indices 8 such that Y, and Y4 are not independent. Finally, put

bi=Y 2 papps b2=)_ D paps b= E[[E[Ye—pe|o(Ys:B &Bl]-

ael BeBy acl a#peBy ael
A7)

Theorem 3. (Theorem 1 of [2].) Let W= ___; Yo, and assume A := E(W) € (0, 00). Then

ael
drv(W, Po(A)) <2(b1 + b2 + b3).
2.2.4. Proof of Theorem 2. Recall v, ; from (3) and C,, x from (4). Put
6n,k = Z {Mj > vy i}
i€Vn

The following lemma claims that the number C,, ; of exceedances is close to the number
of subcubes for which there exists at least one exceedance, i.e. Cy k, and that C, ; can be
approximated by a Poisson random variable.
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Lemma 4. We have
(@) P(Cp # Cut) =O((logn)' ),
(b) drv(Cu, POE[C,k])) =O((logm)'~9),
(©) E[Cpx]=e"" 4 O(log log n/log n).

Proof. Assertion (a) is a direct consequence of Lemma 2 and of the inequalities

P(Cp i # Cok)
=P(3j € Vo, 3i, € s.t. Xi, X¢ € s w(BXi, Rini)) A W(B(Xg, Ren i) > Vi k)

<Y > P(Xi, X¢ € s (B(Xi, Rin i) A u(B(Xe, Ren k) > Vi)
jeVy i#l<n

R(n).

<
= Uogmy+e

To prove (b), we apply Theorem 3 to the collection (Yy)ger = (Mj)jey,. Recall that, con-
ditionally on the event &, the random variables Mj and My are independent provided that
d(j, j’) > 2k + 1. With a slight abuse of notation, we omit conditioning on &, since this event
occurs with probability tending to 1 as n — oo (Lemma 1) at a rate that is at least polynomial.
The first two terms in (17) are

bi=2. D ppp =), )L pi

jevn j/ES(j,Zk) jEVIIj;éj/eS(j,Zk)

where

pi=PMj>vni), pjy =PMj>vnr, My > v ).

The term b3 figuring in (17) equals O since, conditionally on &,, the random variable M; is
independent of the o-field o (Mj : J & S(j, 2k)). Thus, according to Theorem 3, we have

drv(Cp i, PO(E[Cy i 1) < 2(b1 + b2).

First we deal with b;. As for the first assertion, note that for each j € V,, using symmetry, we
obtain

pj= P(U{Xi €J, W(BXi, Rink)) > Vn,k})
<n-P(X; €j, w(BX1, Rin k) > k)
=n- / P(u(B(x, Rin i) > vk | X1 = x)f (x)dx
J
1
<nftaQ) / P(u(B(x, Rip i) > i | X1 =x) —=dx
j AG)

=nf "AGDP(BX1, Rinp)) > Vnk)s
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where X 1 is independent of X, ..., X, and has a uniform distribution over j. Invoking
Remark 4, the probability figuring in the last line is asymptotically equal to e ~*/n as n — oo.
Since A(j) = O((log n)' ¢ /n), we thus have

1 1+e
n

)

where C is a constant that does not depend on j. Since #V,, <n/(log n)“‘g and #5(j, 2k) <
(4k + l)d, summing over j, j gives

(log n)1+8 2 (log n)l-l-a
by <C? —— ) =0 —— ).
=y ¥ (M) o
JeVu j'eS(i.2k)
To deal with b, note that for each j, j € V,, and j' € S(j, 2k) we have
pij = P( U X €4, X € 5G. 26, u(BXi, Rini)) A w(BXy, Ry ) > vn,k})
i#i'<n
< IP’( U {Xi, X € SG, 2k); w(B(Xi, Rini)) N w(B(Xir, Ryt n i) > Vn,k}>-
i#i'<n
Using subadditivity, and taking the supremum, we obtain
by <

o> sup > P(Xi Xe €5G. 2603 w(BOX:, Rini) A (B, Ri 1) > Vi k).
i€V j€8G, 200 3V itir<n
Therefore "
d
by < T 4k + 1) x R(n).

According to Lemma 2, the last term equals O((log n)l_d), which concludes the proof of (b).
To prove (c), observe that

IE[Cpi] — '] < [E[Coe] — E[Cu ]l + [E[Cus] —e7'|.
By Theorem 1, the last summand is O(log log n/log n). Since Cj, x > /C\‘n,k, we further have

IE[Cpt] — E[Cu ]| = E[Cpt — Cuxl

=E(Z H{uBXi, R ) > vaiy — Y, 1{M; > vn,k}>

i<n €Wy

=> E[(Z 1{X; € {u(B(Xi, Rin 1)) > vk} — 1) 1{M; > vn,k}}
jeVu i<n

<> Y PXi. Xy €. p(BXi. Rin k). (BXr, Ry 1)) > Vi)
JeVy i#i' <n

<#V, x R(n).

According to Lemma 2, the last term equals O((log n)l_d). This concludes the proof of
Lemma 4 and thus of Theorem 2. ]
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3. Concluding remarks

When dealing with limit laws for large kth-nearest neighbor distances of a sequence of i.i.d.
random points in R? with density f, which take values in a bounded region K, the modification
of the kth-nearest neighbor distances made in (6) (by introducing the ‘boundary distances’
[|X; — 0K]||) and the condition that f is bounded away from zero, which have been adopted in
[12] and [13], seem to be crucial, since boundary effects play a decisive role [8, 9]. Regarding
kth-nearest neighbor balls with large probability volume, there is no need to introduce || X; —
dK]||. It is an open problem, however, whether Theorem 2 continues to hold for densities that
are not bounded away from zero.

A second open problem refers to Theorem 1, which states convergence of expectations of
Cy i in a setting beyond the finite-dimensional case. Since C, ; is non-negative, the sequence
(Cn.1)k 1s tight by Markov’s inequality. Can one find conditions on the underlying distribution
that ensure convergence in distribution to some random element of the metric space?
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