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Abstract

While it is usually not possible to fully describe the behaviour of a chaotic dynamical system,
in certain cases it is possible to derive its asymptotic behaviour. Extreme value theory is the
study of looking at extreme values of such a chaotic dynamical system, and prove the asymptotic
behaviour of these extreme values. In this paper, we will derive the asymptotic behaviour of the
(generalised) doubling map using two methods. First by exactly solving a recursion formula and
then using Tannery’s theorem, and alternatively by applying properties of generalised Fibonacci
sequences to values that satisfy the recursive relation. Finally, we will interpret the obtained

results using extreme value theory.
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1. Introduction

In the field of dynamical systems, an often studied phenomenon is the presence of chaos. For
dynamical systems, chaos may as well be synonymous with unpredictability, as it is defined by
sensitivity to initial conditions, among other criteria. In non-chaotic dynamical systems, it is
usually possible to fully describe regular behaviour, for instance when all trajectories eventually
converge towards a stable point. Or in particular, to predict the future state of the dynamical
system, given the current initial conditions. Whenever a dynamical system is chaotic, it is usually
not viable to predict all such exact behaviour. But is it possible to retrieve some information
about a chaotic dynamical system, by analysing its limiting behaviour?

In particular, this question has been studied a lot for specific discrete dynamical systems by
using extreme value theory. To set up a discrete dynamical system, one only needs an interval
(or more generally, a metric space), and a function f : I + I. Then, for any starting condition
xg € I, the value is iterated by the function to generate a sequence of values z, = f"(x).
Extreme value theory is concerned with analysing the behaviour of sequences that are governed
by probability distributions, and in particular study the behaviour of extreme values in such
sequences. This field of study connects well to the research question at hand, namely analysing
the limiting behaviour of a chaotic dynamical system. More concretely, in extreme value theory
a sequence of random variables (X;) is studied, which in this case is generated by an iterative
map. Then rather than analyse the behaviour of the sequence (X;), let us consider its extreme

values. That is, we define the partial maximum
M, = max{Xy,..., X,}

and try to find its limiting probability distribution, and extreme value law. This will be con-
structed and explained more elaborately in chapters [2] and [4] of this paper.

Other papers have used extreme value theory in a similar way to analyse other iterative
maps before. For instance, both [5] and [6] have analysed the limiting behaviour of the tent
map. These papers found that even though the tent map is chaotic, it is possible to analyse
and prove the extreme value law of sequences generated by the tent map. Specifically, [5] used
that under certain conditions, the limiting probability distribution of such a sequence can be
predicted entirely by the similar behaviour of an independently uniformly distributed sequence.
Of course, the latter behaviour is easy to deduce, and since it was proven in [5] that the tent
map satisfies these specific conditions, its extreme value law could also be derived. In chapter
[, we will discuss whether it is possible to apply this same reasoning to the doubling map, and
if not, how this can be explained using extreme value theory.

In [6] on the other hand, a more hands-on approach was taken to derive the limiting be-
haviour of the tent map. Rather than using existing theorems, which rely on the map in question
to satisfy certain conditions, the exact behaviour of the extreme values was derived. The limiting
case of the obtained expressions could then be used to derive the extreme value law of the tent
map. The specific research method that was used will be discussed more elaborately throughout
this paper, as we will be following a similar approach. Namely, the goal of this paper is to

reproduce similar results for the doubling map, which is also known as the Bernoulli map or the



dyadic map.

In particular, we will first discuss and derive the behaviour of extreme values for the dou-
bling map in chapter Since the exact expressions that will be derived are instrumental in
determining the extreme value laws later on, in this chapter we will also focus on providing
intuition into the results and their derivation. In fact, a similar study has already been done in
[7], where the extreme value law of the doubling map is derived, but no complete proof is given.
Moreover, in [7] a another result is deduced, namely the extreme value law of the generalised
doubling map, also called the Rényi map or the S-adic map. However, only a derivation of this
has been given for a special case of the generalised doubling map. Therefore, in chapter [3] we
will generalise the results of the previous chapter in order to obtain and prove the extreme value
law of the generalised doubling map.

In both chapters there will also be observations on the occurrence of generalised Fibonacci
sequences when studying the behaviour of the extreme values of the (generalised) doubling map.
Using this, an alternate proof of both results is given in sections and which exploits the
involvement of generalised Fibonacci sequences. Given the remarkable way in which generalised
Fibonacci sequences occur and can be used here, we published a separate article dedicated to
proving the results in this paper using a generalised form of the Binet formula, which can be
found in [I]. Finally, we will try to extend the results as presented in [7] to another class of
the generalised doubling map, in which the coefficient 5 > 1 is not necessarily an integer value,
which is done in chapter



2. Extreme Values of the Doubling Map Process

The goal of this chapter will be to construct and analyse the so-called doubling map process. In
particular, we are interested in finding a pattern in the asymptotic behaviour of extreme values

of this doubling map process. To construct this process, let us first introduce the doubling map.

2.1. The Doubling Map Process
The doubling map is given by the iterative map

2z for0§x<%
f(x) =2z mod 1 =
2z —1 for%§x<1

on the interval = € [0,1), and is depicted below.

Figure 2.1: The doubling map on [0, 1).

In order to construct the doubling map process, let us start by taking a random variable Xy ~
U(0,1), i.e. a uniformly distributed random variable taking any value on the interval [0, 1). Then,
we simply keep iterating this random variable through the doubling map in order to obtain an

entire sequence of random variables. So let us define
Xn = f(Xn-1) = ["(Xo),

for n € IN. This is called the doubling map process generated by Xo ~ U(0,1), and we will
denote the resulting sequence of random variables by (X;). Clearly, the doubling map f(z)
maps any value in the interval [0,1) to some (other) value on the interval [0,1). However, it
has an even stronger property than this, namely the doubling map can be shown to preserve

the distribution of any random variable it maps on the interval [0,1). This means that not only



X1 = f(Xp) is equally distributed as X, but by repeating this argument every random variable
in the resulting sequence (X;) will share the same distribution on [0, 1).
This property will be shown when finding an invariant probability measure for the doubling

map. That is, we want to find a measure u(A) for intervals A C [0,1) that is both

1. invariant with respect to f(z): u(A) = u(f~1(A)) for all A C [0,1), and
2. a probability measure: u([0,1)) =1, and u(@) = 0.

It turns out that the most natural measure for intervals, namely the Lebesgue measure, will be
such an invariant probability measure for the doubling map. This measure simply returns the
Euclidean length of an interval, i.e. u([a,b)) = b — a for any a,b € R with a < b. Now let us

show that the Lebesgue measure indeed satisfies the two properties listed above.

1. First note that by equation ([2.1)), f~!(z) = {3, % + 5}, which can also be seen in figure
Let A =[a,b) C [0,1), then

Therefore,
1 _ ab 1,al b
u(f (A))—N({272>)+M([2+2,2+2
b a 1 b 1 a
—_ — — — [ — — — — — ey A
2 27313 <2+2> b—a=nl4)

2. Clearly, £(]0,1)) = 1, and (@) = 0, by definition of the Lebesgue measure.

So indeed, the Lebesgue measure is an invariant probability measure for the doubling map. Now
let us focus on the reason why we are interested in this, and work towards the goal of this
chapter. Let (X;) be the sequence of random variables generated by the doubling map process
with X ~ U(0,1). A method to analyse the extreme values in this doubling map process is by

looking at the asymptotic statistical behaviour of the maximum
M, = max{X3y,..., X},

i.e. the random variable that is defined by taking the maximum of the first n random vari-
ables generated by the doubling map process. The reason why we wanted to find the invariant

probability measure, in this case the Lebesgue measure, is so that

P(f(X) <u) =P(X € f7([0,0))) = u(f7([0,w))) = p([0,u) = P(X < u).

In other words, the probability that any random variable is below some fixed threshold simply
corresponds to the probability that the initial random variable is below that threshold. This
property will turn out to be vital for analysing the asymptotic behaviour of the maximum value

M,,, as will be shown in the following section.



2.2. Asymptotic Behaviour of Extreme Values

The goal of this chapter is to find some sort of asymptotic behaviour of the extreme values of
the doubling map process. Using this maximum M,, this corresponds to finding the statistical
behaviour of this random variable whenever we take n — oo, i.e. expand our sequence (X;)
indefinitely. To do this, we will first look to find an exact expression of some probability involving
M, before taking n — oo to find its asymptotic behaviour. To understand what probability we
will be considering to do this, let us first look at the limiting behaviour of a special case of the
sequence of random variables (X;).

Suppose that rather than generate a sequence (X;) using the the doubling map process
with Xy ~ U(0,1), we instead consider a sequence of independent random variables, that are
all identically distributed with X; ~ U(0,1). In this case,

) ()2
B <1_A>HM—OO>QA- (2.2)

n

This not only gives us an insight into the probability that we are interested in taking the limit
of, but it also gives a clue of what this limit looks like, in this case the negative exponential of
this parameter \.

So we vary the number of variables (X;) that we take the maximum of, depending on the
rate with which the threshold in the probability above increases. These two rates are connected
by the parameter A. But rather than inserting the parameter A in the threshold, that is, by

considering

lim P (Mn <1- A) : (2.3)

n—o0 n
we instead are interested in the probability
P (3 <12,
where the parameter A\ is now inserted in ng, the rate with which M, increases. This way, one
can relate n to k using a parameter that can be varied in order to obtain a statistical distribution
of this probability, depending on the parameter .
Therefore, the goal now will be to prove the result of this chapter, namely that in analogy

to the special case above, we get that
lim P <Mnk <1- 2—k> =2,
k—o0

In order to derive this though, or even provide some intuition into this result, it is necessary
to first find an exact expression for the value on the left-hand side. To start with, we are first
going to rewrite the probability into a more concrete expression, before deriving its exact value.
To this end, let us fix u = 27% for some k € N, and define

Ei={ze0,l)| Xo=2=X; >1—u}. (2.4)

In other words, we let E; be the set of values z in the interval [0, 1), such that X; = f{(Xg) > 1—u

whenever we set Xy = x. Of course, the initial interval is then simply given by Ey = [1 — u, 1),



but note that for the next intervals in this sequence (F;), we can rewrite the definition to be
Ei={zxe(0,1)] fi(z) >1—u}.
Then for the next interval Fy, this line simply states
By={w € [0,1) | f(@) = 1—u} = {/\(2) | 2 € By} = F~(Fo).
Using this, we discover that in general,
Bi={ze[0,1)] fi(z) = 1—u} = f(Ei) = f7(E).

While this last line gives us a direct formula to obtain an expression for FEj;, it is easier to derive
using the recursive formula E; = f~!(E;_1), which also suggests that we might want to prove it

using induction. In general, we obtain that for any ¢ € IN,

E; = 0 [82_“ ;) . (2.5)

Since the proof for this formula is a simple proof by induction, the detailed proof is given in
appendix instead. Now that we have derived an exact expression of F;, let us observe how
this can help us derive an exact expression for a probability related to M,,. To this end, let
n € IN, then it follows that

]P(Mn§1—2_k):]P<ﬁ{Xi§1—2_k}> :1-]?(0{Xi>1—2—k}>

i=1 i=1
n n—1
:1—/J,<UEZ'>:1—,U,(UE1'), (2.6)
=1 =0

where in the last line we used the property that the Lebesgue measure is invariant with respect
to the doubling map. Thus, in order to find an exact expression for this probability, we merely

have to find the value of this Lebesgue measure, which will be done in the following section.

2.3. Finding the Exact Expression of the Probability

In this section, we are going to derive the exact expression for the probability that was discussed
in the last section, by finding the exact value introduced in equation (2.6). Let us start by

labelling this sequence of numbers:

n—1
IP(Mngl—Tk):l—M(UEZ-) —1-B,,
=0

for any fixed value of £ € IN and any number n € IN. By finding an exact expression for the
values in the sequence (B,,) we will derive the probability above. This is the goal that we will

be working towards in this section, and the outcome is stated below.

Theorem 2.1. For any £ € IN and n = m - (k + 1) for any m € IN, let (X;) be the se-
quence of random variables generated by the doubling map process with X ~ U(0,1) and set



M,, = max{Xy,...,X,}. Then

n__q
k+1 .

p(a,1-24) 1= 3y (M) e
1=0

i1+ 1
_ Z (—1)i+L. n—ik—1Y o—(k+1)-(i+1)
P i—1

The detailed proof of this theorem can be found in appendices and [A.6], but this section will

be focusing on deriving this expression by working out detailed observations. We will however

first be deriving a lemma that gives us the exact value for the sequence (B,,), which is necessary

in order to deduce the theorem above. Also, let us derive this lemma for any n, k € IN, and only

restrict the outcome to n =m - (k + 1) at the very end of this chapter.

Now, in order to derive a general formula for B, let us plot the sets of intervals F; for

different values k € IN of u = 27% below, in order to find a pattern in the resulting sequence
(B,,) for each such u = 27%.
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Figure 2.2: Plots for F; in the case that v = %
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Figure 2.3: Plots for F; in the case that u = %.



-

+ -0

4 0|
— |
- MN<H
- —|aN == —|
©
e L
- —I<
-~ 4+ o

E P~|00

E MNIH

E 10|00

E —

E apl[ee)

E — <t

[ 1%

10

1

15
16

o<t

10|00

©
®1—1

—I

i

oo

— <t

|00

—|

b~|co

NIt

|
— | —

10]00
o|©

L

—I

i

apl[e]

Nej
0=

— <

|00

i Ne)

1

15
16

NIt

10]00
o|©

i

—IN

—

apllee)

— <

|00

—|

1
3

Figure 2.4: Plots for E; in the case that u



There are a lot of things to notice about these plots. The most elementary of which is that the
length of F; is preserved and always equal to u, as is to be expected since we have observed that
the Lebesgue measure is invariant for the doubling map. Another is that the pattern for the
intervals as the sequence (E;) proceeds can clearly be retraced to the recursion E; = f~(E;_1),

recalling that for the doubling map,

F (b)) = [; ’;) Y [; boly g) Cfor [a,b) € [0,1).

Let us now make some more complex observations about the self-similarities of E;, in order to
tie these findings back to our goal; namely to derive an exact expression for the numbers (B,,).
To this end, we are going to derive three observations, each of which will be substantiated by

several observations regarding the structure of the plots as depicted above.

2.3.1 First Observation

To derive the first of these observations, note that by symmetry of the plots above, it can be

seen that the collection of intervals from any FE; onwards is similar to the collection of intervals

on the domain |0, %) from FE;y; onwards. To get a visual understanding of this, let us depict

this halving similarity below for the case that u = %.

Ey [ i I
0 3 1
il 4
| I

Ey I H i I
10 3 AL 7 1
; 8 2! 8

|

Ey i i i t i i i l
0 31 7L 3 I
‘ 16 4 6 2 16 4 16

|
: | | I | I | I 1! | | | | | I | I

E3 I T LI T T T T LI LI
'0 1 1 3 L 5 3 7 1
} 8 4 8 2, 8 4 8
| |

Ey 'ttt
o L 1 3 1 5 3 7 L 9 5 1 3 13 7 15 ]
w 16 16 4 16 8 16 16 8 16 4 16 8 16
|

Fs | i H—H—H—H—H—H— H— H—H—H—H—H—H—H—

09 1 1 3 1 5 3 7 1 9 5 1 3 13 7 15 ]
| 6 8 6 4 16 8 16 2, 16 8 16 4 16 8 16

Figure 2.5: Halving similarity of E; in the case that u = i.
It can be seen above that the collection of intervals from E; onwards on the domain [0, %),
depicted by the orange box, is simply a scaled version of the entire collection of intervals from
Ey onwards. Since the orange box is a copy of the entire collection of values E;, but scaled with
a factor %, this self-similarity in the intervals FE; is called the halving similarity. The example
depicted above can of course be generalised to all cases of this halving similarity. Namely, the
collection of all intervals from any F; onwards is similar to the collection of intervals from F;q
onwards on the domain [0, %) In other words, one can place this orange box as far down to
any level E;;1 on the domain [0, 1), and it will always be a copy (scaled by a factor 1) of the

collection of intervals starting from the layer above, E;, and onwards.
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This is depicted below, where the orange box has been moved down to include all intervals
from E3 onwards on the domain [0, %), and the yellow box includes all intervals from Fo onwards
on the entire domain. And again, by the halving similarity described above, the orange box is

merely a scaled down copy of the yellow box, by a factor %

Ey I l .
0 3 1
4

F I l l l .
0 3 1 7 1

8 2 8
Ey l l l l l l l l
10 3 1 7 1 3 51

} 16 4 16 2 1 4 16

Fs I — — — — — — — —

0 1 1 3 AL 5 3 7

8 4 8 2 8 4 8

|

Ey -+ttt

0o L 1 3 1 5 38 7 1, 9 5 1 3 1B T 15 ]
16 8 16 4 16 16 21 16 8 1 4 16 16
!
E5 b —H—H
o .+ 1 3 1 5 3 7 1r 9 5 1 3 13 T 11
NN R 6 8 6 £ 16 8 16

Figure 2.6: Generalised halving similarity of F; in the case that u =

N

This final notion, namely that of the halving similarity of E;, leads us to derive a recursive

relation for the sequence (B,). Namely, let us denote

5,000 -u (U s

This merely means that instead of measuring the length of the union of the entire sequence of
intervals (E;) up to a point n—1 and calling the result B,,, we now only measure the contribution
of these intervals that lie in the domain [0, %) and denote the length of the union of all those as

B, ([0,3)). Similarly, let us define

n—1
s - (U o).
i=0
where by definition B,, = By, ([0,3))+ Bn([5,1)). Let us now turn to the halving symmetry that
we observed, namely that the collection of intervals from any E;;; onwards on the domain from
[0, %) is simply the copy of the entire collection of intervals from F; onwards, scaled by a factor
%. Which means that if we now measure the collection of intervals from any F;; onwards on

the domain from |0, %), we simply get

(Observation 1) B, ([0,3)) = %Bn—l for n > 2. (2.7)

This is the first of three observations that will be used to derive a recursive formula for the entire
sequence (B,,). The observation can actually directly be proven from the definition of B,,, which
is done in appendix

12



2.3.2 Second Observation

The next observation is related to the difference in subsequent values of the sequence (B,,), thus

let us recall that it is defined by the sequence (F;) as

n—1
B, =pu (U E) :
=0

for some fixed value u = 27%. So By is simply the length of Ey, which will always be u, i.e.
B; = u(Ep) = u. Then By is the length of the union of Ey and FE;, which means that it is the
length of Fy, plus some extra bit. The part that is added to go from B;j to By is the length of
the parts of Fy that have not been included in Ey yet, so

By = u(Eo U Ev) = p(Eo) + p(E1 \ Eo) = By + p(Eq \ Ey).

The same can be done for any B, actually, so

n—2
By, =Bp-1+ H (En—l \ U EZ) .
=0

This already gives us some hint that we are actually interested in the total length that is added
between B,,_1 and B,,. To this end, let us list the actual values and differences of subsequent
values of B,, for the three values of u that were plotted earlier, namely u = %, u = %, and u = %.

The results are listed on the next page, and can easily be derived by looking at the plots in

figures 2.3 and respectively.

13



n=1|B =u=} Bi([0,1]) = 0 Bi([5,1)=u=14
n=2|By=1+1=3 By([0,4]) =0+ 1 =1 By([5,1))=34+0=3
n=3|Bs=3+1=1 B3((0,5) =3 +5=2 By([3,1]) =5 +0=73
n=4|Bi=1+=1 By([0,3)) =3+ 15 = 15 By([3,1) =5 +0=3
n=5|Bs=141=3 Bs([0,5) = 15 + 53 = 5 Bs([3, 1) =5 +0=3
n=1|B=u=1 Bi([0,3]) = 0 Bi([3:1]) =u=;
n=2|B=+%1=23 By([0,3]) =0+ %=1 B3, 1)=1+0=1
n=3|By=3%+2.-L=1 By(0,i) =L+ L =45 By([3, 1) =1+% ==
n=4|Bi=3+3 5 =1 By([0,i) =2 +2- % =1 B[3,1)=2+5=15
n=5|B=Y45.L=8 |p(ol)=143 L=21 Bs(3: ) =% +2 51 = 3
n=6|Bs=1%+8 15 =2 Bs([0,3) =8 +5 s =1 | Bs([3, 1)) =2 +3 35 =%
n=1|B=u=} Bi([0,3]) = 0 B3 1) =u=1%
n=2|B=t+L=323 By([0,3) =0+ & =% By([3, 1) =%+0=1
n=3|By=2+2-5=1 By([0,i) =5+ 55 =5 By(3, 1) =%+5H =2
n=4|Bi=1+4-5=5 By([0,) =2 +2- & =1 B3, 1) =2 +2-&=2
n=5|Bs=2+T =75 | Bs([0,3) =244 15=2 Bs([3,1) = 2 +3 155 = 2%
n=6|Bs=2L+13 5 =100 | Bs([0,3]) = S+ 7T 2 =9 | Bo([3,1]) = 25 +6- 55 = 22
n="7|Br=230+24.- L = B(0,i]) =L + 13- L =10 | By(3.1]) =8 +11- S =BL

Table 2.1: Values of B,, for u = %, u =

As a minor note, observe that as given by the first observation in equation (2.7)), it can be seen

throughout this table that B, ([0, 3)) = $B,—1. Let us now resume the goal of finding a recursive

relation for the sequence (B,,) using this table of observed data. As emphasised before, there is

not necessarily an obvious pattern of the values of B, itself, but upon closer inspection there is

a pattern of the differences between subsequent values of B,,. To see this in a clearer way, let

us define the following numbers to measure these difference. Let

o By, — Bp-1
Mn = u/zn—l

for n > 2, (2.8)

which is the total number of additional intervals in E,,_; (with respect to all previous intervals,
U?:_OQEZ-) whose length contributes to the difference between B,, and B,_1. It divides the dif-

ference between B, and B,_j in the numerator, by the length of any interval in E,_; in the

denominator. This yields the number of intervals that has been added to B, _1 in order to attain

B,,. Visually, one can imagine this as the amount of intervals in E,_; that are not ‘covered’ by
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any interval in the layers of E; above it, for 0 <7 <n — 2.

Table 2.2: Amount of additional intervals contributing to B,, for u = %7 u = %, and u =

Let us note that these values m,, can also be seen as coefficients in table It is at this point
that one may notice a peculiar pattern in the sequence of numbers (my,). Namely, first note that

if we let u = 27% for k € IN fixed, then in all cases listed so far,
m,=2""2 for2<n<k+1. (2.9)

For example, we can see that in the case that £k = 3, we see in table that my = 20 = 1,
m3 = 2! = 2, and my = 22 = 4. Now that we have conjectured an exact expression for m,, (at
least for 2 < n < k+ 1), it is possible to deduce that

(Observation 2) B,=(n+1)- for1<n<k+1. (2.10)

U
2
A short proof that this observation holds if and only if equation holds, is given in appendix
The observation can also be proven directly from the expression of E;, although that is less
insightful than its derivation. Nonetheless, its proof is given in appendix [A.3] This gives us the
second of three major observations that we use to derive B,, for all n € IN. Now we only need

to find an inductive relation for B,, for n > k + 1.
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2.3.3 Third Observation

In order to derive a third and final observation stating such relation, let us instead look to a
different self-similarity for F; that is slightly more complex than the halving similarity discussed
before. To derive this, let us look more closely to the plots of E; in the case that u = 273, in

order to illustrate the property that we will derive.

FEy f } {
0 7 1
8

Eq f } } } {
0 e 1 15 1

6 2 16
Es f — — — —
0 1 1 3 1

1 3 1
By H H H H H K + N
0 1 1 3 1 3 3 7 1
8 7} 8 2 8 1 8

E4 ; =+ =+ =+ =+ =+ =+ =+ =+ =+ =+ =+ =+ =+ =+ =+ =
0 1 1 3 1 5 3 e 1 9 5 11 3 13 7 15 1

i 8 16 4 16 8 16 2 16 & 16 4 16 8 16
E5 ——————H—H—————————————————————————H
0 1 1 3 1 5 3 e 1 9 5 11 3 13 7 15 1

i 8 16 4 16 8 16 2 16 8 16 4 16 8 16

Eg

0 1 1 3 1 5 3 e 1 9 5 11 3 13 7 15 1

i 8 16 4 16 8 16 2 16 & 16 4 16 8 16

Figure 2.7: First non-trivial interval to be covered by [1 — u,1) in the case that u = §.

In this plot, let us in particular look at the first interval to be covered by another one, ignoring
the most right-hand interval, which will always be covered by [1 —u, 1). By the pattern in which
the intervals F; progress, the first such non-trivial interval to be covered by an earlier interval is
always being covered by [1 — u, 1). In this example, we see that the first non-trivial interval to
be covered by an earlier interval, is the interval marked by the red box. Recall that in order to
keep the plots clear, only the right-hand side of every interval is denoted after a while. So do not
be fooled by the interval marked by the green box, as its right-hand side value of % is not part of
the interval itself (since it is open on that side), and thus it is not covered by [1—u,1) = [, 1).
Let us now observe that the interval marked red is part of Fy, i.e. exactly k + 1 = 4 ‘layers’
below Ej.

It turns out that in general it is always the case that the first non-trivial interval to be
covered by [1 —u,1) for u = 27%, is part of Ej,; and thus k 4 1 layers below FEy. This is a
direct result from the second observation as stated in equation , namely that B, can be
expressed regularly for n < k + 1. It is only after a non-trivial interval is covered by [1 — u, 1)
that B, diverges from this regular pattern, thus for n > k 4+ 1. This leads us to derive the
following self-similarity of E;, by once again inspecting the example for v = 273.

Let us define the orange box as in figure (shown on the next page) to start from FEjs,
covering the interval [1 — u, 1) on every layer below it. In particular, the top layer included in
the box is the layer above the first non-trivial interval covered by [1 — u, 1), marked by the red

box, which will always be the layer Ej, for u = 27%. Then we observe that the orange box is
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simply a copy of the entire plot of all E; on the complete interval [0,1), scaled down by a factor
u. Where this factor u is easy to verify by considering that Ej is similar to the range [1 — u, 1)
on Ej, comprising the first layer inside the orange box.

Let us now use this self-similarity of F; in order to derive a recursive relation for B,,. To
do this, let us consider any layer of E; (say E,) in which an additional interval is covered by
[1 —u, 1), compared to the amount of intervals covered in E,_1 by [1 — u,1). Moreover, let us
assume that no other additional interval is covered by an earlier interval, in comparison to that
amount in E,_1. So, in this scenario there is an additional difference between B, 11([5,1)) and
By,11([0, 3)), that can only be caused by this interval being covered by [1 — u,1). By the self-
similarity discussed before, we know that the last time that an additional interval was covered

by [1 — u, 1) was exactly k + 1 layers ago. Therefore, we have that

1. the length u of [1 —u, 1) contributes fully to Bn+1([%, 1)), but not B,41([0, %)) in any case,

and

2. the length of this additional interval that is being covered by [1—wu, 1) no longer contributes

to Bnt1([3,1)), but its counterpart in [0, 3) still contributes fully to By41([0, 3)).

’2

We also know that the length of this additional interval can be derived using the self-similarity,
and thus we multiply the total length k + 1 layers ago (which is By, {1_(441) = Bn—k) by this
scaling factor w. The only remaining factor that we need to keep in mind is that, when going
from any layer F, to the next, the length of any separate interval is halved. Therefore, the
obtained difference u — u - B,,_j, derived above, still needs to be scaled down by this factor % to

compensate for this. Doing that, we get that

(Observation 3) Bui1([3,1)) = Buy1 ([0,3)) =

Bu_i, (2.11)

VRS
o

which of course only holds for n > k 4 1, as otherwise we can not use the self-similarity to look
back k + 1 layers ago, as used in the last step. This resulting relation is our third and final
observation, however no proof for it exists, unfortunately. This is discussed more elaborately
in section . Now, note that using the first observation as stated in equation , we can

combine it with this last observation to derive

Bn+1([2, )) = n+1([0,%)) g g'Bn—k:%Bn+%'(1*Bn—k)
( Bui1 ([5:1)) = Busr ([0.3) + 5 Ba+ 5 - (1 = Bui)

Again, this holds only for n > k + 1, so we combine it with the second observation as stated in
equation (2.10)) in order to obtain a full inductive relation for B, for all n € IN. This is the final

result for this section, and is stated in the following lemma.
Lemma 2.2. Let u = 27 for some k € IN fixed, then it follows that
. Bp=(n+1)-5 forl1<n<k+1,and

2. Byy1=By+4§-(1-B,) forn>k+1.
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Whilst no direct proof for the lemma above will be given, note that the lemma has been derived
from three observations, two of which have been proven. Therefore, the lemma is shown to hold

whenever these hold as well, using the aforementioned derivations given in this section.

2.4. Finding the Asymptotic Limit of the Probability

Now that we have derived lemma above, let us use this in order to prove theorem as
stated in the beginning of last section. Then, we are going to use the result of this theorem in
order to find the asymptotic limit, which is the goal of this chapter.

First of all, using the two relations for B,, as stated in lemma [2.2] it is possible to explicitly
derive an expression for B,,. To do this, let us first note that by the first part of the lemma,

Bit1 = (k+2)- 5. We can now use the second part of the lemma to see that

u U2

Bk+2:Bk+1+g-(1—Bl):(k+2)-%+g-(1—u):(k+3)-§—?.
This can be repeated inductively, using the second part of the lemma in order to obtain By147+1
explicitly, given Bgi14; for 1 <1 < k+ 1. The exact derivation and proof for this can be found
in appendix [A.5] with the result that

2 I+2 2 g2
Bk+1+l:<k+1+l>-;—<z )'ZJ“Z for 1<1<k+1. (2.12)

We have put the first coefficient unnecessarily in the form of a binomial coefficient here, because

this allows us to generalise this expression a bit easier. Namely, taking [ = k£ + 1 in equation
(2.12) gives us that
2k+3\ u E+3\ u? u?
B — L v
2(k+1) (1)2 <2>4+4

We can now keep adding k + 1 to the index inductively in order to obtain B, (;41). This is for
brevity done in appendix [A.6] in which its proof can also be found. The result of this derivation
is that

m—1 . . .
B i ((m—i)-(k+1)+i+1 w\ i+l

N 7::11<_1)i+1 . ((m — 1)~ (ik_+11) +i— 1> . <g>i+1 . (2.13)

Now, recall that we wanted to find an expression for

n—1
IP(Mngl—Tk):l—M(UEi) —1- B,
=0

This is why in theorem [2.1] which we will now derive, we consider a subsequence of n € IN,
namely all n =m - (k+ 1) for m € IN. As then by equation (2.13]),

B, = iz; (-1)"- ((m —1i)- gk++11) +i+ 1) ‘ (%)Prl
S e (T
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where it is noted that we can rewrite
(m—i)-(k+1)+itl=m-(k+1)—ik—i+i+t1l=n—ik+1.

Therefore, we can rewrite equation ([2.14]) to

B m ! i n—tk+1 wy i+l 2y )i+l n—ik—1 w i+l
" z; (_)'< i+1 >(2) * Z (=1) < i—1 )(2) ’
which only involves n and k, but keep in mind that it only holds for n =m - (k4 1) for m € IN,
which is the reason for this technicality in theorem . Now, let us substitute u = 27% for k € N
fixed, which yields

1 _n_

B — Vi L o—(k+1)-(i+1 _ayiL 9= (k+1)-(i+1)
" : (=1) ( i+1 > 2 +.Z( 2 i—1 2

=0 =1
This is finally substituted into IP (Mn <1- 2_’“) = 1 — B, in order to obtain theorem (2.1

which is repeated below.

Theorem (2.1, For any k € N and n = m - (k + 1) for any m € IN, let (X;) be the sequence
of random variables generated by the doubling map process with Xy ~ U(0,1) and set M,, =
max{Xi,...,X,}. Then

n__q

1 .
k) _ i (n—ik+1 —(k+1)-(i+1
IP(Mngl—Q )_1_ ; (_1).( o >.2< )-(i+1)

n

k+1

+ -1 .
_ Z (_1>i+1 (- ik —1 L9~ (k+1)(i+1)
; i—1

i=1
Now it is possible to use this theorem in order to work towards the goal of this chapter, namely
deriving the asymptotic limit of the expression in theorem Note that in order to obtain the
limit of the expression above, we have to send k — oo, since n = m - (k + 1) will then also go
to co. However, to get more information on the asymptotic behaviour of the expression above,
let us couple n to k using a parameter that can be varied. This will give us an actual statistical
distribution of the limit, depending on this introduced parameter, as discussed in section [2.2
To this end, let us define the subsequence

\ -2k
— (k41
Tk LﬁlJ (k+1),

for k € N and any fixed A > 0. Recall that in theorem [2.1] we need n = m - (k + 1) for m € N,
which is why we require the subsequence ny, to be the nearest multiple of k& + 1 below \ - 2F.
This can be combined with theorem in order to derive the final result of this chapter, stated

in the following theorem.

k+1
be the sequence of random variables generated by the doubling map process with Xo ~ U(0, 1),

and set M,, = max{Xy,..., X, }. Then

Theorem 2.3. Define the sequence nj, = L&J -(k+1) for k € IN and any fixed A > 0, let (X;)
lim P (M, <1-27F) =2
k—o0
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The proof and full derivation of this theorem is given in appendix[A’7 For some intuition behind
this theorem, we take M, to be the maximum of an exponentially increasing amount of (X;),
related to k£ using this parameter A > 0. Then the probability that the maximum of this ever
increasing amount of (X;) stays below a threshold converging towards the maximum 1 (namely
1-— 2_k), will be exponentially distributed with respect to this parameter .

So why would this be exponentially distributed, apart from the derivation in appendix [A77]
telling us that it is? Of course, we have seen a special case of this expression in section that
led us down this path in the first place, but let us see whether we can tell from this theorem
itself. There are some trivial observations that this limit must adhere to, which we can use to
verify some part of this result. First of all, if we take A > 0 arbitrarily small and close to 0, then
clearly this probability should tend towards 1. This is because we then take the maximum over
a very small number of (X;), or at least a number that is always very small in comparison to 2.
The fewer random variables we take the maximum of, the likelier it is that this maximum will
stay below a threshold that converges towards 1, the maximum of the doubling map. Indeed,
our detailed results show us that this probability will be e /2 ~ 1 for A > 0 very small. On
the other hand, when we choose A > 0 to be very large, tending towards oo, then ny is going
to converge much faster to oo than the threshold increases towards the maximum. Therefore,
the chance that this maximum will exceed this threshold is very high, even tending towards 1.
And indeed, we see that for A > 0 very large, the probability of staying below this threshold will
tend towards e=*2 ~ 0. More insight into the resulting asymptotic behaviour and the reason

why this maximum will tend to be exponentially distributed, can be found in appendix [A77]

2.5. Connection with Generalised Fibonacci Sequences

As a final note, it turns out that in subsection [2.3:2] we could have made a final observation
of table as a certain pattern emerges from the values in this table. Namely, if we look at
the part of the table listing m,, for u = 272, we see that m, follows a Fibonacci sequence for
n >k + 1, i.e. after the regular part expressed in equation (2.9). This is no coincidence, as we
can see that for u = 273, a tribonacci sequence can actually be observed for m,, as n > k + 1.
For those unfamiliar, the tribonacci sequence is a generalised form of the Fibonacci sequence,
where rather than starting with (0,1) and adding every two final numbers of the sequence to
generate the next, instead we start with (0, 1,2) and keep adding every three final numbers of
the sequence in order to generate the next.

This leads us to theorise that for u = 27%, (m,,) is a k-bonacci sequence (for n > k + 1),
which is the generalised form of the Fibonacci sequence in which one keeps adding the last k
numbers to generate the next element of the sequence. Recall that we have shown in appendix
that the starting digits of (m,,) are given by m,, = 2”72 for 2 < n < k+ 1 if and only if the
first part of lemma holds. It turns out that the second part of lemma holds if and only
if the sequence (m,,) is k-bonacci. A detailed proof of this can also be found in appendix

This raises the following question though, could we use this property of the sequence (my,)
being k-bonacci to show the main results in a different way? For we have now proven that
from lemma the main results of theorems and hold, and also that (my,) is k-bonacci

whenever lemma holds. Hence we can use this equivalence to show the main results using
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only the property that (m,,) is k-bonacci, which will be done in the final part of this chapter.

To start, let us briefly recall that the sequence (m,,) is defined as

_ Bn - Bn—l

My, = wjan1 for n > 2.

This allows us relate the desired probability to the sequence (m,,), in a similar way as was done

implicitly in theorem 2.1}

Theorem 2.4. For any k € IN, let (X;) be the sequence of random variables generated by the
doubling map process with Xy ~ U(0, 1), and set M,, = max{Xy,...,X,}. Moreover, let (my)

be the sequence as defined above, then
P (Mn <1- 2*’“) =9k e, for all n e IN.

Now, since the sequence (m,,) turns out to be k-bonacci, we use the approach as done in [4] to
find a direct formula for each value of the sequence (m,,). Namely, let us fix some k € IN, and

define the values «; for 1 <4 < k as the roots of the polynomial

Then by [] (theorem 1) it follows that the n'"' value of the k-bonacci sequence can be written

as follows.

Theorem 2.5. Fix k € IN, then the n'!' value of the sequence (m,,) corresponding to u = 2%
is given by

k
a; — 1 n—1
M., — Q.
" ;2+(k+1)-(ai—2) ¢

This is already a very useful result, however there is an even stronger result that we will be
needing, which is derived in [1I]. Namely, it turns out that of all the roots a; for 1 < i < k,
there is only one root « such that |a| > 1, and all others lie within the unit circle. Using this,

let us state and then use the main result of [4] (theorem 2) below.

Theorem 2.6. Fix k € N, then the n'® value of the sequence (m,,) corresponding to u = 27

is given by

= bﬂkfl_)-l(a—?) 'O‘n1+;J'

Now, let us use these direct formulas in order to derive our main result of the chapter, namely
theorem [2.3] which is reformulated below.

Theorem 2.7. Define the sequence ny = |A-2%] for k € IN and any fixed A > 0, let (X;) be
the sequence of random variables generated by the doubling map process with Xy ~ U(0,1),
and set M,, = max{Xy,...,X,}. Then

lim P <Mnk <1- 2—k) =2,

k—o0
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Note that in this version of theorem [2.3| we require a less strict definition of the sequence (ny),
though the result remains unchanged. It may be noted that this result is simply obtained by
substituting the direct formula of (m,,) into the previously obtained result of theorem and
then taking the desired limit. To see this in detail, the proofs of this theorem and the required
result of theorem [2.4] are given in appendix [A'§] These proofs are a lot shorter than their
counterparts for theorems [2.1] and [2-3| respectively, but also a bit more abstract and perhaps less
insightful. However, the largest observation here is that we have now proven the main result of

this chapter in an alternative way, using only the property that the sequence (my,) is k-bonacci.
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3. Extreme Values of the Generalised Doubling Map

Process

In this chapter, we will consider a more generalised version of the doubling map, where instead
of taking
f(x) =2z mod 1,

we consider a family of functions given by

fs(x) = Bz mod 1, (3.1)

for any integer 8 > 2. In the following sections, we will construct and analyse the generalised
version of the doubling map process using this family of functions fz. The goal will be to derive
patterns of asymptotic behaviour of the generalised doubling map process that are similar to the
case for 8 = 2, which was extensively treated in the previous chapter. Therefore, throughout
this chapter it may be useful to refer back to the previous chapter in order to recall the intuition

behind the various results, in order to generalise them in the following sections.

3.1.  The Generalised Doubling Map Process

In a very similar way to how we constructed the doubling map process in section [2.1] let us

define the generalised doubling map process by

Xn = f5(Xpn-1) = f5(Xo),

for any n € IN and any random variable Xy ~ U(0,1). Now, note that the Lebesgue measure
remains an invariant probability measure for the generalised doubling map. To see this, let us

check the two required conditions, namely that p is both
1. invariant with respect to fg(x): p(A) = ,u(fﬁTl(A)) for all A C [0,1) and 8 > 2, and
2. a probability measure: p([0,1)) =1, and u(2) = 0.

Since only the first condition is dependent on the specific map, let us explicitly check that it
holds. To this end, let us first note that by equation (3.1)),

fﬁ_l([a’b)):G[i—;—i—a’i—;—i—b)'

=1

Therefore, for any A = [a,b) C [0,1), it follows that

B r. .
(5 3554+2)

=1

S )

i=1
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b—a
:Z; 5 =b—a=pu(A).

1=

Similar to the case in which 8 = 2, the goal of this chapter will be to derive the asymptotic
statistical behaviour of the maximum

M, = max{Xy,..., X, }.
In particular, we are interested in the asymptotic limit of the probability

P(M,<1-u).

The reasoning behind inspecting this asymptotic limit is the same as in the previous chapter.
Now recall that for 8 = 2, we take n — oo and simultaneously let © — 0 to obtain this limit. To
achieve this behaviour for u, we fixed u = 27 for k € IN and considered a subsequence (M,, )
with ng k200, 0. We will do a similar thing here, where we now define u = 8% for any k € IN,

and seek to obtain the asymptotic limit of
P (M, <1-57),

as k — oo. Before cutting to the result, let us try to truly derive this asymptotic limit, in a very
similar way as for § = 2. To this end let us define, in accordance with equation for g = 2,
the sequence

Ei={z€[0,]) | Xo=2=X; >1—u}.

Using this, we discover that in general,
Ei={ze0,1)| fi(x) =1 —u} = f3"(Eo).
Given this relation, we obtain that for any ¢ € IN and § > 2,

E; = 6 Fﬁ_“ ;) . (3.2)

s=1

Since the proof for this formula is a simple proof by induction, a detailed proof is given in
appendix instead. This sequence can be related back to the desired asymptotic limit by
noting that

3.2. Finding the Exact Expression of the Probability

Now that we have formulated the exact expression for which we seek to evaluate the asymptotic
limit, let us start working towards that goal using several intermediate steps. Recall that in

section [2.3| we established an intuition behind the defined intervals F; in the case that § = 2.
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Using this, three major observations were made, which then were derived and discussed at length
in the previous chapter. Most importantly though, these observations allowed us to formulate
an important lemma, which gives an explicit expression for the sequence B,, and is repeated

below.
Lemma Let u = 27% for some k € IN fixed, then it follows that

1. Bn:(n—i—l)-% for1<n<k+1, and

2. Bn-l—l:Bn‘i‘%‘(l_Bn—k) forn>k+1.

The result of this lemma for 8 = 2 can be extended to the generalised doubling map process,

which results in the lemma below.
Lemma 3.1. Fix 8 € N with 8 > 2, and let u = 7% for some k € IN fixed, then it follows that

1. Bn:(n—l)-<1—%>-u—|—u for1<n<k+1, and

2. Bn+1:Bn—|—<l—%)-u-(1—Bn_k) forn>k+1.

First, note that for § = 2, lemma |3.1] gives the same result as lemma which can easily be
checked. Moreover, note that the first statement of the lemma can be proven separately, and its
proof is given in appendix

It is difficult to derive this lemma in the same way as we did in section [2.3|for lemma[2.2] however
let us try to develop some credible derivation for this lemma, other than its direct proof. To
this end, recall that in section it was discussed that the sequence

_ By— By

My = a1 for n > 2,

is k-bonacci, with starting digits
my, =2""2 for2<n<k+1.

This was derived by noting a pattern when computing various values of the sequence (my,) in

table In a similar fashion, for § > 2 let us define the sequence

Bn - anl
ufpT

recalling that we take u = 37% in this case. Then, if one writes out similar sequences (m,,) for

my, = for n > 2,

various values of 8 as was done in table for 8 = 2, one would find similar patterns for this
sequence (my,). In particular, one will find that the sequence (my,) is in fact (8 — 1) times the
k-bonacci sequence, i.e. every term of the k-bonacci sequence is multiplied by a factor of (8—1).

That is,
k—1

Mpt1 = Z(ﬂ— 1) -mp—; forn>k+1.
i=0

Of course, in the case that § = 2, this reduces to the statement that the sequence (m,,) is

k-bonacci. Similarly, we get that the starting digits of this sequence (m,,) are given by

my=(8-1)-f"2 for2<n<k+1. (3.4)
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So how does this help us derive lemma Recall that we have shown in appendix [A4] that
lemmaholds if and only if the sequence (m,,) is k-bonacci, with the associated starting digits.
Similarly, we can prove that (m,) is (8 — 1) times the k-bonacci sequence, with the starting
digits as in equation , if and only if lemma holds. This proof can be found in appendix
B3] and will hopefully provide some sense of credibility that lemma [3.1] indeed holds, other than
the proof given in appendix [B:2]

3.3. Finding the Asymptotic Limit of the Probability

Going forward, we are going to follow the exact same procedure as in section [2.4]in order to find
the statistical behaviour that we are interested in. To this end, let us start with continuously
using lemma in order to determine the general expression of the sequence (By). In the first
part of the lemma, such an expression is already given for (B,,), at least whenever 1 <n < k+1.
So let us note that the last value of (B,,) that can directly be computed is given in lemma
by

1
Bk+1:k-<1—ﬁ)-u+u.

Then using the second part of the lemma, we get that

Bk+2:Bk+1+<1_;>'u'(l_Bl):Uﬂ-i-l)-(l—;)~u+u—<1—;>-u2,

Now we can repeatedly apply the second part of the lemma, in order to obtain a direct expression
for Bgy1474+1 inductively, given Byyi14; for 1 <[ < k+ 1. This process by induction has been
explicitly derived in appendix [B:4] and proven to result in

= (1) (4w Q) (3 - () (o) oo

for 1 <1 < k+ 1. Of course, we can keep repeating this process further, and perhaps come up
with a generalised expression. To this end, let us compute the final value in the sequence above,

by substituting { = k + 1 into equation (3.5]), which yields

2% + 1 1 kE+1 1\?2 E+1 1
BQ'(k-I—l):( 1+ )'(1—B>-u~l—u—< ;_ )-(1—B> -u2—< —1'— >.<1—ﬂ>.u2.

Note that we are putting several coefficients into the form of binomial coefficients, in order to
obtain more values for the sequence (B,,) explicitly. Namely, let us keep adding k + 1 to the
index in order to derive an expression for By, (x11) inductively. This derivation can be found in

appendix [B5] proving the result that

m—1 . . i+1
; ((m—i)-(k+1)+i—1 1 i
By = 2 (1) | ' (-2

+’:01(_1)i' ((m—i) : (k;;r 1) +i— 1> ' (1_ ;)uﬂ (3.6)

This result will allow us to find an exact expression for the probability

IP(Mngl—ﬁk):l—,u(UlEZ):l—Bn.

1=0
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Now, let us specifically consider a subsequence of n € IN, namely all n = m - (k4 1) for m € IN.
As then by equation (3.6]),

n

-1

+ kfz;;(_l)i. ((m—z’) : (k:;r 1) +i— 1) . (1 - ;)i.uiﬂ. 57

Now, note that the binomial coefficients can be rewritten, as
(m—i)-(k+1)+i—-1=m-(k+1)—ik—i+i—1=n—ik—1

Therefore, we can rewrite equation (3.7)) to

i . i+1
Z ; (n—ik—1 1 i1
i=0

1
k+171 . i
. —ik—1 1 ;
T Y e B ) B
i=0 L ﬂ

This expression now only involves n and k, but keep in mind that it only holds for n = m- (k+1)
for m € IN. Now, let us substitute u = 7% for k € IN fixed, which yields

1 .
i (n—ik—1 1\ —k-(i+1)
s

n
k+

5=y

i=

-1

. R+l (_1)i ‘ (n — iik — 1) ' (1 B ;)z ‘ /B—k:-(i—kl)‘

i=0
This enables us to finally prove an exact expression for the probability above, by substituting

this expression of B,,. The result is formulated in the theorem below.

Theorem 3.2. For any 8,k € N with 8 > 2 and n =m - (k+1) for any m € IN, let (X;) be the
sequence of random variables generated by the doubling map process with X ~ U(0,1) and set
M, = max{X1,...,X,}. Then

n_1
—kY\ _ ES i (n—ik—1 1 i —k-(i+1)
oo Fon (757 (-3) e

B SRR (T AR S SR
o () (1 p) e

Now in order to derive its asymptotic limit, let us introduce a parameter A > 0 in order to
couple the two variables n and k, which we both want to send to co. This will give us an actual
statistical distribution of the limit, depending on this introduced parameter. As in last chapter,
let us couple the two variables by introducing the subsequence

A BF
ng = {k—F/BlJ (k+1),
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for k € IN and any fixed A > 0. Recall that in theorem [3.2| we need n = m - (k + 1) for m € N,
which is why we require the subsequence ny to be the nearest multiple of k + 1 below A - 5*.
Just like we did for 8 = 2, we will now conclude the chapter by using theorem in order to

derive the result below.

Theorem 3.3. Define the sequence n; = [%J -(k+1) for any g,k € IN with § > 2 and

any fixed A > 0, let (X;) be the sequence of random variables generated by the doubling map
process with Xo ~ U(0, 1), and set M,, = max{Xy,..., X, }. Then
i <1-87F)=e U5
fim P (Mo 1-57) =

The proof and full derivation of this theorem is given in appendix [B.6]

29



4. Theoretical Properties of the Doubling Map

In the previous two chapters, we have shown the asymptotic behaviour of extreme values of the
doubling map, and its generalised family of functions with parameter § > 2. In particular, we
have studied the probability that the maximum of the doubling map process (X;) exceeds a
certain threshold, and its limiting behaviour as that threshold converges towards 1. Let us now

put these concrete results into a more theoretical context in this chapter.

4.1. Extremal Index of the (Generalised) Doubling Map

To start, let us recall that in the result of theorem [2.I] we found that the asymptotic limit of
this probability is given by

lim P (Mnk <1- 2*’“) — N2, (4.1)
k—o00

where ny k2% . In section we constructed this probability as a more mathematically

convenient alternative to the original expression, given by equation ({2.3)) as

p (o, <1-7).
n

Hence, we can rewrite the result of equation (4.1)) into this form, namely

lim P (Mn <1-— A) — e M2,
n

n—00

This can be reformulated as

lim P (n- (M, —1) < z) = e*/2,

n—oo
where © = —X < 0. If we extend this result by observing that the probability is trivially 1
whenever x > 0, we conclude that
e®/2 forxz <0

lim P(n- (M, —-1)<z)=G(x) = (4.2)

oo 1 for x > 0.
Hence, we have not merely found the asymptotic behaviour of the doubling map process, but
even found that it converges towards an explicit probability distribution. The resulting limiting
distribution G(x) is called a generalised extreme value distribution, associated with the random
variable M,, = n - (M, — 1). Now, let us also recall from equation that if the random
variables (X) were instead chosen to be independently distributed uniformly over [0, 1), we
would have that for M} = max{X7],..., X},

A
lim P (M; <1- ) =e
n—o00 n
Or equivalently, this can be rewritten with z = —\ as

e forx <0
lim P(n-(M;—1)<z)=G"(z) =
n—oo 1 for z > 0.
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The resulting limiting distribution G* is in this case also a generalised extreme value distribution,
for the random variable M, = n - (M} —1). In [§] (theorem 1.4.1), these generalised extreme
value distributions are categorised into three separate types. According to that same theorem,
the distribution G* is said to be of type III with parameter o = 1, also called a ‘Weibull’
distribution. Now, let us observe that the distribution in equation can be related to G*,

since

et/ for x <0 1

G(z) = = (G*(x))2.

1 for x > 0.
This factor § = § such that G = (G*(x))? is called the extremal index of G. This extremal index
has to do with clustering, that is, how often subsequent values of the random values exceed a
set limit x. In this case, this would mean that it measures how often the random variable M,
exceeds the threshold u, = 1 — % as n — oo, compared to the case for M. Whenever the
extremal index is @ = 1, such clustering does not appear, which is for instance the case for the
tent map, as discussed in [5]. In that paper, the absence of clustering is specifically proven, and
we will compare this to the behaviour of the doubling map in section [£.2]

However, in the case that the extremal index gets smaller for 0 < 6 < 1, more clustering is
expected to occur. In other words, more subsequent values of the sequence (M,,) are expected
to exceed the threshold uw, =1 — % Such behaviour can clearly be seen in the doubling map.
Consider values close to 1 on the interval [0, 1), for instance a value x in some set Us = [1 — 0, 1)
for § > 0 arbitrarily small. Continuously applying the doubling map f™ to that set Us, there
will always be values in this set for which f™(z) is arbitrarily close to 1. Again, to compare to a
case for which # = 1, it can be seen in [6] (figure 2.1) that for the tent map, values in Uy scatter
all over the interval [0, 1) after repeatedly applying the tent map to those values. This confirms
that the behaviour of clustering in the doubling map is due to the extremal index 6 = % being
smaller than 1.

There is another interesting property of the extremal index 6. Namely, it turns out that the
mean size of clusters of subsequent values of (M,,) exceeding the threshold u,, is approximately
%, as is discussed elaborately in [3] (section 5.2). This property can be seen exceptionally well
visually in the doubling map, where random variables exceed the threshold 1 — w in pairs, for
uw = 27F. That is, if we look at the set F,, as defined in equation , we can see in figures
and , that the intervals F,, split up into pairs of intervals when applying f !, that together
form E,,1 = f~'(E,). This means that each interval of values X, for which X,, = f"(Xo)
exceeds the threshold, is split up into a pair of intervals for which X, 11 = f"*!(Xj) exceeds
the threshold. This is what is most literally meant by ‘exceeding the threshold in pairs’, and
confirms that the average cluster size for the doubling map is indeed % = 2. Equivalently,
consider the interval of values of (X,,) exceeding the threshold, then only half of these values
will lead to X,+1 = f(X,,) again exceeding the threshold. Let us clarify this view using figure
shown on the next page.
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1-u

1-2u

Figure 4.1: Clustering in the doubling map.

In this figure, the values z € [1 — u, 1) for which X,, = = exceeds the threshold 1 — u are given
in orange. Mapping this using the doubling map, we colour the interval X, ; = f(X,) in
green. We clearly see that only half this green interval still exceeds the threshold. Hence, the
average cluster size, i.e. the expected number of random variables X,, subsequently exceeding

the threshold, is given by

E(cluster size) = P(cluster size = 1) - 1 4 P(cluster size = 2) - 2 + P(cluster size = 3) -3+ ...

—1+1 2+1 3+
2 4 8
oo
1
on 0
n=1

This is a more analytical way of showing that the average cluster size is % for the doubling map.
This latter point of view will be more intuitive for the generalised doubling map, which will be
discussed next. As a final note though, one may wonder why we are suddenly talking about
subsequent values of (X,,) exceeding the threshold, rather than values of (M,,), but let us come
back to this in detail in section [4.2]

Let us finish this section by discussing the previously discussed notions for the generalised

doubling map. In this case, we see that the result of theorem [3.3] can be rewritten in a similar
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way to equation [£.2] as

(1-3)w for x <0

lim P(n- (M, —1) <z)=Gsx) =

nroo 1 for z > 0.
We see that in this case, we end up with a distribution Gg, depending on this parameter 3 > 2.
This is again a generalised extreme value distribution, and by noting that Gz = (G*)l_%, we
see that the extremal index is § =1 — % in this case. But what can this adjusted extremal index
tell us about the behaviour of the generalised doubling map?

Let us first note that the amount of clustering will decrease whenever 8 > 2 is increased,
since then 1 — % is closer to 1. We can also see this visually for fg, as fewer values for which X,
exceeds the threshold will lead to X,,11 = f3(X;) again exceeding the threshold. This brings
us to the second observation, since this last note compares well with the interpretation for the
extremal index that was illustrated by figure {1} Let us construct a similar picture below, for

8 = 3, in order to confirm this.

1N

l-u b - == - — - - - - -

1-3u N

—\/

0 1-u

Figure 4.2: Clustering in the generalised doubling map for g = 3.

In this figure, we again paint the values x € [1 — u, 1) for which X,, = x exceeds the threshold
1 — u in orange, and the interval X, 11 = fg(X,,) in green. We clearly see that only % values in
this green interval still exceeds the threshold. Hence, the average cluster size, i.e. the expected

number of random variables X,, subsequently exceeding the threshold, is given by

E(cluster size) = P(cluster size = 1) - 1 4 P(cluster size = 2) - 2 + P(cluster size = 3) -3+ ...
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Where the last line follows from the general computation that

= 1
Zn-a”_l = —-01H5, forlal <1.
—a)2’
— (1—a)
From this, we again see that the average cluster size is %, getting closer to 1 as 8 > 2 is increased.

4.2.  Clustering Behaviour of the (Generalised) Doubling Map

The clustering behaviour that has been discussed in the last section, or rather the absence of
such behaviour, can be used to derive the exact generalised extreme value distribution. That is,
without the need of having to compute the value of the probability in an exact expression, as we
did for the doubling map in chapter 2, and its generalisation in chapter 3. Such an approach has
been taken for example in [5] for the tent map, which as mentioned in the last section does not
have any clustering behaviour. The goal of this section is to see why this method does not work
for the (generalised) doubling map, and explore whether any alternative methods that allow for
some clustering may work in this case.

To start, let us explain the procedure with which the generalised extreme value distribution
can be found, in the case that there is no clustering. First, we have to check whether two

conditions hold for some sequences (u,), which are given in [§] as follows.

Condition D(uy). Condition D(uy,) is said to hold for the sequence (X,,) if for any [,¢,n € N,

’M<{X0 >} VX <und NN { X < un}])
— (X0 > und) - u({XQ <up)N...N{X < un}> ‘ < y(n, 1),

for some ~y(n,t) which is non-increasing with respect to ¢ for all n € IN. Moreover, for all
n—o0 n—o0

sequences (t,,) with = 2225 0, y(n, t) needs to satisfy n - y(n,t,) —— 0.

This is a very technical condition, for which it may be difficult to fully understand the purpose of
each technicality. The use of this condition is to guarantee that the sequence (X,,) is sufficiently
independent. This is a slightly different version of the condition D(u,) as given in [§], but it
suffices for the tent map. Also, as it is satisfied for the (generalised) doubling map, we will not
worry too much about this condition. The proof for this can be found in appendix [C.1] The

second condition does give some trouble for the doubling map though, and is given as follows.

Condition D’'(u,). Condition D'(u,) is said to hold for the sequence (X,,) if

Ln/k]
lim limsup n - Z p({Xo > un} N{X; >un}) =0.

k—00 n—oo -
J=1

This condition is much easier on the eye, and hopefully also more intuitive to understand. It

can be seen from the definition that it forces the amount of times that subsequent values of
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(X,) exceed the threshold w, to be insignificant as n — oo. Or, more loosely interpreted, it
guarantees that the amount and size of clusters goes to 0 as n — oo. In [§] (theorem 3.5.2), the
desired asymptotic result is proven to follow whenever the two conditions are met for certain
sequences (uy). In this instance, we will only require (u,,) to satisfy the most strictly necessary
condition, as formulated in [5]. Using this, the theorem as in [§] (theorem 3.5.2) is given as

follows.

Theorem 4.1. Let (u,) be such that n - u({Xo > un}) —— 7, for some 7 > 0. If conditions
D(uy,) and D'(uy,) hold for the sequence (X,,), then it follows that for M,, = max{X,...,X,},
lim P(M, <u,)=G(e ).

n—o0

Here G(z) is the generalised extreme value distribution as discussed in section Using this
theorem, we could have skipped all computations and proofs in chapter 2, and simply derived
this result for the doubling map, if only condition D’(u,) were to hold for it. To see that this is
not the case, let us give a counterexample to condition D’(u,), which is done in appendix
Now that we have shown that condition D’(u,) does not hold for the doubling map, let
us try to find some alternative conditions to D'(u,), that do allow for (some) clustering, but
still give the desired result in the theorem above. Before doing this though, let us come back to
an ambiguity from section namely why we refer to values of (X,,) exceeding the threshold,
rather than those of (M,). First of all, note that in both conditions D(u,) and D’(uy,), we
only ever measure events for which values of (X,,) exceed a threshold (or stay below it), rather
than values of (M,,). This is because the two notions are in fact very closely related. Of course,
whenever M,, > wu,, it is not necessarily the case that M,+1 > up+1. Namely, if the latter
holds, then either M,, > u,+1 already, or X, 41 > un,+1. Inductively repeating this argument
for X,,,..., X1, we see that the two notions are indeed equivalent. We are also going see this
equivalence back in some of the alternative conditions for D’(u,,), which we will be treating now.
All of the alternative definitions that will be discussed are given in [I0], and for better
comparison, let us first discuss the slightly differently stated condition D’(u,) in [10] (section
3.2). To start, rather than taking the double limit of k,n — oo, let us consider sequences (ky,)
such that
lim &, = oo, nh_)rrgo kpn-y(n,ty,) =0, ky-t, =0(n), (4.3)

n—oo
where (t,) and 7(n,t,) are as in condition D(u,). Using this, the condition D’(u,) can be

reformulated as follows.

Condition D’(uy,) (As in [I0]). Condition D’(uy,) is said to hold for the sequence (X,,) if there
exists some (k) satisfying equation (4.3]), such that

[n/ken
lim - D> w({Xo>un} N{X; > un}) =0.
j=1

This version of the condition conveys its interpretation perhaps a bit more clearly. Namely, it
prevents (X,,) from clustering by guaranteeing that whenever X exceeds the threshold wu,, the
chance that the next |n/k,| subsequent values of (X,,) exceed w, must be arbitrarily small as

n — oo. For the doubling map however, this condition can not hold. No matter how close the
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threshold u,, is chosen to 1, there is always a measurable set of values for Xg > u, such that
X; > uy for any 1 < j < |n/ky]. This is more or less what was shown in the counterexample to
condition D'(uy,) in appendix , too. To see this more intuitively for the doubling map, let us
suppose that u, = 1 —27%, so that u(Ep) = u({Xo > u,}) and u(Ej) = u({X; > u,}). Then
it can be seen that p(Ey N Ej) > 0 for all j € IN, either visually from figures and
or analytically from the explicit expression for F;, as given in equation . This analogy has
also been worked out more explicitly in appendix

Let us now discuss a truly alternative condition to D’(uy,), which is given by [10] (section
3.2.2). This condition is designed to allow for some clustering of (X)), and is formulated as

follows.

Condition D" (u,). Condition D®)(u,) is said to hold for the sequence (X,,) if there exists
some (k) satisfying equation (4.3)), such that
lim n-p ({Xo > Up > Ml,kfl} N {Mk,Ln/knjfl > un}) =0,

n—oo

where

max{X;,...,X;} fori<j

M;; =

—00 for i > j.
This is a more general form of condition D’(u,), and can easily be verified to be equivalent
to it for £ = 1. It allows for some sequences of length [n/ky,| — k to exceed the threshold, as
long as X1,...,X;_1 do not exceed it, and as long as this behaviour vanishes as n — co. For
the doubling map, this condition will not work for the same reason that it does not work for
condition D’(u,). This alternative merely allows for more clustering to be present, but also
demands that this behaviour must vanish as n — oo, which is simply not the case for the
doubling map. Coming back to the discussion as in section [£.I] though, the appearance of the
sequence (M,,) rather than (X,,) can be seen explicitly in this condition.

There is also a slightly weaker version of this previous condition given in [10] (section 4.1.2),

that is worth discussing, as follows.

Condition JI (uy,). Condition /T (u,) is said to hold for the sequence (Xy,) if there exists some
(ky,) satisfying equation (4.3)), such that for M, = {X1,..., X},

[n/kn]—1
Ji e 30 (X0 > un = My} 07 ({X0 > un 2 My}) = 0.
J=q+1

At first sight, this may not seem to be comparable to the previous condition. However, note
that for any iterative map f : [0,1) — [0,1) with X,, = f"(Xj) for all n € IN, it holds that

F7({Xo > up > My}) C{X; > un},

for all j > g + 1. This relation is discussed more elaborately in [§] (section 4.1). Using this, it
can be seen that condition JI,(uy) is virtually the same as condition D7 (u,,), but leaves a bit
more room for clustering. For the doubling map this alteration does not matter however, since
the condition still demands that clustering behaviour must vanish as n — oo, which is not the

case for the doubling map.
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5. The Generalised Doubling Map Process for Non-

Integer Parameters

Recall that in chapter 3, we analysed the asymptotic behaviour of the generalised doubling map

process. That is, we considered a family of functions

fs(z) = Bz mod 1, (5.1)

for any integer S > 2. Then, the generalised doubling map process was defined as

Xn = f(Xn—l) - fg(XO)u (52)

for n € IN and any random variable Xy ~ U(0,1). However, what would happen if we set the
parameter 8 > 1 to be any real number, rather than only considering integer values? Using the
same family of functions as in equation (5.1]), we can define the same generalised doubling map
process as in equation . In this chapter, we are going to explore to what end we can still

say anything about the asymptotic behaviour of the resulting sequence.

5.1. Constructing an Invariant Probability Measure

The first difference when taking non-integer values of § > 1, is that we need to construct an
invariant probability measure with respect to this new map fz for every value of 3 > 1. Recall
that whenever 8 > 2 was taken to be an integer, the Lebesgue measure was always an invariant
probability measure for fg, but this is not the case whenever 8 > 1 is non-integer. In fact, for
many values of 5 > 1 it is already very difficult to determine this, let alone derive a general
formula for any value of 8 > 1. Before illustrating this using a couple of examples, let us recall

that such invariant probability measure p needs to be
1. invariant with respect to fg(x): p(A) = ,u(f/jTl(A)) for all A C [0,1) and 8 > 2, and
2. a probability measure: p([0,1)) =1, and pu(2) = 0.

Now, it might seem difficult to construct a measure from scratch that satisfies even the first
requirement. So to assist with that, we are going to make use of the so-called discrete Frobenius-
Perron equation. This states that a measure p is invariant (vis-a-vis the first requirement) on
[0,1) with respect to f :[0,1) + [0,1) whenever

w(A) = /A p(x) dz, with plx)= Y for all z € [0,1), (5.3)

yef~1(2)

7w p(Y),

for any A C [0,1), given that the required measure is absolutely continuous with respect to
the Lebesgue measure. Then, the second requirement is satisfied by normalising the resulting

probability distribution p, that is by setting
1
p(0.1) = [ @) do =1, (5.4)
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The most difficult part, of course, is to solve the [Frobenius-Perron equation| given the map fz

for > 1. There are special cases for which it is relatively simple to do this, which we will treat
later, but let us first see how far we can get in the general case when 8 > 1 is non-integer. First
of all, in every case, the slope of the generalised doubling map fg(x) is simply § for all z € [0, 1)
and any 5 > 1. Now, let us derive an expression for fﬁ_ 1(3:) Recall that for § > 2 integer, we
found that 5

fﬁ_l(m) = Z:LJI {z—/l@%—gv} , forazel0,1).

Similarly, we get that for 8 > 1 non-integer,
) i 1 8] -1+
f3' (@) = U{ }u{ }m[o,l), for = € [0,1). (5.5)
i=1 B g
That is, fz(z) has a | 3] 4+ 1% inverse value if and only if

[B]—1+=z
B

for 8 > 1 non-integer. Hence, let us define the indicator function

<1, ie x<fmod]l,

1 if0<z<fmodl

Ig(z) =
0 iffmodl<z<l.

Combining this with equation ([5.5)) and substituting it into the [Frobenius-Perron equation| yields

p(x)::zm;;'p<i_l+x)+l~]l,3(x)-p<w-|_1+m), forzel0,1).  (56)

B B B

This is where we run into trouble for most values of 8 > 1. Namely, it usually depends on the

value of x whenever »
1—142x

5
In that case, it becomes very difficult to solve equation (5.6). However, there are specific values
of > 1 for which there exists some integer (/3), such that

< B mod 1.

1—1+xz
B
independently of z € [0,1). In fact, we see that this is the case whenever

I(8)=B-8 mod 1

is an integer value. For instance, consider § = v/3 + 1, then

<fmod1l ifandonlyif 1<i<I(B), (5.7)

1
Tt T Aol e i—14z<?
V3+1

& 1<i<2=1I(p), forxzel0,1).

In these special cases where I() is independent with respect to z, it follows from equation (5.6)
that

p+1 :
—— if0<z<fmodl
28 —
oy =1 P (5.5)
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The derivation of this direct formula can be found in appendix Given this result however,
let us give a few examples of probability distributions. For instance, whenever f = /2 + 1, it
follows that

1(8) = (Va+1) - (Va-1) =1.

Therefore, the formula as in equation (5.8 can be applied, yielding

V241

B 2
p(r) = V241
2v/2

Let us give a second example that will be elaborated upon next section, namely whenever 8 = ¢,

ifo<z<v2-1

ifv2—1<z<l1.

where ¢ = @ is the golden ratio. As is well known, the golden ratio satisfies ©? — ¢ —1 =0,

and thus ¢ — 1 = 1. Hence, it follows that

IB)=¢-(p-1) =1,

so that equation ([5.8)) can be applied. Substituting 5 = ¢ into this equation, we get that

o
211 fo<z<p—-1
2
o) =17 (5.9)
ifp—1<z<L
211 if ¢ <z

5.2. The Limiting Distribution of Generalised Doubling Map Process

We have already seen in the previous section that choosing 8 > 1 to be non-integer, leads to
many complications compared to 5 > 2 integer. In the following section, we will show how far
it is possible to derive the asymptotic behaviour, even when treating only one value for § > 1
non-integer. We will do this using the generalised doubling map process with § = ¢, i.e. the

golden ratio. The resulting generalised doubling map function f, is shown below.

Figure 5.1: The generalised doubling map f, on [0,1).
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From this figure, we can see that in line with equation ([5.5)), the inverse doubling map is given

by
7 () = {Z} U {129“’} N[0,1), forz € [0,1).

From this equation (and the figure above), it can be seen that for any connected interval [a,b) C
[0, 1),

[a b) 1

— for a > —

LY ¥ ¥

fa b 1+a 1
2 (a, b)) = )u[ ,1) fora < = <b 5.10
o (la,b)) o0 " ” (5.10)

[ 1 1 1

a,b>U[ —|—a’—|—b> for b < —.

(2 ¥ ¥ ¥

Now, it would be very useful if the condition D’(uy,), as defined in section would apply for
this generalised doubling map, and some sequence of thresholds (u,). In that case, we could
immediately apply theorem in order to determine

lim P(M, < uy),

n—oo

i.e. the asymptotic behaviour of the generalised doubling map. However, in a proof very similar
to that in appendix , we can show that this condition D’(u,) will never hold for any sequence
(up) under the conditions of theorem The proof of this in the case that 8 = ¢ is given in
appendix In fact, it turns out that whenever 5 > 1 is such that there exists an integer ()
as in equation with I(8) = [ 3], the condition D’(u,) will never hold. A more generalised
proof of appendix is given for all such values of 8 > 1 in appendix

Of course, in order to apply theorem we would first also need to know the generalised
extreme value distribution for this specific doubling map. In fact, this can be done for any value
of > 1 for which there exists an integer I(f) as in equation . That is, whenever it is
possible to write the probability density function p(z) as

) M if 0 <z < 8 mod 1
7 if
25— 3] if Bmod 1 <xz<1,

as derived in section [5.1] To derive the generalised extreme value distribution, we consider the
independently identically distributed sequence (X;) with probability density as given above, and
its maximum M,, = max{Xi,...,X,}, for n € N. Then, for any A > 0 and n € IN sufficiently
large, such that 1 — % > f mod 1,

A 1-X\/n B8 mod 1 B+1 1-X\/n B
i<1-2) = do = Ty 2y
]P(X<1 n> [ e[ g “/ﬁmdlzﬁ—w g

- 180 gy (1-2 -6 18)) g5t s
218 A B

25— 18] n 2B- 3]

A _ B

IR
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for any 1 <4 < n. Using this, let us note that

P<Mn§12>:P<ﬁ{xi§12}>=iﬁl1?<xig12)

o A ﬁ nn%oo —A'%

Therefore, the limiting distribution is given by

g B
. e 2-18]  forxz <0
G (SU) == )
1 for z > 0.
for any § > 1 with I(8) € IN. The factor in the exponent is not to be confused with the extremal
index, it is merely a scaling factor in the case that 8 > 1 is not an integer value. Note that
for 6 > 2 integer, this scaling factor becomes 1, which is in line with the limiting distribution
for the generalised doubling map, as stated in equation (4.2). This means that according to [§]
(theorem 1.4.1), the limiting distribution in this case is said to be of type III with parameter
a= L

26—18]"

However, it is not possible for us to derive the extreme value distribution whenever the
sequence (X,,) is not independently identically distributed, as we did for the (generalised) dou-
bling map. At least, not with the methods that were followed in sections [2.4] and or section
[B:3] For the method that was followed in section [2.4] for the doubling map, and [3.3] for the
generalised doubling map, it is not possible to derive a similar result here analytically without
using extensive numerical computations. This dead end will be discussed further in the next

and final chapter of this paper.
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6. Discussion and Future Research

As mentioned in the introduction of this paper, we set out to find the limiting behaviour of the
doubling map. The result, which was derived in section [2:4] is not unique as it was published
before by [7]. However, the additional goals of this paper were to prove this result, and present
it in an intuitive way. Unfortunately, the former of these has not been fully satisfied. As we will
discuss more elaborately later on in section the proof of the final result in section [2.4]is not
airtight, and thus subject to future research.

We also sought to elaborate on the resulting extreme value law of the doubling map, and
show a similar result for the generalised doubling map. For this result, no general derivation had
been given yet in [7], but it turned out to be very similar to that of the doubling map. However,
we discussed in section [5.2] already that it is not possible for us to use a similar approach as in
section to derive this. Therefore, it is open to further research to show the exact expression
for the extreme value law of the generalised doubling map, in the case that 5 > 1 is a non-integer
value.

Moreover, we have shown that it is possible to derive the extreme value law for the doubling
map using an alternative approach involving k-bonacci sequences. It turns out that this is also
possible to do for the generalised doubling map. However, it remains to be seen whether this is
the case whenever § > 1 is taken to be non-integer, but this will be discussed more elaborately
in section

Finally, in the introduction we also mentioned that in [5] it was possible to use extreme
value theory to derive the limiting probability distribution of the tent map. In section we
discussed whether it might be possible to follow a similar approach in order to find the extreme
value law of the (generalised) doubling map. Not only could it be shown that the exact method
used in [5] did not work here, we even used extreme value theory to prove that no similar

derivation could be used to derive this.

6.1. Proof of the Third Observation

Something that may have been forgotten at the end of section [2.4] when the final steps of
deriving the expression of the extreme value law of the doubling map are proven, is that the
result itself is not proven at all. This is because out of all the intermediate results that are used
to derive the final expression, one has not been provided with a proof. That is, of course, the
third observation in section as stated in equation . This observation, together with
the other two observations that are proven in section [2.3] are used to prove lemma [2.2] This
lemma is in turn used numerous times in the proofs of theorems and the latter providing
the expression of the extreme value law of the doubling map.

To the extent of my knowledge and researching capabilities, no proof for the third obser-
vation exists, or for any similar result. Therefore, this is truly subject to future research, since
proving this observation will prove all subsequent results in this paper. However, let us note that
the third observation, despite not being proven, was not made out of thin air. In fact, numerical

results strongly imply that this observation must hold for the doubling map, and an intuitive
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derivation of the third observation was made in section [2.3.3] Although both implications do not
provide a formal proof, they do strongly suggest that the observation, and hence the subsequent
results in this paper, must hold. Moreover, in [6] the presence of this observation is also strongly

suggested, even though that paper did not provide a formal proof either.

6.2. (B —1) times k-bonacci Sequences for > 1 Non-Integer

In section [2.5] we proved the results of section [2.4] using a different approach. Namely, we
observed that the sequence m,, as constructed in section are k-bonacci, and proved this as
well. Then, we used [4] (theorems 1 and 2) to give a direct expression for the n'" k-bonacci
number, and used this to directly find an expression for B,,, and prove all subsequent results. A
very similar proof holds for the generalised doubling map, for values of § > 2 integer. However,
it remains to be seen whether it is possible to use a similar approach for the generalised doubling
map, whenever we take 8 > 1 to be non-integer. This has been done in the article that we have
published, and can be found in [I]. Numerical analysis shows that the proof for § > 1 integer
might be extended to all values of g > % non-integer, but no proof of this has been given yet.
Therefore, any further research on (8 — 1) times k-bonacci numbers with § > 1 non-integer
would provide a method to extend the results in section |3.3] and expand upon section [5.2

Additionally, let us remark that the proof as given in appendix only holds for integer
values of f > 2 that are prime. There is no reason to suspect that the result, namely the first
part of lemma does not hold when § is not prime. But formally, that case has not been
proven yet, and can thus also be subject to future research.

As a more general final note, this paper has not touched on the question whether it is
possible to apply extreme value theory in a similar way to the generalised doubling map with
B8 < —1, or even 8 € C. In particular, it remains to be seen whether a similar generalised
Fibonacci sequence would appear for these values of 3, and thus this is all open to further

research.
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A. Proofs from Chapter 2

In this part of the appendix, some detailed proofs will be treated that have been omitted from
chapter 2. These proofs are mostly proofs by induction that, although a bit lengthy at times, are
not very mathematically challenging. Neither are these proofs very insightful to the statements

that are being proven, which is the primary reason for placing these in the appendix.

A.1. Proof of Equation (2.5

Let us start by proving the general form of the set E;, as defined in section by
E,={zel0,1)| Xo=2=X;>1—u}.
The claim that will be proven is that using the recursion
Ei={ze0,1)| fi(z) 21 ~u} = fH(Ei1) = f(Eo),
the general form of E; is given by

E; = O [52_“28> . (A1)

s=1

Note that in the main section of the paper, this is labelled equation ([2.5)).

Proof. In this proof by induction, we will only be using two basic properties, namely
L A=[a,5) C0.1) = f1(4) = 4, H UL + 4.5 + 1), and
2. A,BC[0,1)= fL{(AuB) = f~Y(Au f1B).

The first property is specific for the doubling map and can easily be confirmed by inserting the
formula in equation , or by looking at figure Now let us prove the expression for F; as
in equation by induction on ¢ € IN.

For i = 1, note that

2
b= = [5- 58 o -5 = U254 5).

in accordance with equation (A.1l). Now suppose that for i € IN fixed, equation (A.1l) holds.

Then note that
s—u 8
Ei1 = Uf <[ 7Z>>
2 s—u 1 s—u 1l S
U ([ 9i+1 ’21,+1> Y [2 + 2i+1 7 9 T 2i+1)> : (A.2)

Note that the second union of intervals in the last line can be rewritten as

% i . . i+1

71 os—u 1 S _2 2'+s—u 2'+s\ 2 s—u S
U 2 + 2i+1 7 9 + 9i+1 ) — U i+l 7 il | T U Qi+1 7 9itl ) -
s=1 s=1 s=2i41
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Substituting this back into equation (A.2]), we obtain that

22‘+1

s—u S
Ei-l-l = U |:21+17 2’L+1> )
s=1
which is equivalent to equation (A.l)) for ¢ 4+ 1, thus completing the proof by induction. O

A.2. Proof of Equation (2.7) (First Observation)

Recall that in section 2.3 we defined

n—1
(o) - (U o).
i=0
and observed the following relation to B,,.
)

B, ([O 1)) = %Bn,l for n > 2.

This claim is labelled equation (2.7]) in section and will be proven below.

Proof. Recall that

Then, it follows that for all ¢ > 1,
27571 1 —1
1 s—u s\ s—u 8\ g,
E;n0,3) = U [22722> =3 U |:2z—1’2z—1> =5k
s=1 s=1

Here we defined that $A = {4 | a € A} for any set A C R. Note that by this definition, it
directly follows that p(3A) = 3 - u(A). Moreover, note that EgN [0, 3) = @. Therefore, for all

n > 2, we have that
n—2 1
p (L% Ez) = §'Bn—17
7=

n—1 n—1
(o) = (U mnod) = (Udsn) -
which proves the claim. O

N =

1=0 i=1

A.3. Proof of Equation (2.10) (Second Observation)

Recall that in section we deduced a pattern for the part of the sequence (B,), such that
1 <n < k+1. This was called the second of three key observations in that section, and is given
by

Bn:(n—i—l)-% for1<n<k+1. (A.3)

This observation is labelled equation (2.10)) in the main part of the paper. Even though in section
[2:3] it was deduced, it was never proven. Despite it being less insightful than the deduction, a

full proof of the observation is given below.
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Proof. Let us first recall that the sequence (F;) can be written as
2 Is—u s
s=1

for all ¢ > 0. Let us set E, = Ey, and define the sequence

i—1
Ej=E\|JE for1<i<k,
=0

where u = 27, Then let us first prove the claim that for 0 < i < k,
2 s—u s
, _
E = [22> . (A.4)
odd

Proof of equation (A.4). We are going to prove the claim as in equation (A.4]) using strong

induction on ¢ for 0 <4 < k. As for the base case ¢ = 0, note that

1—u 1
E{):ED:[].—U,]_): |:1,1>,

as desired. Now suppose the claim holds for all integers up and until any 0 < ¢ < k — 1, then
first note that

i i
=B \JE=En\|JE
=0 =0

2i+1 i 2!
Ss—u S8 t—u t
- U [2i+1 ’2i+1> \ U U [ ol ’21> : (A.5)
s=1 1=0t=1
odd
Let us note that we can rewrite
2i+1 2i+1 _ 2i+1
s—u S s—u s s—u S
U [21‘—&-1 ’2i+1> = U 2i+1 ’2i+1) U U [21‘-&-1 ’2i+1>
-1 -1t =1
® f)dd gven
2i+1 2i
TS U s s U S
- U |91~ 9itl’ 2i+1> Y U [5 - 2i+17§)
-1 =1
odd 3
2i+1 21
TS U s s u S
- U |9itl ~ 9itl’ 2i+l> Y U [@ - 2i+1’§)
=1 =1
odd odd
22‘71
s U s
Y U [21‘—1 ©9it+l? 2i—1)
s=1
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Repeating the same argument ¢ — 2 more times, we obtain

9i+1 9i+1 9i
S—Uu S N S u S S u S
U |:2i+1 ’2i+1> - U [2i+1 T il 2i+1) Y U [? N 2z’+1’§)
= Sad Sad
2 S u S ! S u S
v U 3 ma) | <U1 [1_2i+1’1>)
odd B
i+1 27
. S u S
=UUlz —53)
j=0s=1
odd

Substituting this result into equation (A.5), we get that
i+l 27 s i 2 fw
;o _ _
b= |UU L - s N UU 55 5)
j=0s=1 1=0t=1

Note that all the intervals of the excluded set on the right-hand side are disjoint by construction

of E; for 0 < j <, and therefore by the previous equation,

i+l o s U ‘ t—u t
m=UUS e -5 a)) UU[ )t (A6)
j= 05 1 I=0t=1

odd

Now, we use the following claim, namely that if we consider the part of the union covered by

j =1+ 1, we have that

{2;1 B 2:11’ 2z+1> U U [t—lu t) =9, (A.7)

1=0t=1
odd

for any 1 < s < 2! odd. This claim will be proven below separately, but if it holds, we can
combine it with equation (A.6) to get

2i+1

7
s u S—Uu S
z+1 U U [QJ 21+172]) UU [ > U U [2”‘1’2“‘1> . (A.8)
j=0s=1 1=0t=1 —1
odd odd odd

Then, note that for all 0 < j < i and all 1 < s < 27 odd, we have that for [ = j,t = s,

S U S S U S t—u t t—u t
[2j_2i+1’2j>c[2j_2j’2j)_{2 > UU[gz 2l>'

I=0t=1

odd
Therefore, it follows that
i 27 i
S t—u t
UUL L o) O[5 5 | -
j=0s=1 1=0t=1
odd odd
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Substituting this into equation (A.8]), we end up with

2i+1
— s—u s
i+1 = U |:2i+17 2”1) ;
=1
odd
which is equivalent to equation (A.4) for ¢ + 1, thus completing the proof by induction. O

Before cutting to the end result of the proof, let us first prove the claim made in equation (A.7))

below.

Proof of equation (A.7)). For a contradiction, let us suppose that there exists some 1 < s < 2i+!
odd, such that

s U t—u t
|:2i+1_2z+1’2z+1) UU[ ol 21) 7.

lOtl

Then there must exist some 0 <[ <4i¢,and 1 <t < 2! odd, such that

S U s t—u t
[Qiﬂ i1’ 21’+1) n 9l 7 9.

Since both intervals are connected, this means that either

t—u sS—1Uu t S—1U t—u S

ol S it S O ot S T S g

(A.9)

or both. In the first case, it follows that since u = 2%,

t—u S— U t

ol = 9itl < 9l
= (t—u)- 27t <s—u < t. 201
= t- 2i+1—l _ 2i+1—k‘—l 4 2—](: S s <t. 2i+1—l 4 2—]&"

Since i < k —1 and [ > 0, it follows that 27t1=*=1 < 2=l <1 and thus
= £l 1497k < g <t-2ifily o7k
= e 1 <s <2 o7h
Since both t,s € IN, it follows that s = ¢ - 2771~ which implies that s is even. This contradicts

the assumption that s is odd.

Now suppose that the second case presented in equation (A.9)) holds. Then,

sS—1u t—u S
2i+1 — 2l < 2i+1
= (s—u)- 27" <t —u <5270
= g.2l7iml _gl=k—i—l + 2k <t < g7l + 27k,

Since | < i+ 1, it follows that 2/=%==1 < 2=% and thus
= s-2mil o <si 2Tl ok,

Since there are no integers 1 <t < 2l and 1 < s < 27! such that this is satisfied, this also leads
to a contradiction. Therefore, in any case of equation (A.9), we are led to a contradiction, thus

proving the claim. O
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Now that the proof of equation (A.4) is closed, let us use it to prove equation (A.3). Namely,
note that for 1 <n <k +1,

n—1 n—1 n—1
B, = p (U E) = u (U Eé) =D uE)
=0 i=0 =0

n—1 2t
S—u s
= u(Eo)+ Y p U[ > 21>
=1

s=1
odd
n—1 2¢ s—u s
—er Y5 5))
i=1 s=1
odd
n—1 2¢ ” n—1 u 2
PR TSR
i=1 s=1 i=1
odd
U U
ut(n—1)-5=(n+1)-3,
which completes the proof. O

A4, Proof that m,, is k-bonacci

The goal of this section will be to show that m,, is indeed a k-bonacci sequence (with starting
digits as stated in equation ) if and only if the three observations derived in section hold.
Let us divide this into two lemmas that will be proven below. The first will regard observation
2 as stated in equation ([2.10)), using the definitions of B,, and m,, as given in section [2.3] The
resulting lemma below gives us the relation between that observation and the starting digits of

the sequence (my,).
Lemma A.1. For any k € IN, let u = 2%, then

B,=(Mn+1)- forl1<n<k+1 (A.10)

u
2
if and only if

my =2""2 for2<n<k+1.

Proof. For the ‘if” part (<), first note that for any u = 2% and k € N,
By = N(EO) =,

by definition of By. Let us now prove equation (A.10) by induction on 2 < n < k + 1 for any
k € IN. In the case that n = 2, we have that

_ By — By Sgt 92-2

=1
me u/2
= B—B+u—3u
e=bitg =5

o0



Now suppose that B, = (n+ 1) - § for some 2 <n < k, then
Bpy1— By sgt on—1
u/2n

B ou uoou u

which is equivalent to equation (A.10|) for n 4+ 1, thus completing the proof by induction. For
the ‘only if” part (=), recall that by definition,
o Bn - Bn—l
MTn = u/2n—1
Then by equation (A.10)), it follows that for 2 <n <k +1,
(n+1)-u/2-n-u/2
n— u/2n71

Mp41 =

for n > 2.

n—2
=92 ,

which completes the proof. ]

The second statement that will be proven shows that observations 1 and 3 hold if and only if
the sequence m,, is k-bonacci. Recall that it has been shown in section that observations 1

and 3 together are equivalent to the second part of lemma [2.2

Lemma A.2. For any k € IN, let u = 27%, then

3H1:3n+g-u—4%%) for n >k +1 (A.11)
if and only if
k—1
Mpt1 = Zmn,i forn>k+1.
i=0

Proof. For the ‘if’ part (<), let us prove equation (A.11)) using strong induction on n > k + 1.
In the case that n = k + 1, note that by definition of m,,,

_ Bgyo — By
M2 = T ok

On the other hand, m,, is assumed to be k-bonacci, and thus

k-1 k-1
k—1—i _ ok
Mgt = § Mgt1—i = E 2 t=2" -1,
i=0 i=0

where the last steps follow from lemma Combining these two equations gives

Bj12 — Bit1
u/2k+1

__u k _u A

u
= Bk+2:Bk+l+§'(1_Bl

=2k _1

recalling that for any w = 27%, B; = u. Having proven the base step, let us now assume that
equation (A.11)) holds for all integers up and until any n > k + 1. Again, by definition it holds

that B B
_ DPn2 7 Dnit1
Mint2 = T Jona
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Meanwhile, it is assumed that m,, is k-bonacci, so that

k—1 k—2
Mpy2 = E Mpt+1—5 = Mpy+1 + E Mp—i = 2Mpt1 — Mp_fy1.
=0 =0

Combining these two equations, we get that

Bn+2 - Bn+1
e = 2Mpy1 — My

u/2n 1
u u
=  Bpy2o— By = o Ml T 5o Mkl

_ - Byy1— By v By—k41 — Bn—k

on u/2n on+1 u/zn—k
1

= Bn+1 - Bn - W : (Bn—k+1 - Bn—k)
u u

= 9 : (1 - Bn—k) - ok+2 ’ (1 - Bn—Qk)
u u u

= — — — . B _ — . 1 — B _ )
5735 ( k5 n—2k)
u

= 5 : (]- - Bn—k—‘rl)v

where the last line follows from the assumption that By, 41 = B, +5-(1—Bp_2;). Rewriting
the final equation yields

u
Bn+2 = Bn+1 + 5 ' (1 - Bn—k—i—l)a

which proves equation (A.11]) for n + 1, thus completing the proof by induction.
Conversely, for the ‘only if’ part (=), the previous proof by induction is basically reversed. First
note that by definition,

Byy1— B, 2"

Mmp+1 = ——F7—— = —

u/2m w g (1= Bng) =2"""- (1= Bny) (A.12)

for any n > k + 1. Thus for the base case n = k + 1,
Mppg =28 (1—-B) =28 (1 —u)=2"-1.

On the other hand, note that by lemma[A.T]

k—1 k—1
> mpg =Y 2K =0k o1
=0 =0

Combining this gives that
k—1

M2 = § M1
i=0

For the inductive step, suppose the equation holds for any integer up until any n > k£ + 1, i.e.

k—1
Mpt1 = Zmn,i forn>k+1.
=0
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Then it follows by using equation (A.12), that

k—1 k2
E Mpt1—i = Mpt1 + g Mp—i = 2Mp41 — Mp—k+1
=0 =0

=2". (1= By,_p)— 2" % 1. (1= By_o)
=2"-(1-B, k—§ (1= Bn-ax))
=2". (1 - ank+1) = Mnp+2,

thus completing the proof by induction. O

A.5. Proof of Equation (2.12) (Proof of Theorem [2.1| part 1)

In this section, let us use lemma in order to prove equation (2.12). To this end, let us note
that by the first part of the lemma, Bj1 = (k +2) - §. We can now use the second part of the

lemma to see that

2
u u u u

This can be repeated inductively, using the second part of the lemma in order to obtain Bgy14i+1

explicitly, given By,11; for 1 <1 < k4 1. Doing this will yield the following result, which is

labelled equation ([2.12)) in section [2.4]

E+241 [ +2 2 w2
Bk+1+l:< +1+>-;‘—<;>-Z+Z for 1 <1< k+1. (A.14)

This is the result that we will now be proving inductively, primarily using lemma[2.2] This is the

first of two proofs using induction that together prove theorem [2.1] the other one being shown

in appendix

Proof. First note that in the case that [ = 1, we have shown in equation (A.13]), that the
expression in equation (A.14)) holds.
Now suppose that equation (A.14)) holds for any 1 <1 < k with k£ € IN fixed. Then note that by

lemma [2.2]

U E+2+1\ u 1+2\ «? u? w U
B - B 2 (1-By) = z L 7.<1— 2-7)
k1401 = By + 5 ( 1+1) ( ) 5 < ) Tt TS (1+2) 5
AT S I S D w 1+3—(z+2) w
B 2 2 4 4 2 4
u 1 u?  u?
= (k+2 1) = — —(1+2 N
(k+2+1+1) 5 2(l+ ) (14 3) 1T
(k2404w ((41)+2 ujJruj
B 1 2 2 4 47
in accordance with equation (A.14)) for [ 4+ 1, thus completing the proof by induction. O

A.6. Proof of Equation (2.13) (Proof of Theorem [2.1| part 2)

Let us now prove the general form for B,,, which will form the final step towards proving the

expression as stated in theorem Recall that in appendix we derived an expression for
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Bji14 for 1 <1 < k+1, as stated in equation (A.14). Now let us substitute [ = k + 1 in that

equation, which yields
2k+3\ u E+3\ u? u?

We can now keep adding k + 1 to the index inductively in order to obtain B, (1) for any
m € IN. The result of this derivation is that for m > 2,

o= Elew (D)

=0
. mz . < — i) (ik_+11) +i— 1) ' (g)”“ 7 (A.16)

which is labelled equation (2.13)) in section , and will be proven below using strong induction

on m.

Proof. First note that for m = 2, equation (A.16) is satisfied by equation (A.15]). Now suppose
that equation (A.16) is satisfied for some m > 2. Then in order to show that it holds for m + 1,

it is necessary to prove by induction on [ that

(k+1)+

m— 1 . . .
( z)'(ki—:ll)—i-z—f—l—l—l) _ (g) +1

1—1 2

() @ e ()

holds, for all 1 <1 < k41 and for m > 2 fixed in the assumption.

m— 1(1)z-+1,(m—z’)-(k+1)+i—1+l>.(u)iH

_|_
L

Proof of equation (A.17)). As for the base case, we can simply take [ = 1 and m > 2 as fixed in

the previous assumption. Thus, we have that by the second part of lemma [2.2]

u
B (k141 = B (k1) + 5 (1 = Bin—1)-(k+1)+1)

i=0 —
4 % _ % . (sz_j(l)z ) <(m —1- i)i-_(i_kl—i- ) +i+ 2) ‘ <g>i+1
. Tft—Z(_l)H-l ) <(m -1 —ii)_- (1k: +1)+ z) _ (g)i—l—l N (_1)m_1 | (m;_ 1) | (%)m

e (076

First, let us factor out the brackets;

:mz_l(_l)i.((m—i)‘(ik++11)+i+1)_< )z+1+mzl ey (m—i)‘(ik_+11)+i—1)_(u

2

)i—‘rl

- mz:l(_l)i : <(m —9): (ik++11) it 1) . (g)iﬂ + mz:l(_l)iJrl . ((m —1)- (ik_+11) +1i— 1) ' (g)iﬂ

i=0 i=1

o4



i g +Tj:(_1)i+1 . ((m —-1- Z')Z.'4(_l<:1—|— 1) +i+ 2> ' (g)Hz
+ 7741_2<_1)i+2 . <(m -1 _Z)_ ik +1)+ Z> ' (g)i"‘? F(—1)m (mT—n}— 1) . (%)m—&-l

Fer () ()

Now, we shift the index of the third and fourth sums, to obtain

w1 )i <(m—i) : (ik++11) it 1) , ( )m +mzl it <(m—¢) . (ik_+11) ti— 1> ' (g)m

Il
1

=0 =1
. % +m—1(_1)i ‘ ((m — ) - (k;— 1) +i+ 1> ‘ (%)iﬂ
i=1
m—1 . ) A
+ 2 (_1)i+1 . ((m — Z) . (ik_+21) + 1 — 1> . (g)z—f—l N (_1)m . (m:; 1) . (g)m_H

e (M) ()

Combining the first sum with the third, and the second sum with the fourth, gives

m—1

=3 (1) K@n—i) : (ik++11> +it 1> N ((m—z‘) : (k:i+ 1) +i+ 1)} | (g)iﬂ-l

4:7%:1 )L [( —1): <.k_+11) +i- 1) n <(m — i) (.k_+21) +i— 1)] ' (g)i-i-l
. < .(kjlul)+1> %+ <(m—1)0- (k:+1)> . (%)2+(—1)m. <m$1> . (g)m—&-l
R (RO

Using a property of the Pascal triangle, which will be elaborated below, we obtain

o i

_l’_

’”Zl ( i)-(‘k+11)+i+2>.< >z+1+mzl i (m—i)‘-(kl—i—l)—i—i).(g)ﬁl
= i+ - i

: k+1 +2> Z+(( m—1)- gc+1)+1) (g) _1)m‘<m+1)‘<g>m+l

: [<—1>m- (i) G e () T (020) ()

Note that between the square brackets the same term has been added and subtracted. Applying
the property of the Pascal triangle again, yields

= mz—:l(_l)i ] ((m —i)- (ik++11) +1 4+ 2> . (%>i+1 N n:z_;l(—l)”l . <(m _ Z)Z £k1_|_ 1)+ z> . (%)iﬂ

=0

o ()@ o () ()
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in accordance with equation (A.17)) for [ = 1, thus completing the proof for the base case. Note

that in the last two lines we used a property of the Pascal triangle, namely that

p P\ p! p! _ (p—=q)p! (g+1)p!
<Q+1>+(Q>_(p—q—l)!(Q+1)!+(P—Q)!q!_(p—Q)!(Q+1)! (p—)! (¢g+1)!

_ (p+1)! (p+1
IR INCES I <q+1>' (419

Now for the inductive part, suppose that equation (A.17)) holds for any 1 < [ < k, then using
the second part of lemma [2.2] we derive that

u
Bkt 1) 4141 = B (k)41 + 5" (1 = Bmn—1)-(k+1)+141)

= ng(—l)i. <(m—z’) . (k;z—:_ll) +i+ 1—|—l> . (%)H—l

(2

m—1 . . .
it ((m=i) (B 1) +i— 141\ uyit
+¢:1( Y < i—1 (2)
m (m+1+1 w\mtl mi1 (m—1+1 w\m+1
=D < m+1 ) (2) +(=1) < m—1 ) <2>
m—2 . . .
uou i ((m—=1—=9)-(k+1)+i+1+1+1 w\ i+l
373 (;( 2 < i+1 (2)
m—2 . . .
i1 ((m=1=d) - (E+1)+i—1+1+1\ cu\itl o (mA 1+ uym
S N S (5" ot (M1 )
m (m—1+1 u\m
+ (=) < m—2 ><2) )
First, let us factor out the brackets;
:mz_:l(—ni- (m—i)-(k+1)+i+1+1 _(g)m
P 141 2
m—1 . . .
it ((m=d) (B +i— 14T uyH o (m 1D ruy
e (0D Yy e ()
m—2 . . .
Cymg1 (m— L1+ cuymEl u Cyitt ((m=1=d) - (k+1)+i+2+1\ (u\it?
=D ( m—1 (2) +2+;( 2 i+1 (2)
m—2 . . .
it (m—1—4)-(k+1)+i+1 C(w\Z m+1+1 (w7
e (0 Y oy ()
_qymet, (Mo LRIy uym
+(=1) <m—2 (2) ’
Now, we shift the index of the third and fourth sums, to obtain
:mi:l(—l)"'- (m—i)-(k+1)+i+1+1 .<E)i+1
e 141 2
m—1 . . .
it (m—i)-(k+1)+i—1+1 Cw\E m+1+1 (w7
e (0D Y oy e ()

o6



s () G g B (M) ()

=1

+é_1(—1)i+1_ <(m i) (k+1)+i—1+ > <2>Z+1+(_1>m_ <m+1+l> . (%)m—&-l

1 — 2 m

e (M ()

Combining the first sum with the third, and the second sum with the fourth, gives

m—1

_ ;(_1)@'. K(m—i)'(’fﬁll)ﬂﬂﬂ) N <(m—i)‘(k+i1)+i+1+l)} _ (%)M
+§§§(1y+1,[(Un——ﬂ-(k;;?-+i—-1+l)%< k;;2-+z—-1+l)] <g>u4

+;+<m.(l€+i)+1+l>.;_’_((m—l)-ék—k +l> (%)2
e () ()0
e () (a6

Using the property as in equation (A.18)), we obtain

+1< (k+1) +2+l> % ( —1)'(k:0+1)+1+z (%)2
I e (1)
:n‘” i (( i) (k+1) + l+1+(l+1)>.(g>i+l

i+ 1
m—l(_1>i+1, <(m—i) : (k+;)_+1i— 1+ (1 + 1)> _ (%)m

+
L

—~

=1

P (MDY (0 e (LD (g

Note that we have now obtained the same expression as in equation (A.17)), but for [ + 1, thus

completing the induction on [. O

Having proven equation (A.17)), it now follows that for [ = k + 1,

1  (m+1—z’).(k;+1)+i+1>.(u>z‘+1

m—
B(m+1 (k+1)

po 141 2
n g(_l)iﬂ ' ((m +1-— z')i. £k1+ 1) +i— 1> . (%)m

_l’_

—

_1)m (m+n::llc+1> ' (%)m+1+(_1)m+1' <m—771:l;:+1> . (g)m—&-l

o7

:Z(_l)z‘,<(m_~)-(k:+11)+i+2+l>,( )z+1+mz:1 z+1< —z’)-gk_—l—ll)+i—|—l>.

u)i+1



_ i(_l)i . ((m +1 - i)i-ik1+ 1) +i+ 1> ' (g)i-‘rl

- Vit (m+1—-d)-(k+1)+i—1 (u i+1
e ) ()"

1—1 2

which is equivalent to equation (A.16)) for m + 1, thus completing the entire proof by induction

on m. O

A.7. Proof of Theorem [2.3

Given the result of theorem [2.I] we can now prove theorem [2.3] which will be done below.

Proof. First, let us denote my, = % — 1. Then note that the result of theorem can be

rewritten, using theorem [2.1] as

L 4 —ik+1 :
. <1_9k)_— . i, (TR0 Co—(k+1)-(i+1)
i P (0 < 1-27) = pim 15 - (M) 2

. ny, — ik — 1
_ )yt (TR TR T 9~ (k+1)-(i+1) A19
> (M (A19)
This will be proven below, given the assumptions as in theorem [2.3] To do this, we are going to

use Tannery’s theorem, which is stated in [9] (theorem 3.30) as follows:

Theorem A.3 (Tannery). For all & € IN, let > "% a;(k) < oo where my, E20 oo, If for
each ¢ € IN, limy_, a;(k) exists, and there is a series (C; > 0) with >_>°; C; < oo such that
la;(k)| < C; for all i,k € IN, then

my )
Jm ) ailk) =3 i ai(h),

where both sides are well-defined.

Thus, under the right conditions, this theorem will allow us to insert the limit into the sums
given in equation (A.19). To this end, let us define

i (k= ik 1\ )it
i(k) =(=1)"- . -2 ;
a;i(k) = (-1) < i1 ) and
. —ik—1 )
bl(k‘) _ (_1)1+1 . (7119 . Zk‘l ) . 2—(k+1)-(z+1)‘ (AQO)
Z —_—
Let us now apply the theorem for the first sum in equation (A.19)), using the first sequence defined
above. For [Tannery’s theorem|to hold in this case, we must thus find a sequence (C; > 0) such

that Y .2, C; < oo and |a;(k)| < C; for all ¢,k € IN. To this end, let us fix any ¢ € IN, then note
that

la; (k)| (nk — ik + 1) L9 (kH1)(i+1) < I ( Nk )i+1

i+1 (i+ 1)1 \2k+

i+1
< 1 <;\> set .
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Also, note that

o) 00 i+1 00 A
1 A 1 A
Zci: <> :Z() =eM?—1 < .
- ' o
— — i+ 1) \2 —il \2
Now, we only need to check that limg_,, a;(k) exists for all i € IN. Therefore, let us rewrite
lim a;(k) = lim (=1)"- -~ (D)), A.21
o, ealk) = Jlim (=1) ( P+ ) (A-21)

Then we use the identity that for any p,q € IN,

(@) o () () )

Applying this to equation (A.21]), we get that

, 1 1 2 1
lim a;(k) = lim (1) ——— - (1- ———— )} (1-—=—— ). (1 ————
kingoa() kggo( ) (1 + 1)! < nk—zk—i—l) < nk—zk—i—l) ( nk—zk—i—l)
ng — ik + 1\
' ok+1
.1 ny, — ik + 1\
= lim (—-1)"- . . A.22
i 0 e () (4.22)
Note that
2.2k .
R R R R Lt N W o(k+1
ok+1 - Qk+1 T 9 9k+l ok+1 |-

To substitute this into equation (A.22)), let us first note that

. kE+1
150 (w) =0

and we thus get that

o1 A ik —1\""!
li i(k) = lim (—1)"- === . A2
e eith) = Jim U G, (2 2> (4.23)

A ik =1\ A-(i41)-(ik—1)
(-%m) -() ()

, A-(i+1) - (ik—1)
klggoo ( 2k+2 =9,

it follows that substitution into equation (A.23) gives

Now, observe that

Since for all ¢ € IN

‘ ; 1 A i+1
Jim ailk) = (=1 5 <2> . (A.24)

Therefore, limg_,o a;(k) has been shown to exist for all ¢ € IN, and thus [Tannery’s theorem| is
satisfied.
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Then by its result, and using equation (A.24)), it follows that

lim mk(_l)i_ ng — ik +1 . 9—(kH1)-(i+1) - Jim ( np —ik+1 9= (k+1)-(i+1)
k—oo Pt 1+ 1 Pt k—>oo 1+ 1
B oo ()\>i+1
_ = (5
:O ). 2
> 1A N
=1-Y (=1)-=-(Z) =1—eM2 (A2
i;( P (3) miet )

Now, let us similarly apply the theorem for the second sum in equation (A.19)), using the sequence
(bi(k)) as defined in equation (A.20). First, us derive a sequence (C; > 0) such that 3%, C; < 0o
and |b;(k)| < C; for all i,k € IN. So, fix i € IN, then

ng =tk =1\ _p1).(i+1) 1 ng \
A — . < .
16:(F)] ( i—1 > 2 = (i—1)! (2k+1)
1 A7 set ~
= (-1 (2) = G
Where it follows that

i=1 ;

However, now observe that

(]2
~~
~.
[ ] =
=
N
N | >
~_
|
—
Il
ngk
| =
N
| >
~_
Il
o)
p
~
[\
A

@
Il
N

lim b;(k) = lim (—1)"". <nk B k= 1> 9= (k+1)-(i+1)
i

k—o00 k—o00

. 1 1 2 i—2
= lm (-1 (1 — ) (1 — = )1
dm (D™ T ( nk—ik—l) < nk—ikz—1> < g — ik — 1

. i—1
. <”k—kfl—1> g2 (k1)
2

= lim (—1)"!. (A o .9=2(k+1) —

Here the last line was derived similarly as for a;(k), leading to equation (A.24). Applying

[Tannery’s theorem| to this result, we get that

e —ik—1
lim (_1)¢+1 . (nk : > .9~ (k+1)(+1) _ .

k—>oo i1—1
=1
Substituting this and equation (A.25) into equation (A.19)), we get that

mg .
. o (g —ik+1 B »
<1- = — E —1)*. .9~ (k+1)-(i+1)
khm P <Mnk 1-27 ) khm 1 i O( 1) < i1 ) 2

mg ' ik —1 ‘
_ _qyitt. (T .9~ (k+1)-(i+1)
(M
—1_ (1 _ e*’\/2> — N2,
which proves theorem O
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A.8. Proof of Theorems [2.4] and |2.7

In this proof, we are going to use the main results in [4] in order to prove theorem To do
this, let us first prove theorem which can be done briefly.

Proof of theorem [2.]). Let us recall that by lemma we can rewrite m,, as

- Bn - anl

_ -2
M= S =2 (1= B,

for n > k + 2. Rewriting this equation, we get that
By p1=1-2"".m, = B,=1-2""""F.m, .1,
which proves theorem O
Now, let us define a; for 1 < i < k as the roots of the polynomial
pe(z) =k —2Ft - 1, (A.26)

Recall that of the roots «; for 1 <i < k, there is exactly one « such that |a| > 1, for any k € IN.
Using theorem [2.6| which is derived in [4] (theorem 2), and combining it with theorem we
get that

—1 1
P (Mn <1-— 2—k) =1-B,=2"""*. { a Ry J (A.27)

24+ (k+1) - (a—2) 2
In the rest of the proof, let us show that using this result, we can prove theorem [2.3] in an

alternative way. Moreover, the proof will result in a slightly more general formulation of the
theorem, as presented in theorem [2.7]

Proof of theorem [2.7. First note that if we substitute the sequence nj = p\ . ij into equation

(A.27), we get that

P (Mnk <1- 2—’f) — gl-m—h {

a—1 - 1
2+ (htl)-(a—2) ° +k+2J (A.28)

To evaluate the limit as k — oo, let us first observe that for any sequence (zy) € R,

1 < n 1 < n 1
Tp — — T — x —
Foo =" T o ="kTy
= lim 27k (g LY < g otk T +1 < lim 2R (g, +1
k—o0 2) 7 k—oo I 2| 7 koo 2
1
= lim 217 % . g < lim 297 7F L g + = | < lim 217 R L gy
k—o00 k—o0 L 2_ k—o00
1
= lim 207 F . | zp + = | = lim 2177 F . gy,
k—o00 L 2_ k—o00
given that this limit exists. Applying this to equation (A.28), we get that
—1
lim P (M, <1-27) = lim 277 a Mtk
lim 2 o1 (O‘)nHk (A.29)
= lim 2- = .
k—oo 24 (k+1)-(a—2) \2

Now, let us use the following result, which will be proven separately below.
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Corollary Let « be the distinct root of the polynomial pg(x), as given in equation 7
with || > 1 for any k € IN. Then, for nj, = | A - 2¥], it holds that

i (5)" 7 =
For now, let us assume that the corollary holds. Then, let us recall that limy_,,, & = 2, and use
that limg_oo(k + 1) - (& —2) = 0. This second limit will be proven near the end of this section,

in equation (A.36]). Using these two limits, we see that

. a—1
S ) (a—2) & (A.30)

Substituting this into equation (A.29)), and using the result of the corollary, we conclude that

lim P <Mnk <1-— 2*’@) _ ef)\/Q,

k—o00

which proves theorem O

However, we used a corollary in the proof, which still needs to be proven. In order to do this,

let us first introduce a lemma which will be used throughout the proof.

Lemma A.4. Let a > 1 and (bg) be a positive sequence such that limy_, o a® - b, = ¢ for some

¢ > 0. Then,
ab* —(a—bp)* ¢

klggo k T a
Proof. Consider the identity
k—1
b=y = —y) > Ty,
=0

for any x,y > 0. Substituting x = @ and y = a — by, yields

k(0 p\k ko
oo —la=b)t _atbe g (A.31)

where for

we claim that limy_ ., S = 1. To show this, let us note that by assumption, limg_ .o, by = 0,

and thus for k sufficiently large, —1 < %k < 0. Then, by Bernoulli’s inequality.
b b\
1—i =< (1—’“) <1
a a

Combining this with the observation that limg_,o k - b = 0, we get that

1 k—1 b 1 k—1
. by ;
P (imeh)ss <Xy
=0 1=0
E—1 b
= -7k < S <1
2 a
-1 b
= liml--—= X< lim S <1
k—o00 2 a ~ k—oo
= lim S, = 1.
k—o0
Taking the limit of equation (A.31f) completes the proof. O

62



Before proving corollary [A77] it is useful to determine a strict bound on « first. This is done in

the lemma below, after which the proof of corollary [A.7] will be given.

Lemma A.5. Let a be the distinct root of the polynomial pi(x), as given in equation (A.26)),
with |a| > 1 for any k € IN. Define

1 1+27k/2
amax:2*2k_1a and O‘minzzfﬁa
then the following hold for k sufficiently large:
L. pr(amax) > 0.
II. pk(amin) <0.
III. amin < @ < agmax.
Proof. Let us prove each of the statements individually below.
I. Proof that pg(amax) > 0.
Let us first use that for any k£ € N,
E—1
prd x—1"
so that
— z—-2 1
k % k
— ok _ — k. A.32
pr(@) =@ zzox v r—1 x—1 ( )
Then, it follows that for r = amax,
k 1
1 2k _1 1
pk(amax) - <2 Y > . 1 - 1
2-1) gm-1 mg -l
k k
1 -1 2F —1
—(2—2k_1> -Qk_2+2k_2. (A.33)

Clearly, the denominator is positive for k > 2. As for the numerator, let us show that

2k 1 (2 1ko
G Twor) 7Y

for k sufficiently large. To do this, let us use lemma [A-4] substituting a = 2 and

1
——  where limd"-bp=1=c.
2k — 1 k—o00

lim - (28— (2 Ly L
oo ok _ 1 —

Thus, for k sufficiently large, we have that

k
1 k
k
2 —<2—2k_1> —122-1>0,

by, =

Then by lemma [A-4]

for k > 4. Hence, the numerator of equation ({A.33) is also positive for k sufficiently large,
and thus pg(amax) > 0, proving the claim.
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II. Proof that pg(amin) < 0.
Let us again use equation (A.32)), then substituting = auin, gives that

14o-k2\" o 1
Pk(Qmin) = (2 = ok _ 1 CL42R2 0 142tk
21 2k 1

(A.34)

k
[y 1+ 27k/2 1+427k/2 2k —1
B 2k —1 24 27k/2 2k 24 2-k/2 ok’

For k > 2, the denominator has a negative sign. As for the numerator, let us show that

k
2—k/2
(2—1;1> -<1+2—k/2> — 2k 410,

for k sufficiently large. To do this, let us use lemma substituting a = 2 and

=95 1 where kli_)rroloak bp=1=c

Then by lemma [A4]

k
1 14 27k/2 1
lim —-[2F - [2- 2% = _,
Kt o ( ok — 1 2

Thus, for k sufficiently large, we have that

k
1+ 272
k

From this, it follows that
k k
L+27M2 k - 14272
9g_-'T2 -(1 2‘”)—2’“ 1 =9 k/2 1—(1 2’““/2)- ok _ (9212
( T + + + + T
>0 k241 (1 +2*k/2> k>0,

for k sufficiently large. Hence, the numerator of equation (A.34)) is also positive for k
sufficiently large, and thus pg(amax) > 0, proving the claim.

III. Proof that amin < @ < max-
First, let us simply note that for £ sufficiently large,

1
2_%<amin<amax<2-

Recall that pp(a) = 0, and that « is the only root of py with || > 1. Since by L.
Pk(min) < 0 and by II. pg(amax) > 0, it follows from the intermediate value theorem that
there exists some value apin < ¢ < amax such that pg(c) = 0. Since ¢ > 1, it follows by the

observation above that ¢ = a. Therefore, ami, < a < amax, for k sufficiently large. O

In order to prove corollary [A.7] let us introduce a commonly used lemma, below.
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Lemma A.6. Let (ag) be a sequence such that limg_, k - a = ¢ for any constant ¢ € R, then

lim (1 — ag)* =e°.
k—o0

Proof. Let us first note that by the condition of the lemma, for all € > 0 there exists some
N € N such that |k-ap — 1] < e. From this, it follows that

1+¢e\F . 1—e\"
_ < (1 — < _
<1 k)_(l ak>_(1 k)

for all kK > N. Hence, we get that

e 17¢ <liminf (1 — a;)* <limsup (1 —ay)* < e 1e,
k—o0 k—o0

Since this holds for any € > 0, it follows that the desired limit exists and is equal to

lim (1 —ay)* = e !,
k—oo

proving the lemma. O

Corollary A.7. Let a be the distinct root of the polynomial pi(x), as given in equation (A.26]),
with || > 1 for any k € IN. Then, for nj, = | X - 2¥], it holds that

lim <g>nk+k — e M2,
k—o00 \ 2

Proof. By the last result of lemma[A it follows that for & sufficiently large,

1+27k/2 1
2— — 2 — A.
1 << T (A.35)
From this, let us first note that
0= — T (1) 27 i (k1) (00— 2) < — lim (k4 1) 0
= — lim C— im (o — — lim g =
el %1 " rheo “ el 2% 1

= lim(k+1) (a—2) =0, (A.36)

k—o0

which proves the limit as in equation (A.30). As for the result in the corollary, let us note that
by equation (A.35)), it follows that

14272 a 1
Let us define the sequences
1+27k/2 1
W =Gp7 5 and b=y,

corresponding to the expressions on the left-hand side and right-hand side of the inequality

above, respectively. It can easily be seen that

lim ay - 28T = lim b - 281 = 1.
k—oco k—o00
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Hence, it follows from lemma [A-6] that

lim (1 — ap)*2" = lim (1 — bp)*2" = e 2,
k—o0 k—o0
and
lim (1 — )" ! = lim (1 — b))k =€ =1,

k—o0 k—o0

Applying these limits to equation (A.37), and using that n; = p\ . QkJ, we get that

1—a < % <1-b
ni+k
= lim (1—a)™*F < lim (9) < lim (1 — byt
—00 k—o0 2 k—o0
ni+k
= lim (1—ap)?#* < lim (9) < lim (1 — by MR
00 k—oco \ 2 k—o00
k
= lim (g>n * =e M2
k—oo \ 2 ’

proving the corollary.
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B. Proofs from Chapter 3

In this part of the appendix, some detailed proofs will be treated that have been omitted from
chapter 3. These proofs are mostly proofs by induction that, although a bit lengthy at times, are
not very mathematically challenging. Neither are these proofs very insightful to the statements

that are being proven, which is the primary reason for placing these in the appendix.

B.1. Proof of Equation (3.2)
Let us start by proving the general form of the set E;, as defined in section by
Ei={z€[0,]) | Xo=2=X; >1—u},

is given by

,Bi
s—u s
et ﬁz Bz
Note that in the main section of the paper, this is labelled equation (3.2)).

Proof. In this proof by induction, we will only be using two basic properties, namely

LoA=[a,0)C[0,1) = f;1(4) =UL, [[3 + 8,55+ 4), and
(

B).

The first property is specific for the doubling map and can easily be confirmed by inserting

2. A,BC0,1)= f;'(AUB) = f;' (AU f'

the formula in equation . Now let us prove the expression for F; as in equation by
induction on ¢ € IN.
For ¢ = 1, note that by this first property, we get that
g s—u s
Ey = f/g_l(EO) = S:LJ1 [57ﬁ> )
in accordance with equation . Now suppose that for ¢ € IN fixed, equation holds.

Then note that
Eiy1= Uf@ <[ G ;))

B B-1
B [t L5 t LS >
et B Bz’+1 ’5 5i+1
Tt B s —u e Bits
B U [itl ’pitl
t=0 s=1
B-1 (t+1)-6°
_ U U [s —u s )
hr SN Berl ’6z+1
ﬁi+1
B s—u S
U |:61+1 ’62—1—1)
which is equivalent to equation (B.1)) for i + 1, thus completing the proof by induction. O
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B.2. Proof of the First Statement in Lemma (3.1

Recall that in section we deduced a pattern for the part of the sequence (B,,), such that
1 <n <k+ 1. This was formulated in the first statement of lemma and is given by

1
Bn:(nl)-<15>-u+u for1<n<k+1. (B.2)
This statement can be proven separately, which is done below.

Proof. Let us first recall that the sequence (E;) can be written as
B 6 {s —u s >
i = i ) o |
s=1 ﬂl ﬁl
for all ¢ > 0. Let us set £} = Ey, and define the sequence

i—1
Ej=E\|JEB for1<i<k,
=0

where u = 27, Then let us first prove the claim that for 0 < i < k,

ﬂi
s—u s
et /Bz ﬁz
Bts
where (1 s denotes that 8 does not divide s.
Proof of equation (B.3)). We are going to prove the claim as in equation (B.3) using strong
induction on ¢ for 0 < i < k. Note that we will only prove the claim for the case that § is prime.

For the base case ¢+ = 0, note that

1—u 1
E6:E0:[1_u71):|: 1 71>7

as desired. Now suppose the claim holds for all integers up and until any 0 < ¢ < k — 1, then
first note that

A %
B, =En\UB=En\{JE
1=0 1=0

z+1
S—1U t—u t
= U [IBZ—H ’614—1) U U |: ) : (B'4>
1=0t=1
Bt
Let us note that we can rewrite
Bi+1 Bi+1 _ 6z+1
s—u S s—u S8 S—1u
.7’ I = .7’ I U 9
SLJI |:67,+1 Bz—l—l) SLJI I ﬂz—&-l Bz—&—l) SLJI |:/81,+1 BH—I)
Bts Bls
Bi+1 _ //3”
_ U 5 u S U U s u s
- et _BH-I 51’4—1’ 51—1—1 = Bz 62‘4—1’ 6@
Bts
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6i+1 /BL

S u S S u S
- H[ﬁiﬂ_ﬁiﬂ’ﬁz’ﬂ) U H[m—mﬂ,&)
Bts Bts

,Bi_l
S u S
U SL:JI [52‘—1 o Bit1’ Bi—l)

Repeating the same argument ¢ — 2 more times, we obtain

5i+1 ﬁi+1 ﬁl
S—U S S U S S u s
g[ﬁi“’ﬁi“>: g[ﬂ”l_ﬁi“’ﬁm) - }:{[ﬁi—/wm)
Bts Brs
S u S 1 s U S
U-- U H[/B_ﬁ”l’ﬂ> U(H[l_ﬂiﬂ’l)>
B1ts

i+l B

“Juls - )

]Osl-'&7 ﬂ“rlﬁj
Bts

Substituting this result into equation (B.4)), we get that

i O PR
= |UULE-75) |V WU |5 5)
Bts Btt

Note that all the intervals of the excluded set on the right-hand side are disjoint by construction

of E; for 0 < j <4, and therefore by the previous equation,

i+l B
Ea=JU [5] ﬂzuﬂ, 5]> U U [ ) . (B.5)
N TF =05

Now, we use the following claim, namely that if we consider the part of the union covered by
j =1+ 1, we have that

i B

S U S t—u t

e Ty N [,) =g, (B.6)
[5+1 Bit1 5+1> U % 51 51

for any 1 < s < ! with 3¢ s. This claim will be proven below separately, but if it holds, we
can combine it with equation (B.5]) to get

6i+1

% i B B
j=0s=1 I=0t=1 s=1
Bts Bt B1s

69



Then, note that for all 0 < j < i and all 1 < s < 8/ with 1 s, we have that for | = j,t = s,

i B
] U S s U S t—u t t—u t
M‘wvm)c[w‘ww)‘[ﬁl ’@)CH%[BI B)
t

Therefore, it follows that

i Bl s i pt
UUS 5w [UU 55 5) | =2
jsl[ﬁj ﬁ’ Bi o
Bts Bt
Substituting this into equation (B.7)), we end up with
Bz+1
s—u
U |:I8@+1 ’Bz+1>
B T s
which is equivalent to equation (B.3) for ¢ + 1, thus completing the proof by induction. ]

Before cutting to the end result of the proof, let us first prove the claim made in equation

below.

Proof of equation . For a contradiction, let us suppose that there exists some 1 < s < g¢+!
with 51 s, such that

s U t—u t>
7 Y [aY) #Q
[5 17 gitl 5+1> H%Lé[ Bl Bl

Then there must exist some 0 < [ < i, and 1 <t < 8! with 3 tt, such that

S U S t—u t
5~ g ) 0 [ ) £

Since both intervals are connected, this means that either

t—u S— U t S— U t—u S
or

7—W<@ Bitl = gl <l3i+1’

or both. In the first case, it follows that since u = 37,

t—u<s—u t
gl = pitt <@
- (t_u)_ﬁi—&-l—l <s—u <t.ﬁi+1—l

- t.ﬁi-i-l—l _ Bi—‘rl—k—l _|_ﬂ—k <s <t- Bi—‘rl—l —|—/8_k
Since i < k —1 and [ > 0, it follows that fit1=%=! < =t <1, and thus
= t- 5i+1—l 14+ 5_k <s <t. ﬁi—&-l—l + ﬁ—k

= t-g 1 <s <t. gl g7k
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Since both ¢, s € IN, it follows that s =t - 571! which implies that 3 | s. This contradicts the
assumption that 31 s.
Now suppose that the second case presented in equation (B.8) holds. Then,

s—u _t—u s
Bgitl = gl < Bitl
= (s—u) B <t—u <s- g7t
= g- 51—2'—1 o l@l—k—i—l +l8—k <t <s- Bl_i_l —f—,B_k

Since | < i+ 1, it follows that B/~%~~1 < =% and thus
= s- Bl <t <s- gt gk

Since there are no integers 1 <t < B and 1 < s < B! such that this is satisfied, this also leads
to a contradiction. Therefore, in any case of equation (B.8)), we are led to a contradiction, thus

proving the claim. O

Now that the proof of equation (B.3) is closed, let us use it to prove equation (B.2). Namely,
note that for 1 <n <k +1,

i—0 . :

Where, for 1 <i <n — 1, we have that

B B
s—u s u

uey=Yn([555)) =X 5 (B.10)

s=1 s=1

Bts B1s
Since all of these terms are independent of s, we simply have to count the number of terms in
the sum. To this end, note that for any integer p, the number of integers between 1 and p that
are coprime to p is given by Euler’s totient function, denoted by ¢(p). There is no direct formula

for this function, however in the case that p is prime, it follows by Euler’s product formula that

p(p') = <1 — ;) -7, (B.11)

for any integer i. Applying this to the sum in equation (B.10)), we get that for 8 prime,

w(E;) = (8" - % = (1 - ;) -,

for any 1 <4 < mn — 1. Substituting this into equation , we get that

n—1 n—1

1
B = 3 nlE) = u(Eg) + S n(E) = (0 - 1)+ (1= ) -t
i=0 i=1
which completes the proof. O
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B.3.  Proof that m, is (f — 1) times the k-bonacci Sequence

The goal of this section will be to show that m,, is indeed (5 — 1) times the k-bonacci sequence
(with starting digits as stated in equation ) if and only if lemmaholds. Let us divide this
into two lemmas that will be proven below. The first will regard the first statement of lemma
[3.1] using the definitions of B,, and m,, as given in section [3.2] The resulting lemma below gives

us the relation between that statement and the starting digits of the sequence (my,).

Lemma B.1. For any k € N, let u = 8%, then

Bn:(n—l)‘<1—;)-u+u forl<n<k-+1 (B.12)

if and only if
mn:(ﬂ—l)-ﬂ’%2 for2<n<k+1.

Proof. For the ‘if’ part (<), first note that for any u = 7% and k € N,
Bl = ,U/(EO) = u,

by definition of B;. Let us now prove equation (B.12) by induction on 2 < n < k + 1 for any
k € IN. In the case that n = 2, we have that

By — By set
myg = ——- "= (-1
u/p
= (5)
= DBy=D1+ u=(1—— | -u+u
B B

Now suppose that equation (B.12)) holds for some 2 < n < k, then

Bpii — B set ., o\ anet
T B-1)-8

/Bn o an—l 1

—n~<1—1>-u+u
= 5 ,

which is equivalent to equation (B.12) for n + 1, thus completing the proof by induction. For
the ‘only if” part (=), recall that by definition,

Mnp+1 =

Bn - anl
Wl
Then by equation (B.12)), it follows that for 2 <n <k +1,

My, = for n > 2.

(n—n—i—l)-(l—%)-u%—u—u 1-1

_ B _ _ . An—2
U//Bn_l - ]./,Bn_l - (6 1) B ’

which completes the proof. O

my =

The second lemma that will be proven shows that the second statement of lemma holds if

and only if the sequence m,, is (8 — 1) times the k-bonacci sequence.
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Lemma B.2. For any k € N, let w = 7%, then

1
Bn+1:Bn+<1—ﬂ>-u-(1—Bnk) forn>k+1 (B.13)
if and only if
k—1
Mpt1 = Z(ﬁ —1)-my—; forn>k+1.
=0

Proof. For the ‘if” part (<=), let us prove the identity for B,, using strong induction on n > k+1.
In the case that n = k + 1, note that by definition of m,,,

_ Byyo — Biya
Me+2 = = G+

On the other hand, m,, is assumed to be k-bonacci, and thus

k-1 k—1
Mk+2 = Z(ﬂ — 1) g1 = Z(ﬁ —1)2. gkt
1=0 i=0

=(ﬂ—1)2'§6’“‘1‘i=(ﬁ—1)2'Bk_l
i=0 p-1

=(8-1)- (8" - 1),
where the first steps follow from lemma [B.I] Combining these two equations gives

P = (1) (8- )

k_
= Bk+2—Bk+1=B:+1‘(5—1)-(51“—1):<1—;>-u-ﬁﬁkl
_ (1—;>-u-(1—u)
= Bk+2:Bk+1+(1—;>'U‘(1—Bl)a

recalling that for any u = 7%, B; = u. Having proven the base step, let us now assume that
equation (B.13]) holds up until any n > k 4 1. Again, by definition it holds that

. Bn+2 - Bn+1
Mp+t2 = W

Meanwhile, it is assumed that m,, is (8 — 1) times the k-bonacci sequence, so that

k—1 k-2
Mn+2 = Z(ﬁ —1) - mpp1i=(B—1) mpp1 + Z(ﬁ —1)-mp_;
=0 - =0
=(B—1) -mpy1+ Z(ﬂ —1)-mp—i — (B—=1) mp_p41
i=0

=0 -Mmpy1—(B—1) mp_p41.

73



Combining these two equations, we get that

Bn+2 - Bn+1

u/ Bt =B -mpt1— (B—1) mp_p
U 1 U
= Bpi2— Bpi1 = G My 41 — (1 - 5) "Gn “Mp—k+1
:i.Bn—&-l_Bn_ 1_1 E'Bn—k—i—l_Bn—k
/Bn u//@n /B 671 u//@n—k
1 1
— Bn-l—l - Bn - <1 - ﬂ) . @ : (Bn—k-i-l - Bn—k)

_ <1_;> cu- (1= Bp_p) — <1—;>2'§€'(1—Bn—2k)

(-2 e (1 8) e (B (12 5) w0 )

- (1 — ;) cu- (1= Bp_gs1),

where the last line follows from the assumption that B, 11 = B+ (1 — %) ‘- (1= Bp_ok).

Rewriting the final equation yields

1
Bpyo = Bny1 + (1 - 5) u- (1 = Bp_gg1),

which proves equation (B.13|) for n + 1, thus completing the proof by induction.
Conversely, for the ‘only if’ part (=), the previous proof by induction is basically reversed. First
note that by definition,

BnH—Bn_ﬂn.Ol)-u-(an—k)

T T T T 8
- (1 — ;) A" (1= Bp_y) (B.14)

for any n > k 4+ 1. Thus for the base case n = k + 1,

;> B (1—w) = (B-1)- (8- D).

On the other hand, note that by lemma

M2 = <1 -

N
—_

k—1

2 (8= 1) mipri = ;;(/8 — 1) BT = (8- 1)% ﬁ;_f
=(B=1)- (8" =1).
Combining this gives that
M2 = 12(5 = 1) Mg

For the inductive step, suppose the equation holds for all integers up and until any n > k + 1,

ie.
k—1

Mpt1 = Z(ﬁ— 1) -mp—; forn>k+1.
i=0
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Then it follows by using equation (B.14]), that

k—1 k—2
(B - 1) *Mpt1—i = (ﬁ - 1) “Mpt1 + Z(ﬁ - 1) *Mp—4
i=0 1=0

=B -Mmpy1 — (6 - 1) *Mp—k+1
—(1-5) o 0B - 5= (1= ) (0 B
— (1_;> B (1= By — <1_;> - (1= Bn_ogp))
B (1 - ;> BT (1= Bygg1) = minga,

thus completing the proof by induction. ]

B.4.  Proof of Equation (3.5) (Proof of Theorem |3.2| part 1)

In this section, we are going to use lemma in order to prove equation (3.5). To this end, let
us note that by the first part of the lemma, By = k- (1 — %) -u + u. We can now use the

second part of the lemma to see that

Bk+2:Bk+1+<1—;> cu-(1—By)=(k+1)- (1—2) -u-l—u—(l—;) ~u?. (B.15)

This can be repeated inductively, using the second part of the lemma in order to obtain By 14711

explicitly, given Byi14; for 1 <1 < k4 1. Doing this will yield the following result, which is

labelled equation ([3.5)) in section

(10§ e () (3) =) () . o

for 1 <[ < k+ 1. This is the result that we will now be proving inductively, primarily using
lemma This is the first of two proofs using induction that together prove theorem the
other one being shown in appendix [B.5

Proof. First note that in the case that | = 1, we have shown in equation , that the
expression in equation holds, using that (%) = 0.

Now suppose that equation holds for any 1 <[ < k with k£ € IN fixed. Then note that by
lemma

Bii11i41 = Bri + (1—;> ‘u- (1= Biya)
Y 0D Q0 ()6
SR
:(k:+l)-<1—;>-u—l—u—%-l-(l—l)‘<1—;>2‘u2—l~<1—;>-u2
() ) )
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:(k+l+1)-<1—;>-u+u—;-(l+1)-l-<1—1>2-u2—(l+1)-<1—;>-u2

B
k+1+1 1 I+1 1\* , [l+1 1\
- (12, _ 1o 2) 2o 12,
<1><5>“+“<2><6>“(1><6>“’
in accordance with equation (B.16]) for [ + 1, thus completing the proof by induction. O

B.5.  Proof of Equation (3.6) (Proof of Theorem |3.2| part 2)

Let us now prove the general form for B,,, which will form the final step towards proving the
expression as stated in theorem [3:2] Recall that in appendix [B.4] we derived an expression for
Biy1yg for 1 <1 < k+1, as stated in equation (B.16]). Now let us substitute [ = k + 1 in that

equation, which yields

O [ e GO [ R G I B

We can now keep adding k + 1 to the index inductively in order to obtain B, for any m € IN.
The result of this derivation is that for m > 2,

B (k1) = n‘il(_l)z‘. <(m —i)-(k+1)+i— 1> ' <1 - 1>i+1 it

prd i+1 B
) sz‘ol(_l)i | <(m —4) (k;r 1) +i— 1) ' <1 - ;) it (B.18)

which is labelled equation (3.6) in section , and will be proven below using strong induction

on m.

Proof. First note that for m = 2, equation (B.18) is satisfied by equation (B.17]). Now suppose
that equation (B.18) is satisfied for some m > 2. Then in order to show that it holds for m + 1,

it is necessary to prove by induction on [ that

! ; ; i+1
i ((m—=3) - (k+1)+i—1+1 1 ;
By (k1)1 = ;_0 (=1)"- ( i (11— 5 it

S (0 . (1

_ m+1
LS (mmi;rl> : (1 - ;) Lyt

+ (1) (m _ﬂ}b ”) : (1 _ ;)m sy (B.19)

holds, for all 1 <[ <k + 1 and for m > 2 fixed in the assumption.

Proof of equation (B.19). As for the base case, we can simply take [ = 1 and m > 2 as fixed in

the previous assumption.
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Thus, we have that by the second part of lemma

1
Bin.(k+1)+1 = Bm-(k+1) + <1 - B) - (1= Blm—1).(k+1)+1)

— g(—l)i ) <(m — ) (ik++11) +i- 1) ) <1 - ;)iﬂ it

+ZO(_1),»_ ((m—z‘)-(k;lw—l) | (1_;>?W

S R R WA E

t+1

jlzl < z’).(ki—i—l)—ki—l).<1_;>i_ui+1

)

o ) (o (] 2

Now, we shift the index of the third and fourth sums, to obtain

SR (I B (Y

m— 2 . 7
+ )i+ ( —1—14)- (k+1)+l>-(1_1)+1_ui+2

i=0 i+1 B

S (Y (Y e

(3o R () ()
+Tj:(—1)i . ((m —1) - (ik+11) +i- 1) . (1 — ;)z it

i (7 ) e () ()

Combining the first sum with the third, and the second sum with the fourth, gives

Sy K(m VAL 1) ) ((m —)- (1) i 1)} | (1 ) ;)iﬂ i

i=1
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i p
1 m-(k+1)—1 1 m-(k+1)—1
*(W)'“*( 1 )'(“5)'“( 0 )
o m—+1 _ m
e () ) e () o8 e
Using the property as in equation , we obtain
m—1 . . i+1
B i (m—i)-(E+1)+1 (1 i m-(k+1) (1Y
- (M) m5) e () (5)
m—1 i
s ((m—4) - (k+1)+1 " m-(k+1)
B (7 () ()

e () () () ()

Inserting the leftover terms into the sums, we get that

S (D Y

+Tj01(—1)i . ((m —1) - (Zk +1) +i> . (1 — ;)l oyttt

e () () e () () e

in accordance with equation (B.19)) for [ = 1, thus completing the proof for the base case.
Now for the inductive part, suppose that equation (B.19)) holds for any 1 <[ < k, then using

the second part of lemma [3.1], we derive that

+m11(_1)i_ [((m—z’).(kfrl)ﬂ'—l) N ((m—z').(ikjll)ﬂ'—l)] . (1—1>i-ui+1

u
B (k4 1) 4141 = B (k1) 41 + 5 (1 = Bmn—1)-(k+1)+141)

:’g(_ly, ((m=i e eim ey (1Y

(2

+Tj_01(—1)i . <(m —i)- (k +@’1) +i—1+ l) . <1 _ ;)Z it

o () ) e () 2
T o N O
1=0

+’”Z‘2(_1)i_ ((m—l—i)-('k—kl)—ki—i—l)'<1_;>i.ui+1

e () o) e () () )
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First, let us factor out the brackets;

-y (i) /13)* it

= 141
+”H<_1)i_ ((m—i) . (k+i1) b 1+z> | (1 ) ;)i.uiﬂ
1=0

m+1 m
() () () ()
. . 142
+(_) U+Z z+1< —1—z)i.—|(_k1+1)—|—2+l>.<1_;> 2
e v m—1—1)-(k+1)+i+1 1\
ey () (o 5) e

e (Y (e () ()

Now, we shift the index of the third and fourth sums, to obtain

io(—l)z‘, ((m—z’).(k;rll)ﬂ—lH) . <1_ ;)i—&-l o

n::(_ly' ((m—i).(k+i1)+z’—1+z> _ (“;)i'“i“
e () () e () (3)

() S (G (1)

—_

m—

_l’_

m—+1

IS

=1

. 4‘1<_1)i_ <(m—i).(ki—i—_11)+i—1+l>'<1_;>i'ui+1

e (P ) e () )

Combining the first sum with the third, and the second sum with the fourth, gives

P i+1 i B
+’:<_1)i_ [((m—z’)-(k+i1)+i—1+l>+<(m—z’)-(ki+_11)+i—1+l>]'<1_; ‘

+(1_;> '“+<m.(k+i)_1+l) ‘ (1_;) ‘u+<m-(k+13+—1+l> »
) ()
(e G
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Using the property as in equation (A.18)), we obtain

— mzzl(—l)i ) <(m —i)- §k++11) +i+ l) ) (1 - ;)iﬂ it

i=1

+"§(_1)¢_ <(m—i).(k.—i—1)—|—i+l> | <1_;>i.ui+1

i=1

m-(k+1)+1 1 m-(k+1)+1
1=Z). .
() ) e ()
(P (1 YT ey (M (LY e
m+1 B “ m B '
Inserting the leftover terms into the sums, we get that

— 1_01(—1)2' . <(m — 1) §k++11) +i+ l) . <1 — ;)Hl as!

ml C (m—1)- i b
+i0(—1)2-<( | (k'—i—l)dl_ +l>.<1_1> Ea

_l’_

—~

i B

e (S () (2 ()

Note that we have now obtained the same expression as in equation (B.19)), but for [ + 1, thus

completing the induction on (. O

Having proven (B.19)), it now follows that for [ = k + 1,

(i 1—d)-(k+1)+i—1 ",
Bint1)-(k41) = (=" <(m - Z)Z. —(i- 1+ )+ > : <1 - 5) cuf
=0
m—1 . . %
+ (—1)i,<(m+1—1)'(ik’+1)+2_1).(1-2) s
=0

o (228 () e (7 )

:i(_l)i_ <(m+1—i)i-J(rk1+ 1)+z‘—1> ' <1_;>"’+1 e

foiw- (o, <1_;)“.ui+1,
i=0 !

which is equivalent to (B.18)) for m + 1, thus completing the entire proof by induction on m. [J

B.6. Proof of Theorem (3.3

We can use the result of theorem [3.2]in order to prove theorem [3.3] which will be done below.

Proof. First, let us denote my = % — 1. Then note that the result of theorem can be
rewritten using theorem
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Namely,

mg T i+1 ‘
lim P (My, <1-87) = lim 1> (-1)"- (”’f ik 1) . (1 _ 1) gkdi+)

k—o00 k—00 =0 7+1 ﬂ
_ Zk(—l)i : (nk - zk - 1) _ (1 B ;)l L gk D), (B.20)
=0

This will be proven below, given the assumptions as in theorem To do this, let us recall

[Tannery’s theorem| which had already been treated in appendix [A77] In a nutshell, under the

right conditions, this theorem will allow us to insert the limit into the sums given in equation
(B.20). To this end, let us define

; i+1

i (e —ik—1 1\’ —ke(i+1)
bi(k) = (—1)"- ; A 1- 3 ] . (B.21)
Let us now apply the theorem for the first sum in equation (B.20)), using the first sequence defined
above. For [Tannery’s theorem|to hold in this case, we must thus find a sequence (C; > 0) such
that Y .2, C; < oo and |a;(k)| < C; for all i,k € IN. To this end, let us fix any ¢ € IN, then note
that

(14 1)!
Also, note that
R N\ g 2\ = _
ZCl_Z(i—i-l)! AT = Z,!)\—e 1 < o0.
i=0 i=0 i=1

Now, we only need to check that limg_,, a;(k) exists for all i € IN. Therefore, let us rewrite

: i+1
lim al(k;) — lim (_1)1' . (le — ik — 1> ] (1 _ 1> . ﬁ—k.(z’—&-l). (B.22)

Then we use the identity that for any p,q € N,
1 1 1 2 —1
(@) = (=3) (=5) - (-157)
q ¢ p p p
Applying this to equation (B.22)), we get that
: 1 1 2 1
lim a;(k) = lim (—1)¢ - fr-—) (1) (1
Jm ai(k) = lim (1) (¢+1)!< nk—ik—1>< nk—z‘k—1> ( nk—ik—1>
1\ i1 ‘
.(1_) .
p
= lim (—1)"

: N g —ik— 1\
p 0 e (05) () 529




Note that

M-k .
g — ik — 1 L%J'(k—i_l)_(lk—’—l) ik + 1 k+1
. 5" e ol )
To substitute this into equation (B.23]), let us first note that
. kE+1
klggoo< Bk > =90,
and we thus get that
o1 1\"*! ik + 1\
li i(k) = lim (—1)"- S 1—== A= — . B.24
Jim i) = Jim (0 (1-5) - (A5 (B.24)
Now, observe that
ik+1\" A-(i+1)-(ik+1)
Since for all ¢ € IN N
tim o (A 0FDGEEDY
k—ro0 ﬁk
it follows that substitution into equation (B.24]) gives
‘ 1 1\ ! -
li (k)= (=1)"- (1== AT B.2
A ailk) = (ZU Gy, ( 5) (B:25)

Therefore, limg_,o, a;(k) has been shown to exist for all ¢ € IN, and thus [Tannery’s theorem| is

satisfied. Then by its result, and using equation (B.25)), it follows that

mig . +1
B () (e e
1=0
S i (ke —ik—1 1\"*! —ke(i41)
=2 lim (-1 () (mg)
B o) : 1 1 i+1 i1
R (2+1)"<1_6> 4
i=0 )

Now, let us similarly apply the theorem for the second sum in equation (B.20)), using the sequence
(bi(k)) as defined in equation (B.21)). First, us derive a sequence (C; > 0) such that > o0, C; < oo
and |b;(k)| < C; for all i,k € IN. So, fix i € IN, then

bi(k)| = <nk B zk B 1) : <1 _ ;)Z L gk )

1 NN
<o (-3) (3)

<A
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Where it follows that

However, now observe that

lim bi(k) = lim (—1)i- ("’f —ik - 1) . (1 _ ;) k)

k—o0 k—o0 2

ZJEEJ—”'a‘(l‘W)(l‘rwze—J““'(l‘nk—ik—l)
1i nk—ik‘—li _k
Nl=-=) | — ) -
(1-3) (" ) ’

= lim(—l)i-,1-<1—1>Z->\i-6_k:0.

k—ro0 7! 6

Here the last line was derived similarly as for a;(k), leading to equation (B.25). Applying

[Tannery’s theorem| to this result, we get that

=1

Substituting this and equation (B.27)) into equation (B.20]), we get that

mp . i+1
. _ a—k\ _ 1 B 1y (T T ik —1 ) o l Ca—k-(i+1)
hmIP(Mnkgl 3 )_hm1 ZZ( 1) ( o ) (1 5) 3

k—o0 k—o00

_ i(_l)i ' <nk - zk: — 1> ' <1 B ;)Z L gk
i=0

—1- (1 - e—“—%ﬂ) R 1Y

which proves theorem [2.3]
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C. Proofs from Chapter 4

C.1. Proof of Condition D(u,) for the Generalised Doubling Map

In this section, we will prove that condition D(u,) holds for the generalised doubling map. Of
course, condition D(u,) holds with respect to some sequence (uy,), and below we will prove that

it holds for any sequence (u,) as specified in theorem |4.1

Proof. In this proof, we are going to make use of [2] (theorem 8.3.2), which is given as follows.

Theorem C.1. For any domain I C R and maps g1 € L'(I), go € £(I) with bounded total
variation, if p is an invariant measure with respect to f : I + I, such that (f,pu) is weakly
mixing, then there exist C' > 0 and 0 < r < 1 such that

’/191 (920 fY) dﬂ/lgl d,u'/lgz d,u‘ <ort V(g 1) gl o,
where V' (g1, 1) is the total variation of go on the domain I.

To apply this theorem here, let us define

g1 = ﬂ{Xo>un}> g2 = ﬂ{Xogun}ﬁ...ﬂ{Xl_lgun}a
and I = [0,1). Clearly, both maps have bounded variation, and in fact
V(glal) < 2/8 - 17

for any value of 8 > 2. Moreover, since g is an indicator function, it follows that ||g2| ., = 1,
so that g2 € £2(]0,1)). Let us also assume that (f, p) is weakly mixing, and save the proof for
this claim for the end. Then, theorem can be applied here, yielding

’M({XO >un b N{X <uptne..N{Xpq < Un}])

— u({Xo > up}) ,u({Xo <updn...N{X1 < un}> (
= }/191'(920ft) dﬂ—/lgl dﬂ‘/lgz d/ﬁ‘
<Crt-V(gy,I) - ||go o< (26-1)- Crt = y(n,t).

Since 0 < r < 1, y(n,t) is non-increasing with respect to ¢ for all n € IN. And since 0 < r < 1, it
follows that for all sequences (t,) with 270, n-y(n, ty) —22% 0. Thus, condition D(uy,)

is satisfied for fg, for all values of 3 > 2 and all sequences (u,) as in theorem O

However, recall that we still need to prove that (f,u) is weakly mixing. To do this, we are
actually going to prove that (f, u) is strongly mixing, which implies weak mixing and is defined
in [2] (definition 3.4.1) as follows.

Definition C.2. Let f : I — [ with measure u, and o-algebra A of I. Then, (f, ) is strongly
mixing if for all A, B € A,

u (F7(4) N B) 7% u(A) - pu(B).
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Here, recall that we let I = [0,1), and take the o-algebra A to be the collection of all subsets
of [0,1). Now, let us prove that (f,u) is strongly mixing below, which will conclude the entire

proof.

Proof. First, let us recall that for any [a,b) C [0,1),

A" S — a s — b
f"([a,b»zu[ Sha el )

s=1

for any 8 > 2. Now suppose that A = [a,b) C [0,1) and B = [¢,d) C [0,1). Then,

p (F(A) 1 B) = gu (|5 ) nea)

()

s=t1(n)+1

([

where 1 < t1(n) < t2(n) < 2™ are defined to be such that

e [tl(n)—l—l-a’tl(n)—l—l—b) and d e [tg(n)—1+a tg(n)—1+b>7

pr pr gr ’ pr
for all n € IN. By this definition, it also follows that
ti(n)—1+a ce< ti(n) —1+b
pr pr
= lim —tl(n)—1+a <c¢ < lim 7“(”)_1—”)
Nn—00 B n—300 [
. ti(n) . ti(n)
<ec <
= nh—>nolo ﬁ” =C= nh—>H<;lo ﬁ”
. ti(n)
= T = o
and similarly,
_ta(n)
A g =

Then it follows from equation (C.1)) that

ta(n)—1
lim p(f™(A)NB) = lim > M([S—1+a’s—1+b>>

n—00 n—00 n n
s=t1(n)+1 B B

+ lim ,u([c,tl(n)_1+b>> + lim u([t2(n)_1+a,d>>
n—+00 B n—oo B
L tg(n)—l—tl(n)—l'ﬁn <[s—1+a s—l—i—b))
= i 2ol

gn
:nh_{go(d_c)'ZM <[3 —ﬁln—i-a’s—ﬁln%-b))

s=1
— (" ([0, 0))) - les ) = p(A) - u(B),
as desired. O
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C.2. Counterexample of Condition D’(u,) for the Doubling Map

In this section, we are going to prove that for the doubling map, the condition D’(u,) does not
hold, by giving a counterexample. In fact, we are not only going to give a single counterexample,
but show that for almost all sequences (uy) as in theorem the condition D'(u,) does not
hold. Recall that by theorem , the sequence (uy,) has to satisfy

71131;@71 p({Xo > un}) =7, (C.2)

for some 7 > 0. In this proof, we will show that for all sequences (u,,) satisfying equation ((C.2])
with 7 > 0, the condition D’(uy,) does not hold.

Proof. First, let us recall that Xy ~ U(0,1), so that
i({Xo > un}) = pul[n, 1)) = 1 = .
Then by equation , it follows that
Im n-(1—-uy) =7 = nlglgoun =1 (C.3)

n—o0

Let us define Uy, = [un, 1), and let us note that

1 ({Xo > un} N{X; > ua}) = u({Xo € U} N {X; € Uy})
= n({Xo € Up} N {Xo € 7 (Un)})
=n({Xo € (Unn f77(U)})
=p(Un N [7(U)) - (C4)
For the doubling map, it holds that
Un N F(U) = [tn, 1) N 7 ([tn, 1)) D [1 1 ;jun, 1) , (C.5)

for any j,n € IN. To see this, consider the case that u, = 1 — 27" for some m € IN, then
U, =Ey=[1-2""1), as defined in section and f7/(U,) = E;. Then for any j € N, it

follows that om )
— _ — un

For any (u,) satisfying equation (C.2)), the proof of equation (C.5)) is very similar to that of this
special case. Inserting this into equation (C.4)), yields

1 ({X0 > un} N {X; > un}) > <[1— “"1)) _ 1=t

97
for any j,n € IN. So for any k,n € IN, we get that

[n/k] [n/k] | —u
n
n- Z p({Xo > un} N{X; >u,}) >n- Z 5 =n-(1—up)- (1_2Ln/kJ)_
j=1 Jj=1
By the limit on the left-hand side in equation (C.3|), it then follows that
[n/k]

lim limsup n - Z {Xo > un} N{X; > un}) > hm limsup n - (1 —uy,) - <1 - 2L"/kJ>

k—00 n—oo k—00 n—oo

= lim limsup 7 - (1 — 2L”/kJ) =7>0.

k—00 n—oo

Hence, the condition D’(u,) does not hold for (u,). O
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D. Proofs from Chapter 5

D.1. Proof of Equation (j5.8])

In this section, we will elaborate on the derivation of equation ([5.8)), which is given as follows:

) M if 0 <z < 8 mod 1
— if )
25— 7] if Bmod1<z<l1

Recall that this formula only holds for non-integer values of 8 > 1 for which there exists an

integer I(f) as in equation ([5.7). To show this, let us note that it follows directly from equation

(5.6 that

[8]
-1
ZB <l —i—x) if0<z<fBmodl

18]
Zﬂ (z 1“7) if Bmod 1<z < 1.

Since in these cases equation (5.7) holds for some integer I1(/3), it follows that p(z) is constant

ple) = (D.1)

on both intervals, i.e.

() = 9(B) ?f 0<z<fmodl (D.2)
h(B) iffmodl<z<l,

for some functions g,h : R+ [0,1). Then by equation (D.1]), it follows that

~
—~
s
=

[8]

1 1
9(8) =i:15'g<5>+i:%ﬂﬁ-hw>
1(5)1 18] 1
h(pB) =Z§-g<ﬁ>+ > 53 h®
i=1 i=I(8)+1
o) =T g+ =TI )
=
o) =1 g+ I )
= 9(8) =" h(). (D.3)

From this it is possible to obtain the functions g(3) and k() and reconstruct p(z) using equation
(D.2]). Of course, the system of equations above is still satisfied whenever both g(8) and h(3)
are multiplied by some constant. So in order to uniquely determine p(x), let us use the second

requirement of an invariant probability measure, and normalise p(x) using equation ([5.4));

1 B mod 1 1
1= [Co@ar= [ (@) do+ /B b da

= (B mod 1) -g(B) + (1 = f mod 1) - h(f).
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Now substituting the expression found in equation (D.3) into the equation above, yields

—<(ﬁm d1)- 6;1—1-1—Bm0d1>-h(ﬁ)
- ((ﬁ ~18))- ;) - h(B)
_ _W>.h
(2- ) neo
Hence, it follows that
B
"P) = 55— 18]
- 8+1
= g(ﬁ)—iw_m,
and thus 51
Al if0<z<fmodl
1= 71
m if Bmod 1 <z <1,
as desired.

D.2.  Counterexample of Condition D’'(u,) for f = ¢

In this section, we are going to prove that for the generalised doubling map with 8 = ¢, the

condition D’(u,) does not hold, in a similar way as the proof in section .

Proof. First, let us recall that X has the probability distribution as given in equation (5.9)).

Then, for any sequence (uy) with u, > ¢ —1 for all n € IN,

n({Xo > un}) = p(fn, 1)) = —— - (1~ up).

2+ 1
Then by equation , it follows that
: ©* :
nh_)rrgon-(pQ_i_l (l=up)=7 = 7}1—>Holou”:1'

Let us define U, = [uy, 1), and let us note that

p({Xo > un} N{X; > un}) = p({Xo € Un} N{X; € Un})

({Xo € Un} 0 {Xo € f7(Un)})
({Xo € (U N 177 (Ua))})
(

Un N f57(Un)) -

W
L
°
W

Let us claim that for the generalised doubling map, it holds that
Un N F25E(UR) = [un, 1) 0 5% ([up, 1 ooy
n fgo ( n)_ [un, fga [um )) ) - (,02j ’ ’
for any j,n € IN. To see this, let us note that by equation ([5.10)),

75 (s 1)) = [1; ;) ,
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so that

This proofs equation for 5 = 1. To prove it using induction on j, let us assume that
equation holds, and note that

£5 (£5% (un 1)) o £5° ([1 - 1)) = [; - ;) -

Then, it follows that

1+;—m1)

This is equivalent to equation for j 4+ 1, thus completing its proof by induction. Inserting

equation into equation (D.5)), yields

1 —wup, B (,02 1—u,
H({X0>un}ﬁ{Xj>un})Zu<[1— = ’1>>_4p2+1' o

for any j,n € IN. So for any k,n € IN, we get that

n/k) 2 Ay
ne Y p({Xo > un} N{X; > up}) = n > —
j=1

PPl =

even

2 In/(2K)]

- © 1—u,

=2 A—w) . (1= o/ 2R)]
n 211 (1 —up) (1 % )

By the limit on the left-hand side in equation (D.4)), it then follows that

[n/k]
lim limsup n - Z p({Xo > un} N{X; > uy,})

k—00 n—oo -
Jj=1

2

> lim li . (1 — .(1_ Ln/(2k)J)
> i fimsup n- oy () (1=

= lim limsup 7 - <1 — (pln/(%)J) — 0.

k—00 p—oo

Hence, the condition D’(u,) does not hold for (u,). O
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D.3. Generalised Counterexample of Condition D’(u,)

Previous section, we have shown that condition D’(u,,) does not hold for the generalised doubling
map with 8 = . It turns out that the specific counterexample given can be generalised to
hold for any 8 > 1 such that I(8) = |B], where I(3) is defined as in equation to be
I(B) = B - B mod 1. Hence, the condition on 8 > 1 for which the following proof will hold, is
given by

1(8) =B fmod 1= ). (D7)

There are infinitely many values of 8 > 1 that satisfy this condition, for example 8 = ¢ and

B = /3 + 1, thus showing the significance of this special case.

Proof. First, let us recall that X has the probability distribution as given in equation (5.8]).
Then, for any sequence (u,) with u, > § mod 1 for all n € IN,

Xo > upt) = p(lup, 1) = ——— - (1 — uy).
1({Xo 1 = n([un, 1)) 25— 7] ( )
Then by equation (C.2)), it follows that
. B .
imn-—— - (1—up) =7 = lim u, =1. D.8

Let us define U, = [uy, 1), and let us note that

" ({X() > un} M {Xj > un})

—

(X0 e U} N{X; €Uy,})

{XoeUn}n{Xo€ fgj(Un)}>

[Xo € (U f57 )}

U, 0 fﬁ_j(Un)> . (D.9)

7

I

7

TN TN N

= p

Let us claim that for the generalised doubling map, it holds that

Un 0 f52 (Un) = [un, 1) 0 f57 ([un, 1)) D [1 - 1523*”, 1) , (D.10)

for any j,n € IN. To see this, let us note that by equation (5.5),

f5t (funs 1) = | ER 5 5

=1

LA, [i—l—i—un z) ; [mj—uun m>

Then by equation (D.7)), we see that % =  mod 1, so that

_ (Bl =1+u, [B]
18] i—1+ LﬁJfgﬂtn i—l—i—%
-U 5 8 |° 3

Di[;-LBJHBﬂZJHun’l) el )
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_ [1_5'5m0d1;2lm+1—un’1> _ [1_1;2%’1)’

where in the last line equation (D.7]) was used. This proofs equation (D.10)) for j = 1. To prove
it using induction on j, let us assume that equation (D.10) holds, and note that

fw(m”w%wﬂDﬁf(ﬁ—lé?J)>:ﬁH%i§?;)
D[WJ 1—untm>_

3 B2i+1° R
Again using equation , we get that

57 (57 ) 2 557 (|5 - e 1)

U {HH?M i1+@)u{ml+%m 1)

= B ’ B B
R R e :[52j-(ﬁ~L6J+LBJ)—1+un 1)
52 ’ 52j+2 ’
/B/B d1-— /B 11— n - n
_[1_ moﬂz LJ_ﬁzjfz’l)_[l_ﬁ%ﬂruzJ)'

This is equivalent to equation (D.10]) for j+ 1, thus completing its proof by induction. Inserting

equation (D.10]) into equation , yields

Mqu>qu%Xj>UM)EM<P_J?;mJ>>:2ﬁfUﬂ'1gﬁﬁ

for any j,n € IN. So for any k,n € IN, we get that

In/k) 3 L.
. X, n X 2 >ne—" . on
n ;M({ 0> unt N{X; > up}) > n 25— 7] 2 5
[n/(2k)]
B 1 —up
~ 25— 18] ; e
By (1 gl
=n 55— 7] (1 —up) (1 pln/(2k )

By the limit on the left-hand side in equation , it then follows that

[n/k]
klirgo 117r1n_>5£p n- ; p({Xo > un} N {X; > un})
im 1i p _ _ gln/en)

= lim limsup 7 - (1 _ 5LW(21€)J) — >0

k—00 n—oo

Hence, the condition D’(u,) does not hold for (u,). O
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