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We propose an aggregated random-field model, and investigate the scaling limits of the aggregated partial-
sum random fields. In this model, each copy in the aggregation is a +-1-valued random field built from two
correlated one-dimensional random walks, the law of each determined by a random persistence parameter.
A flexible joint distribution of the two parameters is introduced, and given the parameters the two corre-
lated random walks are conditionally independent. For the aggregated random field, when the persistence
parameters are independent, the scaling limit is a fractional Brownian sheet. When the persistence param-
eters are tail-dependent, characterized in the framework of multivariate regular variation, the scaling limit
is more delicate, and in particular depends on the growth rates of the underlying rectangular region along
two directions: at different rates different operator-scaling Gaussian random fields appear as the region area
tends to infinity. In particular, at the so-called critical speed, a large family of Gaussian random fields with
long-range dependence arise in the limit. We also identify four different regimes at non-critical speed where
fractional Brownian sheets arise in the limit.

Keywords: aggregation; fractional Brownian sheet; functional central limit theorem; Gaussian random
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1. Introduction and main results

Long-range dependence phenomena are well known in various areas of applications, includ-
ing notably econometrics, finance, and network traffic modeling. It is also referred to as long
memory, particularly in time-series setup. Traditionally, a stationary stochastic process with fi-
nite second moment is considered to have long-range dependence if, roughly speaking, either
the covariance function has the power-law decay, or the spectral density has a singularity at the
origin. The two approaches are referred to in the literature as the time-domain approach and the
frequency-domain approach, respectively. Recently, interpretations of long-range dependence in
terms of limit theorems have become more and more popular: a stochastic model of interest may
be viewed to have long-range dependence if, for example, when compared to a similar model
with short-range dependence, the normalization in certain limit theorem for partial sums is of a
different order. The other model in comparison here may be the same model but with a differ-
ent choice of parameter, or a much simplified model for which the short-range dependence has
been well understood. The anomalous normalization already indicates the qualitatively different
behavior of the model. Moreover, a functional limit theorem provides a more precise description
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of the macroscopic dependence, in terms of the limit process, and new families of stochastic pro-
cesses have been discovered in this way. At the same time, limit theorems also provide insightful
explanation on how long-range dependence appears, and the limit process, due to the intrigu-
ing dependence structure inherited from the discrete model, may be of independent interest for
further investigation. Excellent references on long-range dependence in stochastic processes and
applications include for example, [2,26,31].

In the investigation of long-range dependence, two classes of models have prominent roles:
models via aggregation and models via filtration (often in the form of fractionally integrated
processes or random fields). We shall focus on aggregated models in this paper. One of the
most famous aggregated models is due to Robinson [30] and Granger [11], who showed that the
aggregation of autoregressive processes with random parameters may lead to long memory. In
particular, this model has received huge success in explaining the long memory phenomena in
many economics and financial data sets in the econometrics literature. Another area where ag-
gregated models have been extensively investigated is modeling long memory in network traffic.
See, for example, [13,22,23].

In the spatial setup, however, aggregated random fields have been much less developed than
their one-dimensional counterparts. See, for example, Lavancier [14,16] and references therein.
In particular, we are interested in aggregated spatial models of which, if scaled appropriately, the
limit random fields are operator-scaling Gaussian random fields. We say a random field {G;};>0
is operator-scaling, if for some B1, 8>, H > 0 we have

d
{Goisy sty 120 = AT {Gye=0,  forall 2> 0. (1.1)

This is actually a special case of the operator-scaling property introduced by Biermé et al.
[6]. This property is an extension of the well-known self-similar property for one-dimensional
stochastic processes. Most operator-scaling random fields are anisotropic in the sense that they
have different scaling properties in different directions, a very desirable property from modeling
point of view. At the same time, this property also makes the analysis of such Gaussian random
fields very challenging, and they have attracted much research interest since its introduction.
See, for example, [18,21,35,36] for recent developments on path properties of operator-scaling
Gaussian random fields. Most operator-scaling random fields, as their one-dimensional counter-
parts, exhibit long-range dependence. Gaussian random fields with long-range dependence are
known to have applications in medical image processing [7,19] and hydrology [1,20]. Econo-
metric interpretation for aggregated models has also been discussed in the literature [17]. In
terms of limit theorems, not many models that scale to anisotropic operator-scaling Gaussian
random fields have been known, including notably [4,5,9,15,16,24,27,28,34]. Among these, only
Lavancier [16] and Puplinskaité and Surgailis [28] considered certain aggregated random fields
(not strictly in our sense though, see Remark 1.7), while only Puplinskaité and Surgailis [28]
considered anisotropic aggregated ones.

In this paper, we propose a new aggregated random-field model that scales to a large family of
anisotropic operator-scaling Gaussian random fields. Our model may be viewed as an extension
of the approximation of fractional Brownian motions by aggregated random walks introduced by
Enriquez [10]. In fact, Enriquez [10] proposed two different models for approximation of frac-
tional Brownian motions with Hurst index H > 1/2 and H < 1/2 respectively, and our extension
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is based on the one for H > 1/2 here. In this case, the Enriquez model can be viewed as an ag-
gregation of independent copies of correlated random walks, where the law of each correlated
random walk is completely determined by a random persistence parameter. We will investigate
in another paper the extension of the other Enriquez model (for H < 1/2), which is of a different
nature.

In particular, our model inherited a prominent feature from the one-dimensional model that,
in the aggregated model, each independent copy of the random field (or stochastic process in
one dimension) takes only £1-values. It is appealing to restrict the values of model to =1 from
numerical simulation point of view. It also provides better insight on the dependence structure.
Besides [10], a few recent limit theorems for +1-valued discrete models with long-range depen-
dence include [5,8,9,12].

The extension to random fields, however, is by no means straightforward. For each random
field in the aggregation we are now searching for £ 1-valued models with non-trivial anisotropic
dependence. The key idea is to consider two independent one-dimensional random walks as in the
Enriquez model, and define the random field as the product of the two sequences of +1-valued
steps of each; the dependence of the so-obtained random field is then determined by assigning an
appropriate tail-dependence structure of the two persistence parameters (and keeping the random
walks conditionally independent). Our modeling of the tail dependence is flexible, so that a large
family of random fields arise in the limit, and also computable, so that we have explicit form of
the asymptotic covariance of the limit Gaussian field, which is in general much more complex
than in one dimension.

Below, we first review the Enriquez model in dimension one, and then introduce our general-
ization. The main results are then presented in Section 1.3.

1.1. Enriquez model in dimension one

Enriquez [10] proposed two aggregated models that scale to fractional Brownian motions, with
Hurst index H € (1/2,1) and H € (0, 1/2) respectively. We shall focus exclusively on the first
one and its generalization to random fields, and we refer to this one as the Enriquez model in this
paper, for the sake of simplicity.

The Enriquez model consists of aggregation of a family of independent {4-1}-valued stationary
sequences, with a parameter H € (1/2, 1). The model is as follows. First, a random variable q is
sampled from the probability distribution p g on (0, 1) defined as

pa(dg) =1 —H)2>2H 1 - )" 1,cq1 0.1y dg. (1.2)

For the sake of convenience, with a slight abuse of notation we let ¢ denote both a random
variable in general and the variable in the density formula. Then, a sequence of random variables
{enlnen is sampled iteratively: 1 is a {£1}-valued symmetric random variable, and for each
n € N given the past and ¢, €,41 is set to take the same value of ¢, with probability ¢, and the
opposite with probability 1 — g. The law of the so-sampled sequence {¢,}, N is determined by,
given g and ¢,

Plepy1=1le1,...,60,9) =qlig,=1y + (1 —g)lg,=—1;, neN. (1.3)
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Let S, :=¢€1 + - -+ 4+ &, denote the partial sum of the stationary sequence. For each ¢ fixed, the
sequence {S,},eN can be viewed as a correlated {4-1}-valued random walk, and ¢ is referred to
as the persistence of the random walk. The partial-sum process {S, (¢)}:¢[0,1] of this sequence is
denoted by

Lnt]
Sa(t):=> ej, te[0,1],neN,
Jj=1
Next, consider i.i.d. copies of the stationary sequence &, each copy denoted by e = {el }hen.
Let {S (t)}se[0,17 denote the partial- sum processes of the i-th sequence. Let {m(n)},en denote

a increasing sequence of integers, and S (t) denote the aggregated partial-sum process of m(n)
i.i.d. sequences

m(n) m(n) |nt]

S, (1) _Zsl(r)—ZZe

i=1 j=1

2—-2H

Enriquez [10], Corollary 1, proved that if lim,,_, oo m(n)/n = 00, then

Sutt) T(G-2H),_y
{ nft }te[O,l]i\/%{Bt }te[O‘l]

in D([0, 1]), where B is the fractional Brownian motion, a centered Gaussian process with
covariance function

1
(s 427 — s — 1), s,1>0.

Cov(B,Bf) = 5

1.2. An aggregated random-field model

We consider the following generalization of the Enriquez model, consisting of independent
copies of a {£1}-valued stationary random field {X},cn2. For each copy, a random vector
q = (q1, q2) is first sampled from a certain distribution @ on [1/2, 1)2 to be described later.
Next, given q1, g2 € [1/2, 1), let e® = {s(k)}neN, k = 1,2 be two conditionally independent
one-dimensional random walks with persistence g; and g», respectively as in the original En-
riquez model (each starting with ]P’(egk) ==£1) = 1/2 and following the dynamics determined by
(1.3)). Then, consider the stationary random field

oD . 2
Xj = €5 €5 JjeN-.

The stationarity of X is easy to verify, regardless of the choice of w. Let

Sp(t) := Z X;

Jjell,n-t]
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denote the partial sum of the random field. Here and below, n - t = (n1t1, na2tp) € R? and [a, b]
is understood as

la,b] = ([a1, b1] x [a2,b2]) N Z?, a,b e R

throughout the paper. '
Next, let {X'};cny be i.i.d. copies of X, and define S}, (¢) similarly as S, (¢). We then consider
the aggregated partial-sum random field {S, (#)};¢[0,172 given by

R m(n) ' m(n) .
S =) Sin=>" > X4, telo 1P,
i=1 i=1 je[l,n-t]

with m(n) € N, the number of copies in the aggregation, to be chosen later.
Now we explain our choices of u, the law of ¢ = (g1, ¢2). Recall that this is a probability
measure on [1/2, 1)2. We consider two cases of the model with drastically different behaviors:

(i) independent persistence, where we assume that g1 and ¢, are independent and with law
wh, and pp,, respectively. That is, u = wp, ® wp,. This is the easiest case of our limit
theorems.

(i1) dependent persistence, where we assume that g and ¢, are tail-dependent in the specific
way described below. This is the case to which most of our effort is devoted.

In the case of dependent persistence, we introduce a specific and flexible model to characterize
the tail dependence of g near (1, 1) as follows, which satisfies the multivariate regular variation
assumption (see Remark 1.1 below). To start with, and for the convenience of analysis later, we
construct a random vector U € (0, 11> with law p*, and set y as its induced measure on [1/2, 1)?
by
U
qg=(1,1 R

To allow flexible and analytically tractable dependence between U; and U, let R be a positive
continuous random variable with probability density r=2dr over (1, 00), and W = (W;, W») be
arandom vector taking values in

Ay :={we (0, D2 :w +wy = 1}
with law A. We assume that R and W are independent, and let «1, oy be two constants in (0, 2).
Then introduce
U := (RWp) " Ve g =1,2, (1.4)
and set

_ @0y (01,0 €0.1)?

= 1.5
1,1 otherwise (1)

to address the practical issue that Uy by definition should be in [0, 1]. In this way, our aggre-
gated random-field model with dependence parameters is completely determined by &« = (¢, a2)
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and A. In the dependent persistence case, all these parameters have impact on the limit random
fields (see (1.11) below).

Remark 1.1. It is natural to work in the framework of multivariate regular variation for ¢, as it
is clear that for non-trivial dependence structure, only the behavior of ¢ near (1, 1) matters: as an
extension of the one-dimensional model we need each g; to have power-law density near 1, and
the new ingredient in two-dimensional modeling is to characterize the dependence of ¢ at the tail
(1, 1), a standard question in extreme value theory. However, for modeling the tail dependence,
traditionally in extreme value theory and also in our application, it is more convenient to work
with multivariate regular variation assumption at either (oo, oo) or (0, 0) [29].

More precisely, for our application the tail dependence of Z = RW at (co, 00) plays a crucial
role in the limit (see (3.10) and (3.12)), which we model in the framework of multivariate regular
variation in polar coordinate. A general assumption in this case should read as

P @i) )l)ﬂ A() (1.6)
nozi) <) T A '

|Z|| :=|Z1| + |Z2]|, in the space of positive Radon measures on [0, o0]? \ {0} equipped with
the vague topology, where - stands for the vague convergence, and A is known as the angular
measure that characterizes the tail dependence. Our construction of RW in (1.4) is a well known
procedure that implies (1.6) [29], Section 6.5.3. The advantage of working with RW directly
instead of the weaker assumption (1.6) is to be able to obtain specific bounds quickly at various
places, as the analysis is already quite involved.

1.3. Main results

Our main results are functional limit theorems on §,, (t). We first begin with the model with
independent persistence.

Theorem 1.2. Consider the aggregated model with independent persistence (L = Ly, @ WH,,
wug asin(1.2) and Hy, Hy € (1/2,1)). Assume also

2-2H; 2-2H,
! n
lim ——2 . (1.7

n—oo m(n)
Then,
1
nfllnglza/m(n)

in D([0, 11%) as n — oo, where BY is a standard fractional Brownian sheet with covariance
Sfunction

{S‘\n(t)}te[o,]p = O—{BtH}te[O,l]z’

Cov(BH,BH) = (s¢ M 4 17 — |sp — e P0), s> 0,

:|N
l\)l'~

k=1
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and
3 r(3-2H) \'?
H(HkaHk—l)) ’

Here and below, more precisely, we actually consider a sequence of vectors {n(j)}en in N2
and the limit as j — oo. Itis always assumed that lim;_, oo 71 (j) = 00 and lim _, oo 12(j) = 00
so that the partial sum is over a rectangular region of which the lengths of both directions tend to
infinity. For the sake of simplicity, throughout we drop the parameter j and write n — oo instead
of j — oco. We will also write a(rn) ~ b(n) as n — oo if lim,_, a(n)/b(n) = 1.

For the model with dependent persistence, it turns out that the scaling limit depends on the
relative growth rate of n; and ny. We first look at partial sums over rectangles increasing at the
so-called critical speed:

n{' ~n3? asn— oco. (1.8)
The following function

—1/a
%A(a)—/ / 2wl w2t dr (1.9)
A

i (rwg) e 467

shows up in the harmonizable representation of the limit Gaussian random field. The finiteness
of W, A will be established in (3.12) below.

Theorem 1.3. Consider the aggregated model with dependent persistence and a1, a3 € (0,2). If

ag
n

Jim =0, (1.10)

then, at critical speed (1.8),

nal/Z

i B Ohiop = 16 o

in D([0, 11%) as n — oo, where |n| = nina, and G* is a centered Gaussian random field with

en gady_ | / 2 (el — 1)(endk — 1)
Cov(GE™. G = RZ(H TAE W, A (0)d6. (1.11)

Next, when n does not grow at the critical speed (1.8), we identify four different regimes. By
symmetry, it suffices to assume

n‘lx1 > ngz, (1.12)

by which we mean lim,,_, 1122 / n;' = 0. Under this assumption, the following theorem identi—
fies two regimes of non-critical speed and the other two regimes under the assumption n '« n
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can be read accordingly. In the sequel, we write

13 b4
cy:=B|H—=-,-—H - ,
22 HT (2H)sin(Hrm)
where B(a, b) = fol x4 1(1 = x)>~1 dx is the Beta function.

Theorem 1.4. Consider the aggregated model with dependent persistence and o1, az € (0, 2). If

2—2H, 2-2H)
o )
lim =0,
n— oo m(n)
then at non-critical speed (1.12),
1 < H
{Sa®} 0.2 = B bicpor (1.13)

o H
ny''ny?/m(n)

in D([0, 1]2) as n — oo, where BH is the fractional Brownian sheet with Hurst indices H,
for the following two cases depending on the value of ay. In each case, H and o? are given
accordingly:

(1) ap > 1:
1 o 1 2 Ve 1-1/a
Hy =, Hy=1-—(1-—, o” =2ascH, w, " w, A(dw),
2 2 o] Ay
(1) o < 1:
[¢3] 2
H=1-——, Hy, =1, o ZQICHI/ wiA(dw).
2 A

In the regimes of non-critical speed, the limit Gaussian random fields are fractional Brownian
sheets that have a direction with degenerate dependence, in the sense that the Hurst index in that
direction is either 1/2 (independent increments) or 1 (complete dependence).

Remark 1.5. For the boundary case between the two regimes of non-critical speed in Theo-
rem 1.4, namely n‘fl > ngz and o1 = 1, we expect the following functional central limit theorem
to hold

1
J/nilognina/m(n)

with H = (1/2,1) and ol =4x fAl wiA(dw). Note that when compared to the two regimes
therein, while there is the continuous transition in terms of the Hurst indices H , the normalization
is inconsistent with the one in (1.13), because of the extra logarithmic term. The analysis of this
case is the most involved. However, in view of the limit, this is also the least interesting case as
the limit random field has degenerate dependence in both directions. Therefore, we only prove the
convergence of covariance function for (1.14) in the last section of the Supplementary Material.

{§"(t)}te[0,l]2 = U{BtH}ze[o,l]% (1.14)
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All the random fields in the limit are operator-scaling. For fractional Brownian sheet, it is well
known that
H d , Hi, HpH
{Bx-t}eo =M Z{IB%, }

which is actually stronger than the operator-scaling property in (1.1). The limit random field
G* in Theorem 1.3 is also operator-scaling.

t>0’

Proposition 1.6. For {G?’A}tzo in Theorem 1.3, we have

{ o, A

4y 1+ far—1/2 e A
/e ,1,)‘1/&2,2 }tZO =2 {Gt }

forall A > 0.

t>0’

Proof. Since {G‘tx’A }¢>0 is a Gaussian random field, it suffices to show

o, A o, A _ 1 2/a1+2/ar—1 a, A oA
COV(GA”“M],A”"‘%fGAI/O‘III,AI/O‘ZQ)_)L Cov(GE™, GF ™).

Define 6’ = (9], 65) := (A1/%16;, 11/%26,), then

eikl/"‘kské‘k _ 1)(€ikl/“ktk9k _ 1) 2

2 L —
I e (€% — (™% — 1)
bl |6k 2 e 16; 2

For the function Wy A, we have
o, (07) = 2177120, 4 (6)
by change of variable » — Ar. Applying these two identities to (1.11) completes the proof. [

The proofs of our results are based on estimates of asymptotics of second and fourth mo-
ments of the partial sums of each single random field S,,. However, except for the model with
independent persistence, our estimates are by a different method from the one used in [10] in one
dimension. The method used there is essentially the time-domain approach for long-range depen-
dence, relying on the analysis of regular variation of the covariance function and the Karamata’s
theorem. This approach, however, cannot be easily adapted to two dimensions. Instead, we take
the frequency-domain approach by working with Fourier transforms of the random fields.

1.4. Discussions
We conclude the introduction with a few remarks.

Remark 1.7. There are other types of limit theorems in the investigation of aggregated models.
For ours, we can write

m(n)

1 —~ 1 1 .
S, (t) = Y xi, 1.15
a(n)/mn) ® a(n) Z ]«/m(n) ; J (1.15)

jellnt
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Especially in econometrics literature, often the aggregated model is referred to the limit random
field {X} jene in the weak convergence m~1/2 YL X ;’) =Xj,j€ N2, and the investigation
of the long-range dependence of the aggregation concerns the behavior of the covariance function
of X, or equivalently its spectral density near origin. One may then scale these aggregated random
fields to obtain operator-scaling random fields indexed by ¢ € [0, 1]? via

1
) > x;, (1.16)

jell,nt]

by appropriate choice of a(n). The limit theorems in the form of (1.16) is referred to as faking a
double limit, as one lets the number of copies in aggregation tend to infinity first (as m — 00),
and then the size of the lattice tend to infinity (as n — 00). The limit theorems in the form of
(1.15) is referred to as faking a single limit.

Enriquez [10] established actually limit theorems by taking both single limit and double limit
for the one-dimensional model. We only worked out the single limit here, which is more demand-
ing to establish. If we take the double limit for our aggregated model, we expect the limit random
fields to remain the same in all cases in aforementioned theorems, as shown in one dimension in
[10]. We are not aware of any other limit theorems for aggregated random fields for single limits.

Remark 1.8. Our aggregated random-field model can be viewed as with an infinite-dimensional
parameter A on A and « € (0, 2)2, and hence it leads to a large flexible family of operator-
scaling Gaussian random fields. There are several recent limit theorems on operator-scaling
Gaussian random fields. However, besides the fractional Brownian sheets, it is not easy to com-
pare the limits from different models. This suggests that the counterparts of fractional Brownian
motions in high dimensions are far from being unique, which is a challenge for investigation of
long-range dependence in high dimensions.

For example, Biermé et al. [5] established limit theorems for another flexible family of
operator-scaling Gaussian random fields, in the investigation of a different random-field model.
The Gaussian random fields in the limit have covariance function

2

5 (kO — 1) (el — 1) 1
de,
y /R (H 62 ) (log ¥/(8))?

k=1

where 1 is the logarithm of the characteristic function of certain multivariate stable distribution.
Puplinskaité and Surgailis [28] proposed another aggregated random-field model (in the sense
of taking a double limit as in Remark 1.7), which may lead to both Gaussian and non-Gaussian
stable limits. However, when restricted to a fixed domain of attraction, their model is essen-
tially determined by one parameter (see [28], Eq. (1.8), where g plays the similar role as g in
Enriquez’s original model), and hence is less flexible than ours and the one in [5].

It is not immediately clear to us whether it is possible to relate limit Gaussian random fields in
[5,28] to ours, and we leave this question to further investigation.

Remark 1.9. Our statements are actually more general than those in the aforementioned papers,
where the rates of the rectangular regions are essentially assumed in the form of ny = njl/ for
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different choices of y. We expect that assumptions therein can be generalized to the slightly
more relaxed type here.

Remark 1.10. Here we observe a scaling-transition phenomenon, that is, when the underlying
rectangles of the partial-sum random fields grow at different speeds, different random fields may
arise in the limit. Such a phenomenon has been known in a few limit theorems for random fields
in the literature recently [5,27,28], while our result here is the first, to the best of our knowledge,
to investigate the boundary case between regimes of non-critical speed. The scaling-transition
phenomenon is essentially due to the fact that the covariance function of the limit Gaussian
random field, say C(s, t), does not factorize into product form Ci(sy, #1)Ca(s2, f2) in general,
with the only exception when the random field is a fractional Brownian sheet.

In the rest of the paper, we prove Theorems 1.2, 1.3 and 1.4 in Sections 2, 3 and 4, respectively.
Some auxiliary proofs are left to the Supplementary Material.

2. Proof of Theorem 1.2

The proof of Theorem 1.2 is based on three estimates, which all are based on a single random
field S,, not the aggregated one Sj,.

Lemma 2.1. Under the assumption of Theorem 1.2,
Cov(Su(s), Su(®)) ~ o2n;™n3™ Cov(BH, BH) @2.1)

as n — 00, and there exists a constant C such that

ES,y ()2 < Cni"' w32 2™ foralln e N2t € [0, 177, (2.2)
and
ESy ()" < Cnt" P32 foralin e N2, €10, 112, (2.3)

Proof. Observe that

[n11] [n212]

(D 2 (1 (2)
Sn(®) = Z Xj= Z ZS =800 1S lnon )

jell,nt] ji=1 Jj2=1

where S,gk) = Z;': 1 sﬁk), k =1, 2 are independent. Then

2
Cov(Su(s). Su(®)) = [ [ Cov(SX (s1). S (10)).
k=1
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and ES;, (t) = Hi:l ES(k) (tx)". The corresponding estimates on S® k= 1,2 have been ob-
tained in [10]. More prec1se1y, in the proof of Corollary 1 in [10], it was shown that

I'G —2Hy) W2H H
(k) (9] k H,
COV(Snk (Sk), Snk (fk)) m k Cov (Bskk7]B k)
and
ES (t)" = O((nite) T 2), r € 2N,
Taking the products for k = 1, 2 finishes the proof. (]
Proof of Theorem 1.2. We first prove the convergence of finite-dimensional distributions. It
suffices to show, foralld e N, ay,...,ag € R, t1,...,t € Ri,
awSn(ty) =01y ayBH . (2.4)
e S Y

Observe that the right-hand side is a centered Gaussian random variable. At the same time, the
left-hand side can be expressed as

1 m(n)

1
i 2 HZZawS’w

ny” w=l

By Lindeberg—Feller central limit theorem for triangular arrays of i.i.d. random variables, to
show (2.4) it suffices to show, for

Ya'= —— Hl H Zawsn(tuo 2.5)
nyny” w=1
d
. 2 H
lim Var(¥,) = o Var<z:1awIB§tw>, (2.6)
w=
and
n]ergoE(Y 1{Yz>m(,,)n}) =0 foralln>0. 2.7
For (2.6), Write
1 d d
Var(Y,) = ZHI 5 DY awaw Cov(Su(tw). Su(tw)).
n, w=1w'=1

and similarly for Var(Z‘,f)=1 aw]B%g ). Then, (2.6) follows from (2.1).
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Next, we prove (2.7). Observe that by Markov inequality and (2.3),

d 4
1 1 1 |
2 4 M1/4
E(Ya 2 mmyn) < m(n)nEYn < ( i O lawl (ESa(t,)) )

“m(n
(m)n nyn,t T
d 2-2H, 2-2H,
Cc 2m 42 2H+2 €1y n,
= 4H, 4H, Z lawlny ) =
m(n)nn, " 'ny "t n m(n)

Therefore, (2.7) is satisfied, under the assumption (1.7).
Next, we prove the tightness. By [3], Theorem 3 and remark afterwards, it suffices to show
that there exist p € N, y1, 2 > 1, C > 0 such that

Sut) |

El—_ >\
nfllngzx/m(n)

For this purpose, observe that

<C1'?, forallneN? ¢t e R. (2.8)

ES, ()" = m(mES, (6)° < Cm(m)(min)* (n212)*"
because of (2.2). The tightness thus follows. ]

As the above proof shows, the functional central limit theorem is essentially based on the three
estimates in Lemma 2.1. The functional central limit theorems for other models will be very sim-
ilarly based on corresponding estimates moments. For the model with independent persistence,
these estimates are almost immediate from the one-dimensional ones in [10]. However, for the
model with dependent persistence, the one-dimensional estimates can no longer be used, and we
have to take a completely different approach.

3. Proof of Theorem 1.3

Throughout, we restrict ourselves to the aggregated model with dependent persistence, with

ay,az € (0,2),
and that
n*:=n{"~n3? asn— oo, (3.1)

which we shall assume in this section without further mentioning. Some of our estimates are
universal and do not depend on this assumption, and in this case we will say explicitly “for all
n € N>, We write also

1 1
pla)=—+—
a2
in the sequel.
We start with the computation of the asymptotic covariance.
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Proposition 3.1. We have

CoviSu(®): Sn0) _ o gen gty

! 2
n— o0 |n| /n*

and there exists a constant C such that
ESa(#)* < c nl? —(t11) >/ P@ (3.2)

forallt €0, 1% such that |n-t| =n-t.

The two estimates above are obtained by computing the Fourier transforms of the covariance.
For background on multidimensional Fourier transforms, see [25].
Let r denote the covariance function of the stationary random field

r(€) = Cov(X1, X14¢),

and7(0) := > ,.72 r(£) exp(i (£ - 0)) its Fourier transform. Introduce the Fourier transform of the
sequence {a;}jeNn = {1{1<j<n}}jeN

n
D,y (0) =) e,
j=1

and set
2
D st 0) = [ | Dinese) @) D) ).
k=1
Lemma 3.2. We have
1
Cov(S, Sn(®)) = ——= D, 0)r(6)de. 33
OV( n(8), Sn( )) 2n)? /_mn)z n.s,t(0)7(0) (3.3)

Proof. To see this, we first write

COV(S,, (s), Sn (t))

Z > Cov(Xi. X))

i€e[l,n-s] je[l,nt]

Z r(€) Z Lijcr,ns1,j+eelln-t])- 3.4

Le7? JE€zZ?

Introduce aj = 1{je(1,ns1)> bj = L{je[tn))> J € 72, and let G(0) and 5(0) denote their Fourier
transforms, respectively. Then, for each £ € 72, we have

Z Ljertns) j+eelnt]} = Z ajbjie,
jez? jez?
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which is the £-th coefficient of 5(0)3(0). ‘We have that

2 2
@0) =[] Dimsy @) and 5®) = [ | Dineses 0)-
k=1 k=1

So by Parseval’s theorem, (3.4) becomes

Cov(Su(s), Su(®)) =

a0)b(6)7(8)ds,
(277)2 /(71,71)2
which yields (3.3). U

The next step is to apply a change of variables

6 (91 92)
0 —=—,— ),
n ny np

Du.s.(8/n)7(0/n) do. 3.5)

and hence to write

COV(Sn(S), Sn(t)) = |n|(27)2 n-(—m,m)2

The two functions of the integrand can then be treated separately. The following results on Dy, ¢ ;
are well known and provided here only for the sake of completeness. In the sequel, we write

R2 = (R\ {0})".

Lemma 3.3. In the notations above,

lim

n—oo |n|2

for all € R2

Dy (6/n) 13[ (e — 1) ("% — 1)
i CE

and

‘ Dn,s,t(o/")

2
1
P §n2Hmin{sktk,W}, foralln € N2, |6k < nyr. (3.6)
n k

k=1

Proof. It is easy to show that

i 1 D 2 elt? — 1
im — — )= ,
n—>o0on Lnt] n i0

and, because of |sin(x)| > 2|x|/x for |x| <m/2, and |sinx| < min(|x], 1),
1 1% i t16/Q2
n n

nsin(0/(2n)) |~
The desired results now follow. O

1
t,@}, neN,|9| <nn. (3.7)
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Most of the effort will be devoted to the analysis of r and 7.

Lemma 3.4. For 0 € (—m, w)? such that 6, # 0, 6, # 0,

2
- . up(2 — ug)
70)= | G*(u,0)u*(du) with G*(u,0) = ) 3.8
@ / - Om .9 guz+2(1—uk)(1—cos9k) G
Moreover,
- ||
7(8/n) ~ — Vo, a (0)
n
as n — 00, and there exists a constant C such that
N n _ n _ n _
r(o/n>sC('n—*'|91|”"<“> 1+n—L|01|“1 1+n—i|ez|“2 1+1) (3.9)

forall § e R2.
Proof. We have
r@ =B X1 = B(ey el 61761 ),) = BIE(e el 1a)E(ei”e1],, 12)]

1 €146,

=E[Q2q1 - D'"2g2 — D] = /(1 —u)! (1 — )2 p* (du).

Consider
FO) =) r@eth=3%" /ei(e’o)(l —u)' 1 = u)!l w* (du).
Le7? Le7?
Recall that
. 1— p2
tlgitd — _— & forall p € (—1,1).
Z'O ¢ 1 —2pcost + p2’ orallpe (=1.1)

LeZ

So (3.8) follows.
Now we investigate the asymptotics of 7. Recall that we let ;* denote the measure on (0, 1]
induced by U. It turns out to be convenient to work with polar coordinates. For this purpose,

introduce
1 1
To(x) =\ = —a7 |-
RIS

So u*oT, a’l is the measure on [1, c>o)2 induced by RW, and for any measurable function f :
RZ >R
JF ”

o0
/ f(x)M*oT‘;‘(dx)zf /l{meTa((Q112)}f(rw)A(dw)r*2dr, (3.10)
Ty ((0,11%) 1 Aq
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provided the integrability of either side can be justified. We treat U = (1, 1) and U € (0, 1)?
separately, and write

7(0/n) = / G* (T, '), 0/n)p* o T, ' (du) + P(U = (1, 1))
T ((0.112)
=:710/n)+P(U=(1,1)).

We shall see eventually that 71(0/n) is of order |n|/n‘f‘, so 7(0/n) ~71(#/n). We focus on
71(8/n) from now on. Recall that n* = n‘;” . Note that

o
;\1(0/") = /; A l{rweTu((Oyl]z)}G*(Ta_l(rw), 0/")A(du))r_2 dr
1

L[ - -
:n_*/o /A1{n*,weTm((0’Hz)}G*(Ta1(n*rw),o/n)A(dw)r *dr. (3.11)
1

In the last line above, we first applied a change of variables, and then replaced |’ f;on* by fooo, as
the constraint n*rw € Ty ((0, 1)?) implies that r > (n*wy)~' > (n*)~!. Introduce

hn (r, w, 0) = G>‘< (Tail(n*rl.‘)), 0/n)l{n*rwera((0’])2)}.

In view of integral expressions (1.9) and (3.11), to show the first part of the lemma we need to
prove, for

2 —1/a
2(rwg) k
h(r,w,0) = _—

that

ﬁﬂ(a/n)zif /hn(r,w,O)A(dw)r*Zdr
|n| n| Jo Ja,
(3.12)

o0
— \I/a)A(O)E/ / h(r, w,0)A(dw)r~2dr € (0,00) asn— oo.
0 Ay

For this purpose, we show, for any § € (0, 1),

) 1 [ _
lim —/ / B (r, w, 0 per, (0,57 Adw)r > dr
0 Ay

n—oo |n|

:/OO/ h(r,w, 0)A(dw)r 2 dr, (3.13)
0 Aq
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and for some constant C independent of 6,

o0
/ / h,,(r, w,o)l{n*rweTa((o’1]2\(&5]2)}1\((1“})}”_2 dr
0 A
< C(m1611~" + nola]2 +n¥). (3.14)
Thus the integral in (3.14) does not contribute in the limit, since || ~ (n*)P® as p — oo and
p(a) > 1.
We first show (3.13). By the definition of G*, we have

. —1
hn,s(r,w, 0) :=hn(r,w, 0)1, e, (0,512)) = G*(Ta (”*rw)v 0/")1{n*rweT.x((0,8]2>}
2 y
-1/
= [Te((w*rw) ™", 6/ m) Lrrwer, .51
k=1

with
u2—u)
u?2 +2(1 —u)(1 —cos6)’

g, 0):=

It is clear that forevery r >0, w € Ay, 0 € R%,

1
lim —h,(r,w,0)=h(r, w,0).
n—oo |n|

So to prove (3.13), by the dominated convergence theorem it remains to find an integrable upper
bound of 4, s/|nr|. For this purpose, observe that by the trivial bound g(u, 8) < 2u~l,

g((n*rw)_l/ak, Ok/nk) < 2(n*rwk)1/ak, (3.15)
and that, recalling the fact 2(1 — cos#) = 4sin®(0/2) > 462 /n2 for 0 € (—m, 7),

rrw)” V% Cemy

21— 8)62n; 2 w2 (rwg)l/enp?

(¥ rwe) ™ O/ 1) Y eyt c0.8y) < (3.16)

for some constant Cs depending only on 6. Here we used the fact that there exists universal
constants cj, ¢ such that clng‘2 <n*< czngz for the sequence n of our interest. Therefore,

2

1
— i 5(r, w, 0) < Cs Hmin{(rwk)““k,

} =:Csh(r,w,0).
n| bl

(rwy)V/ep}

We now show that [ h(r, w, 8) A(dw)r~2dr < co. Introduce

d(o’ w, a) = |9192|71/p(d)wl_OlZ/(al"'oQ)wz_al/(al+a2)'



518 Y. Shen and Y. Wang

Then

_ d@,w,a) 1 |
//h(r, w, 0)A(dW)r72dV < /A ‘/é rP(“)*zdrwl/“lwz/alA(dw)
1

+f /OO r_/’("‘)_zdrwl_l/o”wz_l/az—1 A(dw).
Ay Jd0,w,e) 160162

It can be easily verified that each double integral on the right-hand side above is bounded by

C|9192|1/p(a)—1/ w?Z/(O(l+a2)wgl/(0(1+0(2)A(dw) Sc|9192|1/p(a)—1.
Ay

Namely, there exists a constant C depending only on A, o1, a2, such that
/ h(r, w,0)A(dw)r—>dr < C|0,6,|"/P@~1
RyxAy
So we have proved (3.13) and
o0
/ / hns(r, w, 0)A(dw)r—>dr < C|n||016,]"/P@~1, (3.17)
Ap

Now we prove (3.14). We shall divide the region {n*rw € T,((0, 112 \ (0, 8]2)} into three pieces
and treat each corresponding integral, respectively. First, for u € (8, 1], we have g(u, 8) <2/52,
and hence

hu(r, w, )1 e, (5,112)) < Cs-
Thus,

o0
/0 fh,,(r,w,0)1{,,*,,‘,%((3,1]2)}A(dw)r—2dr
Aq

(*) 7 (w1 89) T A(wp892) 1
<C3/ / _2drA(dw)§C5n*/ w1 A warA(dw)
Ay J(n

=l vy ! Ay

< Csn™, (3.18)
Similarly,

—1/a| 0

I (r, w, 0) L rweT, ((0,61x (5.1} < Cag<(n*rw1) ' )1{,1 Sy >5-01)

1
< 1 1/‘11
_anlmln{(rwl) , (rwl)l/alef}'
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This time, taking d1 (8, w, «) := 0|~ *w ™!, and writing

00 di (01, wy,01) 00
L =L )
A JO A 0 dy (01, wy,001)

o0
f / T (s . 0) Lprwe (0,515, A(dw)r 2 dr < Cyny 6] / wiA@dw). (3.19)
A Ay

we have

By symmetry, a similar bound holds for the left-hand side above with the indicator function
replaced by 1y, wer, ((5,11x(0,8)}- Now (3.9) follows from combining (3.12), (3.17), (3.18) and
(3.19). O

Proof of Proposition 3.1. Recall (3.5). By Lemmas 3.3 and 3.4, the dominated convergence
theorem yields the first part of the proposition, and that the integral in (1.11) is finite (recalling
the assumption that o1, oz € (0, 2)). The details are omitted. For the second part, it also follows
from Lemma 3.4, (3.5) and (3.6) that

ES,(t)? SCInI/

Hmn{t"’ 0k |2}

('”'w gy| /@1 4 %wlr’l*l + :—i|92|“2*1 + 1) de. (3.20)

(—m.7)?

By change of variables, the above integral is bounded by

2

. L[ Inl
ft L=l —
lszZ]‘[mm{ 9£}<n

k=1

1/p(a)—1 ap—1 ar—1

0102
1t

ny |6

ny |0

+ 1) de.

Therefore, it follows that, for a constant C independent of n and ¢,

ESn(t)2§C<| i (1112)>~V/P@ ¢ 1 " '12 @, ! rz2 "‘2+|n|m2).

Forn e N2 and ¢ € [0, 1]? such that n - t = |n - t], we have

niln| o_q, ni 2—ay 21—« 2-1/p(@)
non= -naty < C(nit) " “(naty)= /7

n*
2
- n
< C(Inlnn)*™" < C%(ntz)z_l/”("‘)
n
and
Inltity < |n| >~ P@ (1117)> 1P < C| ull —(n11)>" /P,

where we used the assumption (3.1). We have thus obtained the second part of the proposition. []
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The second estimate that we need is on the fourth moment.

Proposition 3.5. There exists a constant C such that
ES,(6)* < c| ' —(t11) 1 /P@®

foralln e N?,t € [0, 11%, such that |n - t| =n - t.

Proof. Writing E,;(-) =E(- | g), we have

ES,,(t)4=]E< > Xi) _E[HEqk(L%JS<k>> }

ie[l,n-t] ir=1

Note that, for {¢,},en from the one-dimensional Enriquez model with random parameter ¢,
4
Ean =C Zlgilg-ugugn Eq (gil o '81'4)’ and

> Eyee) = > Qg — 1yirth

I<ij<--<ig=n J1:j220,k1 k>0
Jit+j2tki+ka<n—1

—qu—l) 2. 2 !

J1:0220  ki,kp>0
J1+j2=tki+ky<n—1—¢

n—1
_2(2 —l)l (54‘1) (I’l+1—£>
2
£=0
So, for some constant C,
. 2
> Egeioai) <C Y Qg —DMei(n —1e))
I<ij<-<ig=n t=—n
Thus,

[ty

ESa(6)* < C / H S [l (L) — 161)* Qg — D' |u(dg)

k=128=—|ngty]

=C / > 1‘[|ek| lete) = 101)* Qg — D' u(dg).

Le[—n-t,n-t k=1
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Introduce
VMO H el (nic — 1x])? ]"[Jnk(ek) neN,
Le[—n,n] k=1
with
Ja(0) := Z j€1(n — 1e])%e"
{=—n
In summary,

ES,)'<C > 1"[|ek| (Lnati] — 1€k) / H(l_uk)lm *(du)

le[—n-t,n-t) k=1

C ~
f J[*n~tJ 0)r(#)deo
7,7)2

=G )i
C ) R
- Wf_(_ . Jint)(0/0)T(0/n)d0.

Now we establish the following bound: for some constant C,

0
Jint) -

Observe that this bound and Lemma 3.4 yield the desired result.
To show (3.22), write

01>

Jn(0) =2Re(W,(9)) with W, () := Z(n — 0)%et?,
=1

So
Wa(0) — W, (0) = [(n—0)* — (n — £+ D¢ — )]
=1

n 2 2-p;

_ P1pp2 ,itt
=22, 2 cnmneRe,

{=1 p1=0 p»=0

for some constants ¢, ,, independent of n and 6. Write m = [nt| < n. Then,

n(3)|= e S

2—pi
£=1 p1=0 p>=0

PLyp2,it0/n
Cpy,pymPee

1
< Cn4t2min{t2, —} foralln e N, ¢ €[0,1],6 € (—n7w, nx).

521

(3.21)

(3.22)
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m[72+1< )‘ (3.23)

2-pi

|9| Z mpl Z

p1=0 p2=0

2—-pi

§C|Z—| Zmpl Z

p1=0 p2=0

m

Zgﬂzelw/n _

=1

with

n
Vak(0) =) £t

=1

Similarly as above, we have

n k—1
Vnk+1(6’)— (ZZCMZ’ it6 nkei(n+1)e>

=1 j=0
for some constants c; . So

V’””‘“G) 6] (Z o ) 0 (i V’”'J(9>‘+m )

j=0
At the same time, |V,,, k+1(0/n)| < m* 1. We have seen in (3.7) that, for m = |nt] <n,

<9> { T }
Vi1 < nr min

n

So by induction, we arrive at

16|
0
Vinke+1| =
n

where Cy are constants depending on k. Hence by taking the maximum among (Ci)r=0,1,2, We

have
%
Vm,k+1 -
n

Applying this to (3.23) leads to
2 2—-pi 2.2
0 n m 1 n-m m 1
Jul = )| =C— mP! nmP? mln{ } <C min{—, —} (3.24)
’"(n) 6] Z_ Z_( ) 16 6] n’ 10|

Note also that |W,,(0)| < m*. We have thus proved (3.22). Then,

ZZJ i0/n

=1

1
101

<Cknmkm1n{m } keN,

1
<CnmFmin{ =, — 4t k=012
n 6]

2
, 1
T @/m) < Cln* (1) T | mm{t,f, e }
k=1
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Applying this and (3.9) to (3.21), one has

2
1
IES,,(t)4 < C|n|3(t1t2)2/ Hmin{t,?, —2}
k=1 1Ol
(uwl@ pe=ty Thyg =t B2 g, ety 1) de
n n

2
2 2 In] 2-1
= Clnl(n)* - —= |17,

where the upper bound for the integral has been treated as in (3.20). The desired result now
follows. (]

Proof of Theorem 1.3. The proof follows the same line of the proof of Theorem 1.2. First we
establish the finite-dimensional convergence by applying Lindeberg—Feller central limit theo-
rem. The asymptotic covariance of the aggregated random field is the same as the asymptotic
covariance of a single random field, up to appropriate normalization, since

Cov(Su(s), Su(t)) = m(m) Cov(Sy(s), Su(?)).

The latter is established in Proposition 3.1. It remains to verify the counterpart here of the
Lindeberg—Feller condition (2.7), which requires the fourth moment on ES,, (t)* established in
Proposition 3.5. In this case we have, for

d
1
Vo= ———— 3 auSatu).

In|(n*)=1/2
w=l1

EY; _ 1 (12 & 5. i 4
m(m)n ~ mm)n\ |n| Z law | (ESn (#u)*)

C(n*)? |n|4 C n*
aw
|4Z

~ m(n)nln n* nmmn)’

E(YyLy2omuym) <

which converges to 0 as n — oo for all n > 0 under condition (1.10).
The tightness follows from (3.2), which implies the condition (2.8) introduced by Bickel and
Wichura [3]. U

4. Proof of Theorem 1.4

We start by explaining how to identify the limits of each regime of non-critical speed, and the
corresponding orders of the normalizations. Taken such information for granted, one could prove
Theorem 1.4 directly by starting from the first section of the Supplementary Material. However,
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the identification of the four regimes (essentially two due to symmetry) are at the core of the
problem, and we explain this step first. We also discuss the boundary case in the last section of
the Supplementary Material.

Again we start with computing the asymptotic covariance, which shall indicate the normal-
ization order and the limit Gaussian random field in each regime. We still apply the Fourier
transform, and Lemma 3.2 still holds:

1 ~
COV(Sn(S), Sn(t)) = W \/(\ 2 Dn,s,t(e)r(o) de.

The evaluation of the asymptotics of the covariance in general depends on two changes of vari-
ables. First, introduce change of variables

0 61 6

0> —:=(—,—) withn' = (n],n}).

n’ ny ny

We have taken n’ = n in the regime of critical speed. Here, however, we may need to pick n’
differently. So our starting point of analysis is the following expression of the covariance function

of the random field:

In'| !
(2m)?

Cov(Sn(s), Su(®)) = / . Dyt (8/0))7(0/n") db. 4.1)

Next, we take a closer look at 7(6 /n’). Recall

u2 —u)

g(u,0)= u2 +2(1 —u)(1 —COSQ).

Then, we have, for 0 e n’ - (=7, 7)2,
oo 2 dr
?(0/11/) = / /0 l_[ g((rwk)_l/“", Qk/n;c)l{rweTa((O,l]z)} r—zA(du))
Al k=1

2
1 * -1 dr
zn_*/A /0 [Ts((n*rus) /ak’"k/”i)l{n*rwen«o,l]znr_zA(d“’)’ (4.2)
1 k=1

where n* is a scalar factor satisfying n* — 0o as n — oo (the rate to be discussed later), and the
last step follows by the change of variables

r— n*r.
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So we can write the integral in (4.1) as a multiple integral over R? x Ry x A with respect to
the measure d0r 2 dr A(dw), with the integrand

Ok Ok
1_[ D\nysi ] < )DLnkth < )
k=1 k k

1/ Gk
X l_[ ( n*rwg)” nk>1{n srweTy (0,112 Moen' (—7,m)2)-

As before, pointwise asymptotics of D and g are straightforward. We have

b —9k
hm (nk) Dl_nkskj DL”k’kJ
k k

(eiSka — 1) (el — 1)
= Dsk,tk(ek) = |9k|2
Sklk ny > ng,

4.3)

and

2~ e
=g(r 1, ) :=  rYe 462 1
2 Lk (n*) /e Lny.

() ~

. g(m*r)y~ Ve o /np)
lim
n—00 (n*)1/o

(4.4)

We shall choose n/, n), and n* as functions of n1 or ny. In this way, combining (4.1), (4.2), (4.3)
and (4.4), we have, formally,

|n'| Cov(Sy(s), Su(t))
n—00 |n|2(n*)P)—1

dr
(277)2/A / /]RZHQY,{ tk(é’k)g((rwk) Ve Qk) d0—A(dw) 4.5)

where the functions © and g depend on the choice of n” and n*, and we only computed the
pointwise convergence of the multiple integral.

However, a careful examination shall tell quickly that not all choices of n’ and n* will make
(4.5) a legitimate statement, as the multiple integral is not always well defined: so we need those
such that the multiple integral in (4.5) is well defined, finite and strictly non-zero. The first natural
case to be considered is when both ® and g are not degenerate, corresponding to the regime of
critical speed already addressed in Theorem 1.3, with

o o
n =n, n* ~ni' ~n3?
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Then, it is not hard to see that the only other legitimate integrands are

I (e — 1)<e”k9k D 20wy~ 2wy Ve
e g2 2w
k1 (rwy) + 0
) -
(€% — 1)<e”k9k -D, 2(rup)” 1/
[1 2(rw) N ——— (4.6)
k=1 (rw) =2/ + 6
‘ e — 1 2 —1/a
(€19 — 1)(einf — 1) 2(rwy) /o
. o || —F—= Tl 4.7
0; i rwi) k4 6f
(e — 1)(eif — 1) 2 2(rup) /%
si 2 l—[ -2 2’
05 L rw) ™ /o 407
and they correspond to the following four conditions on n” and n*, respectively,
n =n, n* ’vn‘fl, n‘i‘l < ngz,
n =n, n*~n3?, n{' > n3?,
(4.8)
0~ ((n*)l/al’ (n*)l/az), n* ~ n(i(l’ ntitl > ngz,
n ~ ((n*)l/al’ (n*)l/OZZ)’ n* ~ ngz’ nflxl & n;tz

We shall also see later that, for each integrand above to be integrable, an extra assumption on o
is needed.
By symmetry, it suffices to focus on the case

o o)
n{' > n3?,

which from now on we assume. Two identities are needed in these regimes with non-critical
speed. The first identity is on the covariance function of fractional Brownian motion (e.g., [32],
Proposition 7.2.8)

(€ —1(e"? — 1)
/ T do =21 Cy Cov(BY ,BYY), s5,6>0,He(0,1) (4.9)
with

T
HT (2H)sin(Hn)'

Cy =
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The second is the following

/‘X’ rv d _aB H 13 " w? !
y w2y T2 22 912H ]

if H = W €(1/2,3/2), (4.10)

and otherwise the integral is infinite. Here B(a, b) = fol x4 11— x)b ~ldx is the beta function.
Indeed, by change of variables, we have

/OO _ dr =w?~1jg|@r=D=2 /OO T dr
o (rw)=2/ 62 o rY¥e41

w1 o p-(H1=p)e/2)
T 9)2er=D E/O r+1

dr.

Recall also that [~ (1 4+ u)~'u=Pdu= B(B,1— B) =7 /sin(zp) for all B € (0, 1), and other-
wise the integral is infinite. Combining the above yields (4.10).

We begin with the case (4.8), by formally integrating (4.6) with respect to d0r =2 dr A(dw).
First, by (4.9),

d6y =27 Cov(By/*, B,/%).

/ (ei519| _ 1)(eit10| -1
R 16112

Next, by (4.10),

00 (ru)l)l/ou(rwz)*l/az dr 13 w}/a]w;_l/o“
s 2 =5 B\ — 5. ) — 4.11)
0 (rwp)=2/%2 + 65 r 2 ) |6, [2H2 1
with
o 1 . a 1
H=1—-—[1-— provided —=(1—-—)e(0,1/2). (4.12)

So the above formal calculation yields an extra necessary assumption «; > 1 for the case (4.8),
and in this case integrating (4.6) with respect to d0r 2 dr A(dw) yields, with H; = 1/2 and H,
asin (4.12),

_ 13
(2n)2/ Wl l/alA(dw)2a2B<H2— 33 —H2>CH2 Cov(BY ,Bf)
Ay
- (2n)22a2cH2/ w, w, " A(dw) Cov(BH, BH) = (27)%2 Cov(BH , BH),
Aq

with o as in regime (i) in Theorem 1.4.
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Now we identify the regime (ii). This time, the multiple integral on the right-hand side of (4.5)
becomes (by integrating (4.7))

00 is10, in0; _ 2 —1/ak
(€171 —1)(e!1%1 — 1) 2(rwg) dr
Sat | | ——d0A dw
/A/ w2 10112 22U e 67 12 (@w)

(€910 — 1)(eff — 1) 20rwy) Ve dr
=27 (s212) d e S AWw) db.
R |61 AR (rwp) 72 465

Again by (4.10), for

Hl—l—% Hy=1 provided a;€(0,1),

the above becomes

13 (€19 — 1)(einf — 1)
27T(S2t2)otlB(H1 — 5 E — Hl) /Al wlA(dw)/R |91|1+2H| do;

=(2n)2a1cH1/ wi A(dw) Cov(BY  BfY).
A

This is the regime (ii).

To complete the computation of asymptotic covariance (4.5), it remains to provide an inte-
grable bound to apply the dominated convergence theorem. To establish the limit theorem, we
need to also bound the fourth-moment. These are left to the first two sections in the Supplemen-
tary Material.
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