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Abstract

For the directed edge preferential attachment network growth model studied by Bollobds
et al. (2003) and Krapivsky and Redner (2001), we prove that the joint distribution of in-
degree and out-degree has jointly regularly varying tails. Typically, the marginal tails of
the in-degree distribution and the out-degree distribution have different regular variation
indices and so the joint regular variation is nonstandard. Only marginal regular variation
has been previously established for this distribution in the cases where the marginal tail
indices are different.
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1. Introduction

The directed edge preferential attachment model studied by Bollobas er al. (2003) and
Krapivsky and Redner (2001) is a model for a growing directed random graph. The dynamics
of the model are as follows. Choose as parameters nonnegative real numbers «, 8, ¥, Sin,
and Soy, such that « + g + y = 1. To avoid degenerate situations we will assume that each of
the numbers «, B, y is strictly smaller than 1.

Ateach step of the growth algorithm we obtain a new graph by adding one edge to an existing
graph. We will enumerate the obtained graphs by the number of edges they contain. We start
with an arbitrary initial finite directed graph with at least one node and nq edges, denoted G (n¢).
Forn =no+ 1,n0+2,..., G(n) will be a graph with n edges and a random number N (n)
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of nodes. If u is anode in G(n — 1), Diy () and Doy (1) denote the in and out degree of u,
respectively. The graph G (n) is obtained from G (n — 1) as follows.

e With probability o we append to G(n — 1) a new node v and an edge leading from v to
an existing node w in G(n — 1) (denoted v — w). The existing node w in G(n — 1) is
chosen with probability depending on its in-degree:

Din(w) + in

is ch = .
p(w is chosen) 11N D

e With probability § we only append to G(n — 1) a directed edge v > w between two
existing nodes v and w of G(n — 1). The existing nodes v, w are chosen independently
from the nodes of G(n — 1) with probabilities

(w is chosen) = Dout(v) + Sout p(w is chosen) = Din(w) + Oin
P "= 1+ NG — 1)’ n— 148N — 1)

e With probability ¥ we append to G(n — 1) a new node w and an edge v — w leading
from the existing node v in G(n — 1) to the new node w. The existing node v in G(n — 1)
is chosen with probability

Doyt (v) + Sout

is ch = .
p(w is chosen) W11 e NG — D)

If either 8, = 0 or dour = 0, we must have ng > 1 for the initial steps of the algorithm to
make sense.

Fori,j =0,1,2,... and n > ng, let N;;(n) be the (random) number of nodes in G(n)
with in-degree i and out-degree j. Bollobds et al. (2003, Theorem 3.2) showed that there are
nonrandom constants ( f;;) such that

fim i)

n—00 n

= fij almost surely (a.s.) fori, j=0,1,2,....

Clearly, foo = 0. Since we obviously have

. N
lim

n—o0o n

=1—-8 as,

we see that the empirical joint in- and out-degree distribution in the sequence (G (n)) of growing
random graphs has as a nonrandom limit the probability distribution
lim Nij) _fij
oo N(n)  1— B

=:pij as.fori,j=0,1,2,.... (1.1)

In Bollobds et al. (2003) it was shown that the limiting degree distribution (p; ;) has, marginally,
regularly varying (in fact, power-like) tails. Specifically, Theorem 3.1 ibid. shows that for some
finite positive constants Ci, and Coy, we have

(o)
pi(in) := Zpi/ ~ Cipi %" asi — 00,
Jj=0
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as long as adin + ¥ > 0, and

o
pjlout) := " pjj ~ Couj " as j — oo,
i=0

as long as ydour + o > 0. Here,

1+ 6 + 1456 +
o = 1+ in (0t V)’ dout = 1 + out (¢ V)‘
y+8

a+ B
We will prove that the limiting degree distribution (p;;) in (1.1) has jointly regularly varying
tails and obtain the corresponding tail measure.

This paper is organized as follows. We start with a summary of multivariate regular variation
in Section 2. In Section 3 we show that the joint generating function of in-degree and out-
degree satisfies a partial differential equation. We solve the differential equation and obtain an
expression for the generating function. In Section 4 we represent the distribution corresponding
to the generating function as a mixture of negative binomial random variables where the mixing
distribution is Pareto. This allows direct computation of the tail measure of the nonstandard
regular variation of in- and out-degree without using transform methods. The tail measure is
absolutely continuous with respect to the two-dimensional Lebesgue measure, and we exhibit
its density. We also present in Section 4.1 graphical evidence of the variety of dependence
structures possible for the tail measure based on explicit formulae, simulation and iteration of
the defining difference equation for limiting frequencies.

Using the joint generating function of { p;; }, an alternate route for studying heavy tail behavior
of in- and out-degree is to use transform methods and Tauberian theory. This approach was
reported in Resnick and Samorodnitsky (2015).

(1.2)

2. Multivariate regular variation

We briefly review the basic concepts of multivariate regular variation (Resnick (2007)) which
forms the mathematical framework for multivariate heavy tails. We restrict our attention to two
dimensions since this is the context for the rest of the paper.

A random vector (X, Y) > 0 has a distribution that is nonstandard regularly varying if there
exist scaling functions a(h) 1 oo and b(h) 1 oo and a nonzero limit measure v(-) called the
limit or tail measure such that as h — oo,

P X Y v 21
[(m @) € ‘] -0, @D

where ‘> denotes vague convergence of measures in M ([0, 00]?\ {0}) = M (E), the space
of Radon measures on E. The exclusion of 0 from E guarantees that the natural tail regions
coincide with relatively compact sets bounded away from 0; this is explained further in Resnick
(2007, Section 6.1.3). The scaling functions will be regularly varying and we assume that their
indices are positive and therefore, without loss of generality, we may suppose a(h) and b(h) are
continuous and strictly increasing. The phrasing in (2.1) implies that the marginal distributions
have regularly varying tails.

In the a(h) = b(h) case, (X, Y) has a distribution with standard regularly varying tails,
Resnick (2007, Section 6.5.6). Given a vector with a distribution which is nonstandard regularly
varying, there are at least two methods (Resnick (2007, Section 9.2.3)) for standardizing the
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vector so that the transformed vector has standard regular variation. The simplest is the power
method which is justified when the scaling functions are power functions:

a(h) = h", b(h) = h", i >0,i=12

X¢ Y Voo

where if T(x,y) = (x€,y), then b = v o T~!. Since the two scaling functions in (2.2) are
the same, the regular variation is now standard. The measure v will have a scaling property
and for an appropriate change of coordinate system, the correspondingly transformed v can
be factored into a product; for example, the polar coordinate transform is one such coordinate
system change which factors v into a product of a Pareto measure and an angular measure and
this is one way to describe the asymptotic dependence structure of the standardized (X, Y),
Resnick (2007, Section 6.1.4). Another suitable transformation is given in Section 4 based on
ratios.

For instance with ¢ = y»/y1,

3. The joint generating function of in-degree and out-degree
Define the joint generating function of the limit distribution { p;; } of in-degree and out-degree
in (1.1) by
o 0
o, )= > x'yp;,  0=x, y<l 3.1)
i=0 j=0

In the following lemma we show that the generating function satisfies a partial differential
equation.

Lemma 3.1. The function ¢ is continuous on the square [0, 11> and is infinitely continuously
differentiable in the interior of the square. In this interior it satisfies

0 0
[e18in(1 — x) + c28ou(1 — ) + g + c1x(1 — x)a—i + oy — y)%

o
= —|— _x, 32
o0 +y Y a+y (32)

where LB b
e * e Y (3.3)

1+ 8@ +y)’ 1+ Somle+ )

Proof. Only the form of the partial differential equation in (3.2) requires justification. The
following recursive relation connecting the limiting probabilities (p;;) was established in the
appendix of Bollobas et al. (2003),

pij=c1(i — 148 pi—1,j —c1( + i) pij +c2(j — 1+ Sout) Pi, j—1

. o 14
_ S o —— g i LA PR 3.4
c(j+ out)Pt] + +y {i=0,j=1} + aty {i=1,j=0} 3.4

fori,j = 0,1,2,... with the understanding that any p with a negative subscript is equal
to 0. Rearranging the terms, multiplying both sides by x'y/, and summing up, we see that,
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forO0 <x,y <1,

X 0
D0 (c18in + c2dou + 1+ c1i + c2j)x'y pij

i=0 j=0
o
= tag x+c122<z—1+8m)xy pi-1.j
i=1 j=0
(o SN e)
+ o Z Z(j — 1+ dou)X' ¥/ pij-1. (3.5
i=0 j=1
Since
3@ = ZZ by S =303 iy i,
i=1 j=0 y i=0 j=1
we can rearrange the terms in (3.5) to obtain (3.2). O

The next theorem gives an explicit formula for the joint generating function ¢ in (3.1). It
shows, in particular, that the joint distribution of the in-degree and the out-degree is a mixture
of laws with independent negative binomial marginals. The mixture is over the outcome of a
binomial trial as well as a common random probability for success, which is the reciprocal of a
Pareto random variable. This representation is related to the recent work of Ross (2013). The
author considered the in-degree of a node in a related model, and provided actual bounds on the
total variation distance between the in-degree in the nth graph and a mixture a negative binomial
law over a random probability for success. The reciprocal of this probability has a Pareto law.
It may be possible to prove Theorem 3.1 using an approach similar to that of Ross (2013); if
s0, the result would come with distance bounds in addition to a representation of the limit. We
do not know at present how to do that in the bivariate case of this paper. We give an alternative
and possibly more direct argument using generating functions that is of separate interest and
applicable to other models. An alternative transform using Tauberian theory can be found in
Resnick and Samorodnitsky (2015).

Theorem 3.1. Let a = ¢y /c1, where ¢ and ¢y are given in (3.3). Then for0 < x,y <1,

o0
oY) = ——ci'y f I @ 4 (1= 0)2) Ty + (1= y)) T dg
1

o
oa+y

o0
C]_lX/ Z—(1+1/61)(x +Q _x)z)_((;in"rl)(y +(1— y)Za)_(sout dz.
1
(3.6)

+
oa+y

Proof. The partial differential equation in (3.2) is a linear equation of the form of John
(1971, Equation (6), p. 6), and to solve it we follow the procedure suggested ibid. Specifically,
we write (3.2) in the form

9 B]
a(x, )22 4+ b(x, )2 = c(x, y)p +d(x, y) 3.7)
ax dy
with a(x, y) = cix(l — x),b(x,y) = c2y(1 — y), ¢(x,y) = c1dinX + c280uty — p, and

dix,y) =a(x + y)"y + y(x + y)’]x, where p = c18in + c280ut + 1. Consider the family
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of characteristic curves for (3.7) defined by

dy _ b(x,y)
dx  a(x,y)

Itis elementary to check that the characteristic curves form a one-parameter family, {Cy, 6 > 0},
with the curve Gy given by

_ 1

T 146x7e(1 —x)¢’
Along each characteristic curve Gy the function u(x) = ¢(x, y(x)),0 < x < 1, satisfies the
ordinary differential equation

0<x<l.

y

du  cx,yu+d(x,y)

dx a(x, y) = uy (x) + Yo (x), (3.8)
where
Yi(x) = €18inx + c280u (1 + 0x~4(1 — x)®)~1 — ,07
c1x(1 —x)
Cart . vaned
Yo (x) = yx +oa(l+0x791 — x)%)

(@ +y)erx(l —x)
Let H be a function satisfying
H'(x) = ¥1(x), 0<x<l, (3.9)
and define A(x) = u(x)e ™, 0 < x < 1. From (3.8), it follows that
A'(x) = Y (x)e H®, 0<x<l. (3.10)

We compute the function u by solving (3.9) and (3.10).
To solve (3.9), first write it in the form

H/(x) _ din _ p/ci c280ut/C1 1
l—x x(1—x) 14+6x9(1—-x)¥x(1—-x)

It is elementary to check by differentiation that

1 1
dx = —log(1 — og(x® +0(1 —x)) +C
/1+9x—“(l—x)“x(1—x) x = ~logll —x)+a " loglx® +6(1 =) +
with C; € R. Therefore, for0 < x < 1,
H(x) = ¢y 'log(l — x) — pe ! logx 4 Soue log(x? 4 6(1 — x)%) + Cy, (3.11)
implying that
- —1
A/()C) — e—Cl yXx +05(1 + 0x a(l — x)“) (l _ x)fl/clxp/q (xa +8(1 _ x)u)*aout
(o +y)erx(l —x)
—C
— L}/(l _x)*(1+1/cl)x5in+1/cl(l +9x*a(1 _ x)a)*aout
(ot +y)cq
-C
& (= e a1 er (] 4 gra(] — )ty (o),
(a4 y)ci
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We can now write
x
Alx) = e Ci Y / a- t)*(1+1/01)l5in+1/6| 1461791 — t)a)*&aut dr
(@ +y)e1 Jo

+ e—C] X(l _ t)-(l-‘rl/C])ﬂSm—l-Fl/C] (1 + Ot_a(l _ t)a)—(1+5(,ut) dr

il
(@+y)e1 Jo
+ Cy (3.12)

with C> € R. Using (3.11) and (3.12), we obtain the following expression for the function
u(x) = p(x, y(x)),0 < x < 1 along the characteristic curve Cy:
u(x) = A(x)efl®
)4
oa+y

X /x(l _ t)—(l+l/C1)t(Sjn+l/Cl(l + et—a(l _ t)a)—éom dt
0

Cl_l(l _ x)l/clx*(tsinJrl/Cl)(l +0x74(1 — x)a)Bout

+ eyt (1 = xyl/ery=Cntl/en (] 4 gx=a(1 — x)@)dou

oa+y
x /‘X(l _ t)7(1+1/61)t51n71+1/01 (1 4 Qtfa(l _ l)d)*(l‘l’&,u[) dr
0
+ C3(1 — x)l/qx—(ﬁmﬂ/m)(l +0x79(1 — x)a)som

with C3 = C3(F) € R. Multiply both sides of this equation by x¢%ut#/¢l and let x — 0.
Using the fact that the generating function is bounded, we see that C3 = 0. We can now obtain
an expression for the joint generating function ¢ everywhere in (0, 1)> by noting that a point
(x,¥),0 < x,y < 1, lies on the characteristic curve Cy with

_ =/
(1 =x)/x)*
‘We conclude that
14

o(x,y) = Cl_l(l _ x)l/Clx—(Bin-i-l/Cl)y—Eout

o+y
780u
x/x(l—t)(1+1/c‘)t‘3‘"+1/c‘<1+—(1_y)/y t”(l—t)”) 4
0 (I —x)/x)
o

4 Cl_l(l — x)l/erx=Gint1/en)  =Fou
o+y
—(1+80ut)
% /X(l _pyrvengnttter (1 ZDDYag gy Cdr,
0 (A =x)/x)¢
Changing the variable in both integrals to
_x(l—1)
ERTO S

and rearranging the terms, we obtain (3.6) for 0 < x, y < 1. Now we can extend this equation
for the joint generating function to the boundary of the square [0, 1]* by continuity. ]
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4. Joint regular variation of the distribution of in-degree and out-degree

In this section we analyze the explicit form (3.6) of the joint generating function of the limit-
ing distribution of in-degree and out-degree obtained in Theorem 3.1 to prove the nonstandard
joint regular variation of in-degree and out-degree. We also obtain an expression for the density
of the tail measure.

We start by writing the joint generating function in (3.6) as

o

14
xp1(x,y)+ ——— X, V), 4.1
aty p1(x,y) a+yy<pz( y) 4.1)

plx,y) =

with
[o]
o1 y) =cf / IV (1 =02+ (1= y)e)TPdz, (42)
1

oo
(0. y) =i / D@+ (=22 (y + (1= )zt ContD de
1

for 0 < x, y < 1. Each of these functions ¢; is a mixture of a product of negative binomial
generating functions of possibly fractional order. On some probability space we can find
nonnegative integer-valued random variables X ;, Y;, j = 1, 2 such that

gj(x,y) =E@XiyYi),  0<x,y<l1,j=1,2

If (1, O) is a random vector with generating function given in (4.1), then we can represent in
distribution (I, O) as

(I,0) Z B+ X1, Y1) + (1 — B)(X2, 1 4 Y2), (4.3)
where B is a Bernoulli switching variable independent of X ;, Y;, j = 1, 2 with

]P’[B:l]:l—IP’[B:O]:a_J;y.

In Theorem 4.1 below we show that each of the random vectors (X;,Y;), j = 1,2, has a
bivariate regularly varying distribution. The decomposition (4.1) then gives the joint regular
variation of in-degree and out-degree.

Theorem 4.1. Let oiy and aou be given by (1.2). Then for each j = 1,2 there is a Radon
measure V; on [0, 001 \ {0} such that

hP((h~ /@D x, p= /@Dy ey 5 vi() (4.4)

as h — oo vaguely in [0, 00]? \ {0}. Furthermore, V| and V, concentrate on (0, oo)2 where
they have Lebesgue densities given, respectively, by

o
fl (.X, y) = Cl_l(F(Sin + l)r(sout))flxainysoutfl / 27(2+1/01+81n+a80m)ef(x/z+y/za) dZ
(4.5)

and

o
fr(x,y) = cl’l(l‘(&n)l‘(éom + 1))—1x3m—1y50u1/ 7~ Atatl/crtdintadou) o= (x/24y/2%) 4,
0
(4.6)
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Therefore, a random vector (I, O) with the joint probabilities given by (p;;) in (1.1) satisfies

hP((h~V/@n=D p=1/@ou=D gy ¢ . Y Y
' o+

Vi) + —2 vy @.7)
a+y

as h — oo vaguely in [0, 00]* \ {0}.

Proof. 1t is enough to prove (4.4) and (4.5). We treat the j = 1 case. The j = 2 case is
analogous and is omitted.

Let T5(p) be a negative binomial integer-valued random variable with parameters 6 > 0 and
p € (0, 1). We abbreviate this as NB(8, p). The generating function of Ts(p) is

EsBP = (s +(1-5)pH7".
It is well known and elementary to prove by switching to Laplace transforms that as p | 0,
pTs(p) = T,
where I's is a gamma random variable with distribution F5(x) and density

efxxéfl

Fé(x): W

, x > 0.

Now suppose that {75, (p), p € (0, 1)} and{f}s2 (p), p € (0, 1)} are two independent families
of NB random variables. We can represent the mixture in (4.2) as

(X1, Y1) = (T, 11(Z71), T5,, (Z7)),
where Z is a Pareto random variable on [1, o) with index cfl , independent of the NB random
variables. To ease writing, we set §1 = iy + 1 and 82 = Sout-

Define the measure v, on (0, 0co] by v.(x, 00] = x~¢, x > 0. We now claim, as i — 00, in
M((0, 00] x [0, 00]?),

hIP[(h%, (Z7'T5,(z7 1), z—aigz(z—“))> € } AN vt X P[Ty € ] x PI's, € . (4.8)

To prove this, suppose that x > 0 and let g(u, v) be a function bounded and continuous on
[0, oo]z. It suffices to show that

—1 ~
REz/ne15x) 8(Z 7 5 (Z7Y), Z79T5,(Z7%) — x 1 E(g(Ts,, Ts,)),  (4.9)

where T's, 1L T's,.
Observe that as p | 0,

E(g(pTs, (p), p*Ts,(p™))) — E(g(Ts,, T's,))

and so, given ¢ > 0, there exists n > 0 such that

sup [E(g(pTs, (p), p*Ts,(p™))) — E(g(Ts,, Ts,))| < e.
p<n
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Bound the difference between the left-hand side and right-hand side of (4.9) by

\hE(Liz/ne1=x) (Z7 T5,(Z7Y), Z79T5,(Z7))) — hE(L{z 51 =x) E(g(Ts,, T's,))

~ —1 ~
+ |hEz)pe15x) E(g(Ts,, Tsy)) — x 1 E(g(Ts,, Ts,))|
= A+ B,

where B = o(1) and is henceforth neglected. Write E#(-) = (- | Z) for the conditional
expectation and bound A by

E(h 1z pe15x [E?(Z 7' T5,(Z271), Z7T5,(Z7) — E(g(Ts,, Ts,))D. (4.10)
As soon as  is large enough so that 7~ x~! < 7, then (4.10) is bounded by

—1
E(h l{Z/hCl >x})8 —ex 1,
Let ¢ — 0 and we have verified (4.9) and therefore (4.8).
The next step is to apply a mapping to the convergence in (4.8). Define x: (0, co] x
[0, 00]? = (0, 00] x [0, c0]* by

x(x, (y1, y2)) = (x, (xy1, x%y2)).

This transformation satisfies the compactness condition in Resnick (2007, Proposition 5.5,
p. 141) or the bounded away condition in Lindskog er al. (2014, Section 2.2). Following the
product discussion of Lindskog et al. (2014, Example 3.3) or Maulik et al. (2002, Corollary 2.1,
p. 682), we apply x to the convergence in (4.8) which yields in M ((0, oo] x [0, 00]?), as
h — oo,

Z (Ts(Z7YY Ts,(Z¢ v
hP[(m’ ( 81}(101 )’ 82202 )>> € :| - (Vcl_l x P[I's; € -] x P[I's, € -]) o x'O,
4.11)

where we used the fact that ac; = c¢5.
We must extract from (4.11) the desired convergence in M ([0, oo]?\ {0}),

hP[(m;ﬂ Tsz(z—“)
hei he2

) € } AN (vt X P[Ts, € ] x P[Ts, € ] o x 10, o0] x ().

4.12)
Assuming (4.12), we evaluate the convergence in (4.12) on a set of the form (x, co] x (y, oo]
for x > 0, y > 0 to obtain

T5,(Z7Y T5,(Z7%)
mp[ lhm > X, thz >y —>///( . v [ Fy, (du) Fyy (dw)
U, 0, w):Uv>x,utw>y

= / F(sl <)—C> _51 (%)Vcl (du)
0 u u 1

The right-hand side is the limit measure of the distribution of (X, Y) evaluated on (x, oo] X
(y,00] for x > 0,y > 0. Differentiating first with respect to x and then with respect to y
yields, after some algebra, the limit measure’s density fi(x, y) in (4.5).
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To prove that (4.12) can be obtained from (4.11), we need the following result about negative
binomial random variables whose proof is deferred. Suppose that T5(p) is NB(§, p). For any
6>0,k=1,2,... thereis c(8, k) € (0, co) such that

E(Ts(p)* < e, k)p~* forall0 < p < 1. (4.13)

Suppose that g: [0, 00]? \ {0} — [0, o0) is continuous, bounded by ||g|| with compact
support in ([0, ] x [0, €])¢ for some ¢ > 0. Using a Slutsky-style argument, (4.11) implies

4.12) if
o Ts,(Z7") T5,(Z79) Ts,(Z7") T5,(Z79)
0= lim lim sup hEl{Z/m-lzx}g( e ) T e e
o T5,(Z7") T5(Z79)
= lim h;?li‘ip hELiz/he1<x) & ( e e :

Keeping in mind the support of g, the previous expectation is bounded by
Ty (27 Ty, (2%
Cl 1 2
||g||hIP’|:Z < h"x, |: e >¢e|U e >e||.

Bounding the probability of the union by the sum of two probabilities, we show how to deal
with the first since the second is analogous. Then neglecting the factor ||g||, we have

T3, (Z7) T5, (27"
hP[thClx,lhT>€ = hE l{ZShclx}IP lhT>8 |Z

and picking k > cl_1 and using (4.13), we obtain the bound

7 \K
< hE(1(z<he1xy c(é1, k)(m) et

x Z
_ —k k
= c(81, k)e /0 u h]P|:_hq € du]

and by Karamata’s theorem or direct calculation, as 7 — 0o, we obtain the limit

-1

c . =1
= c(8. ke F—L—xka
— e

which converges to 0 as x — 0 as desired.
Finally, we verify (4.13). Begin with § = 1 so 77 (p) is geometric with success probability p.
It is enough to prove that for some constant C (k) € (0, 00),

k—1

E(]‘[(Tl(p) - j)) <Cyp™

Jj=0
Differentiating the generating function, we obtain

k—1

E(]‘[m (P) = j)) =k =pfp <kp

J=0
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Next, for integer § = 1,2,..., and independent copies Tl,l(p), T],z(p), ..., of Ti(p)
random variables, we have

E(T5(p)* = E(T1.1(p) + Ti2(p) + - + Trs(p))
and applying the ¢, inequality in Loeve (1977, p. 177), we obtain

< S EM(p)) <8 cwp.
Finally, for any § > O,

E(T5(p)* < E(Trsy(p)* =< [817 Clyp ™,
proving (4.13) and completing the proof. |

Remark 4.1. A change of variables in the integrals in (4.5) and (4.6) shows that the random
vector (I, O) is bivariate regular varying with marginal exponents aj, — 1 and ooy — 1
accordingly, and with tail measure having density of the form

Flry) =cp! y/(@+y) xbin o1 /oo /erHintadoun g —(t+y1Y) 4
I'(8in + DT (our) 0

bl af(@+y) i ydou /oo pa= L fertdntadon g~ (1Y) gy (4.14)
I'(6in)I" (Sout + 1) 0

forO <x,y < 1.

The powers of & used in the scaling functions in (4.4) are, in general, not equal and thus the
regular variation in (4.7) is nonstandard. However, as the scaling functions are pure powers,
the vector (/¢, O) is standard regularly varying. One can then transform to the familiar polar
coordinates. We consider the alternative transformation (1%, O) — (O/I%, I) which gives the
immediate conclusion by Theorem 4.1 that out-degree is roughly proportional to a power of the
in-degree when either degree is large. We calculate the limiting density of ratio R := O/I¢
given [ is large.

Corollary 4.1. As m — oo, the conditional distribution of the ratio O /1% given that I > m
converges to a distribution Fg on (0, 0c0) with density

fr(r) = Oir* T L () + 0r* (), 7 >0, (4.15)
where
(0.¢] (0.¢]
1(r) :/ t1/c1+8in+adou g —(t+rt?) dt, L(r) 2/ ta—l+l/61+5m+a50ule—(t+rf“)dt’
0 0
and
y o
91 = 5 92 == 9
['(in + DI"(Sou) D I (@Gin)T (Sout + DD
with

F'l/er+6n+ 1) aF(l/Cl + 8in)
F@Gn+1) " (8in)

D=y
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Proof. Let h,, = m® ! Note that for every A > 0,

04 h, P h_l/(am_l)l 1 h_l/(ﬂloul—l)o h_l/(am_l)l a < )
P(— §A|1>m)=m(m >,rj1/(-_l) /(A )= A)
hPhy VT > 1)
LN +aV)({(x, y):x > 1, y/x% <A}
Vi+aV)({x, y):x > 1})

as m — oo by Theorem 4.1. The numerator of this ratio can be written as

// f(x,y)dxdy,
x>1,y/x4<\

and the same can be done to the denominator in this ratio. Using the density f in (4.14) and
performing an elementary change of variable shows that the ratio can be written in the form

Py
[ Jr(r)dr,
0

with fr as in (4.15). This completes the proof. ]

4.1. Plots, simulation, iteration

For fixed values of (ajy, aour), We investigate how the dependence structure of (/, O) in
(4.3) depends on the remaining parameters. We generate plots of fr(r) and the spectral density
for various values of the input parameters using the explicit formulae and compare such plots
to histograms obtained by network simulation and iteration of (3.4).

4.1.1. The distribution of R. We fix two values of («ip, ®out); namely, (7,5) and (5, 7), and
then plot fr(r) for several values of the remaining parameters to see the variety of possible
shapes. Since o + § 4+ y = 1, fixing values for («, y) also determines 8 and because of (1.2),
assuming values for oin, ®out, o, ¥ determine values for 8in, 6ou;- The density plots are shown
in Figure 1.

Additionally, we employ two numerical strategies based on the convergence of the condi-
tional distribution of O/I¢ given I > m as m — oo. The first strategy simulates a network

8 -—-— @=0.10, y=0.03 -—-— @=0.10, y=0.00
. —— a=0.10, ¥=0.20 038 4 —— @=0.10, ¥=0.20
! - - - ®=0.10, ¥=0.40 : - - - «=0.10, =040
| @=0.10, ¥=0.60 @=0.10, =0.60
01 - - @=035,y=035 R - - @=035,y=035
o IR @=0.50, ¥=0.30 o069 @=0.50, y=0.30
o} | o
oy oy
Z Z 0.4
[ [}
[a) [a)
0.2 1
0.0 1
0 1 2 3 4 5 6
r r

FIGURE 1: The density fr(r) for (ain, oout) = (7,5) (left) and (ain, @out) = (5, 7) (right) for various
values of «, y.
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of 10® nodes using software provided by James Atwood (University of Massachusetts, Amherst)
and then computes the histogram of O/I¢ for nodes whose in-degree / exceeds some large
threshold m. For the network simulation illustration, we chose m to be the 99.95th quantile of
the in-degrees. The second strategy computes p;; on a grid (i, j) using the recursion given in
(3.4) and then estimates the density of O /1% using only the grid points with i larger than m,
the m chosen to be the same value as used for the network simulation.

We observe from Figure 1 that the mode of fr(r) can drift away from the origin depending
on parameter values. So we transform R using the arctan function which gives all plots the
same compact support [0, /2], instead of an infinite domain as in Figure 1. We compare the
density of R with the histogram based on network simulation and the density approximation
provided by iteration across varying sets of parameter values. The density of arctan R with the
plots from the alternative strategies based on simulation and iteration are displayed in Figure 2
for various choices of (8iy, Sout) With @ = B = 0.5 and y = 0. For these parameter choices,
the plots of the theoretical density with those resulting from network simulation and probability
iteration are in good agreement.

4.1.2. Density of the angular measure. A traditional way to describe the asymptotic dependence
structure of a standardized heavy-tailed vector is by using the angular measure. We transform
the standardized vector (19, O) > (arctan(O/1%), +/ 0% 4 I1?4) to polar coordinates and then
the distribution of arctan(0 /1), given O +1%% > m, converges as m — oo to the distribution
to a random variable ®. The distribution of ® is called the angular measure. The density of ®

- ‘3‘ i = 4, Aoy = 4 > ‘3‘ Cin = 4.5, agu =4
) £ 2
Al A1
O L . | 0 L |
00 05 10 L5 00 05 10 15

arctan(r) arctan(r)

- ‘3‘ in =4, Aoy =5 - ‘3‘ Qin = 4.5, Aoy = 5
g 2 )
/A Al nj D]E
O 0 L [ |
0.0 0.5 1.0 1.5
arctan(r)
> g Ain=4, 0oy =06 > § Ain=4.5, a5, =6
=) g 2
[ 5
(e a9 [
_ , ' s
0.0 0.5 1.0 1.5 0.0 0.5 1.0 1.5
arctan(r) arctan(r)
| Simulated O Numerical — Theoreticall

FIGURE 2: Comparison of the true density with the estimated densities of arctan R over various values of

(@in, oout)-
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- - ‘3* Cin =45, ag =4
£ 2
A a1
0
0
- - ‘3* Cin=4.5, agy =5
£ 2
- = o) M e,
0-; : . .
0.0 0.5 1.0 1.5
0
- . ‘3‘ Uin =45, Aoy =6
£ 2
A Al
0.0 0.5 1.0 1.5
0 0
| Simulated O Numerical —— Theoretical |

FiGURE 3: Comparison of the true angular density with estimates for various values of (&in, ®out)-

can be calculated from Theorem 4.1 in a similar fashion as in Corollary 4.1 and is given by

X . o0 —1 X l/a _sa o
fo(0) « l(Cos9)6‘“/““/“71(sm@)‘s(’“‘*l/ £€1 Hointadour o —1(cos0) /=1 sin 6 g4
in 0

o0
+ d (cos@)‘si"/”*l(sine)‘swl/ taflJrcrl+8in+u8(,meft(cos9)1/“7#1sinG dr.
out 0

Two density approximations for the spectral density using network simulation and numerical
iteration of the p;; are obtained in the same way as in Section 4.1.1. Using the same sets of
parameters values as in Figure 2, we overlay the density approximations with the theoretical
density in Figure 3. The truncation level was the 99.95th percentile of 02+ I2%. The agreement
between the theoretical and estimated densities is quite good across the range of parameter
values used.

The main difference between Figures 2 and 3 is the choice of conditioning set. In the first, 7¢
was conditioned to be large, while in the second the sum of squares of the in- and out-degrees
(I’* 4+ 0?) was conditioned to be large. Since the latter conditioning set is bigger and allows
for the case that the in-degree is small relative to the out-degree, the density function in a
neighborhood 0 will have less weight in Figure 3 than Figure 2.
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