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Let z(t) denote the number of jumps occurring in the time
interval [0, {) and vi(t) = P{x(t) = k}. The generating function
of v,(t) is given by

exp (t[é(x) — 11}, 6(z) = ki Pk, § pe=1.

Lay off to the right of the origin successive intervals of length
252, =1,2, ---, Explicitly the end points are
tl(Z) =0
j—1

t(2) = 3, 2k, 5 =2,3, -+, >0,

k=1

and
ta(e) = S 2" .
k=1

Following Shepp and Lloyd L,, the length of the rth longest
cycle and S,, the length of the rth shortest cycle have been
defined for our choice of %(¢t) and t;,7 =1,2,---. This paper
obtains the asymptotics for the mth moments of L, and S,
suitably normalized by a new technique of generating func-
tions, It is further shown that the results of Shepp and Lloyd
are particular cases of these more general results.

Here we consider a problem involving a random permutation which
isjclosely linked with the cycle structure of the permutation. Let S,
be the n! permutation operators on n numbered places. Let a(m) =
{a, (), a(z), « -+, a,(m)} be the cycle class of we S,. In this permuta-
tion 7, there are a,(7) cycles of length one, a,(7) cycles of length two,
etc. Usually the elements of S, are assigned a probability 1/x! each.
John Riordan has considered a model where he has assigned the pro-
bability

11 Ploy= oy = 0y =+ s @n = a,} = H (A5)*/a;! i 3 5a; = =,
. = i=1

= 0 otherwise,

for the cycle class a(w), the a’s being nonnegative integers. Here a’s
would be independent if it were not for the condition > ja; = n. Shepp
and Lloyd has considered a sequence a = {a,, &, ---} of mutually in-
dependent nonnegative integral valued random variables where for
j=1,2,... the random variable «; follows the Poisson distribution
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with mean 2/j, 0 < z < 1, z being same for all values of j. Accordingly

Pz{al = O Ay = Agy o ’} =1~ z)zz;;ljuj ﬁ (l/j)aj/aj!y
1.2 g=t
;> 0,5 =1,2, - .

From this it can be seen that the probability distribution of the ran-
dom variable v(a) = 37, ja; is

1.3 Pya) =n}=01—-22",n=0,1,2, ...,
Also

Pla, = a,, 0 = 4, -+ [v(@) = n} = 11 A/9)*/a;!, X, jas = »

= 0 otherwise .

1.4

Thus Shepp and Lloyd were able to recover 1.1 assumed in the model.
In this paper, for the cycle class a(7r) we have assigned the probability

15 Pl =ay=ay -+ a,=a)=UL0<z<1 Sja; =n
J=1
= 0 otherwise .

Here
1.6 I= Il v.,#[5%), 2ja; = m Gpsy = Guiy = +++ =0, (J_Zjaj =n)
Jj= =1 =1

where v,,(27/7%) is the coefficient of 2%/ in exp {\ (z7/79)[s(x) — 11},

1.7 $(x) = g pr*  and ki:, po=1.

On detailed computation

18 o @l = s @@l

nyt2ngt+3ngte--=a; nll n2! cee

In the special case when » =1,p,=1,p,=p,= .-+ =0 and a =1,
exp {Mz7/79)[é(x) — 1]} reduces to the generating function of the Poisson
process with the time parameter equals to 27/7, which has been considered
by Shepp and Lloyd. Also the generating function of II which represents
the distribution of P{v(a) = n}, where for our choice of the sequence
a;’s defined by 1.14

1.9 v = 3 ja,
J=1

is given by
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1.10 S Py(e) = nja* = E[ exp (M7 [6(27) — 1) .

n=1

On detailed computation we note that

Py(a) = n} = exp{—\ g:;_, 2i[9%} x

I ( PR >< P2 ) e |
1 2¢ 1
J X
2 L AR /AEER
Iy A
1.11 +3(’ni’+273é'+...)
- _ ( PAZ >"‘1’< PR )n; o
1« 2¢
- X
L nl nyl oo
(2 )”?’( DAY
1¢ 2«
X ees) o
L n'tn)'l ...

In particular when » =1, =1 and p,=1,p,= p, = --- =0, the
generating function of the distribution of 1.9 reduces to

1.12 exp [—> (/7)) + X @2)] = 1 —2)/(1 — zz) .
Hence
Py(a) = n} = (1 —2)z",

which is in agreement with that considered by Shepp and Lloyd. In
the special case mentioned above

n

VI = 11 Af)*/a!  if  ja, =,
1.13 = =
=0 otherwise .

This is also in agreement with the model discussed by Shepp and Lloyd.
If we take a = (a,, a,, -+ +) to be a sequence of mutually independent
nonnegative integral valued random variables where for 7 =1,2, ---

1.14 Pla, = a;} = ,Uaj(zj/ja)’ a; =0,1,2, .-,

by using the Borel-Cantelli lemma, we can easily show that v(a) =
S, ja; is finite with probability one. Hence the joint distribution
(ay, a,y ;y + -+, V(a)) can be written as

P, = ay, @ = tyy + -+, 9(@) =} = 110, (75°) it 3 ja; = n,
1.15 I =
=0 otherwise .
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From this we can see that
1.16 Pla, = a, a, = a,, «++, | v(@) = n} = I/II,

which we have assumed for the model.

Shepp and Lloyd have considered a Poisson process which takes
place on T = {— o <t < + oo} at unit rate. That is, for any interval
of length I< T, the probability that p jumps occur in I is

exp['_]I” ,Ilp/p!y p = Oy 1: 2y e

independently of any conditions on the process on T — I. They have
taken the following end points for the time intervals

tl(z) =0,
117 G = S G = 2,3,
tod) = 3,2k =log (1 —2)~",
k=1
so that the jth interval is

tl(z) <t < tj+1(z)1j = 11 2, ctt .

They define \,(f); — o <t < o, to be a function whose value is ‘5’ on
the jth interval, j = 1,2, -+ and is zero if t <0 or ¢ > t.(2). Then
for each 7=1,2, ... the interval {; ».(¢) = j} has length z7/j, the
probability that a; jumps of the Poisson process occur in this interval is

1'18 exp (__zj/g) ° (zj/j)aj/aj!y a; = 0: 17 2: b

and that these various events for 7 = 1, 2, .-+ are mutually independent.
They have taken a sample function of the Poisson process, with jumps
in the interval [0, t.(z)), which are finite in number with probability
one, occurring at times 7, <7, < +-+» <7, (0, random). They take the
positive integers A, (7)) < \(7,) < -+« =< \,(7,) as the lengths of the ¢
cycles of a permutation on ¥ = 32, \.(z,) places, and in this class S,,
they choose a permutation at random with uniform distribution. For
any given r = 1,2, «++ let S, = S,(«) be the length of the rth shortest
cycle in a permutation of the cycle class a - S, (@) =0 if > a; <.
If the rth jump of the Poisson process occur at ‘¢’, then S, = \.(2)
according to their model. Hence they have obtained the distribution
of S,. Similarly they have obtained the distribution of L, = L.(«a),
the length of the »th longest cycle. They have given asymptotics for
the distribution and to all moments of the length of the rth longest
and rth shortest cycles.

In this paper, instead of the Poisson process considered by Shepp
and Lloyd, we consider a more general process which can have k(k > 1)
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jumps at any moment. Let x(f) denote the number of jumps in the
interval [0, ) and let

1.19 v(t) = Pla@t) = I} .

Let p, be the probability of having & jumps at a chosen moment, if
it is certain that jumps do occur generally at that moment. It has
been shown in Khintchine that

1.20 F@, ) = k% vyt = exp (Mg(x) — 11},

where ¢(x) is given by (1.7) and A > 0. In our model, we take the
end points of the time intervals to be
t.(z) =0
L.21 tj(z)zgz"/k“,jzz,f%,n-,a>0,
k=1

and
to(?) = g‘, 2k,

Here the probability that L,, the length of the rth longest cycle is

‘5”7 is given by
PAL, = j} = —2 Sm {Z Pyt — t)}dt
1.22 EJ P
S {kZ:I DVt — t)}dt
where
P, = S Vi «

a4
il

1

Also the probability that S,, the length of the »th shortest cyele is

‘47 is given by

P8, = i} = 2= | " { S povath}at .

P, Je; U=

Here we use the technique of generating funections to estimate the
asymptotics of E{L,}™ and E{S,}™ suitably normalized in a way different
from that used by Shepp and Lloyd. While they have considered the
case where the jumps occur according to Poisson law, we have considered
a more general system of which Poisson process is a special case. By as-
suming the Poisson law for jumps they were able to recover the model
based on the uniform distribution. By assuming a more general law for
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jumps we obtain a generalised probability model for the cycle class of
which that derived on the basis of the uniform distribution is a special

case. Thus we have in this paper discussed a generalization of the
one given by Shepp and Lloyd with the help of the new technique.

2. A lemma. We now prove a lemma which we use extensively.

LEMMA. Let

2.1 A, @) = 3 a,(07"
and
2.2 Ax) = i‘, ax,

with a.(z) > 0, satisfying
2.3 Sa@=c0<z<1,
r=1

¢, a constant. Then for
2.4 a,) —a,,z— 1",
it is mecessary and sufficient that for 0 <x <1

2.5 AR, ) — A(x),z — 1~

Proof of the lemma. First let us suppose that (2.4) holds. Then
for fixed x, (0 < x < 1) and ¢, we can choose a number #, such that
{x™/(1 — x)} < e. Then,

2.6 Az, ) — A@)| < 3 1a,) — a,|a" + 2ce .

Now each term in the right hand side tends to zero. Hence the
necessary part. Now suppose that (2.5) holds. Since {a,(2)} is bounded
it is always possible to find a converging subsequence. If (2.4) is not
true then we can extract two subsequences converging to two different
sequences {a’} and {a}*} and the corresponding subsequences of {A(z, )}
would converge to A*(x) = >, afx” and A**(x) = > a}*x” which con-
tradicts the assumption that (2.5) holds. Hence {a}} = {a}*} = {a.}.
This proves the sufficiency part.

3. The rth longest cycle. The mth raw moment of the »th
longest cycle is

oo

3.1 EAL)" =\ 3, 9;" St’:“ 3 piv, ulte — ) dE .

-
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Hence

o

S P EAL)™ =\

M

L e [ L
T Zl VA S Z DV, it — t)dE,
i= ;o k=1

1

5
If

o ts s
3.2 =\ 5" Stm 2 {Z Or-ilfe = t)p"}dt’
=1 ) =i
o ti+1
= Sgm |7 oo g @) myat
g=1 ti

Let F = F(\) denotes the left hand side of (3.2) and F’' = F'(xs'"™®) .

e N L
3.3 N
= 2} Pa B (Lp)™

where L is the same as L, with )\ replaced by As'—e.
Let us now consider some analytical preliminaries regarding ¢;(z). With
z=e¢°0<s <, We have

3.4 tale™) — ti(e™) = 3\ ek} -

In the interval {y: ks < y < (k + 1)s}, we have

e——ks e—y e—(lc+1)s

> ’
ka‘sa ya (k + 1)asa

and

—ksql—a (k+1)s —y l—a,—(k+1)s
3.5 KA S e gy > Se
k“ ks ya (k -+ 1)0[

Summing with respect to %, we have,

3.6 s‘*“é(@"’”/k“) > S: (e ¥/y*)dy .
Let
3.7 E(0) = S: ey dy .

Then from (3.6) E(js) < s'~* X, e~*/k*. Also

I ey > 5= 5 i

Combining the two

3.8 E(js) < s ki {e k") < B{G — 1)s} .
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Now consider the equation
3.9 s> {e* k) = E(X) .

E=;

If X,(s) is the root of the equation (3.9), we have

(i) G —Ds<Xi(s) <Js

3.10 and . .
(ii) X,(s) is unique .

In (3.3) put E(f) = s*(t. — t) so that
s dt = {¢-/0°)d0 .

Hence

fd Xjr1(s) [P (z)—1]E(8) —6
3.11 F’:)\)ijs I+ {¢(x)/m}6 (2)—11E¢

=1 Xj(s) ge
Let

Xj+19)
= du(d) ,
/v‘y ng(s) [’l( )

where
3.12 dp(6) = {ele@-1EN-8/garqg
But

3.13 (G —1s < X;(5) <js and Js < X;u,(s) < (G + D)s.
This implies that
Xi(s) <ijs < X0 s

Thus
s"F = /\¢f90) i (js)’” SXJ'+1(8) d/,e(ﬁ) )
X J=t Xj(s)
Now
3.14 M@ S xrgp, < Frst < ngx) S Xra() -
T j=1 J=1

Consider

co oo X j11(8)
3.15 S ordu6) = 3 S o d () .

X;(s) i=1 JXj(s)
We have
3.16 S Xre) = ﬂ: 0mdp() < 3 X5
i.e.,

L =I<1I, (say),
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where

I = Si Xr@) s L= 3 X2a6)

and

I= S‘” omdu(6) .
Xy (s)

I, and I, are the Darboux sums for the Stieltjes integral based on the
above meshes. Also X,(s)— 0 as s— 0*. Hence

s"F" ~ {g(x)/m}In S” Gr—egle@—1EO -0 o 0 m = a ,

3.17
~ S om-c-0d9 3 xH{z vr_k[E(ﬁ)]pk}, s— 0" .
0 r=1 k=1
Now
kad x . {tr o,
§" 3 P EL)" = Mo S | e = s 3 b — 1)
3.18 r=1 J=1 ti =1

— )\lsm-!—l—a‘gjm{e—js/ja} — Xsm-}-l—a;{e»«js/ja—m} < oo,
Hence using the lemma
319  s"P.E(L)™ ~ ) S” [kg vr_k[E(B)]pk]e—"ﬁm‘“dﬁ, s—0" .

Since s ~ (1 — 2),
(L = B ~ P T[S o BOIp, [et0medb, 2 — 1- .
0 k=1
Taking x = 1, =1,p, = 1, p, = p;-+» = 0, we now have

(1 — 2 EAL)" ~ S“’ v, LEO)]e-*6m—d0, z — 1-,
3.20 .
~ e BOI= om0 — D), 21

This is in agreement with Shepp and Lloyd.

4, The rth shortest cycle. Let S, be the length of the rth
shortest cycle. Then

41 P(S, = ) = (WP |7 S, it
Let
F,=F() = 3 PaE{S)" .
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Then
o oo t_,' 7
Fo=2 5o 55 7 S0t
4.2 T:l 22:1 tj k=1
=3 jmg gt @) [a)ds
Also ’

F! = F,(n%) = 3 Par—EL(SH™

where S/ is the same as S, with A replaced by rs'~%. Put (t. — t)s'—* =
E@®) in F!. »

o X j41(8) 1—a
43 Fr =255 [ @) woeniams sy

=1 XJ- s
Let

Xj41(s)
- 6) ,
#] SXj(s) d#( )

where
4.4 dp(d) = {¢(xx) [0} ™ “ =B NS ~11~0( )
Hence

o X ;1q(8)
45 $Fl =23 ()" L:? () w6} eits ™ temEONS-11=0
= JS

Since (j — 1)s < X;(s) < Js < X;.(8) < (J + D)s,

4.6 x gX;n(s)p,- < Fls™ < 2 Xra(s) s -
Also ]

S Xr@em <3| 0map0) < 3 Xpu@e
That is :
4.7 S X5 < | 0mamo) < 5 X5
Henece

4.8 s"F) ~ NS: O™ (1) /x}erle! e ENUSD—1I=0) s > 0T, m =« .
Here also s™ >, P.E,(S)™ = s™" =35, 7™(is. — t;) < o {by (3.18)}.
Thus as in 3.17 by equating the coefficient of 2™ on both sides we can
obtain lim,_, s™P,E.(S))™.

Now let us consider the particular case of the above when p, = 1,
Py=Py=-+++=0 A=1and «a =1. Here

s™ Z xr—lEz(Sr)m ~ S 0m-—1e(m—1)[log(x——z)"‘l]-—(x—-l)E'(d)——ﬁdﬁy z— 1—’
r=1 0

4.9

~ 8 S 0M——le——2[E(0)+10gSJ+E(0)—0d0, s — 0+ .
0
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Hence
Sm——li xr—lEz(Sr)m ~ ezlog(s_l) Sm e PEOHED —0gm—14g
So
A=A S oSy ~ —
w1 (m-DU A (m — 1)1
' " gro-ogms 5 L0BOI gg) o [$: [2log @ =271 ],
[S ¢ 2 ) 2T o)

Equating coefficient of 27~' on both sides of 4.10

@2 sy ~ 2 5 [(llog (1 — 9~ T/pY)

(m - 1) (m - 1)‘ p=0
oo [_E(e)]r——l—ﬂ)ﬁ’m—leE(ﬂ)—ﬂ 0+
8 {S r —1_ ) dﬁ}] 80
411 ~ 3 @/phllog (L — 2" PE(r — 1 — p, m), s— 0+,
where
412 K(gm) = |- LZIZEOFe07 4

Jo (m — 1)! q!

which is in agreement with Shepp and Lloyd.
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