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1. Introduction

This review presents the mathematical aspect of the work done on level cross-
ings and upcrossings of a level, and insists on the different approaches used to
tackle a given problem. We speak only briefly about examples or applications
which of course were the reason for such theoretical work and which have been
greatly developing in the extreme value field over the past years. This review
of mathematical results and methods can also be very useful in mathematical
statistics applications, reliability theory and other areas of applications of
stochastic processes.

When possible, we choose to privilege conditions on the behavior of spectral
or covariance functions rather than general conditions of mixing, since they are
easier to work with.

We mainly consider continuous parameter processes, since they appear in most
of the mathematical models that describe physical phenomena. Nevertheless one
approach to work on level crossings or on upcrossings of a level that are analo-
gous to the exceedances used in the discrete case, can be through discretization,
using discrete parameter results.

Let X = (Xy,t € le) be a real stochastic process. Our main concern is the
measure of the random set of level x defined by CX := {t: X; = z}, by taking
the same notation as Wschebor (see [I[63]). The unidimensional case will be ex-
posed in detail with results and methods (especially the ones which can/could
be easily adapted to a higher dimension), whereas only a partial view of the
multidimensional case will be given.

As a preliminary, let us mention two important results (see [31] for the first
one and for instance [90] for the second one) which reinforce our interest in the
study of CX.

Theorem 1.1 (Bulinskaya, 1961)

Let X = (X5,0 < s <1t) be an a.s. continuously differentiable stochastic process
with one-dimensional density ps(u) bounded in u for all s.

Then for any level x the probability of existence of a point s such that the events
(X(s) = z) and (X(s) = 0) occur simultaneously, is equal to 0. In particular,
the probability that X; becomes tangent to the level x, is equal to 0, in other
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words the probability of contingence of the level x by the process X is equal to
0.

In the case of a Gaussian process, as a consequence of the separability property
and the Tsyrelson theorem, we have

Theorem 1.2 For any Gaussian process X on a arbitrary parameter set T, for
any x such that
Plsup X (s) < z] >0,
seT

there is no contingence, with probability one.

Let us give the notations and specific symbols used through this survey.
LP(Q) :={X : E[|X|?] < o0}; ||.||p: LP-norm.

T 4: indicator function of a set A.

¢s.t(x,T,y,7): density function of (XS,XS,Xt, Xt);

¢t($7 T,y, y) = ¢O,t(x7 z,y, y)

r.v.: random variable

CLT: central limit theorem

sc.lt.: such that

— stands for convergence in distribution.

2. Crossings of Gaussian processes

Studies on level-crossings by stationary Gaussian processes began about sixty
years ago. Different approaches have been proposed. Here is a survey of the
literature on the number of crossings of a given level or of a differentiable curve
in a fixed time interval by a continuous spectrum Gaussian process.

Besides the well-known books about Extremes, let us quote a short survey by
Slud in 1994 (see [T48] or [I49]), a more general survey about extremes including
a short section about level crossings by Leadbetter et al. in 1988 (see [86]) and
by Rootzen in 1995 (see [132]), and another one by Piterbarg in his 1996 book
(see [122], in particular for some methods described in more detail than here).
Our purpose here is to focus only on crossing counts in order to be more ex-
plicit about the subject, not only recalling the main results, but also giving the
main ideas about the different methods used to establish them. To make the
methods easier to understand, we consider mainly the crossing counts of a given
level. Note that the problem of curve (¢) crossings by a stationary process X
may also be regarded as a zero-crossing problem for the non stationary process
X*:= X — 1 (but stationary in the sense of the covariance), as pointed out by
Cramér and Leadbetter (see BS]).

Let X = (X4, s > 0) be a real stationary Gaussian process with variance one
and a.s. continuous sample functions.

Let ¢ be a continuously differentiable function.

We denote Nj(z) or Ni(¢)) the number of crossings of a given level x or of a
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curve 1(.) respectively, X on the interval I, and N (x) the number of up-
crossings of z by X (recall that X is said to have an upcrossing of x at s > 0 if
for some e > 0, X; < xin (sg —¢, sp) and Xg > x in (sg, $9 +¢)). Hereafter this
will be simply denoted Ny(x) or Ny(v)) or N, (x) respectively, when I = [0,1],
t > 0.

2.1. Moments and factorial moments

Distributional results about level or curve crossings by a Gaussian process are
often obtained in terms of factorial moments for the number of crossings, that
is why many authors have worked not only on moments but also on factorial
moments to find out expressions or conditions (in terms of the covariance func-
tion of the process) for their finiteness, since a certain number of applications
require to know if they are finite.

Note also that the conditions governing finite crossing moments are local ones,
since Holder inequality implies that (IE[Ny(z)])* < 2"(IE[N(2)])*, and there-
fore when (IE[N;(x)])* is finite for some ¢, it is finite for all ¢.

2.1.1. Introduction

e Kac’s method and formula (1943).

We can start with Kac (see [73]), who studied the number N of zeros of a Gaus-
sian random polynomial on some bounded interval of IR. To compute E[N], he
proposed a method which used, so to speak, in a formal way, the approximation

1
of the “Dirac function” dg(x) by the function 2—511[,575) (). He gave the first

heuristic expression of N¢(0) as a function of the process X:

Theorem 2.1 (Kac formula, 1943)

1 [~ [t .
N(0) = %/ /0 cos(CXs)| Xsldsd¢,  with probability one.

From now on, we suppose w.l.o.g. that X is centered, with correlation

function r(t) = IE[XoX;], given also in respect with the spectral function F as
oo

r(t) = / cos(At)dF(\). We denote Az the second moment (when it exists) of
0

the spectral function, i.e. Ap = / NAF()N).
0

o Rice (1945).

One of the best known first results is the one of Rice (see [I29]) who proved by
intuitive methods related to those used later by Cramér and Leadbetter (as the
discretization method described below), that
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Theorem 2.2 (Rice formula, 1945)

E[N,(z)] = te=™ /2 \/=r"(0) /x. (2.1)

It means that the mean number of crossings is the most important for zero
crossings, and decreases exponentially with the level.

o [t6 (1964), Ylvisaker (1965).
Ité6 and Ylvisaker have proved (1) and therefore that the mean number of
crossings is finite exactly when the second spectral moment is finite:

Theorem 2.3 (1t6, 1964; Ylvisaker, 1965)

ENi(z)] <00 & X<oo & —1"(0)< .

e The discretization method.

From the intuitive method developed by Rice at the beginning of the 40s (see
[129]), Ivanov in 1960 (see [70]), Bulinskaya in 1961 (see [B1]), It6 in 1964 (see
[71]) and Ylvisaker in 1965 (see [I65]) proposed rigorous proofs for zero count-
ings. There followed the general formulation due to Leadbetter in 1966 (see [38]
p.195 or [85] p.148), known as the method of discretization, which also applies
to non-normal processes.

This method is based on the approximation of the continuous process X =
(Xt,t > 0) by the sequence (X (jq),j = 1,2,---) where ¢ satisfies some condi-
tions related to the level x of upcrossings:

g=q(z) -0 and zq|0 as z=uz(t) — oo (orequivalently as ¢ — o00).
(2.2)
Consider any sequence (gy) s.t. ¢, | 0 and the number N,, ; of points (jg,, j =

. . j —1)gn, €1 and jq, €1
1,2,---), in a fixed and bounded interval I, s.t. (G . N
i fix A { X((j = an) < @ < X(jgn)-

It can be proved (see [38] p.195, and [RH)], lemma 7.7.2) that
Ny,.1 — N (z) a.s. as n — oo, (2.3)

hence that N; () is a (possibly infinite-valued) r.v., and that (see [8H])
EIN..] — BN} (@)
Following the notation of Leadbetter et al. (see [85]), let

1
Jo(x) = EP[XO <z <X, ¢>0. (2.4)

By choosing I = (0, t], we have v, :=t/q, points jg, € I and by stationarity, it
yields E[N,]| = (vp, — 1)IP[Xo < x < X,,] ~ tJg,(z); since the sequence (g,)
is arbitrary, it implies
EIN,"(z)] =t liﬁ)l Jy() (2.5)
q
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and hence that
B[N, (z)] = t B[N, (). (2.6)

Under mild conditions, limO Jy(x), and therefore IE[N; ()], can be expressed
q—)

in a simple integral form (by writing J, as P[Xo > = , X, > ¢ '(z — Xo)],
with X, := ¢~ (X, — Xo), and by doing some change of variable), giving in the
normal case (see [85], lemma 7.3.1):

Lemma 2.1 (Leadbetter et al.)
Let X = (X¢,t > 0) be a standardized stationary normal process with its second
spectral moment Ay finite and let (¢ = q(x), x) satisfy (ZA). Then, as ¢ — 0,

00 2z
T A~
0 27
p(.,.) denoting the joint density of (X, X) and J, satisfying [B4)-

Therefore this last result, together with (), provide the Rice formula for the
number of upcrossings of any fixed level x per unit time by a standardized
stationary normal process, namely

EIN{ (x)] = /2 \)/? ) (2n).

e Cramér and Leadbetter (1965,1967), Ylvisaker (1966).

In the 60s, following the work of Cramér, generalizations to curve crossings and
higher order moments for N;(.) were considered in a series of papers by Cramér
and Leadbetter (see [38]) and Ylvisaker (see [166]).

As regards curve crossings, the generalized Rice formula was obtained:

Lemma 2.2 (Generalized Rice formula; Ylvisaker, 1966; Cramér and Leadbet-
ter, 1967).

Let X = (X¢,t > 0) be a mean zero, variance one, stationary Gaussian process,
with twice differentiable covariance function r. Let ¢ be a continuous differen-
tiable real function. Then

BN =70 #(0(w) [w ( Vfﬁf{i())) s (n( w;ﬂ%()o))— 1)]@

where ¢ and © are the standard normal density and distribution function
respectively.

Again the authors used the discretization method and approximated the contin-
uous time number N¢(v) of i-crossings by the discrete-time numbers (Ny (¢, ¢,.))
of crossings of continuous polygonal curves agreeing with 1 at points jg,
(j=0,1,---,2™), with time steps ¢, = t/2™:

2" -1
Nyt an) = D L((x,0 —pia0) (X s1y0n —6((41)a))<0) (2:8)

=0

—~

2.7)
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to obtain that Ny (t,¢n) T Ne(v) with probability one, as n — occ. O

2.1.2. Moments and factorial moments of order 2

e Cramér and Leadbetter proposed a sufficient condition (known nowdays as the
Geman condition) on the correlation function of X (stationary case) in order to
have the random variable Ny(x) belonging to L*({), namely

Theorem 2.4 (Cramér et al., 1967)

If 36>0, L{t):= w

then  IE[N?(0)] < oo.

€ L'([0, 6], dx) (2.9)

e Explicit (factorial) moment formulas for the number of crossings have been
obtained by Cramér and Leadbetter (see [38]), Belyaev (see [I9]) and Ylvisaker
(see [I65]), based on careful computations involving joint densities of values and
derivatives of the underlying Gaussian process.

In particular, the second moment of N¢(z) is given by

BN @) = BN @) +2 [ (=) [ |illi16. (o2, 9)didi

Concerning the second factorial moment, Cramér & Leadbetter provided an
explicit formula for the number of zeros of the process X (see [38], p.209), from
which the following formula for the second factorial moment of the number of
crossings of a continuous differentiable real function % by X can be deduced:

t pt . .
BN DI [ o= llta= il a1, v, ) dindiadindry (2:10)
0J0

where the density ¢y, +, is supposed non-singular for all ¢; # t5. The formula
holds whether the second factorial moment is finite or not.

e Ershov (1967).

This author proved (see [51]) that whenever a Gaussian stationary process X =
(Xt,t € R) with covariance function r is with mixing (i.e. that |r(]i — j])| <
f(ji = 4]) with klinolo f(k) = 0), then the number of its z-upcrossings on all IR

cannot hold a finite second moment:

Theorem 2.5 (Ershov, 1967)
If r(t) — 0 as t — oo,
then var (N} (z)) — oo, ast — occ.

o Geman (1972).

Geman proved in 1972 (see [54]) that the condition ([Z3) was not only sufficient
but also necessary, by showing that if M diverges on (0,4) then so
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does the integral
o0 o0
/ / |zy|ds(0, 2,0, y)dedy appearing in the computation of the second
— 00 — 00
moment. Thus we have

Theorem 2.6 (Geman condition, 1972)
Geman condition (Z9) < IE[N?(0)] < oc.

Of course, this result holds for any stationary Gaussian process when consider-
ing the number of crossings of the mean of the process.

e Wschebor (1985).
This author provided in [I63] (under the Geman condition) an explicit expres-
sion in the case of two different levels z and y, with = # y, namely:

BNG@N) = [ (0= ) [ 6110 0u(0..9.9) + 0uly . .) didin.

Note that this expression differs from the one of Cramér et al. when =z — v,
which means that the function E[N¢(x)N;(y)] is not continuous on the diagonal.

e Piterbarg (1982), Kratz and Rootzén (1997).
Let us assume that the correlation function r of X satisfies

2

r(s)=1- % + o(s%) as s — 0, (2.11)

E{(X'(s) — X'(0))?} = 2(r"(s) — r"(0)) < c|s|", s>0, 0<vy<L2,

that r(s) and its first derivative decay polynomially, 212
Ir(s)| < Cs™, I7(s)| +7/(s)? < Cos™©, 5>0, (2.13)
for some a > 2 and constants ¢, C, Cy,
and that the range of ¢, x is such that
e < E[NS(t)] < Ko (2.14)

for some fixed Ky,e > 0; by using Piterbarg’s notations, let

m = m(s) () UZU(S):\/l—r(s)2_r/(s)2

T 1y r(s)’ 1 —r(s)?

and ) )
m*(s) = sup _mw) o =su ()

) P
v>s>0 2m4/1 — 12(v) s>0 2m4/1 — r2(s)
Piterbarg (see [IZ1]) proposed some bounds of the second factorial moment of
the number of upcrossings; Kratz and Rootzén (see [84]) gave a small variation
of his result, but with more precise bounds, namely
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Lemma 2.3 (Kratz and Rootzén, 1997)
Suppose that the previous hypotheses are satisfied (with v = 2).
Then, fort,x > 1,

2 :
E[N;r(t)(N;(t) . 1)] < thx2+2/a6_7(1+mf520 P(s)) +K4t2£[:2€7m2, (2'15)

with p(.) defined in ([ZZ3) below, K3 = (3.16* + 2.3m*(0))(3C)"/*, K, =
2.60* + 2.3m*(0).

e Kratz and Ledn (2006).

Recently, Kratz and Leén (see [83]) have succeded in generalizing theorem 28l to
any given level z (not only the mean of the process) and to some differentiable
curve 1.

Note that the problem of finding a simple necessary and sufficient condition for
the number of crossings of any level has already been broached in some very
interesting papers that proposed sufficient conditions as the ones of Cuzick (see
HE0], B3], [4]). But getting necessary conditions remained an open problem
for many years. At present, the solution of this problem is enunciated in the
following theorem.

Theorem 2.7 (Kratz and Ledn, 2006)

1) For any given level z, we have

r"(t) —r"(0)

E[N}(z)] < oo < 36> 0, L(t) = p

€ L'([0,6],dx) (Geman condition).
2) Suppose that the continuous differentiable real function i satisfies for some
6 >0,
®5(s) :
/ ——~ds < oo, wherey(T) is the modulus of continuity of .
0 S
Then
EN}(¥)] <oo <« L(t) € L'Y([0,6],dx).

This smooth condition on 1 is satisfied by a large class of functions which in-
cludes in particular functions whose derivatives are Holder.

The method used to prove that the Geman condition keeps being the sufficient
and necessary condition to have a finite second moment is quite simple.

It relies mainly on the study of some functions of r and its derivatives at the
neighborhood of 0, and the chaos expansion of the second moment, a notion
which will be explained later.

2.1.3. Factorial moments and moments of higher order

e Concerning moments of order higher than 2, Cramér and Leadbetter (see [38])
got in the stationary case, under very mild conditions, results that Belyaev (see
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[19]) derived in the non-stationary case under slightly more restrictive condi-
tions, weakened by Ylvisaker (see [I66]) in the stationary case but which may
also be adapted to cover nonstationary cases. Let us give for instance the kth
factorial moment of the number of zero crossings by a stationary Gaussian pro-
cess:

M[(0):= E[N(0)(N¢(0) — 1) -+ (Ne(0) — ke + 1)]

/dtl /dtk]E[HLX )| X(t) =0, 0<j < k|p(0,....0) (2.16)

where p(x1,- -+ ,x)) is the joint density of the r.v. (X¢,, -+, X3,).

e Belyaev (1967).

Concurrently to this study, Belyaev proposed in [T9] a sufficient condition for
the finiteness of the kth factorial moment M} (0) for the number N;(0) of zero
crossings on the interval [0, ¢] in terms of the covariance matrix X, of (X3, -+, X¢,)
and of

o? = var (th | Xi;, =0,1<5< k) ; (2.17)

K2

Theorem 2.8 (Belyaev, 1967)

1/2

then M’f( = E[N;(0)(N(0) —1)--- (N (0) — k + 1)] < o0

o Cuzick (1975-1978).

Cuzick proved in 1975 (see [H{]) that Belyaev’s condition ([2I8) for the finiteness
of the kth factorial moments for the number of zero crossings, was not only
sufficient but also necessary:

Theorem 2.9 (Cuzick condition, 1975)

5 . -, o 1/2
Condition (ZI3) & / dAy - / dAg_q | == < 00 (2.19)
0 0 detEk

for some e >0, where o; satisfies (Z.17)
& MF(0) = E[N(0)(Ne(0) — 1) -+ (N(0) —k +1)] < 00

The proof that condition ([ZI8) is equivalent to condition [ZIJ) is immediate
with the change of variables A; := t;41 — t;, 1 < i < k — 1, after noticing the
symmetry of the integrand in [ZIJ).
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Now the necessity of [I9) comes from the fact that the lemma given below im-

) . T o2 1/2
plies that ZI4) > C/ dtq - / dty | ==L , with C' some constant.
0 0 detEk

Then Cuzick tried to derive from his result ZIH) simpler sufficient conditions
to have the finiteness of the kth (factorial) moments for the number of crossings.
In particular, in his 75s paper (see [A0)]), he proved that MF(0) < oo for all k,

for a covariance function r having a behavior near 0 such that
2 3

r(s)=1-— 5t c% + 0(s®) as s — 0 (with ¢ some constant > 0).

Later (see [&3] and [A4]), for X with path continuous nth derivative X (™ and
spectral distribution function F'(\), he proposed a series of sufficient conditions

involving F and o2 (h) := IE[(Xt(ZZL — X™)?] for having E[(N,(0))¥] < oo.
Let us give an example in terms of the spectral density of X among the sufficient

conditions he proposed.

Theorem 2.10 (Cuzick, 1978)
If X has a spectral density given by f(A) :==1/ (14 X3|logA|*), then for k > 2
and a > 3k/2 — 1, MF(0) < .

Those results are not restricted to zero crossings and would also apply to a large
family of curves (see [39] and [E3]).

However, necessary conditions are more difficult for higher monents, the main
difficulty lying in obtaining sharp lower bounds for the o2 defined in (ZI9).

e Marcus (1977): generalized Rice functions.

Marcus (see [I01]) generalized results of Cramér and Leadbetter and Ylvisaker
by considering not only Gaussian processes but also by computing quantities
such as E[N/'(x1)--- N}*(xy)] for levels zy,---,zx and integers ji,- -, jk,
called generalized Rice functions.

For the proofs, the author returns to the approach used by Kac (see [(3]), Ivanov
(see [70]) and Itd (see [Z1]) to obtain the mean number of crossings at a fixed
level, which consists in first finding a function that counts the level crossings of
a real valued function, then in substituting X for the function and finally, in
considering the expectation.

e Nualart and Wschebor (1991).

We know that the general Rice formula giving the factorial moments of the
number of level crossings of a stochastic process satisfying some conditions can
hold whether finite or not.

In the search of conditions for the finiteness of moments of the number of cross-
ings, Nualart and Wschebor (see [I13]) proposed some sufficient conditions in
the case of a general stochastic process, that reduce in the Gaussian case to:

Theorem 2.11 (Nualart and Wschebor, 1991)
If X = (Xy,t € I C R) is a Gaussian process having C* paths and such that
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var(X;) > a > 0, t € I, then MJ(u) < oo for every level u € IR and every
ke N

o Azais and Wschebor (2001).

The computation of the factorial moments of the crossings of a process is still
a subject of interest. In particular, when expressing these factorial moments by
means of Rice integral formulas (of the type of IH) in the case of the 2nd
factorial moment of the zero crossings, for instance), there arises the problem
of describing the behavior of the integrands (appearing in these formulas) near
the diagonal; it is still an open (and difficult) problem, even though partial
answers have been provided, as for instance by Azais and Wschebor (see [10],
[12], and references therein). Let us give an example of the type of results they
obtained, which helps to improve the efficiency of the numerical computation of
the factorial moments, in spite of the restrictive conditions.

Proposition 2.1 (Azais and Wschebor, 2001)
Suppose that X is a centered Gaussian process with C**~1 paths (k integer > 2),

and that for each pairwise distinct values of the parameter ti,ts, -+t € I the
joint distribution of (Xy,, X{, ,--- ,th]ffl, h =1,2,--- k) is non degenerate.
Then, as t1,ta, -+t — t*,

(e (00,2 - af )t - doh ~ () T (61"

! A
/ Ty T PXyy e, Xy X
k
[0,+00) 1<i<j<k

where Ji(.) is a continuous non-zero function.

2.1.4. Two reference methods in the Gaussian extreme value theory

e The normal comparison method.

The main tool in the Gaussian extreme value theory, and maybe one of the
basic important tools of the probability theory, has certainly been the so-called
normal comparison technique.

This method, used in the Gaussian case, bounds the difference between two
standardized normal distribution functions by a convenient function of their
covariances. This idea seems intuitively reasonable since the finite dimensional
distributions of a centered stationary Gaussian process is determined by its
covariance function.

It was first developed by Plackett in 1954 (see [125]), by Slepian in 1962 (see
[146]), then by Berman in 1964 and 1971 (see [22]) and by Cramér in 1967 (see
[38]) in the independent or midly dependent cases. An extension of this method
to the strongly dependent case was introduced in 1975 by Mittal and Ylvisaker
(see [MTN9] and also the 84s paper [I08] of Mittal for a review on comparison
techniques).

Theorem 2.12 (Normal comparison theorem; Slepian, 1962)
Let & = (&1(t),t € T) and & = (&(t),t € T) (with T parameter set) be

two separable normal processes (possessing continuous sample functions) having
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same mean and same variance functions, with respective covariance function p;
and p2. Suppose that p1(s,t) < pa(s,t), s, t€T.

Then for any z, IP [sup &) < :v] <P [sup &(t) < :v] .
teT teT

The proof constitutes a basis for proofs of the Berman inequality and a whole
line of its generalizations, and is part of what we call the normal comparison
method.

Let us illustrate it by considering a pair of Gaussian vectors of dimension n,
X1 and X, that we suppose to be independent, with respective distribution
functions F;, i = 1,2, density functions ¢;, i = 1,2, and covariance matrices
Y = ((0:(4,k)) k), @ = 1,2 such that o1(j,7) = 02(4,7). Then the covariance
matrix Xy := hXo + (1 — h)X; is positive definite. Let f;, and F}, be respectively
the n-dimensional normal density and distribution function based on ¥j,.

Let recall the following equation, discovered by Plackett in 1954 (see [127]),
recorded by Slepian in 1962 (see [146]) and proved later in a simpler way than
the one of the author, by Berman in 1987 (see [22]):

Theorem 2.13 (Plackett partial differential equation, 1954)
Let @y, be the centered normal density function with covariance matrixz
Y= (Uij)i,j- Then

0Py 0?dy .,

doi;  Ox;0x; iz

ij 10T

This equation will help to compute the difference between the two normal dis-
tribution functions Fj, ¢ = 1,2. Indeed, x being in this case a real vector with
coordinates (z;)1<i<n, we have

1 1 i
Foa)—F (z) = /0 () = /0 > aah(?ivj)Fh(:z:)dmzl(h’])dh _

1 Tk
2(02(17.])_0'1(17.]))/% fh(ylv"'5y’i*17xi7yi+1a'"ayjflv'rjvyjﬁ*lv"'7yn)dekdha
0J—-oc0

i>j ki,
Ty
. xT T4 — X XTj— €T xT
Where% represents the integral of order n—2: [*! ...[T1 7 [TrrL L T R LT
— 00 — 00 — 00 — 00

Thus, if for all i # j, 02(4,j) — 01(¢,7) > 0, then Fy(z) — Fy(x) > 0.
The same results hold in the case of Gaussian separable functions of arbitrary
kind.

From those last two results, Berman obtained:

Theorem 2.14 (Berman inequality, 1964-1992)

Suppose that (X1;,1 < ¢ < n) are standard normal random variables with co-
variance matric A = (Al{j) and (Xo2;,1 < i < n) similarly with covariance
matriz Ay = (A7 ;); let pij = max(|A} |, |A7;]) and p = max pi;. Then, for any
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real numbers x1, - , Ty,

|[P[X1; <xj,1<j<n] — PXy <w;,1<j<n]|] < (2.20)

1 |A}; — A2 x? + a3
% Z 2 exp _2(1+pij)

1<i<j<n /(1= p§;)

2 2
DRI VER RIS e
2m/1— e : 2(1+ p)

In particular these results hold when choosing one of the two sequences with iid
r.v., hence the maximum does behave like that of the associated independent
sequence; it helps to prove, under some conditions, results on the maximum
and on the point process of exceedances of an adequate level z,, of a stationary
normal sequence with correlation function r; for instance we obtain that the
point process of exceedances converges to a Poisson process under the weak
dependence condition r, logn — 0 (see [85], chap.4) or to a Cox process under
the stronger dependence condition r, logn — « > 0, or even to a normal process
if r, logn — oo (see [85], chap.6, or [108])).

There is a discussion in Piterbarg (1988 for the Russian version, 1996 for the
English one) (see [122]) about two directions in which the Berman inequality
can be generalized, on the one hand on arbitrary events, on the other hand for
processes and fields in continuous time. Piterbarg points out that it is not pos-
sible to carry the Berman inequality 20) over to the processes in continuous
time as elegantly as it was done for the Slepian inequality [1I2), but provides a
solution for Gaussian stationary processes with smooth enough paths (see the-
orems C3 and C4, pp.10-12 in [T22]) (and also for smooth enough stationary
Gaussian fields).

Finally let us mention the last refinements of the Berman inequality ([Z20) given
by Li and Shao in 2002 (see [89]) that provide an upper bound in Z20), cleared
of the term (1 — pfj)_l/Q:

Theorem 2.15 (Li and Shao, 2002)

Suppose that (X1;,1 < i < n) are standard normal random variables with co-

variance matriz Ay = (A} ;) and (X1 < i < n) similarly with covariance
matriz Ay = (A7 ;);
let pi; = max(|AZl7j|, |A12J|) and p = nilzx pij. Then, for any real numbers x1, - -+ T,
PIXy; <wj, 1 <j<n] — PXy; <wj1<j<n] < (2.21)
1 ) ) + a? + a7
Py Z (arcsm(AZ{j) - arcsm(A?’j)) exp {—ij)
1<i<j<n *J

Moreover, for n > 3, for any positive real numbers x1,--- , Ty, and when
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assuming that Az?,j > A}ﬁj >0 forall1 <1,j <mn, then

PlXy; <zj;,1<j<n] < PXy; <w;,1<j<n] < (2.22)

7 — 2arcsin(A} . 2 + 2
P[X,; < 2,1 <j<n]exp Zln< ( ”)> eXp{—inj

— 3
P 2aresin(A7 ;) (1+ A7)

For other precise versions and extensions of this method, we can also refer to
e.g. Leadbetter et al. (see [85]), Tong (see [I5]]), Ledoux and Talagrand (see
[87)) and Lifshits (see [90]).

e The method of moments, also called the Rice method.

This method, introduced by Rice to estimate the distribution of the maximum
of a random signal, consists in using the first two moments of the number of
crossings to estimate the probability of exceeding some given level by a trajec-
tory of a (Gaussian) process, as shown in the lemma below (see [122] p.27 and
chap.3). In particular it relies on the fact that the event (X, < z, Jnax, Xs > 1)

implies the event that there is at least one upcrossing: (N, (x) > 1), knowing
that the probability of more than one up/down-crossing of the level = becomes
smaller as the level becomes larger.

This method works only for smooth processes, but can be extended to non-
stationary Gaussian processes (see [[36] and [I37]) and to non-Gaussian pro-
cesses.

Let X = (X,, s € [0,1]) be a.s. continuously differentiable with one-dimensional
densities bounded. Then

Lemma 2.4

0 < I[N, (z)] + P[Xo > ] — IP[OIEai(t X5 > 1z

< 5 (BN (@) (N, (2) = 1)] + B[N, () (N, (z) = 1)]) + P[Xo > 2, X; > a],

N =

where N, (x) denotes the number of downcrossings of level x by X on [0,1]
(recall that X is said to have a downcrossing of x at so > 0 if for some e > 0,
Xs>xin (so—e,50) and X < x in (s9,80 +¢€)).

Indeed

PPlmax X, > z| = IP[Xo > z] + P[Xo < z, max X > z]
0<s<t 0<s<t

and
P[X, < ;v,orilaicth > r]=IP[Xo < z,N; (z) = 1] + IP[Xo < z, N, (z) > 2]

=P[N;  (z)=1-IP[Xo >z, N, () = 1H+IP[Xo < x, N; (z) > 2]
=PIN; () = 1] + P[N;" () > 2] = P[Xo > =, N;" () > 1],
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with IP[N," (x) = 1] = [E[N," (x)] — i EIP[N; (z) = K]
k=2

and P[Xo >z, N, (z) > 1] < IP[Xo > x, X; > z] + P[N; (z) > 2].

Now we can conclude since we also have IP[N; (z) >2] < E[N; (z) (N; (z)—1)]/2
and

S~ RPN (2) = K] — PN () 2 2] < BN () (N7 (2) — 1))/2. ©.

k=2

Estimates previously proposed for the (factorial) moments can then be used at
this stage of calculation.

Recently, Azais and Wschebor (see [I3]) adapted this method to express the
distribution of the maximum of a one-parameter stochastic process on a fixed
interval (in particular in the Gaussian case) by means of a series (called Rice
series) whose terms contain the factorial moments of the number of upcrossings,
and which converges for some general classes of Gaussian processes, making the
Rice method attractive also for numerical purpose.

2.2. Crossings and local time
2.2.1. Representations of the number of crossings

Let X = (X5,s > 0) be a stationary Gaussian process defined on a probability
space (2, F, IP), with mean zero, variance one and correlation function r such
that —r”(0) = 1. We are first interested in having a representation of the number
of z-crossings of X as a sum of multiple Wiener-Itd integrals or in terms of
Hermite polynomials, where the nth Hermite polynomial H,, can be defined as

t2 — tn
exp(te — 5) = ;Hn(x)m
or as an
H,(z) = (—1)"6I2/2d$—n(6—552/2)7 n>0.

Let W be the standard Brownian Motion (or Wiener process).

Let H(X) denote the space of real square integrable functionals of the process
X.

Recall that H(X) = @ Hy, Hy being the Wiener Chaos, i.e. the closed linear
n=0

subspace of L?(2,F, P) generated by the random variables {H, (W (h)),h €

L?(IR,dx),||h|| = 1}, where W (h) is the stochastic integral of h with respect to

W and H is the set of real constant functions.

We can make use as well of the multiple Wiener-It6 integral I,, defined as in

Major (see [96]), since we have

H,(W(h)) = I,(h®™)  Vh € L*(R,dz), s.t. ||h]| = 1. (2.23)
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This integral operator I,, satisfies the multiplication rule, namely:
for f, € L2(IR?,mP) and g, € L2(IR?, m?), with

L2(R",m") := { fn € L*(IR", B(R"),m") : (2.24)
F2(Q) = Fal=20: fa(Q) = falupa)s -+ + Ap(a)s ¥ € S }

m™ denoting the product Borel measure on IR", S,, the symetric group of per-
mutations of {1,--- ,n} and A = (A1,--- , \n), then

PAg
kEl(p+ q — 2k)! R
Ip(fp)-Ig(9q) = Z %Cﬁcﬁquk(h @k 9q),
P lg!

where f,®rg, denotes the average overall permutations of A-arguments of the
function

Rk fp()\la e aAp*ka Ty, 7xk)gq(AP*k+1a e 5AP+(1*2]€7 Ty, _xk)mk(dz)

and p A ¢ = min(p, q).
We can introduce the Sobolev spaces ID*® for o € IR as in Watanabe (see [T61]).
A functional f € H(X) with the development

= Elf]+ > L(fa) = > In(fn)
n=1 n=0

belongs to ID*“ if and only if

oo

1136 =D+ ) fall3 = [ = L)*2f1I5 < o0,

n=1

where L is the operator defined on H(X) by Lf = Z —nln(fn).

n=0
L coincides with the infinitesimal generator of the Ornstein-Uhlenbeck semi-
group {Ty,u > 0} of contractlon operators on H(X) defined by T,(f) =

Ze‘"“] (fn), for any f = ZI (fn)-

In parmcular we have, for g > 0

(I-L)F= ﬁ /OOO e I, du. (2.25)

(see [I61]), p.24, or [I10], §1.4).

o Slud (1991, 1994): MWI integral expansion.
Multiple Wiener-1t6 integrals (MWI) may be a tool to represent and to study
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non-linear functionals of stationary Gaussian processes, as shown by Kalliampur
(see [4], chap.8). Slud first applied the stochastic calculus of MWI integral ex-
pansions, in 1991 (see [T47]) to express the number of crossings of the mean
level by a stationary Gaussian process within a fixed time interval [0, ¢], the mo-
tivation being to obtain probabilistic limit theorems for crossing-counts, then in
1994 (see [T48] or [T49]) to extend his results to C*-curve crossings.

Theorem 2.16 (Slud, 1991 and 1994)
Let X be a mean zero, variance one, stationary Gaussian process with continuous
spectral measure, and twice-differentiable correlation function r.

If var (N¢(v))) < oo, then
Ni(¥(y)) = EN:(¥(y))] + Zln(Fn) in L*(Q), where

* in the case of a given level x (i.e. Y(y) =z, Yy), the mean of Ni(x) is given
by the Rice formula (Z11) and

_z2
[ 2

Fn(A) _ f(f eis()\1+'”+)\n) % (226)

s
(5]

wJ3

” 1_ —1)* 1 Hy/(0
(1O Hya0) G X A A,

=0 1<mi<---<moi<n

x and in the case of a Ct-curve, the mean of Ny(v) is given by the generalized
Rice formula (Z24) and

Fn(A):/O eiS<A1+”+M>$ (x/—r”(O)Hn(u) — Zi—!Hn_l(u) (2.27)

=

(")~
> /\ml---/\ml/ e 2 Hi(—zy)y'dy ds,
0

fEmsemsn u=p(s). 2= (s)

where A is an n-vector of coordinates A;.

Note that the functional N;(v)) may thus be expressed as the integral on [0, ¢] of
et +A) multiplied by the formal MWTI expansion of the form Z I.(fn(.,8)),

n
w.r.t. Lebesgue measure.

The proof is mainly based on the discrete approximation method of Cramér
and Leadbetter (see [3§]), already used to obtain the generalized Rice for-
mula &7), by introducing the discrete-time number of crossings Ny (1,27™)
defined in (), which increases to Ny (1). Since by hypothesis in the theorem
var (Ny(1)) < oo, so is the limiting variance of Ny(1,2~™) (via the monotone
convergence theorem); then, because of the orthogonal decomposition of L?(€2),
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the MWI integrands for Ny (1) are the L? (and a.e.) limits of the corresponding
integrands for Ny (1,27™).

To provide the MWTI integrands for Ny (1,27"), some work on indicators of the
type Tx,>c) o Tix,>a)I(x,>0), is needed, after having noted that

LX) (Xesn-t)<0) = Lixza) T Xx 2 — 2Mix ) Lix2)-

The main new technical tools used for the study of indicators are a
generalization of the Hermite polynomial expansion for the bivariate-normal
density in (Z28) and the identity Z29), both enunciated below because of their
own interest.

Lemma 2.5 (Slud, 1994)
Ve,y € R, k,m,n € IN and |t| <1,

22442

L e (o)1 (“DMmeTET gkt atioaen 2.28
_ . . = 2(1—-t%) .
jz::oj! ks (T) Himg () Vg 9oy (2.28)
and
n m2 2_ xyt ’ﬂ/2 z-2 y27 xyt
(_2 _ ﬂ) o T (L) o A P =
Oz Oy 1+t 2(1+1)

(2.29)

The case of a constant level is simply deduced from the general case.

Note that Slud used a different method in 1991, when considering directly a con-
stant level, based mainly on properties of generalized hypergeometric functions;
indeed he expressed I((x, z)(x,,,—z)<0) as the sum Tix _.co)L(x, ), —2>0) +
Tix, —2>0I(x,,,—«<0), obtained the MWI expansion for the indicator T x, —»>0)
by using first the Hermite polynomial expansion of this indicator, then by study-
ing the asymptotical behavior of hypergeometrical functions. Then he used the
Diagram theorem to express the products of expansions as a sum of Wiener-It6
integrals (see [49] or [96], p.42; another version will also be given in terms of
Hermite polynomials by Arcones in 1994 (see H]), and recalled below) and fi-
nally he used Fourier transforms for computations.

e Kratz and Ledn (1997): Hermite polynomial expansion.

At the end of the 1990s, Kratz and Ledn (see [80]) proposed a new and direct
method to obtain, under some assumptions on the spectral moments of the pro-
cess, the Hermite polynomial expansion of crossings of any level by a stationary
Gaussian process:

Proposition 2.2 (Kratz and Ledn, 1997)
Let X be a mean zero stationary Gaussian process, with variance one, satisfying

—7"(0) = 1 and 7 (0) < oco. (2.30)
Then the following expansion holds in L*(Q)
(3]

t
bqul(x)agl / Hq,QZ(XS)HQI(XS)dS, (231)
0
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where by () 1= k!\}ﬁefmz/QHk(:r).

This approach is based on an analytical formula involving the “Dirac function”,
which formally defines the number of crossings N¢(z) as

Nita) = [ 8. (2.32)

and which can be made precise when approximating the Dirac function; it makes
then explicit formulas for MWI expansions much easier to obtain than in Slud’s
papers, mainly because expanding |XS| in Hermite polynomials in X, rather
than in X quite simplify the calculations (note that at s fixed, X and X, are
independent).

Note that the condition [Z3M), stronger than the Geman condition [ZJ), can
from now on be replaced by the Geman condition only because of Kratz and
Ledn’s recent result (theorem Z7)), which makes the chosen method even more
attractive .

Moreover this approach is natural in the sense that formally the Dirac function

05 has the generalized Hermite expansion 0, (u) = Z bi () Hy, (u) with by (x) =
k=0

> 1 1 1 e /2

corresponding development given by lemma EZ0 below, made precise by
approximating 0, by @[ , 1= po.s-

Lemma 2.6 (Kratz and Leon, 1997)

Let X satisfy the conditions of proposition [Z2.

Let f € L?(¢(x)dz) and let (c , k > 0) be its Hermite coefficients. One has the
following expansion

/Of(XS)|XS|ds:Zchagl/o Hy(X,)Hy(X,)ds

k=0 1=0
%) [‘1/2] t .
=3 o [ (X (X,
q=0 1=0 0

where (ar , k > 0) are the Hermite coefficients of the function |.|, defined by
9\ 1/2 9\ 1/2 (—1)H+
S day = = —_ fl>1.
a0 <7r> and az <w) =1y 1=
K L

t

By defining ¢%1 = Z ZCkagl/ Hk(Xs)Hm(XS)dS, we note that (CK’L)K)L
k=0 1=0 0

is a Cauchy sequence in L?(£2) and we deduce from the Hermite expansions of

t
|z| and f(x) that ¢%°F converges to / f(X,)|X4|ds in L?(Q). Then to conclude
0
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the proof of the lemma, just notice that the second expansion is a consequence
of the orthogonality. O

Let us be more explicit about the proof of proposition EZ2 by giving the main

steps.
We will apply the previous result (lemma EZ0]) to the function

=~ . o 1 A
f=ouly) = Zbk (x)Hy(y), withbf(z) = m/ e e Hy(z)dz,
k=0 TUTeo

t
to get the Hermite expansion of N/ (z) := / Vo.2(Xs)| Xs|ds, namely, in L*(Q):
0

[e’) Q/2
Zzbq a1( 021/ Hg—a( H2I(X )ds.
q=0 1=0
oo [q/2]
Let Ny(z Zzbq 21( a2z/ Hy (X ) Hy (X,)ds,
q=0 =0

with by (z) := hr% b7 () = %(p(x)Hk(x)

Now we can write
E[(Ni(x) — Ny(2))?] < 2(E[(Ny(z) — NY (2))%] + E[(N7 (x) — Ni(x))?])

and prove by Fatou’s lemma and by Jensen inequality that E[(N;(z)—N7 (x))?] —
0 and via the chaos decomposition that E[(N7 (z) — Ni(x))?], as o — 0, to con-
clude to proposition O

Now by using the method of regularization of Wschebor, the result of proposition
can be extended to a larger class of processes:

Proposition 2.3 (Kratz and Ledn, 1997).
Let X be a mean zero stationary Gaussian process with variance one and satis-
fying the Geman condition (Z9). In addition we will assume that

107(t+ h) — 0" (8)| < |h|Ly(h), where 6"(t):=tL(t), (2.33)

L1(h) being an even function belonging to L'([0, 6], dz).
Then the following expansion holds

(3]

CNir) & X,
—(0) qz()l qu_2l a2l/ H, —2l H2l (\/W) ds. (2.34)

Indeed, Wschebor’s regularization method allows us to drop the strong condi-
tion involving the fourth derivative of the covariance function of the process to
replace it by a new smoother condition, which could be named “uniform Ge-
man condition”, constituted by the conditions ) and [Z33) together, in the
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following way.
By introducing the regularized process X°¢ defined by

1 [ t—
X; = g/ © ( . S) X,ds, where ¢is aC? function with support in [—1,1],

— 00

we can check that proposition applies to the number Nf(x) of z-crossings
associated to X¢, then we can prove that, under the uniform Geman condition,
Ni(x) — Ny(x) in L? as € — 0, to conclude on proposition 3 Note that for this
last convergence, an important step is the use of the diagram formula that we
already mentioned (Major, 1981) to show that the partial finite developments of
Ni (z)
~r7(0)

from which we deduce that for each fixed ¢

(4] " .

X X
E b,— H,_ —2 | H. —2 | ds—
1=0 ! Ql(x)aﬂ/o B <U€ ) . (Ua _T/I(O)> i

converge to the same developments in the right hand side of (234,

(4] t :

X
E b _21(.’1,')(12[/ H, 2/(Xs)Hy | ——— | ds, in probability ase — 0. O
= 0 V=r"(0)

To be more explicit, let us give a version of the Major Diagram formula in terms
of Hermite polynomials, which provides the expectations of product of Hermite
polynomials over a Gaussian vector, a version that can be found in Breuer and
Major (see [29]) or in Arcones (see H]).

We need to introduce some notations.

Let G :={(4,1) : 1 < j <p,1 <1 <U;} be the diagram of order (I1,---,I,),
V(G) the set of vertices (j,1) of the diagram G, I'{l1,--- ,l,} the set of diagrams
of order (I1,---,1p), L; = {(4,1) : 1 <1 <1;} the jth level of G, {((¢,1), (4, m)) :
1<i<ji<pl<i<l,1<m<I} the set of edges ((i,1), (j,m)) s.t. every
vertex is on only one edge. The edges connect vertices of different levels. Given
an edge w = ((4,1), (j,m)), let dy(w) =1, d2(w) = j.

Theorem 2.17 : Diagram formula
Let (X1,---,Xp) be a Gaussian vector mean zero, variance 1 and with IE[X;X;] =
r(i,7), 1 <4,j <p. Then

IE[HHli(Xi)]_ > [T rldi(w),da(w)).

Gel'{l1,---,l,} weV(G)

e Let us go back to the heuristic formula [Z32) for the number of crossings.
Suppose that X = (X, s > 0) is a mean zero stationary Gaussian process with
variance one, that the function of covariance r has two derivatives and satisfies

(2.30)

Let 0 =qp < a1 < .... < ap_1 < ai =t be the points where the change of sign
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of the derivative of X occurs. They are in finite number because the process has
a finite fourth spectral moment (condition (Z30)).
There is an z-crossing of X between «; and ;41 if

|]I(Xai+1>w) - ][(Xai>m)| = 1’

which implies that

k—1
Nt(x) = |]I(Xo<i 1>z) ]I(Xai>m)|)
+
1=0
k—1
= |YI(X 1+1) Yz(Xai)v
1=0

where Y (u) = 1|, o) (u) is the Heaviside function whose generalized derivative
is the “Dirac function” 6, (u) = oo if w = z and 0 if not.
Therefore we can formally write

al+1
Z/ X,)|X|ds,

which gives the formula [Z32).
Note also that ([Z32) allows to retrieve formally some classical results, as:

- the Rice formula:

/]E IE| X, |ds= te /2 \/=17(0) /m ;

- Cabana’s formula:
if g is a positive function on IR, if G is a primitive of g, then (see [32])

/Nt d:c_/ [/ Sx.(x d:c}|X | ds /Otg(XS)|XS|ds

-1
Z | G(Xai+1) - G(XOM) | :
=0

- the Kac formula:
since 0p(t) = 1, by formally applying the Fourier inversion formula, we

have do(u) = 2i /IR cos(tu)dt,
T

1 ¢ .
/50 )| X, |ds—%/lR/0 cos(EX.) | X, | déds.
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o Kratz (2000)

If we choose for a Gaussian process the Brownian motion B, then its number
of a-crossings is such that either N;(x) = oo or Ny(x) = 0 a.s., whereas its local
time L¢(x) can be defined formally by

= /O t 5(z)(By)ds

and rigourously by a Gaussian approximation (see the table below) or by a uni-
1
form one, as L;(z) = HII(I)/ 2—][[7575] (Bs)ds a.s. (see for instance [b]).
E— 0 g

More generally, let us define the local time L;(x) of a Gaussian process X as the
density of the occupation measure of X, as for instance in Berman (see [22]). Its
construction by limiting processes is based on the sample path properties of X,
as first introduced by Levy in the case of the Brownian motion (see for instance

I551).

We may then notice that the notions of number of crossings and local time
present some “analogies” in their formulas (heuristic and non-heuristic), as it is
shown in the following table:

Local time L? for X = (X,,s > 0) Crossings number Ny for X = (X, s > 0)
(for which L does exist) (for which N;° does exist)

Sojourn time of X
on a level z in [0, ¢]:

Sx(t):/ (R.>2)d5 = /Y

Local time = density of S(t) Number of crossings

Formally

t
Lf:/ 6.(X,)ds Ng_/ 02(X,)| Xs|ds
0

Mathematically
the Heaviside function Y, and the “Dirac function” J, are approximated
respectively by the distribution function and the density of a Gaussian r.v. mean z
and variance o2, with o — 0.

Moreover, Vf € C*,

/(th(Xs)dsz/_Zf(x)Lfd:v / (X)X, |ds_/ F(2)Ny(x)de

Banach-Kac (1925- 43) formula
(see [0 5] and [73])
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Because of this type of correspondance with the local time, we became interested
in ‘validating mathematically’ the heuristic formula Z32) for crossing-counts
by looking for the appropiate Sobolev space, as done for Brownian local time
by Nualart and Vives (see [I11],[I12]), and Imkeller et al. (see [69])).

D**, 0<a<1/2 2.0
Dre Vp>2 0<a<1/2’ where ID
denotes the Sobolev space over canonical Wiener space obtained via completion
of the set of polynomials F with respect to the norms || F||z.o = ||(I—L)*/?F|z,
a € R.

In what concerns the number of crossings N;(x), whereas the distribution d, (X;)
and the random variable | X, | belong to ID*® for any o < —1/2 and for any
a € IR respectively, the integral in the definition of N;(x) would appear to have
a smoothing effect, showing N;(z) as a random variable which would belong to
ID** for any a < 1/4 (see [78] and [79]).

Those authors proved that Ly € {

2.2.2. Approzimation of the local time by the number of crossings

Several authors took an interest in the problem of approximating the local time
of an irregular process X by the number of crossings of a regularization of this
process. One classical regularization is the one obtained by convolution, already
presented, defined by

1 .
X; =Y. x Xy, where 1.(.) = gw (g> and ¢ some smooth function.

(2.35)
o Wschebor (1984, 1992).
Wschebor considered this problem for a specific Gaussian process, the Brownian
motion (in the multiparametric case, but we will only present the one parameter
case).
Let W = (Wy,t > 0) be a Brownian motion and let W, be the convolution
approximation of W defined by W, := W x ¢, where 1. is defined in 33
with 1, a non-negative C*° function with compact support.
Let NZ([a,b]) be the number of crossings of level x by the regularized process
W, on the interval [a, b].
Wschebor (see [162]) showed that, for x € IR,

Theorem 2.18 (Wschebor, 1984)

T el/?

2191l

where L(x, [a,b]) is the Brownian motion local time at level x on [a,b].

NZ([a, b)) N L(z,[a,b]), as e—0, for k=1,2,--- (2.36)

Later (see [164]), he proved the following;:
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Theorem 2.19 (Wschebor, 1992)
For any continuous and bounded function f, for a.e. fized w,

||¢||2\/E7/ flx d:c—/ f@)L(z)dr — 0, as e—0,

where N¢(z) :== NZ([0,1]) and L(z) := L(z, [0, 1]).

o Azais, Florens-Zmirou (1987, 1990)

Azais and Florens-Zmirou, in their 87 paper (see [§]), extended Wschebor’s
result [Z30) to a large class of stationary Gaussian processes, when considering
the L? convergence and the zero crossings. Under some technical conditions on
the Gaussian stationary process X and its regularization X, := X %), (requiring
a bit more than the non-derivability of X and giving some bounds on the second
and fourth spectral moments of X, ), on its correlation function r (namely r twice
differentiable outside a neighborhood of zero, with bounded variation at zero,
r’ and " bounded at infinity) and on the convolution kernel ¢ (i.e. ¥(u) and
Y’(u) bounded by a constant time |u|~2), they proved that

Theorem 2.20 (Azais and Florens-Zmirou, 1987)
If X admits a local time L(x,[0,T]) continuous in x at zero, then

2)\2€N0([0 T)) —, L(0,[0,T]) in L?

where Az . denotes the second spectral moment of X..

Note that Azais in 1990 (see [6]) considered more general stochastic processes
and provided sufficient conditions for L2-convergence of the number of crossings
of some smooth approximating process X, of X (which converges in some sense
to X) to the local time of X, after normalization.

e Berzin, Ledn, Ortega (1992, 1998), Azais and Wschebor (1996).
Whereas Wschebor proved the a.s. convergence of the variable given in theorem
T3 Leén and Ortega studied the L? convergence of this variable slightly
modified, with the rates of convergence, first in 1992 (see [88]), then in
collaboration with Berzin, in 1998 (see [24]), under slightly different hypotheses.
Indeed, for X = (X (¢),t € [0,1]) a centered stationary Gaussian process with
covariance function r satisfying 7(t) ~;_o 1—C|t|**,0 < a < 1, they considered
e *x X
var(e * X)
Dirac function as ¢ — 0), and proved that the convergence of

) 1/2
1 & N (z) . 2 var(X:(t))
L —L(z))d hoe(e) = [ 2vert el
o [ 1@ (EE @) o v ) (W wis)
(f € L*(¢(x)dx) satisfying certain regularity conditions), is in L? or is the weak

convergence, depending on the values of o (0 < o < 1/4, 1/4 < v < 3/4 and
3/4<a<l)

the regularized process X, = (where the kernel ¢, approaches the
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Meantime, Azais and Wschebor considered in 1996 (see [I0]) the a.s. conver-
gence of / f(@)N.(x)dzx, for any continuous function f and for X belonging

toa largerzlass of Gaussian processes than the one defined by Berzin, Leén and
Ortega.

Note that we did not mention all the papers on this subject (or closely related
to it); indeed much work on the approximation of local times and occupation
measures has been done also on specific Gaussian processes such as the fractional
Brownian motion (we can quote for instance the work by Révész et al. in the
80s on invariance principles for random walks and the approximation of local
times and occupation measures, as well as the work by Azals and Wschebor (see
[11]) on the first order approximation for continuous local martingales).

2.3. Asymptotic results
2.8.1. The law of small numbers and rate of convergence

e Due to the extension of the Poisson limit theorem from independent to depen-
dent Bernoulli random variables (see [36]), there has been the same extension in
extreme value theory, in particular for the study of the number of (up-)crossings.
As the level x = x(t) increases with the length ¢ of the time interval, the up-
crossings tend to become widely separated in time provided that there is a finite
expected number in each interval. Under some suitable mixing property satisfied
by the process X to ensure that the occurrences of upcrossings in widely sepa-
rated intervals can be considered as asymptotically independent events, we get
a limiting Poisson distribution for the number of z-upcrossings N by using the
Poisson theorem for dependent random variables (see [160], [38], chap.12, [126],
[I16], [T17], [22], and, for a survey and further minor improvement, [85], chap.8
and 9). We will give here a version of such a result, proposed in Leadbetter et
al. (see [85], theorem 9.1.2 p.174).

Under the condition that

p(x) = BN ((0,1))] < oo,

then N (I) < oo a.s. for bounded I, and the upcrossings form a stationary point
process N with intensity parameter p = p(x). The point process of upcrossings
has properties analogous to those of exceedances in discrete parameter cases,
namely:

Theorem 2.21 (Leadbetter et al.)
Let us assume that the correlation function r of the centered stationary normal

process X satisfies
A
r(s)=1- 7232 +o(s?) as s—0 (2.37)

and the Berman condition given by

r(s)logs — 0. (2.38)
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Suppose that x and t tend to oo in a coordinated way such that

EN](t) = tu(z) T for some constant T > 0. (2.39)
— 00
Define a time-normalized point process N} of upcrossings having points at s/t
when X has an upcrossing of x at s.
Then N converges to a Poisson process with intensity T as t — oo.

Note that the asymptotic Poisson character of upcrossings also applies to non-
differentiable normal processes with covariance functions satisfying

r(r) = 1-C|7|“4o(|7|*), as 7—0 (with0 < a <2, and C positive constant),
(2.40)
if we consider e-upcrossings, introduced by Pickands (see [I16]) and defined be-
low, instead of ordinary upcrossings (for which under ([ZZ0) their mean number
of any level per unit time is infinite).
For a given € > 0, a process £ is said to have an e-upcrossing of the level x at ¢
if &(s) <z, Vs € (t—e,t) and, Vnp > 0, s € (t,t + 1), £(s) > x;
so an e-upcrossing is always an upcrossing while the reverse is not true.
The expectation of the number of e-upcrossings of = by £ satisfying ([ZZ0) can
be evaluated, and it can be proved that asymptotically this mean number is
independent of the choice of ¢ for a suitably increasing level x, which leads,
under the Berman condition and (A1), to the Poisson result of Lindgren et
al. (1975) for the time-normalized point process of e-upcrossings (see [I16] and
[85], chap.12 for references and more detail).

e Remark: Another notion related to the one of upcrossings of level x by the
process X is the time spent over x, called also sojourn of X above x, defined in

t
the table of section 2.2.1 by S, (t) = / L% 50 ds. An upcrossing of the level x
o >

marks the beginning of a sojourn above x. If there is a finite number of expected
upcrossings in each interval, then the number of sojourns above x is the same
as the number of upcrossings. Under some mixing conditions (recalled in the
result of Bermangiven below) and the assumption of a finite expected number
of upcrossings in each interval, Volkonskii & Rozanov (see [I60]), then Cramér
& Leadbetter (see [38]) showed, under weaker conditions, by using the reasoning
used in the proof of the Poisson limit for the distribution of upcrossings, that
the sojourn above X has a compound Poisson limit distribution (as the sum of
a Poisson distributed random number of nearly independent r.v. which are the
durations of the sojourns). As early as the 70s, Berman (see [22] for the review of
these topics) proposed an alternative to discussing upcrossings; he introduced a
method based on Hermite polynomial expansions to study the asymptotic form
of the sojourns of X above a level z, on the one hand for x — oo with fixed ¢, on
the other hand for x,¢ — oo in a coordinated way. He considered a larger class
of processes (with sample functions not necessarily differentiable), allowing a
possible infinite expected number of upcrossings in each finite interval, to prove
the compound Poisson limit theorem.
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More specifically, by using arguments on moments, Berman (see [22], chap.7)
proved that:

if the level function x = x(t) satisfies the asymptotic condition x(t) ~ \/2logt
as t — oo and for a covariance function r such that 1 —r is a reqularly varying
function of index o (0 < a < 2) when the time tends to 0, then

the limiting distribution of v(t)Sy(t) is a compound Poisson distribution,

where v is an increasing positive function determined by the asymptotic form of
1—r(t) fort — 0 and the compounding distribution is uniquely defined in terms
of the index of regular variation of 1 — r(t) for t — 0.

e For practical use of the asymptotic theory, it is important to know how faithful
and accurate these Poisson approximations are, and in view of applications, we
must study the rate of convergence carefully. It took some years before getting
information about those rates.

Finally, Pickersgill and Piterbarg (see [I20]) established rates of order ¢t~ for
point probabilities in theorem EZZI] but without giving any information on the
size of v.

Kratz and Rootzén (see [R4]) proposed, under the condition that r(.) and /(.)
decay at a specified polynomial rate (quite weak assumption, even if more re-
strictive than r(s)log s e 0), bounds for moments of the number of upcross-
ings and also for the rate of convergence in theorem EZZT] roughly of the order
t=9, with

L.
0= B A ;Izlf(; p(s), (2.41)

where p(.) has been defined by Piterbarg (see [T21]) by

(1 —r(s)?

pls) = L—r(s)2+7'(s)r'(s)|

(2.42)

Their approach proceeds on the one hand by discretization and blocking to
return to discrete parameter cases, and on the other hand by combining the
normal comparison method and the Stein-Chen method (see [I52] and [36]) as
developed by Barbour, Holst and Janson (see [61], [16] and also [52]), this last
method imposing to measure the rate of convergence with the total variation
distance, defined between integer valued r.v.’s. X and Y by

Ad(X,Y) = %Z [P(X = k) = IP(Y = k)| = sup | IP(X € 4) = IP(Y € 4)].
k

More precisely, the authors achieved the following result on what concerns the
rate of convergence, throughout assuming for convenience that > 1 and t > 1:

Theorem 2.22 (Kratz and Rootzén, 1997)
Suppose {X (s); s > 0} is a continuous stationary normal process which satisfies

(Z11), (Z13) with v = 2, (Z13) and (ZIJ) and that r(s) > 0 for 0 < s < t.
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Then there are constants K and K' which depend on r(s) but not on x ort such
that

" $2+2/o¢
d(N; (1), P(tu(2))) < K—3 (2.43)
and, fort >ty > 1,
(log t)l+l/a
d(N (1), P(tu(z))) < K'——5——. (2.44)
The constants K in (ZZ3) and K’ in [ZZ4) are specified in the authors paper

(see [R4]).

Let us present briefly the method used to prove such results.

The discretisation consists in replacing the continuous process {X (s); s > 0} by

a sampled version {X(jq);j = 0,1,...}, with ¢ roughly chosen equal to s~'/2,

which makes extremes of the continuous time process sufficiently well approxi-

mated by extremes of its sampled version. Nevertheless it raises a new problem:

we may count too many exceedances. So a new parameter 6 is introduced to

divide the interval (0, ¢] into blocks ((k — 1), k6], k = 1,..., t/0 with € roughly

equal to t'/2 (this is what blocking method refers to). This choice of § makes

the blocks long enough to ensure approximate independence of extremes over

disjointed blocks.

It leads to considering W the number of blocks with at least one exceedance:
t/0

W= I, where I := I

Then l];y 1the triangle inequality for the total variation distance d, we have

. Let A = E[W).

(maque((k—l)e,ke] X(j‘l)>1)

d(N(t),P(tu)) < d(Ng(t), W)+ d(W,P(N)) +d(P(N),P(tn)), (2.45)

and we estimate the three terms in the righthand side (RHS) of [ZZH) sepa-
rately.

To estimate d(N,(t), W), we introduce N (#) the number of exceedances of x
by the sampled process {X (jq);jq € (0,t]} upon an interval of length 6, and
the essential part concerns the evaluation of the difference between NgSQ)(H) and
the probability that we have at least one exceedance by the sampled process on
the same interval, i.e. IE[N'9 ()] — IE[I;]. To evaluate it, we use lemma,
The last term of the RHS is bounded in the same way as the first one, using
d(P(N),P(tp)) < |A —tul (see e.g. [61], p.12), where A\ — tu = %(E[Il] —Ou).
To study the middle term of the RHS, we use the Stein-Chen method described
below. It means that we have to evaluate double sums of covariances of indi-
cators that are grouped into blocks, which implies, because of stationarity, the
study of couv(Iy, I),k > 2. A version of the normal comparison lemma given in
theorem EZT4l (by taking 2 = min(x;,1 < i < n)) helps to treat the case k > 3.
When k = 2, a new parameter §* is introduced to ensure a quasi-independence
between blocks. Then classical normal techniques are used.
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Concerning references about the approximation speed in related problems, we
could mention the works by Borodin and Ibragimov in the 80s and 90s (see [2]]),
by Jacod (see [[2]), by Perera and Wschebor (see [ITH]), by Berzin and Leén
(see [23]), etc...

e The Stein-Chen method.

In 1970, Stein proposed a new method to obtain central limit theorems for
dependent r.v. (see [I52]). Chen adapted this method in 1975 to the Poisson
approximation (see [36]).

Let (2, B, P) be a probability space, IF the expectation under IP and Z : Q@ — IR
a r.v. such that [E[Z] < co.

The purpose of such a method is to approximate IE[Z] in order to approximate
the c.d.f. of a real r.v. W defined on (2, B, P) by Tjw<y,) = Z.

The basic approach of the Stein method consists in:

1. determining KerlE:= {Y : E[Y] =0},
2. searching in KerlE for Z — ¢ for some constant c;
3. concluding F[Z] ~ c.

Given an integer valued r.v. W, the problem is then how to determine KerlE,
i.e. to characterize the set of functions h : IN — IR such that FE[h(W)] = 0. To
solve this problem, a method of “exchangeability” is applied. Let us recall the
definition of a pair of exchangeable variables.

Let (Q,B,P) and (1,81, IP1) be two probability spaces. (X, X') is an “ex-
changeable” pair of mappings of (2, B, IP) into (Qq, By, IPy) if

P[XEA]:Pl(A), VA € By
PXeAnX' eAl=PXecANX €A], VA A € B.

A pair (X, X’) of exchangeable variables satisfies the following property:

If F={F:Q%— R, Fantisymmetric (i.e. F(z,2') = —F(2,)); E|F(X,X")| < oo},
X ={h:Q — IR measurable, s.t. E|h(X)| < oo},
and T : F — X s.t. (TF)(X) = E[F(X,X")|X],

then (X, X') satisfies IEoT = 0, with the composition defined by (IEoT)(F) :=
E[TF].

To apply this method to the Poisson approximation, let us recall the following
characterization for the Poisson law:

W is an integer valued r.v., Poisson P(X\) distributed, if and only if

for any bounded f, ENf(W +1)— W f(W)]=0.

Hence if E[Af(W +1) — W f(W)] =~ 0 for all bounded function f defined on IV,
then W is nearly distributed as P(\).

This approximative equality is often easier to check than the direct approxima-
tion FE[f(W)] ~ E[f(W)] where Z is P()) distributed.

Therefore, let us illustrate the Stein-Chen method when W is the number of
occurrences of a large number of independent events. The advantage of this
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method is that the dependent case involves only minor transformations.
Let (X;)1<i<n be n independent r.v. with values in {0,1}, with (for fixed n)
n

pi:=PX;=1],1<i<n,and X := Zpi.

i=1

Let W = Z X;. We proceed in four steps:
i=1

1. Construction of an exchangeable pair (W, W').
Let (X} )1<i<n be n independent r.v., independent of the X; and s.t.
X, =4 X/, V1<i<n.
Let U be a uniformly distributed r.v. in {1,--- ,n}, independent of the X
and X
Let W' :=W — Xy + X{;. Then (W, W’) is exchangeable.

2. Definition of an antisymmetric function F.
Let F(X,X/) = f(X/)][(X':X-i-l) — f(X)][(X:X/-‘rl)a Wlth f . ﬂV—» R
Then we can apply the property of exchangeable mappings to (W, W),
namely [ [EX [F(W,W')]] =0, i.e.

EN (W +1) = WfW)] = E | (f(W+1) Zm(&,l)
(2.46)

3. Artificial solution Uxh (particular case of the general method of Stein).
Let h: IN — IR be bounded and let the function Uxh be defined by

Uxh(w i

_] w

Ly (h(5) — EM(Z)]),

with Z Poisson P()) distributed r.v., solution of the equation

A (w+1) —wf(w) = h(w) — Eh(Z)].

Taking f := Uxh in ([Z26) provides that for all bounded function h defined
on IN,

Eh(W)] = )] + ZpQE [Vah(W;)],

where W, := Y X/ and Vah(w) := Uxh(w + 2) — Uxh(w + 1).
J'#5
4. Estimation of d, (L(W), P(N)).
Let us choose h s.t. h:=ha, A C IN, with hy(w) := T(weay; a bound can
then be deduced for V\h and we obtain

\PW € A — IP[Z € A]| < (1/\%) 32
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which gives the same upper bound for the distance in variation dy, (L(W), P(X))
defined by dy, (L(X), L(Y)) = dio(X,Y) := sup |[P[X € A] — IP[Y € A]|.
Ac

Note that Barbour (see [16]) extended the Stein-Chen method by combining
it with coupling techniques (see [T40] and [T41]) to solve the general problem
of Poisson approximations for the distribution of a sum of r.v., not necessarily
independent, {0, 1}-valued. In the case of independent indicators, Deheuvels et
al. (see 7] and references therein) combined semigroup theory (see [T40]) with
coupling techniques to obtain results for the Poisson approximation of sums of
independent indicators; it has been shown to give sharper results than Barbour’s
method (see [T1]).

2.3.2. Central Limit Theorems

e Malevich (1969), Cuzick (1976).

In the 70s, some work was done to prove Central Limit Theorems (CLT) for the
number of zero crossings N;(0) as t — oo, for instance by Malevich (see [98])
and by Cuzick (see [AI]).

Cuzick gave conditions on the covariance function of X which ensure on the
one hand a mixing condition at infinity for X and on the other hand a local
condition for the sample paths of X; those conditions are weaker than the ones
given by Malevich to prove the same result, although the same type of proofs is
used.

Theorem 2.23 (Cuzick, 1976)
Assume that r" exists and take r(0) = 1.
If the following conditions are satisfied:

i)r, " € L?

ii) the Geman condition [Z3) is verified,
N (0

iid) lim inf M — 02> 0,

then
(N:(0) — IE[N(0)])

Vi
hore o? — 1 {\/)\—2+/Oo (JE[IX6X;| | Xop = X, = 0] —JEQIX’(O)I> ds}'
n 0

1—172(s)

A N(0,0%) , ast — oo,

Remark: A sufficient condition to have the assumption (¢i7) and which is directly
related to the covariance structure of X can be expressed by

[eS) T/(t)2 T
—dt =/ Ag.
/0 -2 = 2V
The m-dependent method.

The proof of this theorem relies on what is called the m-dependent method,
based on an idea of Malevich, which consists in approximating the underlying
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Gaussian process X (and its derivatives when they exist) by an m-dependent
process X, (i.e. such that E[X,,(s) X, (t)] = 0if |s—¢t| > m), in order to apply
the CLT for the m-dependent process given in Hoeffding and Robbins (see [60]).
Note that the m-dependent process X™ is obtained directly from the stochastic
representation of X by clipping out the portion (—oo, —m/2[U]m/2, c0) of the
integration domain and by normalizing the resulting integral.

e Piterbarg (1978-1996).

Applying both the method of comparison and the method of discretization,
Piterbarg provided a central limit theorem for the number N, (¢) of upcrossings
at level z by a Gaussian stationary process X (see [I18] or [I22]), namely

Theorem 2.24 (CLT for the number N (t) of upcrossings, Piterbarg, 1978)
Let X = (X, s € R) be a stationary Gaussian process, mean zero, unit variance,
with covariance function r satisfying the Geman condition (Z3) and

/ s(r(s)] + I ()| + [P (s)]) ds < oo. (2.47)
0
Then

varN} (t) = o*t(1 + o(1)) as t — oo,
where

2
. [T VI, [
= s y sy - d d d

o /0 /0 /0 Yz ((b (x,y,,2) o exp 270 ydzds

N —x2

2

Also, the central limit theorem holds for N} (t).

For the computation of the variance of N, (), it suffices to write

var(NF (1) = EINF ())(N (1) — 1)] + EIN, (1) — E{(N}())?] , and to use
results on moments, which, combined with the condition ([ZZ7), give the con-
vergence of o2.

To obtain the CLT, Piterbarg proceeded both by discretization and by
smoothing approximation, since only a discretized in time approximating pro-
cess does not satisfy the conditions of the CLT in discrete time, even under
17) .

He then introduced a smooth enough process Xi discretized in time, in order
to apply to it under some conditions a known result, a CLT for the number
of upcrossings for stationary Gaussian process in a discrete time (see for in-
stance [122]). This approximating process X4 has been defined as X2 (s) :=

X3(kA) + (s — kA)X[s((k + UAA) — X0(kA)

for s € [kA, (k+1)A), k=0,1,--- , A such that 1/A is an integer and A — 0,

1 5
and where the smoothed process X? is given by X°(s) := 5 / X (s +v)dv.
0
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e Berman (1971-1992).
Let us return briefly to the notion of sojourn time. When choosing the level
function z = z(t) of the asymptotic order of v/2logt (as t — 00), we recalled in
the section Law of small numbers, that the sojourn time above the level x tends
to a compound Poisson limit, since the sojourns are relatively infrequent and
their contributions are few but individually relatively substantial. In this case,
the local behavior of the correlation function r was determining in the form of
the limiting distribution. Now when choosing the level function rising at a slower
rate (such that x(t)/+/2logt is bounded away from 1), the sojourns become more
frequent and their contributions more uniform in magnitude, implying with the
St(x) — E[Si(x)]
var(Se(z))
(with E[S¢(z)] not depending on r), a normal limit distribution. Here the local
behavior of r does play in the normalization function, but not in the form of
the limiting distribution.
Berman proved this CLT for two different types of mizing conditions, namely
when the covariance function r decays sufficiently rapidly to 0 as t — oo, or
conversely at a sufficiently small rate.
In the case of a rapid rate of decay of r, the mixing condition is based not on the
function r itself but on the function b that appears in its spectral representation
given by

customary (in the application of CLT) normalization, namely

o0
r(t) = / b(t + s)b(s)ds,
— 00

when supposing that the spectral distribution is absolutely continuous with
derivative f()), and where b is the Fourier transform in the L2-sense of 1/ f(\).
This mixing condition is given by b € L*N L2, which means in particular that the
tail of b is sufficiently small so that r tends to 0 sufficiently rapidly. The proof
of the CLT is based on the m-dependent method. Indeed, Berman introduced
a family of m-dependent stationary Gaussian processes {X,,(t); —oo < t < 0o}
to approach uniformly in ¢ the original process X in the mean square sense for
large m. Then he deduced a CLT to the normalized sojourn of X from the CLT
of the m-dependent process (established by adapting a blocking method used
in the proofs of CLT for dependent r.v.).

In the case of slowly decreasing covariances, the proof of the CLT relies on a
method specific to Gaussian processes, based on the expansion of Si(z) in a
series of integrated Hermite polynomials and the method of moments. In fact it
is a special case of what is known as a non-central limit theorem for Gaussian
processes with long-range dependence (see [50], [T56] and the next section Non
central limit theorems).

o Slud (1991, 1994)

Introducing the theoretical tool of Multiple Wiener It6 integrals (MWT’s)
allowed some authors as Taqqu (see [I54]), Dobrushin and Major (see [B0]),
Giraitis and Surgailis (see [56]), Maruyama (see [103]), Chambers and Slud (see
[34]), ... to prove general functional central limit theorems (FCLT) (and non
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central limit theorems) for MWT expansions. In the 1990s, Slud (see [I41) ap-
plied a general central limit theorem of Chambers and Slud (see [34]) to provide
Cuzick’s CLT for the zero crossings N¢(0) by the process X, without needing
Cuzick’s additional assumptions to get a strictly positive limiting variance. Then
he generalized the result to constant levels (see [I49], theorem 3.1), as follows.

Theorem 2.25 (Slud, 1994)

Let x € R be arbitrary, and let X = (Xt,t > 0) be a mean 0, variance 1, station-

ary Gaussian process with continuous spectral measure o and twice-differentiable
o0

correlation function r. Suppose var(Ny(x)) < co. Assume that/ r?(s)ds < o0

— 00
oo

if x =0 and that / r(s)ds < oo if x #0. Then, as t — oo,

— 00

where o > 0 is given by the expansion
S 1 2 > n
= X e U P [ At b =0 [ a7,

with f, € L2(R™,m™) (introduced in (Z-23))) defined by

) = CIREERY o1
) WP

[n/2] (_T//(O))172k o
> mﬂmzk(xﬂﬁk(o)i * > Ay Angy -
= ' 1<n;<---<ngp<n

Note that Slud extended this result to curve crossings in cases where the curve
is periodic and the underlying process has rapidly decaying correlations (see
[T49], theorem 6.4).

e Kratz and Ledn (2001): a general method.

In 2001, Kratz and Leén (see [82]) introduced a general method which can be
applied to many different cases, in particular when the dimension of the index set
T is bigger than one, to provide a CLT as general as possible for level functionals
of Gaussian processes X = (X;,t € T). This method is a combination of two
approaches, the one developed by the authors in 1997 (see [80]) and one derived
from the work of Malevich (see [98]), Cuzick (see E1]]) and mainly Berman (see
[22]), that consists in approaching the process X by an m-dependent process, in
order to be able to use well-known results on m-dependent processes. Applying
this method, a CLT is given for functionals of (X, Xy, Xo, t > 0), which allows
in particular to get immediately the CLT for the number of crossings N¢(x) of
X, given in Slud (see [I49], theorem 3.1).
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We suppose that the correlation function r of our (stationary Gaussian) process
mean zero, variance one, satisfies

re L' and v € L2, (2.48)

Note that ([ZZ8) implies that 7/, ” and 7" belong to L* as well.
Let Zs be a r.v. independent of X, and X, (for each s fixed) such that

p1Xs + p2Zs, with pp = p% (2.49)

o) \/W

Note that X and X s are independent, as well as XS and XS, which ensures the
existence of Z, with the stated properties.
Let F/X be the Hermite expansion given in H(X) by

X
Z ) dqnm/ Hi(Xs)Hy—(ntm) <T(O)> Hpn(Zs)ds,

q=0 0<n+m<q
with dgpnm such that Vg > 0,

> d2,,niml(g— (n+m))! < C(q), (2.51)

0<n+m<q

with (C(g))q some bounded sequence.

Besides the property of stationarity of the process and the orthogonality of the
chaos, which will be used to simplify the computations whenever possible, let
us give the basic points that constitute this general method.

> Let Fg +(X) be the finite sum deduced from F;(X) for ¢ =1 to Q, i.e.

dnm ¢ .
Fo(X Z Z i/z /Oanm(s)ds, with

q=10<n+m<gq

Ignm(s) = Hp(Xs)Hy—(ntm) <%> Hum(Zs).

> First we show that F;(X) can be approximated in L? by the r.v. Fg +(X):
hm lim E[F(X) — Fo.(X)]? =0. (2.52)

Q—oot—o0

To prove this convergence, we follow the method developed in Kratz & Ledn (see
[81]), proof of theorem 1) where two results (cited below), one of Taqqu (see [THA],

lemma 3.2) and the other of Arcones (see H, lemma 1), helped respectively for
2

the computation of expectations of the form IF Z dgnmIgnm(0)| and
0<n+m<q

E Z Z dgnymy dgnams Lgnymi (8)Ignam, (5/) .

0<ni1+mi1<q0<nz+mz<q
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Lemma 2.7 (Arcones inequality, 1994)

Let X = (X;,1<i<d) and Y = (V3,1 <i < d) be two Gaussian vectors on
R?, mean zero, such that E[X;X;] = E[Y;Y;] = §;;, 1 <i,j < d.

Let r(49) .= E[X,Y;] and f a function on IR® with finite second moment and
Hermite rank 7,1 < 7 < 0o, w.r.t. X. Recall that the Hermite rank of a function
f is defined by

d d
rank(f) :=1inf { 7: 3 with > 1; =7 and B | (f(X) — E[f(X))) [[ H,(X;)| #0
Jj=1 j=1
d d
Suppose ¥ := | su @D v [ su r)| ) < 1. Then
pp lgigd; [ (1921 ; I ) <

B((f(X) ~ B (FV) ~ B < 478 [(F(X) ~ BF(X)]
In our case, ¥ denotes the supremun of the sum of the absolute values of the

off-diagonal terms in the column vectors belonging to the covariance matrix for
the Gaussian vector

Z07

Xo X
'X y T Xu? T Zu M
Under the conditions on r, we have / Y2 (u)du < oo.
0

Lemma 2.8 (Tagqu, 1977)
Letp > 2 and (X1, -+, X,) be standard Gaussian. Then

Feyl e k) o
B (X0) i (5= i) i T 1 2k =20 0 S by <
0 otherwise
where Z is a sum over all indices i1,J1,- -+ ,iq,7q € {1,2,--+ ,p} such that
r
W # g, Vl=1,---,p and there are ki indices 1, ko indices 2, -- -, k, indices p.

> Now by classical tools (the dominated convergence theorem, Fatou lemma,
Cauchy-Schwarz inequality, ...) and Arcones inequality, we can get the limit
variance o2 of F¢ +(X) and prove that it is finite:

lim lim E[Fq (X)) =0 = Zaz(q) < oo, where (2.53)
q=1

Q—oo0 t—o00

a*(q) = Z Z dgnymy danymo /0 ElIgn,m, (0)Ignam, (s)]ds.

0<ni1+m1<q0<nz+m2<q
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> A version of the m-dependent method: Berman’s method.

This method consists in approaching the process X by an m-dependent process,
in order to be able to use well-known results on m-dependent processes.
Define X ¢ as a (1/¢)-dependent process to approach the process X, as follows.

Suppose X has a symmetric spectral density f; so its It6-Wiener representation
o0

is given by X; = / eM(F(N)Y2dW (N), where W is a complex Wiener process

defined on IR. -

Let ¢ be defined by ¥ (x) = ¢ *p(x), where x denotes the convolution and where
¢ is a twice differentiable even function with support contained in [—-1/2,1/2]
(so v has support in [—1,1]). We can suppose w.l.o.g. that ||p||? = 1.

By using the Fourier inversion formula we can write

vle) = o [ e a0 [ e iponpan

:% .

Let ¢<(A) = z2-|@(2)[?, and then introduce

X = / EM(f % 2 (V) FdW (N),
(note that X§ for fixed ¢ is a standard Gaussian r.v.) and its derivatives denoted
by Xt(J)a, 0 < j <2, such that

x0e _ / PN (f G- (V) FAW ().
So we can prove that

E[Fg.(X) — Fo.(X9))? =0, withe(t) — 0, (2.54)
—00 —00
by using Arcones inequality and some results on the correlation between the
process (respectively its derivatives) and the (1/¢)-dependent process associated
(respectively its derivatives), obtained vhen working with the spectral represen-
tation of the correlation functions, namely

Proposition 2.4 (Kratz and Ledn, 2001)

(i) For all 0 < j,k < 2, E[Xt(i)vth(k)s] = (=1)*rU+O () converge uniformly
over compacts and in L? as e — 0 towards rj ;(.) = (—1)FrG+h) (),

For j =k =0, the convergence takes place in L' as well.

(ii) For all 0 < j,k <2, 75 () := E[Xt(i)_stk)] converge uniformly over com-
pacts and in L? as ¢ — 0 towards rj (.).

> Then it is enough to consider the weak convergence of the sequence Fg ((X®)
towards a Gaussian r.v. as t — oo to get the CLT for F/X.
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We can write

:i/ i Z dE, I° (s)ds :_i/th Xe L a
T ) . gqnm-qnm \/E 0 57\/W’ s

I X5
= — [ 0, X5, ———., Z;
Vi Jo [f‘?< O /=) °>

where 6 is the shift operator associated to the process

Q
and fo(1,72,73) = > > Ay Hn(21) Hy () (72) Hon (3).
g=10<n+m<q
Hence the weak convergence of Fg(X®) towards a Gaussian r.v. is a direct
consequence of the CLT for sums of m-dependent r.v. (see [60] and [21]), which,

combined with ([Z52), Z53) and @Bh4), provides the CLT for F;(X), namely

Theorem 2.26 (Kratz and Ledn, 2001)
Under the above conditions, we have

ds,

Ff — BF}]

ft(X) = \/Z

— N(0,0%) as t — oo,

where IE[FX] = tdooo and o® = Zaz(q) < 00, with
q=1

02(‘1) = Z Z dqmmldqnzmz/ ElLgnym, (0)Ignams (s)]ds,
0<n1+m1 <q0<na+ms<q 0
X,
and  Ignm () = Hn(Xs)Hy— (ntm) War) Hy(Zs).

r

Remark. Condition ([ZA]) can of course be weakened to:
reLl' and " € L? (2.55)

when considering the process X and its first derivative only, as for the number
of crossings,

and to rell (2.56)

when considering the process X only.

e As an application of theorem E228 we get back, under the condition (Z353),
Slud’s CLT for the number of crossings of X already enunciated in theorem

)e
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Indeed, let us consider the Hermite expansion of N;(x) given in (Z3d), which
corresponds to FtX with m := 0, dgp, := dgno = bg—2(x)azly=2, Yg,n,l € IN

t
and with JE[F] = tdooo = tho(z)ag = —e~* /2. We have Vz € IR,
T
la/2]
b2, (z)a?(20) (g—20)! < C, with C some constant independent of ¢, which
Z q—21 21 q ) p q,
1=0

is a consequence of proposition 3 in Imkeller et al. (see [69]) given by

Proposition 2.5 (Imkeller, Perez-Abreu and Vives, 1995)
Let 1/4 < o < 1/2. Then there exists a constant ¢ such that for any n € IN,

sup |Hn(x)ef‘”2| < ep~(BamD/12,
zclR

Therefore we can apply theorem to obtain

\/Z< Ni() e /2> — N(0,02),

ty/—1"(0) ™

which can be written as

Vi <Nt(x)_ —r”(O)e—x2/2> — N(0,-1"(0)c?),

t m t—oo

where 02 (0 < 02 < o0) is given by o2 = 202((1), with
q=1
la/2] [q/2]
02(‘1) = Z bg—2n, (2)a2n, bg—2n, (T)a2n, X

n1=0n2=0

« % X
A IF [H2n1 (Xo)Hq72n1 (7(())) H2n2 (Xs)Hq72n2 (T(O)>‘| ds.

We can easily check that o2 # 0, by proving that 0%(2) # 0 (showing that the
determinant of the matrix (expressed in the domain of frequencies) associated
to 02(2) is strictly positive). We conclude to Slud’s CLT.

2.3.3. Non central limit theorems

From the CLT given in the previous section, or even more generally from the
literature of the CLT for non-linear functionals of Gaussian processes, we can
ask what happens when some of the conditions of those theorems are violated,
in particular when we are under a condition of regular long-range dependence.
This problem interested many authors, among whom we can cite in chronological
order Taqqu (see [I54], [I56]), Rosenblatt (see [I33], [134], [135]), Dobrushin and
Major (see [50]), Major (see [91]), Giraitis and Surgailis (see [B6]), Ho and Sun
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(see [63]), Slud (see [I48] or [I49]). MWT’s expansions proved to be quite useful
in defining the limiting behavior in non central limit theorems for functionals of
Gaussian processes with regular long-range dependence. It is what allows Slud
to prove, by using techniques proper to MWT’s, in particular Major’s non central
limit theorem for stationary Gaussian fields with regular long-range dependence
(see [06], theorem 8.2), the following non CLT for level-crossing counts.

Theorem 2.27 (Slud, 1994)

Let X be a stationary Gaussian process, mean 0, variance 1, with continuous
spectrum and twice differentiable correlation function with regular long range
dependence, i.e. r(s) = (14 |s|)"*L(s), where L is slowly varying at oo and
0 < o < 1/2. Assume also that for some ¢ € (—oo, ) and constant C < oo, for
k>1,2 and all x > 0,

1 |d* s
i) Let ¢ # 0 be fized arbitrarily. Then
N0 = O () 2O
2= L(t) (1-a)2—a)r?

it) When ¢ =0,

o1 et(Ai+A2) _q

170 (M) — /=) /x) 2 —'(0) f2< e ) as t — oo,

™

where I denotes the second order MWI integral operator for a stationary
Gaussian process X with correlation function ro(s) == [ e““oo(dz) uniquely
determined by

(- 2 !
/ezszw%(d@:/ (1- )z +5|°dz, s> 0.
0

22
3. Extensions

The aim of this section is to present examples of possible applications of some
of the methods reviewed in the previous section.

3.1. CLT for other non-linear functionals of stationary Gaussian
processes

As an application of the heuristic of the previous section, in particular of theo-
rem ZZ6 we may look at various functionals related to crossing functionals of
a stationary Gaussian process X, as for instance the sojourn time of X in some
interval, the local time of X when it exists, or the number of maxima of the
process in an interval.
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e Time occupation functionals.

The simplest application of theorem is when the integrand appearing in
F/X, defined in (Z50), depends only on one variable, without needing other con-
ditions than the smooth one € L' (see the remark following the theorem).

> A first example of this type is when F;X represents the sojourn of the process
X above a level  in an interval [0, ], i.e. when F/X := S, (t).
It is easy to obtain the Hermite expansion of S, (t) as

o0 ¢
Se(t)=>» d H,(X;)ds,
=3 [ (x
, 1 [re 1
with dg = 1—®(z) and d, = a/ H,(uw)o(u)du = 4 a—1(x)p(x), Vg > 1.

Then an application of theorem yields the CLT for the sojourn time under
the condition r € L, namely

Sy (t) — tdy 9
T th’Q N(O,U ) y
with 0% = " d? / IE[Hy(Xo)Hy(X,)lds = qld: / 4 (s)ds.
g=1 0 q=1 0
> Another example already discussed is the local time L7 for X in the level x
(when it exists) (see [22]).
Its Hermite expansion is given by

T __ T - Hk('r) ! 5 — > ! s
Ly —(b( )];) %l /0 Hk(Xs)d —kz_olk/o Hk(Xs)d.

and again theorem allows to retrieve its asymptotical normal behavior
under the condition r € L', namely

LY — to(x) .
tT e N(0,67)

wi &2200200 s=2xooi Oorks S.
ot =3 1 | B o xl #03 | e

e Number of maxima in an interval.

One of the main concerns of extreme value theory is the study of the maximum
< n%ax] Xt> of a real-valued stochastic process X = (X;,t € [0,T]) having con-

te0,T

tinuous paths, in particular the study of its distribution F'.

There is an extensive literature on this subject, going mainly in three directions,
according to Azais and Wschebor (see [12]): one looking for general inequalities
for the distribution F', the other describing the behavior of F' under various
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asymptotics, and the last one studying the regularity of the distribution F'. For
more references, see [12].

In the discussion of maxima of continuous processes, the upcrossings of a level
play an important role, as was the case in the discrete case between

maxima of sequences and exceedances of level u, through the equivalence of
the events (M® < w,) = (N} < k), MM being the kth largest value of
the r.v. Xi,---,X, and N, the point process of exceedances on (0,1] (i.e.
N;F=#{i/n€(0,1]: X; > u,,1 <i<n}).

In the continuous case, we have already seen that crossings and maxima are
closely related when describing the Rice method, in particular with lemma 27
providing bounds of P[olggi(t Xs > ] in terms of factorial moments of the level

x-crossings of the process X.

Note that Cramér (1965) noted the connection between u- upcrossings by X and
its maximum, e.g. by {N,(T) =0} = {M(T) < u} U{N,(T) = 0,X(0) > u},
which led to the determination of the asymptotic distribution of the maximum
M(T).

Recently, when looking for a reasonable way based upon natural parameters of
the considered process X to compute the distribution of the maximum of X,
Azais and Wschebor (see [I3]) established a method, based upon expressing the
distribution of the maximum P[Orilfécl X5 > z] of the process satisfying some

regularity conditions, by means of Rice series, whose main kth term is given
by (=1)*"'uy/E!, vp denoting the kth factorial moment of the number of up-
crossings. This method, named ‘the Rice method revisited’ because inspired by
previous works such as the one of Miroshin (see [I06]), can be applied to a large
class of processes, and allows a numerical computation of the distribution in
Gaussian cases more powerful in many respects than the widely used Monte-
Carlo method, based on the simulation of the paths of the continuous parameter
process.

Note also another useful connection with the maximum (Orgai( XS) of a process
<s<t

X, which is the sojourn time. Indeed, we can write
< e .
<0r2?§t Xs < 3:) & (S(t) =0)

Berman uses this equivalence between the events (Orgai(t Xs >z ) and (S4(t) > 0)
_S_

to study the maximum of the process X (see [22], chap.10).

Here we are interested in the number of local maxima of a stationary Gaussian

process lying in some interval, and more specifically in its asymptotical behavior,
one of the motivations being the applications to hydroscience.
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More precisely let M[)[;,ﬁz be the number of local maxima of X,,0 < s < ¢,
lying in the real interval |51, 2] and let r(0) = 1.

Kratz & Leén (1997) provided under the condition r(*)(0) < oo the Hermite
expansion of M[)B(h 2]’ by adapting the proof of proposition on the number
of crossings, and with the change of variables ([Z29).

¢
Formally, M[)[;,ﬁz] :/0 118,,8,) (X:)00(Xs) | X, | 1[0)00)(Xs)ds; more precisely:

Theorem 3.1 (Kratz and Ledn, 1997)
Under the condition —r(")(0) < oo, we have

() (0) Hy (i (0)
X _ r q—(m+n)
M[ﬁlﬁz] - '(0) Z Z Orim (g — (m+n))V2r
q=00<n+m<q :

/ Hp(Xs)Hy(nim) (_XT(O)> Hp(Zs)ds

B = / / (P10 + p22)L(—owr0)(p1 + p22) Hy (2) H(2)9(2)(2)ddz, (3.57)

n'm'

where Opm is defined by

p1 and pa satisfying (Z49).

As for the number of crossings, the condition appearing in the theorem could
be weakened by taking a similar condition to [33)) for the fourth derivative of
r(.); it would then provide that E(M[)B(1 62])2 < 0.

Previously two cases of application of theorem were considered, on the one

hand when the integrand appearing in F/X, defined in (Z350), depends only on

one variable (under the simple condition 7 € L'), on the other hand when the

integrand depends on two variables (under the conditions r € L' and " € L?),

case of our main study, the number of crossings, but which also concerns any

convex combination of it as, for instance, Cabana estimator (see [32]) of the
oo

second spectral moment (slightly modified) given by v = % Ne(x)da(x)
(with «(.) a distribution function on IR), and which has been studied by Kratz
& Ledn (see [RT1).
To apply theorem 228 to obtain a CLT for the number of local maxima M, [)éh 8]
made us consider the last possible case, i.e. when the integrand appearing in
FX depends on three variables.
Note that the condition (") (0) < oo and r € L' imply the condition @Z8) of
theorem ZZZA and that we can write M;% (B1,62] = = FX when taking
(@) (0) SnmHg—(man (0
dgnm = — r ”( ) q—(m+ )( ) . Moreover we can easily check that
=7"(0) (q = (m + n))v2r
> aeo A2 !'m!(q — (n+m))! < C, with C some constant, by using again
proposition ZZH.
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Therefore theorem yields a CLT for M, [)517 a]’ result obtained by Kratz &
Ledn in 2000 (see [8T]) with another method which consisted mainly in adapting
and verifying conditions (al)-(a3) in the 1994 Slud’s paper (see [149], p.1362).
But, as already stated by Berman (see [21], pp.62-63), it wouldn’t have been
possible to benefit of this method when working in a dimension higher than one,
which confirmed us in the idea of finding a more general method as the one put
forward to demonstrate theorem

Theorem 3.2 (Kratz and Ledn, 2000)
Under the conditions —r("(0) < co and r € Ly,

X X
M[Bl;ﬁﬂ B JE[M[BI’BQ]] i N(O O'2> ast — o0
Vi | |

where

E(M[)B(lxﬁﬂ) = \/%% {Pl (sb(ﬂz)q) <—% 2> - ¢(B1)® (—% 1>)

+ \/%\/p%p%{@ <62,/1+Z—%> —@(&MHZ—%)H, (3.58)

pi (i =1,2) being defined in ([ZZ9), and o* is given by

r)(0) & Hy (my4n) (0)Hy—(myin (O)
P NN bt e

—7(0)2

q=10<n1+m1<q0<n2+ma<q

B, (xo)H — N N (Zo)Ha (X0 H N
; n1 (X0) g—(n1+m1) —7(0) ma (Z20)Hn, (X5) q—(n2+ma2) —r(0)

This last result has applications to hydroscience, in particular in the study of
random seas.

Ocean waves have been studied for many years by many authors, in particular
through a stochastic approach by M. Ochi (see [IT4], for references also). In this
approach, the randomly changing waves are considered as a stochastic process
(so that it is possible to evaluate the statistical properties of waves through the
frequency and probability domains) and in deep water as a Gaussian random
process. This Gaussian property was first found by Rudnick in 1951 through
analysis of measured data obtained in the Pacific Ocean. This process is
assumed to be stationary. It is a common hypothesis for the study of ocean
waves since the sea does behave in a stationary way when observed over short
periods of time (see [93], [I14]).

From the general CLT for the number of maxima of a stationary Gaussian
process given in theorem B2 we can deduce the asymptotical behavior of func-
tionals related to ocean waves, such as the number of local positive maxima of
waves (studied when having a non-narrow-band-spectrum random process (see
[114], §3.3)), or wave amplitude, or even the amplitude associated with acceler-
ation (see [I14], §4.3)). As an example, let us give the asymptotic behavior of

Hn, (Z5)

q = (m1 +mn1))Hq = (m2 + n2))!

ds.
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the number of local positive maxima of waves.

Indeed, as shown by Ochi, consideration of the negative maxima is unnecessary
in the maximum-point-process of waves for engineering problems, because the
negative maxima do not contribute to the largest peak value (the extreme wave
amplitude) expected to occur in a certain number of observations.

MX
Let us give the asymptotic behavior of the ratio w, with 8 > 0.

[0,+00)

Corollary 3.1 (Number of local positive mazima of waves, Kratz and Ledn,

2000)

M E[M:
VT <M[§+OO) - E[M[§+OO)]> <, N(0,0%) as T — oo,
[0,400) [ [0 +oo)]
where o2 is given by

o’ = —7‘” 27TC4 Z Z Z (005n1m1 (6) - Cﬁ5n1m1 (O)) X

q=10<n1+m1<qg0<ns+m2<gq
qu(mler)(O)qu(m2+nz)(0)
(¢ = (m1 + n1))!(qg — (m2 + n2))!

+o0 y
A FE [Hnl (XO) n1+m1)< /— mi ZO H ( S)Hq—(n2+m2)< _)if, 0 ma (ZS
with C,, := E[M™ (y)] = L(O))<1_q)<y 1+/p’1>>+ T()¢>( )@ <—&y>,

(006n2m2 (ﬁ) - Cﬁénzmz (0))

27 (0 P2
GO () _ !
and in particular Cy = r(0) — () .
4m\/—r"(0)

Remark: for statistical purpose, a consistent estimator of the asymptotic vari-
ance has also been proposed (see [B1]).

3.2. Multidimensional case: dimension n for the index set

In most cases, for applications in other fields, results in dimension larger than
one are required. Generalizing results obtained in dimension one seems often
possible in theory, but, depending upon the method, it can reveal itself more
difficult than expected.

There are three ways to consider the multidimensional case; in the first, the
stochastic process is indexed by a set of dimension larger than one, in the second
the process is such that each of its components is a random vector, and in the
third these two previous cases are combined.

We will be interested in the first case, on which Wschebor (see [I63]) has been
working and generalizing results of Cramér et al. and Marcus for a d-parameter
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stochastic process X = (X;,t € IRd) having C' paths.

Wschebor studied problems related to the level sets of the paths of X defined
by CX := {t : X; = u}, proving at the same time some type of Rice formula.
For more detail, see his 1985 book.

It is in this context that the work of Kratz and Leén (see [82]) on Gaussian
fields took place. They considered the problem of the asymptotic behavior of
the length of a level curve of a Gaussian field, by adapting the method used in
the one dimensional case, for random processes indexed by a set of dimension
larger than one.

Note that once again this study was motivated because of its various applica-
tions, in particular for the random modelisation of the sea (see e.g. []).
Consider a mean zero stationary Gaussian randon field (X, 4; (s,t) € IR*) with
variance one and correlation function r having partial derivatives 0;;r,

for1 <i+j<2.

Assume that r € L' satisfies 72(0,0) — 72(s,t) # 0, for (s,t) # (0,0), and that
Opar, Oor are both in L2.

Let H(X) be the space of real square integrable functionals of the field

(Xs.i; (s,1) € IR?).

Let E)Q((T) (u) be the length of {(s,t) € Q(T') : X+ = u} the level curve at level
u for the random field X, Q(T) being the square [T, T| x [-T,T] and |Q(T)|
its Lebesgue measure.

By theorem 3.2.5 of Federer (see [B3], p.244), we have for g € C(IR)

— 00

/ G(u) L iy () du = / /Q 1 IV i

We assume w.l.o.g. that A\ := [E[0}{,X,:] = E[0}; Xs] = 1 and that X is
isotropic, i.e. that the covariance matrix of (010Xs,,001Xs,¢) is of the form

(3 f) (see 1], §6.2).

(Note that in the non-isotropic case, i.e. when the density function of (910X ¢, 901 Xs.¢)

Y11 2
is NV(0,X) with X = ( 1 12), ¥i,; # 0 fori # j, we can consider the isotropic
Y12 Yoo
1 1
process Y ; defined by Y, } = ———==X,, », where <u> = n12 <S),
r(0,0) v r(0,0) t

and deduce the results for X ; from the ones of Y5 ;.)
Under these conditions, we can obtain the chaos expansion in H (X)) for Lg e (u),
as well as a CLT for it, namely:
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Theorem 3.3 (Kratz and Ledn, 2001)
In H(X), we have

EQ(T) Z Z dg—2(m+1) (w)cam,21 X

4=0 0<m+1<[q/2]

// Hy_om1)(Xs,t) Hom (010X s,¢) Ha1 (901 X5 ) dsdt
Q(T)

with di,(u) = 2 Hk( Yo (u ) (¢ being the standard normal density) and
( 1 m+l

mzmH Z Z ( )( ) (p1(+;);jj2 172) (B being the Beta

p1=0p2=0

Com,2l =

function).
The asymptotical behavior of E)Q((T) (u) is described by

Lg(T) (u) — E[Lg(T) (u)]

N o2
Qo s VO
with ELpy(w)] = |Q(T )I\/?Gi(/z)) and

Z Z Z 6117277117211 (u)6q72m272l2 (u) X

9=00<m1+11<[q/2] 0<m2+12<[q/2]
J [ Bl 0.0 2 s s
where 0g,2m,21(1) 1= dg_o(m+1)(U)Com 21, and

Igom21(8,t) = Hy_o(m+1)(Xs,t) Hom (010X s,t) H21 (001 X s 1)

The proof is an adaptation to dimension 2 of the methods used to obtain propo-
sition and theorem respectively.

1 _
Indeed we introduce ES(T) (u,0) = ;/IR Eg(T) (v)@ (u . v) dv and prove

that it converges to Lg(T) (u) in L?. Then the generalization to dimension 2
of lemma 6l will give us the Hermite expansion of Eg(T) (u, o) with coefficients
df (u)cam, 21, with df (u) e di(u).

o—

Lemma 3.1 (Kratz and Leon, 2001)
Let f € L?(¢(u,v)dudv) and let (dy,k > 0) be its Hermite coefficients.
One has the following expansion

// f(Xs,t)HVXsytHdet:
Q(T)

dec2m 2 // Hy(Xs,t)Hom (010X s,4)Ha1 (001 X5, )dsdt =

k=0m=0 1=0

oo o0
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Z Z dk—2(m+l)62m,2l/ Hy,_o(m1) (Xs,t) Ham (010 X st ) H21 (001 X s ¢ )dsdt,
k=00<m+1<[q/2] Q)

where cam 21 is given in theorem [Z3

The first part of theorem B3 i.e. the chaos expansion follows then, exactly as
in dimension one.
As regards the CLT, we define

[’)Q((T) (u) — JE[‘C)Q((T) (u)]
Q(T)[/2

and Lg(T) as the finite sum deduced from Lg7)(u) for ¢ =1 to K, i.e.

Lery(u) =

Ly (u) = |1 ST Z > bgama(u) / /Q - Iy 2m.21(s, t)dsdt.

q=10<m+I1<][q/2]

We define in the same way Lg(T) (u,€) in which we consider the 1/e-dependent
random field X* defined as

XS, = /132 N (f 4 3 ) (A1, A2)) ZdW (A1, o).

We must however normalize the partial derivatives, dividing by the constant
(JE[610X§70]2)1/2 = (JE[601X§70]2)1/2 = (—07(0,0))*? to get random variables
with variance one.

The proof follows then the one of theorem EZZ8, using our combined method.

With respect to Rice formulas and the distribution of the maximum of Gaussian
fields, let us also mention the recent works by Adler et al. and Taylor et al. (see
[[57) and [2]), and by Azais and Wschebor (see [14]).

4. Conclusion

Although this work on level crossings focuses specifically on the stationary Gaus-
sian case, it is to be noted that much research has also been conducted on
the non-stationary Gaussian case (notion of local stationarity, notion of non-
stationarity but with constant variance; work on diffusions, Brownian motions,
fractional Brownian motions, etc...), as well as on the non-Gaussian case (in
particular when considering the class of stable processes).

For completeness, we tried to make a large inventory of papers and books
dealing with the subject of level crossings, even though all the references are
not explicitely mentioned in the synopsis above.

Note that in case an author published a paper prior to a book, the only reference
mentioned is that of his/her book.
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