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Abstract. We introduce the notions of generalized and weighted generalized v-estimators as unique points of sign change
of some appropriate functions and give necessary and sufficient conditions for their existence. We also derive a set of
sufficient conditions under which the so-called -expectation function has a unique point of sign change. We present
several examples from statistical estimation theory, where our results are well applicable. For example, we consider
the cases of empirical quantiles, empirical expectiles, some 1-estimators that are important in robust statistics, and some
examples from maximum likelihood theory. Further, we introduce Bajraktarevic-type (in particular, quasiarithmetic-type)
1-estimators. Our results specialized to -estimators with a function ¢/ continuous in its second variable provide new
results for (usual) ¢-estimators (also called Z-estimators).
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1 Introduction

In statistics, M-estimators play a fundamental role, and a special subclass, the class of -estimators (also
called Z-estimators), is also in the heart of investigations. The M-estimators (where the letter M refers to
“maximum likelihood-type”) were introduced by Huber [11, 12]. Let (X, X’) be a measurable space, let ©
be a Borel subset of R, and let o : X x @ — R be a function such that for each ¢ € O, the function
X > x +— p(x,t) is measurable with respect to the sigma-algebra X. Let (£;);>1 be a sequence of i.i.d.
random variables with values in X such that the distribution of £&; depends on an unknown parameter ¢ € 6.
For each n > 1, Huber [11,12] introduced an estimator of 1J based on the observations &1, . . ., &, as a solution
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Oy = 1/9\71(51, ..., &) of the following minimization problem:

n

tlélé 2 0(&i, 1), (1.1)

provided that such a solution exists. We call 1},, an M-estimator of the unknown parameter ¥} € © based on the
i.i.d. observations &1, ..., &,. In stochastic optimization, ¥, is called a sample average approximation (SAA)
of a solution of the classical risk neutral stochastic program inf;co E(o(&1,1)); see, for example, Shapiro et
al. [23, Chap. 5]. For historical fidelity, we note that Huber [11] considered the special case where X := R,
© := R, and the function ¢ depends only on = — ¢, that is, o(z,t) := f(x —t), x € R, t € O, with some given
nonconstant function f : R — R. Turning back to the general case, under suitable regularity assumptions, the
minimization problem (1.1) can be solved by setting the derivative of the objective function (with respect to
the unknown parameter) equal to zero:

> (i, t) =0, teo,
=1

where 0,0 denotes the (partial) derivative of ¢ with respect to its second variable. In the statistical literature,
00 is often denoted by 1, and hence in this case an M-estimator is often called a v-estimator, whereas other
authors call it a Z-estimator (the letter Z refers to “zero”). For a detailed exposition of M-estimators and
1-estimators (Z-estimators), see, for example, Kosorok [15, Sects. 2.2.5 and 13] or van der Vaart [25, Sect. 5].

Throughout this paper, letN = Z, , Z,,Q, R, R, and R denote the sets of positive integers, nonneg-
ative integers, rational numbers, real numbers, nonnegative real numbers, and positive real numbers, respec-
tively. For a real number y € R, its positive and negative parts as well as its upper and lower integer parts are
denoted by y and iy~ as well as by [y] and |y |, respectively. For a subset S C R, the convex hull of S (which
is the smallest interval containing .S) is denoted by conv(S). For each n € N, let us also introduce the set
Ap =R} \{(0,...,0)}. All the random variables are defined on an appropriate probability space ({2, A, P).

To the best of our knowledge, the topic of existence and uniqueness of 1/-estimators is less addressed in the
statistical literature. In the present paper, we investigate two basic problems of this field. Roughly speaking,
Problem 1 is about the existence and uniqueness of the newly introduced notions, generalized 1)-estimators
and weighted generalized -estimators. Problem 2 is devoted to the existence and uniqueness of a point of
sign change for so-called y-expectation functions.

Problem 1. Let X be a nonempty set, and let © be a nonempty open interval of R. Let ¥(X, ©) denote the
class of real-valued functions ¥ : X x © — R such that for each x € X, there existt,,t_ € © such that
ty < t_and¥(z,ty) > 0 > ¢(x,t_). Roughly speaking, a function ¢) € ¥ (X, @) satisfies the following
property: for each x € X, the function ¢ 5 © — 9 (z,t) changes sign (from positive to negative) on the
interval © at least once. Given a function ) € ¥(X,0),n € N, and = (x1,...,z,) € X", let us consider
the equation

Ya(t) =Y d(xit) =0, teO. (1.2)
1=1

More generally, forn € N, & = (21,...,2,) € X" and A = (A\q,...,\,) € A, we also consider the
weighted equation

Y n(t) =D Aip(wi,t) =0, teO. (1.3)
i=1

The basic question we are going to investigate now is to find necessary and sufficient conditions for the
unique solvability of Egs. (1.2) and (1.3), respectively. In a broader context, we are going to find necessary
and sufficient conditions for the existence of a point of sign change (see Definition 1) for the functions g
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and 1/Jm7 )\ introduced by (1.2) and (1.3), respectively. It will turn out that the points of sign change in question
are unique, provided that they exist, and we can call them a generalized 1)-estimator and weighted generalized
W-estimator, respectively, for some unknown parameter in © based on the realization (z1,...,z,) € X"
and weights (A1,...,\,) € 4,. In Proposition 1, we also study the measurability of (weighted) generalized
1-estimators, provided that X is a measurable space, but we emphasize that in our general setup, X is not
necessarily a measurable space; it can be an arbitrary nonempty set. Concerning Problem 1, it does not matter

whether the random variables &1, .. .,§, of which (z1,...,x,) is a realization are i.i.d. or not. As future
research, we could investigate the asymptotic properties of the (weighted) generalized ¢/ estimators based on
(&1,...,&n) as n — oo, when the i.i.d. property for the sequence (£x);>1 could play a role.

Problem 2. Let (X, X') be a measurable space, let © be a nonempty open interval of R, andlet¢) : X x© — R
be a measurable function in its first variable, that is, for each t € ©, the mapping X > = — (x,t) is
measurable with respect to the sigma-algebra X'. Further, let £ : {2 — X be a random variable defined on
a probability space (12, 4, P) such that E(|1)(,t)|) < oo for each t € ©. We investigate the question of
existence of a unique point of sign change (see Definition 1) for the function

O3t E(Y(&1)). (1.4)

In the literature, we could not find a name for the function (1.4); however, we may call it a 1)-expectation
function. Under appropriate conditions, the )-estimator (Z-estimator) based on i.i.d. observations &1,...,&,
(where &7 has the same law as that of £) is supposed to “well estimate” the zero of the function (1.4), provided
that it exists uniquely; for more detail, see, for example, Kosorok [15, Sects. 2.2.5 and 13].

In what follows, we discuss the connections between Problems 1 and 2. From a stochastic optimization
point of view, Problem 1 can be considered as a sample average approximation (SAA) of Problem 2, provided
that (x1,...,z,) is a realization of i.i.d. random variables &1, . .., &, (where &; has the same law as that of ).
Under appropriate conditions, the generalized -estimator based on i.i.d. observations &1, . .., &, (where &;
has the same law as that of &) is supposed to “well estimate” the point of sign change of the function (1.4),
provided that it exists. In this paper, we do not investigate this question; it could be a topic of future research.
Further, note that if £ is a simple random variable such that P({ = x;) = p;, ¢ = 1,...,n, where n € N,
(1, n) € X", and pr, .., pp > 0, p1 + -+ + pp = 1, then B(E, 1)) = S, pitp(ai, ), £ € O, and
hence, in this setting, Problem 2 is a particular case of Problem 1.

To mention some papers related to Problem 1, we can refer, for example, to Huber [11, Lemma 1], Tib-
shirani [24], and Ali and Tibshirani [1]. Tibshirani [24] considered the lasso (least absolute shrinkage and
selection operator) problem, which is also known as the ¢;-penalized linear regression. The lasso estimator
is a popular tool in the theory of sparse linear regression; mathematically, it is a solution of a not necessar-
ily strictly convex minimization problem, where a penalty term being the ¢;-norm of the coefficient vector
comes into play. Tibshirani [24] studied the question of uniqueness of the lasso estimator. Recently, Ali and
Tibshirani [1] have studied the uniqueness of a generalized lasso estimator, where the penalty term in the cor-
responding minimization problem is the ¢1-norm of a (penalty) matrix times the coefficient vector. To mention
further papers related to Problem 2, we can refer to Huber [11, Lemma 2], Clarke [6] (for details, see Re-
mark 3.8 in the arXiv version [2] of this paper), Mathieu [18] (for details, see Examples 4 and 8), and to the
very recent paper of Dimitriadis et al. [7, Props. S1, S2, and S3], in which the authors, in particular, considered
solvability of the equation E(¢)({,n,t)) = 0,t € ©, where ¢) : R x R x © — R is a measurable function, O is
a (nonempty) open parameter set of R, and (¢, n) is a response-regression (covariate) pair in some regression
model.

Section 2 is devoted to the existence and uniqueness of (weighted) generalized 1-estimators (Problem 1).
First, we introduce the required terminology: the notions of point of sign change and level of increase for a real-
valued function defined on a nonempty open interval (see Definitions 1 and 3) and the notions of properties
[T,,] and [Tn)\] for a function in ¥ (X, ©) (see Definition 2, but we also present below). We say that a function
Y € U(X,0) possesses the property [Tg‘] for somen € Nand X = (Ai,...,\,) € A, if there exists
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a mapping ﬂi‘w : X" — O such that, forall z = (z1,...,2,) € X" and t € O,

>0 ift <o), (@),

= >\z 9
¢m7A(t) ; 7/’(%’ t){<0 lft>19£\,w(w)

Note that if there exists such a mapping 195"1!), then it is unique. Incase of A; = 1,7 =1, ..., n (or equivalently,
in case of equal positive weights), the property [Tn)\] is called property [7},]. In the first main result of our paper
(see Theorem 1), necessary and sufficient conditions are given for the properties [7},] and [Tg‘] If ¢ is continu-
ous in its second variable as well, then such conditions imply the unique existence of the corresponding (usual)
1-estimator. After Theorem 1, we present some properties of the property [Tn)‘] For example, Proposition 3
is about a connection between the property [1},] and the strict (1/n)-increasingness of some ?propriately de-
fined functions, and in Proposition 4, we establish a “grouping” property of the property [77\]. Examples 1,
2, and 3 highlight the role of the conditions in Theorem 1 and Proposition 4. We also introduce a class of
Bajraktarevi¢-type (in particular, quasiarithmetic-type) 1-estimators (motivated by the representation of Ba-
jraktarevi¢ means as special deviation means) for which our results are well applicable; see Definition 4 and
Proposition 6.

Section 3 is devoted to study the existence and uniqueness of the point of sign change of the v-expectation
function given in (1.4) (Problem 2). As the second main result of our paper, in Theorem 2, we give a set of
sufficient conditions in order that the )-expectation function in question have a unique point of sign change.
We apply our results for -expectation functions when 1) is a Bajraktarevi¢-type function (see Proposition 8)
and when 1 has the form used by Mathieu [18] (see Example 4 and Proposition 9).

In Section 4, we present several examples from statistical estimation theory that demonstrate the applicabil-
ity of our results in Sections 2 and 3. These examples may be divided into three main groups. The first group
of examples includes several well-known descriptive statistics that can be considered as special ¢-estimators.
Namely, the empirical median (Example 5), the empirical quantiles (Example 6), and the empirical expectiles
(Example 7). In particular, in Proposition 10, we show that, given n > 2, the function ¢ corresponding to
the empirical a-quantile has the property [7},] if and only if & ¢ {1/n,...,(n — 1)/n}. The second group of
examples contains the class of 1/-estimators recently used by Mathieu [18] (Example 8) and some )-estimators
that are important in robust statistics. In particular, in Proposition 4.4, we derive necessary and sufficient con-
ditions under which the function 1) used by Mathieu [18] has the property [Tn)‘] foralln € Nand A € A,,. We
emphasize that in all these examples, we investigate the existence and uniqueness of (weighted) generalized
1-estimators, compared to the existing results that addressed i-estimators (Z-estimators). The third group of
examples demonstrates the applicability of Theorem 1 together with Proposition 2 for proving the existence
and uniqueness of solutions of likelihood equations. In Example 9, we consider the maximum likelihood es-
timator (MLE) of one of the parameters of a normally distributed random variable supposing that its other
parameter is known. In Example 10, we consider a mixture density function of the standard normally density
function and the density function of a normally distributed random variable with mean m € R and variance
o2 > 0 with equal weights 1/2, and we study the solutions of the likelihood equation for m, provided that o
is known.

Sections 5, 6, and 7 are devoted to the proofs of the results in Sections 2, 3, and 4, respectively.

Now we summarize the novelties of the paper. We extensively discuss that, up to our knowledge, only
few results are available for the existence and uniqueness of v-estimators and of the roots of 1)-expectation
functions, and our paper can be considered as a theoretical contribution to this field. Another important feature
of our paper is that we present a broad variety of examples from statistical estimation theory, where our results
can be well applied.

Finally, we mention that in the literature, we can find /-estimators where the function v depends on the
sample size n as well; see, for example, Hampel, Hennig and Ronchetti [10, Sect. 2]. As future research, we
might try to generalize the notion of (weighted) generalized 1)-estimators and our results to this more general
case. Another possible direction for future research is to explore the extension of our setup and results from
a one-dimensional parameter set © to a multidimensional one (note that in our present setup, @ is supposed to
be a nonempty open interval of R).

Lith. Math. J., 65(1):14-49, 2025.



18 M. Barczy and Z. Pdles

2 Notions and results on the existence and uniqueness of weighted generalized 1)-estimators

To investigate Problem 1 presented in the Introduction, we introduce the required terminology. First, we intro-
duce the notion of a point of sign change for real-valued functions defined on an open interval.

DEFINITION 1. Let © be a nonempty open interval of R. For a function f : © — R, consider the following
three level sets:

Of=0 = {t € O: f(t) >0}, Op—:={t € O: f(t)=0}, Of<o:={t €6O: f(t) <0}
We say that ) € O is a point of sign change (of decreasing type) for f if
ft)>0 fort<v¥ and f(t)<0 fort> .

Remark 1. Note that if ¢ € © is a point of sign change for f, then O~ and O, are nonempty sets, and
supOy~o = infOr.g = 1. Furthermore, there can exist at most one element ¥} € © that is a point of
sign change for f. If f is continuous at a point ) of sign change, then f(¢}) = 0; moreover, O—¢ = {U}.
Conversely, as an easy consequence of the Bolzano theorem, if f : © — R is continuous, then the sets O s~
and O are nonempty, and f has a unique zero ¥ € O, i.e., Oy—9 = {¥}, and then ¥ is a point of sign
change either for f or for (— f). The continuity of f, however, is not necessary for the existence of a point of
sign change for f. For example, if f is strictly decreasing and the sets Oy~ and @y are nonempty, then it
is easy to see that there exists a point of sign change for f.

DEFINITION 2. We say that a function ¢ € ¥ (X, O)

(i) possesses the property [C] (briefly, 1 is a C-function) if it is continuous in its second variable, that is,
if for all z € X, the mapping © > t — 1 (x,t) is continuous.

(ii) possesses the property [T,] (briefly, 1) is a T, -function) for some n € N if there exists a mapping
Uny : X — O suchthat forall x = (x1,...,2,) € X" andt € O,

= >0 ift <),
varlt): ;w(m“t) {< 0 ift > @),
that is, for all @ € X", the value 9J,, () is a point of sign change for the function +z. If there is
no confusion, instead of ¥,, ;, we simply write ¥,,. We may call 9,, ,,() a generalized )-estimator for
some unknown parameter in © based on the realization ¢ = (x1,...,z,) € X". If foreachn € N, ¢
is a T,-function, then we say that 1) possesses the property [T'] (briefly, ¢/ is a T-function).
(iii) possesses the property [ Zy,] (briefly, 1 is a Z,-function) for some n € N if it is a T},-function and

Vg (ﬂnw(m)) = Zw(aci,ﬂmw(m)) =0 forallx = (x1,...,2,) € X".
i=1

If for each n € N, 1 is a Z,-function, then we say that 1) possesses the property [Z] (briefly, 1 is
a Z-function).

(iv) possesses the property [T, n)‘ forsomen € Nand A = (\1,...,\,) € A, (briefly, YisaT, n)‘-function)
if there exists a mapping J;",, : X" — © such that for all = (1,...,2y) € X" and t € O,

>0 ift <IN, (@),

= )\Z iy
Ve (1) ; U(z t){<0 itt > 00, (),
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that is, for all z € X", the value ﬁi‘w(m) is a point of sign change for the function ¢, y. If there
is no confusion, instead of z?mw, we simply write ¥7'. We may call z?mb (x) a weighted generalized

-estimator for some unknown parameter in © based on the realization * = (z1,...,2,) € X" and
weights (A1,...,\,) € Ay
Given properties [P}, ..., [F,] introduced in Definition 2 (where ¢ € N), the subclass of ¥ (X, ©) consist-
ing of elements possessing the properties [P ], . .., [P,] will be denoted by V[P, ..., (X, O).

We call the attention to the fact that, given ¢ € ¥(X,0) and n € N, by Remark 1 the function © > ¢ —
g (t) can have at most one point of sign change for each x € X™. Consequently, if ¢y € ¥[T,,](X, ©), then the
generalized v-estimator ¥J,, ,,(x) introduced in part (ii) of Definition 2 is unique for each x € X". A similar
conclusion holds for the weighted generalized v-estimator introduced in part (iv) of Definition 2. Therefore, in
our forthcoming results (for example, part (vi) of Theorem 1), when we establish that under some appropriate
conditions a function 1) € ¥(X, ©) satisfies the property [T},] for each n € N or the property [Tn>‘] for each
n € Nand A € 4,, then it means that our result in question provides conditions under which the (weighted)
generalized ¢/-estimator exists uniquely. If ¢ is continuous in its second variable as well, then such results
provide conditions under which the usual 1-estimator exists uniquely.

In the next proposition, we study the measurability of (weighted) generalized i)-estimators, provided that X
is a measurable space.

Proposition 1. Let (X, X') be a measurable space, let © be a nonempty open interval of R, let n € N, and
Y € U[Z,](X, ©) be measurable in its first variable. Then ¥y, y, : X" — O is measurable with respect to the
sigma-algebras X™ and B(O).

Proof.  For all r € ©, we have that

19;11,((—0077“)) ={(z1,...,2) € X" Upy(21,...,2,) <7}
= {(azl,...,mn) eXxm™ 21/1(%‘,7’) < 0},
i=1

where the second equality is a consequence of the property [Z,] of 1. Further, for all » € ©, the measur-
ability of the mapping X > = +— ®(x,r) implies the measurability of the mapping X" > (z1,...,z,) —
(Y(x1,7), ..., (xn, r)) With respect to the sigma-algebras X and B(©"™), and hence, since the summation
O™ > (t1,...,ty) — t1 + --- + t, is continuous, we have that X™ > (z1,...,2,) — D iy ¥(z4,7) is
measurable as well. By (2.1) this implies that 1, b}((—oo, r)) € X for all r € O. Since the sigma-algebra
generated by the family {(—oo,) N @, € O} of intervals coincides with the Borel sigma-algebra B(Q), we
get the desired measurability of the generalized v-estimator ¥, ;. O

2.1

As a consequence of Proposition 1, if &1,...,&, are random variables on a probability space ({2, A, P),
then ¥, (&1, ...,&,) is a random variable (measurable with respect to the sigma-algebras A and B(O)),
that is., it is a statistic in the language of mathematical statistics. A similar statement to Proposition 1 could be
formulated for weighted generalized v-estimators as well.

Next, we present some basic facts about the properties [7},] and [Tn)‘] given in Definition 2, which can be
easily checked.

Remark 2.

(i) If n € Nand ¢ € ¥[T,,](X, ©), then foreach z1, ..., z, € X, Eq. (1.2) can have at most one solution.

(i) If n € Nand ¢ € ¥[T,](X,O) is continuous in its second variable, then t = ¥, (z1,...,x,) is the
unique solution to (1.2), called the ¥-estimator (Z-estimator) based on the observations x1, ..., z, € X.
In particular, if ¢ € ¥[T1](X, ©) is continuous in its second variable, then for each x € X, the equation
P(z,t) =0, t € O, has a unique solution ¥; ().

(iii)) If Ay = -+ = Ay, > 0 for some n € N, then 905 = 0, .

Lith. Math. J., 65(1):14-49, 2025.
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In the next remark, we verify the invariance of the properties [T},] and [7, )‘] given in Definition 2.

Remark 3. We introduce a notion of equivalence in ¥ (X, ©) as follows. We say that maps ¢, ¢ € ¥ (X, O) are
equivalent (denoted as ¢ ~ ¢) if there exists a positive function i : © — R such that ¢)(x,t) = h(t)e(x,t) for
all (z,t) € X x O. Itis easy to see that ~ is an equivalence relation on ¥ (X, ©). Furthermore, the properties
[T, and [T}\] are 1nvar1ant with respect to this equivalence, that is, if 1) ~ ¢ and ¢ ){)ossesses the property [T,
(or the property [T} ]) then v also enjoys this property, and ¥, , = U, 4 (resp., U7}, = z?n ')-

DEFINITION 3. Let © be a nonempty open interval of R, and let f : © — R. We say that y € R is a level of
increase for f if u,v € @ and f(v) < y < f(u) imply v < w.

Remark 4.

(i) If y € R is such that either f(u) > y forall u € © or f(u) < y for all u € O, then y is automatically
a level of increase for f.

(ii) If y € R is a level of increase for f, then the inverse image f~!({y}) is either empty or a singleton. In
general, the converse of the previous statement is not true. For a counterexample, let us consider the
function f : © — R given by f(J) := 1 if ¥ € O is rational and f(¢) := 0 if ¥ € O is irrational.
Then f~1({1/2}) = 0, but 1/2 is not a level of increase for f.

(iii) Under the condition of Definition 3, y € R is a level of increase for f if and only if the relations
u € @andy < f(u) imply that y < f(v) for all v € © with u < v. Indeed, if y € R is a level
of increase for f, and u,v € O are such that w < v and y < f(u), then y < f(v), since otherwise
fw) < y < f(u) would yield that v < wu, leading us to a contradiction. Conversely, assume that
y € R is such that the relations v € © and y < f(u) imply that y < f(v) forall v € © with u < v. If
u,v € © are such that f(v) <y < f(u), then v > u cannot hold, since it would yield that y < f(v),
leading us to a contradiction.

In the following lemma, we establish a connection between the notions of point of sign change and level of
increase.

Lemma 1. Let © be a nonempty open interval of R, and let f : © — R. Then y € R is a level of increase
for f if and only if one of the following statements holds:

Dy < fono.
(i) y > fon6.
(iii) There exists a point of sign change for the function y — f.

The proof of Lemma 1 and that of all the forthcoming results in this section can be found in Section 5.

Lemma 2. Let © be a nonempty open interval, and let f : © — R. If the levels of increase for f form a dense
subset in the convex hull of f(O), then f is increasing. The function f is strictly increasing if and only if
every element of f(O) is a level of increase for f. Furthermore, if g : H — R is a strictly increasing function,
where H is a set containing f(©), andy € H is level of increase for f, then g(y) is a level of increase for go f.

We recall also a definition due to Péles [20]: given a nonempty open interval © of R and £ > 0, a function
f:+ © — R satisfying the inequality f(u) < f(v) + ¢ for all u < v, u,v € O is called e-increasing. If the
inequality is strict forall u < v, u,v € O, then f is said to be strictly e-increasing. Note that Pales [20, Thm. 3]
offers the following simple characterization: a function f : @ — R is e-increasing if and only if there exists
an increasing function g : © — R such that || f — g||oc := sup,ece |f(u) — g(u)| < g/2.

The next lemma describes a connection between levels of increase for a function f : © — R and its e-in-
creasingness property.

n be real numbers. Assume

Lemma 3. Let © be a nonempty open interval, let n € N, and let yy < --- < y
) C [Yo,Yn]- Then f is strictly

that yo, . . .,Yyn—1 are levels of increase for a function f : © — R and f(O
e-increasing with € := max{y1 — Yo, - -, Yn — Yn—1}-



Existence and uniqueness of weighted generalized 1)-estimators 21

Now we state our first main result by presenting necessary and sufficient conditions for the properties [T5,]
A
and [T7"].

Theorem 1. Let X be a nonempty set, let © be a nonempty open interval of R, and let ¢ € W[T1](X, O).

() Ify € W[T2(A1”\2)](X, O) for some (A1, \2) € (0,00)?, then for all x,y € X with 91(x) < 91(y), the
numbers N1 /A2 and Ao /A1 are levels of increase for the function

(01(2),01(y)) > t —%2 2.2)

(i) If ¢ € W[TT(L)‘“ ? ](X O) for somen € N\ {1} and (A\1,...,\,) € (0,00)", then for all z,y € X
with 91 (z ) < U1(y), the numbers (A1 +- - +A)/ (A1t -+ n) and (A4 -+Xn) /(A4 -+ Ap),
ke {1,...,n — 1}, are levels of increase for the function (2.2).

(i) If ¢ € !I/[ w|(X, ©) for some n € N\ {1}, then for all z,y € X with ¥1(x) < ¥1(y), the elements of
the set {k/(n — k), k € {1,...,n—1}} are levels ofmcreasefor the function (2.2).

Gv) If ¢ € !I/[ ](X O) for mﬁmtely many n € N, then for all z,y € X with ¥1(x) < 91(y), the function
(2.2) is increasing. In addition, if for each m € N, there exists n € N such that m divides n and
Y e U[T,|(X,0), then for all x,y € X with ¥1(x) < V1(y), every positive rational number is a level
of increase for the function (2.2).

W Ify € W[T}](X, O) for each A € As, then for all x,y € X with ¥1(z) < 91(y), the function (2.2) is
strictly increasing.

(i) If p € U[Z1](X, O) and for all x,y € X with 91(x) < ¥1(y), the function (2.2) is strictly increasing,

then ) € U[TN(X,0) foralln € Nand X € A,.

We emphasize that for ¢ € ¥[T1|(X, ©), statement (vi) of Theorem 1 provides a sufficient condition for
the existence and uniqueness of a weighted generalized i-estimator. If, in addition, v is continuous in its
second variable, then it gives a sufficient condition for the existence and uniqueness of a (usual) ¢)-estimator.

The following statement establishes three equivalent conditions under the property [Z1].

Corollary 1. Let X be a nonempty set, let © be a nonempty open interval of R, and let ¢ € ¥[Z](X,O).
Then the following statements are equivalent:

(i) Forall x,y € X with V1(x) < V1(y), the function (2.2) is strictly increasing.
(ii) For each A € Ay, we have 1 € !I/[TQ)‘](X, o).
(iii) Foralln € Nand A € A,,, we have ¢ € W[Tn)‘] (X,0).

In part (ii) of the next proposition, we provide a sufficient condition (which does not involve the property

[Z1]) under which 1) has the property [Tg‘] foralln € Nand A € A,,. We also call the attention to the fact that
our proof is elementary in the sense that it does not depend on Theorem 1.

Proposition 2. Let X be a nonempty set, let © be a nonempty open interval of R, and let » € U[T1](X, O).

(i) If for each x € X, the function © > t — (x,t) is (strictly) decreasing, then for all x,y € X with
Y1 (z) < 91(y), the function (2.2) is (strictly) increasing.

(ii) If for each x € X, the function © > t — (x,t) is strictly decreasing, then ¢ € W[T,L)‘](X, O) for all
n € Nand X € A,.

The next proposition establishes a connection between the property [7},] and the strict (1/n)-increasingness
of some appropriately defined functions.
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22 M. Barczy and Z. Pdles

Proposition 3. Let X be a nonempty set, let © be a nonempty open interval of R, and let i € U[T1](X, O). If
Y € V[T, (X, 0O) for somen € N\ {1}, then for all x,y € X with ¥1(x) < ¥1(y), the function

P(x,1)

i) n@) 2t

(2.3)

is strictly (1/n)-increasing.

The following two results describe the hierarchy among the properties ([7,,])nen and establish a kind of
“grouping” property of [Tn)‘]

Proposition 4. Let X be a nonempty set, let © be a nonempty open interval of R, and let v € ¥(X,0). If
Y € U[T,)(X,0) for somen € N, then i) € U[T,,,|(X,0) forallm € {1,...,n} that divide n.

Proposition 5. Let X be a nonempty set, let © be a nonempty open interval of R, let ¢ € W[Tn)‘] (X, 0) for
somen € N, andlet A\ = (\1,...,\,) € Ay. Letm € {1,...,n}, and let Hy, ..., H,, be nonempty pairwise
disjoint subsets of {1,...,n} such that Hy U --- U H,, = {1,...,n}. For each o € {1,...,m}, define
o = Y e, Ni- Then = (p1, ..., fim) € Ay and 1 € v[TH(X,0).

Note that Proposition 5 implies Proposition 4. Indeed, let ¢ € ¥[T,,](X, ©) for some n € N. If m is a divi-
sor of n, then n = km withsome k € N, and hence H; := {(j—1)k+1,...,jk},j =1,...,m, are nonempty
pairwise disjoint subsets such that Ay U --- U H,, = {1,...,n}. With the choice A := (\1,...,\,) =
(1,...,1) € A, we have that ¢ is a TTL}‘—funCtion, and po = k, a € {1,...,m}. Hence Proposition 5 yields
that ¢ is a TH function. Since tas @ € {1,...,m}, are all the same positive constant k, we have that v is
a T,,,-function as well. Further, we note that Prog)osition 5 may be useful to see, for example, that the property
[T?EA“)Q’)“)] of ¢ implies the property [T2()‘1+A2’ 3)] of 1, where (A1, A2, \3) € As.

The next example demonstrates that the property [75] can already fail to hold for a T} -function.

Example 1. Letm € N, X :={x1,..., 2y}, O :=R,and let wy, ..., w,, > 0. Define ) : X x © — R by

i if t <1,
P(xi,t) = {w ' b {1,...,m}.

—Ww; if ¢ Z i,

Then ¢ € ¥[T1|(X,0), and ¥, (z;) =i foralli € {1,...,m}. We can easily see that the property [75] holds
if and only if w; # w; for all distinct ¢, j € {1,...,m}, Indeed, if 1 <i < j < m, then

wi—l—wj>0 if t <,
P(x,t) + Yz, t) = ¢ —w; + w, iti <t <y,
—w; —w; <0 if j < L.
This function has a point of sign change if and only if w; # w;, as desired. We also get thatif ¢ € ¥[T5](X, ©),
then
i ifw; > wj,
Vo(zi, x5) = Valzj, 25) =
2( ! ]) 2( J Z) {] ifw2-<wj.
Furthermore, Vo (x;, ;) = V1 (x;) =i foralli € {1,...,m}.

We now give an example to point out that in part (vi) of Theorem 1 the assumption that ¢(z, 91 (x)) = 0,
x € X, cannot be omitted.
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Example 2. Let X := {x1,x2} (with 21 # z2) and © := R. Let

2 if t <1, 1 if t < 2,
Y(xy,t) =< —t if1<t<2, and P(ze,t):= (2 ift =2,
-2 ift > 2, -1 ift > 2.

Then ¢ € ¥[T1|(X,O) with ¥1(x1) = 1 and V1 (x2) = 2, and ¢(x;,91(x;)) # 0 fori € {1,2}. We also note
that the function
¢(3317 t)

(1@, 1)) = (L2 580 0"

= —t
is strictly decreasing. However, v is not a T5-function, since

2+1=3>0 ift <1,

—-14+1=0 ift =1,
(xy,t) + P(ze,t) =< —t+1<0 ifl<t<2,
—-242=0 ift =2,

(—2-1=-3<0 ift>2,

which shows that R > ¢ — 1(z1,t) 4+ ¢(x2,t) does not have a point of sign change.

In what follows, as an application of Proposition 2, we present an example of a large class of functions
¥ : X x @ — R that possesses the property [7, n)‘] for alln € N and A € A,, and for which the point of
sign change 195‘,1!}(33) (where £ € X™) has an explicit form. This class of functions may be called the class
of Bajraktarevic¢-type functions, motivated by the representation of Bajraktarevi¢ means as a special deviation
means. For the description of this class of functions, we need to recall the notion of generalized left inverse
of a strictly monotone (but not necessarily continuous) function defined on a nonempty open interval of R;
see, for example, Gasinski and Papageorgiou [8, Prop. 1.55 and the subsequent comment] and Griinwald and
Péles [9, Lemma 1]. The notion of generalized left inverse in question is likely to be well known, and its
properties are established for a while, but we could not trace the roots, and therefore we refer to the recent
treatments in [8] and [9].

Lemma 4. Let © be a nonempty open interval of R, and let f : @ — R be a strictly increasing function. Then
there exists a uniquely determined monotone function g : conv(f(©)) — O that is the left inverse of f, that is,

(gof)(x)=2, x€6.

Furthermore, g is monotone in the same sense as f, is continuous, and the following relation holds:

(fog)y) =y, ye f(O).

The function g : conv(f(©)) — © described in Lemma 4 is called the generalized left inverse of the strictly

increasing function f : © — R and is denoted by f(~1). In fact, by the proof of Lemma 1 in Griinwald and
Pales [9] it also turns out that

g(y) = sup{u €06: f(u) < y} = inf{u €06: f(u) > y}, y € conv(f(@)).

It is clear that the restriction of f(=1) to f (©) is the inverse of f in the standard sense. Therefore f (=1 is the
continuous and monotone extension of the inverse of f to the smallest interval containing the range of f, that
is, to the convex hull of f(O).
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DEFINITION 4. Let X be a nonempty set, let © be a nonempty open interval of R, let f : © — R be a strictly
increasing function, and let p : X — R, and ¢ : X — conv(f(©)). In terms of these functions, define
P: X x 60 — Rby

P(x,t) = p(x) (cp(:n) - f(t)), reX, teo. (2.4)

The function v defined by (2.4) is said to be of Bajraktarevi¢ type. In particular, if p = 1 is a constant function,
then ¢ is said to be of quasiarithmetic type.

Proposition 6. Under the assumptions of Definition 4, 1) € W[T,L)‘](X, O) foralln € Nand A = (\,...,\,) €
A, and

A _ (-1 <)\1p(961)<p(:131) +- )\np(acn)go(a}n)>

97 () = 2.5

" ( ) f )\1]9(1'1) +- )\np(xn) ( )

forallx = (x1,...,x,) € X" In particular, we have the equality 1 , = Do,

We may call the value 1973‘711} (x) given by (2.5) as a Bajraktarevi¢-type 1)-estimator of some unknown param-
eter in © based on the realization x = (z1,...,z,) € X™ and weights A = (\1,..., \,) € A, corresponding
to the Bajraktarevi¢-type function given by (2.4). In particular, if p = 1 is a constant function in (2.4), then we
speak about a quasiarithmetic-type i)-estimator.

Note that in case of X := © and ¢ := f, Proposition 6 reduces to Theorem 3 in Griinwald and Pdles [9]
for Bajraktarevi¢ means. In addition, if p = 1 is a constant function, then Proposition 6 is about general-
ized quasiarithmetic means (here we use the term “generalized”, since for usual quasiarithmetic means, the
function f is not only strictly increasing, but continuous as well).

In the next example, we point out that, in general, we cannot omit the restriction that m divides n in
Proposition 4. For another example, see the case of empirical median discussed in Example 5.

Example 3. Let X be an arbitrary set with at least two distinct elements, let X, X2 C X be nonempty disjoint
subsets such that X1 U Xy = X, and let wy,wo > 0. Define ¢ : X x © — R by

1/}( t) Wi, t<i, cX
x,t) = ) x ;-
—Ws, t 2 2, ‘
Then ¢ € ¥[T1](X,0), and, fori € {1,2} and = € X;, we have ¥ (x) = i.
Let n, k € N be such that & is not a divisor of n (which implies that & > 2). Then

1 1 n—1
k¢{n " } (2.6)

Indeed, on the contrary, if the inclusion were valid, then 1/k would be of the form m/n for some m €
{1,...,n — 1}, yielding that n = km, which contradicts the assumption k { n.

Assuming that wy = k& — 1 and we = 1, we prove that ¢ is a I;,-function but it is not a T}-function.

To show that ¢ is a T;,-function, let y := (y1,...,y,) € X™. For j € {1,2}, define the set S; := {i €
{1,...,n}: y; € X;}. Then {51, S>} forms a partition of {1,...,n}. Let n; denote the cardinality of S},
j € {1,2}. Thenn = ny + ngy, and

n niwi + nawo > 0 if t <1,
Py (t) =D _¥(yi,t) = { —nwy + nyws if1<t<2,
i=1 —njwi; —naws <0 if2 <t
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Using condition (2.6) and k > 2, we have
—njwi + nowy = —ni(k — 1)+ (n —n1) =n —n1k # 0.

Therefore the point of sign change for the function vy equals 1 if —njw; + nowy < 0 and equals 2 if
—nyqwi + nawg > 0. This proves that ¢ € ¥[T,|(X, O).
To verify that ¢ is not a Tj-function, fix 1 € X; and x93 € Xo, and let z := (1, 29,...,22) € X*. Then

w1+(k—1)w2>0 ift <1,
Yz (t) == Y(x1,t) + (K — D)p(xa,t) = ¢ —wy + (k—1Dwy=0 ifl1<t<2,
—w; — (k—Dwy <0 if2 <t

Therefore the function 1z does not have a point of sign change, and, consequently, v is not a Tj-function, as
desired.

3 Existence and uniqueness of the point of sign change of 1)-expectation functions

In this section, we investigate Problem 2 presented in the Introduction.

As it was mentioned in the Introduction, in case of simple random variables, Problem 2 is a particular case
of Problem 1. More precisely, if ©» € ¥(X,©) and ¢ is a simple random variable such that P(§ = z;) = p;,
i=1,...,n,wheren € N, (z1,...,2,) € X" and p1,...,pp = 0, p1 + -+ + pp, = 1, then E(¢)({,1)) =
Som pi(zi,t), t € ©. In addition, if ¢ is a Tr(Lp el ")—function, then by definition the function (1.4) has
a unique point of sign change. Further, Theorem 1 provides some necessary and sufficient conditions under
which v possesses the property [Tép b )] In case of a general (not necessarily discrete) random variable &
and ¢ € ¥(X,O), in our forthcoming results, Theorem 2 and Proposition 7, we derive sufficient conditions
on ¢ and ¢ under which there exists a unique point of sign change of the corresponding v-expectation function.

Next, we present our second main result, in which we give a set of sufficient conditions in order that the
function given by (1.4) have a unique point of sign change.

Theorem 2. Let (X, X) be a measurable space, let © be a nonempty open interval of R, let ) : X x © — R,
and let € : {2 — X be a random variable defined on a probability space ({2, A, P). Let us suppose that

() 6 € U[Z1](X,0),

(ii) for each x,y € X with ¥1(x) < ¥1(y), the function (2.2) is strictly increasing,
(iii) v is measurable in its first variable,

(iv) E(Jy(&,t)|) < oo for eacht € O,

(V) there exist sg,tg € O such that E(1)(€, s0)) = 0 and E(¢(§,tg)) < 0.

Then the map © 3> t — E(¢(§,t)) admits a unique point of sign change in 6.

The proofs of Theorem 2 and of all the forthcoming results in this section can be found in Section 6.
Next, we provide a set of sufficient conditions (which does not involve the condition ¢ (z, ¥ (x)) = 0 for
each z € X) under which the map © > t — E(¢(&,t)) also has a unique point of sign change.

Proposition 7. Let (X, X') be a measurable space, let © be a nonempty open interval of R, let 1) : X x O — R,
and let € : {2 — X be a random variable defined on a probability space ({2, A, P). Let us suppose that

(i) for each x € X, the function © > t — (x,t) is strictly decreasing,
(ii) ¥ is measurable in its first variable,
(iii) E(|v(&,t)|) < oo foreacht € O,
(iv) there exist so,tg € O such that E((&, so)) = 0 and E(¢(€,t0)) < 0.

Then the function © > t — E(¢(§,t)) admits a unique point of sign change in ©.
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Next, we formulate a corollary of Theorem 2, which is in fact part (vi) of Theorem 1.

Corollary 2. Let X be a nonempty set, let © be a nonempty open interval of R, and let ) € V[Z1](X,0). If
forall x,y € X with 91(x) < V¥1(y), the function (2.2) is strictly increasing, then 1) € W[qu‘](X, O) for all
n € Nand X € A,

In what follows, we present a particular case of Proposition 7, which can be considered as a counterpart of
Proposition 6 for Bajraktarevi¢-type functions .

Proposition 8. Ler (X, X') be a measurable space, let © be a nonempty open interval of R, let f : @ — R
be a strictly increasing function, and letp : X — Ry and ¢ : X — conv(f(©)) be measurable functions.
Define 1) : X x © — R by (2.4). Further, let (2, A, P) be a probability space, let § : 2 — X be a random
variable such that E(p(§)|p(§)]) < oo and E(p(£)) < oo. Then the function © > t — E(¢(§,t)) admits
a unique point of sign change in ©, which is given by

1) (E@E)e(E))
d < E(p(€)) )

The following auxiliary result is instrumental for the proof of Proposition 8.

Lemma 5. Let (X, X') be ameasurable space, andletp : X — Ry | and p : X — R be measurable functions.
Further, let € : {2 — X be a random variable on a probability space (§2, A, P) such that E(p(§)) < oo and

E(p(&)[#(§)]) < oc. Then

E(p()¢(€))
E(p(£))

In the next example, we consider a particular form of v, which has been recently investigated by Math-
ieu [18]: namely, let ¢ : R x R — R be defined as

€ conv(p(X)).

Y(w,t) :=sign(z —t)f(|lz —t]), z,teR, (3.1)

where f : Ry — R,. Mathieu [18, Lemma 2] has derived some sufficient conditions on f and £ under which
the equation E(¢(§,t)) = 0, ¢t € R, has a unique solution; for more detail and our new results in this particular
case, see the next example and Proposition 9.

Example 4. Let X :=R, ©® :=Rand ¢ : R x R — R be given by (3.1). Given a random variable £, Mathieu
[18] has recently considered the problem of finding a unique element ¢y € © such that E(¢(€,t9)) = 0,
where ¢/ has the form given in (3.1) with f admitting the following properties (called Assumption 2 in Mathieu
[18]):

(a) f is continuous and differentiable Lebesgue almost everywhere,

(b) f(0) =0,

(c) f is concave,

(d) there exist 3,y > 0 such that y1¢, <5 < f/(z) < 1 Lebesgue a.e. z > 0.

For historical fidelity, we note that Mathieu [18] investigated a more general setup. He considered a random
variable £ with values in a Hilbert space  and a function ¢ : H x H — H, Y(z,t) := ((x — t)/||z — t||) %
f(|lx —t|]) forx # t, x,t € H, where ||-|| is the norm of the Hilbert space H (the value of ¢ at (z, ), z € H,
was not specified by Mathieu [18]).

Mathieu [18, Lemma 2] has shown that (formulating his result only in the case of # = R) if f admits the
properties (a)~(d), E([¢]) < oo, and E(o(¢ —E(§)])) < o(B), where o(x) := [ f(u) du, x € R, then there
exists a unique element ¢y € © such that E(¢(,%p)) = 0. Mathieu [18] also noted that the assumptions under
which the existence and uniqueness of a solution in question was established are not the minimal ones, but he
has not searched for possible minimal assumptions.
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Note that we can rewrite 1) given by (3.1) as ¢ (z,t) = f(a: —t), z,t € R, where f: R — R denotes the
odd extension of f : Ry — R, to R given by

f(z) if 2> 0,
f(z) =40 it z=0,
—f(—2) ifz<0.

As a new result, we have the following proposition.

Proposition 9. If f : R, — R, is continuous and strictly increasing with f(0) = 0 and lim,_, f(z) €
(0, 00), then for any random variable &, we have that E(|1)(€,1)]) < oo, t € R, and the equation

E(u(&.1) =B(f(¢—1) =0
has a unique solution with respecttot € R.

Now we compare the assumptions of Lemma 2 in Mathieu [18] and those of Proposition 9. Note that if
a function f : Ry — R admits properties (a)—(d) of Example 4, then it is not necessarily strictly increasing
(for example, it may happen that f(x) = f(B) for x > ; see, for example, the Huber function (4.10)),
so we cannot say that Proposition 9 is a generalization of Lemma 2 in Mathieu [18]. However, the condi-
tions of Proposition 9 might be checked more easily than those of Lemma 2 in Mathieu [18] to prove that
the equation E(¢(£,t)) = 0 has a unique solution with respect to ¢ € R. For example, if f: Ry — R,
f(z) == 2z/\/1+22/2, 2 € Ry, then f is a continuous strictly increasing function starting from 0, and
lim, o f(2) = v/2. Indeed, we have f'(z) = (1 + 22/2)73/2 > 0 for each z € R,.. This special choice of f
plays a role in robust statistics; for more detail, see, for example, Rey [22, Sect. 6.4] or Example 8.

We note that in the arXiv version of this paper [2, Rem. 3.8], we also compare Theorem 2 with Theorem 3.2
in Clarke [6].

4 [Examples from statistical estimation theory

In this section, we present several examples from statistical estimation theory, where our results in Sections 2
and 3 can be well applied. For example, we consider the cases of the empirical median, the empirical quantiles,
the empirical expectiles, ¥-estimators recently used by Mathieu [18], some t-estimators that are important in
robust statistics, and some examples from maximum likelihood theory. The proof of the results in this section
(Propositions 10 and 12) can be found in Section 7.

Example 5 [Empirical median). Let X :=R, @ :=R,and ¢ : R x R = R, ¢(x,t) := sign(z — t), x,t € R.
For each z € R, the function R > ¢ — 1 (x,t) is decreasing, but not strictly decreasing. Then for all n € N
and x1,...,x, € R, Eq. (1.2) takes the form

> sign(z; —t) =0, teR. 4.1)

In this particular case, the function ¢ is not continuous in its second variable, i.e., ¢ ¢ ¥[Z](R,R), and the
corresponding equation (4.1) has an important role in statistics. Namely, we can check that Med,, : R" — R,

L. *
Medn(:cl,... ,:L‘n) = 2(1‘[”/21 +£L"/2+1J)

_{x;;H ifn =2k + 1,

. keZs, 4.2)
s(@p +afy) ifn =2k, *

Lith. Math. J., 65(1):14-49, 2025.



28 M. Barczy and Z. Pdles

is a solution of Eq. (4.1), where 2] < x5 < --- < x;, is the ordered sample of 1, ..., z, € R. Of course, if
n = 2k, then there are other solutions of Eq. (4.1). For example, if 1 < z9 < --- < x91, then we have

2k
{t eR: Zsign(mi —t) = 0} = [Tk, Tra1], 4.3)
=1
where [z, 2x11] is not a singleton. Note that Med,, (21, . .., x,) is nothing else but the well-known empirical

median of zq,...,x,.

Further, we have that ¢» € W[T,|(R,R) for each n = 2k + 1, k € Zy, with ¥,(x) = 2}, ,, x =
(1,...,2,) € R™ Note also that ¢ ¢ ¥[T,,](R,R) for all n = 2k, k € N. Indeed, if 21 < 22 < -+ < zo,
then (4.3) implies that the function ¢, . .,.) does not have a point of sign change. Furthermore, for all
z,y € Rwithd(x) =z < y = ¥1(y), the function (2.3) takes the form

P(z,t) B sign(z —t) -1 1

D 1)~y 1) sine — 1) —sign(y 1) —1-17 2

This function is a rational constant, in particular, strictly (1/¢)-increasing for each ¢ € N. It underlines the
fact that the strictly (1/n)-increasing property of the function (2.3) in Proposition 3 is only a necessary but
not a sufficient condition for ¢» € ¥[T,](R,R). Indeed, in the present example, the function (2.3) is strictly
(1/¢)-increasing for each ¢ € N, but ¢ ¢ ¥[T,](R,R) for n = 2k, k € N. Moreover, for all x,y € R with
Y1(z) = = <y = v1(y), the function (2.2) takes the form

Y(x,t) _sign(:p —t)
WU T T sy -0

This function is a rational constant, in particular, increasing but not strictly increasing. It is in accordance
with part (iv) of Theorem 1 and part (i) of Proposition 2 as well, since ¢ € ¥[T,,|(R,R) for infinitely many
n € N, namely, for eachn = 2k + 1, k € Z,; and for each x € R, the function R > ¢ — 9(z,t) is
decreasing. Note also that it does not hold that for each m € N, there exists n € N such that m divides n and
Y € V[T, ](R,R) (indeed, in case of an even m € N, we cannot choose such n). Moreover, we cannot apply
part (vi) of Theorem 1. This underlines that the increasing property of the function (2.2) is only a necessary but
not a sufficient condition in order that 1 be a T;,-function for each n € N. Finally, we mention that the present

example also shows that in Proposition 4 the restriction that m € {1,...,n} divides n cannot be removed in
general.
Example 6 [Empirical quantiles). Given o € (0,1),n € N, and x4, ..., 2, € R, an empirical a-quantile based
onzy,..., T, is defined as any solution of the minimization problem
n n
rtrélllgzl QDQ(I‘Z' - t) = Itréan 2 (C)é].{m)t} + (Oé — 1)1{x4<t})($i — t)
1= 1=
"1
:Itrgﬂg' 1 2(|xi—t|—|—(2a—1)(:pi—t)), (4.4)
1=

where ¢, : R — R is the so-called a-quantile check function given by

Pa(r) = |a — Lcopllz] = (@lzzoy + (@ — 1)1pc0))z
1
= 2(|x\ + (2a —1)z), z€R;
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see, for example, Koenker and Bassett [14, Sect. 3]. Some authors call a solution of (4.4) a geometric
a-quantile; see, for example, Passeggeri and Reid [21, Sect. 2].

It is known that ¢ € R is an empirical a-quantile based on x1, ..., x, if and only if
1 doag d a<! P! (4.5)
<a and «a< ; .
n . n.
1 x;<q 1 x; g

see, for example, Lange [17, Problems 12.12/13.].

It is also known that given o € (0,1), n > 2,n € N, and z1, ..., x, € R, an empirical a-quantile given as
a solution of the minimization problem (4.4) is uniquely defined if and only if ¢ {1/n,2/n,...,(n—1)/n},
and in case of uniqueness, we have that it is given by

1 * *
qga)(l'l,...,il?n) = 2('17[7104] +$Lno¢+lj)7 (46)
where 27 < 25 < --- < ), is the ordered sample of z1, . . . , x,, € R; see Passeggeri and Reid [21, Lemma4.1].

We also mention an interesting result of Passeggeri and Reid [21, Lemma 4.2], which states that given o €
(0,1) and n > 2, n € N, the function q,(la : R™ — R given by (4.6) is Lipschitz continuous:

@ (21, wn) = g ()| < max o -yl
]E{l,...,n}

forall x1,...,Tn,y1,...,yn € R.
Note that if « = 1/2, then the empirical median Med,, (1, ..., z,) of z1,. .., x, givenin (4.2) is a solution
of the minimization problem

n
minz |z; — .
teR 4

=1

Indeed, if v = 1/2, then ¢y 5(x) = |x|/2, z € R, and hence the minimization problem (4.4) with o = 1/2 is
equivalent to minseg Y ;- |#; — t|, and, as we have recalled, ¢ € R is a solution of this minimization problem
if and only if inequalities (4.5) hold for ¢ with o« = 1/2. Further, we can easily check that the empirical median
Med,,(x1,...,x,) based on x1, ..., z, satisfies inequalities (4.5) with « = 1/2. Moreover, for « = 1/2 and
n > 2,n €N, wehave that o ¢ {1/n,2/n,...,(n —1)/n} if and only if n = 2k + 1 with some k € N, and
in this case,

1 sk * 1 * *
0P (@1, 2) = o (TTerty/21  Fnny2t1) = o @hr + Thi1)
:$Z+l :Medn(;l?l’...,xn)

forall z1,...,x, € R, where Med,,(x1,...,x,) is defined in (4.2).
Motivated by the minimization problem (4.4), we investigate the function ¢ : R x R — R,
leY ifx >t

Y(x,t) =<0 ifx =t “4.7)
a—1 ifx<t.

For each z € R, the function R > ¢ — 4 (x,t) is decreasing but not strictly decreasing, and not continuous.
By choosing X := © := R, we have that ¢ is a T}-function with ¥;(x) := z, x € R. Analogously to the
result of Passeggeri and Reid [21, Lemma 4.1], we show the following result.
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Proposition 10. Given a € (0, 1), for each n > 2, the function 1 defined by (4.7) has the property [T,,] if and
onlyifa ¢ {1/n,...,(n—1)/n}. Further, in this case, for all x1, ..., x, € R, we have that

1971(1‘17 o 7$n) = ‘,L‘Tfna] = xtna—i—lj’

and hence (4.6) is also valid, where x] < x5 < --- < x, is the ordered sample of x1, . .., Ty,

Example 7 [Expectiles). Let « € (0,1), n € N, and z1,...,2, € R. The empirical a-expectile based on
Z1,...,Ty is defined as any solution of the minimization problem

n

n

. ~ . 2

min 2; Pozi —t) = min 1 (algg, e + (1= )l o) (@i — 1),
1= 1=

where @, : R — R is given by

Pa(®) = o — Lcqla® = (0lsoy + (1 — a)lzcgy)a®, z € R;

see, for example, Newey and Powell [19]. Expectiles are also called smoothed versions of quantiles or least
asymptotically weighted squares estimators.

Motivated by this minimization problem, we may investigate the applicability of Theorem 1 for the function
P:RxR =R,

alz —1t) ifx >t
if v =t, (4.8)

Plx,t) =alz —t)T —(1—a)(z—t)" =<0

(1—-a)(z—t) ifz<t.

For each z € R, the function R > ¢ — 1)(x,t) is strictly decreasing. By choosing X := R and © := R we
have that ¢ is a 7' -function with 1 (z) := z, z € R, and for all z,y € R with ¥;(z) = = < y = ¥1(y), the
function (2.2) takes the form

_w(x,t)__(l—a)(a;—t):_l—a Y-z
) R a (1 y—t>’

which is a strictly increasing function. It is in accordance with part (i) of Proposition 2. Since ¢ (x, ¥ (x)) = 0,
x € R, by part (vi) of Theorem 1,we have ¢ € W[Tn)‘] (X,0) foralln € Nand X € A,. In particular, since 1)
is continuous in its second variable, we also have, for all n € N and z1,...,2z, € R, that the equation
Som Y(xi, t) = 0,t € R, has a unique solution; see part (ii) of Remark 2.

Now, using Proposition 7, we show that the 1-expectation function with given ¢ and a random variable ¢
such that E(|£]) < oo has a unique zero, which is known to be the a-expectile of &; see, for example, Bellini
et al. [3, Sect. 2].

Proposition 11. Ler 1) € U(R,R) be defined by (4.8), let o € (0,1), and let £ be a random variable on
a probability space (2, A, P) such that E(|¢|) < oco. Then the equation E(¥(&,t)) =0, t € R, has a unique
solution, which is known to be the a-expectile of .

We note that Proposition 11 also follows from Lemma A.1 in Kridtschmer and Zihle [16], where it was
shown that the mapping R > ¢ — E(¢(&,t)) is real-valued, continuous, strictly decreasing, and satisfying
limy 400 E(10(€,t)) = Foo. Nonetheless, we give a proof of Proposition 11 using Proposition 7, since we
would like to demonstrate the applicability of our result. Note also that if n € N and z1,...,x, € R, then
by choosing ¢ as a random variable such that P({ = z;) = 1/n, i € {1,...,n} we have E(¢(§,t)) =
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(1/n) >°7 (i, t), t € R, so Proposition 11 yields that the equation > " ; ¢(x;,t) = 0, t € R, has a unique
solution.

Next, we recall a function 1 that has been recently used for constructing M-estimators by Mathieu [18] (see
also Example 4), and in case of the Huber function, we take advantage of Proposition 4.

Example 8. Let X :=R,0:=R,andy : R x R — R,
P(x,t) = sign(z — t)f(|a: - t|), z,t € R, (4.9)

where f : Ry — R. Note that the function v given in (4.9) has the same form as that given in (3.1). The
only difference is that the function f can take negative values in case of (4.9) but not in case of (3.1). Then
P(x,t) = f((x—t)")— f((t—x)T), z,t € R. Note that if f is continuous and f(0) = 0, then ¢ is continuous
in its second variable, that is, ¢ € ¥[C](R,R). We now recall some known special choices for the function f
appearing in (4.9) such that the corresponding 1/-estimator has an important role in (robust) statistics:

(i) The Huber function fr; : Ry — R,

fu(z) = z2li<py + ﬁl{z>5}, ze Ry, (4.10)

where 8 > 0 (see Huber [11]), which is a continuous and increasing (but not strictly increasing)
function starting from 0. Then the function ¢/ : R x R — R given in (4.9) takes the form

x—t if |z —t| < p,
Q/J(l‘,t) = . . z,t € R.
Bsign(x —t) if |z —t| > S,

In general, v is not a T5-function. Indeed, for example, if 8 := 1, x1 := 0, and x5 := 3, then

1+41=2>0 ift < -1,
9 —t+1>0 if —1 <t<1,
QJZ)(Z’17CC2)(t):Z/I’[)($i’t): “14+1=0 ifl<t<2,
i=1 —1+3-t=2-1<0 if2<t <4,
—1-1=-2<0 ift > 4.

Consequently, the function ¢(,, ,,) does not have a point of sign change, and thus ¢ is not
a T-function, and by Proposition 4 this yields that 1 is not a T5;-function for any £ € N. On the
other hand, for each k € N, ¢ is a Toi1-function. Indeed, let £ € N and z1,...,29,41 € R be
arbitrary. Then the function R > ¢ — Zfﬁl (z4,1t) is decreasing (because each of its terms is de-
creasing), and, on the contrary, let us assume that it does not have a point of sign change. Then it is
constant on a proper subinterval I of R. In this case, each term in question must be also constant on
this subinterval, and by taking into account the form of 1) it must be equal to 5 or to —3 on I. However,
a (2k + 1)-term sum whose terms are equal to 5 or to —f cannot be equal to zero, which leads us to
a contradiction. All in all, ¢ is a T},-function if n € N is odd, and ) is not a T},-function if n € N is
even.

(i1) The Catoni function f¢ : R, — R,

2
fo(z) = ln<1+ z +;<2> ), z € Ry,

where b > 0 (see Catoni [4]). It is continuous, strictly increasing, and starting from 0.
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(iii) The polynomial function fp : Ry — R,

z

fp(z) = 1+ (Z)l—l/p’

S R+,
where p € N and 8 > 0. It is continuous, strictly increasing, and starting from 0.
(iv) Another Catoni-type function fo : Ry — R,

~ (6%
folz) = ln<1+z+ Za> 2 ER,,
where a € (1,2) (see Chen et al. [5]), which is continuous, strictly increasing, and starting from 0.

V) f: Ry = R, f(2) := 2/y/1+22/2, z € Ry, which is a continuous strictly increasing function
starting from 0. Indeed, we have f'(z) = (1 4 22/2)73/2 > 0 for each z € R.. Then the function
1 : R xR — R given in (4.9) takes the form

r—t

Pz, t) = ;
J1i+ @5

In robust statistics, we call 1) the L;-Ls function; see, for example, Rey [22, Sect. 6.4].
vi) f : Ry = R, f(2) := 2/(1 + 2), z € Ry, which is a continuous and strictly increasing function
starting from 0. Then the function ¢ : R x R — R given in (4.9) takes the form

x,t € R.

T —1
1) = ) ,t €R,
YED = gy ®

which is called a “fair”-type function in robust statistics; see, for example, Rey [22, Sect. 6.4].

Next, we discuss the applicability of Theorem 1 for the function ¢/ given in (4.9). Namely, we prove the
following statement.

Proposition 12. Ler f : Ry — R be a function with f(0) = 0, and let 1) be given by (4.9). Then we have:

(a) Y € [T1 (R, R) ifand only if f(z) > 0 forall z > 0, and in this case, V1(x) = x and Y (z,91(z)) =0
forall x € R.
(b) if v € U[T,|(R,R) for infinitely many n € N, then f is increasing.

)y e W[Tz)‘] (R,R) for each X € Ag if and only if f is strictly increasing.
)y e W[Tn)‘] (R,R) foralln € N and X € A, ifand only if f is strictly increasing.

As a consequence of Proposition 12, if f : R, — R is a strictly increasing continuous function such
that f(0) = 0, then 1 given in (4.9) is continuous in its second variable, and hence for all n € N and
Z1,...,%, € R, the equation Y ;" | ¢(x;,t) = 0, ¢ € R (i.e., Eq. (1.2)) has a unique solution.

In particular cases (ii)—(vi) of Example 8, by part (d) of Proposition 12 the corresponding function 1) given
in (4.9) is a T7*-function for all n € N and A € A,,. In particular, since in cases (ii)—(vi), ¢ is continuous in its
second variable, for all n € N and z1,...,z, € R, Eq. (1.2) with the given function v has a unique solution;
see part (ii) of Remark 2.

In the remaining part of this section, we investigate the applicability of Theorem 1 for finding solutions of
likelihood equations in the theory of MLEs. Let © be a nonempty open interval of R, andlet f : R x ©® — R
be a function such that for each ¢ € O, the function R > = — f(z,t) is a density function. Let us introduce
the set

Xp:={zeR: f(z,t) >0Vt O}
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and suppose that X'y is nonempty. Note that, in general, it can happen that Xy = (). For example, if © = (0, 00)
and f : R x (0,00) = R,

1 ifze(0,0),
Fla,t) = {o 0 ¢ (0.0) t € (0, 00),

that is, for each t € (0, 00), the function R > x — f(x,t) is the density function of a uniformly distributed

random variable on (0,), then Xy = (. Turning back to the case where Xy # () and supposing that the
(partial) derivative 0o f of f with respect to its second variable exists, Eq. (1.2) with X := &, and the function

1 Xy x © — R defined by

7] t
Y(z,t) := 0a(In(f(z,1))) = 2f (2, ), (x,t) € Xf x O, 4.11)
f(z,t)
is nothing else but the likelihood equation based on the observations 1, ..., z, € & in the theory of MLEs.

In some cases, we need to consider an appropriate Borel subset X'y of Xy such that P(§; € X) = 1 for all
t € O, where & is a random variable having a density function R > = — f(x,t). For such a case, see the
second part of Example 9.

In the next examples, we demonstrate the applicability of Theorem 1 together with Proposition 2 for proving
the existence and uniqueness of a solution of the likelihood equation (1.2) corresponding to the function 1)
given in (4.11).

Example 9. Let £ be a normally distributed random variable with mean m € R and variance o2, where o > 0.
Letn € N, and let x1,...,x, € R be a realization of a sample of size n for £&. Here by a sample of size n
we mean independent and identically distributed random variables &1, . . . , £, with common distribution as that
of £. It is known that supposing that o is known, there exists a unique MLE of m based on z1,...,z, € R,
and it takes the form m,, := (z1 + - - - + x,,)/n. We will establish the existence and uniqueness of a solution
of the corresponding likelihood equation using Theorem 1 together with Proposition 2. In this case, we have
O=Rand f: Rx R — R,

1 2 2
flx,m) = \/27me_(z_m) /@o%) gz m e R,

and consequently Xy = R. Then 9 : R x R — R,

Lz —m)f(z,m
w(az,m)zgz( )/ (@, ): 12(a:—m), x,meR.

flx,m) o

Hence ¢ € ¥[C, Z1](R,R) with ¥1(x) := x, x € R, and ¢ is strictly decreasing in its second variable.
Further, using Proposition 2 and Theorem 1 (with X := Xy = R), we can conclude that for all n» € N and

z1,...,ZTn € R, the (likelihood) equation (1.2) with the given function 1) has a unique solution, which is equal
to Up(x1,...,20) = (X1 + -+ + xy) /N = My, as desired.
It is also known that supposing that m is known, there exists a unique MLE of o2 based on 1, ..., x, €

R\ {m}, and it takes the form 2 := (1/n) Y., (z; — m)?. We will establish the existence and uniqueness
of a solution of the corresponding likelihood equation using Theorem 1. In this case, we have © = (0, c0),
and f : R x (0,00) — R,

f(m,aQ) = \/21 Qe_(x_m)Q/(2°2), zeR, o2 >0,
o

and consequently Xy = R. Instead of Xy, let us consider its subset ff = &Xp \ {m} = R\ {m}. Then
P(&: € Xf) = 1 forall 0® > 0, where &2 is a normally distributed random variable with mean m and
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variance 2. Then v : ff x (0,00) = R,

2y 1 Lo 1N o 32 —(a—m)?/(202) L mpjeny (@ —m)? 45
¢(x70 )_ (.’E 0_2) \/271_ (U ) € + \/27_(_0_26 2 (U )
1 ~
= 2(02)? ((m —m)? — 02), r € Xy, o2 >0.

Hence ¢ € ¥[C, Zl](ff, (0,00)) with ¥1(z) := (x —m)?, = € )?f. Note that ¥1(z) € © = (0, 00) for
all z € Xy. (This explains the restriction of Xy = R to Xy = R\ {m}.) Further, for all z,y € X, with
V1(x) < 91(y), thatis, (x — m)? < (y — m)?, we get that the function

e Wwed) _ emPeo® _ (y—m)—(z—m)
(@l =m) 2o =y o) = Ty —mp -2 = T om0

2

is strictly increasing. Consequently, by part (vi) of Theorem 1 (with X := X +) we conclude that for all
n € Nand z1,...,2, € X}, the (likelihood) equation (1.2) with the given 1 has a unique solution, which
is equal t0 Uy (z1,...,7,) = (1/n) Y0 (z; — m)? = 52, as desired. Finally, we present an alternative
argument. Note that Eq. (1.2) with the given function ¢ has a solution if and only if Eq. (1.2) with the function
P Xf X (0,00) — R,

’(Z(:L‘,Uz) = 2(02)21/1(33,02) =(x-m)?—-0% =zc ff, o2 >0,

has a solution, and the two sets of solutions coincide. Further, 1/1 is a T-function, and, for each x € X ts
the unique point of sign change of the function (0,00) 3 o2 — ¥ (x,02) is (z — m)2 The function
is strictly decreasing in its second variable, and hence part (i) of Proposition 2 can be applied to ). This,
together with part (vi) of Theorem 1, yields that ¥ € U[T,](X +,(0,00)) for each n € N, and hence, trivially,
Y e V[T, ](Xf (0,00)) for each n € N as well, as expected.

Example 10. Let & be an absolutely continuous random variable with density function

1 1 2 1 1 2 2
= . —a?/2 + . —(z—=m)*/(20*) cR
fe(x) 2 \/27Te 2 \/271'0e 7 ’

where m € R and o > 0. Note that f¢ is a mixture density function of the standard normal densuy function
and the density function of a normally distributed random variable with mean m and variance o2 with equal
1/2 weights. Let n € N, and let 1, ..., 2z, € R be a realization of a sample of size n for £. In what follows,
we assume that o is known, and using Theorem 1, we show that, in general, the corresponding likelihood
equation for m may have more solutions. In this case, we have © =R and f : R x R = R,

1 1 2 1 1 2 /(0 2
L —z?/2 —(z—m)?/(202)
r,m):= _ - e + - e , x,m eR,
I ) 2 Vor 2 2o

and consequently X'y = R. Thenv¢ : R x R — R,

U (2 — m)e—(@=m)*/(20%)

Vor

W(z,m) = 2 , x,m€R.

(rm) flasm)

Hence ¢ € ¥[C, T1](R,R) with ¥;(z) := x, x € R. Consequently, for alln € Nand = (x1,...,2,) €
X", the likelihood equation (1.2) has at least one solution in R. Indeed, if m < min(zy,...,2,), then

Sor Y(xi,m) > 0, and if m > max(x1,...,xy), then > " | 1(x;,m) < 0, and hence the continuity of ¢ in
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Figure 1. The function (1,5) 3 m — —¢(x,m)/¢(y,m) witho = 1.

its second variable, together with the Bolzano theorem, implies the existence of a solution of (1.2), as desired.
Further, for each x € R, we have lim,,,_, + o ¥(x, m) = 0. In what follows, we check that it is not true that for
all z,y € R with ¥ (z) < 91 (y), thatis,, z < y, the function (2.2) is increasing. For all z,y € R with z < y,
the function (2.2) takes the form

Q[)(;E’ m) . m — X f(y’ m) e(y_m)2/(202) (m — x)(ge_y2/2+(y_m)2/(2o'2) _|_ 1)

(92 =y m) = ymm fem) elem /o)  (y - ) (oet/rHemm/ o) 4 1)’

and, for each m € (x,y), we can check that

d _zp(a:,m) B 1
dm \ " (m) ) (y = m)(ger e er) 1 12
" [(y _ ) (et 2HEm ) 1) (o /2 umm?/(20%) | 1)
1 20 —y?/24+(y—m)2/(20%) ( o —a®/2+(@—m)?/(202)
- 2y — 1
J(m x)(y —m)“e (ae + )
- 22y — m)e M 200 (govt 24 -m? /o) 1) | (4.12)
g

If for all z,y € R with x < y, the function (2.2) were increasing, then we would have that

d <_w<x,m>

>0, me(x,y), x<y, x,y € R,
dm ¢(y,m)> (.9)

which by (4.12) is equivalent to

(m —z)(y —m)? (m —z)*(y —m)

o + e¥?/2—(y—m)?/(20?) o + er?/2—(z—m)?/(202)” m e (:L‘, y), r <y, z,y R

oly—x) >

However, this inequality does not hold in general, since its left-hand side tends to 0 as ¢ | 0, but its right-
hand side tends to oo as o | 0. To give an example, on Fig. 1, we plotted the function (z,y) > m —
—(x,m)/¢(y,m) with z = 1, y = 5, and o = 1, which is not increasing. In general, it is not true that
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for all x,y € R with z < y, the function (2.2) is increasing. If the function (2.2) is not increasing for some
z,y € R with z < y, then by part (iv) of Theorem 1 (with X := X; = R) we get that there exists ng € N
such that %) is not a T},-function for any n > ng, n € N. In particular, this yields that there exists ng € N such
that for each n > ny, there exist real numbers z1, ..., z, € R such that the likelihood equation (1.2) based on
x = (x1,...,2,) has at least two solutions. In such a case, by part (v) of Theorem 1 we also get that there

exists a A € Ay such that ¢ is not a Tz)‘—function.

A further example is presented in the arXiv version [2, Ex. 4.9] of this paper.

5 Proofs for Section 2

Proof of Lemma 1. Assume that y is a level of increase for f and (i) and (ii) are not valid. Define
A={veO: y=fv)} and B:={uecO:y< f(u)}.

Then AU B = O, and A and B are nonempty, since (i) and (ii) do not hold. If v € Aand u € B, thenv < u
(since y is a level of increase for f). Consequently, sup A < inf B, and using that A U B = ©, we have that
supA = inf B =: 9. If t < ¥, then t ¢ B, which implies that y > f(¢), thatis, y — f(¢) > 0. Similarly, if
¥ < t,thent ¢ A, which yields y < f(t), thatis, y — f(¢) < 0. Hence we have proved that ¥ is a point of
sign change for the function y — f, that is, (iii) must hold.

Conversely, if (i) or (ii) holds, then just using the definition, we have that y is a level of increase for f.
Finally, assume that (iii) is valid, that is, there exists ¥} € © that is a point of sign change for the function y — f,
and, on the contrary, suppose that y is not a level of increase for f. Then there exist u, v € © such thatu < v
and f(v) < y < f(u). Therefore y — f(v) > 0 > y — f(u), which, using the definition of a point of sign
change, implies that v < ¥ < u, contradicting u < v. O

Proof of Lemma 2. Assume that the levels of increase for f form a dense subset in the convex hull of f(©),
but f is not increasing. Then there exist u,v € © with v < v such that f(u) > f(v). The convex hull of f(©)
contains the open interval (f(v), f(u)). Hence by the assumption we can find an element y € (f(v), f(u)) that
is a level of increase for f. Therefore, by definition, v < w, which contradicts © < v. The second statement
of the lemma readily follows from the definitions of strictly increasing property and level of increase. For the
last statement of the lemma, assume that u, v € © satisfy the inequalities

g(f(v)) = (g0 f)w) <gly) < (go f)(u) =g(f(u)).

Since g is strictly increasing, we get that f(v) < y < f(u). Using that y is a level of increase for f, it follows
that v < u, implying the third statement of the lemma. O

Proof of Lemma 3. To verity the e-increasingness property of f, let u,v € © be arbitrary such that u < v.
The intervals Jy := [yo, 1], - -, Jn := [Yn—1, Yn] cover the image f(©O). Therefore, for some i € {1,...,n},
we have that f(u) € J;, which implies y; 1 < f(u) < y;. Since y;_1 is a level of increase for f, by part (iii) of
Remark 4 we have that y;_1 < f(v). On the other hand, due to the definition of ¢, it follows that y; < y;—1 +¢.
Thus we get

fu) <y <yi-1+e < f(v) +e,

which was to be proved. O

Proof of Theorem 1. (i) Let x,y € X be such that ¥, (z) < ¥1(y). Since ¢ € ¥[T1](X,0), for all ¢t €
(01(x),91(y)), we have ¢(x,t) < 0 and ¢(y,t) > 0.

To the contrary, assume that A2 /A1 is not a level of increase for the function (2.2). Then there exist u,v € R
such that ¥ () < u < v < ¥1(y) and
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Rearranging these inequalities, we get that
M(x,u) + XY (y,u) <0< \Y(z,v) + Ath(y, v).
In view of the property [T2()‘1 ’)‘2)] of 1), this implies that
A1, A2
v < 19§7¢, )($>y) Su

which contradicts the inequality u < v.

The argument related to )\1 / )\2 is analogous.

(i) Let € W[ (ar-wsAn) 2%for some n 6 N\ {1} and (A\1,...,\,) € (0,00)™. Then for each
ke{l,...,n—1}, we havez/JlsaT Zeimkn A functlon sinceforallz,y € Xandk € {1,...,n—1},

k n n
(ZAZ)W,M ( > AZ-)w(y,t) =Y Np(@it), teo,
i=1 i=1

i=k+1

where x; == x,i € {1,...,k},and z; := y, i € {k + 1,...,n}. Consequently, the statement readily follows
from part (i) of the present theorem.

(iii) If ¢ is a T),-function for some n € N\ {1}, thenitisa T2 function with Ay = -+ = A, = 1,
and thus the statement follows from part (ii) of the present theorem.

(iv) Let (n;)ien € N be a strictly increasing sequence such that ¢ € ¥[T,,.|(X,0) for all i € N. Let
x,y € X be such that ¢1 () < ¥1(y). Then by statement (iii) of this theorem we have that the numbers

k 1 2 n; — 2
k 1,...,n;—1}, i eNp = —1,71€eN
{ni_k7 E{ ) , 14 }7 (S } {ni_:l’ni_z’ ) 2 , g 7Z€ }

are levels of increase for the function (2.2). We are going to apply Lemma 2. The convex hull of the range of
the function (2.2) is contained in (0, c0), so if we check that the set {k/(n; —k)k € {1,...,n;—1}, i € N} is
dense in (0, 00), then Lemma 2 will imply that the function (2.2) is increasing. Since the function g : (0, 00) —
(0,1), g(u) :=u/(u+ 1), u > 0, is bijective, it suffices to check that the set

k , k .
{g<ni—k>’ ke{l,...,n; — 1}, ZEN}—{M, ke{l,...,n; — 1}, ZEN}

is dense in g((0,00)) = (0,1). This readily follows, since if (a,b) C (0,1) is an open interval, then there
exists 79 € N such that 1/n;, < b— a (due to n; — oo as i — 00), and hence there exists k € {1,...,n;, —1}
such that k/n;, € (a,b).

Now we turn to prove the second statement of statement (iv). Let /,m € N. We show that ¢/m is
a level of increase for the function (2.2). By assumption there exists 49 € N such that m + ¢ divides n;,
and ¢ € V[T, (X, ©). By part (iii) of this theorem we have that the elements of the set

k
Lo, — 1
{nio—k’kE{’ e }}

are levels of increase for the function (2.2). By choosing k := ¢n;,/(m +¢) € {1,...,n;, — 1} we have

koo fny, ¢

ni, —k  (m+0On;, —tn;,  m’
yielding that £/m is a level of increase for the function (2.2), as desired.
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(v) Assume that ¢ € !I/[TQ)‘](X, ©) for each A € Ay. Let z,y € X be such that J;(z) < 9J1(y). By
statement (i) it follows that A /Ao is a level of increase for the function (2.2) for all A\j, Ay > 0. Since \;
and A, are arbitrary positive numbers, we get that each positive number is a level of increase for the positive
function (2.2). In view of the second statement of Lemma 2, this implies that the function (2.2) is strictly
increasing.

(vi) This statement is an immediate consequence of Theorem 2 as stated in Corollary 2, and therefore its
proof is omitted here. O

Proof of Corollary 1. If (i) holds, then part (vi) of Theorem 1 yields that (iii) is valid as well. If (iii) holds,
then (ii) is readily satisfied. Finally, if (ii) holds, then part (v) of Theorem 1 implies the validity of (i). O

Proof of Proposition 2. (i) First, let us suppose that for each x € X, the function @ > t — (x,t) is
decreasing. Let U1 (z) < s <t < 9¥1(y). Then, since ) is a T}-function, we have

0>9(z,s) 2 ¢(x,t) and P(y,s) = p(y,t) > 0.
Consequently, we get

0< _w(x7 S)1/J(y, t) < _w(xa t)w(y7 8)7
which is equivalent to

P s) __pa0)

O(y,s) Uy, t)’

yielding that the function (2.2) is increasing. The case where the function © > ¢ +— 1(z, t) is strictly decreas-
ing for each x € X can be handled similarly.

(ii) Let us suppose that for each = € X, the function © > t — (z,t) is strictly decreasing. Let n € N,
A=A, \) € Ay, and (21,...,2,) € X™ Since \; > 0,7 € {1,...,n},and \y +--- + A\, > 0, we
get that the function © > ¢ — >~ | A\jth(w;, t) is strictly decreasing. Using that ¢ € ¥[T1](X, ©), we have
that

- o >0 ift <min(di(x1),...,0%1(zp)),
;W(%t) {< 0 if t > max(1(21),...,01(xn)).

Consequently, we have

t* = sup {t € O: Z)\Z'lb(x“t) > O} < max(z?l(xl), R ,191((1,‘”)),

i=1

ty :=inf {t € o: Z)\ﬂ[)(l‘i,t) < 0} > min (91 (1), ..., 91 (zn)),

i=1

yielding that ¢* <t¢,. Using the definition of infimum and supremum and that the map © >t > " Nt (z4,t)
is strictly decreasing, we get t* = ¢.. Indeed, if t* < t. were true, then, by the definition of infimum and
supremum, » ., A\jp(x;, t) = 0,t € (t*,¢,), would hold, contradicting the strictly decreasing property of the
function © > t — Zf‘zl Ait(x;,t). All in all, we get 193‘#)(3:1, ..., Ty) = t* = t,, and then v possesses the
property [Tn)‘] 0

Proof of Proposition 3. Let x,y € X be such that ¥,(z) < ¥1(y). Since ¢ € ¥[T1](X,0), forall t €
(V1(z),Y1(y)), we have ¢(z,t) < 0 and ¢(y,t) > 0, and hence the function (2.3) takes values in (0, 1). By
part (iii) of Theorem 1 we have that the elements of the set {k/(n — k), k € {1,...,n — 1}} are levels of
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increase for the function (2.2). Note that

Y(w,t) (=)
g( V(y,t)

W(x,t) — Py, t) ) te (1(z),91(y)),

where ¢ : (0,00) = R, g(u) := u/(u+ 1), w > 0. Since g is strictly increasing and (0, co) contains the range
of the function (2.2), by Lemma 2 we get that the elements of the set

{g<nfk> ke{1,...,n—1}}={i, k:e{l,...,n—l}}

are levels of increase for the function (2.3). Since the function (2.2) is positive, we readily have that 0 is also
a level of increase for the function (2.2). Consequently, using that the function (2.3) takes values in (0, 1), the
conditions of Lemma 3 are satisfied with the choices y := k/n, k € {0,1,...,n}, and then we get that the
function (2.3) is strictly e-increasing with £ := max{k/n—(k—1)/n, k € {1,...,n}} = 1/n,asdesired. O

Proof of Proposition 4. Now let us suppose that m € {1,...,n} is a divisor of n. Then there exists £ € N

such that n = km. Consequently, for each (y1,...,yn) € X™, with the notation
($1>--->$n)12:(91»---7y1>y27---7y27---> ynu"'>yﬂl) € )(nv
~ ~ < ~ - ~ ~ -
k k k

using that v is a T;,-function, we have that
m

B 0nt) = b t) {> 0 ift < On(a1,... 120,
=1

pr <0 ift>I,(x1,...,2p0).

Hence ¢ € ¥[T,,,](X, O) with 9, (y1, .- ., Ym) = On(x1,...,2,). O
Proof of Proposition 5. Forally := (y1,...,ym) € X and t € O, we have

by put) = pathYart) =Y ( > Ai>w<ya,t> =Y Ny, t) = by A (1), (5.1)
a=1 J=1

a=1 “{eH,

where x := (x1,...,2,) € X" is such that z; := y, if j € H,. By the assumption the value 195‘(3;1, cey Xy)
is a point of sign change for the function v, . Therefore by (5.1) we can see that the function 1y ;, has the
same point of sign change, and hence we have

ﬁ%(yl, e Ym) = 1973‘(331, ceeyTy),
yielding that ¢ € W[TH](X,©). O

Proof of Proposition 6.  First, we check that 1) € W[T}](X,0) with 9, = (-1 0 ¢. Let x € X be fixed. If
t < (fCY o) (z), t € O, then y)(x,t) > 0, since otherwise (z,t) < 0 would yield that ¢(x) < f(t), and
hence by Lemma 4 we would have that (f(=1) o )(z) < (f&Y o f)(t) = t, leading us to a contradiction.
Similarly, if t > (f(-1) o @)(z), t € O, then 9(x,t) < 0, since otherwise 1)(z,t) > 0 would yield that
@(x) > f(t), and hence by Lemma 4 we would have that (=1 o ¢)(z) > (f=Y o f)(t) = t, leading us to
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a contradiction. All in all, for each x € X, we have that

i (=1 o
{2 SO0 g

<0 ift>(fCY o) (),

as desired.
Consequently, using also that for each € X, the function © > ¢t — ¥(x,t) = p(x)(p(z) — f(t)) is

strictly decreasing, part (ii) of Proposition 2 implies that 1) € !I/[Tn)‘](X ,0) foralln € Nand A € A,
It remains to check that (2.5) holds. First, note that the right-hand side of (2.5) is well defined, since

Ap(r1)p(r1) + - 4 Anp(zn)p(n)
Ap(z1) + -+ Anp(wn)

B Aip(z1) B
N )\lp(xl) + e+ )\np(xn) w(xl) *

€ conv(p(X)) C conv(f(O)),

Anp(2n)

ot )\lp(xl) +- )\np(xn) @(l’n)

and f(=Y is defined on conv(f(O)) (see Lemma 4). Letn € N, (z1,...,x,) € X", and X € A,, be fixed. If

(-1) )\1])(3:1)90(331) 4+ Anp(ﬂﬂn)@(mn)
t</t 1( Aip(zr) + -+ Aap(zn) >’ teo,

then Y ;" | Ajb(x;,t) > 0, since otherwise > - ; \it)(z;,¢) < 0 would yield that

Mip(z1)e(x) + -+ Anp(@n)e(2n)

Ap(@1) + - 4 App(an) < f(1).

Hence by Lemma 4 we would have that

(1) (Mp@ED)e(@n) + -+ Aup(an)o(zn) (Do FYt) —
d < Ap(zy) + - 4 App(zp) > <(f nHe =t

leading us to a contradiction. Similarly, we can easily see that the inequality

(-1) )\1])(3:1)90(331) 4+ Anp(ﬂﬂn)@(mn)
t>f 1( Ap(r1) + -+ Anp(Tn) >’ e

implies Y ;" A\jih(z;,t) < 0. These two properties, together with ¢ € W[Tn)‘] (X, ©), yield equality (2.5). O

6 Proofs for Section 3
Proof of Theorem 2.  Define the sets U,V C © by
U:={s€6: E(¥(s)) 20} and V:={teO: E(¥(1)) <0}

Then, in view of assumption (v), we have that sg € U and ¢ty € V. In what follows, we show that s < ¢ for all
s € U and t € V. To the contrary, assume that ¢ < s, and for any Borel subset H C ©, define

Q= {w e 2: 91 (£w)) € HY.
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Then 25 € A due to the measurability of 11 : X — © and £ : 2 — X. Indeed, for each r € &, we have that
97 ((—o0, 1)) ={zeX: %(z) <r}={zeX:(x,r)<0} e,

where we used assumptions (i) and (iii) and that the sigma-algebra generated by the family {(—oo,r) N O,
r € O} coincides with the Borel sigma-algebra on 6.
Consider the following partition of @, which is induced by ¢ and s:

I:=0nN(-o0,t), J = t, s], K :=0nN/(s,00).
Then using assumption (i), we have

Qr ={we 2: 01(§(w)) <t} ={we 2: Y(¢(w),t) <0},

Qr ={we 2: (W) > s} ={we 2 PEw),s) > 0}.
We show that P(£2;) > 0 and P(2x) > 0. Indeed, on the contrary, if P(£2;) = 0, then P(¢(&,t) > 0) = 1,
which implies that E(¢(£,t)) > 0. By the inclusion ¢ € V we also have that E(¢(£,¢)) < 0 and hence
E(y(£,t)) = 0. Therefore P(¢(§,t) = 0) = 1, that is, P(¢1(§) = t) = 1. It follows from the inequality
t < sthat P(¢1(§) < s) = 1, and hence P(¢)(&,s) < 0) = 1. This implies that E(¢({,s)) < 0, which
contradicts that s belongs to U. The equality P ({25 ) = 0 leads to a contradiction similarly.

The inequalities P(£27) > 0 and P(25) > 0 imply that £2; # 0 and 25 # (). Then, for all ' € 2; and
w" € 2k, we have that

D1 (E(W) <t <s < (EW)).

Therefore, using assumption (ii) with z := £(w’) and y := £(w”), the function (2.2) is strictly increasing, and
hence we get

(Ew),5) _ p(E(w),t)

<

(8
W), s)  P(EW") 1)
Using that ¢(§(w"”), s) > 0 and ¢({(w”),t) > 0, we can obtain that
D (EW), )Y (EW"), 1) <P (W), t)v(EW"),s), (W wW") € 2 x Q. (6.1)

Integrating on (27 and then on {2k with respect to P, it follows that

/w /w W1),t) dP ()
/w /w W), 5) AP ("),

E((¢ s)1e,) - E((&,t)1a,) <E@(E 1)1e,) - E(P(E, 5)1a, ). (6.2)

Inequality (6.2) is indeed strict because the left-hand side of (6.1) is strictly smaller than its right-hand side
over the set {27 x 25 of positive measure with respect to the product probability P ® P.
Furthermore, using also that ¢ < s, for all W’ € 2; and w” € 2k, we have that ¥ (&(w'),s) < 0,

PY(E(W"),t) > 0,9(E(w'),t) =0, and P (&(w”), s) > 0. Therefore
Y (W), s)Y(EW”),t) <O < P(EW), t)v(EW"),s), (W, w") e Ry x 2.

that is,
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Integrating on (2; and then on {2x with respect to P, it follows that

E(¥(&9)10,) E(W(E )10, ) <EWE)10,)  EW(E s) 1o, ). (6.3)

Adding up inequalities (6.2) and (6.3), since {27 and {2 are disjoint, we get

A(S)B(t) = E(w(& 8)1QIUQJ) ’ E(w(éat)lﬂK)
<EW(E)1g,u0,) - E(W(E s)lo,) = A(t)B(s).

Further, we have A(t) + B(t) = E(¢(£,t)) < 0and A(s) + B(s) = E(¢(&,s)) > 0,sincet € V, s € U, and
21 U £2; and {2 are disjoint.
To summarize, t, s € © are such that t < s and the following inequalities hold:

A(s)B(t) < B(s)A(t),  A(t)+ B(t) <0,  A(s) + B(s) > 0. (6.4)

Here B(t) > 0 because it equals the integral of a positive function over the set {2 of positive measure with
respect to the probability P. On the other hand, A(s) < 0, because

A(s) = E(¥(&,9)10,u0,) = E(¥(E 5)10,) + E(¢4(£,9)10,)

and the first term is negative as the integral of a negative function over the set {2; (of positive measure with
respect to P), and the second term is nonpositive as the integral of a nonpositive function over the set {2;.
Consequently, by the last two inequalities of (6.4) we get

0< B(t) < —A(t) and 0< —A(s) < B(s),
yielding that
0< —A(s)B(t) < —A(t)B(s),

that is, A(s)B(t) > B(s)A(t). This contradicts to the first inequality in (6.4).

Consequently, we have that sg < ug := supU < inf V' =: vg < {. It remains to show that ug = vg. If,
to the contrary, we assume that uy < v, then for each r € (ug,vp), we getr ¢ U and r ¢ V, yielding that
E(y(&,r)) < 0and E(y(&,r)) > 0, respectively, which is a contradiction.

Allin all, ug = vp is a unique point of sign change for the function © > ¢t — E(¢(&,t)), as desired. O

Proof of Proposition]. By assumption (i), for each w € (2, we have that the function © > t — (&(w), t) is

strictly decreasing. By the monotonicity of the expectation this implies that the function © > ¢t — E(¢(&, 1))

is decreasing, and in fact, it is strictly decreasing. Indeed, if t; < to, t1,t2 € O, are such that E(¢(&, 1)) =

E(¢(€,12)), then E((&,t1) — (&, t2)) = 0, where P(¢(¢,61) — ¢(§,12) > 0) = 1. Consequently,

P(y(&,t1) — (&, t2) = 0) = 1, leading us to a contradiction, since ¢ (§(w), t1) > ¥(£(w), t2), w € £2.
Define the sets U, V' C O by

U:={s€6: E(¥(,s)) 20} and V:={teO: E(¥(1)) <0}

By assumption (iv) we have that sp € U and ¢y € V. Since the function © > t — E(¢(&,t)) is strictly
decreasing, we can easily deduce that s < ¢ forall s € U, t € V. Indeed, if for some s € U and t € V,
the inequality s > ¢ were true, then we would have that 0 < E(¢(&,s)) < E(y(&,t)) < 0, leading us to
a contradiction. Hence we have sg < ug := supU < inf V =: vy < £(. It remains to show that ug = vg. If,
to the contrary, we assume that uy < v, then for each r € (ug,vp), we getr ¢ U and r ¢ V, yielding that
E(y(&,r)) <0and E(¢(&,7)) > 0, respectively, which is a contradiction. Consequently, uy = v is a unique
point of sign change for the function © > t — E(¢(£,t)), as desired. O
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Proof of Corollary 2. To verify the statement, we have to show that foralln € N, z1,..., 2, € X,and A =
(M,..., ) € Ay, the function © > ¢ — > 7" | Ajih(x;, ¢) has a unique point of sign change in ©. Without
loss of generality, we may assume that =, ..., x, are pairwise distinct elements of X and A1,..., A\, > 0
with Ay +---+ A, = 1.

Define the probability space ({2, A, P) by

Q:={xy,...,zn}, A =22 P({mz}) =N i€{l,...,n},
and the random variable £ : 2 — 2 by {(w) = w, w € (2.

Then conditions (i) and (ii) of Theorem 2 follow from our assumptions. The measurability condition (iii)
of Theorem 2 is trivial due to the fact that A = 2. Since

E(|v(& 1)) ZAWJ% , t€o,

condition (iv) of Theorem 2 is obviously valid. Finally, condition (v) of Theorem 2 is satisfied by
so :=min{V1(z1),...,%1(zn)} and to:=max{V1(z1),...,01(2,)}.

Indeed, for each i € {1,...,n}, we have that ¢)(z;,s0) = 0 > 1(z,t0), since ¢ is a T;-function and
Y(x,%1(x)) =0, 2 € X. This implies that

n

5750 ZAH/J 1'2750 =202 Z)\ﬂ[) $z>t0 (¢(£>t0))

Therefore, according to Theorem 2, the mapping © > ¢ — E(¢(§,t)) = >, Aito(z4,t) has a unique point
of sign change in O, as desired. 0O

Proof of Lemma 5.  Let us define the probability measure QQ on the measurable space (£2,.4) b

O B
we A/ B T Bee) N

By denoting the expectation with respect to Q by Eg we have

E
Bo(w(@)]) = "oia .
and hence, by the assumptions, ¢(§) is integrable with respect to Q, and we also get
E
w0 - "4

Applying Lemma 1 in Jankovi¢ and Merkle [13] (for integrable one-dimensional random variables), we have
that Eg(¢(&)) € conv(p(£(£2))) C conv(p(X)), yielding the statement. O

Proof of Proposition 8.  'We apply Proposition 7. Assumptions (i), (ii), and (iii) of Proposition 7 readily hold.
To verify assumption (iv) of Proposition 7, we first show that for any y € J := conv(f(©)), there exist
s0,to € © such that f(sg) < y < f(to). By the Carathéodory theorem on convex hulls there exist at most
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two elements y1,y2 € f(©) C J with y; < y9 such that y can be represented as a convex combination of y;
and y9. This also yields that y; < y < y2, and therefore there exist sg,tg € © such that f(sg) < y < f(to).

Now observe that
1) [ E@E)e())
(%6

is well defined, since by Lemma 5 we get that

E(p(§)¢(6))
E(p(¢))

and by Lemma 4, f(=1) is defined on conv(f(©)). Next, for y := E(p(£)p(€))/ E(p(€)), let us choose
S0, 1o € © as it was described above. Then

E(4(& 50)) = B(p(§)(€)) — f(s0) E(p(€)) = E(p(€)) (y — f(s0)) =0,

€ conv(p(X)) C conv(f(O)),

and
E(¢(&,t0)) = E(p(&)p(€)) — f(to) E(p(€)) = E(p(€)) (v — f(to)) <O.

Therefore assumption (iv) of Proposition 7 holds as well, and, according to Proposition 7, we get that the
function © > t — E(¢(§,t)) admits a unique point of sign change in ©. It remains to check that this unique
point of sign change takes the form given in the proposition.

If, for some t € O, we have t < f(=1(y), then E(1/(£,t)) > 0, since otherwise E(4(£,t)) < 0 would
yield that E(p(&)p(€)) < f(t)E(p(€)), that is, y < f(t). Then by Lemma 4 we would get f(-1(y) <
FED(f(t)) = t, leading us to a contradiction.

If for some ¢t € O, we have t > f(~1)(y), then we can similarly argue to obtain that E(t(£,t)) < 0.

Consequently, the unique point of sign change in question is f(—1) (y), as desired. O

Proof of Proposition 9.  First, we give a direct proof. Denote the limit lim,_,~ f(2) by foo € (0,00). In
view of the increasingness of f, it follows that 0 < f(z) < f forall z € R. Therefore |f(2)| < fx forall
z € R, which implies that [¢)(z,t)| < fo for all x,t € R. Hence, for any random variable £ and any ¢ € R,
we have that E(|¢(£,1)]) < oc.

Since for each x € R, the function R > ¢ — (x,t) is strictly decreasing, we have that the function
R >t — E(1(, 1)) is strictly decreasing. Indeed, if s < ¢, s,t € R, then we have ¢¥(§(w), s) > ¥(&(w), ),
w € {2, yielding that E(¢(&,s)) > E(¢(§,t)). Here the equality cannot hold, since otherwise E(¢(¢, s) —
P(€,t)) = 0 would be valid, yielding that P(¢(&, s) —(§,t) = 0) = 1. This leads us to a contradiction, since

P(E(w), s) — Y({(w),t) > 0, w € £2. Since limy 100 P(§(W), 1) = Ffoo, w € 2, and [Y(§(w), )] < foos
w € 2, t € R, the dominated convergence theorem implies that

Jim B(6(¢,1) = B( lim 6(6,1)) = B(—fu) = —fou < 0 (6.5)
and
Jim E(0(,0) = B lim_$(¢,0)) = E(fu) = foc > 0. (6.6)

Since f is continuous and f(0) = 0, we have that ¢ is continuous in its second variable. Thus by the dominated
convergence theorem it follows that the function R > ¢ — E(¢(, 1)) is also continuous. All in all, the function
R >t — E(¥(,1)) is strictly decreasing, continuous, and changing sign, and hence there exists a unique
to € R such that E(¢(€,%9)) = 0, as desired.

Finally, we present an alternative proof of Proposition 9 using Theorem 2. We check that the assumptions
of Theorem 2 hold. Since f(0) = 0 and f is strictly increasing, assumption (i) of Theorem 2 holds with
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Y1(z) = x, x € R. Using that f is strictly increasing, by part (d) of Proposition 12 we have that ¢ is a TQ)‘-
function for all A € As. Consequently, part (v) of Theorem 1 yields that for all z,y € R with J;(z) <
Y1 (y), the function (2.2) is strictly increasing, that is, assumption (ii) of Theorem 2 holds. Assumption (iii) of
Theorem 2 readily holds. The first part of the direct proof of the present proposition implies that assumption
(iv) of Theorem 2 holds. Using (6.5) and (6.6), we have that assumption (v) of Theorem 2 holds as well. All in
all, we can apply Theorem 2, which yields that the function R > ¢ — E(¢(€,t)) = E(sign(§—t) f(|—t])) has
a (unique) point of sign change. Since the function R > ¢ — E(¢(&,t)) is strictly decreasing and continuous
(see the direct proof), we have that the equation E(¢)(&,¢)) = 0 has a unique solution with respect to ¢ € R,
as desired. O

7 Proofs for Section 4

Proof of Proposition 10. Let n > 2 and ¢ € ¥[T,](R,R). Then, according to part (iii) of Theorem 1,
for all z,y € R with z < y, the number (n — k)/k must be a level of increase for the function (2.2) if
ke {l,...,n— 1}. Note that for all z,y € R with z < y, the function (2.2) takes the form

P(z,t) 1-a«
(m,y)atr—>—¢(y’t)— N > 0.

Therefore we have that

N k for eachk € {1,...,n — 1},

which implies that o # k/n foreach k € {1,...,n —1}.
Conversely, if « ¢ {1/n,...,(n —1)/n}, where n > 2, then we have that

k kE+1
<a<
n n

(7.1)

for some k € {0,...,n — 1}, and hence k < nao < k + 1. Let xy,..., 2z, € R be arbitrary. If ¢ € R with
t <z}, then we have that ¢(z},t) > o —1,i =1,...,k, and ¢(z},t) = a,i = k + 1,...,n, yielding that

n k n
S e t) = S wh + > b t) > kla— 1)+ (n—Ka
i=1 =1 i=k+1
=na—k > 0.

Ift € R with ¢ > x7_,, then we have that (z},t) = o — 1,7 = 1,...,k + 1, and ¢(2],t) < o, i =
k+2,...,n,yielding that

n k+1 n
St = S vl )+ 3 vl ) < (k+(a—1) + (n—k—1)a
i=1 i=1 i=k+2

=na—k—1<0.

Therefore ¥,,(21, . .., %,) exists and equals z},, ;. This proves that ¢ is indeed a T},-function. Furthermore,

using (7.1), wehave k < an < k+land k+ 1 < an + 1 < k + 2, yielding that [na| = |[na+ 1] =k + 1.
Hence 7} | = 27,1 = %],,441> @ desired. O

Proof of Proposition 11.  Let us apply Proposition 7 with X := R, X := B(R), and © := R. Assumptions (i)
and (ii) of Proposition 7 readily hold.
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The validity of assumption (iii) of Proposition 7 can be seen from

E(|v(t)]) = B(al = t1esn + (1 — )€ — tliecyy)
<aE(JE—t]) + (1 - a)E(]§ —t])
<SE([¢]) + |t < oo, teR. (7.2)

Finally, we verify assumption (iv) of Proposition 7. First, note that for all ¢ € R, we have

E(t) =aB((E-1)") - 1-a)E(¢~1)")
=aE(El-t)+(2a—-1)E((-1t)7) (7.3)

and, analogously,
E(¥(t) =R2a—1DE((E-t)%) + (1 —a)E( —1). (7.4)

In case of & = 1/2, we have E(¢(£,t)) = (E(§) — t)/2, which is positive if ¢ < E(£) and is negative if
t > E(§). This shows that assumption (iv) of Proposition 7 holds in case of & = 1/2.

In case of @« € (1/2,1), we have 2a — 1 > 0, and hence (7.3) yields that E(¢(&,t)) > a(E(§) — t), which
is positive if t < E(&). Further, for all ¢ > 0, we have

E(y¥(&t) < a(EE) —t) + 2a—1)(E(|¢]) +1t)
=aE(§) + (2a = 1) E(|¢]) — (1 - a)t,

which is negative if

‘s max<07 aE(¢) + (20— 1) E(I£|)>'

11—«

This shows that assumption (iv) of Proposition 7 holds in case of o € (1/2,1).
In case of a € (0,1/2), we have 2ac — 1 < 0, and hence (7.4) yields that E(¢)(£,1)) < (1 — a)(E(§) — 1),
which is negative if ¢ > E(¢). Further, for all t < 0, we have

E(¢(& 1) = (2o — 1) (E(€]) + [t]) + (1 — a) (E() — t)
= (2a—1)E(|{]) + (1 — a) E(€) — o,

which is positive if

¢ <uin(0, 2~ DD + (- @ BE))

a

This shows that assumption (iv) of Proposition 7 holds in case of « € (0,1/2).

Therefore assumption (iv) of Proposition 7 holds as well, and according to Proposition 7, we get that the
function R 3 ¢t — E(¢(&,t)) admits a unique point of sign change.

Using the dominated convergence theorem, we check that the function R > ¢ — E(¢(, 1)) is continuous.
Let (¢, )nen be a real sequence such that t,, — tg as n — oo, where tg € R. Then using that ¢ is strictly
decreasing in its second variable, we have that

0(& sup ) < V(&) <[ il tm), mEN,

meN
yielding that

E(¢<§, sup tm)> <E(W(E 1)) < E@(g,%%thm)), neN.

meN
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Hence by (7.2) we get that

E(|¢(E t)]) < E((z/;(g, inf tm>D + E(‘z/;(g, sup tm>(> <00, neN.

meN meN

Further, since 1 is continuous in its second variable, we have ¥ (§,t,) — (&, tp) as n — oo. Hence the
dominated convergence theorem implies that E(¢(§,t,)) — E((&, %)) as n — oo, as desired.

Consequently, the unique point of sign change of the function R 5 ¢ — E(/(&,t)) is nothing else but the
unique solution of the equation E(¢(£,t)) =0,t € R. O

Proof of Proposition 12.  (a) It follows from the facts that for each z € R, we have ¢(x,z) = 0; ¥ (z,t) > 0
for each ¢ < x if and only if f(z) > 0 for each z > 0; and ¢)(x,t) < O for each ¢ > x if and only if f(z) > 0
for each z > 0.

(b) Let us suppose that ¢ € ¥[T,|(R,R) for infinitely many n € N. Then by Proposition 4 we have
¥ € U[T1](R,R). By part (iv) of Theorem 1, for all z,y € R with J1(z) < 9J1(y), the function (2.2) is
increasing. Since ¢ € ¥[T1](R,R), by part (a) of the present proposition, we have f(z) > 0 for each z > 0
and ¥ (x) = z. Consequently, for all z < y, 2,y € R, the function (given by (2.2))

Y(x,t)
Y(y, 1)

is increasing. Hence the statement of part (b) follows by the following observation (which we check below):
provided that f(z) > 0 for each z > 0, the function (7.5) is (strictly) increasing for all z < y, x,y € R if and
only if f is (strictly) increasing. Since the function v given in (4.9) depends only on x — ¢, it suffices to check
that

(x,y) 2t — — (7.5)

(0, 1) f(#)

the function (0,2) > t — = — is (strictly) decreasing for each z > 0 (7.6)

P(zt)  fz=1)

if and only if f is (strictly) increasing. Indeed, for all x < y, x,y € R, and ¢ € (x,y), we have

Yz t) _ flt—=z) _ f(t—2) _ Y0t —2) t—xze(0,y—ux).

by,t)  fly—-t)  fly—a—(t-2) dly-azt-z)
Thus property (7.6) holds if and only if

t
/() ()< 1) forall s,t,z e Rwith0 < s <t < z,
flz=1)

which is equivalent to
fs)f(z—=t) ()< f(t)f(z—s) foralls,t,z e Rwith0 < s <t < z. (7.7)

Using the nonnegativity of f, it yields that (7.6) holds if and only if

f(s) (<) < f(t) foreach s,t € Rwith 0 < s < t, (7.8)
that is, f is (strictly) increasing on R, . Indeed, if (7.6) holds, then (7.7) holds as well, and by choosing
z = s+t we get that f(s)?(<) < f(t)?, which implies (7.8), since f is nonnegative. If (7.8) holds, then for

all s,t,z € Rwith 0 < s <t < 2z, wehave 0 < f(s) (<)< f(t)and 0 < f(z —t) (<)< f(z — s), implying
(7.7), and hence (7.6) as well.
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(c)and (d) Letus suppose that ) € W[T?](R, R) forall A € As. In particular, ¢ € ¥[T1](R, R), and hence,
by part (a) of the present proposition we have f(z) > 0 for each z > 0 and ¥, (x) = x, x € R. Consequently,
by part (v) of Theorem 1, for all # < y, x,y € R, the function (7.5) is strictly increasing. By the proof of
part (b) it implies that f is strictly increasing, as desired. We give an alternative proof as well. Let s,t € R
withs <t, 21 € R, zy:=21 +s+t,andr :=x; + 5. Then (x; +22)/2 =21+ ((s +1)/2) >x1+s =1,

yielding that
T+ T2 T1 + T2 s+t s+t\

Hence ¥5 y(21,22) = (21 + 22)/2, and since r < (x1 + x2)/2, we have that ¢(x1,7) + ¢ (22,7) > 0.
Since (x1,7) + Y(z2,7) = —f(s) + f(t), we get that f(s) < f(¢), as desired. Conversely, let us suppose
that f is strictly increasing. Then for each x € R, the function R > ¢ — 1 (z, ) is strictly decreasing. Hence
Proposition 2 implies that ¢ € ¥[T, n)‘](R,R) for alln € Nand A € A, (in particular, ¢) € SP[T?‘](R,R)—
function for each A € A,)), as desired. O
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