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Abstract

A digital search tree (DST) — one of the most fundamental data structures on words — is a digital tree
in which keys (strings, words) are stored directly in (internal) nodes. The profile of a digital search tree
is a parameter that counts the number of nodes at the same distance from the root. It is a function of
the number of nodes and the distance from the root. Several tree parameters, such as height, size, depth,
shortest path, and fill-up level, can be uniformly analyzed through the profile. In this note we analyze
asymptotically the average profile for a symmetric digital search tree in which strings are generated by
an unbiased memoryless source. We show that the average profile undergoes several phase transitions:
initially it resembles a full tree until it starts growing algebraically with the number of nodes, and then it
decays first algebraically, then exponentially, and finally quadratic exponentially. We derive these results
by a combinational of analytic techniques, such as the saddle point method.

1 Introduction

Digital trees [6, 14] have experienced a new wave of interest due to a number of novel
applications in computer science and telecommunications. For example, recent developments
in the context of a distributed hash table leads to the analysis of digital trees [9]. Partial
matching of multidimensional data provides another application. In telecommunications,
recent developments in conflict resolution algorithms and data compression have also brought
a new interest in digital trees [1, 4, 14]. The three primary digital tree search methods are
6, 14]: tries, PATRICIA tries, and digital search trees (DST). In a digital search tree, the
subject of this paper, strings are directly stored in nodes. More precisely, the root contains
the first string, and the next string occupies the right or the left child of the root depending
on whether its first symbol of the next string is “0” or “1”. The remaining strings are stored
in available nodes which are directly attached to nodes already existing in the tree. The
search for an available node follows the prefix structure of a string. That is, if the next
symbol in a string is “0” we move to the right, otherwise we move to the left. This is
illustrated in Figure 1.

Throughout the paper, we write X* to denote the number of nodes at distance k from
the root. We call it the profile of the tree. We shall analyze it in a digital search tree
built on n strings generated by an unbiased memoryless source. More precisely, we assume
that the input is a sequence of n independent and identically distributed random variables,
each being composed of an infinite sequence of Bernoulli random variables with probability
p = 1/2 of generating a “1”. The corresponding DST constructed from these n bit-strings
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Figure 1: A digital search tree built on eight strings sq,...,ss (i.e., s =0..., 80 = 1...,
s3=01..., 84 =11... etc.) and its profile.

is called a binary random DST. This simple model may seem too idealized for practical
purposes, however, the typical behaviors under such a model often hold under more general
models such as Markovian or dynamical sources, although the technicalities are usually more
involved. For example, recently [2] extended our analysis to asymmetric digital trees built
over strings generated by a biased memoryless source.

The motivation for studying the profiles is multifold. The profile is a fine shape measure
closely connected to many other cost measures on DST; it is used in the analysis of many
important algorithms (e.g., in the popular data compression scheme Lempel-Ziv'78 the profile
XF¥ enumerates the number of phrases of length k with n 1Z’78 phrases [4]). Most interesting
DST parameters can be directly computed and analyzed through the profile; for example,
the height is max{k : X* > 0} while the total path length is >, X, where X is the profile
at level k.

In this paper we study the ezpected profile, ¥ = E[X*] for a wide range of values of k
and n > k. From the analytic point of view, we study here the following recurrence:

Pkt = g1y (Z)II; k>0 0

=0

(along with some initial conditions). To see how to construct such a recurrence, we observe
that two subtrees of a DST are digital search trees themselves with levels reduced to k, and
with sizes, respectively, £ and n — £, where ¢ is binomially distributed (Z) 27" (i.e., £ strings
start, say with a zero). Thus both of these subtree profiles are x}§ and x* _,, but symmetry
allows us to consider only z§ (and multiply the sum above by 2). We also notice that this
recurrence depends on two parameters n and k& which makes the analysis quite challenging,
as we will demonstrate.

Our main result concerns the asymptotic expansion of the average profile for various



ranges of k and n. We identify five ranges k, from k£ = O(1) up to k ~ n. We shall show
that the average profile undergoes several phase transitions: initially it resembles a full tree
(i.e., ¥ ~ 2%) until it starts growing algebraically with the number of nodes, and then it
decays first algebraically, then exponentially, and finally quadratic exponentially. We derive
these results by a combinational of analytic techniques such as the saddle point method.

To the best of our knowledge these are new results, except for the range k = log, n +
O(1), which was previously analyzed by Louchard [7], Szpankowski [13], Prodinger [12], and
Louchard and Szpankowski [8]. Recently, Drmota and Szpankowski [2] presented a detailed
analysis of the DST profile for the asymmetric case, that is, when strings are generated by
a biased memoryless sources. We also mention the recent complete analysis of (external and
internal) profiles of tries [10, 11]. However, tries are easier to analyze than DST, due to their
simpler structure [6, 14].

The paper is organized as follows. In the next section we summarize our main results. In
Section 3 we derive an exact formula for the expected profile, and in Section 4 we derive our
asymptotic results.

2  Summary of Results

We let 2% be the mean profile in a digital search tree (DST) built over n binary strings,
at a distance k from the root. The binary strings are independent and a “zero” and “one”
occur with equal probabilities 1/2; that is, strings are generated by an unbiased memoryless
source.

The mean profile satisfies the recurrence

n

P gty (Z);E’; k> 0.0 (2.1)

/=0

and the initial conditions in k are
x5 =0, 22 =1 for n > 1. (2.2)
It follows from (2.1) that
11 =0, 2L =2—-2"for n > 2. (2.3)
Since the height of a DST can be at most n — 1, we have
2k =0 for k > n. (2.4)
This result also follows from (2.1) and (2.2), and use of (2.4) allows us to truncate the sum

in (2.1), thus obtaining
ghtl =2t Z (Z) ok <n. (2.5)

I=k+1

If we change variables from (n, k) to (n, L) where L = n — k and

2 =Y (n,L)=Y(n,n—k) (2.6)



and shift the summation index in (2.5), we are led to the new recurrence

L
n
Y(n+1,L)=2"" ( A)Yn—L%—j,j, 2.7
(n+1,1) Z weni i)Y ) (2.7)

which applies for L > 1.
When L =1 we obtain from (2.7) Y(n +1,1) = 2'7"Y'(n, 1) and thus, since
Y(1,1) =29 =1,

Y(n,1)=a" "t =2.27/293/2 >, (2.8)
Then by using (2.8) we obtain
1 1
Y(n,2) = a2 =27 /202 {g SREE 2—"} ,n>2 (2.9)

and

2 5n 1 n 1 1
Vin.3) = gn=3 — 9-n?/29mm/2 | ¥ N ° o (D2 2 -n > 3. (2.10
(n,3) =, 128 128 o4 s 1)73 onz3 (210)

The expressions in (2.8)-(2.10) give the mean profiles when the height of the tree is near its
maximum possible value, which is clearly very unlikely.
In the next section, we derive a general expression for Y (n, k):

L-1 L—1-p n
_ ,n—L __ —k2/20k/2 —np
V-t = ey ()

p=0 j=0 (2.11)
i 2v
x 2mP(—1) [ng_l Go(p),
v=1
where

1 11 1 1
— : -1.=-.=. S 2.12
Golp) =1 57— 37 15 w1 (2.12)

and we define G(0) = 1.
We contrast (2.11) to the form of the solution found by Louchard [7] as

— SRE=0) v
k=2 1+;m(1—2 ) ] (2.13)

where , ,
QO =TIn-2".  RO=C"T] 5 (2.14)

with Q(0) =1 and R(0) = —1. The form (2.13) is most useful for smaller values of k, while
(2.11) is most useful for k =~ n.

Now consider the asymptotic limit n — oo. Below we give five ranges of k that lead to
different asymptotic expansions of z*:



(i) Case: k= 0O(1), n — o0

xk 2k — 27k(1 — 7Ryt (2.15)
" Q(k—1) ' '

(ii) Case: k,n — oo with k —logy,n =6 = O(1)

k ok RS i+1 o1 i—0
Xy ~ 2 {1%—@2(—1) [!;11:26_1] exp(—2 )}

=0 (2.16)
Q(o0) = JJ(1 —27) = .2887880950 - - - .
v=1
(iii) Case: k,n — oo with k = alog,n, 1 < a < oo (f = (a— 1)log,n)
[L’k ~ 2k\/_2 5/89 1og— 92/22 9/2 0 —910g9
oo i 2.17
< 2—10%2(9)/2L./ 9u?/2 | (u + l — 6 — log, 9) du. ( )
21 oo 2
Here A satisfies A(z + 1) = A(z), A(z) = A(—=z) and has the explicit form
5 92— 22/222/2( —z 0
A(z) = (1—2m) (1 — 275,
(2) = Q(oc0) sin(mz) 71_:[1 )
(iv) Case: k,n — oo with 0 < k/n < 1
ok ~ 9-k*/29k/2 n" vnvn — k‘J(ﬁ)
" (n— k)"=FkF \/2rk3/2 ’
0o J
) i
J(B) = EX—thI?_ ]/%—— 1, 0<p<1,
7=0 (2.18)

1) = %A#m.ﬁ%A@MAO<ﬁ<w,

L s Sin(mz)

ex
H Pligr— |

o

N
Q(0)

We note that § — oo as k/n — 0

m=1

(v) Case: k,n — oo withn—k=L,L>1

k —n?/20(L+3)no—L2/26—L/2
~ 2 2\572)1) 2 —_
T (L—1)

The result in (ii) was obtained by Louchard in [7], and gives the asymptotic form of the
mean DST profile in the form of an infinite mixture of double-exponentials, in the important
range where z* transitions from being approximately 2* to being a fraction of this. Note that



2% is the maximum number of strings that can be stored at level k. Extensions of Louchard’s
results to asymmetric DST can be found in [8, 13].

The results in items (iii)-(iv) give ranges of k where x* is very small, as these levels
will tend to contain very few strings. Note also that z¥ becomes asymptotically O(1) for
k —log,n ~ /2log,n, as then in (2.17) the term 2* is balanced by 27¢°/2.

3 Exact Representation

We shall derive the result presented in (2.11). First we note that by examining the cases L
= 1,2 and 3 in (2.8)-(2.10), it is clear that Y'(n, L) takes the form

Y(n, L) = 27"*/22(548)"[P(n, L) + 27"Q(n, L) + 4 "R(n, L) + 8 "S(n, L) +---]  (3.1)

where P, Q, R, S, ... are polynomials in n of degrees L—1, L—2, L—3, L—4,.... The series
in (3.1) truncates with the term 2-*~1" which is multiplied by a constant polynomial. We
thus set

Y(n, L) =zt = 2712952 g (n n — ) = 27" /20(L+3)ng=L2/29-L/2 g L) (3.2)
with which (2.5) becomes

~

L A(n+1,L) =2 " VA — L t,0). 3.3
et =232 (, ) Ao rans 33)
Since z%zlfornZl, we also have

A(n,n)=1, n> 1. (3.4)

Comparing (3.1) to (3.2) let us write the solution in the form

An, L) = %_1 (L " )FJL(0)+2‘”%_2 (L " )Ffa)

7=0 —J 1 7=0 —J 2
L-3 n
+ 47" ( ‘ )FJL(z) + (3.5)
= L—7-3
L-1 L—1-p n
- Yy )rE
i _—p— J !
p=0 J=0 L=j=p-1

where the coefficients F(p) must be determined from (3.3) and (3.4). Thus the highest
power of n in the first sum in (3.5) comes from FZ(0) n(n—1)---(n— L+ 2)/(L —1)!, and
thus the coefficient of n“~' in P(n, L) in (3.1) is 2-2°/22- L2 EL(0) /(L — 1)!.

We use (3.5) in (3.3) and the identities

Lej—p—1) \o—j—p-1) i pon (3.6)
( n+1 ) ( n ) ( n )
()= JE) e

and



First we compare coefficients of 27" to get
L—p—1 L {—p—
n+1 n—L+/¢
9L—p j (L=0)p e
2 (L—j—p—l) =23 (n—LJrf)(f—p—j—l) )

=0 —1 =0

(3.8)

and then use (3.6), (3.7) and reverse the order of the double summation in (3.8). After some
calculation this yields

2P [Ff(p )+FL ()]

—p—1
_9 Z o(L—0)p (g J—=Pp 1)Ff(p),0§j§L_p_1'
t=j+p+1 J=p-

Here we also equated like polynomials in n in (3.8). We note that, in view of (2.
A(n,1) =1, A(n,2) =n—2+4-2"" and A(n,3) = gn(n—1)—2n+ 3 +8(n—2)27" + L4,
so that

Fy =1,F5(0) = 1, F{(0) = =2, F§(1) = 4,

(3.10)

Setting p = 0, we see that (3.9) admits a solution F*(0) = F;(0) (independent of L) with
2F[F;(0) 4 F;_1(0)] = 2F;(0)28—31 (3.11)

so that, using Fy(0) = 1, we have

—_
~
<.
<.
~
(]

(3.12)
=1
Similarly, for p > 1, (3.9) admits a solution in the form
Ff(p) = 2"G;(p) (3.13)
where G (p) satisfies (3.11) for any p. Thus we write
N IR
Gy(p) = (-1 [H | Golo). (3.14)

With (3.14), (3.5) and (3.2) we have established (2.11).
It remains only to determine the sequence of constants Go(p). Using (3.4), (3.13) and
setting L = n in (3.5), we can characterize Go(p) recursively from

1= ZGO Z ( f+i ) ] 2U2i 1] (3.15)

j=0 n p=1J v=1
with Go(0) = 1. We have verified from numerical experiments that Go(n) has the form (2.12),
and H. Prodinger [personal communication; cf. also [12]] pointed out to us that (3.15) with




(2.12) can be derived using basic hypergeometric functions. Indeed, to show (3.15) we shall
follow Prodinger’s derivation using Euler’s ¢-binomial theorem [3], where we define

(@n=010-q)(1=¢") - (1-q")
(e.g., Q(n) = (1/2),). In general, for any 0 < ¢ < 1 (3.15) becomes
n—1 (k;l) n—k—1 IEY,
N ¢ n (=1 _
=i X ()@

provided that Go(p) is given by (2.12), that is, in g-notation Go(p) = (1/2),. Re-arranging
the above sum we find that

Sn = S(sil) L (@ (q)j’

- S ()
- Z ( " 1) e o T -

where [t"] f(t) denotes the coefficient at t™ of f(t). In the above we used twice Euler’s formula

3], namely y '
2 @D (O

n>0

Our (3.15) follows from the above after setting ¢ = 1/2.

4 Asymptotic Expansions

We consider z¥ in various limiting cases. For moderate values of k the form (2.13) obtained
by Louchard [7] is convenient for deriving asymptotic results. For a fixed k and n — oo we
have zF ~ 2% and the difference z* — 2% is asymptotically given by the term with ¢ = k in
the sum in (2.13), which yields (2.15). For n and k large with n27% = O(1), we define 0 by
27% = n27% Then the sum in (2.13) becomes

R(i)
Qk—i—1)
But in this limit Q(k —i — 1) ~ Q(c0),

(n — 1)log(1 — 2°7%) ~ —n2i7F = 20,

exp[(n — 1) log(1 — 2°77)]. (4.1)

~
Il
=)



and we can extend the upper limit in the sum in (4.1) to i = co. We thus obtain (2.16). On
the f-scale the terms with £ = k — O(1) in (2.13) all contribute to the expansion of z*.
Once 0 = k —log, n becomes large it proves difficult to obtain the asymptotics of x* from
(2.13), due to the alternating signs arising from R(¢) in (2.14). We thus use the alternate
form in (2.11) to obtain the asymptotic results in (2.17)-(2.19), in decreasing ranges of k/n.
First we let k,n — oo with L =n — k = O(1). Now only the term with p =0 and j =0
in (2.11) contributes to the leading order asymptotics. Thus,

Y(n,L) ~ 2—’f2/22'f/2( " ) ~ 2—<n—L>2/22<n—L>/z( n
’ L—1

which establishes (2.19).
Next we let & and n — oo at the same rate, letting 8 = (n — k)/k € (0,00). Now the
p = 0 term in (2.11) dominates the terms for p > 1 (which are exponentially small in n

due to the factor(s) 27"7), but all the terms in the j-sum contribute to the leading term for
Y (n,L). We thus have

J

Y(n, L) ~ 27K /2952 i (L _Zf ) 1) (1) [H ;i 1] , (4.2)

j=0 v=1

We can further simplify (4.2) by using Stirling’s formula in the form

n B n! n! (n 1)j+1
L—j—1) (k+j+Dn—k—j—1! Ekl(n—Fk)!\k
1 Vn n" n—k
V2r VEk/n = kEE(n—k)rk &

which holds for n, k — oo with = O(1). Using (4.3) in (4.2) and extending the upper limit

on the sum in (4.2) from 7 = L — 1 to j = oo, we obtain (2.18) with the first representation

of J((), as an infinite series. However, the series converges only for |3| < 1, so that the
result applies for k/n € (%, 1).

To obtain a result for k/n < %, we continue the series into the range § > 1. Defining as
in [5]

(4.3)

7,

o

1
Alz) = —— 1—2="
&= gy LLa=2)
we see that A vanishes at z = 1,2, 3, ... and at the negative integer values we have
1 [e%S) N m
A(-=N) = —— 1—27N=m) = ., N>1. 4.5
=3 = gy 1 =15 (15)

Also, A(0) = 1. Thus we can use a Watson transformation to represent the series for J(3)
as the following contour integral

J(8) = — /B T3 A(2)dz, (4.6)

" omi . sin(mz)

where R(z) > 0 on the vertical Bromwich contour Br. We note that the integrand is analytic
in the right half-plane ®(z) > 0, but has simple poles at z = 0,—1,—2,--- . Closing the



contour in the left half-plane, which is permissible if 3 € (0,1), and evaluating the integral
as a residue series regains the series representation for J(3). But, (4.6) converges for all
8> 0.

We next examine the behavior of J(/3) and the approximation in (2.18) for § — oo, which
corresponds to k = o(n). For f — oo it is desirable to shift the contour Br in (4.6) toward
the right and to have an alternate representation of the integrand. In [5] we showed that
A(z) may be written in the form

o

. 1
A(Z) _ 6—mz222/22—z/2ep(z) [H m] (47)
m=0

where p(z + 1) = p(z) and this function may be expressed in terms of the Jacobi theta
function as

610(2) — 2—22/267riz(_Z')21/8[Q(OO)]—2@1 (’l 102g2Z) (48)

where .
01 (u) = Oy (u|r) = 2¢"*sin(u H 1 —2cos(2u)g®™ + ¢*™)(1 — ¢*™). (4.9)

m=1

Here 7 and ¢ are related by €™ = q and in the present application ¢ = 1/ V2 and
u =1(log2)z/2. Let us also define A by

5 —Tiz 92— 22/222/2 —z
Alz) = ,6 eP?) = (1~
sin(mz) Q(00) sin(7z)

ﬁ 2T (1 — 27F ) (4.10)

m=1
and we note that A and A are related by

27°/207%/2 gin(12)

H:j:o(l —27=m)

From (4.10) we see that A is an entire function of z that satisfies A(z) = A(—z) and
A(z+1) = A(2). In terms of A we have

A(z) = A(z). (4.11)

1 222/22—2/2

05 )7 a2

A(z)dz (4.12)

where R(z) > 0 on Br.
The asymptotics of J(3) as  — oo are readily obtained by shifting the contour far to
the right (R(z) > 1) and approximating the infinite product in (4.12) by 1+ O(27%). There
is a saddle point in (4.12) when
d 2
— {—log2—zlogﬁ] = z=log,p.
dz

Setting z = log, 0 + % + w, (4.12) becomes

1 1 < 1
_62—(10& 5)2/2_./ 2w2/2A ('LU + 5 + 10g2 ﬁ) dw, [ — oo. (413)
Br

~ 91/
J(@) ~ 2V -~

10



Due to the periodic behavior of A we cannot simplify (4.13) any further, though we can
replace log, # in the argument of A by its fractional part {log, 3} = log, 5 — |log, 3]
For k/n — 0 we have /n v/n —k k=3/28Y2 ~ \/nk~! and for k*/n — 0 we also have
n™(n — k)¥ k=% ~ explk — klogn + klogn]. Thus for 3 — oo (with k = o(y/n)) (2.18)
becomes

l,fl ~ 2—k2/22k/26k—k10gkeklogn2—[log2(n/k)]2/2
| (4.14)
278 /nm [ _2se < 1 n
—_— 2w /24 —+1 <—) dw.
k2ri) ) (w U AN R

This result was obtained by first fixing n/k, and then letting 5 — oo in (2.18), and we will
show that (2.18) asymptotically matches to (2.17), which applies for a = k/logyn > 1.

Now consider k,n — oo with k& = alogy,n and a € (1,00). In this range again only
the p = 0 term in (2.11) is important, but now we must re-examine (4.2). We change the
summation index from j to M = L — 1 — j and the right side of (4.2) becomes

L-1
2—k2/22k/2 Z (]7\2) (_1)M67ri(L—1)A(M +1— L)
M=0 (4.15)

_ 2—k2/22k/2n!(_1)n+L+1i / [zt L—n— 1)A(z)dz,
271 Br(0,1) ['(z+ L)

where Br(0,1) denotes a Bromwich contour on which 0 < R(z) < 1. We have again repre-
sented a sum by a contour integral. The factor I'(z+L—n—1)/I'(z+ L) in (4.15) has poles at
z=—L+1+jfor0<j<n.Since L >1,n—L =k and A(z) has zeros at all positive integer
values, the integrand in (4.15) is analytic for %(z) > 0. Weset z=n+1—L+s=k+1+s
and use
L(s)n!

F(n+1+s) -
Then we shift the contour in (4.15) far to the right and also note that, as z — oo, A(z) ~
27°/2972/% sin(m2) A(z), which follows from (4.11). Thus (4.15) yields

sin~ %, n — oo.
)

ook L T ey (2 2A(s)ds (4.16)
" 27 ) ;oo T(1 — 8) n ’ '

where we also used I'(s)['(1 — s) sin(7s) = 7.
Now for k = alog,n with a > 1 we have 2*n~! = n®~! which is still large. Then we

can simplify (4.16) by the saddle point method. There is a saddle with s — —oo and we
approximate I'(1 — s) by 1/27(—s)(—s)("%e*. The saddle point will satisfy

a—1

2
4 S—log2—|—s(a—1)logn+slog(—s) =0
ds | 2

so that s ~ —(a — 1) logyn — log,[(a — 1) log, n]. We get

s = —(a— 1) logyn — logy[(a — 1) logy n] 4 €

11



and note that

1 2 2k ® 1 2
= 95°/29s/2 (_) ~ —— (v — 1) log, n] /29 (an) gg(an)of /22§/2’ 4.17
F(l - S) n \/%[( ) g2 ] ( )

where

=~ log3l(a — 1) logy n] — +(c— 1)2(logy m)* — +logfc— 1) logy ],

g = (o~ 1)logy n — 5 logl(a— 1) logy 1] — (o — 1) log m) log[(x — 1) log n].

A further shift of integration variables with £ = —3 + u, with which 28%/29¢8/2 — 9=1/89u?/2.
ultimately leads to (2.17). Here we also used A(u+1) = A(u), exp {—3log[(a — 1)logyn]} =
01/, and wrote the results in terms of # = k — log,n = (a — 1)log, n, even though @ is
large in this asymptotic range.

Next we discuss the asymptotic matching between (2.17), as @ — oo, and (2.18) as
[ — oo. We already expanded (2.18) for k = o(y/n) which led to (4.14). By periodicity of
A we have

- 1 n ~ 1
A(w+§+10g2 <E>) :A(w—|—§+log2n—k—log2/€)
~ 1
=A (w+ 5 (v — 1)log2n—log2(alog2n)>

so that the integrals in (4.14) and (2.17) agree (since log,(alogyn) ~ logs[(a — 1) log, n]
for « — o0) and we must only show that the other factors match. Apart from the factors
V/m275/8 which appear in both (4.14) and (2.17), we must show that

9—k?29k/2 Jo—klog k Jlogn @2—[10g2(n/k)]2/2

S|=

—0 (4.18)

~ 2kp—1 2—92/22—9/269—9 log 69— log2(0)/2

But in this limit 67! = (k —logyn)™' ~ k~! and 2k279/2 = 2¥/2, /n. Furthermore, for a > 1,

0 —0logf =k —logyn — (k — logy, n) log[k — logy n] ~ k — klog k + (log k) log, n,

62 k? 1.
5 =" + klogy,n — §log2n,
1 n\ 72 1 1
~5 [log2 <E)} =3 logs n + (logy 1) logy k — 5 log k,

and log3(6) = log3(k—log, n) ~ logs (k) if k > log, n. Using the above in (4.18) the matching
condition is easily verified.

Finally, we verify the asymptotic matching between (2.16) and (2.17). We must let § — oo
in (2.16) and o« — 1 in (2.17). Since § = (o —1)log,(n) the latter amounts to doing nothing.
We thus expand (2.16) as § — oo, rewriting the expression as

zk ~ Q(200) Z(—l)”1 [H - 1_ 1] [exp (—277%) — 1] . (4.19)
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We shall use the identity [7]

H (1 _ %) _ Z ui (_1)z 2—i(i+1)/2 [H (1 . 2—6)] ‘ (420)

= =0 /=1

Setting u = 27% in (4.20) we then multiply (4.20) by ['(s)2% and integrate over a vertical
Bromwich contour on which R(s) € (—1,0). Using the definition of R(7) in (2.14) we have

1 s 1 >
- I(s)2% 1-27Nds = = —— ()2 2CR(¢
270 S 1o (s) E( ) 270 i 1o (s) [; (0)
> [ 1
= Y R(0)|s— r(s)zﬂ"—@sazs]
=0 | 270 Br(—1,0)
- (& (D)™ gy
= D RO |y 2
=0 | m=1 ’

- ZR(@[exm—%—% 1)

Thus to expand the right side of (4.19) as # — oo we must expand the left side of (4.21) in
this limit and multiply the result by 2*/Q(oc0). We replace I'(s) by 7/[['(1 — s) sin(rs)] and
use (cf. (4.10))

o

[Ta-2+"

m=0 _ 282/22_8/2@( )
sin(ms)

A(s).
25 m

’,:18

But the expansion of

T / 2°P2 0 PQ(00)  2AGs)
21 Br(-1,0) F(l — S)(l — 2_8) o

[Ta-2m

m=1

as § — oo is essentially the same calculation as (4. 16) There is a saddle point where
s — —00, and in this range —27%/2 /(1 —27%) ~ 2%/2 and H —2%™) ~ 1. We find, setting

s =0+1log, 0 —v— i, that (4.22) is asymptotically the same as

T

which when multiplied by 2* /Q(c0) is the same as (2.17). This completes the analysis.

It is interesting to note that the scale k = arlog, n with 1 < a < oo is needed, as (2.16)
and (2.18) do not asymptotically match. Scalings of the form k& = O(log,n) often arise
in non-symmetric digital trees (tries, PATRICIA tries, DST’s), where the probability of a
“one” appearing in the string is p and the probability of a zero is ¢ = 1 — p. However, such
a scale is frequently not needed in symmetric models, though we did previously encounter
this scale in studying the height distribution in DST’s [5].
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