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A Note on JAlmost Sure Central Limit Theorem for Uniform Empirical Processes

ZHANG Yong

College of Mathematics, Jilin University, Changchun 130012, China

Abstract-

Let {& 1. 2,...,g n} Dbe asequence of indepen
dent and identically distributed U [0,1] distributed random variables. The
uniform empirical process generated by them is defined as F n()=n -1/2 ¥
(DD(J n [() i=1 [DD)) (I{g i<t}-),= 0<t<1;=|F n|= sup  [DD(]
() 0<t<1 (DD)) [(IB(]) F n(t) {IB)]|) - Let U be the Brownian bridge of

D [01] and U= sup  [DD(] [(J O<t<1 [DD)) [IB(I] U(®) [IB)]
Y . With the strong convergence of probability, we obtained the f
ollowing almost sure central limit theorem for |F n| and sup (D
D() [() O<t<1 [DD)JF n(t)

lim  (DD(] [Jn—eco [DD)] [SX(J1[) log n[SX)] ¥ [DD(Jn[]

k=1 [DD)] [SX(J 1 LIk [SX)] K [F k| <x3=P{| U] <x3=1+2y [DD(] e [] k=1 [
DD)) (-1) k e -2k 2x 2 = a.s. [HJ]

Keywords: uniform empirical process almost sure central limit theorem Brownian bridge
WA H 9] 2010-10-08 {2 [m] 3] & 4% i A Al H 3

DOI:

Fe i -

AR T K

YE# fai -
{E# Email: zyong2661@jlu.edu.cn

225 3CHK -

LI EN Ve e
1. U -a-SS AP SISO 9 JL Kb Ak rhoca i B 5 BEIIT- 55 MROR 22274 (B2 pi) » 2011,49(01): 79-81

T e

AfF R

* Supporting info
» PDF(215KB)
F [HTMLA: 3]
r 22 CHR[PDF]
r 27 R
r EASCHETE A IR
» AR5
PN HE AR
r 5| AR
* Email Alert
» SCE
B I RS

AR SR R AR DR SO
» B FE
b LA Ak o AR B 2
» Brown#ff

ASCAR B AR ILTE

» 5K 55

PubMed

F Article by Zhang, Y.




2. WA R BENLIT AL T AR e oA BE BT O] 35 OS2 (BLAE R, 2011,49(02): 251-254

S

| A

EXR SR

K UERS | 4771

=0
=1

&

Copyright by 3522240 (B 27 hi)



