
Home | Current | Past volumes | About | Login | Notify | Contact | Search 

 Electronic Journal of Statistics > Vol. 2 (2008) open journal systems 

Varron, Davit, A limited in bandwidth uniformity for the functional limit law of the 
increments of the empirical process, Electronic Journal of Statistics, 2, (2008), 1043-1064 
(electronic). DOI: 10.1214/08-EJS193.

References

   M.A. Arcones. The large deviation principle of stochastic processes, Part 2. Theory 
Probab. Appl. 48 (1), 19–44 (200). MR2013408  

   M.A. Arcones. The large deviation principle of stochastic processes, Part 1. Theory 
Probab. Appl. 47 (4), 567–583 (2003). MR2001788  

   O. Bousquet. A Bennett concentration inequality and its application to suprema of 
empirical processes. C.R. Acad. Sci. Paris, Ser. I 334, 495–500 (2002). MR1890640  

   P. Deheuvels and D.M. Mason. Functional laws of the iterated logarithm for the 
increments of empirical and quantile processes. Ann. Probab. 20, 1248–1287 (1992). 
MR1175262 

   U. Einmahl and D.M. Mason. An empirical process approach to the uniform consistency 
of kernel type estimators. J. Theoret. Probab. 13, 1–13 (2000). MR1744994  

   U. Einmahl and D.M. Mason. Uniform in bandwidth consistency of variable bandwidth 
kernel estimators. Ann. Statist. 33 (3), 1380–1403 (2005). MR2195639  

   E Giní, D.M. Mason and A. Zaitsev. The L1 -norm density estimator process. Ann. 

Probab. 31, 719–768 (2003). MR1964947  

   T. Klein. Une inégalité de concentration Ó gauche pour les processus empiriques. C.R. 
Acad. Sci. Paris, Ser. I (2002). 

A limited in bandwidth uniformity for the functional limit law 
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Abstract
Consider the following local empirical process indexed by $K in mathcal{G}$, for 
fixed $h>0$ and $z in mathbb{R}^d$: $$G_n(K,h,z):=sum_{i=1}^n K (frac{Z_i-z}
{h^{1/d}}) - mathbb{E} (K (frac{Z_i-z}{h^{1/d}})),$$ where the $Z_i$ are i.i.d. 
on $mathbb{R}^d$. We provide an extension of a result of Mason (2004). Namely, 
under mild conditions on $mathcal{G}$ and on the law of $Z_1$, we establish a 
uniform functional limit law for the collections of processes ${G_n(cdot,h_n,z),;z in 
H,;h in [h_n,mathfrak{h}_n]}$, where $H subset mathbb{R}^d$ is a compact set 
with nonempty interior and where $h_n$ and $mathfrak{h}_n$ satisfy the Csörgő-
Révész-Stute conditions. 
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