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1 Introduction
Many researchers have paid attention to the study of the probability limit theorem and
its applications for the independent random variables, while the fact is that most of the
random variables found in real practice are dependent, which just motivates the authors’
interests in how well the dependent random variables will behave in some cases.

One of the important dependence structures is the widely orthant dependence structure.
The main purpose of the paper is to study the large deviation for the least squares estimator
of the nonlinear regression model based on widely orthant dependent errors.

1.1 Brief review

Consider the following nonlinear regression model:
Xi=fi0)+& i=1, (1.1)

where {X;} is observed, {f;(6)} is a known sequence of continuous functions possibly non-
linear in 6 € ®, © denotes a closed interval on the real line, and {&;} is a mean zero se-
quence of random errors. Denote

QO =5 el (i —fi®), 12)
i=1
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where {w;} is a known sequence of positive numbers. An estimator 6, is said to be a least
squares estimator of 6 if it minimizes Q,(6) over 6 € ®, i.e. Q,(0,) = infygce Q,(0).

Noting that Q(x1,%3,...,%,;60) = Q,(0) is defined on R” x ©, where ® is compact.
Furthermore, Q(x;6), where x = (x1,%9,...,%,), is a Borel measurable function of x for
any fixed 0 € ® and a continuous function of 0 for any fixed x € R”. Lemma 3.3 of
Schmetterer [1] shows that there exists a Borel measurable map 6, : R” — © such that
Q,.(6,) = infyece Q, (). In the following, we will consider this version as the least squares
estimator 6,,.

Let 0y be the true parameter and assume that 6, € ®. Ivanov [2] established the following

large deviation result for independent and identically distributed (i.i.d.) random variables.

Theorem 1.1 Let {§;,i > 1} bei.i.d. with E|§;|P < oo for some p > 2. Suppose that there exist

some constants 0 < ¢; < ¢y < 00 such that
1< 2
=02 < — 3 (F0) -fi(0) = ar =62 Vn=z1, (13)
i=1

for all 61,6, € ®. Then, for every p >0, it has
P(nml@,, — 6| > ,0) <cp?, Vn>1, (1.4)
where c is a positive constant independent of n and p.

Hu [3] also got the result (1.4) and gave its application to martingale difference, ¢-mixing
sequence and negatively associated (NA, in short) sequence. In addition, Hu [4] proved

the following large deviation result:
P(n'16, — 60| > p) < cn' "2 p?, (L5)

under the condition that sup,., E|§,|" < co for some 1 < p < 2, and Hu gave its application
to the martingale difference, the ¢-mixing sequence, the NA sequence, and the weakly
stationary linear process. Recently, Yang and Hu [5] obtained some large deviation re-
sults based on p-mixing, asymptotically almost negatively associated, negatively orthant
dependent and L,-mixingales random errors. For more details as regards the nonlinear
regression model, one can refer to Ibregimov and Has'minskii [6], Ivanov and Leonenko
[7], Ivanov [8], and so on. In this paper, the large deviation results for the least squares
estimator of the nonlinear regression model based on the WOD error will be investigated.

Inspired by the above literature, we will establish the large deviation results based on

widely orthant dependent errors.

1.2 Concept of widely orthant dependence structure
In this section, we will present the widely orthant dependence structure, which was intro-
duced by Wang et al. [9].
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Definition 1.1 For the random variables {X,,, n > 1}, if there exists a finite real sequence
{fu(n),n > 1} satisfying for eachn>1and forallx; e R,1 <i <mn,

n
PO > %1, Xp > %, Xy > %) < fu(n) [ [POG > %), (16)
i=1

then we say that the {X,,,n > 1} are widely upper orthant dependent (WUOD, in short); if
there exists a finite real sequence {f;(#n), n > 1} satisfying for each n > 1 and for all x; € R,

1<i<mn,

n
PG <31, X5 <Xy, Xy < 2) < fulm) [ [P <), (17)
i=1

then we say that the {X,,,n > 1} are widely lower orthant dependent (WLOD, in short);
if they are both WUOD and WLOD, then we say that the {X,,,n > 1} are widely orthant
dependent (WOD, in short), and f;(n), f1.(n), n > 1 are called dominating coefficients.

An array {X,;,i > 1,n > 1} of random variables is called a row-wise WOD if for every
n>1, {X,;,i > 1} is a sequence of WOD random variables.

As mentioned above, Wang et al. [9] first introduced the concept of WOD random vari-
ables. Their properties and applications have been studied consequently. For instance,
WOD random variables include some common negatively dependent random variables,
some positively dependent random variables and others, which were shown in the exam-
ples provided by Wang et al. [9] and the uniform asymptotic for the finite-time ruin prob-
ability of a new dependent risk model with a constant interest rate was also investigated in
the same work. He et al. [10] established the asymptotic lower bounds of precise large de-
viations with non-negative and dependent random variables. The uniform asymptotic for
the finite time ruin probabilities of two types of non-standard bidimensional renewal risk
models with constant interest forces and diffusion generated by Brownian motions was
proposed by Chen et al. [11]. The Bernstein type inequality for WOD random variables
and its applications were studied by Shen [12]. Wang et al. [13] investigated the complete
convergence for WOD random variables and gave its applications to nonparametrics re-
gression models, and so forth.

As is well known, the class of WOD random variables contains END random variables,
NOD random variables, NSD random variables, NA random variables, and independent
random variables as special cases. Hence, it is meaningful to extend the results of Yang
and Hu [5] to WOD errors.

Throughout this paper, let {£;,i > 1} be a sequence of WOD random variables with dom-
inating coefficients f;;(n), f1(n), n > 1. Denote f(n) = max{fy;(n),f.(n)}. Let C denote a pos-
itive constant, which may vary in different spaces. Let |x] be the integer part of .

The main results and their proofs are presented in Section 3 and for the convenience of
the reader, some useful lemmas relating to the proofs are listed in Section 2.

2 Preliminary lemmas

In this section, we provide some important lemmas will be used to prove the main results
of the paper. The first one is the basic property for WOD random variables, which was
established by Wang et al. [13].
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Lemma 2.1 Let {X,,n > 1} be a sequence of WOD random variables.
(i) If {hu(-),n =1} are all non-decreasing (or all non-increasing), then {h,(X,),n > 1} are
still WOD.
(i) Foreachn>1andanys€R,

Eexp{sZXi} §f(n)1_[Eexp{sX,~}. (2.1)
i=1 i=1

The next lemma is very useful to prove the main results of the paper, which can be found
in Hu [4].

Lemma 2.2 Let {Q2, F, P} be a probability space, [Ty, T>] be a closed interval on the real
line. Assume that V(0) = V(w,0) (0 € [T1, T5], w € Q) is a stochastic process such that
V(w, ) is continuous for all w € Q. If there exist numbers o >0, r >0 and C = C(T1, T5) <
o0 such that

E|V(61) - V(62)|" < Clor - 6,11, V61,0, € [T1, Ta),

then forany € >0,a>0, 09,6 + € € [T1, T3], y € (2,2 + ), one has

8C 8y \ ext
P su V() -V()|>a) < ( ) . (2.2)
<90§01,92p§90+e| ' 2 ) (@-y+2)a-y+3)\y-2) a

The following are the Marcinkiewicz-Zygmund type inequality and Rosential-type in-
equality for WOD random variables, which play an important role in the proof.

Lemma 2.3 (¢f Wang et al. [13]) Let p > 1 and {X,,,n > 1} be a sequence of WOD random
variables with EX, = 0 and E|X,|P < oo for each n > 1. Then there exist positive constants
Ci(p) and Cy(p) depending only on p such that, for1 <p <2,

n p n
EY Xi| =[G + G m] Y EIXP, (2.3)
i=1 i=1
and forp > 2,
n P n " pl2
E[> " X;| <Cip) ) EIXilP + Colp)f(n) (ZEIXAZ) : (2.4)
i=1 i=1 i=1

3 Main results and their proofs
Based on the useful inequalities in Section 2, we now study the large deviation results for

the least squares estimator of the nonlinear regression model based on WOD errors.

Theorem 3.1 Counsider the model (1.1). Assume that there exist positive constants ci, ¢y,

3, C4 Such that

albr = 0s] < |fi(61) —£i(62)| < 2161 = 02|, V61,0, € ©,i>1, 3.1)
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and
3<w;<cy, Vi>1. (32)

Let {&;,i > 1} be a sequence of mean zero WOD random variables with E|&;|P < oo for some

p > 2. Denote
n
Tpu=Y E&F, n>1, (3.3)
i=1

and

i=1

n pl2
2/
Apy = (Z(EI&I") ”) , n>1 (3.4)
Then there exists a positive constant C(p) such that
(216, — 80| > p) < C)(Tp + (1) Ay P20 (35)

forevery p>0andalln>1.

Proof Denote
W0 = YO EO) ) V)= D (O @)
i=1 i=1

and

V()

U0 = i, 0,60)

0 # 6.

Without loss of generality, we assume that w; = 1 for all i. The general case can be ob-
tained similarly in view of (3.2). It follows from (3.1) that

(61— 62)* < W, (61,6,) < c5(61 — 62)* (3.6)

for all 6,6, € 6 and n > 1. Denote A, = [|6, — 0y| > €]. If € € A, then 6, # 6y and

n

> g2 = (Xi—fi62)?
i=1

i=1
n

= > (X —£i(00)" +2 > (Xi —£i(00)) (fi(B) — £i(6))

i=1 i=1

+ 3 (1(00) - £(6)
i=1

n
= Y & =21l (0,) W, (O, 00) + nW, (01, 60),

i=1
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which implies that
lIJn(em 90)(1 - Zun(en)) <0. (37)

Noting that 8, # 6y, we have by (3.6) that ¥,(6,,6y) > 0, which together with (3.7) shows
that U,(6,) > 1/2. Thus, A, = [|0, — 09| > €] C [U,(6,) > 1/2], and, for any € > 0,

(16, — 60| > €) < P( sup  U(6,) > 1/2). (3.8)

|0 —00 |>€

Putting € = pn"/? in (3.8), we have
P(nwl@n -6 > p) < P( sup ‘Un(9)| > 1/2)
|0 =601>p

+P( s |U6)]z102) (3.9)
600 |<p

on12<

for every p > 0. It follows from (3.6) again that

sup Va1 sup [V.(0)]
10—=t015p M2 W,(0,00)  jo—ay)sp M2 WL2(0,00)WL2(0,60)
[V.(0)]

< sup ——7——. (3.10)
|9—9()I?>p n2Wl2(6,00) pcy

Hence,

P( sup ‘Un(9)|21/2> = ( sup _ V0N 1/2)

0-601>p 10-601>p 1> W (6, 60)

§P< sup O %) (3.11)

lo—gol>p M2 W1L2(8,60)

v

Cauchy’s inequality yields

2GRS £(0) - fi(6o) 1
(W%GG@) ( ZE‘ \y1/29900)) ;Zl:éizr VO # 6. (3.12)

Noting hat p > 2, we have by Minkowski’s inequality

n pl2\ 2/p n
<E (Z 53) ) <> (E&r)™". (3.13)
i=1 i=1

Hence, we can obtain by Markov’s inequality, (3.11)-(3.13) and f () > 1 (from the definition
of WOD random variables)

2
P( sup |U,(0)] = 1/2) §P<% Zéiz > (%CLO) )

|0-60|>p
4 pl2 n pi2
E 2
() (29)

IA
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4 piz (1 2/p "
.|P
< (m%pz) (;(ﬂm ) )

< Cl (p)"lip/zpfp Ap,n

< G pf (1) Ap- (3.14)

For m =0,1,2,...,[n"?], denote 6(m) = 6y + 1 + %, Pm = 0(m) = 0y(> 0). It follows
from (3.6) again that

[V(0)]
sup u,) sup —
pms9—ﬂospm+1| (0] < <000 <py 121 (0 — 6o)?

|Va(6)]

< sup 2.’ (315)
Pm=<6-00=<pm1 "' "C1 Oy

and thus

™

1 1
P sup  |U,(0)] =< ) < sup  |UL(0)] = =
pon12<6-6p<p 2 Z Pm=<0-60=pms1 2

sup  |Vu(0)] = cz,oi, 1/2>.

m=0 Pm=0-00<pm+1

IA
)

Noting that

sup | V()| < |Vau(0(m))| + sup |V,u(65) -

Pm=0-00<pm+1 60(m)<61,02<6(m+1)

we have

P< sup |V (9)| czpfn 1/2)
Pm=0-00=pp+1

< (IVilo0m)| = yetoin”

+P( sup |Va(62) = Vu(61)] = cfp2 nl/z) (3.16)
o(m)

m)<61,00<6(m+1)

In view of the definition of V},(), it is easy to check that
1 n
Va(60m) = —5 Zs, (F(00m) =£(00)), V2(62) = Val0r) = —5 > &:(£i(0) ~£i(61)).
i=1
By Markov’s inequality, (2.4) in Lemma 2.3, (3.1), and Holder’s inequality, we get
Ly 42
P |V.(6(m))| = 261Pm"
4
< (o) Hteom)?
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1/2
cipon

p
(7 nm{CI@ZEIaV’ (60m) ~f60

n pl2
+ Cap)f(n) (ZE&?(ﬂ(e(m)) —fi(eo))z) }

i=1

pl2
5(62;”%) Lo - eo|”Ic1<p>ZE|s,|P+czw<n><ZEs) }

i=1

p n n pl2
< (@%) #W(W!)—GOV’:Cl(P)Zlf|§i|p+Cz(PV(”)(Z(El&W)Wp) }

i=1
< G, Fn P (Tpp +f (1) Apy). (3.17)

On the other hand,

E|V,(6:) - V(0D

n n p/2
<—3 i@(p) Y LR Ifi62) - fi@)] + Cp)f () (ZE&E(ﬁwz) —ﬁ(el))2> }

i=1 i=1

n n pl2
< 6—2/2 <C4(10) ZE|§1|P + Cs(p)f(n) (ZE&Z) >|92 —or

i=1 i=1

n pl2
_Ci,(ff) (ZEI&I” +£( )(Z(EW)”") )I62—61|”

i=1

Ce(p)

= W(Fn,p +f(n)Ap,n) |(91 - 92 |p

=:C(n,p)|61 — 62°. (3.18)

ForV91,92 € ®and # > 1,applying Lemma 2.2 with7 = 1+« = p, C = C(n,p), € = p/|n" V2],

2 1/2

a= c1 o', and y € (2,p + 1), we can obtain

1
P< P |Va(02) = Viu(61)] = 40%103” 1/2>

0(m)<61,00 <6(m+1)

1
=P( sup |Viu(62) = V(61| = 4C%Pi 1/2)
0(m)<61,6, <6 (m)+p/ | n~112 |

< 8C6(p)n_p/2(rp,n +f(n)Ap,n) 8y P 14 r 4 d
T rl-y)p+2-y) <V—2> <Ln‘”2J> (Cfpin1/2>

= C7(P),0p( pn +f(n)Ap n) 3p/2p;12p. (3.19)

Noting that po = pn™Y2, p,, > mpn~'2, p > 2, we have by (3.16), (3.17), and (3.19) that

1
P< sup  |U(0)] = —>
pn12<0-69<p 2

21

= {CS(P)P;,IJ”_ ( pin +f(n)Ap n) + C7(P)P_2p”_3p/20p(rp,n +f(n)Ap,n)}

m=0
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= CB(P)”_p/zp_p(Fp,n +f(n)Ap,n) + C7(P)n_p/2/0_p(rp,n +f(n)Ap,n)

+n P2 pP (T, +f(n)A i(cs(p (p)

=1 m?
< Gy (Cpu + f(MA,). (3.20)
Similarly, we have
P< sup ‘ 9)’ ) < Co(p)n™?p _1’( o +f(n)AW,). (3.21)
on12<60-6<p

Therefore, the desired result (3.5) follows from (3.9), (3.14), (3.20), and (3.21) immediately.
This completes the proof of the theorem. O

Inspired by Theorem 3.1, we will consider the case p € (1,2] and establish the following
result.

Theorem 3.2 Cousider the model (1.1). Let the conditions (3.1) and (3.2) in Theorem 3.1
hold, and E\&;|P < oo for some p € (1,2]. Denote

Apn=Y EIEP, n=1 (3.22)
i=1

Then there exists a positive constant C(p) such that
P(n'?16, = 60| > p) < CO)f (M) Apun 7" (323)
forevery p>0andalln>1.

Proof Similar to the above proof, we have by the C, inequality, (3.1), and (3.6)

vue) | )|
n1/2\p}l/2(9’90) Z \1,1/2(9 90)
1fi(6) - £i(60)1”
nP1 p
<— llem 6,00
C n
< lép)Zw, ¥6 # 6o, (3.24)

i=1

which implies that

n p
P( sup |U,(0)| = —) SP(%EP)ZI&I"Z (%cm) )
i=1

1660 1>p
Gi(p) w
(qp) Tgaaw

C)n™ p? Ay (3.25)

IA
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Similar to the proof of (3.17), we see by Markov’s inequality, (2.3) in Lemma 2.3, and (3.1)
that

P<| Vi (6(m))| = ic%pfnﬁn)

462 P p
< (o) s 00m= 00 (G0 + YD)

202 172
cipin

<G +fn)p,?n? App. (3.26)
On the other hand, for all 6, 8, and # > 1, we have

b _ Cs(p)

N ACYERAC s

(L+£(n) Apul6s — 6217 =: C(n, p)|61 — 657 (3.27)

In view of the proof of (3.19) and noting that f(n) > 1, we have

1
P( sup |vn<02>—vn(91>|zgc%pinW)
6(

m)<61,02<6(m+1)

<8C6(p)n’1"/2(1+f(n))Ap,n 8y o/ o \ 4 v
T (pl-y)p+2-y) (V—2> (anJ) (Cfpfn”m)

< G (p)PPf (M) Ay p, 2. (3.28)

Following a similar way, we can get the proof below:

1
P< sup  |U(0)] = 5)
pn12<0-69<p
1
[n2]-1
= {C5(10) (1 +f(n))p;npl’l_pAp,n + C7(P),0p(1 +f(l’l))[\p,y,n_3p/2p;n2p}

m=0

<G (L +fM)n??Apup™ + C(p) 1+ f (1)) P Apup™

Nl

112 -1
i Gp) GCip)
+ 2o Ay, (14 f(n)) s ( P
< G P f(m)Apup?, (3.29)
and thus
1
P< sup ‘LI,,(G)’ > E) < C(p)n“’/zf(n)Ap,y,p'p. (3.30)
pn12<00-6<p

Therefore, the desired result (3.23) follows from (3.9), (3.25), (3.29), and (3.30) immedi-
ately. The proof is completed. O
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