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Abstract

We present a new technique for proving the empirical process invariance principle for stationary
processes (Xj),>(. The main novelty of our approach lies in the fact that we only require the central limit
theorem and a moment bound for a restricted class of functions ( f(Xy)),>0, not containing the indicator
functions. Our approach can be applied to Markov chains and dynamical systems, using spectral properties
of the transfer operator. Our proof consists of a novel application of chaining techniques.
© 2009 Elsevier B.V. All rights reserved.
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1. Introduction

Let (X,)n>0 be a stationary ergodic process of R-valued random variables with marginal
distribution function F(¢) = P(Xo < t). Define the empirical distribution function (F; (¢));cr
and the empirical process (U, (t));cr by

1 n
Fa@) =~ Toon(Xi), 1€R,
i=1
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Un(t) = /n(F, (1) = F(1)), teR.

The empirical process plays a prominent role in non-parametric statistical inference about the
distribution function F. In all statistical applications, information about the distribution of the
empirical process is needed.

For the case of i.i.d. observations, Donsker [8] proved in 1952 that the empirical process
converges in distribution to a Brownian bridge process, thus confirming an earlier conjecture
of Doob [9]. In 1968, Billingsley [2] extended Donsker’s theorem to some weakly dependent
processes, specifically to functionals of ¢-mixing processes. One of the applications of
Billingsley’s theorem is to the empirical process of data generated by the continued fraction
dynamical system T : [0, 1] — [0, 1], T(x) = )lc Since 1968, many authors have studied the
empirical process of weakly dependent data. Invariance principles for the empirical distribution
of strong mixing random variables were proved in 1977 by Berkes and Philipp [1] and in 1980 for
the multivariate case by Philipp and Pinzur [20]. Later, absolutely regular processes were studied
by Doukhan et al. [10] and Borovkova et al. [3]. Many other weak dependence conditions have
been studied, for examples by Doukhan and Louhichi [11], Prieur [21], Dedecker and Prieur [7],
Wu and Shao [23] or Wu [22]. From the point of view of dynamical systems, an empirical process
invariance principle for some uniformly expanding maps of the interval was proved by Collet
et al. [5]. Recently, a similar result concerning intermittent maps was given by Dedecker [6].
Another one for ergodic torus automorphisms was proved by Durieu and Jouan [15].

Proofs of empirical process invariance principles usually consist of two parts, establishing
finite dimensional convergence and tightness of the empirical process. Finite dimensional
convergence, i.e. convergence in distribution of the sequence of vectors (U, (t1), ..., Uy (#))n>1,
is an immediate consequence of the multivariate CLT for partial sums of the process

(I =00, 1(Xn), -+ s T —o0,51 (X ) n>1.

Tightness is far more difficult to establish. One ingredient is usually a probability bound on the
increments of the empirical process

1 n
Un(t) — Un(s) = 7 Z{l(s,t](xi) — (F@) = F(s)}
i=1

for a fixed pair s < f. Such bounds can in the simplest approach be obtained from bounds on
the fourth moments of U, (t) — U, (s). Other results require higher order moment bounds or even
exponential bounds.

The traditional approach to empirical process invariance principles, as outlined above,
works well in situations when the sequence of indicator variables (1(s,;1(X,))n>0 inherits good
properties from the original process (X,),>0. This holds, for example, when (X,),>0 is strong
(uniform, beta) mixing, because then (1;,1(X,))s>0 has the same property. There are, however,
situations where this is not the case or at least not easy to establish. For some kinds of Markov
processes and dynamical systems (see e.g. [18]), one has good control over the properties
of (f(Xn))n>0 when f is a Lipschitz function, but not for indicator functions. For example,
Gouézel [17] gave a uniformly expanding map of the interval which has a spectral gap on the
space of Lipschitz functions but not on the space of bounded variation functions. In this paper,
we develop an approach that is strictly based on properties of Lipschitz functions f(X;) of
the original data. We make two basic assumptions, namely that the partial sums of Lipschitz
functions satisfy the CLT and that a suitable fourth-moment bound is satisfied.
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For our proof we develop a variant of the classical chaining technique that uses only Lipschitz
functions at all stages of the chaining argument. We replace the usual finite dimensional
convergence plus tightness approach by a method of approximation by a sequence of finite
dimensional processes, which are different from the coordinate projections (U, (¢1), . . ., U, (t)).
We show convergence in distribution of the finite dimensional processes and prove that the
finite dimensional process approximates the empirical process. In the final step, we use an
improved version of a theorem of Billingsley [2] (see our Theorem 2) to establish convergence
in distribution of the empirical process.

In the present paper, we make two assumptions concerning the process (X;);>o:

1. For any Lipschitz function f, the CLT holds, i.e.
J D 2
N > {f(Xi) — Ef (X))} > N(0, o), )
i=1
where N (0, 62) denotes a normal law with mean zero and variance

o® = E(f(Xo) — Ef(X0)* +2)_ Cov(f(Xo). f(Xi)).

i=1
2. A bound on the fourth central moments of partial sums of (f(X;));>0, f bounded Lipschitz
with E(f(Xo)) = 0, of the type

n 4
E [; f(Xi)] < Cm3f<n||f<xo>||llog°‘ A+ 171D

+nll f (Xo)lITlog” (1 + |If||)>, 0
where C is some universal constant, & and 8 are some nonnegative integers,
lf() = FOI
I fll =sup|f(x)]+ sup —————
x x#y lx =yl

and

my = max{l, sup | f(x)|}.

Remark 1.1. These assumptions can be verified for a large class of Markov chains and
dynamical systems. Concerning the CLT for Lipschitz functions, many results can be found in the
literature; see e.g. [18] for the spectral gap method and [4] for the mixing approach. Durieu [14]
has established fourth-moment bounds of the type (2) for Markov chains and dynamical systems
under spectral properties. For more details and concrete examples see Section 4 of the present

paper.

We shall assume some regularity for the distribution function of Xq. We define the modulus
of continuity of a function f : R — R by

wr(@) =sup{|f(s) — f(O)]:s,t R, |s —1t] <8}.

We can now state our main result.
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Theorem 1. Let (X;)i>0 be an R-valued stationary ergodic random process such that the
conditions (1) and (2) hold. Assume that X has a distribution function F satisfying the following
condition:

wr(8) < D|log(8)|™Y forsome D > 0 and y > max {%, /3} . 3)
Then

Un(®)icr —> (W(0))1er.

where W (t) is a mean-zero Gaussian process with covariances

EW(s) - W(1) = Cov(l(—o0,51(X0), 1(—00,1(X0)) + ZCOV(l(—oo,x](XO)v l(—00,n(X1))
k=1

o0
+ ) Covl(—o0,51(Xa): 1(— 00,1 (X0))-
k=1

Further, almost surely, (W(t));cr has continuous sample paths.
Remark 1.2. In particular, if Xq has a Holder continuous distribution function then (3) holds.

Remark 1.3. If the X;’s are i.i.d., (W (#));cRr is a Brownian bridge, but this is not always the case
for dependent variables, as in [2] or [5].

In order to prove Theorem 1, we apply the following theorem, which is a stronger version
of Theorem 4.2 of Billingsley [2] for the complete case. We do not need to assume a priori that
X has a limit in distribution.

Theorem 2. Let (S, p) be a complete separable metric space and let X, X,(,m) and XM,
n,m > 1, be S-valued random variables satisfying

xm Py xmgsn s 00,V 4)

lim limsup P(o(X,, X)) > ¢) =0, Ve > 0. (5)

m—-o0 u 500

Then there exists an S-valued random variable X such that
Xn 2) X asn— oo.
Moreover X 2) X asm — oo.
Both theorems are proved in Sections 2 and 3.
2. Proof of Theorem 1

2.1. The bounded case

We first prove the result for bounded variables. Let (X;);>0 be a [0, 1]-valued stationary
ergodic random process such that (1)—(3) hold.
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In our approach we work with Lipschitz continuous approximations to the indicator functions
1(—o0,r1(x). Given a partition

O=1<-<t,=1
we define
tj=F~'(t)
where F~! is given by
F~'(t) = sup{s € [0, 1] : F(s) < t}.
Thus, by continuity of F, we have a partition
O<t<---<ty=1

We introduce the functions ¢; : [0, 1] — R by

X —1lj-1 ;
pjx)=¢p|————), forj=2,....m
li-1 —1j-2
where
P(x) = L(—oo,—11(x) — x1(—1,01(x) (6)
and ¢ = 0.

The function ¢; will serve as a Lipschitz continuous approximation to the indicator function
1(_00,,1._1]()5). Note that ¢;(x) depends on the partition, not only on the point #; ;. We now
define the process

1 n m
E@ =~ 3% i) (09X
i=1 j=1
m 1 n
=> (; ij(x,-)) Lty ().
i=1

Jj=1

Note that F,Em)(t) is a piecewise constant approximation to the empirical distribution function
Fy(t).Fort € [tj_1, t;], we have the inequality

Fy(tj—2) < F" (1) < Fa(tj-).
We define further
m
F @) = E(F™®) = Y E (¢5X0) 1100,
j=1
and finally the centered and normalized process

U@ = Va (R @ = F™ ). )

Our proof of Theorem 1 now consists of two parts, each of which will be formulated separately
as a proposition below. The theorem will follow by application of Theorem 2, where (S, p) is
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the space of cadlag functions D[0, 1] provided with the Skorohod topology and the metric dp;
see [2, p. 113]. Note that (D[O0, 1], dp) is a complete separable metric space.

Proposition 2.1. For any partition 0 = tj < --- < t,, = 1, there exists a piecewise constant
Gaussian process (W(m)(t))0<t<] such that
D
(vmw) B (wro)
0<r<l 0<r<l1
The sample paths of the processes (W(’") (t))0 <1< @re constant on each of the intervals [t 1, t}),
1 <j<m,and W™ (0) = 0. The vector (W™ (ty), ..., W (1,,)) has a multivariate normal

distribution with mean zero and covariances

Cov(W™ (i 1), W (t;-1)) = Cov(gi(X0), 9;(X0)) + Y Cov(gi(Xo), ¢ (Xi))
k=1

+ > Covipi(Xi). 9;(Xo))-
k=1

Proof. Using (1) and the Cramér—Wold device, we can show that for any Lipschitz functions
f1, ..., f, the multivariate CLT holds, i.e.

where N (0, X'y, . 1) denotes a multivariate normal law with mean zero and covariance matrix

L fe = O g 1) 1<i,j<k

where for any Lipschitz functions f, g we define

of.e = Cov(f(Xo), g(X0)) + Y _ Cov(f(X0), g(Xi)) + »_ Cov(f(Xx), g(X0)).
k=1 k=1

This result proves the proposition. [

Proposition 2.2. For any &, n > 0 there exists a partition 0 =ty < --- < t; = 1 such that

lim sup P ( sup ‘U,,(t) - U,(,’”)(t)‘ > e) <.

n—00 0<t<1

Proof. By a variant of the well known chaining technique we will control

P ( sup ‘Un(t) - U,Em)(t)‘ > s) ,

0<t<l1

and then show that this probability can be made arbitrarily small by choosing a partition

0 =1t), < - < t, =1 thatis fine enough. From here on we assume that the partition

0=ty <.+ <t, = 1is uniformly distributed (i.e. t} = %). Let h = % = t} —t

!
i1 for

j=1...,m.
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On the interval [t;;] , t}] we introduce a sequence of refining partitions

t/’._l = s(/)(k) < s;(k) <. < sé(,{k) = t}
by

h
5 =t 1o 0<i<2h

Let us define
Sl(k) _ F_l(sl/(k)), 0<I< ok
We now have partitions of [#;_1, #;],
(%) (k) (k) _

li—1 =35y <35 < < Sy =1j.

For convenience, we also consider the points

h
k) _ -1
S_l =F <t(;~_1 —_ 2_k>

and the points
) 1y k h
Spkpq = F <tj1 + Q"+ 1)2—k> )
For any ¢ € [tj_1, ;) and k > 0 we define the index
I(k,t) = max [l : sl(k) < t] .
In this way we obtain a chain

_ O (H (k) (k)
=1 =S10,0 =Sit,y = =S == Sigen+10

3705

linking the left endpoint #;_; to ¢. Note that for t € [t;_1, t;) we have by definition U,gm)(t) =

U™ (1;_1). We define the functions %, k > 0,0 <1 < 2k, by

(k) _ X
S 511

where ¢ is defined as in (6). Note that w[((oo)t)(x — s[((og t>) = ¢;(x). To be consistent, in the case

*) _

J =1, we have to fix ¥, = 0, for all k > 0. We build a chain bridging the gap between

1 n
Fa(t) = — 3 1 (coon(X0)
i=1
and

1 n
FM 0 =~ ¢i(X)
i=1
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by the functions

)
pj(x) = Wz(o,z)(x 51(0 t))

(€] 1)
= 1\”1(1,1)()‘ Si(1.))
<-

(K) (K)
= Yk =Sk )
< 1( oot](x)
<

‘”1(1< n42 (X — SI(K n42)>

where K is some integer to be chosen later. In this way we get
) (1) — () (k) (k=1) (k—1)
Fu(t) = F™ (1) = Z Z (wl(k 0 Xi = S1e.0) = Vi z)(X sl(k 1 z)))
Ly~ Xi) — Y\ o (Xi — s 8
+ ; IZI: (00,11 (Xi) — Iﬂl(](’t)( —Suk, t)) . ()]

Observe that by definition of sl((kk)  and of &,

K
0 < 1_oony(Xi) — w,(K,)<X — 5\ k0

(K) (K)
Wl(K,t)+2(X sl(K t)+2) ‘/fl(K,t) (Xi — YI(K t))

IA

From (8) we get by centering and normalization

Un(t) — U™ (1) = Z Z [(i X = st ) = Evi X = sif)
B (‘ﬂz((]?:f,t)(x =6 0) = BV X = st )|
1 &
e [ (cwnxn = Fo))
= (Wil X = i) = BV X = sii ) |-
For the last term on the r.h.s. we have the following upper and lower bounds:

1 n
ﬁ Z {(1(—oo,t](Xi) - F(t)) - (1”1(([;(),;)(}( Sl((KK)t)) E‘ﬁz(g(),z)(x SZ((KK)t)))}

(K) (K) (K)
Z {(WI(K t)+2 sl(K,t)+2) - EWJ(K,;)+2(XZ' - Sl(K,t)+2))

(K) (K)
- (Wl(K,z)(Xi - Sl(K,t)) - Ewl(K,t)(X SI(K t))>}

(K) (K)
+/n (EI/II(K n+2(Xi = S)(K n42) — F(f))
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and
1 &
ﬁ Z {(1(7oo,t](Xl) — F(t)) - (wl(([;(),t)(x SZ(K l‘)) wl(([;(),t)(x SI(K l)))}
i=1
> —ﬁ(F(f) - Ew[(g{),t)(x SZ(K t)))

Now choose K =4 + Llog ([ >log 1(2)J and note that

£ h £
7 =ViaE =33
and thus

(K) (K) (K)
\/E‘Ewl(l(t)-ﬂ(x Sl(Kt)+2) 1%”I(K,t)(X Sl(Kt))

(K) (K)
= */_)F(SI(K H+2) F(SI(K,t)—l)‘

2
Thus we get for all 7 € [tj_l, t;l,

Unr) - U“"’(r)\

(k) (k)
Z {( 1060 (Xi = Si)) — wl(k nXi — Sl(k,t)))
—1
(k—1) (k—1) (k—1) (k—1)
- (‘/fl(k—l,z)(X Si(k— 1;)) Ewl(k—l,t)(X Sik— 11)))}‘

1
+ —

Jn

n
(K) $& (K) ¢
Z { (‘/’Z(K,z)+2(Xi Sik, t)+2) E‘/’Z(K,z)+2(Xi SIK, t)+2)>
i=1

(K) (K) (K)
_(wl(K,t)(X Sl(Kt)) EWI(K:)(X Sl(Kt))>}

Note that by definition of /(k, ¢) and of sl , we have Sl((k 1) n € {sl((kk) 1 sl((kk) - 1} and thus

I(k,t)
> .

l(k—l,t):{

Therefore

K
1
su Ut—U(m)t‘< —  max
p ‘n() w (@) _k§:1ﬁ0<

. : k
1j_1<t<t; 1<2k—1

(k k
§:(<w X =5
k k k—1 k—1 k—1 k—1
— Ey X =) w8V =) - By PG = 54Ty
3] 3] 7] 5]

max

1
\/—0<l<2K 1 Z ((I//l DO - l(f2)) - E‘/flK)(X l(fz)))

i=1

— X =5 = v X - 5))
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K
Now take & = T and note that 3y & < .
Then we obtain

P (: sup |U(0) = UM (0] = e)

j—1=t=t;
K2 1 k k k k
=3 Y (S [X (00 = o) - Eux - 59)
k=1 1=0 Vn

*k—1) *k—1) (k—1) (k—1)
— (v X — — Ev X;: —
< L5 Xi sLéJ ) L5 (Xi SLéJ )>}

+2K2—:1 <

=0

~ (w}“(Xi _Sl(m)_E%(K)(X _SZK))>}

= 8k>

{(W(x S - By - 51)

o)

At this point we use Markov’s inequality together with the fourth-moment bound (2):

P sup
tj—1=<t=tj
K 2¢—1

XX\

x log® (l + w(k) I/JEZJ_I)

Ua() = U™ ()] = s)

(k k k—1 k—1
v o =) =T Xo =5

1

1 & k k— k—
) +7 Hw} 'Xo =) —vi VX0~ ol
2

2 LJ

X logﬁ (1+ w(k) w(k D

k1 44

Z 4 K © p . .
e {n84 H ¢1(+2)(X0 - Sl(+2)) — 9 Xo -5/ ))Hl log® (1 + ” ‘pz(+2) -

1=0

44k K K K. ||? K K
+8_4 H‘/’l(+2)(X0_sl(+2))_‘/’( ) sl( )) 110gl3 (1+H1/f1(+2)—%( )H> .
Note that
k) (k) (k—=1) (k—=1) (k) (k—=1)
Xo — X < |F F(s
( S[)WL%J(O LJ)1_ (s,") — (LJI)
< |6 - Py
3h
ok
and
[ xo = s = xo = 5| = [FiED - FGSD|
3h

2_K.
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If (3) is satisfied,
(k) . h
”w, H < L+ {infs > 0: V1, Fl+5) = F() = 5
1!
<14 |:inf{s > 0: D|log(s)|”" > 2—k”

D2k v
= l+ew (T)

Thus we have

P( sup |Un(t)—U,,(tj)|zs>
tj_1=<t<t;

1
K 4 kN ¥
k(k+1))"13h D2%\”
544C E ZkM—z—l g 2+exp (T)
n
1 (3h)?

k=1 et
D2\ ¥
D2k\ ¥
B
752K log” | 2 4+ exp <T>

10 & o (D2k\? C’Kk82 D2t
< Bh (=) =Y S
_n842k <h> + — 2% <h)

K 4 2
. (KK + 1) G,
+4 ck§:lj2 g log |2+ ex

113n D2k
+44C2K——— log® | 2 + exp (T)
I’l

+44C2K

k=1
«1C" (2 8 B C BN s k(o)
SDV——h(—) Y K+ Dy =Ty Y k%2
ne h k=1 k=1
14 by 14
<EC_4<“/_5) K+ —h*7
n e £ £

where C’ and C” are some constants. In addition, we have used convergence of the series

X5 K82,
Finally, using mh = 1,

P sup
0<r<1

IA

Un()) = U™ 0| = 5) Yp ( sup | U () — U,f’")(t)‘ > s)
=1

lj—1=I=lj

1 C// C//

2= 9
< mhn? 4+7 —K +m8—h
e C// h 9 C//
SnZV 1 5 (4+10g\/_i> _|__h
€4+? &
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Now, the first of the two final summands converges to zero as n — oo. The second can be made
arbitrarily small by choosing a partition that is fine enough (i.e. & small). [

We used a technique different from the usual finite dimensional convergence plus tightness. Of
course, since the weak convergence implies the finite dimensional convergence and the tightness,
these two properties are satisfied. Nevertheless, we can also deduce a tightness criterion implying
that, almost surely, the limit process has continuous sample paths (see [2, Theorem 15.5]).

Proposition 2.3. Forall ¢, > 0, there exist § > 0 and N > 0 such that for alln > N,
P sup |Up(t) —Up(s)l =€) <.
|t—s|<§
In particular, P(W € C(R)) = 1.
Proof. Let ¢ > 0 and n > 0. Let m be an integer such that
B
4 n

C D
& 14 <3 ©
m v

and consider the regular partition of [0, 1] with mesh %
By Proposition 2.2, there exists N > 0 such that foralln > N,

P | sup
0<r<l1

Let us have § > 0 such that § < % Then, foralln > N,

(m) € n
(1) — > )<,
Un(t) — U (z)’ 3) :

W[ ™

P < sup |Up(t) — Un(s)] = 8) =2P ( sup [Un() = U, (D] =

|t—s|<§ 0<r<1

)

+P( sup U™ (1) — UM (s)] zz

[t—s]|<8

|
\/

< gw( sup UM (t) — U™ (s)]

[t—s]|<8

[\
W] ™
SNS——"

We recall, as t; = F’l(t}) = F’l(ni;), that

)

S

l;(Xo) —@j+1(Xo)llh < P (tj—2 < Xo < 1j) <

lgjll < 1+exp ((%))

Thus, by the fourth-moment bound (2),

o B
C (D\r C Dr
Pl swp wrw-uvrei=S)<— (=) +5—
3 net \m P

|t—s]<é m Ty

<
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Now there exists N’ > N such that

C (D 2 n
= < 2.
net \m — 4

Finally, by (9),

|[t—s|<é

P( sup IUn(t)—Un(S)I28> <n O

2.2. The unbounded case

Let (X;);>0 be an R-valued stationary ergodic random process such that (1)—(3) hold. We will
show that it can be reduced to the case of bounded variables.
For all x < y € R, we say that the closed interval [x, y] is a ‘bad’ interval (for F) if

F(y) = F(x) =2y —x.

We say that [x, y] is a maximal ‘bad’ interval (for F') if for all ‘bad’ intervals [a, b], we have
[a, b] C [x, y]or[a,b]N[x, y] =@.
We denote by 1™ the set of all maximal ‘bad’ intervals.

Lemma 2.4. (i) The Lebesgue measure of

1= J Iyl

[x,ylelmax

is smaller than 1.
(ii) For all [x, y] € I™** we have

F(y)—Fx)=y—x.
Proof. Because F is non-decreasing and takes values in [0, 1], the first assertion is clear.
If forx <y, F(y) — F(x) > y — x, then there exists ¢ > 0 such that
FOy)—-Fx)>y—x+e.
Thus, for all z > y such that z — y < ¢, by monotonicity of F, we have
F(z) — F(x) > F(y) — F(x)
>y—x+e¢
ZZz—X
and then [x, y] is not maximal. [
We define the function g from R to ]0, 1[ by
forall [x, y] € I™, forallt € [x,y], g(t) == F(x) +t—x
and
forallt €1, g(t):= F(¢t).

Then g is a 1-Lipschitz function.
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We define the [0, 1]-valued stationary ergodic random process (Y;);>0 by
YVi=g(X;), i=0.

Since g is Lipschitz, (¥;);>0 satisfies (1) and (2).
We also have

Gt)=PYo<t)=Fog ')
where
g (1) =sup{s e R: g(s) <1}.

Clearly, G is the identity on g(R\ 7). Further, for all [x, y] € 1™, the graph of G on g([x, y]) is
the graph of F on [x, y] and the Lebesgue measure of g([x, y]) is equal to the Lebesgue measure
of [x, y]. Then

wg(8) < max{wr(d), §}

and (3) holds.
We define the associated distribution functions and empirical processes

1 n
Fa(0) = ; lcoon)(Xi), tER,
Un(t) = /n(Fa(t) = F(1)), 1 €R,
1 n
Gu(®) =~ T, 0<r=1,
i=1

V(1) = /n(Gu(t) — G(1)), 0=<r<1.
We have
Un(t) = Vu(g(®), teR

By the theorem for bounded variables (Section 2.1),

Va)ozr<1 —> (V(1))o=i=1.

where V () is a mean-zero Gaussian process such that P(V € C[0, 1]) = 1.
Applying Theorem 5.1 of Billingsley [2] with

h:D[0,1] — D)
X = Xxog,

we get the weak convergence of (U, (?));cr to a Gaussian process
(W(@))ier = (V 0 g(1))rer
such that P(W € C(R)) = 1.
3. Proof of Theorem 2
(m)

Lemma 3.1. Let (X, d) be a complete metric space and let x,, xp, ™ e X n>1,m>1,
be given with the properties

lim d(x™,x"™) =0 Vm (10)
n—oo
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lim limsupd(xn,x,(lm)) =0. (11)

m—=0 p—o0
Then x = lim,,_s o0 x™ exists and

lim d(x,,x) =0.
n—>0oo

The proof is left to the reader.

Proof of Theorem 2. Let w,, ;Lf,m) and u™ denote the distributions of the random variables

X, X ,(,m) and X ™ respectively. These are elements of M (S), the space of probability measures
on S. We consider the Prohorov metric d on M (S), defined by

d(p, v) = inf{s >0: u(A) <v(A®) +evVACS measurable} .

Note that (M{(S), d) is a complete metric space. If Y, Z are two S-valued random variables with
distributions Py, Pz, satisfying

P(p(Y,Z)>¢) <e,

then d(Py, Pz) < e. Moreover d metrizes the topology of weak convergence, i.e. u, — u if and
only if d(uy,, u) — 0. We now apply Lemma 3.1 to w,, ,uflm), w™ . Note that condition (10) is a

direct consequence of (4) and that (11) can be deduced from (5). We get a probability distribution
@ on S such that if X is an S-valued random variable with distribution 1 then X 2) X as

m—>ooanan2>Xasn—>oo. O
4. Examples

According to Durieu [14] the fourth-moment bound (2) holds for Markov chains and
dynamical systems under some assumptions on the Markov transition operator or the Perron—
Frobenius operator.

Let (E, d) be a separable metric space and (Xy)i>0 be an E-valued Markov chain with
transition operator Q and invariant measure v. Denote by £ the space of all bounded Lipschitz
continuous functions from E to R equipped with the norm defined in (2). We say that the Markov
chain (Xx)r>0 is £-geometrically ergodic if there exist C > 0 and 0 < 6 < 1 such that for all
fecrL,

Io*f — I f1I < CO¥| £, (12)

where I] f = E,, f(Xo). This condition corresponds to the fact that the Markov operator is quasi-
compact on the space £ with 1 as the only eigenvalue of modulus 1 and simple (see [18]). Since
L — L, the following result is a special case of Corollary 1 of [14].

Proposition 4.1. If (X,),> is an L-geometrically ergodic Markov chain then (2) holds for all
f € L such that Ef (X9) =0, witha =3 and B = 2.

The same is true for dynamical systems whose Perron—Frobenius operators satisfy (12).
This gives a large class of examples where our result applies.
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4.1. Linear processes

Let (A, ||.]l4) be a separable Banach space and A its Borel sigma algebra. Denote by C some
positive constant which may vary from line to line. Let (a;);>0 be a sequence of linear forms on
A such that there exists 0 < 6 < 1 such that

la;| < C#', (13)

where |a;| = supj |, <; lai (x)]. Let (¢;);ez be an i.i.d. bounded random sequence with values in
a compact subset B C A and marginal distribution p. We define the real-valued linear process

(X)k=0 by
Xi = Zai(ek—i)» k> 0.
i=0

Several results have already been established for empirical processes of linear processes (see
[12,22,7]). Here, the assumption on the (a;);>0 is stronger than in the aforementioned papers, but
there will be no assumption on the distribution of the ¢;’s and the assumption on the distribution
function of X( will be weaker. Note that (Xx)r>0 can be viewed as a functional of a Markov
chain.

Let Yx = (ek, ex—1, - ..); then (Yi)r>0 is a stationary Markov chain on BN (with stationary
measure u®Y) and X, = @(Y}) where

o:BY R, &D(xp,x1,...) = Zai(xi).

i>0
Let Q be the Markov transition operator of the chain. On BY, we define a metric d by

d(x,y) =Y 0"llxi — yilla

i>0

where x = (x;);>0 and y = (¥i)i>0. As B is compact, then (BN, d) is also compact. Let us
denote by L the space of all Lipschitz functions from BN to R provided with the norm ||.||
defined by

I fll = sup [f(x)]+ sup M

xeBN x#y d(x,y)

Forall f € Landforall x = (x;);>0 and y = (¥;)i>0 € BN, we have

10K F(x) = QX FI = |E(f (Y)Y = x) — E(f (Y0)|Yo = y)|
= |E(f(ex,...,e1,x0,...)) — E(f(ek,...,e1,Y0,...))|
< IIfIE{d((ek, ... e1,x0,...), (ek,...,e1,Y0,.. )}
= COX||flld(x,y).

and
10¥ £ (x) — Ef (Yo)| = |E(f(Yi)|Yo = x) — Ef (Y]

< E|f(ex,ek-1,--.,e1,x0,...) — flek, ek—1,...)]
< COM||FIE(d(x, Yo)).
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Then, we have for all f € L,

10X f — E(f(Yo)ll < CoX|l £].

Since (L, |I.1) C (L®u®Y), ||.]ls0), by Proposition 4.1, (Yx)k>0 satisfies the fourth-moment
bound (2) with @ = 3 and 8 = 2 for all bounded Lipschitz functions such that Ef (Yy) = 0. And
then the sequence Z?:o 0! f(Yp) converges in LZ(M‘X’N) for all f € L such that Ef(Yy) = 0.
By Gordin’s theorem (see [16]), the CLT (1) is satisfied. Clearly, the function @ is a Lipschitz
continuous function on BY, and for all Lipschitz functions g : R — R, g o @ is also a Lipschitz
continuous function on BY. Thus conditions (1) and (2) hold for the process (Xy)k>0, for all
Lipschitz functions on R. Then Theorem 1 applies and we have:

Corollary 4.2. Let (Xi)i>0 be a real linear process defined by a sequence of linear forms (a;)i>0
and a sequence of i.i.d. bounded random variables (e;);c7, both on a measurable Banach space
A. Assume (a;) satisfies (13) and the distribution function F of X satisfies

wr(8) < D|log(8)|”" forsome D > 0and y > 2.
Then (U, (t)):eRr converges in distribution to a mean-zero Gaussian process.

In the paper by Dedecker and Prieur [7], Corollary 1, Xo has a bounded density. Here, the
existence of a density is not needed. Our result is comparable to a result of Wu and Shao [23].

For a concrete example, consider A = {0, 1}, a; = %, i > 0, and e; = 0 or 1 with probability
3.k € Z. Then
Ck—i
Xp=2) — k=0
i>0

is a stationary process with values in [0, 1] and the common distribution function of all the X is
the Cantor function, which is not absolutely continuous but %-Hélder continuous (see [13]).

4.2. Expanding maps

In the setting of expanding maps of the interval, empirical process invariance principles
have been established in [5,7] for classes of Lasota—Yorke transformations. For these maps, the
transfer operator has a spectral gap on the space BV of bounded variation functions. According
to Gouézel [17], there exist some uniformly expanding maps of the interval for which the transfer
operator does not act continuously on the space BV, but admits a spectral gap on the space of
Lipschitz functions. The example given by Gouézel is a transformation of the interval [0, 1).
Let (ay)n>1 be a sequence of positive numbers with Y a, < 4—{ and let N > 0 be an integer.

Denote by I, the subintervals [4 Z;’;ll a;, 4 Zf’: 1 ai). We decompose I, into two subintervals
of length 2a, denoted by 1,51) and 1,52). We can find a map v, (resp. wy) on [0, 1) with image
I,El) (resp. 1,52)) such that the derivative at a point x is equal to a, (1 + 2 cos?(2wn*x)) (resp.
a,(1+2 sin® (27n*x))). The map T is defined on 7, in such a way that v,, and w, are two inverse
branches of it. There remains the interval [4 Z?il a;, 1) that we subdivide into N subintervals of
equal length. T is defined as an affine transformation on each of these subintervals onto [0, 1).

Theorem 3 (Gouézel [17]). If a, = 101W and N = 4, then T is a Lebesgue measure preserving

transformation and its associated transfer operator has a spectral gap on the space of Lipschitz
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functions with a simple eigenvalue at 1 and no other eigenvalue of modulus 1. Further, the
transfer operator does not act continuously on BV.

Here, we cannot directly apply the above mentioned results which require the spectral property
of the transfer operator on BV. But using its spectral property on £, we can deduce the following
result.

Corollary 4.3. The empirical process associated with Gouézel’s example satisfies the invariance
principle of Theorem 1.

Proof. The CLT (1) is given by the spectral gap of the transfer operator on £. We obtain the
fourth-moment bound (2) as a consequence of Theorem 2 of Durieu [14]. Indeed, Gouézel’s
theorem entails that the required assumptions for this theorem (conditions (i) and (ii), page
1093 of [14]) hold for the space L. Finally, the Lebesgue measure clearly satisfies (3). Hence,
Theorem 1 applies. [

4.3. Further applications

Durieu [14] has also given fourth-moment bounds for subshifts of finite type, using the
Ruelle-Perron—Frobenius theorem, as in [19]. Our result thus also applies here.

Another application concerns random iterative Lipschitz models, as considered in [14]. Let
g : E x R — FE be a measurable function where £ C R is some compact interval and let
(Yn)n>1 be an R-valued i.i.d. process. Let Xo be an E-valued random variable independent of
(Yn)n>1. Define the Markov chain (X,),cN by

Xp=8X,-1,Y,), n>=1

Such models are studied, e.g., in nonlinear time series analysis.
Assume that for all y € R, g(., y) is Lipschitz. Define the Lipschitz constant

K= sup lg(x, y) —g(x’, y)I

x,x'€E x#x’ |x — )C/|

and suppose that EK(Y;) < 1. Let us have x,x’ € E and let (X;),en and (X)),en be
defined by Xo = x, X, = x', X,, = g(X,—1,¥,) and X, = g(X|,_,, Y,). Then, by induction,
| Xn — X,,| < |x —x'|T]\_, K(Y;) and thus
/
glXn = Xl _ (EK(Y1)".
lx — X'

Hence the random map g(., Y1) is contracting in the sense of Definition X.1 of [18]. By Theorem
X.3 of [18], there exists a unique invariant probability measure © and moreover the Markov chain
(Xn)neN is L-geometrically ergodic as defined in (12). By Proposition 4.1, if Xg is u-distributed,
the fourth-moment bound (2) holds. The CLT (1) also follows from the result of [18]. If 1 satisfies
(3), the empirical process invariance principle holds.

This example has been investigated before by Dedecker and Prieur [7], with different
techniques and under different conditions.

Remark 4.4. Condition (3) can be derived from suitable uniform conditions on the modulus of
continuity of g(x, Y), x € E. Define

F*(w) = P(gx,Y) <u)
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and assume that

w(8) == sup sup |[F*(v) — F*(u)| = O(|log8|™").

x€E u,veE,|lu—v|<§

If u denotes the invariant measure, we have for u, v € E

w((u, v]) = / Pu < g, Y) <v)du(x) = /(Fx(v) — F*(u))dp(x).

Let X¢ be distributed according to p, and denote by F(u) := P(Xo < u) the distribution
function. Then we get foru, v € E, [v — u| <,

|[F(v) = Fu)| = / |F*(v) = F*(u)ldu(x) = O(|log8|™").
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