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LIMIT THEOREMS FOR U-PROCESSES!

By MIGUEL A. ARCONES AND EVARIST GINE

Mathematical Sciences Research Institute, Berkeley and
University of Connecticut

Necessary and sufficient conditions for the law of large numbers and
sufficient conditions for the central limit theorem for U-processes are
given. These conditions are in terms of random metric entropies. The CLT
and LLN for VC subgraph classes of functions as well as for classes
satisfying bracketing conditions follow as consequences of the general
results. In particular, Liu’s simplicial depth process satisfies both the LLN
and the CLT. Among the techniques used, randomization, decoupling
inequalities, integrability of Gaussian and Rademacher chaos and exponen-
tial inequalities for U-statistics should be mentioned.

1. Introduction. Let (S, ., P)be a probability space and let X;: SN —» S
be the coordinate functions [{X;} is thus an i.i.d. sequence with #(X,) = P].
Let F be a class of measurable real functions on S™. The U-process based on
P and indexed by ¥ is

Un(f,P) =Uz(f)

(1.1) _ (n—m)!
B n!

]

Z f(Xil"--,Xim)’ feg’

Ggye.nhim)EIR

where I ={(i},...,i,):i; €N, 1 <i; <n;i;+i,if j # k}. These processes
appear often in statistics. For instance, Liu’s simplicial depth process [Liu
(1990)],

-1
Dn(x) = (k z 1) Z IS(Xi1v~-~,Xik+1)(x)’ x € Rk,

1<i;< -+ <ipy15n

where X, are i.i.d. R*-valued random variables and S(x,...,x,,,) is the
simplex of R* determined by x,,...,x,,, € R¥, is a U-process of order % + 1
indexed by the class & = {I;,,: x € R*}, C(x) € 8**! = (R*)**! being the set
of all simplices of R* that contain x. Nolan and Pollard (1987, 1988) study the
law of large numbers and the central limit theorem for U-processes of order
m = 2 and give also some interesting examples from density estimation and
statistics of directions. Their study parallels that of empirical processes: They
give sufficient conditions for the central limit theorem to hold in terms of
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integrals of random entropies, as done for empirical processes in, for example,
Section 8 of Giné and Zinn (1984). Of course, they used a symmetrization
technique and an exponential inequality adapted to the new situation. The
object of this article is to further study the limit theory of U-processes,
without restriction to the case m = 2. We also follow patterns from empirical
process theory, and the additional techniques we use include a decoupling
inequality [de la Pefia (1992)], exponential inequalities for U-statistics (includ-
ing a new Bernstein type inequality for degenerate U-statistics) and integrabil-
ity properties (based on hypercontractivity) of Gaussian and Rademacher
chaos [Bonami (1970) and Borell (1979)].

In this section we describe the basics about convergence in law of U-statis-
tics and U-processes, and prove two permanence properties that hold in
general (i.e., without extra measurability assumptions) namely, that the “CLT
property”’ is preserved by finite unions and by convex hulls of classes of
functions, as in the empirical process case. We thank Professor R. M. Dudley
for asking about this and for a discussion on the proofs. Section 2 is devoted to
the description of some basic facts to be used later. It contains a new Bernstein
type inequality for degenerate U-statistics, which is optimal in a certain
sense. Section 3 contains a quite complete study of the law of large num-
bers for U-processes. We obtain a necessary and sufficient condition for
lU® — P™||&— 0 a.s. under measurability, and apply it to several examples in
this section and in Section 6; for instance, the law of large numbers for Banach
valued U-statistics is obtained as a corollary. In Section 4 we study the central
limit theorem for nondegenerate U-statistics. The results are relatively com-
plete—they cover the important VC-subgraph and bracketing cases, and much
more. The more difficult degenerate case is considered in Section 5; some of
the results depend on the above mentioned Bernstein type inequality. There
are examples in each section, but we collect some special ones in Section 6,
particulary the previously mentioned simplicial depth process.

Next we introduce some notation and basic concepts. & will always denote
a collection of real measurable functions on S™, and the words ‘‘real” and
“measurable” will usually be omitted. Let G, be the ‘“Brownian bridge”
associated to P, that is, Gp is the centered Gaussian process indexed by
L?(S, P) with covariance

(1.2)  EGy(f)Ge(g) = Pfg — (Pf)(Pg), f,g€L*S,P).

Then the finite dimensional distributions of {n!/2(U" — P™(f)): f € &} con-
verge in law to the corresponding finite dimensional distributions of
{mGpo°P™ XS, f): f< F}, where

Pnif(x) = [ oo [f(2yeens Bpor, ®) dP(%1) *++ AP (% 1),

and S, f(xy,...,%,) =(mD'Tf(x,,...,; ), the sum extended over the m!
permutations (i,,...,i,,) of {1,..., m}. As in empirical process theory, we say
that the CLT holds for {nY/2(U" — P™)(f): fe &%} (or for &) if
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{GpoP™ 'S, (f): f€ F}is sample continuous on (F, 7p ), with

(1.3) 12,.(f &) =P(P" ' 8,(f-2)) - (P"(f-2g))° fgeF
and if
(1.4) nV/2(U2 — P™) >, mGpo P™ 108, inI°(F).

Convergence in (1.4) is in the sense of Hoffmann-Jgrgensen (1991) [see, e.g.,
Giné and Zinn (1986)]. Proving (1.4) reduces to the central limit theorem for
the empirical process indexed by {P™~1f: f € %} together with convergence
in probability to 0 of certain remainder terms (given by Hoeffding’s decomposi-
tion [Hoeffding (1948)).

If P" 1.8, (f)=0 for all f< &, then the limit in (1.4) is 0. This case,
that is, the case of degenerate %, is mathematically more appealing because it
is genuinely nonlinear (although the nondegenerate case seems to appear more
often in applications). Among the classes of degenerate functions, we will only
consider classes % of P-canonical (i.e., completely degenerate) functions f
since partial degeneracy reduces to the canonical case together with conver-
gence to 0 of remainder terms via Hoeffding’s decomposition. We say that f is
P-canonical if P(S,, f)(xq,...,%,,_1, ) =0 for almost all x,...,x,,_;. If £
are P-canonical and P™f? < , i <k < «, then
(1.5) (»™2UR(f): i <k) =4 (Kp o(S,fi):i <k),
where Kp (S, f) is an element of the chaos of order m associated to Gp
[Rubin and Vitale (1980), Bretagnolle (1983), Dynkin and Mandelbaum (1984),
Gregory (1977) and Serfling (1980) for m = 2]. For ¢ € L% S, P) with P¢ = 0
and P¢® = o}, let A%¥(xy,...,x,) = ¢(x)) -+ ¢(x,) and Kp (h?) =
(m)~'?¢;"H,(Gp($)/0,), where H,, is the Hermite polynomial of degree m
and leading coefficient 1. The map h* - K P, (h?) extends to a linear isometry
S,.f = Kp ,(f) between the subspace of symmetric canonical functions of
Ly(S™,P™) and %,(Gp), the Gaussian chaos space of order m [letting, for
each r € N, & c L,(Q, 3, Pr) be the closure of the linear span of the set of
real polynomials of degree r in the variables Gp(f), f € Ly(S, ., P), %,(Gp)
is defined as &, © &, _,;]. We say that a P-canonical ¥ satisfies the CLT if
the process {Kp (S, f): f€ &} has a version with bounded uniformly
continuous paths in (%, ep ,,), where ep . (f, g2) = |l f — gllLxpm), and if

(1.6) n"2UR(f) > Kp o Spu(f) inI(F).

The central limit theorems (1.4) and (1.6) reduce to an asymptotic equicontinu-
ity condition as follows. If Y, Y are random elements taking values in [*(%),
then the law of Y is Radon and Y, —»_ Y in [*(¥) if and only if the finite
dimensional distributions of Y, converge in law to those of Y and there exists
a pseudometric p on % such that (%, p) is totally bounded and

(1.7) lim lim sup Pr*{ sup |Y,(f) - Y,.(8)|> e} =0
o(f, g)<é

for all £ > 0. If this is the case, then the process Y admits a version with

-0 550
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bounded uniformly p-continuous paths and conversely, for any p for which
there is a version of Y in C, (%, p), the conditions (%, p) totally bounded and
(1.7) are necessary and sufficient for the CLT. This result is due to several
authors [see, e.g., Andersen, Giné, Ossiander and Zinn (1988), page 282]. A
proof of it in a special case, which readily extends to the general case, can be
found in Giné and Zinn [(1986), Theorem 1.1.3]. This criterion for weak
convergence will be used throughout in this article. In the CLT for U-statistics
with Gaussian limits (1.4), the distance p in (1.7) can be taken to be
0, ml £, 8) = ep (1 1 © 8, (f), 71, ©8,,(g)). Arcones (1991) shows that if the
limit law of a degenerate U-statistic is Radon, then it has a version in
C(F,ep ) and (¥, ep ,,) is totally bounded. As a consequence, the CLT for
U-processes with canonical kernels (1.6) holds if and only if C (%, ep ,,) is
totally bounded and (1.7) holds with p =ep ,. [The same applies to the
general CLT (1.10) and the distance (1.12).]

Hoeffding’s decomposition of a U-statistic will be repeatedly used, so we
give it here together with some notation. The operator =/, = 7Tk - acts on
P™-integrable functions h: S™ — R as follows:

Wk’mh(x]_,.-.,xk) = (6x1 _P) tee (8xk _P)Pm—kh,

where @, - Q,h =/ - [h(xy,...,x,)dQ(x)) -+ dQ,(x,,). Note that
T4, mh is a P-canonical function of % variables. Hoeffding’s decomposition is
as follows: For all P™-integrable functions f: S™ — R,

m
(18) UL = T (7O S ).
E=0
The first term is just P™f = P™(U(f)).
In the previous paragraphs we have implicitly assumed that the functional
f—=> UMNf)—P"f is in I"(F). We will assume, without further mention, a
little more, namely,

sup |7y, Sy F(%1,...,%,)| <o
(1.9) fes
forall x,,...,x,€Sand 2=0,1,...,m

We must also impose some measurability requirements on the classes %. In
fact the classes & must satisfy measurability conditions allowing for: (1)
replace outer probability and outer expectation by probability and expectation,
respectively; and (2) randomize (and ‘‘unrandomize”’) by Rademacher or nor-

mal multipliers and use Fubini’s theorem, both in expressions involving not
only sup;. Uy — P™)(f)| but also supfeyIUk (7, S I for all &k <m,
as well as sups of the same expressions over certain subsets of {f — g:
f,g € &}, denoted below by %'. If this is the case, we say that & is
measurable. A very general suﬁicient condition for % to be measurable is that
Z be image admissible Suslin [Dudley (1984), Section 10] and that 7 satisfy
(1.9). As noted by Dudley, personal communication, if % satisfies these two
conditions then the classes 7, % = {m, ,,S,, f: f € &} are also image admissi-
ble Suslin: By the definition, in order to see this it suffices to observe that if 7':
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Y - F satisfies that (¢, x,,...,x,,) = T(#)(x,,..., x,,) is jointly measurable,
where (Y, %) is a measurable space, then the map (¢, x,...,x,) >
JT@)(xy,...,x,)dP(x,) -+ dP(x,) is also jointly measurable (by a monotone
class argument). Then, Theorem 10.3.2 in Dudley (1984) shows that the
operations (1) and (2) on expressions involving the above sups are allowed.

Our notation conforms in general with that of Giné and Zinn (1984). For
instance ||¢ll# = sup{ll¢(fIl: fe F}if ¢ € °(F), the envelope F of F is
sup; e & fl and so on. We say that f: 8™ — R is symmetric if S, f = f.

Next we give two permanence properties of the CLT for U-processes. In this
article we only consider the two cases (1.4) (the nondegenerate case) and (1.6)
(the P-canonical or completely degenerate case). If the class % consists of
square integrable functions which are degenerate of order r — 1 or larger, that
is, such that

m

UR(F) = P"(f) = T ()08 (mame S f),

=r
then, for every f € %, the sequence {n”/2(U(f) — P™f)} has the same limit
in law as {(’;‘)Ur”(*n‘r’ m ° Sy )}, whichis Kp .o, . oS, (f). We then say that
& satisfies the CLT if the process {Kp ,. o7, ,,°S,(f): f€ &} has a version
with almost all its trajectories bounded and uniformly continuous for
ep,,°m. n°S,, and if

(1.10) W/ (UR(f)P = P™f) > ™ )Kp, o, o Sl f) i 19(5F),

(1.4) and (1.6) correspond, respectively, to r = 1 and r = m in (1.10). Since for
every f, mF, oS, (f)is a P-canonical function, a modification of Corollary 4.2
reduces the general case to the P-canonical case. So, without loss of generality
we can (under some integrability and measurability conditions) restrict our
attention to the P-canonical case. In the following sections we only consider
the P-canonical and the nondegenerate cases, but in this section we prove the
previously mentioned permanence properties in general.

ProposiTiON 1.1.  If % and %, are classes of functions on S™, degenerate
of order at least r — 1 for some fixed r, 1 < r < m, and if both satisfy the CLT
(1.10) for P, then so does the class F; U F,.

ProOF. Let us denote by K the process Kp .o, ,, S, and by e(f, g) the
pseudodistance ep (m, ,, ° S, (f), 7, ,°8S,(g). Then, K has versions which
are chaos random variables with values in C,(F,, e), i = 1,2 [Arcones (1991)],
and therefore [e.g., Arcones and Giné (1991)] it has an expansion, which we
keep denoting by K, as follows:

K(f)=(mh™" E[K(f);siHp, . 00(8)]
(1.11) ifyeig=1

><sz1Hmj(i1 ,,,,, im)(gj)’
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with convergence taking place uniformly a.s., where m;(,,...,i,) =
. IG, =j), H,, is the Hermite polynomial of degree m and leading coeffi-
cient 1, and {g;} is an ortho-Gaussian sequence. Since the coefficients
E[K(f);, H, :, ..:,(&)] are uniformly continuous on (¥ U F,e) it
follows that the process {K(f): f€ &, U %,} has almost all of its trajectories
in C (% U %, e).

As mentioned in comments following (1.7), the CLT for F,, i = 1,2, implies
that for £ > 0,

(1.12) lim lim sup Pr*{n"/2|U? — Pl 55,0 2 £} = 0,

600 ;50

with %/(6,e) ={f—g: f,g € &, e(f, g) < 8} and the pseudometric spaces
(Z,e), i = 1,2, are totally bounded. For each § > 0, let 7,: #; U %, = F U
%, be a map with finite range, with 7,(f) € & for fe %, i=1,2, and
such that e(r5(f), f) <& for all fe % U %,. (Such a map exists by total
boundedness.) Then, the following inequalities follow by (1.12), finite dimen-
sional convergence in distribution of U-statistics and sample continuity of K
on # U Fy:

lim lim sup Pr*{n"/?|U — P™ll 50 55y, ¢) 2 35}
620 5w
2
< lim limsup ), Pr*{n’/zllU,,’: — P g1,e) = s}
&5—

n—w ;=1

+ lim lim sup Pr* n"/?

550 pose {f,ge.?'lu.%?el(a‘r}:(f),fs(g))s38
x|(Uz = ™) (ro( ) = 73(8))] 2 )
< ;13}) Pr{lIK llsu 7y(35,e) 2 £} = 0.
Therefore, the class %, U %, satisfies the CLT. O

ProposITION 1.2. Let & be a class of functions on 8™, degenerate of order
at least r, 1 <r < m, satisfying the CLT (1.10). Let # be the symmetric
convex hull of & and let & be the set of all limits of functions in #,
simultaneously pointwise and in Z,(P™). Then, & also satisfies the CLT
(1.10).

Proor. This follows by the a.s. representation theorem in Dudley [(1985),
Theorem 4.1], the linearity of U} — P™ and of K [cf. (1.11)], and their
continuity for the simultaneous convergence. O

Finally we should mention that, although we restrict our attention to
U-processes of the form (1.1), the results of this article extend to more general
situations, such as multisample U-processes.
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2. Preliminaries. Randomization by Rademacher variables plays a role
in U-processes similar to the role it plays for regular empirical processes due to
the fact that U-processes can be ‘“‘decoupled.” We state here the pertinent
result from de la Pefia (1992) [see also Kwapieri (1987) for other decoupling
results and related techniques]. The statement of the next proposition involves
several classes of functions %, ; ;to ease notation [ f;  ; Ils will denote

..........

seens e lm

ProposITION 2.1 [de la Pena (1992)]. Let & ; ,(y,...,i,)€l;, m<
n < o, be classes of functions in L,(P™) and let ¢: [0,0) > R be a convex,
increasing function. Let {X;: i € N} be i.i.d. and let {X{: i € N}"_, be i.i.d.
copies of {X;: i € N}. Then

E*¢ Y fu (X X)) )
(2.1) [T i)ell | F
< E*¢( Y fi o XP, . XT) ‘ )
Gy.nnrip)EIn 7

If moreover the functions f satisfy f; . ; =foup,...,0q,) for each permuta-
tion o and each i,,...,i,, and they are symmetric (i.e., the classes are
symmetric and the functions in each class are themselves symmetric), then the

reverse inequality holds. If the classes &; . are measurable and consist

only of P-canonical functions, then the right-hand side of (2.1) is equivalent to
y el o gmf, )
Giyeorig)ElR pe

Under the symmetry condition, by further use of (2.1), this is also equivalent to

)y R eimfil ,,,,, im(Xil""’Xim)

b
Gy, i)l g‘)

where {g;} are i.i.d. independent of {X;} and {e{} are independent copies of
{¢,}, independent of {X: i € N} .

(XD, X;p)

,,,,,

(2.2) E¢(

(2.3) E¢>(

“Equivalent” for E¢(A) and E¢(B) means that there are constants c; =
¢;(m) (independent of ¢,n, ¥ ) such that E¢(c;A) < E¢(B) < E¢(c,A) and
< means that E¢(c;A) < E¢(B).

The equivalence between (2.1) and (2.3) allows us the use of Khinchin-type
inequalities for the Rademacher chaos.

ProposiTION 2.2 [Borell (1979)]. Let x;  ; be elements in a Banach
space (B, | - ) and let {&;} be as above. Then, letting X =T, . .. ; <n&; "
€; X;

[Aad PTNNNN i

-1 m/2
(EIXIP) < (;%1) (EIXINY forall1<gq<p <.
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Proposition 2.2 will play the role of the exponential inequalities for sub-
Gaussian processes in empirical processes theory. Another very useful expo-
nential inequality is Bernstein’s (or Prohorov’s) for sums of independent
random variables. This inequality has a well known extension to U-statistics
[Hoeffding (1963)] which will be useful for the treatment of the nondegenerate
case. We present below a new Bernstein type inequality for degenerate U-sta-
tistics.

ProposiTioN 2.3. Let |flle <e¢, Ef(X;,...,X,) =0 and o? =
Ef%X,,...,X,,). Then for any t > 0:

m]¢?
(a) P{UMf,P)>t)< exp{ - #2]/3)&‘} [Hoeffding (1963)].
(b) P{UZ(f,P) >t} <exp{—[n/m]t?/c? [Hoeffding (1963)].

If moreover f is P-canonical there are constants c; depending only on m such
that

( ) (Ggyeens i,)EIR
c
< cqexp{ — Cth/m
= ¢ exp o2/m 4 (ctl/mn—1/2)2/(m+1)
and
_ 2
(d) P{ n-—m/2 Y f(Xil,...,Xim)‘ > t} <c exp{—cz(t/c) /m}.
Gy,..., i)EIr

These inequalities also hold for decoupled U-statistics.

Proor orF ProprosITION 2.3(c). We may assume that f is symmetric. We
first note that, by Proposition 2.2, if X =%, . . ., _,& "' ¢ a; .; with
82 =Y, < .. <i, <n03, ..; ,then there exist c,(a, m), c,(a, m) € (0, ) such that
forallt>0and 0 <a <2/m,

(2.4) Eetlxla S cl eXp{C'z(sat)l/(l —am/2)> .

[Proof of inequality (2.4): Developing exp{A| X/s|>/™} and applying Proposition
2.2 gives that if 0 < Am /2e then there is M(A) < « independent of s such
that E exp{A|X/s|*/™} < M(A). To relate | X|*/™ to | X|% a < 2/m, we use the
inequality |abl < 1/plal” + 1/q|bl%,1/p + 1/g =1,1 <p < o, a,b € R,
which gives ¢t/ X|* < am/2|cX/s/* ™ + (1 — am/2)s%t/c®)/1~«m/2 for any
¢ > 0. Taking ¢ so that A := amc?'™/2 < m/2e and applying the previous
inequality yields (2.4).] Now we take a so that the exponent of s in (2.4) is 2,
that is, @« = 2/(m + 1), apply (2.3) in Proposition 2.1 to the class of functions
{t'/*f: fe F) for a convex function V¥ satisfying 6¥(x) < exp x* < ¥(x) for
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all x>0 and some & > 0, and then (2.4) with a; ., =f(X,,...,X,), to
obtain

Eexp{t’n—m/Z Z f(Xip'*',Xim)
13

2/(m+1)
1<+ <ip=<n

< clEexp{czt’"+1n_m Z fz(Xil""’Xim)}

i< <ip<n
(2.5) < ¢, expfcyo ™)

XE exp{czt’"“n"" Y (fz(Xila'-~’Xim)

i< o <ip<n

-Ef%(X,,..., X,,,))}.

The constants c;, ¢, depend only on m, but may not be the same as in (2.4).
Since (m!(n — m)l/nOE; . . o; . f(X;,..., X; ) is the average of
W(X;,..., X;) over all the permutations (i;,...,7,) of 1,...,n with
W(X,,...,X,) =k "0 f(X i1 Xj11ym) @nd & =[n/m] [Hoeffding
(1963) e.g., Serfling (1980)], we have, by convexity,

Eexp{czt”‘“n‘”‘ Y (fz(Xil,...,Xim)

< <ip<n

-Ef%(X,,..., X,n))}

(2.6) [n/m]

sEexp{2mczt’"“n_1 Y (FA(Xivimnmr - Xim)
i=1

—Ef¥(X,,..., Xm))}.

A form of Bernstein’s inequality for i.i.d. random variables is

n t20? 3nl/2
E tn~1/2 < , It < ,

where ¢ are iid., |£] <c, E£%2 = 0% E¢ = 0. By applying this inequality in
(2.6) and then in (2.5), we obtain

Eexp{t

2/(m+ 1)}

Y (X, X, )

lm
(1< <ip<n

(2.7)

4mc%t2(m+1)0_2c2 }

< tm+1 2+
‘1 exp{c2 7 T on - (8/8)mcyc®t™ ™1
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Hence,
P{n-m/zl Y (X X, )| =2 u}
i< 0 <i,<n
(2.8) 2Am+1) 2,2
4dmceyt2 ™+ Dg2e
<c exp{—tuz/(’"“) + cot™ g% + 2 = (8/3)mein |
If we take

t= (uz/(”‘*l)/cz(m + 1)0.2)1/'"

[obtained by minimizing —tu?/™*D + ¢,t™*1g2] the sum of the first two
terms in the exponent are of the order —c4(u/0)>/™. This will be the order of
the whole exponent if the third term is smaller than a small constant times
(u/a)*/™. Therefore, there are K and c, < » such that, under the condition

u2/me?

na2(m+1)/m

we have P(n™"/%L; ., e f(X;,..., X, ) > u} <c,exp{—cyu/a)*/ ™}
If condition (2.9) is not satisfied, then ¢™*! = nc~2 gives a bound for the
right-hand side of (2.8) of the order c, exp{—cj(nu?/c?)/(m+b}, This proves
part (c). O

(2.9) <K,

ProoF or ProrosITION 2.3(d). As in (2.5),

2/(m+1)
E exp{t

n-m/2 Y f(Xipe o X, )

1< <t,<n

<c exp{czt”‘“n'”‘ Yy FA(X,,..., Xim)} < ¢, exp{cyt™*1c?.
(1< <ip,<n

Thus P{n "%, .. o; < f(X;,..., X; ) > u} < c; exp{—tu?/ "D +

cot™*1c?} and (d) follows by minimizing the exponent with respect to ¢. O

The proof for decoupled U-statistics is very similar and is omitted. Note
that the inequality in (c) is just Bernstein’s when m = 1. Inequality (c) shows
that the tail of the normalized U-statistic n™/2U"(f) for f P-canonical with
P™f?2 =02 ||fll. <c, is of the order of the tail of the limiting chaos process,
namely exp{—cy(t/m)?>/™}, only for t < o™*'n™/2/c™. We show next that
this is the correct ‘“breakpoint.” If {X;},{Y;} are two independent sequences,
each ii.d. but possibly with different laws, then the expression (n(n —
D)7Z; e XY, is a U-statistic [with A((x, y), (x,v)) = (xv + yu)/2 and
P =_Z(X,Y))] Let, for n fixed, Z(V,) = (1/n)é, + (n — 1)/n)d,, X, =V, —
EV; and Z(Y;) = (1/2)(6_; + §,). We show that there exists M < o such that
the inequality Pr(n [T HerpX;Y;| >t} < ¢, exp(—cyt /o) cannot happen for
t > Mo®n/c?® if n is large, where 02 =n"! and ¢ = 1. Let a, > 0 be such
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that
cq exp{—2cza3/2(log a)l/z} < Pr{lr = 1| = a} Pr{lgl > (alog a)l/z}

for all @ > a,, where A is Poisson with parameter 1 and g is N(0, 1); this is
satisfied for all a large enough because this product is of the order of
exp(—(8/2)a log a) for a large. Let M = 2a%?(log ay)*/? and t =
2a*/*(log a)*/2n~1/2 for a > a,. Then

Pr{in~'T, X,Y;| > t} < Pr{£7_, X,| > a}Pr{;_,Y;| > (a log a)'/?n1/?)
- Pr{lE?= Y| > a®?(log a)l/znl/z}.

This last expression tends to Pr{lA — 1| > a} Pr{lgl > (a loga)*/?} as n - «. A
similar example gives the optimality of the breakpoint for higher order U-sta-
tistics (one takes the product of m — 1 Rademacher variables and one Bernoulli
1/n). We thank M. Talagrand for comments regarding the optimality property
of the inequality in 2.3(c).

The breakpoint in Bernstein’s inequality for degenerate V-statlstlcs satisfy-
ing |h(X,,..., X, )| < TI g(X,) is different from the above [Borisov (1990)].

Next we state (and indicate the proof of) Hoeflding’s extension of Chernoff’s
inequality for binomial probabilities [see, e.g., Proposition 2.2.5 in Dudley
(1984)], which is needed below.

ProprosiTiON 2.4 [Hoeffding (1963)]. Let {X,}"_; be i.i.d. r.v.’s and let h:
— {0,1} with Eh = p. Then, forp <t <1,

1 — p\a-oin/ml
=

P{U}(h) >t} < (i})t[n/m]

Proor. For A > 0, using the argument preceding (2.6),
P{Unr:(h) > t} < EeXn/mXUn(h)=1)

[n/m]
<EexpA 2 (h(Xisg-vmr+ s Xmigo1ym) — £)
j=1
- Al -2) —ae\[n/m]
= (pe +(1-p)e™) .
Taking A = log((1 — p)t/p(1 — ¢)) gives the bound. O

We will require a now well known metric entropy bound for processes
satisfying some regularity. This goes back at least to Dudley (1967); the
version here can be found in Fernique (1983) and in Pisier (1983). A Young
function ¥ is an increasing convex function with ¥(0) = 0

PROPOSITION 2.5. Let (T, d) be a a pseudometric space, let V be a Young
function and let {X,, t € T} be a stochastic process with values in a Banach
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space such that EY(|| X, — X,/|l/d(s,t)) < 1 for all s,t with d(s,t) < . Then

E sup | X, - X, < 8["¥"(N(T,d,¢)) ds,
s, teT 0

where N(T, d, £) = min{n: 3 a covering of T by n balls of radius < &} and D is

the diameter of (T, d).

A basic elementary inequality in the proof of this proposition is that

E\I’(”XL/C',”) <a,i=1,...,N,

(2.10) implies Emax || X[l < ¥~!(aN)max|c,|
i<N i<N

for any set of Banach space valued random variables X;. (The proof uses only
convexity.)

Proposition 2.5 can be strengthened to a bound involving majorizing mea-
sures [see Ledoux and Talagrand (1991), Chapter 11] and this would produce
somewhat sharper results in what follows but, for simplicity, majorizing
measures will not be considered in this paper.

If a process {X,: t € T} satisfies

-1 m/2
(211) (EHXt—Xsn")””S(s—_f) (EIX, - X1, 1<q<p<e

for some m > 1 (see Proposition 2.2), and if

1/2
(2.12) p(s,t) = (EIX, - X,1%) ",
then it follows easily that E exp{(|X, — X,ll/cp(s,))*/™} < ¢, where ¢ =
c(m) < « depends only on m. We can apply Proposition 2.5 to {X,} with a
Young function of the same order as exp(|x|>™) at «, for instance with
W(x) = X2_,x2"/(mr)\, to obtain the following proposition.

ProrosiTiON 2.6. If {X,: t € T} satisfies (2.11) and p is as in (2.12), there
is a constant K = K(m) < » such that

(2.13) E sup | X, - X,Il < K ["[log N(T, p, )]/ de,
s, teT 0

D being the p-diameter of T. Moreover, if T is finite, that is, T = {1,..., N},

and N > 2, then

(2.14) E max| X, < K(log N)™/* max (E|X,])"*.
i<N i<N

We will apply Proposition 2.6 not only to Rademacher chaos processes but
also to the limiting processes of degenerate U-statistics, namely the Gaussian
chaos processes {Kp ,(f): f€ &} described in the introduction. In fact,
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Nelson [(1973), Theorem 3], showed that:

ProrosiTION 2.7.

(E|Kp, () = Kp (&)

(2.15) ) (p _

m/2 1/q
q——l) (E|Ep,n(f) = Kp u(@)[)”

)l/P

for 1 <q <p < «. Therefore Proposition 2.6 applies to {Kp ,(f): f€ F}
with P(f,g) = eP,m(f’g)-

The following Hoffmann-J@rgensen type inequality will help us treat inte-
grability in some cases.

PropPosITION 2.8 [Giné and Zinn (1992b)]. Let & be a measurable class of
real functions on S™. There exist finite constants c¢{(p), co(p) and c5(p) € (0, 1)
such that

D
1 1
E| Y D g mf(XD, ., X))
| Gyyeens ip)Ell K
< ¢it§ + ¢ E max Y gD - gmoD
=Pl Gy im o) Gy, EIR
D
1
XF(XP,..., X{m) R

where t, is any number satisfying

Pr* {

If moreover the class & consists of P-canonical functions, then the same
inequality holds for the U-process {U(f, P): f € &}, possibly with different
constants.

1 1
T e emp(xD, L xm)| > to} <cy
[CTTN i)elr F

Note that, for m = 2 and % uniformly bounded, Proposition 2.8 implies the
following: If {lln™'C; ;< ;pePePF(XP, XP)l 5} is stochastically bounded,
then all the powers of this sequence are uniformly integrable.

3. The law of large numbers for U-processes. We will prove an
analogue of the laws of large numbers for empirical processes of Vapnik and
Cervonenkis (1981) and Giné and Zinn (1984). We introduce some random
entropies that will be used throughout. Given a pseudometric space (., e) the
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g-covering number of (F, e) is
N(e, F,e) = min{n: 3f,..., [, € Fs.t. sup mine(f, f;) < s}
fegrzsn

If {X;}7_, are iid. and ¥ is a class of real functions on S™, then we
define N, (e, ) as the (random) e-coverlng numbers of (¥, e, ,), where
e, (1, g) = (U f — g|Pnd/mAL, If{X(f)}l 1, J = 1, arei.i.d. copies of{Xi}‘f’= L
then N de"(e &) is the (random) e-covering number of (%, eﬂ‘f‘l’,), where

)(l/p)/\l

eg?‘;(f,g)=(((n—m)!/n!) . Z |(f—g)(Xi(11)’--~aXi(:L))|p

We also define some other distances, namely,

1 2 |(n—m)!

& o(f8)=|- X |-—=F ) (f-8)

3 (ni1=1 (n =DV o i G iyelr ‘

p\ (1/pIAl
X(X;p,--5 X, )
for 0 < p < », and
(n—m)!
énw(f’g)=max T INy Z (f_g) Xi""’Xi

’ hsn| (R =D G i yern (%, )

along with their associated covering numbers N, (&, &), as well as the same
distances for the decoupled statistic , 'dec( f, g) and N de“(e F). For p =2,

é'71,2( f’g)

B, (n-m)!
BT

The following is the main result of this section.

1/2

Ee((il Z 3i1(f—g)(Xi1a---,Xi,,,))2]

THEOREM 3.1. Let & be a measurable class of symmetric functions on S™
and let P be a probability measure on (S,.”) such that P™F < «. Then the
following conditions are equivalent:

@ U2 - P"|g— 0 a.s.
(ii) E”n_mz(il ’’’’’ in)eE Ir’r‘tgil f(Xil’ ceey le)”y—) O.
(iii) n~'log N, (e, ) — 0 in probability* for all & > 0.

Proor. Since ||U) — P™|ls is a reverse submartingale [e.g., Nolan and
Pollard (1987)], (i) is equivalent to E|U” — P™||+— 0 by Doob’s reversed
submartingale limit theorem [e.g., Dudley (1989), Theorem 10.6.4]. We first
show (ii) = (i). In the inequalities that follow ¢ will denote a constant that
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may vary from line to line. We have

ElU, — P™ls
—m)!
<8 5 (A xi) - )
@y, i )ELR F
by Proposition 2.1

(n—m)!

= n!
B T () - 0|
Gy.oorig)Ell F

o oo
. i=

where (Y1}, _, is an independent copy of { X/}
m (n—m)!

n!

1

<c
Jj=1

)y (f(Xill),---,Xi(J?), Y_(j+1),m,Yi(mm))«

L+l
Gy,...,i,)€Ell

A, XYY, T))

F
by the triangle inequality, after replacing the
X’s by the Y’s, one entry at a time
n—m)!
< c—(-—)E Y e, (XD, X)
n! X - 1 1 m
@y, i ,)EI]

F
where {¢,} is a Rademacher sequence independent of { X{}

Lo (er(xD, ., X)

Gpp.o.orip)el

n—m)!
SCQE
n!

4o +5§;")f(Xi(11),-~"Xi(nr:‘)))’

F
by Jensen’s inequality on the £{)’s

Yy e, (X, X; )

Gy.ovipel?

+ e +8imf(Xi1,.~~,Xim)‘

F

by Proposition 2.1 applied to the functions
(i + - +y,)f(xq,...,x,,), which are sym-
metric in the variables (x,,y,), i <m

Y & f( X, X, )

Gy si)EIr

n—m)!
SC(—)E
n!

F
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So, (i) = (i). Now we show (i) = (ii). For simplicity we will consider only the
case m = 2. For ease of notation we will write, in what follows, Pf(X,) instead
of [f(X;, x)dP(x), and Pf(X,) instead of [f(x, X;) dP(x). We have

E\n"2 ) g, f(X;, X;)
G, el 7
<E|n"2 Y &P| +E|n"%2 Y ¢&Pf(X)
i, ))ely F @, jely F
+E|n"2 ) z-:in(Xj) +E|n 2 ) siﬂ'{zf(Xi,Xj)
G, hely 7 G, Helf F
<n V2| Pfllg+ 2E|n"2 Y. &, Pf(X;)
G, el F
n
+ n_l/2E n_l Z Pf(XJ) +E n_2 Z Ei'ﬂ';zf(Xi,Xj)
Jj=1 G, eIy F
n
<0O(n"'%) + 2E|n"t Y ¢, Pf(X,)| +E|n"2 Y eiﬂ';zf(Xi,Xj)
i-1 F G, elf 7
By symmetrization, convexity and decoupling,
n n
E|ln~! Y &, Pf(X;)| <O(n V%) +E|nt Y & PF(X;) —P2f)”
i=1 F i=1 F
n
<0O(n~V2) +2E|n"t Y (PF(X;) - sz)“
i=1 F
<O0(n V) +38E|n"% ¥ (f(X, X)) —P2f)'H
@G, j)ely G
<O(n~Y?) +cE|n"? ¥ (f(X: X))~ P2f)||
G, j)ely F
We also have, again by decoupling and Jensen’s inequality,
E|ln? Y emi f(X, X;)| <cE|n"? ¥ emi, f(X;, X))
@, el F G, el F
=cE|n"2 ) W{z(f—P2f)(Xi,XJ’-)
G, el F
<cE|n7? ¥ (f(X: X)) —sz)”
G, Hel} F
<cE|n? ¥ (f(X;,X)) —P2f)H .
G, el 7

(ii) is proved.
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(i1) = (iii). This part follows from a version of Sudakov’s inequality for
Rademacher processes [Carl and Pajor (1988); see Ledoux and Talagrand
(1991), Corollary 4.14]: If T c RN and r(¢) = E sup,¢[EN 1&;t,l, t =

(¢4,...,¢,), then, for all £ > 0,
N2z || 2
2+ )) ,

r(T)

where d, is Euclidean distance. We apply this result to n'/%((n — m)!/n!) -
Lime f(X;,...,X; ), f€ F, noting that the d, distance for this process is
precisely the é, , distance. Hence,

e(log N(T,d,,¢))"* < Kr(T)(log

e(log N, (e, 7))
Snl/zK E (n_ Z llf(X ’Xim)” )
F
o 2 1 )
X |log| 2 + .
m)!/n!)zI,’,',gilf(Xh""’Xim)||.9"

Since by (i), E,[((n — )'/n')ZInE f(X;,..., X; )ls— 0 in probability, and
€,1<€,, (111) is proved.
(iii) = (i). Let Fy = {fIp_ 42 [ € F). Since

E|— 2 (n_m) Z &0 f(Xiy- - X; )”

(n—

<E|l———— Zsll(fIF<M)(X ,Xim)” +P"Flp p
F

and P™FI;, , — 0 as M — o, it suffices to show
(n—m)!
—Tzngilf(Xil"..’Xim) =0.
1 Fry

For o fixed, given 8 > 0, let & * be a subset of &, such that #5* =
N, (8, Fy) and sup; ¢ &, min p+ ¢ g+, (f, f*) < 8. Then, by (2.14),

(n —m)!

lim limsup E

— 00 n—o

n!

1/2

<5+ KM(log N, (8, %))

X max [;( Y f(Xil,...,Xim))z]

*
fes (gyornrip): igyernrip)ell

<s+K(ntlog N, (5, %)) "
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Since

é'n,l( fIFsM’gIFsM) =< én,l( fag) + 2U,Z(FIF2M),
it follows that if UZ(FIy . ,) < 8/4, then N, (8, %) < N, ((8/2, ¥). Hence

Pr*{n~'log N, (8, %) > e}
<Pr*{n"'log N, (8/2, F) = &} + Pr{U(Flp. ) > 8/4} > 0
if EFI,. 4 < 8/4. Thus (i) holds. O

We should remark that the preceding proof works with N, .1 replaced by
N, , for any p €[1,2], and also by N2, p € [1,2]. In the case F < ¢ < o, an
argument in Talagrand [(1987) page 863 reproduced in Dudley, Giné and Zinn
(1991), page 503] shows that n~'log N, (¢, ) — 0 in probability for all
¢ > 0 implies n"!log N, 0.8 F) > 0in probablhty for all ¢ > 0; this is the
only nontrivial part of the following statement: For & uniformly bounded, the
conditions

(3.2) ’}i_l‘)r;n_l log N, ,(&, ) =0 in probability

are all equivalent for p € (0, »], and likewise for N dec . So, in this case, (3.2) [or
(8.2) decoupled] for any 0 < p < « is also necessary and sufficient for the law
of large numbers.

Since €, (S, f,S,,8) <e, {(f, g), we have the following corollary.

CoROLLARY 3.2. If & is a measurable class, then the conditions P™F < o
and log N, (¢, #)/n — 0 in probability* imply U} — P™||s— 0 a.s.

The condition n~"log N, (¢, #) —p, 0 for all £ > 0 is stronger than the
condition n~'log N, (e, %) —p, 0 for all £ > 0. To show this, we exhibit a
class of functions that satisfies the first condition and not the second (for
simplicity, in the case m = 2). First we note that the part (iii) = (ii) in the
proof of Theorem 3.1 shows that n~'log N, (¢, &) —p, 0 for all £¢>0
implies that Elln~?L ¢}l f(X;, X;)| |l &— 0. Hence, it is enough to find a class
& such that EIIn‘?‘EInf(X,, X, )||9r—> 0, but Elln=2L &l f(X;, X))l |5 0.
We take S = (—1,1) X [0, 1] with the product measure of (1 /2)6_1 +@1 /2)61
and Lebesgue measure, and X =(¢,Y). Let #={h: [0,1] > [-1,1]: A is
Borel measurable} and % ={f: S - R: f(x;,x,) = &,65(h(y,) + h(yy) for
some h € #}. Then an argument in the proof of Theorem 3.1 [the last part of
(@ = ()] gives Eln~?Lye; f(X;, X)ls < cElln~?Ly, f(X;, X)lls; hence,
since

n
n~t Ye

i=1

<2E
7

2]

-0,

2n=? ¥ h(Y))
i=1
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it follows that Elln 2L} f(X;, X)l|ls— 0. We also have that

n
n* Y €

i,j=1

E

h(Y;) + h(Y))]

n-? ZSILI f(Xi, Xj)l
13

B
7

H

-E

n
n=? Zg'ilf(Xi,XiHH .
i=1 F

Conditionally on ¢ and Y, we take a function 2 € 2# such that h(Y)=(Q1+
£1)/2. Then n™2L7,_\&|h(Y)) + h(Y))| = 27 %1 + n~'X?_,¢})%. Therefore,

EIIn‘2E,;e§I (X, XJ-’)I &+ 0. So, & has the desired properties.
Corollary 3.2 directly gives, by Pollard [(1984), page 27], that:

CorOLLARY 8.3. If & is a measurable VC-subgraph class of functions with
P"F < o, then U — P™||g&— 0 a.s.

For m = 2 this was already observed in Nolan and Pollard (1987).

ExampLE 3.4. Corollary 3.3 provides another proof of Theorem 2.2 in
Helmers, Janssen and Serfling (1988): If h: S™ — R is a Borel symmetric
function and if ¢: (0,1) - R* is continuous, nondecreasing on (0, §] and
nonincreasing on [1 — §, 1), for some 0 < § < 1/2, and satisfies Jadt/q(t) < ,
then

syreees le)st_Pm(hSt)
1 q(P™(h <t))

In fact the class {(I, ., — P(h <)) /q(P(h < t)):t € R}is a VC-subgraph class
and the integrability condition on ¢ gives P"F < o,

(n—m)! Iy x

-0 a.s.

n!

As another example we obtain the analogue of the Blum-DeHardt law of
large numbers [e.g., Dudley (1984)] for U-statistics. A direct proof is also very
easy to obtain. We recall that N{"(e, #, P™) = min{r: there exist fi,..., f,
and Ay,...,A, € L (P™) st. P™|A;|” <¢P and for all f€ & there exists
i <r with |f; — f| <A;}. The set of f’s such that |f, — f| < A, is called the
ith bracket A,.

COROLLARY 8.5. Let ¥ be a measurable class of functions on S™ such that,
for all € > 0, N{Xe, #, P™) < . Then |[U? — P™||&— 0 a.s.

Proor. For ¢ > 0 let { f;} and {A ;1 be a set of functions as in the definition
of N{P(e, &, P™). Then if P™A; <& we have

((n —m)!/n) | o A(X,o . X, ) <e

Gy,..., i)l

for all n > n(w), for some ny(w) < © a.s. by the law of the large numbers for
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U-statistics. Hence, for each n > ny(w), N, (¢, ¥) < NP, #, P™). Now
Corollary 3.2 gives the result. O

Dudley [(1984), Proposition 6.1.7] shows that if % is the unit ball of the
dual of a separable Banach space B and @ is a Borel probability measure on B
with [[lx||d@ < «, then N(l)(e F,Q) <x for all ¢ >0. Let H: S™ > B
satisfy P™| H|l < o, and let Q = P™+ H™ ', Then Dudley’s observation, to-
gether with Corollary 3.5 applied to ¥ = { f o H: f € B}}, immediately gives
the following theorem.

THEOREM 3.6 (Law of large numbers for B-valued U-statistics). Let B be a

separable Banach space and let H: S™ — B be a measurable function such that
P™||H|| < . Then

|UX(H) - P™(H)| >0 a.s.
ExampLE 3.7. Helmers, Janssen and Serfling (1988) consider a.s. conver-

gence in L, (R, %, ) p > 1, of the random process U*(I, _,, P) — P™(h < t),
t € R, for h: 8™ — R symmetric. We prove the following: For p > 1,

ER|"? <o implies |U2(I,.,) - P™{h <t}|, >0 as.

As a consequence of Theorem 3.6 it suffices to show that
1/p

E(fllhst —P™Mh<t}lPdr| <.

By Jensen’s inequality in L ][0, »),
i 1/p
(fo (PT{Ial> 1) dt) =1 ELpys el < E| T pysill, = EIRIP < o0,
Then (2|1, _, — P™h < t})|” dt < 2/5(P™{|h| > t})P dt + |h| and the result
follows.
Conversely, for m =1, by the LLN, if |U(1, )~ P(h < #)ll, > 0 as,,

then E([|I,_, — P{h < t}I’J dM)YP < . Since |UI,_,) — Plh <t}l, <
implies [(P{|h| > ¢})? dt < » and since, for A > 0,

]_ |Ihst—P{hst}|pdt=f0(P{h>t})p+(P{hs —8))” dt

+ [M(P(h < 8))" — (P(h = )" dt
0
(and a similar identity holds for A < 0), we have

lim j'°°|Ihst_P{hSt}|Pdt/|h|=1 and E|h[Y? < .
|h|—>o 70

ExampLE 3.8. If P is discrete, then any class of functions % on S™ such
that P™F < = satisfies the law of large numbers.
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Proor. We can assume S = N. For reN, let T, = {(n,,...,n,,) € N™:
n;<r} Given &> 0, let r be such that [,.FdP <e/4 and let &= {f:
8™ >R, flye=Fl|ge or = —F|p¢ and, for x € T,, f(x) = ke/2 for some
integer k such that —1 — 2F(x)/e <k <1 + 2F(x)/e}. Then ## < « and for
any f € & there are two functions in 4, say g, and g,, such that g, < f < g,,
82 — 81lr, <e/2 and g, — gylre = 2F|7e. Hence, Corollary 3.5 applies. O

ExampLE 3.9. If P is'Lebesgue measure (or has a density f with respect to
Lebesgue measure which is bounded and bounded away from zero), then the
class of all the indicator functions of convex sets in [0, 1]™ satisfies the law of
large numbers.

Proor. Bronstein’s theorem (1976) [see also Dudley (1984), 7.3.2] states
that there is a constant ¢ such that log N{(e, &, P™) < ce''~™/2. Hence
Example 3.9 follows from Corollary 3.5. O

ExampLE 3.10. Let F: R™ > R, F > 0, P™F < . Let, for 0 <a < 1 and
c<w, F={g:R™ > R:|gx)| < F(x) for all x € R™, |g(x) — g(y)| < clx — y|*
for all x,y € R™}. Then ||[U? — P™||&#— 0 a.s.

Proor. Let @y (x) =x AMV (=M), M > 0. Then
|f— ®pyo fl < Flp, py=F¥

so that (U2 — P™)(f — @y ° flle< (UZ + P™)F™ - 0 (as n > » and then
M — ). So, since the modulus of continuity of ®,, > f is not larger than that
of f, we may assume & is uniformly bounded by 1. Let R; be the coordinate
hypercube of side [ centered at 0. Then [(U, — P™)flgls< c(U, +
P™)FIp; — 0 (as n —> « and then [ — «). So we may further assume that the
functions in % are supported by a fixed compact set. But then, by a result of
Kolmogorov [Theorem 7.1.1 in Dudley (1984)] the metric entropy of & with
respect to the sup norm is of the order of ¢~™/%, hence N (e, &) is at most
of the same order and the law of the large numbers follows from Corollary 3.5.

O

Finally, we consider the LLN for V-processes {V,2(f, P) = P*f: f€ &}. By
decomposition into U-processes and Marcinkiewicz type laws of large numbers
for the diagonals [Sen (1974); see also Giné and Zinn (1992a)] we obtain the
following theorem. Here and elsewhere, given a set C, #C will denote the
cardinality of C.

THEOREM 3.11. If & is measurable with envelope F satisfying the integra-
bility conditions

#(il ,,,,, lm)/m

EF(X,,....X, )| < o,

(V2(f): fe F) verifies the LLN if and only if {U(f): f€ )} does.
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Proor. We only consider m = 2; the general case is similar. We have

n

-1
vt B (0,5 - pr) = P e - )|
F

i, j=1

n
<n"? ) F(X,,X,).
i=1
But by the Marcinkiewicz laws of large numbers, n~2L"_,F(X;, X,) — 0 a.s.
a

4. The central limit theorem for nondegenerate U-processes. Asin
the case of a single function f, to prove the CLT for {U}(f): f € &} with a
Gaussian limit, we must prove that {n'/?U(w{, f): f€ F)} converges in

() to a Gaussian process and that the processes ||n'/2U(wf ,, f)ll#— 0 in
probability for 1 < k < m. The first condition is equivalent to the class i
f € %} being P-Donsker, a question that has been thoroughly studied. There-
fore only the second condition must be dealt with. Note that the CLT holds for
& if and only if it holds for S,,.#. So, in this section and in Section 5, only
classes of symmetric functions are considered. In what follows, given a proba-
bility measure P on (S, ), d denotes the pseudodistance on # given by

d*(f,g) =P(P™Y(f-g))’,
and then we define
={f-g:f,g8€ F,d(f,g) <8}

for all 6 > 0.
We begin with a general result similar to Theorem 2.8 in Giné and Zinn
(1986).

THEOREM 4.1. Let F be a measurable class of symmetric functions on S™
such that t2 Pr(F > t} - 0. Then the following are equivalent:

(a) & satisfies the CLT:
(4.1) {nVA(UZ(f,P) - P™): fe F} > {mGp-P™"If: fe F).
(b) (&, d) is totally bounded and

(4.2) lim lim sup E|[n'/*(U;:(f, P) - Pf)|e =0

for some (all) 0 <r < 2.
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(©) (&, d) is totally bounded and

pom+1/2 | Z e, f( Xy X, )

n—o

(4.3) ;ir% lim sup Pr{

for all A > 0.
(@) (&, d) is totally bounded and

(4.4) ;ir% lim sup E

n—o

n-mtL/2 . Z 8i1f(Xi1""’Xi"’)

for some (all) 0 <r < 2.

Proor. As observed in the introduction, (a) is equivalent to:
(b) (&, d) is totally bounded and

;in%) lim sup Pr{” n*(Ur(f, P) — P™f)| & = /\} -0

n—©

for all A > 0.

The equivalence between (d) and (b) is contained in the proof of Theorem
3.1. Hence, we need only prove (c) implies (d) and (b’) implies (b). Both proofs
are similar, so we only prove the former. It suffices to show that the sequence

|

is uniformly integrable for small 5. This will follow if we show

n—m+1/2 Z silf(X'

4
< o0

nmt2 Y e (X, X))

(4.5) supE

for some p > r, 1 < p < 2. For simplicity we prove (4.5) only for m = 2, the
general case being similar. The constant ¢ in the following inequalities may
vary from line to line. We have, as in the proof of (i) = (ii) in Theorem 3.1,

P
E\n=%% ) & f(X, X))
G, eIy F
P
<E|\n7%% Y emi.f(X;, X))
G, el F
n P
+2E|n"1% Y &, Pf(X;)| + O(1).
i=1 F
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Now,
4
E|n=32 Y sm{zf(Xi,Xj)
G, Nelg F
4

<cE|n%2 Y gmi f(X;, X)) by Proposition 2.1

G, pelp 7

P
<cE|\n"%? ). geimy (X, X)) by the usual randomization

G,))ely F

)P
F
n~8/2 Y s}’n'{zf(Xi,X})

JiJ#i, j<n

<c|E

n—8/2 Z sie}wgz f(Xi, XJ')

G, pely

p

+ cE max by Proposition 2.8

i<n

F
P

+ 0(1)

n=%2% ¥ Eiﬂ'f,zf(Xi,X})
@G, )ely F
by randomization and the tail condition on F

SC(E

n b
Emax| - I%< cE(n’:*/2 Y, max F(X,, XJ’))

i<n

j=1 i<n
p
< cE(max F(X;, X}) /n1/2) - o)

n=3% Y & f(X;, X))

@, ely

< c(E

p
) + 0(1)
F
by Jensen’s inequality.

By Hoffmann-Jergensen’s inequality (Proposition 2.8 with m = 1), the tail
condition on F and Jensen’s inequality,

n1/? iein(Xi) SC(E
F

i=1
SC(E

E ) +0(1)
F

n~Y% Y &, Pf(X)
i=1

n2 Y e f(X;, X))

G, pely

) +0(1).
F

Therefore, by an argument in the first part of the proof of Theorem 3.1, we

have
D p
nT2 N g f(X, X)|| < (E n=%% ¥ & f(X;, X)) ) + 0(1).
G, p)elg F G, )el} ra
For § small, this, (4.3) and Paley-Zygmund’s inequality [Kahane (1968), page
6] imply (4.5) and (d) follows. Since this proof involves only expected values

E
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(except for the last step which also involves probabilities), it is clear that the
proof of (b') = (b) is obtained by combining the present proof and that of
(1) < (i) in Theorem 3.1. O

Note that we also have that (c) and (d) are equivalent to the corresponding
decoupled (c) and (d). Here is an interesting consequence:

CoroLLARY 4.2. Let Fc LA(S™, /™, P™) be a measurable class of sym-
metric functions such that t?P™(F > t} — 0. Then the following are equiva-
lent:

(a) & satisfies the CLT in (4.1).

(b) P™~1F is a P-Donsker class and |In*/*U(m, ,, )ls— O in probability
and (or) in L, for all (some)0<r<2,k=2,...,m.

(¢) P™1¥ is a P-Donsker class and

r
-0
F -

E

1 “ig

2 Y AOf(X, L X, )

for all (some) 0 <r < 2.
In fact, (c) or (b) imply (a) without requiring any tail conditions on F.

Proor. It is obvious that (b) implies (a). We prove first that (a) implies (b).
The proof reduces to showing asymptotic equicontinuity for
(o (el sy k=1,...,m,

assuming (a). By Jensen’s inequality and decoupling, for £ = 1,..., m,

E|n V2 Dol (XKoo X,)
s

9;/

< 2*E

nmH T, f(XO,. LX)

I

P
Now Theorem 4.1 (decoupled version) gives the desired asymptotic equiconti-
nuity. Hence (b) holds.

Now, assume (b). We prove (c) in the case m = 2 (the general case is
similar). We have

E n_3/2 Z sig;f(Xi’ Xj) SE n_3/2 Z €i€}W£2f(Xi,Xj)
Gl 7 G, el pu
+ 2E|n7%2 Y eie}wiz f(X,)‘
G, pely pe
+E(n 2 Y e PP

@G, )el, F

which goes to 0 by (b), symmetrization and decoupling as in previous proofs:
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An argument similar to the one in the last part of the proof of Theorem 4.1
(i.e., Proposition 2.8 and Paley-Zygmund) shows that if [|n*/2U*(m,, ,, fll#—
0 in probability, then Elln'/2U(m, ,, fll— 0 for all 0 <r < 2. Now we can
decouple the first summand in the preceding inequality, cancel the ¢,’s and &’s
by the usual symmetrization for sums for independent random variables, and
then “undecouple” to get it dominated by [n'/2U} (172 2 f)lls, which tends to
0 by (b). For the second summand, we insert the diagonal factorize n~'/2L%_,
and compare with n~'U(m,,f). The third summand tends to 0
because || P*fl#<  and n=%2L,e,8) — 0.
Finally we will show that (c) 1mp11es (b). We have, for 2 < k < m,

—k+1/2 P
E n +1/ Z wk,mf(Xil””’Xik)
Gy,...,ip)elp F
< cE|nk*+1/2 Y Th m f(Xfl), . Xi(:)) by decoupling
Gy oo iR EIR P
<cB|n VY e@e®nf (XD, XP)
Gys..orip)elf

by symmetrization

<cE|n V2 Y eDe®F(XD,.., XM)

Gy,y.onyip)EIR F
by Jensen’s inequality, repeatedly
— 1/2 1
< cE|n~m*1/ Y Z 35::)8(:2)f(Xi(1)""’Xi(,:z))
Gyyeonsig)EIR L)1 <jp<m F
by Jensen’s inequality
—m+1/2
< cE||n—m+V/ Z Z Eijfijzf(Xil,'H’Xim)
Goyeoyig) €I 1<j1<ja<m F

by decoupling (note that the function

Y Yiyaf(xy,...,x,) of

l<j<k=m

(21, 91) 505 (X, ¥,) 18 symmetric)

< cE|n-m+1/2 Y 8i18i2f(Xi1""’Xim)“
(g rip)Ell

< cE|nm*l/2 Y eVePf (X, X;) H by decoupling.
Gy, rip)Ell 7

The result follows. O
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(a) The case of uniformly bounded &. The following is an analogue for
U-processes of Theorem 2.1.1 in Giné and Zinn (1986).

THEOREM 4.3. Let & be a measurable class of uniformly bounded symmet-
ric functions on S™. If
(i) P™ F is P-pre-Gaussian and
(ii) for some & > 0,

(46) nl/2-m Z gilf(Xil,...,Xim)“ - =0 in pr*’

[C2TN i)EIr T

then & satisfies the CLT in (4.1).

Proor. Only the changes from the proof in Giné and Zinn [(1986), pages
78-80] are given. Since P™~.¥ is P-pre-Gaussian and [|P™f| &< », (&, d) is
totally bounded, where d?(f, g) = P(P™~X(f — g))% Let J# be a maximal set
of functions & ; d-separated by more than ¢n~!/ Only the computation of

Pr{ sup nl72m i( P f(Xi1,~~-,Xi,,,))2

fe#'—{0} i1=1 \(ig,..., i) Gy, i )EIn
24Ef(X1,X2,...,Xm)f(Xl,Xé,...,X;n)}

requires a comment, since the rest follows in complete analogy with the
preceding reference. We first note

Pr{ sup nl 27 i( Y f(Xilw--’Xim))z

fe# —{0} i1=1 (..., i) Gyye. s in)el?

> 4Ef(X,, X,,..., X,,) f( Xy, X5, ..., X;n)}

< (##)° sup Pr
feH’ —{0}

nl=2m y° ( )y f(Xiphoos Xim))2

11=1 \(ig,..., 299 T 2N i el

> 4Ef( X, X,,..., X)) f( X, X5, ..., X;n)} .
Since the class % is uniformly bounded,

pi-zm 3 ( )» f(Xil’”"Xim))z

i1=1 \(iy,..., i) Geyenns i)l
1-2
—-n m Z f(Xil,...,Xim) f(Xll, Xim+1".”Xi2m—1)
Gyeoorigm_DEIR

=0(n™Y) <en V2 < P(P™Yf)”,
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Hence, by the inequality in Proposition 2.3(a) and by Sudakov’s inequality,

(##)%  sup Pr{nl_zmi( Yy f(Xil,...,Xim))
{0}

feH - =1 NGy, ey i) Gy ey i) €I

> 4Ef(X,, X,,..., X)) f( Xy, X, ..., X;n)}

< (##)° sup Pr{nl'z’” Y (X X))
feH# —(0) "

n
I2m—1

Xf(Xip X eer Xiy )
—Ef (X1, X5, ..., X)) F( X1, X35, X))

> 2Ef(X,, X,,..., X)) (X}, X5, ..., X;n)}

2,-1/2 /9|
2m—1]8n /)

Now (4.6) follows as in the reference. O

< exp(2c nl/%2g=2 3[

Although Theorem 4.3 is theoretically interesting, Corollary 4.2 is more
useful in what follows.

THEOREM 4.4. Let & be a uniformly bounded class of real symmetric
functions on 8™ such that P™ 1% is a P-Donsker class and

(4.7) lim E*[n~2log N, ((6n"%2, F)] =0

n—o

for all 6 > 0. Then
nt2(Ux = P™) >, mGpo P™"1 in[*(F).

Proor. Using inequality (2.10), letting &#, be a minimal 6n~1/2 dense set
of (#,e, ), we have

Blnmt2 Y eMeDF(X,,.., X, )“
Gypyenns in)El?
< cd + cE*|nl/2™m Y eePf (X, ,..., X, )H
Gy, in)elr #,
<cd +cE*|log N, ,(6n"2 %)
X max E, |n!/2~m Y eVePf(X,,..., X, )
fe#, Gyeonyig)ell

<cd + cE*(n"'?log N, (8n"12, F)).
Hence Theorem 4.4 follows from Corollary 4.2. O
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The following proposition generalizes Proposition 4.3.1 in Giné and Zinn
(1986) [see Dudley (1984), for the same result for classes of sets].

PrOPOSITION 4.5. Let & = {f,}. Then sup,ll f,ll < ©and T3 _(E|f,I")° < =
for some r, s > 0 implies that & satisfies the CLT, that is,

(4.8) n/2(Ur — P™) >, mGpo P™ 1o 8, inI*(F).

Proor. It is easy to see that we may assume r = 2 and the functions f,
symmetric. Also [P 'fille <|lf;l. and [IP™ 'flz <|Iflz. So the class
P™~LF satisfies the CLT (see the above reference).

The argument in Giné and Zinn (1986), using Proposition 2.4 instead of
their bound for binomial probabilities, gives Pr{n~'/?log N, (6n" 12, %) >
g} < e °" for some ¢ > 0 and n large enough. By cons1der1ng( f(Xh, c X )
(iy,...,1,,) €I7) as points of [0, 1]*V*~™)' it is easy to see that N, 1(3 F)'<
@/e)™". Hence n~1/2 log N, (6n~ Y2, F) < n™ 1/2]og(n'/26~1) <nm for n
large. It follows that E*(n~ §% log N, {(8n~'?, %)) < & + n™e °". Now The-
orem 4.4 gives the result. O

THEOREM 4.6. Let & be a measurable uniformly bounded class of real
functions on S™ and let P be a probability measure on (S,.”) such that
P™"LF is measurable and P-pre-Gaussian. Then ¢log N{(¢, &, P™) - 0
implies that & satisfies the CLT (4.8).

Proor. We can assume F < 1 and that the functions in & are symmetric
(N{(e, S,,F, P™) < N, &, P™)). By hypothesis N{Xen~%, %, P™) =
ecnn’?/¢ for some ¢, — 0. Let {f;}}¥, and {A}Y, be a set of functions defining
N == N{(e, ?P”‘)) If |[f-fl<A, and Ig fil<A;, then d, (f,g) <
2P,A,;. So if 7, = max{2P,"(A;): 1 <i < N} we have N, (7, 9’) < e/
and therefore, letting NF, denote the measurable envelope of N, 1,

Pr{N, ((2en~1/2, F)" > ecnn’7¢)
< Pr*{N, ,(2en~12, F) > enn7¢)
< Pr*{N, ,(2en~'2, %) = N, ((7,, )} < Pr{r, > 2en~1/%}
<N max [Pr{(P" - P™)(4;) > en~ V2]

1<i<N
< exp{c,n*?/e — 3n'/% /14m},

where in the last inequality we use Bernstein’s inequality [Proposition 2.3(a)].
Hence, as in the last proof, we obtain

E*(log N, ((en"%, 7))
< (¢,n'%/¢) + n™ log(n'/%/¢)exp{c,n'/%/e — 3n'/%/14m}
so that condition (4.7) holds and the result follows from Theorem 4.4. O
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ProrosiTiON 4.7. If F is the class of indicator functions of the closed
convex sets in [0,1]? and P is Lebesgue measure on [0, 1] (or any probability
with a density f such that 0 < a < f < b < ® for some a and b), then the CLT
as in (4.8) holds for & and P.

Proor. Bronstein’s result mentioned in the proof of Example 3.9 implies
log N[(]l)(s, &, P%) <ce”'/? and in particular [J(log N(¢, PF,d))"/?de < .
So # satisfies the conditions of Theorem 4.6. O

(b) The unbounded case. First we prove an analogue of Nolan and Pollard
[(1988), Theorem 7], with slight improvements. Although this result covers
VC-subgraph classes satisfying P™F? < o, a better result for these classes is
possible (Theorem 4.9). We also give an extension of Ossiander’s (1987) CLT
for empirical processes under bracketing conditions to U-processes [although
an extension of the sharper result of Andersen, Giné, Ossiander and Zinn
(1988) is possible, for clarity of exposition we only give Ossiander’s case, which
is in fact quite general].

THEOREM 4.8. If the measurable class & of symmetric functions on S™
satisfies that P™~ 1% is P-Donsker and that

(4.9) E/:n-l/2 log N, ,(¢, &) de - 0,
then (4.1) holds for & and P.

ProorF. We just note that by Proposition 2.7,

R E (XK X))
Giy.rrip)EIn F

< cE* [ n"V210g N, ,(s, F) de.
0
Now, Corollary 4.2 gives the result. O

THEOREM 4.9. Let F be a measurable class of functions on S™, P"F? < »
such that:

(i) P™1¥ is P-pre-Gaussian,
Gi) t Pr{P™"'F2 >t} -» 0, and
(iii) there exist c,v < © such that for all ¢ > 0 and for all probability
measures @ with QF? < ,

(4.10) N(e, Z, " llye) < c((QFZ)l/z/s)v.

Then & satisfies the CLT (4.1).
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Proor. Since Q(P™ I f — g))? < QP™ (f — g)?, we have
N(e, P"'F |l - llye) < N(e, Z, 1l - llLygrm-n) < C[(QP'”_IFZ) /€] .

Hence, the class P™~ 1% satisfies the entropy condition (iii) with respect to the
envelope (P™~'F2)!/2, Then, P™ 1% satisfies the central limit theorem by
Alexander’s CLT [Alexander (1987)].

Let « € 2m/(m + 1),2). Condition (ii) implies that for 0 < ¢ < 2, EF2~°
< P(P™~1F%)2-9)/2 < o, therefore, n™P™(F > n™/%) - 0. So, since
2

1/2

E, pl/2-m Zailaiz f(Xil’ e, Xi,,,) <n-m-1 Zf2(X,-1, e Xi,,,),
I I
we have
E nl/z_m Esilsiz f(Xil’ tre Xim)IanM/a
I

F

<

971/2 )
E(n_m_l ZFZIanm/a(Xily R Xim)) ] = (n_lEFzIan’”/")l/z
I

m/a 1/2 m/a 1/2
< [2n‘1f” tP(F > t} dt] < (n—lf" ctle dt)
0 0

< (nG-om/e-yV2 o

This, together with the condition n™P™(F > n™/%) — 0, implies, by the
second part of the proof of Corollary 4.2, that n!/ 2I|U,,’{(1rk’m llg— 0 in
probability. Hence, (b) in Corollary 4.2 is satisfied and the result follows. O

Theorem 4.9 applies to VC-subgraph classes of functions by Lemma I1.25 in
Pollard (1984) and Lemma 4.4 in Alexander (1987). This case, under stronger
integrability hypotheses, has been considered before: Schneemeier (1989)
proves the CLT for VC classes of sets in the triangular arrays case, and
Sherman (1991) obtains several results related to Theorem 4.9, and gives some
interesting statistical applications (his work and ours are independent and
approximately simultaneous).

The inequality in Proposition 2.3(a) shows that if Ef =0, Ef2 = ¢? and
I £ll. < ¢, then P{r'2U(f) > &} < e */3m* for t < ¢'%n'/2 /¢, exactly the
same breakpoint as for sums of i.i.d. bounded random variables. A conse-
quence of this last fact is that the bracketing CLT for nondegenerate U-
processes can be proved in essentially the same way as for empirical processes,
at least in Ossiander’s (1987) version.

THEOREM 4.10. Let F be a class of functions on S™. If

| (1og N§(e, &, Pm)) " de < =,
0
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then

_/(nl/z(U,:: _ Pm)f) — ._/(mGPOPm_If) inl*(%).

Proor. Note that the bracketing condition implies PF2? < . We may
assume, as in Theorem 4.4, that % is a class of symmetric functions. Let
N, = ‘2)(2 k). Then by hypothes1s, r,2 '(loggN, -+ N)'? < . Let y, =
(logqN1 - N)V2 If B, = X7_, 27%,, we have B, — 0 as g, — ». Also,
Yo/ a8 q /. Let A Dreees Aq be an optlmal set of 277 brackets (that we
take to be a partition “of F). Deﬁne fori; <N, j<gq,Aqi,...i,= NI 1AJ,z,
Then, obviously #{A,; . .: i;<N, } < N1 -+ N, < e, Fix a function
fq,il ,,,, iq in eaCh Aq [ TN Relabel A (f) q [ ZTEN zq’ Ky (f) = fq,i1 ..... iq lf
fed, . . iy and deﬁne A(f) = SUPgc 4, (e — m, fI Then we have
ALf) N as q 2 for every f 9" and EA2(f )y <22, Flnally, define, for any
given q,,

f= mln{q>q0 A, f>nl/?27971y +1}

with min @ = «. Obviously,
{7f>qo} = (&g, f<ni/22 0y 1),
{1f=qo} = {Ag, f>nt/22 907y 1,
{rf=q) c{A,_ f=n/22 %Y c (A, f<n?279y, Y

and {rf = g} c {n'/?277" Yy 1y <A, f < n'/?27% '}, where we are using that
A, f decreases.
We must prove

a1y Jm timsup Pre(nt 2| (U = PY(f — 7 ) 5> £} = 0

for all £ > 0.
For this we decompose f — m, f as follows [as in Andersen, Giné, Ossiander

and Zinn (1988)]:
f_ﬂ'%f=(f_ﬂ'%f)17f=%+(f Trlhf) fzq

q:—1
+ X (f-mf) g+ Z (mgf = g1 ) poq-
g=qo+1 q=qo+1

This decomposition of f — 7, f induces a decomposition of the probability in
(4.11) into four parts that we label (I), (II), (IIT) and (IV).
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(I) Taking g, such that 8, <&/24m we have
2
nl/zEAQO fIAqof>2'q°_1n1/27{ol+1 ES 2‘10+1»)/q0+1E(Aq0f)

<2700%ly 1 < 4B, <e/4

and therefore

Pr*{”nl/z(U”': - Pm)(f_ Trt]o f)I"'f=00”.7> 28}

Yq—ol+ 1)

< Pr{" n2(Ur — Pm)(Aqo fIAqof> 2-90-1p1/2 9"> 8}

2 1/2
< e Ta}f{‘ Pr{n / i(U”': - Pm)(Aqo fIAq0f>2"10‘1n1/2y;01+1)
90

- o)

2 _
< e%e " 2m max Var(Aqo fIAq0f>2'q0_1n1/2 -0,

0

’Yq_01+1)
as n — o« for all q,.
(II) Taking q; such that n'/227% < ¢ /4 we have that
n'/?| EA, fI | <n'/2(EA, £2)"* < V22701 < £ /4
aiag rsnirg-ay1| <0 ( @ ) <n g/
and
EAqu fIAqlf < n1/22-q1.yq—11 < 82_‘71_2‘)';11.
Now we can replace f—m, f by A, f in
Pr{lnt/2(Upt = P™)((f = 74, )L og > 26},

and center, as in (I), and then apply Bernstein’s inequality [Proposition 2.3(a)]
to obtain

Pr{|n/2(Uz — P™)(f - m,, f)1, > 26}

f=aq1 "9’

< Pr{" n1/2( ur - P"‘)(Aq1 fIAq1f<n1/22‘ql‘1'y;11)

4
= ""I’{‘Yqz1 —e?/(2m[e27n 1y 1 + (2/3)82-%;11])}
< exp{y}, ~ (3/Tm) 2%y, )

< exp{—m 120172y, }

since 27y, < B, <e&/24m.
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(IID) Since n'/?EA, fI,_, < 27y, E(A, f)? < 279y, and since B, — 0, we

have, using Bernstein’s inequality once more,

[;41_1
Pr*{||n'2(Ux = P™) Y (f=m f)Lso,|| >2¢
q=qot1 i
q;—-1
< X Pr{” n'2 Uy = P™)(f = 7 ) pmg| 5> 82_q7q+1ﬁq_ol}
q=qo+1
q;—1 .
= X Pr{[nA(Ug - P& fLyg)| 5> €27 0B
g=qo+1
91
< Y exp{‘yqz — 622720722622 /(2m[2720%1 + (2/8)e27 20716, 1] )}
g=go+1
q;—1 gq:—1
< L ey -27mleygpr} < L exp{-27"mTleyjp ).
q=qo+1 g=go+1

(IV) We just recall that g€ A (f) implies m(g) =m,(f), m,_(g) =
m,—(f) and {rf=gq}={rg =q} because A, f=A g for all r<gq. So,
#(my [~y 1.} < e”:. Also, E(w,f—m,_1f)? < 27%9"D because m, f
€ A,_(f). We then have, by Bernstein’s inequality,

8 }
F

Pr*{
q1
I L e Y P
a=go+
@
L exp(sz - et (m{e et + /25, ])
—go+1
T 1
Y exp(y2 - (2m) 'eBylv2)
q=qo+1
q1
Yy exp{—(1/4m)eB;01'yq2} if By, <e/24m.

g=qo+1

91
n'/? Z (Un’: - Pm)(‘"'qf_ Trq—lf)I‘erQ

g=qo+1

IA

IA

IA

IA

CONCLUSION.
lim limsup ((I) + (II) + (III) + (IV))
qo—® n

< lim Y 2exp(-(s/8mB,)v2)

907 g=go+1
e )
< lim Y 2¢7%=0,
907% g=go+1

since y? > log ¢ and B, <&/24m. O
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The preceding proof, adapted from Andersen, Giné, Ossiander and Zinn
(1988), provides, for m = 1, a streamlined approach to Ossiander’s (1987)
theorem.

5. The CLT for canonical classes of functions. A blanket assumption
on classes & of canonical functions f: S™ — R in this section will be

(5.1) [ (log N(s, #,¢p,,))""" de < .
0

It ensures that the paths of a version of the limit process (K, ,.(f): f€ &}
are bounded and uniformly continuous on (&, ep ,,) by Proposition 2.7. In this
section 7 will denote the set of functions {f — g: f,g € F, ep ([, g) < 8}

(a) The case of uniformly bounded &. If & is uniformly bounded, then
condition (5.1) allows us to weaken the asymptotic equicontinuity condition
(1.7), just as in Giné and Zinn [(1984), Theorem 3.1]. Instead of Bernstein’s
inequality one uses here inequality (c) in Proposition 2.3, and the proof
consists of a partial chaining up to the level where the bound in this inequality
stops being of the order exp(—(¢/a)*/ ™), in complete analogy with the empiri-
cal process case. The proof is omitted.

THEOREM 5.1. Let & be a measurable uniformly bounded class of canoni-
cal functions f: S™ — R satisfying (5.1) and

lim lim sup Pr sup n-m/2

-0 n—oo ep ,,,(f,g)an""/z("‘“)

(5.2)
x Z (f—g)(X,-l,...,X,.m)‘>a}=0
for all ¢ > 0. Then & satisfies the CLT, that is,

(5.3) nm2Un >, Kp o Su(f)  inl=°(F).

With Theorem 5.1 we can obtain sufficient conditions for the CLT in terms
of random entropies.

THEOREM 5.2. Let & be a measurable uniformly bounded class of symmet-

ric canonical functions satisfying the entropy condition (5.1). If
(@ [gQog N, (e, F))"/?de is uniformly integrable and

(b)  lim limsup B* [ (log N, (e, #))"*ds = 0,
0

6—-0 n—o

then (5.3) holds.
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Proor. Set % ,={f-g: f, g€ F, ep, (f, 8 <oén ™/*"+D} By
Propositions 2.1 and 2.6 we have

E|nm2Un( )5, < E|n

8,n ~

/Y g e gimf(Xil,...,X,-m)"
n F

< E*(/w(log N, o(e, ?))"’”da)
0

< E* ( [P log N, o(e, F))™ da)
0

i E*(/ (log N, 5(e, F))" de ID%(3)>5a2n""/('"+l)),
0

where

D2(5) = sup [n-m 3 (f—g)z(xil,...,xim)]
(i, ;

Since e, (f? g% < 2e, ,(f,g), hypothesis (a) gives convergence to 0 of
E*(n~'log N 1(s (#")%). Hence the law of large numbers (Corollary 3.2)
applied to (9")2 gives Pr{D2(8) > 562n~™/(m*D} - 0 for all 6 > 0. So, the
hypotheses imply that the equicontinuity condition (5.2) is satisfied and Theo-
rem 5.1 applies. O

Next we restrict our attention to the case m = 2, which admits a better
development because of the following proposition. (Here &, is as defined in
the proof of Theorem 5.2.)

ProrosiTION 5.3. Let & be a measurable class of symmetric canonical
uniformly bounded functions on S?, and let P be such that & and P satisfy
condition (5.1). Then the following are equivalent:

(a) & satisfies the CLT (5.3).

() lim;_, . limsup, . Pr{llnUs(f, P)lls, > e = 0 for all £ > 0.

(¢) lim,_, ,limsup, ., EllnUy (f, P)llg;, = 0 for all (some) r < =,

(d) lim; . limsup, _, Pr{lln™ 'L pe;e f(X,, X))z, > e =0 forall e > 0.

(e) lim,_,,, lim sup, ., Elln~ Z,nalaj f(X,, X. )||y5n 0 for all (some)
r < oo,

(f) Any of the decoupled versions of (d) and (e).
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Proor. By Proposition 2.8,
E“n~1 Zais;f(Xi, X;)
13

P

< Emax
i<n

P

n~! Za}f(Xi, X))
12

+cl|E

)P
By Proposition 2.1, these same inequalities hold for n~'L,z¢;¢; f(X;, X;) and

nUZ(f, P). Now, by Theorem 5.1, Paley—Zygmund’s inequality [Kahane (1968),
page 6] gives all the equivalences. O

nt Yee f(X;, X))
13

Proposition 2.8 does not seem to provide enough uniform integrability to
deduce the analogue of Proposition 5.3 for m > 2. It would be surprising,
however, if 5.3 did not extend to m > 2.

THEOREM 5.4. Let & be a measurable uniformly bounded class of symmet-
ric canonical functions on S? satisfying the entropy condition (5.1).

(a) Under the hypotheses (i) n='/%log N3(en™1, #) - 0 in pr* for all
e >0, and (i) n™'?log N(en '3, Z, || - | Lyp,xp)) = O in probability* for all
¢ > 0, F satisfies the CLT (5.3).
(b) If
lim lim supE*[o's"'”slog N, o(e, F) de = 0,
n-— o

then & satisfies the CLT (5.3).

Proor oF THEOREM 5.4(a). It suffices to show

Y eie}f(Xi, XJ’) > s} =0
G, el .,

for all ¢ > 0. We decompose these probabilities as follows:

Pr{ Y sis;-f(Xi,XJ’.)
yl

G, e -

< Pr{n=13log N¥(en~ !, &) > 1}

+ Pr{

+ Pr{

(5.2) ;in}) lim sup Pr{n‘1

n—w

> 4sn}

Y X, X))

@, Hely

> 25682n4/3}

'
Foin

Z 8i8} f(Xi’ XJ’)

G, )ely

> 4zn,log N3 (en™!, &) < nl/3,

’
T

L (X X))

G, Delg

< 25662n4/3}
Fin
= (I) + (II) + (III).
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By Proposition 2.2, Pr(L j cipe;6ja;; = 8} < exp(2 — e t(Za?;)"1/%). We
can apply this bound to (III) conditionally on {X;, X} and obtain (III) <
exp(2n!/3 + 2 — (en'/3/85¢)). [Note N¥2en™t, % ) < (N(en™t, F))2]
Hence lim; _, ; limsup,, _,,, (II) = 0 for all £ > 0.

By hypothesis (i) we also have lim, _, (I) = 0 for all £ > 0.

In order to estimate (II) we twice apply the version of Le Cam’s ‘““square
root trick” inequality in Lemma 5.2 in Giné and Zinn (1984). First we
need to symmetrize. Since supg; PriX} _,fAX,, X)) > 1286%n%/%) < 1/2,
the symmetrization Lemma 2.5 in Giné and Zinn (1984) gives (II) <
Pr{lZ? ;o (FA(X;, X)) ~ f2(Y, YD)l 5, > 25652n%/3}, where {Y;, Y/} is an in-
dependent copy of {X;, X'}. By adding and subtacting T f XX, Y/) the sums
become conditionally symmetric and Rademacher randomization can be intro-
duced. Assuming as we can that the functions f are symmetric, we conclude

n n

Y XYefX, X))

i=1j=1

(I1) < 8Pr{

> 3282nY 3} .

o

Let Ex and Ey. denote conditional expectation with respect to {X;} and {X7},
respectively. Thus

n n
(II) < 8Pr{ Y Y& fiX, X)) > 3262n%/3,
i=1j=1 Fsin
n
Ex f*(X,, X)) < 682n1/3
j=1 Frn

+ 8Pr{

L Ey (X, X))

> 662n1/3} =(I0), + (II),.

We can apply Lemma 5.2 in the cited reference to (II); conditionally on {X 93
with ¢ = 326%n%/6, M, = 65%n°%, m = exp(27%562n1/3), p = 27361512, )\ =
8272n%1% and r = n (we assume F < 1/2) to get

(I), < Pr*{Nn,z(Z'sﬁnl/s), { YrAX, X)) fe .?;’n)} > exp(2"652n1/3)}
J

+ 64 exp(—27652n1/9),
Because of the inequality

(n_l ,-é [(jéfz(x,.,X}))l/z B (jélgz(Xi’X;))l/z}z) |

n 1/2
s(n-l z (f~g)2(X,-,X;-)) < (neg=s(f,8) + 1),

i,j=1
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the above covering number is dominated as follows:
Ng(27%8%n 723 — n1, 5 ) < N2§(2778%n 723, 75 )
< (Ndee(27852n 23, 7))
So lim; _, , limsup,, _,,, II); = 0 by condition (i). Now we apply the square root
trick to bound (II),. In this case we take ¢ = 652n~ /6, M, = §n"1/¢, m =
exp(2752n1/%), p = 2725n"1/12 A = 2725n"1/12 and r = 1, and, since

1/2

[t £ [(mr 0, ) - (B, ) )

Jj=1

n 1/2
< (n_l Y Ex(f-8)*(Xy, X}))
Jj=1
1/2
= [P.xP(f-8)"| ",
condition (ii) and the cited lemma imply the result.
Proor orF THEOREM 5.4(b). This follows as in Theorem 5.2 by computing

probabilities instead of expected values, which is possible by Proposition 5.3.
O

We define the following bracketing numbers which are appropriate for the
canonical case:

N{Ue, F) = min{r: there exist fi,..., f,
and A,,...,A, € L,(P?) such that (P™A?)"? <¢
and such that for all f € % thereexists i <r
with |f; — fI < A, and A; — P™A,; are P-canonical}.

This definition is slightly weaker than the usual one with the extra require-
ment that the brackets [ f;, fj] be defined by functions f;, f; from the class &.
From Theorem 5.3, using the method of proof of Theorem 4.6, and Proposition
2.3(c) instead of Bernstein’s inequality, it is possible to obtian the following
corollary.

COROLLARY 5.5. Let & be a measurable uniformly bounded class of canon-
ical functions. If (5.1) holds and
(5.4) e'®log N\.(¢, F) = 0,
then
(17 T XX}~ ARpa(D) inll).

@G, )ely
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(b) The unbounded case. We prove a CLT under random entropy condi-
tions [see Section 8 in Giné and Zinn (1984) for an analogue in the empirical
process case and Nolan and Pollard (1988) for a related result for U-processes].

THEOREM 5.6. Let & be a measurable family of real P-canonical functions
on S™ such that (%;)? is also measurable for all § > 0, satisfying:

(a) P"F? < o,
(b) The sequence {[5(log N, ,(¢, FN"/? de);_, is uniformly integrable, and
(c) lim, , o limsup, ., E*(f{(og N, (¢, FN™/?de) = 0.

Then
(nm2Urfife F) > K, (f):fE F} inl(F).

Proor. By the law of large numbers we have N(e, &, ep ) <
liminf N, ,(¢/2, ). Hence Fatou’s lemma gives

(log N(¢, F,ep ,))"™* < liminf E*(log N, 5(¢/2, %))

< limsup (2/¢) E* [/*(log N, 5(7/2, %)) dx,
0

n—ow

which is finite by condition (c). Hence (%, ep ,,) is totally bounded and we need
only prove the asymptotic equicontinuity condition. We have, as in Theo-
rem 5.2,

(5.5) E|nm2Ur( )| g < E*f:(log N, o(r, F))"*dr.

Let, as before,

Df(a) = sup [n—m Z (f_g)2(Xi1a"-’Xim)]
f.ee 7 G, j
(5.6)

For f,ge %, e, (f% 8% <2, (f, eXn "EnFiX,,...,X; D'/* by
Schwarz’s inequality. By (a) the last factor converges a.s. to (EF?)/2 < o,
Then

Pr*{e(log N, (e, ()" > T}

(5.7) < Pr{n_m ‘ Y FY(X,,...., X, )> 4EF2}

+ Pr*{a(log N, o(e/4(EF) ", )" > T}.
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Note first that log N, ,(¢, %) < 2log N,, (27 "¢, %) and then apply condition
(c) together with inequality (5.7) to get

lim lim sup Pr{s(log N, (e, (F)H)"™" > T} ~0

for all 7,6 >0. Hence lim,_.Pr{n~'log N, {(¢,(%)*) > 1} =0 for all
g, 1,8 > 0. So, by Theorem 3.1 and (5.6),

(5.8) lim sup Pr{DZ(8) > 58%} = 0.

n—o

n—o

By (5.5),
E[nm2Ur(f) |5

< E*([51/2‘*(1og N, o(e, F))™ da)
0

+ E*(j;) (lOg Nn’2(3, 9.))"7'/2 dS)IDﬁ(8)>5827 N

and the equicontinuity condition for n™/2U" follows from (5.8) and hypothe-
ses (b) and (¢). O

Theorem 5.6 has the following interesting corollary:

CoRrOLLARY 5.7. If & is an image admissible Suslin VC subgraph class of
functions on S™ such that P™F? < «, then all the projections Thom =
{my nf: fE€ FY, k=1,...,m, satisfy the central limit theorem, that is,

{nk/2Uk"("Tk,m f):fe 9-} _’.,/{KP,k(‘"'k,m f): fe 7}
in ().
Proor. If & is image admissible Suslin so is 7, ,, as mentioned in the
Introduction. It also follows directly from the definitions that (%;)? and

[(7y, ,F )52 are image admissible Suslin. So, the measurability hypotheses of
Theorem 5.6 hold for the P-canonical classes ; ,, . Next we note that

&2 A Thom Fr o m8) = UP([ma,n(f = &)]°)

><Pm—r( f_ g)(xil, R xir)] )

IA

k
Y e UP""(f-g)*
r=0
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for constants c,, , depending only on £ and r. Hence,

k
Nn,Z(T’ wk,ng) < II N

T
—s— % (U’P'""))-
r=0 ((k +1)%, o

Since & is a VC subgraph, there are constants c¢,v > 0 such that for all
probability measures @ on S™ with QF? < « and all £ > 0,

N(r, &1 ) < [(@F)* /7]

[Pollard (1984), Lemma 2.5 and Alexander (1987), Lemma 4.4]. It follows
easily from the last two inequalities that the classes m, , & satisfy the
hypotheses (b) and (¢) of Theorem 5.6 (with % instead of m). Since they
obviously satisfy (a), the result follows from Theorem 5.6. O

This result contains Corollary 8 in Sherman (1991).

In Corollary 5.7 the hypothesis that % is a VC subgraph can obviously be
replaced by: There is a function A: [0, %) — [0, %) with [§A™/%(¢) de < ® such
that for all probability measures @ on (S, ) with QF?2 < ,

log Ny(£(QF?)"*, #,Q) <A(¢), &> 0.

6. Additional examples.

(a) Discrete probabilities. It is known [see, e.g., Dudley (1984), Theorem
6.3.1] that for discrete probabilities P = {p;}7_; the empirical process indexed
by the class of all subsets satisfies the CLT if and only if ¥p;/? < ». We will
see that this last condition implies the CLT for any uniformly bounded class,
even in the degenerate case.

PropoSITION 6.1. Let P be a probability measure on N and let p, = P{k}.

(@) If T,p/? < ©and & is a uniformly bounded class of functions on N™,
then

(6.1) nl/A(Ur — P™) - mGpo S, inl™(F).

(b) Conversely if (6.1) holds for the class of indicator functions of all the
finite subsets of N™, then

m

(6.2) L pi/? <.
k=1

Proor oF ProrosiTION 6.1(a). By Proposition 1.2, it suffices to show that
the class of indicators of all the subsets of N™ satisfies the CLT. By Corollary
4.2, we only need to prove

(6.3) n'2UP (11, Sy la) = mGp(my,,8,1) ini™(L)
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and
(6.4) |20 (T S L) 5 =pe 0, 25k < m.

Note that n'/?UNw, .S, I,) = v (P™7'S,,1,) and {P™"1S, I,: A CN™}is
in the convex hull of {Iz: B c N}. Hence (6.3) holds by the CLT for discrete
measures in Dudley (1984) since the convex hull of a P-Donsker class is a
P-Donsker class. As for (6.4), we just need to show

sup nl/lekn(Trk,mIA)l =p, 0.

AcCN™
Note that
E sup |n'2U(m, 14|
ACN™
= Est;p Y UM m I, jm»)‘

Jire-es Jm=1
* 2\ 1/2
= L (B (minlg,... )] )
NATRREEN Im=
- . Y
< X R(r = B)/(n = DY P((rs- -, )]
FATERRN Im=
= (ki(n = R)!/(n ~ 1)!)”2( Zp}”) ~p 0. o
j=1

Proor or ProposiTiION 6.1(b). If A =B X N™ ! with B cN, then
n/% U — P™)I, = n'/*(n"'L!_ Iy . 5 — P(B)). So (6.1) implies {v,(Ip):
B c N, B finite} —»_, {Gp(Ip): B C N, B finite}. Hence L, p;/? < o by Proposi-
tion 6.3.1 in Dudley (1985). O

PrOPOSITION 6.2. Let P be a probability measure on N and let p, = P{k}.

(@ If £,pt/? < »and & is a uniformly bounded class of real functions on
N™ then
n"2Ur o, = Kp oty oS, uniformlyin1*(F).
(b) Conversely, if {Kp ,, om,, ,°8,14): ACN™} has bounded paths a.s.,
then (6.2) holds.

PrOOF OF PROPOSITION 6.2(a). By the argument in Proposition 6.1 it is
enough to consider the case {r,, ,, S, (I,): A cN™}. We need to prove the
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usual equicontinuity condition
lim limsupP< sup |[n"/2URm,, (L4 — Ig)| > e} =0
-0 noe e(A, B)<s

for each ¢ > 0, where e2(A, B) = P™(A A B). Note that this condition is
implied by

(6.5) 11m limsup E sup |nm/2Ur:(7Tm,mIA)l =0.
M-ox 5,0 AcCN™—[1, M]™

We have

E  sup  [n"?Un (7 mls)]
AcN™—[1, N]™

<mE sup |n™ 72U (1 Ia) |
AcCN™N[1,0)™ "1 X[ N, )

<mE Z r lnm/zUm(Wm,mI«il ,,,,, im)))|

© © 2 on1/2
sm L X (B[ U (i) )

0

<m(n™(n-m)l/n)’* % Zml - p; )2

[ 2T lpm1=1i,=N

Condition (6.5) follows from this estimate. O

ProOF OF PrROPOSITION 6.2(b). As mentioned in the introduction,

n"2Urh? > (Var(é)) ™ *(m!) " H,,(Gp(4)(Var($)) /?).
If ¢ = Iz — PB, B c N, we have

Kp, n(h??) = (Var(IB))m/2 m!)"?H (Zp1/2gk(8k - P)IB(Var(IB))_l/Q)

since Gp(Ig) = L,p+/2g,(8, — P)Ig, with {g,} iid. N(0,1). Therefore, since
H,, is a polynomial of degree m, the a.s. sample boundedness of {Kp ,,(h®2):
B c N} implies that of {kal/zgk(Sk — P)Ig: B c N}. Therefore Y5 _,pi/? < o.

O

(b) Sequences of functions. Next we will give a result for U-processes that
generalizes a well-known result for empirical processes.

PROPOSITION 6.3. Let {h,);_, be a sequence of uniformly bounded func-
tions from 8™ into R. Assume Eh, = 0 and

(6.6) 24l = 0((1/log &)%)
Then {n*2Uh;): k € N} >, {mGpo P™" 10 8, (h,): k € N} in I°(N).
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Proor. Let & ={h,};_;. Since F is totally bounded with respect to the
pseudometric ep ,,, we just need to check the equicontinuity condition

lim hmsupP{ supn1/2|U (hy)| > a} = 0.
k>

N-wx n—oow

By Proposition 2.3(c) and (6.6),

P{ sup n'2|Uz(h,)| > e} P{n'?|Ux(hy)| > ¢}
k>N

IA
I Mg

k=N

IA
™3

c exp( —c’azllhkll_z),
k

N
which converges to zero. O

In the canonical case an analogous result can be obtained using (d) of
Proposition 2.3:

PRrOPOSITION 6.4. Let {h,);_, be a sequence of canonical functions from S™
into R. Assume Eh;, = 0 and ||h,|l. = o((1/log k)™/?). Then

{nm72Un(hy): k €N} > Kp 0 Su(hy): R €N} inl=(N).

REMARK 6.5. As in the empirical process case these two propos1t10ns are

best possible. Consider a double sequence {¢; )7 ;_; of i.i.d. r.v.’s with Ple; ; =

1} = Pe; g™ —1} = 1/2. Take S to be the unit ball of I, X =(&;,8;-..)
for each i. Define f,, h,: S™ - Rby fi(x4,...,x,,) = x{*(log k) V2 E > 2,
filxy, .., 2,) =0, hy(xy,...,x,)=x® - x(k)(log k)™™/2 if k>2 and

hxy,...,x,,) =0, where x(k) is the %th coordinate of x;. Then {f,);_, is a
sequence of uniformly bounded functions from S™ 1nto R with Ef, =0,
Il fille = dog )=/, k > 2, and we claim that { f,};_, does not satisfy the CLT.
Since n'/2U(f,) = (log k) V2 =172%n e, for k > 2, with {g,);_, iid. r.v.’s
with law N(0, 1) and g, = 0, the finite- d1mens1onal dlstrlbutlons of the process
{n*2UR(f, )1 converge to {(log k v 2)~2g,};_, = {G(R)}:_,. But the paths
of thls process are not continuous at &2 = 1: e(k 1) - 0 as k — o, however,
since |G(k) — G(1)| = (log k)~ '/?|g,| and lim,_ ¢ 2log P{lg| > t} =-1/2,
the Borel-Cantelli lemma gives lim sup(log k)~ '/2|g,| = 21/2 a.s.

The situation for {,};_, is similar. Let H, be the kth Hermite polynomial.
By the CLT for degenerate U-statistics in Rubin and Vitale (1980),
n™2U™(h,) =, H,(g,)1og &)™™' (m!)~1/% for k > 2. Since H,(g,) is a
polynomial in m variables with leading coefficient equal to 1,

lim t=2/mlog P{H,,(g,) =t} = —1/2.
Hence lim sup(log £)"™/2H (g, )(m!)~1/2 = 2m/2(m!)~1/2 a5,

(c) The simplicial depth process. Given a probability measure P on R*, the
simplicial depth process on R* is defined by Liu (1990) as D,(x) = P**{x e
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S(xy,...,x,,,), where S(x,,...,x,,,) is the closed simplex determined by
the points xi,...,x,,,; € R®. The empirical simplicial depth for a sample
X, ..., X, from P is

So, for each x, C, is a function defined on (R*)**! or more specifically, on
simplices of R*. We first observe that % = {C,: xe R*} is the collection of
indicators of a measurable Vapnik—Cervonenkis class of sets. To this end we
recall a well-known lemma [Vapnik and Cervonenkis (1971)].

LEMMA 6.6. If P,(n) denotes the number of sets of the form A, N --- N A,
where A, is either A, or AS and A,,..., A, are n halfspaces of R*, then

(6.7) Py(n) < kﬁn(;‘)

Jj=0

COROLLARY 6.7. & is the collection of indicator functions of a measurable
Vapnik—Cervonenkis class of sets.

Proor. Obviously the map (x,x;,...,%;.,1) = Io(xy,..., %) is jointly
Borel measurable, hence % is image admissible Suslin and therefore, measur-
able. Let S,,..., S, be n simplices in R*. Each is defined by % + 1 halfspaces,
therefore they divide R* into at most P,((k + 1)n) subsets. But
A%(S,,...,8,) = #[{S,...,8,} N C: I, € Fis precisely the number of sub-
sets that S,,..., S, determine on R*, that is, A”(S,,...,S,) < P,(k + Dn).
By Lemma 6.6, P,((k + 1)n) is a polynomial in n of degree k. So, ¥ is VC
[see, e.g., Dudley (1986) for the definition of a VC class]. O

Now we can state the law of large numbers and the central limit theorem
for the simplicial depth process. Diimbgen (1990) proved the LLN and the CLT
for simplicial depth processes under slightly less generality and Liu (1990) has
an earlier version of the LLN under additional hypotheses.

COROLLARY 6.8. For all P in R*,
sup|D,(x) — Dp(x)| - 0 a.s.,
x
and

Z(n'?(D,(x) — Dp(x))) =, £(kGp>P*~1) inl™(R*).

Proor. This follows from Corollaries 3.3 and 4.9, together with Corollary
6.7. O

The law of large numbers in Corollary 6.8 yields consistency of the empirical
simplicial median under minimal conditions [see Liu (1990), Theorem 5, for a
less general version].
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THEOREM 6.9. Let P be a probability measure on R* satisfying:

(@) D(-) is uniquely maximized at pu.
(b) w, is a sequence of random variables with D,(u,) = sup, D,(x).

Then
K, ™M a.S.

Proor. First we see that D(-) is an upper semicontinuous function: If
¥y, = ¥, then limsup D(y,) < P**'{limsup(y, € S(xy, ..., %, )] < P*"Hy €
S(xq,...,x,,)). Since D(:) is an upper semicontinuous function and
lim, .. D(x) =0 [Theorem 1, Liu (1990)] it follows that & = D(n) —
SUpP|,_, = D(x) > 0. Hence,

P{suplun - ul> e} < P{sup(D(u) = D(n,)) = 5}

nx>1l nx>l

< P(sup(D(w) = D,(w)) + 5up (D, () = D(1,)) 2 3}

< ZP{ sup sup|D,(x) — D(x)| > 5/2} -0

n>l x

as [ - « by Corollary 6.8. O

If the simplices S(xy,. .., x; ) in the definition of & are taken to be open,
then & is still a measurable VC class and Corollary 6.8 holds. Theorem 6.9
also holds for the corresponding definitions of u and u, if it is further
assumed that P gives zero mass to hyperplanes: Under this hypothesis the
function D is the same as for closed simplices, hence, upper semicontinuous.

REFERENCES

ALEXANDER, K. S. (1987). The central limit theorem for empirical processes on Vapnik—éewonenkjs
classes. Ann. Probab. 15 178-203.

ANDERSEN, N. T. and DoBrié, V. (1987). The central limit theorem for stochastic processes. Ann.
Probab. 15 164-1717.

ANDERSEN, N. T., GINE, E., OssIANDER, M. and ZINN, J. (1988). The central limit theorem and the
law of iterated logarithm for empirical processes under local conditions. Probab. Theory
Related Fields 77 271-305.

ARCONES, M. A. (1991). Limits of canonical U-processes. Preprint.

ARCONES, M. A. and GINE, E. (1991). On decoupling, series expansions and tail behavior of chaos
processes. J. Theoret. Probab. To appear.

Bonami, A. (1970). Etude des coefficients de Fourier des fonctions de LP(G). Ann. Inst. Fourier
20 335-402.

BorEL, C. (1979). On the integrability of Banach space valued Walsh polynomials. Séminaire de
Probabilités XIII. Lecture Notes in Math. 721 1-3. Springer, New York.

Borisov, I. S. (1990). Exponential inequalities for the distribution of von Mises and U-statistics.
Preprint.

BRETAGNOLLE, J. (1983). Lois limites du bootstrap de certaines fonctionelles. Ann. Inst. H.
Poincaré Sect. B. 3 256-261.

BrONSTEIN, E. M. (1976). e-entropy of convex sets and functions. Siberian Math. J. 17 393-398.



LIMIT THEOREMS FOR U-PROCESSES 1541

CaRL, A. and PAJOR, A. (1988). Gelfand numbers of operators in a Hilbert space. Invent. Math.
94 479-504.

DE LA PERA, V. H. (1992). Decoupling and Khintchine’s inequalities for U-statistics. Ann. Probab.
20 1877-1892.

DupLEY, R. M. (1967). The size of compact subsets of Hilbert space and continuity of Gaussian
processes. J. Funct. Anal. 1 290-330.

DubLEY, R. M. (1984). A course on empirical processes. Ecole d’Eté de Probabilités de Saint-Flour
XII. Lecture Notes in Math. 1097 1-142. Springer, New York.

DubLEY, R. M. (1985). An extended Wichura theorem, definitions of Donsker class, and weighted
empirical functions. Probability in Banach Spaces V. Lecture Notes in Math. 1153
141-178. Springer, New York.

DubLEY, R. M. (1989). Real Analysis and Probability. Wadsworth and Brooks Cole, Pacific Grove,
CA.

DubpLEy, R. M., GINE, E. and ZINN, J. (1991). Uniform and universal Glivenko-Cantelli classes of
functions. J. Theoret. Probab. 4 485-510.

DiMBGEN, L. (1990). Limit theorems for the empirical simplicial depth. Statist. Probab. Lett. 14
119-128.

DynkiN, E. B. and MANDELBAUM, A. (1983). Symmetric statistics, Poisson point processes and
multiple Wiener integrals. Ann. Statist. 11 739-745.

FERNIQUE, X. (1983). Régularité des fonctions aléatoires non-Gausiennes. Ecole d’Eté de Proba-
bilités de Saint-Flour XI. Lecture Notes in Math. 976 1-74. Springer, New York.

GINE, E. and ZINN, J. (1984). Some limit theorems for empirical processes. Ann. Probab. 12
929-989.

GiNg, E. and ZinN, J. (1986). Lectures on the central limit theorem for empirical processes.
Lecture Notes in Math. 1221 50-113. Springer, New York.

GINE, E. and ZINN, J. (1992a). Marcienkiewicz type laws of large numbers and convergence of
moments for U-statistics. In Probability in Banach Spaces 8 273-291. Birkhauser,
Boston.

GINE, E. and ZiNN, J. (1992b). On Hoffmann-Jdrgensen’s inequality for U-processes. In Proba-
bility in Banach Spaces 8 80-91. Birkhduser, Boston.

GREGORY, G. (1977). Large sample theory for U-statistics and tests of fit. Ann. Statist. 5 110-123.

HELMERS, J., JANSSEN, P. and SERFLING, R. (1988). Glivenko—Cantelli properties of some
generalized empirical df’s and strong convergence of generalized L-statistics. Probab.
Theory Related Fields 79 75-93.

HorFFDING, W. (1948). A class of statistics with asymptotically normal distribution. Ann. Math.
Statist. 19 293-325.

HOEFFDING, W. (1963). Probability inequalities for sums of bounded random variables. J. Amer.
Statist. Assoc. 58 13-30.

HOFFMANN-J@RGENSEN, J. (1984). Stochastic processes on Polish spaces. Aarhus Univ., Mat. Inst.
Various Publications Series, No. 39. Aarhus, Denmark. Unpublished manuscript.

KAHANE, J. P. (1968). Some Random Series of Functions. D. C. Heath, Lexington, MA.

KwaPIEN, S. (1987). Decoupling for polynomial chaos. Ann. Probab. 15 1062-1071.

LeDOUX, M. and TALAGRAND, M. (1991). Probability in Banach Spaces. Springer, New York.

L, R. V. (1990). On a notion of data depth based on random simplices. Ann. Statist. 18
405-414.

NELSON, E. (1973). The free Markov field. J. Funct. Anal. 12 211-227.

NoraN, D. and PorrarD, D. (1987). U-Processes: rates of convergence. Ann. Statist. 15 780-799.

NoLaN, D. and PoLLaArD, D. (1988). Functional limit theorems for U-processes. Ann. Probab. 16
1291-1298.

OSSIANDER, M. (1987). A central limit theorem under metric entropy with L, bracketing. Ann.
Probab. 15 897-919.

PISIER, G. (1983). Some applications of the metric entropy condition to harmonic analysis. Banach
Spaces, Harmonic Analysis, and Probability Theory: Proceedings of the Special Year in
Analysis. Lecture Notes in Math. 995 123-154. Springer, New York.

PoLLARD, D. (1984). Convergence of Stochastic Processes. Springer, New York.



1542 M. A, ARCONES AND E. GINE

RuBiN, M. and ViraLte, R. A. (1980). Asymptotic distribution of symmetric statistics. Ann.
Statist. 8 165-170.

SCHNEEIMEIER, W. (1989). Weak convergence and Glivenko-Cantelli results for empirical processes
of U-statistics structure. Stochastic Process. Appl. 33 325-334.

Sen, P. K. (1974). On L, convergence of U-statistics. Ann. Inst. Statist. Math. 26 55-60.

SERFLING, R. J. (1980). Approximation Theorems of Mathematical Statistics. Wiley, New York.

SHERMAN, R. P. (1991). Maximal inequalities for degenerate U-processes with applications to
optimization estimators. Preprint, Bell Communications Research, Murray Hill, NJ.

StrASSEN, V. and DuUDLEY, R. M. (1969). The central limit theorem and e-entropy. Probability
and Information Theory. Lecture Notes in Math. 89 224-231.

TALAGRAND, M. (1987). The Glivenko-Cantelli problem. Ann. Probab. 15 837-870.

Vapnik, V. N. and CervoNenkis. A. Ja. (1971). On the uniform convergence of relative
frequencies of events to their probabilities. Theory Probab. Appl. 16 164—280.

VapNIK, V. N. and Cervonenks, A. Ja. (1981). Necessary and sufficient conditions for the
convergence of means to their expectation. Theory Probab. Appl. 26 532-553.

DEPARTMENT OF MATHEMATICS DEPARTMENT OF MATHEMATICS, U-9
UNIVERSITY OF UTAH UNIVERSITY OF CONNECTICUT
Savt LAKE Crry, UTAH 84112 STorrs, CONNECTICUT 06269



