SUBJECT INDEX

analytic generator, 77

Bernstein-type inequality, 8, 9
Borel extension n of a separable measure u on Bb(S), [THTS

Brownian bridge, 101

canonical model, 15

characterization theorem for u-Donsker classes, 113
Chernoff-type estimates of the mode, 15

compactness, 58

compact net in Mi(s), 63

continuous mapping theorems, 54

convergence in law (Lb—convergence, 65; L-convergence, 93)
convergence theorem for reversed submartingales, 10

Cramér-type result, 65

Devroye-Inequality, 34

distribution-free statistic, 18

Donsker classes of functions, 159, 162

Donsker's functional CLT for the uniform empirical process, 101
d-strictly separated, 77

§-tight, 58

S-tight w.r.t. So’ 76

empirical C-discrepancy, 9

empirical C-process, 8, 106

176



