
International Journal of Statistics and Management System, 2008, Vol. 3, No. 1–2, pp. 74–92.
c© 2008 Serials Publications

Sharp large deviation principle for the

conditional empirical process∗

Cyrille Joutard †

Abstract

Considering a nonparametric framework, we establish a sharp large deviation prin-

ciple for the conditional empirical process. In other words, we provide full asymptotic

expansions for the tail probabilities. Our result is analogous to the Bahadur–Rao the-

orem on the sample mean (Bahadur and Rao [1]).
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