Large deviations of empirical processes

Miguel A. Arcones

Abstract. We give necessary and sufficient conditions for the large deviations
of empirical processes and of Banach space valued random vectors. We also
consider the large deviations of partial sums processes. The main tool used is
an isoperimetric inequality for empirical processes due to Talagrand.
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1. Introduction

We study the (LDP) large deviation principle for different types of sequences of
empirical processes {Uy,(t) : t € T}, where T is an index set. General references on
large deviations are Bahadur (1971), Varadhan (1984) and Deuschel and Stroock
(1989). We consider stochastic processes as elements of [ (T"), where T is an index
set. (T is the Banach space consisting of the bounded functions defined in T’
with the norm [|z||s = sup,cr [(t)]. We will use the following definition.

Definition 1.1. Given a sequence of stochastic processes {U,(t) : t € T}, a sequence
of positive numbers {e,}22; such that ¢, — 0, and a function I : [ (T") — [0, 0],
we say that {U,(t) : t € T} satisfies the LDP with speed €, and with good rate
function I if:
(i) For each 0 < ¢ < 00, {z € loo(T) : I(z) < ¢} is a compact set of I (T).
(ii) For each set A € I (T),

—I1(A°) < linrr_1>i£fen log(Pr.{{U,(t) :t € T} € A})

and
limsup e, log(Pr*{{U,(t) : t € T} € A}) < —I(A),

n—oo

where for B C loo(T), I(B) = inf{I(x) : x € B}.

It was shown in Arcones (2002a), that this definition is equivalent to the large
deviations of the finite dimension distributions plus an asymptotic equicontinuity
condition. Thus, large deviations can be studied similarly to the weak convergence
of empirical processes.

1991 Mathematics Subject Classification. Primary 62E20; Secondary 62F12.
Key words and phrases. Large deviations, empirical processes.



2 Miguel A. Arcones

In Section 2, we present necessary and sufficient conditions for the large
deviations of empirical processes and of sums of Banach space valued i.i.d.r.v.’s.
If {X;}52, is a sequence of real i.i.d.r.v.’s, it follows from the results in Cramér
(1937) and Chernoff (1952) that n ! Z?:1 X; satisfies the LDP with speed n if
and only if for some A > 0 E[e**1]] < co. This is also true for r.v.’s with values in
a finite dimensional vector space. Given a sequence {X;} of B—valued i.i.d.r.v.’s,
where B is a separable Banach space, Sethuraman (1964, Theorem 7) and Donsker
and Varadhan (1976, Theorem 5.3) showed that if for each A > 0 E[eM*X1]] < oo,
then the LDP holds for n=! Z?Zl X; with speed n and with rate function

I(x) = sup{f(w) — log(E[e/ ™)) : f € B},

where X is a copy of X; and B* is the dual of B. We obtain that in the previous
situation the LDP holds for n—! Z;’:l X, with speed n and a good rate function
if and only if there exists a A > 0 such that E[e**1]] < co; and for each A > 0
there exists a > 0 such that E[eAW(")] < 00, where

W = sup{|f1(X) — fo(X)|: f1, f2 € BY, E[[f1(X) — fo(X)[] < n},

where B7 is the unit ball of B*. As a corollary, we obtain that when B is a Hilbert
space (H, < - >), the LDP holds for n=' }°7 | X; with speed n and a good rate
function if and only if there exists a A > 0 such that Elexp(\|X])] < oo; and
for each A > 0, there exists an integer m such that E[exp(A|X™)])] < oo, where
Xm) = > remi1r < X hi > hy and {hg} is an orthogonal basis of H. We also

prove that the stochastic process {n~1 Zg"zt]l X, : 0 <t < 1} satisfies the LDP
in 15([0,1], B) with speed n and a good rate function if and only if for each
A > 0 E[eMNX]] < 0. Here, 1, ([0, 1], B) denotes the Banach space consisting of the
bounded functions from [0, 1] into B with the norm [|x||o,[0,1,B = SUPg<s<1 |2(t)]-

We will obtain the previous results from results on empirical processes. The
study of the large deviations of empirical processes started with Sethuraman (1964,
1965, 1970), where sufficient conditions were presented such that for each e > 0,
the following limit exists,

Jim ™ log(Pr{sup n™' | 3 ((X,) — B 2 ),

j=1

where {X;}32; is sequence of i.i.d.r.v.’s with values in separable compact metric
space S and F is a collection of functions on S

¢ will denote an universal constant that may vary from line to line. We will
use the usual multivariate notation. For example, given u = (uy,...,uq) € R?
and v = (vy,...,vq) € RY v/v = Zj=1 ujv; and |u| = (Z?Zl u?)l/z. Given a
sequence of real numbers a = {ay}, we denote |aloc = supys; |ax| and |a|, =

(2L laxl?) P,
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2. Large deviations of empirical processes

We consider the LDP for general triangular arrays of empirical processes. Let
(Qn, An, @Qn) be a sequence of probability spaces. Let (S, ;,Sn,;) be measurable
spaces for 1 < j < ky, where {k,}52, is a sequence of positive integers con-
verging to infinity. Let {X,; : 1 < j < k,} be S, j—valued independent r.v.’s
defined on €2,,. To avoid measurability problems, we assume that €2, = ]‘[fgl Sn.j»

n = Hf;l Sp; and @ = H?zl L(X, ;). Let fni(-,t) : Sn; — R be a mea-
surable function for each 1 < j < k,,, each n > 1 and each t € T. Let U,(t) :=
Z?Zl fn,j(Xn,;,t). To avoid measurability problems, we will assume that the prob-
abilities of {U,(t) : t € T} are determined by a countable set Tp. Alternatively, we
could assume that for each 1 < j < ky, {fn(z,t) : t € T} is an image admissible
Suslin class of functions (see page 80 in Dudley, 1999).

First, we present a couple of lemmas that we will need later on.

Lemma 2.1. Under the previous notation, let {e,} be sequence of positive numbers
converging to zero. Let 0 < c1,co, M1, Ma < 00. Suppose that

k’n,
lim sup €, log Pr{sup|2fn,j(Xn,j,t)| >M} | <—1
teT

and

lim inf Im<1}f €n log (Pr{bup [ fri (X 5, t)] < Mg}) —co.

n—oo 1<5<

Then,
K
limsup €, log ZPr{bup | fri( Xy g, t)] > 2My + Mo} | < —(c1 — c2).
n— oo =1 teT

Proof. Let 0 < ¢} < ¢; and let ¢}, > ¢y. For n large enough,
kn
/7 _—1
Pr{sup| > foj(Xnit)l = My} < e,
teT
Let {X;w- :1<j <k, 1<n} bean independent copy of {X,, ;:1<j<k,,1<
n}. Then, for n large enough,
En )
Pr{iuzg Y i (X t) = fuj (X0, 5,0)] = 2M } < 2715
St

By the Lévy inequality (see for example Proposition 2.3 in Ledoux and Talagrand,
1991),

Pr{ max sup|fn;(X not) = g (X5 1)] > 2M1} < demeien
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This inequality and Lemma 2.6 in Ledoux and Talagrand (1991) imply that for n
large enough,

kn
S T Pr{sup| fu (Xnit) = fai (X5, 1)] > 2My} < 8~
=1 teT

We also have that for n large enough and each 1 < j < k,,

e~ 2 Pr{supyer | fuj (Xn,g,t)| > 2My + Mo}
Pri{sup,cr | fn,;(Xn.j:t)| = 2M1 + Ma} Pr{sup,ep | fn; (X, ;,t)] < M2}
Pr{sup,cr [ fn.j(Xnj,t) — fn (X}, ;, 1) > 2M1}.

Thus, for n large enough,

<
<

k

ST Pr{sup [£(X;, 1) > 2M; + My} < 8¢ (17
; teT
J=1

This implies the claim. O

Lemma 2.2. Under the notation in Lemma 2.1, let d be a pseudometric in T and
let v be a function on T. Suppose that:

(i) (T,d) is totally bounded.

(ii) For each T > 0,

lim limsup Pr{ sup |U,(s) —Uyn(t)]>7}=0.
=0 n—oo d(s,t)<s

(iii) For each t € T, Un(t) 2 v(t).
(iv) v(t) is uniformly continuous in (T,d).
Then,

sup |U,, () — v(t)] = 0.
teT

Proof. We have to prove that for each 7 > 0,

lim sup Pr{sup |U, () —v(t)| > 7} < 7.
n—00 teT

Take 6 > 0 such that sup g, 4y<5 [v(s) —v(t)] < 7/3 and
limsupPr{ sup |U,(s)—U,(t)|>7/3} <.

n—o0 d(s,t)<é
Hence,
(2.1) limsup Pr{ sup |U,(s)—v(s)— (Upn(t) —v(t))| >27/3} <.
n—00 d(s,t)<s

Take a function 7 : T — T with finite range such that sup,c, d(t,7(t)) < ¢. By
condition (iii),

lim Pr{sup |U,(7(t)) —v(n(t))| > 7/3} = 0.
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By (2.1),
lim sup Pr{sup |U, (t) — v(t) — (Up(7(t)) — v(n(t)))| > 27/3} < 7.
n—o0o teT
The two last estimations imply the claim. O

We also will need the following exponential inequality for empirical processes

Theorem 2.3. (Talagrand, 1996, Theorem 1.4). With the above notation, suppose
that E[f(X;,t)] = 0, for each T € T and each 1 < i < n. Then, there exists a
universal constant K such that for any 7 > 0,

T C
Pr{|Z — E|Z]| > <K ——1 1+ ————-
(12 - E12] 2 7) < Kow (- gz on (14 7 6prz ) )
where Z = sup;cr | Z?:l f(Xi,t)], C= SUPter SUP1<i<n I1f(Xi,t)]|oo, and
02 = supyer S0, Var(f(X,,1)):

To get the large deviations for the considered empirical processes, we use the
following theorem:

Theorem 2.4. (Arcones, Theorem 3.1, 2002a,). Under the notation above, let {e,}
be a sequence of positive numbers that converges to zero. Let I : loo(T) — [0, 00]
and let Iy, ;. R™ — [0,00] be a function, where t1,...,t,, € T. Let d be a
pseudometric in T.

Consider the conditions:

(a.1) (T, d) is totally bounded.

(a.2) For each ti,...,tym € T, (Up(t1),...,Un(tm)) satisfies the LDP with
speed €, and good rate function Iy,

(a.3) For each T > 0,

----- tm -

lim limsup €, log Pr*{ sup |U,(t) — Uy,(s)| > 7} = —oc.

170 n—oo d(s,t)<n
(b.1) For each 0 < ¢ < 00, {2z € loo(T) : I(2) < ¢} is a compact set in lo(T).
(b.2) For each A C lo(T),

—I(A°) <liminf,,_, €, logPr,{U, € A}

< limsup,,_ . €, logPr*{U, € A} < —I(A).

If the set of conditions (a) is satisfied, then the set of conditions (b) holds

with
I(z) =sup{Ly,, ., (z(t1),. .., 2(tm)) 1 t1,..., tm € T,m > 1}.

If the set of conditions (b) is satisfied, then the set of conditions (a) holds

with
Ity (U1, )
= inf{l(2): 2z €loo(T), (2(t1), .., 2(tm)) = (U1, ..., Um)}

and the pseudometric p(s,t) = > ;- | k~?min(pg(s,t), 1), where py(s,t) = sup{|us—
ur| I (ur,u2) < k}.
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To check condition (a.3) in the previous theorem, we will use the following

lemma:

Lemma 2.5. Under the previous notation, let d be a pseudometric in T such that
(T, d) is totally bounded. Suppose that:

()
lim lim sup e, log( ZPr{F(")( Xnj) > M}) = —o0,

M —
n%BO n— o0 j=1

where FT(LZ) () = sup (s 1y<n | Fnj (@, 8) = fuj(z,t)]-
(i) For each 0 < M, \ < oo,

-1 _
%13 h'rIzILSo%p en log Elexp(e, " A Z Fn M>F(")(Xn )>a5n)] =0.

(iii) For each a,mg > 0,

kn
lim limsup sup |ZE (fr,i(Xnjy8) = [, (Xn ))IFQWJ:,))(XM)SMHHZO

n—0 pooo d(s,t)<n j=1

(iv) For each a,ny > 0,

kn
Elsup | Z fn,] ,]at)IF(no)(X D<aen [fn,]( Jat)IF(no)( )<a6n])” — 0.

teT S

(v) For each a,ng > 0,

lim limsup sup e, ZVar (frj(Xnjs8) = fni(Xn s, ))IFT(L"JQ)(X",,-)SM,L):O'

10 n—oo d(s,t)<n

Then, for each 7, M >0,

kn

lim lim sup €,, log Pr{ sup |Z (frj(Xnj»8) = fn,;j(Xnj,t))| > 7} = —o0,
10 n—oo d(s,t)<n j=1

and
. . k’VL
limy, o lim sup,, _, € log Pr{suPd(s,t)<n | Zj 1 (Frj(Xnjs 8) = fnj(Xn g5 t)
E[(fn,j(Xn,]a ) fn,]( n,js ))IFT(L”])(X <1\/[])| 2 T} = —00.

Proof. Note that by conditions (ii) and (iii), the two limits above are equivalent.
By (i) and (ii), given ¢ > 0, we may take ng, A, M,a > 0 such that A7 > 6c,

kn
limsup e, log(z Pr{FgJ‘?)(Xn,j) >M}) < —
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and

lim sup €, log Elexp(e 1)\ZF(%) <67 AT

n—oo

M>F("0)( v)zaen)]

Then,

en 10g(Pr{SUD (o 1)y | 2571 (Fg (X 308) = g (X DM o) (x5l 2371 7D)
< enlog(X5, Pr{F,} (X,,5) = M}) < —
We also have that

PT{SUPd(s t)<no |Z?21(fn,j(Xn,Jv $) = frn.j (Xn, >)IM>F,EL7‘?)(Xn,j)Za5n| >37'7}
Pr{Z] 1F7(Lnyo M>F0 (X, ) >aen > 377}

S € -3 ATE[eXp( nlAZ F UO)(Xn,j)IM>F(”Q)(X" j)Zafn)} S €

IN

-1
—Ccepn

Hence,

. kn
limsup,, . €n IOg(Pr{Supd(s,t)gno | Zj:1(fn,j (Xn,ja s) — fn,j( n,5s t))
e o |2 B0 2

By previous estimations and condition (iii), it suffices to consider
SUPg(s,4)<n | Z:n(s) — Z,(t)|, where

kn
Zn(t) = Z(f"j( VR )IFT(;’Q)(XH j)<aen ['fnj( nj> )IF("‘.])(XV,L j)<a€n]).
J 1 2J ’ n,J ’

It is easy to see that by Theorem 2.3, conditions (iv) and (v) imply that

lim;, o im sup,,_, o, €n 1og(Pr{|supy(, )<y, [Zn(s) — Zn(t)]
—Elsupy(s 1)<y 1 Zn(s) = Zn(®)l]| 2 37'7}) = —

Hence, the claim follows. O

We also will need the following lemma:

Lemma 2.6. Let X be a r.v. with values in a measurable space (S,S). Let f1,..., fm
be measurable functions in S. Let

ITD (uy, ... up) = sup {Z;nzl Aju; — log (E [exp (Z;nzl )\jfj(X))D :
A S Am € R},
and let
I (uy, ... up) =inf {E[h((X))]: E[y(X)] =1 and

where

(2.2) h(z) = xlog (g) +1, if z>0; and h(z) =00, if xz <O0.
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(i) If there exists a X > 0 such that for each 1 < j < m, E[eMi(X] < oo,
then for each uq,...,uy, € R,

IO (ur, . ) < T (un, ).

(ii) If for each X\ > 0 and each 1 < j < m, E[eMil] < oo, then for each
ULy Uy € R,
IO (ug, ) = TP (ug, . ).

Proof. Fixuy,... ty € R.Let IM = I (uy, ... uy,) andlet I = T3 (ug, ... uyy,).
Assume the hypothesis in part (i). Suppose that E[y(X)] = 1 and E[f;(X)v(X)] =
u; for each 1 < j < m. Then, by the Jensen’s inequality,

S At = Elh(y(0)] = BISTL, A3 f5(X0)7(X) = 7(X) log(y(X)]
ET ST A5 (X) = log(1(X)) ) ()]

log ( [exp (74 Aif5(X) — log(7(X))) (X))

log (E |exp (272, /\jfj(X))D.

So, I < 1) and (i) follows.
Part (ii) follows from Theorem 5.2 in Donsker and Varadhan (1976). O

IN

Next, we present necessary and sufficient conditions for the large deviations
of empirical processes. The set—up for sums of i.i.d. r.v.’s is as follows. Let (S, S, v)
be a probability space. Let Q = SN, A = SN and Q = vN. Let X,, be the n-th
projection from 2 into S. Then, {X,,}52, is a sequence of i.i.d.r.v.’s with values in
S. Let {f(-,t) : t € T} be an image admissible Suslin class of measurable functions
from S into R. We consider the LDP for {n~! > =1 f(Xj,t) « t € T} Sethura-
man (1964) got the large deviations for the empirical distribution function, that is
T =R and f(z,t) = I(z <t). The large deviations for general empirical processes
was considered by Wu (1994). He obtained necessary and sufficient conditions for
a bounded set of functions (Wu, 1994, Theorem 1). But, for unbounded classes,
the sufficient conditions in Theorem 4 in Wu (1994) are not necessary. Next theo-
rem gives necessary and sufficient conditions for the large deviations of empirical
processes.

Theorem 2.7. Suppose that sup,cr |f(X,t)| < 0o a.s. Then, the following sets of
conditions ((a) and (b)) are equivalent:

(a.1) (T, d) is totally bounded, where d(s,t) = E[|f(X,s) — f(X,t)]].

(a.2) There exists a A > 0 such that

Elexp(AF(X))] < oo,

where F(z) = supyer |£(@, 1))
(a.3) For each A > 0, there exists a > 0 such that E[exp(AF™ (X))] < oo,
where F(x) = supy(, o<y |f (@, 5) = f(@,1)].

(a.4) supyeq [n™ " S0 (F(X5,t) — E[f(X;,0)])] 5 0.
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b) {n 1Y " f(X,,t) : t € T} satisfies the large deviation principle in
j=1 J
loo (T) with speed n and a good rate.
Moreover, the rate function is given by

I(z) =sup{ly,,. .+, (2(t1),. .., 2(tm)) 1 t1, ... tm € T,m > 1},

where

(23) Itl,...,tm (U1, s ?UHL)

= sup Z Aju; — log(E[exp(Z NFEXGE)]) s A, Am €R
j=1 j=1

Proof. Assume the set of conditions (a). We apply Theorem 2.4. Condition (a.1)
in Theorem 2.4 is obviously satisfied. Condition (a.2) in Theorem 2.4 follows from
the Cramér—Chernoff theorem.

Assume (b). Since we have a good rate, for each 0 < ¢ < o0, there exists
M < oo such that

n

limsupn~* log(Pr{sup |n* Zf(Xj,t)| > M}) < —c.
n—00 teT =1
By Lemma 2.1, for each § > 0,

limsupn ' log(nPr{n 'F(X) > 2M +4}) < —c.

n—oo

is easy to see that this implies that FE[e*(X)] < oo, for each 0 < X\ < ¢(2M +
§)~L. So, condition (a.2) holds. Besides the rate function for the finite dimensional
distributions is given by (2.3). Hence, by Theorem 2.4, for each k > 1, (T, p,(vl)) is
totally bounded, where

(2.4) pi) (s,8) = sup{luz — | : 1) (wn, u2) < ),

and

1) (u,0)

)

= gup {A1ug + Aoug — log(Elexp(A1 f(X, s) + Ao f(X,1))]) : A1, A2 € R}
By Lemma 2.6, for each s,t € T, and each k > 0, p,(f)(s,t) < p,(:)(s,t), where
(2.5) o (s.1)

= sup{|E[y(X)(f(X,1) = f(X; )| : E[y(X)] = 1, E[h(v(X))] < k}.

Hence, for each k > 0, (T, pgf)) is totally bounded. Given 1 > § > 0, there exists
a b> 6 such that E[F(X)Ipx)>2-1p) < 2726. Hence, for each s,t € T,

(2.6) E[lf(X,t) — f(X, )15 (x.0)—f(X,)| 0] < 2716
Take ko > h(4b61). Given s,t,€ T with p,(i) (s,t) < 2725. We define

v(@) = a " (f(2,t) = F(@,8) o> f(a,t)— f(2.5)>05
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where

a=E[(f(X,t) = f(X,8) o> f(x.t)—f(X.5)>0]-
If o~ < 461, then E[h(v(X))] < h(6~14b). So,
t

(2.7) E[(f(X,t) = f(X, 8) y> p(x.4)— f(X,5)>0]
<a 'B[(f(X, ) F(X,9))?Tys p(x,0)— f(X,5)>0]
= E[(f(X,t) = f(X,5))y(X)] <272

If a1 > 4571, then (2.7) holds obv1ously Combining (2.6) and (2.7), we get that
if p(z)(s,t) < 2 25 then d(s,t) < 4. Therefore, (T,d) is totally bounded, that is
(a. ) holds.
Since (T, d) is totally bounded, by Theorem 2.4, for each 7,¢ < oo, there
exists 0 < n < oo such that
limsupn~tlogPr{ sup |n~! Zf(Xj,t)| >7}H < -
n—oo d(s,t)<n j=1

Using a previous argument, this limit and Lemma 2.1 implies that E[e*f’ m(x )] <

o0, for each 0 < A < 271771, So, condition (a.3) holds.
Condition (a.4) follows from Lemma 2.2. O

In condition (a.l) in the theorem above, we may use d(s,t) = (E[|f(X,s) —
(X, t)lp])l/pv for any p > 1, or d(s,t) = E[[f(X,s) — f(X, )| A 1].

It is not sufficient to have that for some A > 0, E[exp(AF(X))] < oo to have
the large deviations for empirical processes. Let T'= {0,1,2,...} and let {&,}52,
be a sequence of symmetric independent r.v.’s, with Pr{|{| = 0} = 1, and for
n>1,Pr{|&,| >t} = e ! for each t > n and Pr{¢, =0} = 1—e~". Then, for each
0 < A <1, Elexp(Asup,,~¢ [€n|)] < 0o. However, condition (a.3) in Theorem 2.7
does not hold. We have that then E[(£,,—&)?] = 4(no-+1)e~"°. For each > 0, if ng
is an integer with 4(ng+1)e™"° < 7?, then sup,,, ,, ytm.ny<n [&m—Enl = SUD, >0, [€nl-
However, for A > 1 and any ng, E[exp(Asup,,>,, [§])] = oo.

Conditions (a.2) and (a.3) hold if for each A > 0 E[exp(AF(X))] < oo.
However, however there are empirical processes for which the large deviations
hold, but it is not true that for each A > 0 Efexp(AF(X))] < oo. Let {&,}72; be
a sequence of symmetric i.i.d.r.v.’s with Pr{|&| >t} = e~*/% for each t > 0 and
each k > 1, where {ay} is a sequence of positive numbers such that Y ;7 a7 <
oo. Then, there exists a r.v. X and functions f(x,k) such that for each k > 1
f(X,k) = &. Then, (a.1)—(a.4) in Theorem 2.7 hold, but for A > sup~ ax,
Elexp(Asupye; 1)) = ox.

By Theorem 4.2 in Arcones (2002b), if for each A € R and each t € T,
Elexp(Af(X,t))] < oo, then the rate function in the previous theorem is given by

1(z) = inf{  B[A((X))] : E(X)] = 1 and
2(t) = E[y(X)f(X,t)] for each t € T},
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where h is as in (2.2). Observe that h(y) = sup, (xy — (e® — 1)).
By Corollary 3.4 in Arcones (2002a), the previous theorem gives necessary
and sufficient conditions for the LDP for Banach space values r.v.’s:

Corollary 2.8. Let {Xj};‘;l be a sequence of i.i.d.r.v.’s with values in a separable
Banach space B. Then, the following conditions are equivalent:
(a.1) There exists a A\ > 0 such that

Elexp(A\X])] < o0.
(a.2) For each \ > 0, there exists a n > 0 such that
Elexp(AW™)] < oo,
where

W = sup{| f1(X) = fo(X)| : f1, fo € BT, E[Lf1(X) = fo(X)]] < n}.
(b) {n~! > i—1 X} satisfies the LDP in B with speed n.

Proof. By Theorem 2.5, it suffices to show that (a.1) and (a.2) imply that {f(X) :
f € Bj} is totally bounded in L. Conditions (a.1) and (a.2) imply that E[|X]|] <
oo. Hence, given € > 0, there existsar.v. Y = Z;’;l z;I(E;) such that E[| X Y] <
€, where ; € B and FEi,...,E,, are disjoint Borel sets. It is easy to see that
{f(Y): f € B} is totally bounded in L;. O

If B is a finite dimensional space, then (a.1) in the previous corollary implies
(a.2). So, for a finite dimensional Banach space, (a.1) and (b) are equivalent.

The previous theorem relaxes the conditions in Donsker and Varadhan (1976).
Let {X;}52, be asequence of i.i.d.r.v.’s with Pr{|X;| > t} = ", for each t > 0 and
each 1 < j. Then, f(X;,t) = |X;—t],0 <t <1, defines a r.v. with values in C[0, 1]
with the uniform norm. It is easy to see that Corollary 2.8 applies to this example.
However, it is not true that for each A > 0, Elexp(Asupy<;<; | X — t])] < o0. So,
the theorem by Donsker and Varadhan (1976) does not apply to this case. Jiang,
Bhaskara Rao and Wang (1995) obtained another type of conditions for the large
deviations for Banach space random variables. Their conditions are more difficult
to check.

The previous corollary gives the following for Hilbert space valued r.v.’s

Corollary 2.9. Let {Xj}jo-il be a sequence of i.i.d.r.v.’s with values in a separable
Hilbert space (H,< - >). Then, the following conditions are equivalent:
(a.1) There exists a A > 0 such that

Elexp(AX])] < o0.
(a.2) For each X\ > 0, there exists an integer m such that
Elexp(AX"™]))] < oo,

where X =37 < X, hy, > hy, and {hy,} is an orthogonal basis of H.
(b) {n=1! > =1 X;} satisfies the LDP in B with speed n.
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Proof. We show that under (a.1), (a.2) above is equivalent to (a.2) in Corollary
2.8.

Suppose that (a.2) in Corollary 2.9 holds. Then, given A > 0, there exists
an integer m such that E[e‘““X(m)'] < oo Let Y™ = X — X(m) = S <
X, hi, > hy. Y™ is a finite dimensional r.v. So, there exists a n > 0 such that
E[e?V"™"] < oo, where

VOmm — sup{| fi(2) — fa(2)| : f1, fo € BT, E[[f1(X) = fo(X)]] < n}-

Since W7 < V(mm) 4 2| X (M| (a.2) in Corollary 2.8 follows.

Suppose that (a.2) in Corollary 2.8 holds. For each A > 0, there exists a
n > 0 such that Elexp(AW )] < co. Take an integer m such that E[|X(™)|] <7,
Then, for any f; € Bf with fi(h;) =0, for each 1 < j < m, and fo = 0, we have
E[|f1(X) = f2(X)] < E[|X™]] <n. So, | X(™)| > W and (a.2) in Corollary 2.9
follows. O

A similar result holds for r.v.’s with values in [,,, p > 1. In this case, (a.2) in
Corollary 2.8 can be substituted by
(a.2)’ For each A > 0, there exists an integer m such that

Elexp(A[X™)])] < oo,

where X = (YD, Y@ )yand X™) = (0,...,0,Yy(m+D) y(m+2)

We must notice the conditions above are sort of compactness conditions. A
set K of a separable Hilbert space is compact if and only if it is closed, bounded
and

lim sup Z | <a,h>]?=0,
B -
where {hy} is an orthogonal basis of H. For p > 1, a set K of [, is compact if
and only if it is closed, bounded and lim, oo SUP,e g Y o1 |z P = 0, where
= (M, 23 ) (see for example page 6 in Diestel, 1984).

Let {£,}52, be a sequence of symmetric independent r.v.’s, with Pr{|¢,| >
t} = et for each t > n and Pr{¢, = 0} = 1 — e~ ™. Then, for each p > 1, X =
(&1,&2, ..., ) isar.v. with values in [, such that for each 0 < XA < 1, Efexp(A|X|p)] <
00, where | - |, is the I, norm. However, X does not satisfy (a.2)’.

Our methods also apply to partial sums processes. First, we consider the case
of a unique function.

Theorem 2.10. Let {Xj}‘]?’;l be a sequence of i.i.d.r.v.’s. Then, the following con-
ditions are equivalent:
(a) For each X € R, Elexp(AX)] < 0.

(b) {n~t Egnjl X; : 0 <t < 1} satisfies the large deviation principle in

loo([0,1]) with speed n and a good rate.
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Moreover, the rate function is given by

JEw( () dt, if 2(0) =0
(2.8) I(z) = and z(t) is absolutely continuous,
o0 else,

where W(x) = sup, (zy — ®(y)) and ®(y) = log(E[e¥*]).

Proof. Let U, (t) = n~! Z[ X;. Assume condition (a). We apply Theorem 2.4
with d(s,t) = |s —t]. Obv10ubly ([O7 1],d) is totally bounded. Given 0 < t; < --- <
tm < 1, we have that

(2.9) S SN X = Y Zlmﬁ% i N X
[ntp] _ [nty
- Zp 1 Z] =p Zz— [ntp_1]+1 A Xl - ZP:]- Zi=[ntp71]+1 Zj:p AJX

where ty = 0. Hence,

(2.10) n~" log Elexp(37, Y A X))
= LD DU D N logE[exp@ A X)]
- Z;lﬂ(tp —tp-1) IOgE[eXP(Zj:p ;X)) = fo j:l Ajlo<s<t,) ds.

This limit and Theorem II1.2 in Ellis (1981) imply condition (a.2) in Theorem 2.4.
To check condition (a.3) in Theorem 2.4, given ¢,7 > 0, take A > 0 such that
A > 23¢r~! and take an integer

m > max (¢ log(Elexp(A|X|)]), 2°r " E[| X]]) .

Let {X/} be a independent copy of {X;}. Let s; = m~'j, for 0 < j < m. Let
m(s) =s;if s;_1 <s<sjforsome j=1,...,m—1 Let m(s) = 8y, if 51 <5<
Sm. By symmetrization (see Lemma 1.2.1 in Giné and Zinn, 1986) and the Lévy
inequality

PT{SUPogsg |Un(7(s)) = Un(s)| > 7}

< mmaxi<j<m Pri{sup,,_ <,<,_, |Z£n8[]nsj,1]+1 X;| >nt}

< 2mmax1<j<m Pr{supS 1<s<sj \Zlm’[]ns? 1]+1(X XN >27tnr}

< 4mPr{| 3" +2(X X)) > 27 rn}
<8mPr{|Zl U x> 0 m}
< 8me 2 T (Blexp(A X)) 42,

for n large enough. Observe that we may symmetrize because

[ns]
En~' Y X <n N (m 'n]+2)E[X[] < 2707,
i=[ns;_1]+1
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for n large enough. Hence,

limsup,, ., n~ " log(Pr{supy< <1 |Un(7(s)) — Un(s)| > 7})
< -X27%r + m~tlog(E[exp(A| X|)]) < —c.
Therefore, (b) follows.

Assume (b). By Theorem 2.4, there exists a pseudometric p in [0, 1] such that
([0,1]), p) is totally bounded and for each 7 > 0, there exists a § > 0 such that

limsupn~tlogPr{ sup |U,(s) —Uyn(t)] > 7} < —1.
T po.t)25

Take 0 < s < ¢ <1 such that p(s,t) < 4. Then,

[nt]
limsupn~* log Pr{| Z X;| >mm} < -1
n=oo i=[ns]+1

By Lemma 2.1, this implies that E[e*X] < oo, for each [A| < 771. So, condition
(a) holds.

The results in Section 4 in Arcones (2002b) give that the rate function is the
one claimed. O

Large deviations for partial sums processes in a similar set—up to the previous
one have been considered by Borovkov (1967) and Mogulskii (1976).
For partial sums of empirical processes, we present the following theorem:

Theorem 2.11. Let {X;} be a sequence of i.i.d.r.v.’s with values in a measurable
space (S,S). Let {f(x,t) : t € T} be a class of measurable functions defined on S
such that sup,er |f(X,t)] < oo a.s. Let Uy(s,t) = n~! ny} (X;,t). Then, the
following sets of conditions (a) and (b) are equivalent:

(a.1) (T, d) is totally bounded, where d(s,t) = E[|f(X,s) — f(X,t)[].

(a.2) For each \ > 0,

Elexp(AF(X))] < o0,

where F(z) = supyer | (2, 1).

(a.8) supyer [n~" 27 (F(X;.) = BIF(X5,0)] 7o,

(b) {U,(s,t) : t € T} satisfies the large deviation principle in 1o ([0,1] x T)
with speed n and a good rate.

Moreover, the rate function is given by

(2.11) I(2) = inf{fo1 Eh(v(X,u))]du: E[y(X,u)] =1 for each 0 <u <1,
and 2(s,t) = [ E[f(X,t)y(X,u)] du for each (s,t) € [0,1] x T}.
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Proof. The proof of (a) is equivalent to (b) is similar to that of Theorem 2.7 and
it is omitted. The new part is the form of the rate function. By the argument in
(29)for0<s; <---<sp<landty,... t, €T,

m m [nSJ m [nsp] m m
Zz/\j,kaXutk :Z Z ZZ)\jkf Xz,tk
j=1k=1 i=1 p=1li=[s,_1]+1J=p k=1

where sg = 0. Hence,
n log(Blexp(S=7Ly 4Ly Ak ST S (X))
= o S tog(Blexp(S, SRy Mgk (Xis 1))
S sy — sp-1)log (B [exp (S, SO0y A F(X 1) )| ) du

= Jytog (B [exp (78 S0y A (0 < w < ) (X, 1) )| ) du

Hence, by Theorem I1.2 in Ellis (1981), the rate function for the LDP of
{(Un(s1,t1), - Un(81,8m), -« s Un(Smst1)y« o o s Un(Smy tm)) }

is given by

sup {Z;'Ll Dk Aj kU
_ fol log (E {exp (Z;":l Yo Akl (0 <u < s)) f(X, tk))D du: N € R} )
The arguments in Lemma 2.6 give that
I(sl,tl);ﬁ.,(sm,tm)(ul,lv oo Ummm)
= Inf{d 00 (sp — sp—1) E[h(7p(X))] : Ely;(X)] =1 for each 1 < j <m}
and Zp 1(sp Sp—1)Elf (X, te)yp(X)] du = u; , for each 1 < j, k < m}
= 1nf{f0 Y(u, X))]du : E[y(X,u)] =1 for each 0 < u <1,
and fos’ E F(X, te)y(X, u)] du = ujy, for each 1 < j, k < m}.
It is easy to that the methods in Section 4 in Arcones (2002b), give that
Sup{j(sl,tl),4..,(sm,tm)(2(517tl)a .- '>Z(Sm7tm>) HEZAS [07 1]ati €T, for1<i< m}a
is the rate in (2.11). O

For Banach space r.v.’s, we have that:

Corollary 2.12. Let {Xj};?';l be a sequence of i.i.d.r.v.’s with values in a separa-
ble Banach space B. l([0,1], B) is the Banach space consisting by the bounded
functions from [0,1] into B with the norm ||| s, 7,8 = sup,er |(t)|. Then, the
following conditions are equivalent:

(a) For each A > 0 Elexp(AX])] <

(b) {n~1 Z[m :0<t<1} satzsﬁes the LDP in 1 ([0,1], B) with speed n
and a good rate fzmctzon
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Moreover, the rate function is

I(z) = inf{ f;y E[h(y(X,w))]du : E[y(X,u)] =1 for each 0 <u < 1,
and z(t) = fot E[y(X,u)X]du for each t € [0,1]}.
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