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THE BERRY-ESSEEN BOUND OF A WAVELET ESTIMATOR IN
NON-RANDOMLY DESIGNED NONPARAMETRIC REGRESSION
MODEL BASED ON ANA ERRORS*

XUFEI TANG!?, XUEJUN WANG?**, YT WU? AND FEI ZHANG?

Abstract. Consider the nonparametric regression model Yy, = g(tn:) + €4, 1 = 1,2,...,n, n > 1,
where ¢;, 1 < ¢ < n, are asymptotically negatively associated (ANA, for short) random variables. Under
some appropriate conditions, the Berry-Esseen bound of the wavelet estimator of g(-) is established.
In addition, some numerical simulations are provided in this paper. The results obtained in this paper
generalize some corresponding ones in the literature.
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1. INTRODUCTION

Berry-Esseen bound is known as the upper bound on the rate of convergence in the central limit theorem.
In the past, many people were interested in the Berry-Esseen bounds theorem. For example, Xue [25] discussed
the Berry-Esseen bound of an estimator for the variance in a semi-parametric regression model under some mild
conditions; Liang and Baek [12] gave the Berry-Esseen bound for density estimator under negatively associated
sequences; Wang and Zhang [23] provided the Berry-Esseen bound for linear negatively quadrant-dependent
sequences; Cai and Roussas [3] established Berry-Esseen bound for a smooth estimator of the distribution
function; Liang and Li [14] investigated the Berry-Esseen bound of the weighted estimator in a nonparametric
regression model with linear process errors.

Consider the following nonparametric regression model:

Yni:g(tni)+€i7 t=1,...,n, <1'1)

where the regression function ¢(-) is an unknown Borel measurable function defined on [0,1], {tn;, 1 <i < n}
are non-random design points and {e;} are random errors.
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It is well known that regression model has a wide range of applications about prediction in communications
and control systems, and is an important tool of data analysis. In recent years, the weighting function estimation
of g(+) has got extensive investigation. For instance, Georgiev [6] proposed a general weighted regression estimator
of g(-) and subsequently it has been studied by many scholars. One can refer to Georgiev [7] under independent
random errors, Roussas et al. [18] under strong mixing random errors, Yang [26] under negatively associated
errors, Wang and Si [22] under negatively orthant dependent errors, Chen et al. [4] under martingale difference
errors, Shen [19] under extended negatively dependent errors, and so on.

It is well known that the wavelet method is very good to adapt to local features of unknown curves. Hence,
many authors have applied wavelet procedures to estimate the general nonparametric model. For instance,
Antoniadis et al. [1] proposed the wavelet estimator of g(-) as follows:

Gnlt) =3 Vo /A En(t,s)ds, Ai = [5:1,50), (1.2)
=1 i

where Aj, Ay, ..., A, is a partition of interval [0, 1] with ¢,; € A;. The wavelet kernel E,,(t, s) can be defined
as follows:

Eolt,s) =Y ot —j)e(s =),  Em(t,s)=2"Ey(2™t,2™s), (1.3)
jeZ

where m = m(n) > 0 is an integer depending only on n, and ¢ is a scaling function.

Li et al. [16] derived the Berry-Esseen bound of the wavelet estimator for a nonparametric regression model
with linear process errors generated by ¢-mixing sequences. Ding and Li [5] obtained the Berry-Esseen bound
of the wavelet estimator of g(-), and the rate of the normal approximation was shown as O(n_é) under errors
form a linear process based on p-mixing random variables. Zhou and Lin [29] studied the asymptotic properties
of wavelet estimator in a semiparametric regression model with the mixing dependent errors structure. The aim
of this work is to further investigate the Berry-Esseen bound of the wavelet estimator g, (¢) in nonparametric
regression model (1.1) under asymptotically negatively associated random errors.

Now, let us recall some dependent structures. Joag-Dev and Proschan [9] introduced the following concept
of negatively associated random variables which have wide applications in multivariate statistical analysis and
reliability.

Definition 1.1. A finite family of random variables {X;,1 < i < n} is said to be negatively associated (NA,
for short) if for any disjoint subsets A and B of {1,2,...,n},

Cov (fl(Xi,iEA),fg(Xj,jGB)) SO, (14)
whenever f; and fo are any real coordinatewise nondecreasing functions such that this covariance exists. An
infinite family of random variables {X,,,n > 1} is NA if every finite subfamily is NA.

Another important concept of dependent random variables is p*-mixing, which was introduced by Bradley
[2] as follows.

Definition 1.2. A sequence of random variables {X,,,n > 1} is called p*-mixing, if the mixing coefficient
p*(s) =sup{p(S,T) : S,T C N,dist(S,T) > s} =0, as s— oo, (1.5)
where

|[EXY — EXEY)|
VVar(X) - Var(Y)

p(S,T) sup{ X €Ls(0(9),Y € Ly (J(T))}, (1.6)
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N is the set of positive integers, and o(S) and o(T') are the o-fields generated by {X;,i € S} and {X;,i € T},
respectively.

Zhang and Wang [30] introduced the following concept of asymptotically negatively associated random
variables.

Definition 1.3. A sequence of random variables {X,,,n > 1} is said to be asymptotically negatively associated
(ANA or p~-mixing, for short) if

p~(s) =sup{p~(S,T): S, T C N,dist(S,T) > s} -0, as s— o0, (1.7)
where

Cov (f1(X;,i € 9), fo(X;,5 €T))
\/VCL’I"(f1(Xi,i S S)) : VCLT(fQ(Xj,j S T))

p(S,T)O\/{ :fl,fzec}, (1.8)

and C is the set of nondecreasing functions.

An array of random variables {X,;, 1 < i <n, n > 1} is said to be rowwise ANA if for every n > 1,
{Xni,1 <i<n} are ANA random variables.

It is obvious to see that p~(s) < p*(s) and that a sequence of ANA random variables is NA if and only if
p~ (1) = 0. On the other hand, Zhang and Wang [30] provided an example of ANA random variables, which
is neither NA or p*-mixing. So, ANA random variables include p*-mixing and NA random variables as special
cases. Consequently, the study of the limit properties for ANA random variables is of much interest.

Remark 1.4. We point out that p*-mixing and NA are both ANA. However, the converse is not always true.
The following gives an example of an ANA sequence which is neither NA nor p*-mixing.

Example 1.5. Let {,,n > 1}, {n,,n > 1} and {7,,n > 1} be three independent sequences of independent
and identically distributed standard normal random variables. Let

. T s 'Lf n = 22m-1
Em, ifn=2m-—1 )
X’n:{_? an:2m ) Y’n: —MNm, an:22m )
e T, otherwise

and Z, = X2+Y,. Then {X,,,n > 1} and {Y,,,n > 1} are two independent sequences of identically distributed
NA normal random variables. Also, {X,,,n > 1} is a p*-mixing sequence with p*(2) = 0. From Property P3 of
Zhang and Wang [30], we can see that {Z,,n > 1} is ANA with p~(2) = 0. But {Z,,,n > 1} is neither NA nor
p*-mixing, since

Cov (Z27n—17 ng) = Cov (X227TL—1’X2277L) = ngn - (E§2 )2 =2>0

m

and

Cov (Zyzm—1, Za2m) 1 . 2m—1 o2 2m—1
=——=»0 dist (247 2°™) = 227 — 0.
Var(Zyzm-1)Var(Zyzm) g v s ( 2 >

This example can be found in Zhang and Wang [30].

Since the concept of ANA random variables was introduced by Zhang and Wang [30], many interesting
results have been found. For example, Zhang and Wang [30] established some Rosenthal type inequalities,
complete convergence and almost sure summability on the convergence rate with respect to the strong law of
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large numbers; Zhang [27] obtained moment inequalities, characteristic functions and the central limit theorems;
Zhang [28] investigated the central limit theorem for ANA random fields under lower moment conditions or
the Lindeberg condition; Wang and Lu [21] established some inequalities for the maximum of partial sums and
weak convergence; Wang and Zhang [24] obtained the law of the iterated logarithm; Liu and Liu [15] showed
moments of the maximum of normed partial sums; Wu and Jiang [20] studied the almost sure convergence
for sequences of ANA random variables; Huang et al. [8] investigated the complete convergence and complete
moment convergence for weighted sums of arrays of rowwise ANA random variables, and so on.

In this paper, we further investigate model (1.1) and derive a Berry-Esseen type bound for the estimator gy, (+)
in (1.2) under the ANA errors {¢;} satisfying some mild regularity conditions. Under appropriate conditions,
the Berry-Esseen type bound can attain O(n~1/4).

To prove the main results, we recall some definitions used in this paper.

Deﬁnition 1.6. A father wavelet ¢ is said to be g-regular (S,;¢ € N) if for any | < ¢, and for any integer k,

one has |d | < Cr(1+ |z|)~1, where C} is a generic constant depending only on k.

Deﬁnition 1.7. A function space H7(y € R) is said to be Sobolev space with order v, i.e., if h € HY then
[ |A(w)[>(1 + w?)Ydw < oo, where h is the Fourier transform of h.

The paper is organized as follows. In next section, we list some assumptions and give the main results. Some
numerical simulations are provided in Section 3. Some lemmas and proofs of the main results are presented in
Section 4, and the proofs of the lemmas are given in Appendix A.

2. MAIN RESULTS

In what follows, we will use C', Cp, and C; to denote positive constants whose values are unimportant and
may vary. Set | X[, = (E|X|")Y", [ X|l21 = [y~ PY2(|X| > 2)dx, 2T = zl(z > 0), 2~ = —2I(z < 0), and |z]
denotes the integer part of x, ®(u) is defined as a standard normal distribution.

Now, we shall give some assumptions:

(A1) {e;, i > 1} are ANA random variables with Ee; = 0, sup;~; E|;|**® < oo for some § > 0, u(n) =:
sup >, (Cov(ejex))” — 0and v(n) =: 3772, p~(j) = 0 as n — oo.
k21 ji[jk|2n
(A2) The spectral density function f(w) of {&;} satisfies 0 < C; < f(w) < Cy < oo for all w € (—m, 7).
(A3) (i) ¢(+) is g-regular with order g > u, where u is defined in (A4) (ii);
(ii) o(-) satisfies the Lipschitz condition with order 1, has a compact support and |@p(§) — 1| = O(&) as
& — 0, where ¢ is the Fourier transform of ¢.
(A4) (i) g(-) satisfies the Lipschitz condition with order 1;
(ii) g(-) € H*,u > 3, where H"(u € R) is the Sobolev space with order w.
(A5) max ’sz —8i_1 — H —0(1)

(A6) Setp:p( ) = o0 and ¢ = ¢q(n) — 00 as n — oo, write k = [ Jsuchthatp+q<n§%0, and
Cin — 077’ = 1727 where Cln = %2m7<2n = Z2m

Remark 2.1. We point out that u(q) — 0 and v(q) — 0 are easily satisfied in Assumption (A1). One can
refer to Li et al. [16], Cai and Roussas [3], Liang and Li [14] for details. Assumptions (A2)-(A5) are mild
regular conditions for the wavelet estimate in recent literature, such as Li et al. [16] and Liang and Li [14]
among others. In Assumption (A6), p, ¢ and 2™ can be defined as increasing sequences and ¢, =0, 1 =1,2
are easily satisfied, if p, ¢ and 2™ are chosen as follows: p ~ n%, ¢ ~ n’ and 2™ ~ n% (§; > 8y > 0, 63 >
0, d2 + 3 < d1 < 1 — d3). For example, taking §; = 0.6, d2 = 0.32 and §3 = 0.21, we get (;, — 0, i =1,2.

Consider the nonparametric regression model (1.1). Let 02 (t) = Var(g,(t)) and S,(t) = o, (t){gn(t) —
Eg,(t)} for each n > 1. Our main results on the uniform Berry-Esseen bounds for the estlmator gn( ) in (1.2
are presented as follows.
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Theorem 2.2. Suppose that Assumptions (A1)-(A6) hold. Then for any t € [0,1],

2435 2495

sup |P(S,(t) < u) — B(u)| < C [ FH L LR 1 (ulg) + (@)

Wl

If we take p = [n"| and ¢ = [n®"~!] for some 3 < 7 < 1 in Theorem 2.2, we can obtain the following result.

Corollary 2.3. Suppose that Assumptions (A1)-(A6) hold. If sup Ele;|**° < oo for some § > /3 — 1,
i>1

3(6—1)(2+96)

22— 0(n=?), u(n) +v(n) =0 (n_<4**2><3+5>), where 1 <7 <0 <1, then for any t € [0,1],

n

sup [P(S(t) < u) = @(u)| = O (n~ 55 ).

If we take |p =n'/2| and ¢ = |logn| in Theorem 2.2, we can also obtain the following result.

Corollary 2.4. Suppose that Assumptions (A1)-(A6) hold. If sup E|e;|>T° < oo for some § > /3 — 1, % =
i>1

O(n=?), u(n) +v(n) =0 (exp{W}), where 1 < 0 <1, then for any t € [0,1],

sup |P(Sp(t) <u) — ®(u)| =0 ((n—(G—%) logn)%) )

Remark 2.5. It is easy to check that if § = 1, the Berry-Esseen bound for §,(-) approximates to n~3/1¢ for
7/ 1/2 and § = 1, and if § can be sufficiently large, the Berry-Esseen bound is nearly n~1/4. Hence, the results
above generalize the corresponding ones of Ding and Li [5] from p-mixing setting to p~-mixing setting.

Remark 2.6. Since p*-mixing implies ANA| so our results are also available for p*-mixing random errors. It
is worth to mention that as far as we know, there is no literature investigating the Berry-Esseen bound for the
estimator (1.2) under the assumption of ANA random errors.

3. SIMULATION STUDY

To evaluate the finite sample performance of the wavelet estimator, we simulate data from the following
model:

Yni :g(tni)+6ia i:l,...,n, n > 1, (31)
where t,,; = %, 1=1,2,3,...,n.
Case 1. Let random vector (e1,€2,- -+ ,&,) ~ N(0,3), where 0 represents zero vector and
1402 v 0 0 0 0
-v s+ v 0 0 0
0 —v 3+ 0 0 0
Y= : , v=0.1
0 0 0 s+ —v 0
0 0 0 —v % + 2?2 —v

nxn
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FIGURE 1. Q-Q plots of S, () g1(t).
By Joag-Dev and Proschan [9], it can be seen that &1, €2, ---, &, are NA random variables, and thus ANA
) ) ) ) )

random variables. We take two functions for g(-):

3 1 - 1

gi(t) =cos(t) and  ga(t) =4 i1, if 3<t<F.

-3, ift>3%

For a given sample size n, take 2™ = [n'/?| and s; = £. We choose the scale function ¢(z) = I(0 < z <
1). One can easily check that the Assumptions (A1)—(A6) are satisfied. From the model above, taking n =
500, 1000, 1500 and 2000, we obtain estimator g, (¢) as the simulation results. Repeat calculating 1000 times,
we get estimators §,1(t), gn2(t), ..., Gn,1000(t) of g(t). We depict the Q-Q plots of S,,(t) statistics versus the
quantiles of standard normal distribution for g1 (¢) and ga(¢).
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FIGURE 2. Q-Q plots of S, (t) ga(t).

According to Theorem 2.2, the distribution of S, (¢) should be asymptotically normal. Figures 1 and 2 depict
the Q-Q plot for ¢1(t) and go(t) with n = 500, 1000, 1500 and 2000, respectively. The Q-Q plots show a good
fit of the S, (t) to normal distribution.

Case 2. For fixed integer m, let e; Y N(0,02), where 02 = 1/(m + 1). Let &; = £ ;4 for each i > 1. Then
{ei, i > 1} is a sequence of p*-mixing random variables and thus a sequence of p~-mixing random variables
with Ee; = 0 and Var(e;) = 1. For simplicity, take m = 2. The other settings are the same as those in Case 1.
We get similar conclusion as in Case 1. Consider the length of the paper, the Q-Q plots of S, (¢) are omitted
here.
Case 3. Suppose that {e,,n > 1} has the same distribution as that of {Z,,n > 1} in Example 1.5. Then
{en,n > 1} is a sequence of p~-mixing random variables which is neither NA nor p*-mixing. The other settings
are the same as those in Case 1. We get some similar conclusion as in Case 1 and Case 2, so the details are
also omitted here.

To compute the uniform Berry-Esseen bounds for the estimator (1.2), we first compute the empirical dis-
tribution functions of S,, to estimate F),(u), and then estimate the maximum values of |F,,(u) — ®(u)| for
u=—3,—2.99,-2.98,...,2.98,2.99, 3. The results are shown in Table 1.
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It can be easily seen in Table 1 that for the three cases and the two functions, the uniform Berry-Esseen
bounds decrease markedly as the sample size n increases. These simulation results basically agree with our
theoretical results.

TABLE 1. The uniform Berry-Esseen bounds.

Case n 500 1000 1500 2000
n~1/4 02115 0.1778 0.1607 0.1495

1 g1(t) 0.0276 0.0202 0.0190 0.0172
g2(t) 0.0220 0.0195 0.0185 0.0178
9 g1(t) 0.0219 0.0209 0.0196 0.0141
g2(t) 0.0264 0.0199 0.0187 0.0163
3 ¢g1(t) 0.0231 0.0194 0.0183 0.0169
g2(t) 0.0235 0.0200 0.0181 0.0138

4. PROOFS OF MAIN RESULTS

From (1.2), we can see that

Sp = 8,(t) =0, (1) Zgi /A‘ E,.(t,s)ds =: ZWM

i=1
Set
ky+p—1 ly+g—1 n
Ynov = Z Wni7 gnv = Z th Ynk+1 = Z Wnia
i=ky 1=l i=k(p+q)—n-+1
khb=(w=1p+q+1, l,=@w-1p+q +p+1, v=1,...,k,
k k k
S;L = Zynva S;L/ = Zfrwa S;LN = Ynk+1, Si = Zvar(ynv)-
v=1 v=1 v=1
Then
Sp=258,+8,+8,
Let n1,Mn2, - - -, Mnk be independent random variables and 7, 4 Yno for each v =1,2,... k, Denote T,, =
k
>y=1Tno-

To prove the main results of the paper, we need the following important lemmas, whose proofs will be given
in Appendix.

Lemma 4.1. Assume that (A1)-(A6) hold. Then for any § > 0,

3 s
(i) BE(S1)*H < C¢t®, E(S!)?0 < CGyl 3
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2495

( ) (|S//‘ > <6+25) < CC6+28 (‘S///| > <b+28) < C<6+26.

Lemma 4.2. Assume that (A1)-(A6) hold. Then

|s2 —1] < C [cfln + Cfn +u(q) + v(q)} )

Lemma 4.3. Assume that (A1)-(A6) hold. Then
P (Tn < u) — ®(u)
Sn

Lemma 4.4. Assume that (A1)-(A6) hold. Then

sup
u

Wl

sup |P(S), < w) = P(Ty, < )| < C [¢5, + (u(@) + ()] (4.1)

Lemma 4.5. (cf. Liang and Fan [13]) Let X and Y1,Ya, ..., Y, be random variables. Then for positive numbers
Wi, W2, ...,Wn,

P(X—i—zm:YiSu) — ®(u)

i=1

sup
u

<sup|PX<u Z

Now, we turn to prove the main results of the paper.

Proof of Theorem 2.2. It can be easily checked that
sup | P(S), < u) — ©(u)]

B(—) — B(u)

Sn

P(T, < u) — B(—)

Sn

IA

-+ sup

u

sup | P(S), < u) — P(T;, < u)| + sup

= Jln + J2n + Jgn. (43)

According to Lemma 4.4 and Lemma 4.3, we can get that

(4.4)

ol
[E—1

Jin < C [, + (ula) + v(q))

and
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It is well known that (cf. Lemma 5.2 in Petrov [17]),

(p—1DI(p=>1)
su P(pu) — P(u)| < +
7oo<£)<oo| (pu) ()] = V2rme 2me

Thus, by Lemma 4.2, we have

n

o (s — 1)I(sp > 1) n (st =1I0< s, <1)

2me 2me
< max{‘sn - 1‘7 ‘Sn - ll/sn}

2me
< Cmax{|s, — 1|,|8n — 1|/$n}H(sn + 1)

< Cls? 1 < C [¢h, + G, + ula) +v(0)] (4.6)

which, together with (4.3)—(4.5), yields that

Wl

sup |P(S), < w) = D(u)| < O [¢h, + G + G + (ula) +v(0) ] (4.7)

Thus, by Lemma 4.5, Lemma 4.1(ii) and (4.7), we have
sup | P(S, < u) — D(u)

2446

”
< Coup|P(S), < ) = (w) + OG5 + O™ + CP(SI] > ¢ + OP(SY| > ¢5,)

245 248 1
< o[ + EF + o o) + o)} (18
This completes the proof of Theorem 2.2. [

Proof of Corollary 2.3. Let p=|n"| and ¢ = |n?"~!]. Noting that § > v/3 — 1, we have by Theorem 2.2 that

2446 248

sup [P(Sp < u) = ®(u)f < € { b+ G+ (u(g) +v(q))é] : (4.9)

3(60—71)(2+9)

Since 2'" = 0O(n~?) and u(n) + v(n) = O (rf (4T*2>(3+5>) , we have

245 (B—7+1)(2+8) (0—7)(2+8) 248 (0—7)(2+5)
T =0 (TR — o (n HET) gl =0 (0 ) (4.10)

In

and
(u(q) + ’U(q))% =0 (q_ ((fr:jz))(<23++56))> =0 (’nf (6_6T+)(2%5+6)) . (4.11)

Therefore, the desired result follows from (4.9)—(4.11) immediately. The proof is completed. O
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Proof of Corollary 2.4. Set p = |nz] and ¢ = |logn|. Noting that 27 = O(n% and u(n) + v(n) =
0 (exp{w}) , we can get that

12445
246 1
16;{25 -0 ((n*(G*E) log TL) 624:355) , (4.12)
244 (6—3)(249)
S O(R_W) -0 ((n*(efé) log n) 5&%) (4.13)
and
1
1 —-3(20 —1)(2+49 3
(u(a) + o(a)} =0 (exp { S LEEN) — 0 (004 ogn) ) (1.19)
which, together with (4.9), yield the desired result. This completes the proof of the corollary. O

APPENDIX A.
Lemma A.1l. (¢f. Li and Guo [11]) Under Assumptions (A3)—(AS5), we have

2m
/ E,.(t,s)ds
A;

(@) oy i=1m (iz')z: (/A Em(t,s)ds>2 =02,

<C.

1 n
(i4) sup/ | B (t,8)|ds < C; (iv) Z / E,.(t,s)ds
m 0 i=1 A;

Lemma A.2. Assume that Assumptions (A1)—(AS5) are satisfied. Then

Proof. Similar to the proof of Lemma 2.2 in Li and Guo [17], it follows that

2

o2(t) = Var ank En(t,s)ds | = / f(w) Z Ep(t,s)ds - e” | dw, (A.2)
k=1 Ak - k=1" Ak
which together with Assumption (A2) yields that
n 2 n 2
1y < Em(t,s)ds> <o)<y ( Em(t,s)ds> . (A.3)
k=1 Ak k=1 Ak
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In addition, it is easy to see that

Elf ) i

s )
n

i —sio1) B2 (66 -

_1) Z
i=1

(A4)

( —sin— 1) B ) - L (BAE7) - BAEM),

where both §; M) and 552) belong to A;. Note that the number of terms contributing to the above sum is of order
O(5%), sup, , EZ,(t,s) = O(2°™), and

n

23m
E2(t67) - B2, (1,6 = 22 [Eg2me, 2 - ER(2me 2meV)| = 0 ()

which together with (A.4) and Assumption (A5) yields that

i(/ Ep(t,s)d ) —izn:/AiEfn(t,s)ds
(Mm)( 22m)+0(23’")):o(2:). (A5)

From (A.3) and (A.5), we obtain

m

e 2
720) = Cry [ Bt s)ds+ o)

2m 2m
>C 2(2™t,2™s)ds + o(— - )= Cl—. (A.6)
The desired result (A.1) now follows from (A.3), (A.6) and Lemma A.1(ii) immediately. O

Lemma A.3. (c¢f. Zhang and Wang [21]) Suppose that { Xy, k € N¢} is an ANA random field with EXy = 0
and || Xy, < oo for some p > 2 and all k. Then there exists a positive constant C,, depending only on p and
p~ () such that for any finite set S C N%,

E ZXk

kesS

P p/2
<Cpq D BIXilP + (Z E|Xk|2>

kes keS

When d = 1, the Rosenthal-type inequality remains true for the mazimal partial sums, if some conditions on
p~(+) are added.

Lemma A.4. (c¢f. Zhang [27]) Suppose that fi(x) and f2(y) are real, bounded and absolutely continuous
functions on R with |f1(z)| < C1 and |f5(y)| < Ca. Then for any random variables X and Y,

|Cov{ f1(X), f2(Y)}] < C1Cs {=Cov(X,Y) + 8p~ (X,Y)|
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Lemma A.5. Let {X;,i > 1} be a sequence of ANA random variables with finite variances and {a;,i > 1} be
(=1 (p+a)+pr

a sequence of nonnegative (or nonpositive) constants. Denote by n; = > a; X; for 1 <1< m, where
i=(1-1)(p+q)+1

p and q are two integers. Then for any t; e R, [ =1, 2, --- ,m,
m m
Eexp <Z Z tm;) - H E exp (itym;)
=1 I=1
(=1 (p+a)+p (k=1)(p+q)+p
<8 > [tllts|{ —Cov > a;iX;, > a; X
1<I<k<m i=(1—1)(p+a)+1 J=(h=1)(p+a)+1
(=1 (p+a)+p (k—1)(p+a)+p
i=(I-1)(p+g)+1 2.1 [[I=(k=1)(p+a)+1 2.1
(-1 (p+a)+p
Proof. According to Property P2 in Zhang and Wang [30], we can get that n = > a; X;, 1 =
i=(—1 1
1, 2, ...,m are also ANA random variables. In view of Lemma A.4, and similar to t(he )p()igg)f’Jrof Theorem
3.3 in Zhang [27], we can obtain (A.7) immediately. The proof is completed. O

Proof of Lemma 4.1. By Lemma A.3, Assumption (A1), Lemma A.2 and Lemma A.1(i), we obtain that

b 246

Ilm+q—1
ZZO’ /Ets
i=lm

EISy* =

m=1

_1/ E,.(t,s)ds
zzlm
mtq—1 1+3 gm 1+5
(%) o)
1 n

1=l

m+q 1

IN
Q

>1+§

2468 lm+q—1
+C<Z > o2

m=1 i=l,,

/Ets

IN
Q

M- im»

A~ 3

2m 1+3 1
<C kq) <oglft
n
and
246
E|S"** =F / En(t,s)d
i= kp+q)+1
s 1+6/2
<C Z *1/Ets + *1/Ets
i=k(p+q)+ i= k(p+q )+1
1+4

n gm 1+% n gm
<
<C (n) +C > -

i=k(p+q)+1
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om 1+% om 1+% 1+§
sofn-roral’} Tso(p) T =gt

By the arguments above and according to Markov’s inequality, we have

1+6/2 246
" (245)/(6+25) E|S)>+e 1n _ oras
P (|Sn‘ > Cln ) < (2+6)2n/(6+26) — (24+6)2/(64+28) — 0416;{
Cln <1n
and
14+6/2 2445
) < (240)/(6+20) B|S, P+ 2n _
P ('Sn | > Gn ) < o < Cmrerreran = Clon -
<2n C2n
The proof is completed. O

Proof of Lemma 4.2. Let ', = 5. Cov(Yni, ynj). Then s2 = E(S),)? — 2T, and ES% =1,
1<i<j<k

E(S)" = BlSn = (87 + S1))° = 1+ E(S + 5)° = 2B[Su (57 + S}7)]-

By the C,-inequality, Lemma 4.1 (i) and the Cauchy-Schwarz inequality, we have

E(S; + 8;)* <2[E(S))? + E(S7")?] < C(Cin + Can),

BISu(S) + SU)] < BV2(S2)EV2(S0)2 + B3 (S2)EH (S))? < C(CE, + )
and thus,
B(S,)? = 1] = |B(S))? + E(SY)? = 2B{Sa(Si + SiOH < C (¢ + G ) - (A8)

On the other hand, note that || X |21 < -Z5[| X[, (r > 2) (¢f. Ledoux and Talagrand [10], p. 251). From the
definition of ANA, Lemma A.2, Lemma A.1(i), Lemma A.4, we have

‘Fnl < Z |Cov(yni7ynj)|

1<i<j<k
ki+p—1 kj +p—1

< Z Z Z |Cov(W,, W,)]
1<i<j<k wu=k; wv=kj
ki+p—1kj+p—1
< Z Z Z 07:2/ Em(t,s)ds/ E,.(t,s)ds| |Cov(ey, )
1<i<j<k u=k; v=k; Au Ay
ki+p—1kj+p—1
< Z Z Z /A En(t,s)ds| {—Cov(ey,e,) +8p~ (v — u)|lewll21llev]l2,1}

1<i<j<k wu=k; wv=kj
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ki+p—1kj+p—1

<C Z Z Z / m(t, s)ds| (Cov(ey, &)™
1<i<j<k wu=k; =k; Ay
ki+p—1Fk;+p
+C 3> Z m(t,5)ds| p~ (0 = w) [eullzrslleul2ss
1<i<j<k u=k; v=k;
= Ig—i-[g. (A9)

According to Lemma A.1(iv) and Assumption (A1), we have

k— +p— k kj+p—1
5 < Z Z / t,s)ds Z Z (Cov(ey, &))"
=1 u=k; Au j=i+l v=k;
k—1Fki+p—
< Z Z / m(t, s)ds| sup Z (Cov(ej,er))”
i=1 u=k; Au k>1j-\j—k|2q
<Cc> /A By (t,s)ds|u(q) < Cu(q) (A.10)

Il
fa

u

and

ki+p—1kj+p—1

Is<C Z Z Z / m(t, 8)ds| p~ (v —u)
1<i<j<k wu=k; v=k;
k—1ki+p—1 k. kitp—1
<CZ Z / E..(t,s)d Z Z p~(v—u)
=1 u=k; j=i+1 wv=k;
n(t,s)ds Zp 7) < Cu(q). (A.11)

Combining (A.8) and (A.9)—(A.11), we can get that
|52 = 11 < [B(S)? = 1]+ 2Tl < C [ + G0 + ula) + v(a)] -

The proof is completed. O
Proof of Lemma 4.3. The proof is similar to that of Lemma 3.3 in Li et al. [16]. So we omit the details. O

Proof of Lemma 4.4. Assume that ®(¢) and U(¢) are the characteristic functions of S/, and T, respectively. For
any T > 0, it follows by Esseen inequality that

sup |P(S), <u) — P(T,, <u)|
O(t) — \If(t)‘

T
</
_r t

dt+Tsup/ |P(T,, <u-+y)— P(T, <u)|dy
lyl<e/T

u
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By Lemma A.5, we can get that

[@(t) = W(t)| =

k k
Eexp <it > ynm> H E exp (itynm)

m=1

<O D (Covynt Ynm))”

1<l<m<k
ki+p—1 km+p—1
+ Z Z Eu0 _1/ E(t,s)ds Z €00 / En(t,s)ds|| p~(v—u)
1<i<m<k |l u=k 2,1 Il v=Fkm Av 2,1

For Ig, by (A.9)—(A.11), we have

I < > 1Cou(ynt, ynm)| < C (u(q) +v(q)) .

1<l<m<k

Note that || X|2,1 < 2F°[X|j24s (cf Ledoux and Talagrand [10], p.251). By C,-inequality, Lemma A.3,
Assumption (A1), Lemma A.2, and Lemma A.1(iv), we conclude that

ki+p—1 km+p—1

I <C Z Z €uU;1/ E,(t,s)ds Z 51)0'7:1/ E,.(t,s)ds p (v —u)
tstemskil u=h A 245 Il v=km v 245
kz+p 1 5 ki+p—1 o\ 146/2 1/(2+96)
<o Y i [ e +(z o Em@,s)dsw
1<i<m<k u= kl u=k; A,
mP 244 m+p 1 1+8/2y 1/(2+9)
Z _1/ (t; S)ds +< _1/ E t S ’ ) p_(v_u)
V=K, Ay o=k,
ki+p—1 Em4p—1
=C Z Z / m(t,s)ds Z Uﬁl/ E,.(t,s)ds| p~ (v —u)
1<l<m<k u=k; v=km v
k—1ki+p—1 k Emtp—1
<0y 3 |f, Bt
=1 u=k; m=Il+1 v=k,
m(t, s)ds|v(q) < Cv(q).
Hence,
Tlew) - ) >
L= ; dt < C(u(q) +v(q))T?. (A.14)
-T
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Noting that s, — 1, we have by Lemma 4.3 that

sup | P(T,, <u+y) — P(T, < )

T, u+y T U
= P(— < —P(— < —
sup | P < ) — (< )
T, u+y u—+y u+y u
< sup P2 < ) — oY) sup (1Y) — o)
+sup [P < ) — ()|
n U u+y U
< 2sup [P(— < —) — ®(u)| +sup |®(——) — ®(—)|
u Sn u Sn Sn

5/2 |?J| 5/2
< O{Gn + ) < O{Gn" + lul)-
Therefore

k:mm/ \P(Ty < u+y) — P(Ty < w)ldy < C{C/? +1/T}
ly|<e/T

Thus, combining (A.12), (A.14) with (A.17) and taking T = (u(q) + v(q))~ /3, we have that
sup |P(S), <u) — P(T,, < u)
T
</
-7
1
< 0 (G2 + (ule) + v@)T + 1)

< C (G2 + (ula) + v(@))7?).

Dy (t) — Uy (t
M‘dtJrTsup/ |P(T < uty) — P(T, < u)ldy
ly|<e/T

u

The proof is completed.
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