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We define the local empirical process, based on 7 i.i.d. random vectors in dimension d, in the neighborhood
of the boundary of a fixed set. Under natural conditions on the shrinking neighborhood, we show that, for
these local empirical processes, indexed by classes of sets that vary with n and satisfy certain conditions, an
appropriately defined uniform central limit theorem holds. The concept of differentiation of sets in measure
is very convenient for developing the results. Some examples and statistical applications are also presented.
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1. Introduction

Let X1, ..., X, be independent and identically distributed (i.i.d.) random vectors in R4 (deN),
distributed according to an absolutely continuous probability measure P. Denote the correspond-
ing density by p. For a Borel measurable subset D of R?, write

W, (D)= 1p(X).

i=1

The process W, (D), D € D (D being the class of Borel sets), is, by definition, a binomial process
onR?; W, /n is the empirical measure corresponding to X1, ..., X,. Clearly, EV,, (D) =nP (D).

Let K be a convex body in R, The set K will be fixed throughout. Denote its boundary by
dK. It is the aim of this paper to study the behavior of W, in the neighborhood of dK. Write
llz — 9K | = minyeyx [z — x|l and let

Ve(@K)={z€R?: |z —0K| <&}, &>0,

denote this neighborhood. Set a = P(V,(0K)). For a Borel set A C V;(9K), define

1
zn(A) = ﬁ[wn(A) —nP(A)].

If ¢ — 0, then all sets A will “shrink toward” 0 K. If, however, n — oo at the same time,
the random variables z,,(A) do not have to converge to 0 and, if ne — 0o, they should typically
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converge to Gaussian random variables. However, where would these Gaussian random variables
“live”? Would they form some set-parametric process? These are the questions we seek to address
in this paper. We will do this using the concept of differentiability of set-valued functions, as was
recently developed in [24].

One cannot prove a sufficiently interesting Gaussian limit theorem for z, which is defined
on all Borel subsets of V. (dK). Instead, one needs to consider smaller classes of sets. Let ¢ =
en — 0 as n — oo and let A,, be a class of measurable subsets of V;, (dK). The canonical
example of A, is constructed as follows. Let K be a fixed class of Borel sets in R and define
A={K'AK : K’ € K}, where A denotes “symmetric difference”. Now, take A, ={A € A: A C
Ve, (0K)}. Particular cases can be found in Examples 1 and 2 below.

Our main result is the central limit theorem for the local empirical process near 9K and
indexed by Ay,

{za(A), A € A, ). (1)

Denoting the conditional probability distribution on V;(dK) by P.(A) = P(A)/a, we can also
write

1
Zn(A) = —[V,(A) —naP:(A)].
n(A) W[ n(A) e (A)]
This reflects the fact that, on average, the effective sample size is equal to na, not n. We therefore
assume, in addition to g, — 0, that

ne, — 00 asn — 00.

This will imply that na — oo and ensure that the sets in A, contain enough observations to
obtain Gaussian limit behavior.

Although very natural here, it is, in general, unusual that an empirical process is defined on
a class of sets that depends on n. We will show that its limiting process should be defined on a
class of subsets not of the “same” R¥, but of the cylinder 0K x [—1, 1]. The subsets in this class
are properly defined derivatives of sequences of sets, with the nth set an element of A, .

Poisson limit behavior of W, on V;, (0K) has been studied in [26]. The main limit result
there had a somewhat unusual property: it contained a functional limit theorem, but not a one-
dimensional limit theorem for W,,. Indeed, although it showed weak convergence and, moreover,
convergence in total variation, for the process ¥, given on all Borel subsets of V;, (dK), for
a particular sequence of subsets Ag, , it remained unspecified which random variable from the
limiting process the sequence W, (A,,) would converge to. This happened because the notion of
derivative sets had not been developed at the time Khmaladze and Weil [26] was accepted for
publication. In this paper, the situation is different — extracting the one-dimensional limit theorem
from Theorem 1 gives the following statement: if the set-valued function A is differentiable in
e ate =0and dA;/de is its derivative (see Section 3 or [24]), then

n(As,) S W(dA,/de),

where W is the set-parametric Brownian motion defined just before Lemma 1, Section 4.
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The local empirical process for one-dimensional X;, that is, the empirical process in the neigh-
borhood of a point ¢ € R U {—o00, 00}, is a classical object in probability theory, one which
has proven to be very valuable in statistics; see, for example, [5,9,10,12,14,23,29], the book by
Csorgd and Horviath [5] and Khmaladze [23]. The one-dimensional local empirical process has
been extended to the multivariate set-up, but, typically, only the neighborhood of a point ¢ € R?
or the region outside a large sphere are considered; see, for example, [8,11,13,30,34]. Perhaps the
closest to the present paper are [18] and [15]. For a local empirical process for function-valued
random elements, see [16].

The paper is organized as follows. In the next section, we present statistical applications. In
Section 3, we introduce the necessary geometry and the appropriate concept of differentiation
of sets. In Section 4, the main results, central limit theorems for z,,, and some examples will be
presented. Proofs are collected in Section 5.

2. Statistical motivation

Although the local empirical process near the boundary of a set is an interesting probabilistic
object in its own right, the study of this type of process was mostly motivated by problems in
spatial statistics. Consider a family of distributions, indexed by some parameter 6, and denote
by L,(0,0’') the log-likelihood ratio. If the parameter were a vector, as in parametric problems
(see, e.g., [22]), the local analysis of L, (0, 0) (or any other process which the inference is based
upon), in 6’ from the neighborhood of the true value 6, is a crucial step in asymptotic statistical
theory. It forms, for example, the basis of contiguity theory. The situation is similar when the
parameter is a function (see, e.g., [4,40]). However, it has thus far not been known how to carry
out such a local analysis when the parameter is a set.

Examples of set-parametric problems are provided by the class of spatial change point prob-
lems or change set problems (see, e.g., [25]). In these problems, the observation is usually a
(marked) point process in R? and the model assumption is that there is a set, or an image, K,
such that outside K, the distribution of the point process (e.g., the distribution of the marks)
sharply changes. One can think of K as, for example, an ore deposit site, a pollution site or a site
with different magnetic properties. The literature on this problem is very broad; see, for example,
[6,19,28,32].

In most of the particular formulations of the change set problem, the log-likelihood ratio
L, (K, K’) is some form or another of the local empirical process (1), where K plays the role
of the true value of the change set, while the sets K’ are small deviations from it. To be more
precise, let (X1, Y1), ..., (X,, ¥,) be independent random vectors, with X; being (as before)
a d-dimensional location and Y; being a “mark”, not necessarily one-dimensional. Write K (&)
instead of K’ in order to explicitly express the dependence on ¢ > 0. Let P; and P, be the
distributions of ¥; outside K and on K, respectively. The log-likelihood ratio then has the form

n

Ly(K,K(¢e)) = Z[lK(e)\K(Xi) — 1r\k o) (XD ]EXD),

i=1
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where £(Y;) = log %(Y,-). We focus on

n n
Z Ik@enk(X;) and Z Lr\k () (Xi); ()

i=1 i=1

a discussion of the behavior of the £(Y;) is of secondary importance here. Let K be a class of
set-valued functions K (-) all converging to the same K, that is, K (¢)AK shrinks toward the
boundary d K when ¢ — 0. These sets describe the deviations from the hypothetical change set
K. Let us consider the processes in (2) given on these deviations and investigate their joint limit
in distribution when n — oo and ¢ = ¢, — 0: the larger the number of observations, the smaller,
or narrower, the sets we consider. In the appropriate formulation of “local alternatives”, where
not only K (¢) tends to K, but also P, tends to P, when n — oo, the convergence to a Gaussian
limiting process — as shown in this paper — is of fundamental importance. Indeed, although there
is arich literature on statistical estimation of sets, we know very few results on testing hypotheses
about sets and no results for testing against local alternatives.

To illustrate another class of statistical problems where the parameter is a set, consider two
prominent examples: the excess mass approach (cf. [31,33]), and the shorth [2,20]) and its gen-
eralization [17]. Let K be a fixed subset of D, as in the canonical example. One could choose,
for instance, K to be the class of all ellipsoids. Define the excess mass set K for level A > 0 by

K =argmax{P(K') — Aua(K")},
K'eK

where 114 denotes d-dimensional Lebesgue measure. Similarly, the generalized shorth or mini-
mum volume set K for probability « € (0, 1) is given by

K =argmin{uq(K'): P(K') = a);
K'ek

see [7,35] when K is the class of all ellipsoids. It turns out that both of these sets K and their
M-estimators can be analyzed somewhat similarly. Therefore, we confine ourselves to the excess

mass set.
The obvious non-parametric estimator for this set is obtained by replacing P by ¥, /n:

K, = argmax{W¥,(K")/n — Apua(K")}
K'eK
= arg mlgxnm{wn(K’)/n —ha(K') = (W (K)/n = Apa(K)) |-
K'e

Let &, be such that a = n—1/3 (cf. the “cube root asymptotics” of [27]). Under certain conditions,
it can be shown that for large 7 > 0, with high probability, K, AK € Ar,,. Observe that in that
case,

Ky= argmax {z4(K') — 2o (K) +n**[P(K") = P(K) = M(1ta(K") = pa(K))]}.
K':K'AKeArg,
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Now, a central limit theorem for z,, makes it possible to show that, asymptotically, K, AK can be
described as a deterministic function depending on n (actually, on tg;l; see Section 4) evaluated
at a random variable that does not depend on n. This random variable is the argmax of some
Brownian motion with drift. Such a result is very useful for a refined analysis of K,,. See [3] for

a study of the behavior of such K,,’s along these lines.

3. Some geometry and differentiability of sets

In this section, we first briefly review some relevant notation and facts from geometry. We then
recall the concept of “differentiation of sets in measure”, as given in [24]. In that paper and the
references therein (in particular [36]), more details about the required geometry can be found.
We also refer to the recent monograph [37].

Let K € D be our convex body, that is, a closed, bounded convex set that has interior points.
Denote by IT(z) the metric projection of z € R? on 9K, that is, I1(z) is a nearest point to z
on dK. The set of z-values for which such a nearest point is not unique is a subset Sy of K
called the skeleton of K. Let uy denote d-dimensional Lebesgue measure. It is then known that
wa(Sg) = 0. A unit vector u is called an outer normal of K at x € K if there is some z € RY\ K
such that x = I1(z) and u = (z — [1(2))/|lz — T1(z)||. Let B,(z) denote the closed ball with
center z and radius r. For x € 0 K, we define the local interior reach

r(x) =max{r:x € B,(z) C K}.

If (x) > 0, then the outer normal u at x € dK is unique. In this case, the unit vector —u is the
unique inner normal. In general, at each x € d K, we denote the set of outer normals by N (x) and
the normal bundle of K is defined as

Nor(K)={(x,u):x € 0K, u € N(x)}.

The cylinder ¥ = Nor(K) x [—1, 1] will be important for describing our limiting processes.
Note, however, that it will eventually be possible to work with the cylinder 0 K x [—1, 1], which
is much easier to visualize.

We also need the so-called local magnification map T ; see [24]. Any point z € R?\ Sk can be
written as z = I[1(z) 4+ ds(z)u, where d;(z) is the signed (“+” outside) distance between z and
IT(z) and u an outer normal at I1(z) that satisfies the equality. Now, define

dy(2)
&

tg(z)z(l'l(z),u, ) zeRN\ Sk, e>0.
Observe that T, maps V. (dK)\Sk into X.

We are now prepared to introduce the aforementioned differentiation of sets. Consider the first
support measure 471 on Nor(K); see [36]. It attributes measure O to the set of all points (x, u),
where, at x, there is more than one outer normal u. Hence, we can map it to 0 K in a one-to-one
way. On 0K, this map coincides with Hausdorff measure v and if, for a Borel set H C Nor(K),
we write

Ho={x€0K:(x,u) e H},
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then
Va—1(H) =v(Hp). 3)

On X, define the measure M = ¥y_; x u (u being one-dimensional Lebesgue measure).
Consider a (Borel) set-valued function K (¢), € € [0, 1], such that K(0) = K, with K as be-
fore; write A(e) = K(¢)AK and assume that A(e) C V.(0K). The set-valued function A(e),
¢ € [0, 1], is called differentiable at d K and ¢ = 0 if there exists a Borel set B C X such that
M(t;A(e)AB) — 0 as ¢ — 0 (where 1, A = {1,(2) : z € A}). The set B is called the derivative
of A(e) at K. In this case, we also say that K (¢), ¢ € [0, 1], is differentiable with the same
derivative and write

d
= —A(e)

—K (e
e=0 de

de
Note that B is not unique, but can be changed on a set of M-measure 0.

Let P now be as in Section 1. We require that the density p can be approximated in the
neighborhood of dK by a function depending only on I1(z) and on whether or not z € K. This
latter possibility is easy to imagine in the change set problems: the limit of p(z) from inside K
can indeed be different from that from outside if K is the change set. More formally, we require
the existence of two functions, p4 and p_, on dK such that, as ¢ — 0,

= B.
e=0

1

—/ |p(z) — p+(IT(2))|dpa(z) — O, “4)
€ JV:(0K)\K

1

—/ |p(z) — p—(IT1(2))|dpqa(z) — 0. )
& JV,(0K)NK

Now, define a measure M), on X as follows:
dM,(x,u,s) = p1(x)ddq—1(x,u) x ds fors > 0,
dMp(x,u,s) = p—(x)ddg—1(x,u) x ds fors <0.

For convenience, assume that p; and p_ are bounded (although a weaker, integrability, condi-
tion would suffice). An easy, but practically interesting, situation occurs when p4 (x) = c4 and
p—(x) =c_ forall x € dK, where cy, c_ > 0 are two constants.
The following key result from [24] shows the “differentiability of sets in measure”: if A(¢) is
differentiable at 0 K, then
)- (6)
e=0

dPA
- P(AE)

d
=M (—A(s)
e=0 P\ de

4. Main results

Let A, be as in Section 1 and assume M ,(X) > 0. Writing a, = P (V,, (0K)), it easily follows,
using (6), that a, /e, — M ,(X). Hence, we have, just as for ¢,,

a,—0 and na, — oo.
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Denote by B the class of all possible derivatives at ¢ = 0 corresponding to A, , which, by def-
inition, means that B € 5 if and only if there exists a sequence of sets (A,,);’lo:1 with A, € A,
and M (1, A, AB) — 0. (Observe that for a thus converging sequence of Borel subsets of X,
the limit set is not well defined. This limit “set” is actually an equivalence class of sets, defined
by the property that for any two sets By, B> in the class, M (B1AB;) = 0. Out of every such an
equivalence class, we choose one limit (Borel) set B, say. Whether or not the conditions of our
results are satisfied will depend on the choices of these B’s. In applications/examples, we should
choose natural or appropriate B’s to make the theorems work.)

Consider the local empirical process (1) from Section 1. To establish its limit in distribution,
we need the following steps. Write rg_lC ={z € V.(0K):1.(z) € C} for a Borel set C C X.
First, using the local magnification map, induce the point process ®,, and the distribution 0, on
¥:9,(C)= \IJn(fg’nlC) and 0, (C) = P, (z-1C). Thus, for any Borel set C C X, we can define

&n

1
v, (C) := M[(Dn(c) —na, 0, (C)] o
1 NS “1nq ~1
= M[\Dn(tsn C) —nap P, (z, C)l=zn(z,, C).

Hence, we can define the local empirical processes on two classes of sets: on B, := {1, A: A €
A, }, which changes with n, and on B, the class of its limits, or derivative sets, which is fixed.
We denote these processes by

Vp.B, '={vu(B):BeB,} and v, p:={v,(B):BeB}.

(Local empirical processes of the latter type — i.e. for a fixed B — have been studied in, e.g.,
[15,18]. Here, however, our main object is v, 3, ; v, 5 is an auxiliary process, a bridge between
V,, 8, and its limiting process.) Second, we show that the distribution Q,,, which “governs” these
processes, converges to the distribution Q(C) = M,(C)/M,(X) and the processes v, 3, can
be approximated by the processes v, g. Next, we verify that v, g converges in distribution to a
set-parametric Brownian motion Wy and, finally, we note that one can switch from Wg, given
on subsets of X, to its isometric image, given on the “easier” cylinder 0K x [—1, 1].

Below, we write C_ = {(x,u,s) € C:(x,u) € Nor(K),s <0} and C; = C\C_. Note that in
the case py(x) =c4 and p_(x) =c_ forall x € 0K, we have

e+ M(Cy) +c_M(C_)

Q) = ¥ evaK)

When, for example, 0 = c_ < ¢4+, we obtain Q(C) = Q(Cy) =M (Cy)/v(dK).
For Borel sets C, C’ C ¥, define d(C, C’) = (Q(C AC"))!/?. Throughout, we will assume that
(B, d) is totally bounded and that

sup inf d(ts, A, B) — 0. (8)
AeA,, Be
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In particular, every sequence (A,l)‘;lQ | with A, € A, has a subsequence (A,,k),‘z‘;1 such that for

some B € B, d(tgnk Ay, B) — 0. Assumption (8) can be written as

sup inf d(B,, B) — 0.
B,eB, Be

From the definition of B and the assumption that (B, d) is totally bounded, it follows that

sup inf d(B,,B)— 0.
sebmeg, 4O D)

Thus, the Hausdorff distance between the classes 13, and B tends to O:

Vo 1= max( sup inf d(B,, B), sup inf d(By, B)) 0. ©)
B,eB, BeB BeB BneB,

Recall that it is the aim of this paper to present a central limit theorem for z,, 4, , or, equiva-
lently, v, g,. By “central limit theorem for z,, 4, ” we mean:

P
(a) sup [vn (By) — vn(B)| = 0;
Bn€B,,BeB;d(By,B)<yy

and
b) v Wg:={W(B).B B}

Here, Wp is set-parametric Brownian motion: a bounded, uniformly d-continuous Gaussian
process with mean O and covariance structure EW (B)W(B’) = Q(B N B’). We view v, and
W as processes taking values in £°°(5) endowed with the uniform distance and understand weak
convergence in the sense of van der Vaart and Wellner [39]. (We assume, for convenience, that
our classes of sets are such that the various “suprema’ are measurable, i.e., that they are random
variables.) The following fact is very useful for proving this central limit theorem.

Lemma 1. From (4) and (5), it follows that Q, converges to Q in total variation:
sup| 0, (C) — Q(C)] — 0,

with the sup taken over all Borel sets C C X.

Define d,(A,A’) = (P, (AAA')/? = (P(AAA")/a,)'/?; observe that d,(A,A") =
(On (e, AAT, A’ N 2. Assume, for any § > 0, that there exists a finite collection of pairs (brack-
ets) [A(8), A(8)] of Borel sets in Ve, (0K) with d, (A(), A(8)) < 8, such that any set A € Ae,
can be placed in a bracket from this collection: A(8) C A C A(8). Consider such a class of brack-
ets with minimal cardinality; denote this cardinality (the bracketing number) by N[ ,(8) and let
N1.0(8) be the set of A(8)’s in this class. We assume the same for rgnlB = {r{nlB :B € B} and
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use the notation Ny, (8) and Njy., (8). We will require

11m11msup/ V9og Njjn(x)dx =0, (10)

n—>oo
llmllmsup/ \/logﬁ[],n(x)dx =0. (11)
310 n—soo

Theorem 1. Under the aforementioned assumptions, in particular, the growth conditions on &,
the approximation of p by py or p_ in (4) and (5), the relation between A,, and B specified in
(8) and the entropy conditions (10) and (11), the central limit theorem for z,, Ay, holds, that is,
statements (a) and (b) hold true.

We also present a version of Theorem 1 without assuming bracketing conditions. To be more
precise, we will assume that our classes of sets near d K are Vapnik—Chervonenkis (VC) classes
(see, e.g., [39], Section 2.6, for definition and properties).

Theorem 2. Let A,, be a VC class with index t, <t for some t € N; also, assume that B is a VC
class. If we assume that e, — 0, ne, — 0o and (4), (5) and (8), then the central limit theorem
Jor zu a,, holds, that is, statements (a) and (b) hold true.

Remark 1. Consider the canonical example of Section 1 and let IC be a VC class. Then A is also
a VC class, with index ¢, say. Since A,, C A, the index f, of A, indeed satisfies #, <1.

Remark 2. Similar to the discussions in [24,26], we note that Theorems 1 and 2, as well as
the whole construction, can be carried over to the case where K is a finite union of convex
bodies and, even more easily, to the case where K is closed and bounded and has a boundary of
positive reach (intuitively, K has a “smooth” boundary). Indeed, the key objects, such as the local
magnification map 7, (uniquely defined almost everywhere on R?), the local Steiner formula, the
notion of derivative sets and Lemma 1, are all valid for such a K. Moreover, the existence of the
local Steiner formula for a very general K has been demonstrated in [21]. This offers perspectives
for considering such a general K in the statements of our results.

The limiting process Wp is defined on subsets of the cylinder ¥ = Nor(K) x [—1, 1]. This
cylinder is not easy to visualize. However, since the support measure ¥;_1 depends on H only
through Hy (cf. (3)), we have a similar result for the measure Q. That is, if we write, for a Borel
setC C X,

Co={(x,s) €dK x[—1,1]:(x,u,s) e C}
and we use the same letter Q for the measure

p+(x)dv(x) x ds
L5 (P+(xX) + p—(x)) dv(x)

dQO(x,s) = fors 20,
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which lives on 0K x [—1, 1], then

Q(Co) =Q(0).

Therefore, if convenient, we will replace ¥ by I' = 0K x [—1, 1] and replace Wi with the
process W, defined on By = {By: B € B}, a class of subsets of I'. However, we could not do
this with v, 5, .

Weak convergence in function spaces is important because of its statistical application, the
continuous mapping theorem, which states that continuous functionals, or statistics, of the ran-
dom elements involved inherit the weak convergence. We now formulate a continuous mapping
theorem in our unusual setting, where the domain of the functions depends on n. Let £°°(B,,)
and £*°(B) be the spaces of bounded functions on B, and B, respectively; let x,, € £°°(B,),
x € £°°(B) and assume that x is d-continuous. Also, assume the functionals ¢, : £*°(B,) - R
and ¢ : £>°(B) — R are such that (with y,, as in (9))

sup |%n (Bp) — x(B)| — 0 (12)
B,€B,,BeB;d(B,,B)<y,

implies
©n(xp) = @(x).
We then have

on(n.B,) > 9(Wp). (13)

As an example, we see that

d
sup |va(By)| — sup |[W(B)|.
B,eB, BeB

For the proof of (13), we only mention that a Skorokhod almost sure representation theorem

yields the existence of v, 5 4 v, B and Wg 4 Wp such that

sup |,(B) — W(B)| -0  as.
BeBB

If we extend v, 5 to BB,, we obtain, from (a),

sup |5 (Bn) — W(B)]
By, €B,,BeB;d(Bn,B)<yx
< sup [Un (Bp) — Un(B)]
B,eB,,BeB;d(By,B)<yx

+ sup |5,(B) — W(B)| 5 0.
BeB

Now, compare this with (12). The rest of the proof is elementary.
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Example 1. Let K = {(x, y) € R?:x2? 4+ y? < 1} be the unit disc, so K = {(x, y) € R?:x% +
y2 = 1} is the unit circle. We have Sx = {(0, 0)} and r(x) = 1 for all x € K. Also, V,(0K) =
{(x,y) eR?: (1 —g)? <x?+y2 < (1 +¢)?).

(a) Let £ be the VC class of all closed ellipses (with interior) in RZ. This £ is an example of
the general K in the canonical example in Section 1. Thus, A={EAK:Eecf}and A, ={A €
A:ACV,, (0K)}. By Remark 2, A, is a VC class with uniformly bounded index.

We parametrize d K with the angle 8 € [0, 21) and re-express the cylinder I' = 9K x [—1, 1]
as [0, 2m) x [—1, 1]. Consider the functions fy 4.p.c,q : [0, 27) — [—1, 1], defined by

Jaab.ca®@) =fO)=a+b sin?(6 — «) + csin(@ — a) 4+ d cos(d — a),

with @ € [0, 1/2) and a, b, ¢, d € R such that supy.y 55 | f0,4,5,c,4(0)| < 1. Denote the class of
all such functions by Fg. A tedious calculation shows that

B():{{(H,y)e[O,ZTc)x [-1,1]:0<y < f(O) orf(0)<y§0}:fe.7-"g}.

Since By is a limit class, it can be shown, directly using the definition of a VC class, that By is also
a VC class. For B € By, note that for every 8 € [0, 27), the intersection of B with {(6,y):y €
[—1, 1]} is convex (an interval). Part (b) shows that this need not be the case in general.

(b) Consider, for the same K, the very simple class

As, ={{zeR?*: |z - 3K /ey €la,b]U[c,dl}: —1 <a<b<c<d <1}
Now,
Bo={{(6,y) €[0,2m) x [-1,1]:y € [a,b]U[c,d]}: =1 <a<b<c<d <1}
Here, B, = B.

Example 2. 1et K = {(x,y) € R2:0 < x, y < 1} be the unit square with boundary dK. We
obtain Sx = {(x,x):0 <x <1} U {(x,1 —x):0 < x < 1} and for, for example, {(x,0):0 <
x <1} C 9K, we see that r((x,0)) = min(x, I — x). It is notationally somewhat cumbersome
to describe V. (0 K) explicitly, but it is trivial to see that it is the difference of a set which is a
“square with circular corners” and a smaller square.

(a) Let Q be the VC class of all closed quadrangles in R?. Set A= {QAK:Q € Q} and
A, ={Ae A:ACV,, (3K)}. Again by Remark 2, A,, is a VC class with uniformly bounded
index. The present example is somewhat similar to Example 1, but there is a substantial difference
since a square is less smooth than a disc.

We parametrize d K with 6 € [0, 4), the counterclockwise “distance” from the origin, and re-
express the cylinder I as [0,4) x [—1, 1]. Consider the functions f,;:[0,4) — [—1, 1], with
a = (ag, a1, az,a3) and b = (by, by, by, b3), defined by

Jap(B) = f(O) =an©® —m)+ by, form<60<m+1,m=0,1,2,3,
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with a, b such that a,, € [-2,2] and supy-y_4 | fa,5(0)| < 1. Denote the class of all such func-
tions by Fg. Note that f € Fg is typically discontinuous, in contrast to an f € F¢ of Example 1.
It can be shown that

Bo={{(0.y) €[0,4) x [-1,11:0 < y < f(O) or f(6) <y <0}: f € Fo}.

It readily follows that By is a VC class.

(b) Consider (for the same K) a larger class than Q, namely C, the class of all convex bodies
in R2. For convenience, let P be the uniform distribution on [—1, 2]2. The class C is again an
example of the general K in the canonical example in Section 1, but it is not a VC class. We have
A={CAK:CeC}and A,, ={Ac A:ACV,, (0K)}.

Consider the functions f :[0,4) — [—1, 1] defined by

f(0)= fi(@ —m) form<60<m+1,m=0,1,2,3,

with f;;, :[0, 1) — [—1, 1] a concave function. Denote the class of all such functions by F¢. It
can be shown that

By={{(6,y) €[0,4) x [-1,1]:0 <y < f(6) or f(6) <y <0}: f € Fc}.

The conditions of Theorem 1 are satisfied. In particular, using [39], Corollary 2.7.9, it can be
deduced that (10) and (11) hold true.

5. Proofs

Proof of Lemma 1. Based on the local Steiner formula, in the proof of Theorem 2 of [26], it is
shown that the measure P(t, 1.)/e, converges in total variation to the measure M p- This implies

that P(V,,(0K))/eyn — Mp(X) and hence that 0, = P(rs_nl-))/P(VE" (0K)) converges in total
variation to Q = M,/M,(X). O

Proof of Theorem 1. First, we prove statement (a):

P
sup [vn (Bn) — v (B)| — 0.
B,eB,,BeB;d(B,,B)<y,

From relation (7), Lemma 1 and the Markov inequality, it follows that it is sufficient to show that

limlimsup E sup 120 (A) — 2, (A)| = 0. (14)
330 n—o0 AcA,, Act;' B
dn(A,A)<$

We use [38], Lemma 19.34, page 286, for the proof of (14); in that lemma, we choose the
indexing functions to be 14 — 1;. We then obtain, taking the § there to be equal to §,/a,, that
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for some constant c,

E  sup  |za(A) — za(A)
AeASn,Aer{nlB
dy(A,A)<S

e el () ()

Vi 1 dpP
S I, k) W10eWNa @) Ny (8)>8/nan) ’

Using na, — oo and (10), (11), we see that the second term on the right is equal to O for small &
and large n. The first term is easily seen to be bounded by

3 1
c/ ,/logN[],n(x)dx—i—c/ y1og Npjn(x) dx.
0 0

Hence, (14) follows using (10) and (11).

For a proof of statement (b), we need weak convergence of the finite-dimensional distributions
and tightness of v, ;3. The weak convergence of the finite-dimensional distributions follows eas-
ily from Lemma 1 and an appropriate version of the multivariate central limit theorem.

To prove tightness, we use [39], Theorem 2.11.9, a general bracketing central limit theorem.
We will choose d for the semimetric p on B which is required in that theorem. For tightness,
three conditions have to be fulfilled. The first one holds trivially since W, is a sum of indicators.
The third one follows readily since it is essentially our condition (11). It remains to show the
second condition:

1 2
Spi=  sup ZE( 1_1B(X) nanlfgllB/(Xi)) -0 for every 8, | 0.

B,B'eB ;5
d(B,B')<8,
However,

1

Sp = sup E1l - —15/(X;)

n Nan 4(5.8")<s, ; BAt,, B
1

—— sup P(r;'(BAB)= sup Q,(BAB).

An d(B,B")<$, Q(BAB')<52

Lemma 1 now immediately yields s, — O. (]
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Proof of Theorem 2. Again, we first prove statement (a) and note that it suffices to show, for
any 1 > 0, that for § > 0 small enough and then for large n,

P( sup lea(A) = za(A)] > 20) <20, ()
AcA,, Act;' B
dn(A.A)=V§

We have, for n large enough,

P( sup laa(A) =2 (A)] > 2n)
A A, Act;'B

dy(A,A)=V/8

=P( swp Je() — ()] > 2)
AeAgn,Aer{n'B
P(AAA)<day,

=P( swp e\ — (A > 2)
AeAen,Aer;l'B
P(AAA)<Say,

<P( s jza\A)]> 1)
AeA,, Aer;,' B
P(AAA)<bay,

(16)

+P( s A=)
AcA,, Aet;'B
P(AAAY<Say,

<2B( s (Ol > ).
CeCy,P(C)<bay

where C, = {A\A:A e A, A e tgle} U{A\A:A e A,,Ac rs_nlB}. It can be shown (see,
e.g., [39], page 147), using A1\ Ap = A N AS, that C, is a VC class. Also, the index w,, of this
VC class is bounded: max,,cy w; < 00.

We have, writing N = W, (V;, (0K)) and k = na,, that

P(swp 2O > )
ceC,,P(C)<bay,

n

=Y 'p sup |z (C)] > n|N=m)IP(N=m)
) \CeCy.P(C)<Say

m=

“ 1
> IP’( sup ﬁ[klln(C) —nP(C)]

0 \C€Cy.P(C)<bay

> n‘N =m>IP>(N —m)
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m=|k+Cyvk| |
< ¥ 1P>< up | [0 (€) = nP(C)] >r;‘N=m)IP’(N=m)
m=|'k7C,,\/1?| CceC,,P(C)<éay

+P(IN — k| = C,Vk),

where C; is chosen such that the latter probability concerning the binomial(n, k/n) random
variable N is bounded by /2 for large n. Hence, for large n,

P( sup  [5(C) > n)
ceC,,P(C)<éay

m=|k+Cyvk|
P(

> g)IP’(N =m) (17

1 m
ﬁ[z le(Y)) —mP,, <C>]

>
Gy B \CCn Pey (€)= i
m=k+Cyk]
1 n n
+ > ]P’( sup ﬁ|m—k|PSn(C)>E>P(N:m)+§,
m=lh—Cy ] \CECnPen (€)=

where the Y; are i.i.d. random vectors on V;, (0 K) distributed according to P, . Note that in the
first probability of the second sum, no randomness is involved and that this sum is equal to O
for § small enough. For the first sum, we need a good bound for exceedance probabilities for
the supremum of the empirical process on a VC class. We will use [1], Corollary 2.9. Using
max,cN W, < 00, this leads to the following upper bound for the left-hand side of (17):

m:Lk—&-CW\/EJ
3 16exp(—12/(368))P(N = m) + g < 16exp(—12/(368)) +
m=[k—Cyvk]|

=7

N

for small enough §. So, because of (16), we have proven (15) and hence (a).

For a proof of (b), we only need to show tightness of v, g since the weak convergence of the
finite-dimensional distributions follows as in the proof of Theorem 1.

For proving tightness, we need that, for any n > 0,

limlimsup]P’< sup  |v(B) — v (B))| > 77) =0
840 n—oo B.B'eB
d(B.B)<8

(see, e.g., [39], Theorem 1.5.7). Again, from (7) and Lemma 1, it suffices to show that

limlimsup]P’< sup |22 (A) — 2, (A)| > ;7) =0. (18)
380 n—oo Ny prerlB
dy(A,A")<28

The proof of (18) can be given along the same lines as the proof of (15). (]
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