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Let X, X1, Xo,... be i.i.d. mean zero random vectors with values in
a separable Banach space B, S, = X1 + --- + X, for n > 1, and assume
{cn:n > 1} is a suitably regular sequence of constants. Furthermore, let
S(n) (), 0 <t < 1 be the corresponding linearly interpolated partial sum pro-
cesses. We study the cluster sets A = C({Sp/cn}) and A= C{S(y)(-)/cn}).
In particular, A and A are shown to be nonrandom, and we derive criteria
when elements in B and continuous functions f:[0,1] — B belong to A
and A, respectively. When B = RY we refine our clustering criteria to show
both A and A are compact, symmetric, and star-like, and also obtain both
upper and lower bound sets for .A. When the coordinates of X in RY are
independent random variables, we are able to represent A in terms of A
and the classical Strassen set K, and, except for degenerate cases, show A
is strictly larger than the lower bound set whenever d > 2. In addition, we
show that for any compact, symmetric, star-like subset A of RY, there exists
an X such that the corresponding functional cluster set A is always the lower
bound subset. If d = 2, then additional refinements identify .4 as a subset of
{(x181,x282) 1 (x1,x2) € A, g1, g2 € K}, which is the functional cluster set
obtained when the coordinates are assumed to be independent.

1. Introduction. Let X, X, X», ... be i.i.d. d-dimensional random vectors,
and let S, := 2?21 Xj,n > 1. Denote the Euclidean norm on R by | - | and write
cl(M) for the closure of a subset M of a topological space.

Assuming E|X|? < oo and EX = 0, it follows from the d-dimensional version
of the Hartman—Wintner LIL that with probability one,

(1.1 limsup|S,|//2nloglogn = o,
n—o0

where o2 is the largest eigenvalue of the covariance matrix of X.

For a sequence {x,:n > 1} C R? the set of its limit points is given by
Nz cl({xn :n > m}). We denote this set by C({x,:n > 1}), and we call it the
cluster set of this sequence. This is obviously a closed subset of R?.

Equation (1.1) then implies that with probability one, C ({S,,/+/2nloglogn :n >
3}) is a compact subset of the Euclidean ball with center O and radius o which must
contain at least one point from the boundary of this ball.
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It is known for sums of i.i.d. random vectors and for any sequence ¢, ' co that
the cluster set C({S,,/c,:n > 1}) is deterministic; see [13]. So if ¢, is a sequence
of that type such that with probability one,

limsup |S,|/cn < 00,
n—oo
we have C({S,/c,:n > 1}) = A with probability one, where A is a nonempty
compact subset of R¥.

It is an interesting question to determine the cluster sets in such cases. In the
classical setting considered above it is well known that A = {Zx: |x| < 1}, where
Y is the unique positive semi-definite symmetric matrix satisfying X% = covariance
matrix of X.

A number of authors have investigated when one has LIL-type results for ran-
dom vectors X with E|X|? = co. We mention the work of Kuelbs [14] which
implies among other things that if X is a mean zero random vector such that S, /a,
converges in distribution to a d-dimensional normal distribution, one has for the
normalizing sequence ¢, = apu/loglogn]loglogn,n > 3, and for o2 equal to the
largest eigenvalue of the covariance matrix of the limit distribution, with probabil-
ity one,

limsup |S,|/ch =0
n—oo
if and only if >_0° | P{|X| > ¢,} < o0.

Moreover, the cluster set C({S,/c,:n > 1}) is in this case again equal to
{Zx:|x| <1}, with ¥ being chosen so that ¥2 is equal to the covariance ma-
trix of the limit distribution of S, /a,. It is easy to see that this result implies the
d-dimensional Hartman—Wintner LIL (just choose a, = 1/n) so that this is an ex-
tension of (1.1).

This last result was generalized in [3] where an infinite-dimensional version of
the Klass LIL [12] is given. The normalizing sequence y,, used in this result spe-
cializes in the domain of attraction case to o a[2,/1oglogn] l0glogn, but can also be
applied for certain random vectors which are not in the domain of attraction of
a normal distribution. In these cases it was not clear at all what the cluster sets
C({S,/yn:n > 1}) could be, given that there is no limit distribution with covari-
ance matrix available.

In [4] it was shown that the cluster sets for this result have to be subsets of the
Euclidean unit ball which are star-like and symmetric with respect to 0. Somewhat
surprisingly, it also turned out that any closed set of this type which contains a
vector a with |a| = 1 actually occurs as a cluster set.

Furthermore, it was shown in [4] that if X = (X (OIS ¢ (d)) and the variables
XD XD are independent, then the cluster sets are from the subclass of sets
which are the closures of at most countable unions of standard ellipsoids. Moreover
all sets of this type also occur as cluster sets in this case. Here we call an ellipsoid
“standard” if the main axes coincide with the coordinate axes. Another way to say
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this is that a standard ellipsoid is a set of the form {Dx:|x| < 1} where D is a
diagonal matrix.

The following result follows from Theorem 4.1 in Einmahl and Li [9] noticing
that condition (1.4) below for R? valued random vectors implies that S is equal
to 0 in this theorem.

THEOREM A. Let X, X1, X2, ... be i.i.d. mean zero random vectors, and let
{cn} be sequence of positive constants such that

(1.2) cn/N/n /oo,

and for every ¢ > 0 there exists an m¢ > 1 such that

(1.3) cnfem <(1+¢e)n/m forme, <m <n.
Assume further that

(e e]
(1.4) > P{IX| > e} < o0,

n=1

Then we have for the sums S,, = 2?21 X j,n > 1 with probability one,

(1.5) limsup |S,|/cn = ap,
n—oo
where
00 . )
. - n _
(16) aozsup{az().’;n exp(—m) —OO},

with H(t) == sup{E[{v, X)2I{|X| <t}]:]v] < 1}, > 0.

All aforementioned LIL results and also the law of a very slowly varying func-
tion (see Theorem 2 in [8]) follow from this theorem.

The purpose of the present paper is to investigate whether there are also gen-
eral functional LIL-type results available in this case and what the corresponding
cluster sets are. In the 1-dimensional case this question has been completely set-
tled in [5] where it has been shown that whenever «g < oo and assumption (1.4) is
satisfied, the functional LIL holds with cluster set agkC, where I is the cluster set
as in the Strassen LIL.

Much less is known in the multidimensional setting. We refer to [14] where an
infinite-dimensional functional LIL is established for Banach space valued ran-
dom vectors in the domain of attraction of a Gaussian law. Nothing seems to
be known—even in the finite-dimensional case—for random vectors outside the
domain of attraction of a Gaussian law. Given the complexity of the cluster sets
C({S,/cn:n > 1}) in this case, one cannot expect a simple answer as in the 1-
dimensional setting.
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2. Statement of main results. To formulate our results we need somewhat
more notation. Throughout, X, X1, X», ... are i.i.d. mean zero random vectors,
and except for the results of Section 3 they are R? valued. Let C4[0, 1] be the
continuous functions from [0, 1] to R? with sup-norm || f|| = supg<; <1 | f ()], f €
Cq[0, 17. o

The partial sum process S, : 2 — Cy4[0, 1] of order 7 is defined by

Sy () = Stur) + (nt — [n1]) X141, 0<r<l.

The cluster set C({S(u)/cn :n > 1}) is defined as for sums, that is, as the set of all
limit points of the sequence S,)/c, in C4[0, 1]. We shall show (see Propositon 3.1
below) that this set is also deterministic.

Furthermore, we say the partial sum process sequence {S(,;)(-)} converges
and clusters compactly with respect to a sequence ¢, /' oo if we have that
C({Sm)/cn:n > 1}) =: Ais a compact subset of C4[0, 1] and with probability one
lim,,—, 00 d(Sn)/cn, A) = 0, where the distance between a function f € Cy4[0, 1]
and A is defined as d(f, A) =infge 4 || f — gll. We write in this case {S¢,)/cn} ~
A.

If ACy[0, 1] denotes the absolutely continuous real valued functions on [0, 1]
which are zero when ¢ = 0, then for g € C[0, 1], we define

! / 2 1 , 2
1(g) = [fo (8'(s))"ds, g€ AC[0, 1],f0 (¢'(s)) ds < oo,
+00, otherwise.

One important fact about the /-functional is that it has a unique minimum over
closed balls. More precisely, suppose g € C[0, 1] and ¢ > 0. Then there exists a
unique function, which we denote by g., such that ||g — g.|| < ¢ and
Ige) h:nglll/fugl(h)'

The existence of this minimum is well known, and details, as well as further refer-
ences, can be found in [10] and [15]. Letting K be the subclass of all functions in
ACy[0, 1] where I(g) < 1, we get the cluster set in Strassen’s functional LIL for
real-valued random variables.

If E|X|? < oo, the d-dimensional version of Strassen’s functional LIL applies
which says that then with probability one,

2.1 {Smn)/y/2nloglogn} is relatively compact in C4[0, 1]
and

d
22 A=C{Sw/ 2nloglogn})={E(fl,...,fd)’:ZI(fi)fl ,
i=1

where again ¥ is the positive semi-definite symmetric matrix satisfying £? = co-
variance matrix of X.
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It is known that one can obtain the cluster sets A = C({S,/+/2nloglogn})
from (2.2) since A = {f(1): f € A}. Interestingly this implication can be reversed.
A small calculation shows that if the covariance matrix is diagonal, we also have
A={x1Kx - xx4K:x=(x1,...,xq) € A}. This can also be proved in general
after replacing the canonical basis in R? by an orthonormal basis which diagonal-
izes the covariance matrix of X.

One might wonder whether a related phenomenon can be true if E|X|? = oo.
A necessary condition for having 4 as in the diagonal covariance matrix case

would be that A has an extended symmetry property, namely x = (x1,...,x4) €
A = (£x1,...,xx4) € A as one can choose functions f; € I with f;(1) =
+1,1<i <d.

So one might hope that the above result holds in general if A has this prop-
erty. But it will turn out that this is not the case. For any possible cluster set
A =C{S,/cn:n > 1}), there exists a distribution such that the functional clus-
ter set is equal to the smaller set {xg:x € A, g € K} which only for very special
cases matches the function set above. This also shows that relation (2.5) in the
subsequent Theorem 2.1 gives an optimal result.

THEOREM 2.1. Let X, X1, Xo, ... be i.i.d. mean zero random vectors in RY,
and assume that Y oo | P(|X| > ¢,) < 0o, where {c,} satisfies (1.2) and (1.3). If
ap =limsup,,_, o, |Sk|/cn < 00, we have with probability one,

(2.3) {Smy/cn} is relatively compact in C4[0, 1].

Consequently, the cluster set A= C({Su)(-)/cn:n > 1}) is compact in C4[0, 1].
Furthermore, we have

2.4) ACcalKx - xaglk,
where o = limsup, . |S\|/cn,1 <i <d and
(2.5) AD{xg:xe A, gek},

where A= C({S,/c,:n>1}) CR?.
Finally, A is star-like and symmetric with respect to zero. If f € A, then
f:10,1]1 = A continuously and for 0 <t < 1, f(t) € J/tA.

REMARK. Using once more the fact that A = {f(1): f € A}, we can con-
clude that these cluster sets are compact subsets of R?, which are star-like and
symmetric with respect to zero. This has been proven in [4] only for a special case
of Theorem A. We now see that this is always the case when the assumptions of
Theorem A are satisfied.

If the coordinates X1, ..., X(@ of X are independent, our next result gives the
complete answer showing that in this case we again have a 1-1 correspondence be-
tween the functional cluster sets A = C({S(n)/c,:n > 1}) and A = C({S,/cp:n >
1.
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THEOREM 2.2. Let X = (X, ...,X(d)) :Q — RY be a mean zero random
vector with independent components and suppose that {c, } satisfies (1.2) and (1.3).
If ag < 00 and Y2 | P(|X| > ¢,) < 00, then with probability one we have (2.3)

and A={x1Kx-- xx4K:x=(x1,...,xq) € A}

Interestingly it turns out that if d = 2, the last set is also the maximal set for the
cluster sets in the general case. It is not clear whether this is also the case in higher
dimensions.

THEOREM 2.3. Let X be a mean zero random vector in R?, and assume that
Yo P(X| = ¢n) < 00, where {c,} satisfies (1.2) and (1.3). If ag < 00, we always
have A C {x1 K x x,K :x € A}.

The remaining part of the paper is organized as follows: In Section 3 we prove
some general results on cluster sets in the functional LIL. Though the present pa-
per considers mainly the finite-dimensional case we establish these results in the
infinite-dimensional setting so that they can be used in future work on the func-
tional LIL problem in this more general setting. In Section 4 we then derive via
a strong approximation result of Sakhanenko [18] criteria for clustering in RY
in terms of Brownian motion probabilities. This enables us in Sections 5-7 to
prove Theorems 2.1, 2.2 and 2.3 using results on Gaussian probabilities of balls in
(Cq4[0, 1], | - |- Finally, in Section 8 we shall provide an example where the clus-
ter set A = C({S,/c,:n > 1}) is equal to an arbitrary given closed, star-like and
symmetric set A with max vc4 lxI =1 and at the same time the functional cluster

set A is equal to {xg:x € A, g € K}.

3. Some general results on cluster sets. Here we present results for the clus-
ter sets C({S)/cn:n > 1}) and C({S,/c,:n > 1}). They include their behavior
when the sequences {S(,)/c,} and {S,/c,} are relatively compact with probability
one. Moreover, we provide a necessary and sufficient series condition character-
izing the functions f in the functional cluster sets C({S(,)/c,:n > 1}). As our
proofs work also in the infinite-dimensional setting, we now consider B-valued
random variables X, X1, X5, ..., where (B, | - |) is a separable Banach space with
norm | - |.

3.1. Nonrandomness of the functional cluster sets. Our first result is a zero-
one law showing the cluster set C({S(,)/c, :n > 1}) is deterministic with proba-
bility one, and is the analogue of Lemma 1 in [13].

LetforO<m <n

0, 0<t<m/n,
S,my@®) =3 Sk — Sm. t=k/n,m<k<n,
linearly interpolated elsewhere,
O<t<l).
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Obviously, the choice m = 0 gives us the partial sum process S(,) of order n,
and these processes are random elements in the space Cy ([0, 1], B) of all continu-
ous functions f:[0, 1] — B satisfying f(0) = 0. We denote the sup-norm on this
space by || - |.

PROPOSITION 3.1. Let {c,} be a positive sequence such that c,, /' 0o. Then,
there exists a nonrandom set A in Cy([0, 1], B) such that with probability one

3.1) C({Swy()/cn:n=1}) = A.

PROOF. First of all observe that the Banach space Cy([0, 1], B) is separa-
ble. This follows since B separable implies one can embed B into C[0, 1]. Then
Co([0, 1], B) is embedded isometrically into Co ([0, 1], C[O0, 1]), and the polyno-
mials in two variables and rational coefficients are dense in this space. Hence there
exists a countable base B for the norm topology of Cy ([0, 1], B).

Let

Bi ={U € B:P(liminfd(S( /s, U) =0) =1}
and
By ={U € B:P(liminfd(S() /es, U) =0) =0}.

As we have for any fixed m and n > m, ||S(n) — Stu,m)ll /cn — 0 as n — 00, we see
that

[liminfd(S( /ea, U) =0} = [liminfd (Sem)/cn, U) =0}, UeB.

The event on the right-hand side is measurable with respect to the o -field generated
by Xi+1, Xm+2, - .. and this holds for any m.

Thus {liminf, o0 d(Sn)/cn, U) = 0} is a tail event, and by Kolmogorov’s zero
one law we have B = B; U B,.

Let V =Uyep, U and A= Co([0, 1], B) \ V. Then A is nonrandom, and we
set

Q1= (N {o:liminfd(Se) (@, )/cn, U) =0}
UeB
and
Q=) {w:lirgioléfd(S(n)(w,‘)/Cn»U) >0}-
UeB; "

Then 21 N €2, is the countable intersection of sets of probability one, so it has
probability one. So it is sufficient to prove that we have for w € 21 N 2,

o0

(3.2) D(w) = ﬂ c({Smy (@, ) /cn:n>m}) = A.

m=1
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To prove (3.2), we first note that for g € A and ¢ > O there is a U € B with g €
U CU.(g), where as usual Uo(g) ={f € Co([0, 1], B):||f —gll<e}. Asg ¢V,
this implies U ¢ B, so U € Bj. Hence by definition of 2 we have S(,)(w, -)/c, €
Uje(g) infinitely often. Therefore, since ¢ is arbitrary, g € D(w) and hence A C
D(w) for all w € 21 N 5.

On the other hand, if g ¢ A or equivalently, g € V thereisa U € B, with g € U.
By definition of €21 N 2, we have S(,)(w, -)/c, € U¢ eventually. Hence g ¢ D(w),
and therefore D(w) C A and (3.2) has been proven. [

3.2. Compactness of the functional cluster sets.

PROPOSITION 3.2. Let {c,} be a positive sequence such that ¢, /' 0o, and
assume A is the deterministic cluster set of S,)/cn determined as in (3.1). If
{Sw)/cn} is relatively compact in Co([0, 11, B) with probability one, then A is
a compact nonempty subset of Co([0, 11, B) and with probability one S)/c, con-
verges and clusters compactly to A, that is, with probability one {S()/cn} ~ A.

PROOF. Let A be the deterministic cluster set of {S,/c,}. We claim
that {S(,)/c,} relatively compact in Cy([0, 1], B) with probability one implies
limy, o0 d(S(n)/cn, A) = 0 with probability one.

To see this, suppose that limsup,,_, ., d(S()/cn, A) > 0 with positive probabil-
ity. Then there is a § > 0 such that with positive probability limsup,,_, .. d(S)/
cny A) > 26. Now the set E = {x:d(x, A) > §} is closed, and with positive proba-
bility the relatively compact sequence {S(,)/c,} would be infinitely often in £ and
would have limit points in E which is impossible since AN E = &.

Finally, A is compact and nonempty as A = (,,>1 cl({Sw)(®)/cp:n > m})
with probability one. Choosing @ so that this holds and at the same time
cl({S) (@) /cy :n > 1}) is compact, we readily obtain that the closed set A is com-
pact as well. [

Our next proposition relates the clustering and compactness of {S,/c,} to the
clustering and compactness of {S,)(-)/c,} in Banach spaces where one has finite
rank operators that approximate the identity. More precisely, a Banach space B has
the approximation property if for each compact subset K of B and ¢ > 0 there is a
finite rank operator 7 : B — B such that

sup|x — T'(x)| < e.

xekK
This property is less restrictive than requiring B have a Schauder basis, and hence
many (but not all) Banach spaces have the approximation property. Information
about this property is easily found, and two classical references are [1] and [17].



CLUSTER SETS 1129

PROPOSITION 3.3. Let {c,} satisfy (1.2) and (1.3), and assume

(3.3) > P(IX] > cn) < 0.

n=1

If (B, |- |) has the approximation property and {S, /c,} is relatively compact in B
with probability one, then {S)(-)/cn} is relatively compact in Co([0, 1], B) with
probability one. Moreover, if A is the deterministic cluster set for {Su)(-)/cy}
given in (3.1), then A is nonempty and compact and we have with probability
one, {Smy/cn} ~ A.

PROOF. To verify this let ¢ > 0 be given. Since {S,/c,} is relatively compact
in B with probability one, then by the same argument as in Proposition 3.2 the
deterministic cluster set A of {S,} with respect to {c,} is compact and such that
with probability one

P(limsupd(Sn/cn, A) = 0) =1

and
P(C({Sp/cn:n>1})=A) =1.

Since (B, | -|) has the approximation property, given € > 0 there exists a finite rank
operator

d
AW =Y fitox

i=1

mapping B into B, with x1,...,xqs € B and fi,..., f4 € B}, the unit ball of B*,
such that

suplx — A(x)| <e.

X€EA

Then, with probability one

limsup|S,/cn — A(Su/cn)| <,
n—>oo

and hence we also have

limsup sup |Su)(#)/cn — A(S) (@) /cn)| < &

n—00 (<t<l

with probability one.
Now let

(3.4) oni=E(fiCOI(|f;(X)] < cn)). 1<i<d,
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and define
a?c?
(3.5) ai:sup{aZO:anexp{— 4 }:oo}
2no’ .
n>1 n,i
fori =1,...,d. Also let IC denote the limit set in the functional law of the iterated

logarithm for Brownian motion as defined in Section 2.

Each random variable f;(X),i =1,...,d, is such that E(|f;(S,/cn)]) = O
since the real line is a type 2 Banach space. See Lemma 4.1 in [9]. In addition,
since the f;’s are continuous linear functionals in B, and S, /c, is relatively com-
pact in B with probability one, we have from (3.3) that fori =1, ...,d

Z]P’(|f,-(X)| > cp) < 00,

n=1

and with probability one

limsup| fi (Sy/cn)| < 00, i=1,...,d.
n—oo

Hence (4.4) of Theorem 5 of [9] implies with probability one that
lim sup|ﬁ (Sn/cn)| =0,
n— oo

and since this lim sup is finite with probability one we have o; < 00,i =1,...,d.
Thus Theorem 1 of [5] implies that for every € > 0

d
P(m{fi(s(n)(')/cn) € (a; K)° eventually}) =1,

i=1
and hence by the equivalence of norms on finite dimensional Banach spaces we
also have

P(A(Sm)(-)/cn) € (@1K x -+ x agK)® eventually) = 1

for all &€ > 0. Therefore, we have {S(,)(-)/c, :n > 1} totally bounded, and thus rel-
atively compact, in Co([0, 1], B) with probability one. Proposition 3.1 now implies
A is a nonempty compact set and that {S(,)/c,} ~ A with probability one. [J

3.3. The functional LIL version of a result of Kesten [11]. The purpose of this
part of the paper is to derive a necessary and sufficient condition that a function f €
Co([0, 1], B) is in the deterministic cluster set A = C({S,)/c, :n > 1}), where we
use the same notation as in Section 3.1. The corresponding result for the cluster
set A=C({S,/cn:n>1) (see Lemma 1 in [4]) reads as follows:

x €C({Sn/cn}) as. < Zn_IIP’{lSn/cn—x|<8}=oo, e>0,
n=1
(3.6)
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where one has to assume that S,/c, is stochastically bounded, and ¢, satisfies
conditions (1.2) and (1.3). This result for real-valued random variables goes back
to Theorem 3 in Kesten [11] who actually considers somewhat more general se-
quences {c,}.

We now prove such a result for partial sum processes based on i.i.d. mean zero
random variables taking values in a separable Banach space (B, | - |). To simplify
notation we set s, = S(;)/cn, n > 1, and we denote the sup-norm of any continuous
function f:[0,1] — B by || f1.

PROPOSITION 3.4. Let f:[0,1] — B continuous, and let c, be a sequence
of positive real numbers satisfying conditions (1.2) and (1.3). Take a fixed p > 1.
Then the following are equivalent:

(@ feC{s,:n>1}) as.;
®) Y 2oP{llsn — fll <& for somen € [pF, pFH1[} =00, & > 0.

PROOF. |(b) = (a)|To further simplify our notation, we set Iy = {n: ,ok <n<

pk+l } and

Gi=J{lsa—fll<e},  k=o0.

nely

Consider also the stopping times t; defined by
w =inf{n > p*:||s, — £l <e), k> 0.
Then we obviously have
(3.7) Ge={u<p™}, k>0
Set
Hi = {llsn — fl = & foralln = p**"} N Gy,

where r > 0 is an integer which will be specified later.
Then it is obvious that

(3.8) P(H) = Y Pllisy — fll = e foralln > p*"*" iy =m}.

mely

Next set for 0 <m <n, sy,m = St,m)/cn, Where S, m) is defined as in Section 3.1.
Then we have for m € Iy and n > p**” on the event {ty =m} C {||s; — fl < €}

||Sn,m —spll < ”S(m)”/cn = (”Sm - fll+ ”f”)cm/cn
<(+I1fl)vm/n
<(e+1fNp"""2 <

provided that we choose r =r (e, f) large enough.
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Due to the independence of s, , and the event {rx = m}, we can infer that
(3.9 P(Hy) > Z P{llsp.m — f Il > 2¢ forall n > pk+’}IP’{rk =m]}.
mely

Next observe that

d
S(n—m) (Ho<i<1 = S(n,m) (an,m (t))szfl ,

where o, , () =(m/n)+ (1 —m/n)t,0 <t <1.

Set fum(t) = f(on.m(t)),0 <t < 1. Then it is easy to see that by uniform
continuity of f we have || f — f,..| < ¢ if we have chosen r large enough. We
conclude that

P(Hi) = Y Plley " Swm) — fum| = 26 forall n > p*+7}Plg = m}

mely
> > P, ' Sp—m) — f] = 3¢ forall n > p* " }P{r; = m}.
mely
Moreover, for ¢ > 0 and f fixed, we take & > 0 such that £(|| f|| vV 1) < &. Then,
for large k
If = Cnem/ed) I (1 =A+DT A =m/m)IfI =11+ E+m/n),

which is < 2¢ if we choose r large enough that || f|lp! ™" < ¢.
Therefore,

P(Hi) = Y Pllisn—m — fIl = 5eca/cnm forall n > p+"}P{r = m}).
mely

Assuming also that r is so large that for sufficiently large m,

cn/cn—m <1l.ln/(n —m) <1.2 whenever m/n < p' ™",

we readily obtain from the last inequality

P(Hi) = Y P{lisn—m — fIl = 6¢ forall n = p**"}P{r =m},

mely

which in turn is
> P{lls, — fIl = 6¢ foralln > p" — p}P(Gy).

Noticing that Hy N Hy = &, |k — £| > r, we see that ¥ = Y 22, I, <r and conse-
quently

o0 o0

(3.10)  r=E[Y]=) P(Hy) =P{lls, — fll = 6e,n > p" — p} D P(Gp).
k=0 k=k;

The last series is divergent by assumption so that we must have for large r,

(3.11) P{lls, — f|| > 6¢ foralln > p" — p} =0.
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It follows that
(3.12) P{lls» — f | < 6¢ infinitely often} =1, £>0,
which implies (a).

(a) = (b) | This follows directly from the Borel-Cantelli lemma. [

Our next result gives a simplification of the criterion for clustering under the ad-
ditional assumption that {S,,/c, } is bounded in probability, that is, we are assuming
that

(3.13) Ve>03K, >0 P{|Sn| > Kecn} < e.

Using Theorem 1.1.5 in [2], we can infer from this assumption that also

(3.14) Ve>03K.>0 ]P’{ max |Sk|zK;cn}<s.
I1<k=<n

PROPOSITION 3.5. Under assumption (3.13) the following are equivalent:

(@ feC{s,:n>1}) as.;
(b) X0, n~'P(|lsy — fl <&} =00, > 0.

PROOF. |(a) = (b)|It is obviously enough to show that (a) implies for any

e>0,
o0
(3.15) 2 nT Plllse = £l < 4e(1+ 1)} = oo.
n=1
Recall that by Proposition 3.4 we have for any p > 1,
o0
(3.16) > a(e, p.k) =00,
k=0

where we set
a(e, p,k) =P{|ls, — f| < & for some n € [p*, p* [}

Therefore (b) follows once it has been proven that relation (3.16) with a small
o = p(e) > 1 implies (3.15).

To that end we first show that for pX <m < p
p>1,

k+1 < n < pF*2 and small enough

{llsn = FIl <41+ 11 fI)e}

5 | max 18 = Sul < e llsw — £l < £].
m=<j<n

(3.17)

To verify (3.17) observe that
Isw — fll= sup |su()— fF@O|V sup [s,(t) — f(O)] =2 AT v ALY,

0<t<m/n m/n<t<l
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Using the fact that S, () = Sy (mt/n),0 <t <1, itis easy to see that

A%) <|Ism— fIl+ sup |f()—cme, fnr/m)|

0<t<m/n

<llsm = fIl+ A =cu/ec)l fIl4+ sup |f(nt/m)— f(@)].
0<t<m/n
Recall that by condition (1.3) we have ¢, /c, > (1 + 8)_1m/n >(1+ 8)_1,0_2 if
m>mg.
Choose now p, > 1 so small that (1 +&)~1p, ™% > 1 — 2¢.
Further, let § > 0 be small enough so that | f (u) — f (v)| < ¢ whenever |u —v| <

d.
Setting p. = p. A (1 4+ 8)1/2, we then have if m > m, and 1 < p < p,,
(3.18) lsm — fll <e= Afﬂ) <21+ fle.

We now turn to the variable Aim; for which we clearly have

A" < sup ey (San ) = Sm)| + [Sw/cm — F(D)]

m/n<t<l
+ s 1|f(t) — (em/c) F(D)].
m/n<t<

Arguing as above we find that

(3.19) flsm— fll<e = AV < max |S; — Sul/ea +2e(1+ [ 1),
’ m=<j=<n
provided that m > m. and p < p;.
Combining (3.18) and (3.19) we get (3.17).
Let 7 and [ be defined as in the proof of Proposition 3.4. Then we have for
large enough k,

Z Plllsn — FIl <4(1+ || )¢}

neliy
>3 Y Plilsa— £l <4(1+ 1 £1)e. 7 = m)
melgneliq
>y ¥ P[mrg?énmj—Sm|5gc,1}]P>{fk=m}
melynelyy

k
> {pfp—1) - 1}P[1§m,-1"rk 15;1 < 2en, Jate, p, ),
where ry < pk+2 — pk 2 and ny > pk*! — 1. Noticing that ¢, /¢, > (nx/ri)'/?,
with liminfy_ oo (nx/ri)'/? = p'/2/(p*> — 1)!/2, and recalling (3.14), we can
choose a constant 1 < p, < p, so that we have for 1 < p < p, and large &,

]P{ max |S;] 58c,,k} z]P’{ max |S;] ch,k] > 1/2.

I<j<r I<j<r



CLUSTER SETS 1135

Consequently, we have for large k and 1 < p < p,,

1
Y n TPy — £l <41+ fll)e} = g(p —1—=p"Na(e, p, k),
neliy

which implies (3.15) and thus (b).
(b) = (a) | Noting that we have for any p > 1,

Z nIP{llsy — fll <} < (p— 14 p )P{llsy — fI| <& for some n € I},

nely

this implication follows immediately from Proposition 3.4. [

4. Clustering in R?. In this section we look at d-dimensional random vec-
tors, where again | - | will denote the Euclidean norm. We first provide a criterion
for clustering in the functional case in terms of Brownian motion. We use the fol-
lowing strong approximation result.

THEOREM B (Sakhanenko [18]). Let XT,..., X} be independent mean zero
random vectors in R? and assume that E|X}|P < 00,1 <i <n forsome p €]2,3].
Let x > 0 be fixed. If the underlying probability space is rich enough, one can
construct independent normally distributed mean zero random vectors Y;, ..., Y ¥
with cov(X}) = cov(Y;"), 1 <i <n such that

k

(- 7))

1<k<n|*
J:

IP’{ max

n
Zx} <K E|X;|"/xP,

i=l

where K is a positive constant depending on d only.

Note that there is no assumption on the covariance matrices of the random vec-
tors X7, ..., X;. This will be crucial for the subsequent proof since we will apply
it to truncated random vectors where the original (“untruncated”) random vectors
do not need to have finite covariance matrices.

In this way we obtain the following criterion for clustering in the functional LIL:

THEOREM 4.1. Let X = (X(l),...,X(d)):Q — RY be a mean zero ran-
dom vector, and let {c,} be a sequence of positive real numbers satisfying
conditions (1.2) and (1.3). Set s, = Su)/cn:2 — Cy4l0,1]. Assuming that

a2 P{IX| > cu} < 00, the following are equivalent:

(@) feC{sy:n>1})as.;

(b) we have for any ¢ > 0,

o0
Y T 'P{IT Wiy Jen — fll <&} = o0,
n=1
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where T';, is the positive semidefinite symmetric matrix such that

O = EXOXP X1 <) 1< j<a

and W, (t) = W(nt),0 <t < 1 with W being a standard d-dimensional Brownian
motion.

In the proof we make extensive use of the following lemma. The easy proof of
this lemma is omitted.

LEMMA 4.1. Leté&,, n,:Q — Cy4[0, 1] be random elements such that

0
Z”_IP{”&_%H > ¢} < oo, e>0.

n=1

Then we have for any function f € C4[0, 1],
o
Son'P{lg — fll<ef <o Ve>0
n=1

if and only if

o0
S TPl — fll<e}<oo Ve >O0.
n=1

We record the following facts which can be proved similarly as in the 1-
dimensional case (refer to Lemma 1 in [8]).

If X is a mean zero random vector such that >">° | P{| X| > ¢, } < oo, where ¢,
satisfies the two conditions (1.2) and (1.3), we have:

Fact 1. Y2 | E[|XPI{|X]| < cp}l/c) < 005

Fact 2. E[|X|I{|X]| > cy}] = 0o(c,/n) as n — o0;

Fact 3. E[| X2 I{|X| < cn}]1 = o(c,%/n) as n — oo.

We are ready to prove Theorem 4.1. By a slight abuse of notation we also denote
the Euclidean matrix norm by || - || if I is a (d, d)-matrix. That is, we set |['|| =
sup|y|<; [T'x|. Recall that if T" is a symmetric matrix, [T |? is equal to the largest

eigenvalue of the matrix I"2.

PROOF OF THEOREM 4.1. (i) Set X,/w. = X;I{|X;| < cn},Xj;j = ij. —

EX;,,j,l <j<mn,n>1, and let SE"”) be the partial sum process based on
X5 1.+ Xy - Finally set sy =S¢ fen,n > 1.
Then we have
o
@1 Z”_IP{HSn—S;f” > e} < 00, e>0.

n=1
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To verify (4.1) observe that
k

> (X = X5) /en

< (i | X;11{IX;| > cu} +nE|X|I{|X| > cn})/cn.

j=1

[sn = sz < max |,

Recalling Fact 2 we get for large n,

&
P{|sn — || > e} < <Z|X {IX;]>cn} > 2c,,)

(4.2)
<nP{|X| = cu},

and we see that (4.1) holds.

Noting that Facts 2 and 3 also imply that E|S,|/c,, — O (see Lemma 1, [9]), we
trivially have that {S, /c, :n > 1} is stochastically bounded. Consequently, Propo-
sition 3.5 can be applied which in combination with (4.1) and Lemma 4.1 gives

feC{sn:n>1}) as. <+ Zn {lsy = fl <e}= e>0.
4.3)

(i1) In this part we will use Theorem B. From Fact 1 it easily follows that one
can find a sequence ¢, /' oo so that ¢, /c, — 0 as n — oo and we still have

(4.4) STE[IXPI{IX]| < )]/ < 0.

n=1

Let n > 1 be fixed. Employing the afore-mentioned result along with the c,-
inequality, we can construct independent N (0, /)-distributed random vectors
Yu1,..., Yy, such that we have

k

Z i —TrYn))

1<k<n

4.5) IP’{ max

> 6n} < 8KnE[|XIPI{|X| < )]/,

where ' is the symmetric positive semidefinite matrix such that (I'*)? =
COV(X:,I).

Letting 7 ,) be the partial sum process based on the random vectors Y, 1, ...,
Yun, th = T(n)/cn and recalling (4.4), we find that

o0
(4.6) Y 0T P{|sy — Tjity] = eca} < o0, e>0.

n=1
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This means in view of Lemma 4.1 and relation (4.3) that
o0
feC{sp:n>1}) as. < Zn_IIP’{HF:tn — f] <e}=00, e>0.
=1
@.7) "

(iii) Let W™ (#), t > 0 be a Brownian motion satisfying
k
Wik =>"v,;, 1<k=n
Then we have

| Toy = Wit | <2 max  sup [W(j +u) —

" 0<j<n—lo<y<i

and we can conclude for x > 0,

2
P{|Twn) — W([:)] | =x}< nIP’{ sup | W ()| > x/2} <2dn exp( ;Cd)
<u<

It follows that

[I’l 826’%

As |ITE|I? < EIXE 12 < E[IX[PI{|X| < ca}] = o(c}/n) (see Fact 3), we readily
obtain that

o0
S n T P{T(t — Wkl fen)| Z 8} <00, >0,

Consequently we have by Lemma 4.1 and (4.7) and since W([:)] 4 Wawy,n>1,

feC({spin=1}) as. <<= Zn {|IThw, — f| <e} =00, &>0,
(4.8)

where w, = W, /cy.
(iv) Observing that A, = F,% — F:Z is a positive semidefinite symmetric matrix,
we clearly have

CyWaey = F W(m—{—A W(n) =:Zy,

provided that W(n)(t) =W(nt),0<t < 1_, where W (s), s > 0 is another Brownian
motion which is independent of W, and A, is the positive semidefinite symmetric
matrix satisfying A% =A,.
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It follows that

P{|Zy — TEWe || = ecn} <P{IALNI Wiyl > ecn).

Since we have W(n)(t) 4 /nW(t),0 <t <1, we find that this probability is
Ji 8202
<P{ sup |[W()| > ec A, <2dex ( 7>
Lsup W@z een/ (VaAul) | < 2dexp( ~5 77

By the definition of the matrix norm we further have

|Anll? = largest eigenvalue of A, = sup (¢, A,t).
ltl=1

A straightforward calculation gives if |#| <1,

2 d 2
(t, Apt) (EZtX(’)I 1X| <c, }) :(EZziX<">1{|X| >cn})

(Z 17 ) EBIX|T{|X| > cu))? <dEIX|I{|1X] > ca))>.

Recalling Fact 2 we see that || A, ||> = o(cﬁ /n?%) as n — 0o, which in turn implies
that

o0
(4.9) S T 'P{|Tiwn — Zy/cn| =} <00,  &>0.

n=1

Using once more Lemma 4.1 along with the fact that Z,, /¢, 4 I'yw,, we get that

feC({sp:n=>1}) as. Zn [ITyw, — fll <&} =00, &>0,
(4.10)

and Theorem 4.1 has been proven. [J

We next look at the case where the random vector X : Q — R? has independent
components. In this case we can prove the following:

THEOREM 4.2. Let X = (X1, ..., X(d)) :Q — R be a mean zero random
vector such that XV, ..., XD gre independent.

Assuming that 72 | P{|X| > ¢,} < 00, where ¢, is as in (4.1), the following
are equivalent:

@ f=U1....faeC{spin=1} as.;



1140 U. EINMAHL AND J. KUELBS

(b) we have for any ¢ > 0,
o d
Zn_l H]P){“fl _O'n,iW(/n)/CnH < 8} =00,
n=1 =l

where o = E[(XD)2I{IXD| < ¢}, 1 <i <d and W/, (1) = W' (n1),0 <1 <1
with W' being a standard 1-dimensional Brownian motion.

The proof is similar to the previous one and we will just indicate the changes.

PROOF OF THEOREM 4.2. (i) We define the random vectors X/, i 1<j<n
as follows:

X, =xXVHxY| <c )., XD{|XD] <)), l<j<nn>l.
Letting again X;f’j =X,/w- —]EX,/H., 1<j<n,n>1, wehave
k
Jsn =i = max jX_,;(Xj - X3)| /en

d n ) ] ) _
g Z(Dxﬁ”unxﬁ”r > )+ B[ X0 1{]XO] > cn})/Cn

j=1

< d<i IX11{IX ;| > ¢u} +nEIX|I{|X] > cn}>/cn,

j=1

and as in the previous proof we see that we can replace s, by s;;.

(ii) This part remains essentially unchanged. Note that I')' is now a diagonal
matrix. The only difference is that we have to use a slightly different upper bound
for E[X I,

d
E|X; " <8E[X, [ <84 3 E[XOPH{|X] <),
i=1
where the second bound easily follows from the Holder inequality.

Applying Fact 1 for each X we see that 302, EIX], | /el < 0.

(iii) Here we use the fact that |T]|? < max|<;<g E(XO)2I{|XD| < ¢,} =
o(c,% /n) since we can employ Fact 3 for the (finitely many) random variables
XD 1<i<daswell.

(iv) Since A, is a diagonal matrix, we have that

. . 2 : P 2
ALl = lrgagxd(E[X(z),{|X<z)| <))’ = lr;ai,(d([g[x(zn{|x(z)| > cnl])”s

which is of order o(c,% /n?) due to Fact 2 [applied for the components X ©)].
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(v) (small extra step). We have shown so far that

feC({sy:n=1}) as. < Zn_llP’{lanwn—f||<s}=oo, >0,
n=1
4.11)

where D, =", =diag(o, 1, ..., 04 4) is a diagonal matrix.

It is trivial that we can replace the sup-norm || - || based on the Euclidean
norm | - | by the equivalent sup-norm | - |1 which is based on the norm
|x|+ = maxi<;<q |x;|. In this case we also have for g = (g1, ..., gq) that ||g|l+ =
max| <j<d SUpg<,<1 18i (¢)|. Thus we have

feC({sn}) as.

o0
= Zn_lP{l|ann—f||+<8}=oo, e>0

n=1

o0 d
= Zn_IIP’<ﬂ{”an,,-w,(j)—ﬁ” <8}>=OO, >0,

n=1 i=1

and Theorem 4.2 follows by independence. [
Analogous results hold for the cluster sets A = C({S, /¢, :n > 1}).

THEOREM 4.3. Let X : Q2 — R be a mean zero random vector, and let {c,} be
a sequence of positive real numbers satisfying conditions (1.2) and (1.3). Assuming
that 302 | P{|X| > c,} < 00, the following are equivalent:

(@) xe C{S,/cn:n>1}) a.s.;

(b) we have for any ¢ > 0,

Zn_l]P’HFnW(n)/cn — x| <&} =00,

n=1

where '), is as in Theorem 4.1, and W is a standard d-dimensional Brownian
motion.

Furthermore, if X has independent components XV, ..., XD (a) is also equiva-
lent to the following:

(c) we have for any ¢ > 0
00 d
Zn_l HPHX,- —0,,iW (n)/cy| <&} =00,
n=1 i=1

where anzl., 1 <i<d is as in Theorem 4.2, and W' is a standard 1-dimensional

Brownian motion.
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PROOF. Using a version of Lemma 4.1 for random vectors and recalling rela-
tion (3.6), the equivalence of (a) and (b) follows once it has been shown that

o0
(4.12) > n7P{|S, —TuW®)| = ecy} < 00, e>0.

n=1

From the proof of Theorem 4.1 it follows that we actually have

o
> 0 P{lISw) — Ta Wil = eca} < 00, £>0,
n=1
which trivially implies (4.12).
The proof of the equivalence of (a) and (c) is similar. [

5. Proof of Theorem 2.1. Let S,gi) and S((;)) denote the ith coordinate of S,
and S(,), respectively. Note that S ((,ll)) is then the 1-dimensional partial sum process

based on the sequence S,gi), n>1.

From Theorem A it follows that limsup,,_, o, [S,|/c, = ap < 0o with probabil-
ity one, which clearly implies that A = C({S,,/c,}) is a compact subset of R4,
Applying Proposition 3.3 we then have .4 compact in Cy4[0, 1] and also that both
A and A are nonempty.

Furthermore, o; < ag < 00 fo_r i=1,...,d, whence by Theorem 3 of [8] with
probability one, limsup,_, ., St /¢y = e;,i =1,...,d. This in turn implies by
Theorem 1 of [5] that with probability one

C({S((fl))/cn n>1})=aK
and
: . 0) .
lim 161(1£K||h,- — S(;)/cn | =0, 1<i<d.

n—00 p;

Therefore, with probability one

d
: : o —
lgrgogl pinf hi = Sg)/en] = 0.

Using |If — gll < X%, 1fi — gl for £ = (fiveens fa)rg = (81,---,8a) €
C4([0, 17), we have
d .
limsup, inf = Sa /el sngrgo;hiieg{,cnhi — 5\ Jen] =0,

n—oo heaKx--x

and we see that (2.4) holds since oK x --- x ag/ is a compact subset of
Cq([0, 1D.
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To prove the other inclusion in Theorem 2.1 we need more notation. As the ma-
trices I';, defined in Theorem 4.1 are positive semidefinite and symmetric, we can
find orthonormal bases {u 1, ..., Uy q} Of R consisting of eigenvectors of I',,. Let
An.i be the corresponding eigenvalues. We can assume w.l.o.g. that A, ;, 1 <i <d,
are the nonzero eigenvalues, where 1 <d, <d. Set §, = XI{|X| <c,},n > 1.
Note that then by definition of F,%, E[{&,, un,,-)z] = (Un.i, l‘%un,i) = )»,%’l. =0,d, <
i <d.

Thus with probability one, & = Y%, (&n, tn ittni = X% (Eny ttn i Yitn.i.

We see that P{&, € V,,} = 1 if V,, is the d,-dimensional subspace of R¢ spanned
by un i, 1 <i <d,.

Further note that the sequence F,zl is monotone; that is, F,zl — Fi is positive
semidefinite if n > m. Let V, be the vector space spanned by u, ;,d, <i <d if
dp, < d and {0} otherwise. This is the zero space of the quadratic form determined
by I'2, and thus by monotonicity of I'2 we get that V/ D V; D ---. As V. is the
orthogonal complement of V,, we can conclude that V| C V5 C - --. Thus there are
at most d + 1 different vector spaces [with 0 < dim(V,;) < d] in this sequence, and
we have V,, = V eventually for some subspace V of R4 with dimension 1 < d’ <
d. Notice also that X is supported by this vector space as we have P{X € V} =
lim, oo P{§, eV} =1.

We first infer from Theorem 4.1 the following lemma.

LEMMA 5.1. Under the assumptions of Theorem 2.1 we have f = (f1,...,
fa) € Aifand only if

dn . 2
(5.1) > a7t exp(— > [ttni: Fe)i f>€)c”) =00  Ve>0,

2
neN, i=1 2nh i

where Ng = {n = 1:|[(un,i, )|l <e&,i>dy}.
PROOF. If U, denotes the orthogonal matrix whose ith column is the ith

eigenvector u, ;, then since the probability law of W is the same as that of U, W,
we have

P(ITy Wy /cn — fIl < &) =P(ITaUn Wiy /cn — f1l < ).

In addition, since the transposed matrix U, is orthogonal, it preserves distances
given by the Euclidean norm and hence

P(ITwUsWay/cn — fll <€) =P(|U,TwUnWeny/cn — U, f|| < €).

Note that D,, = U,,I", U, is a diagonal matrix whose i th diagonal entry is the eigen-
value A, ;. Replacing the sup-norm || - || in Theorem 4.1 by the equivalent norm

llgll+ = max gl g € C4[0, 1],
1<i<d
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we can infer that f € A if and only if

o0
(5.2) Y 0P| Du Wiy Jen — Uy fll, <€) =00,  &>0,

n=1

which by independence is the same as

dy .
53) Y n  [IPUrni W Jen — Gunis ) <€) =00, &>0,

neNg i=1

where W((,i; is the ith coordinate of W(,).
Now eventually in n we have for 1 <i <d,,

P(“ (un,ia fr= )Ln,iW((,ig/Cn ” = 28) = P(” (uﬂ,iv fle— An,iW((,i;/Cn || = 8)
C

1 2
> —exp(—l((un,i, Fe) =75 >
2 2nh;,

The second inequality above follows from (4.16) in Theorem 2 of [15] with o« =0
where we use the fact that limy,_, oo ¢/ (v/nAy.;) = 00 for 1 <i <d,.

This last statement is true since lim,,—, oo ¢, /(4/n0y ;) = 00 for 1 <i < d, which
follows from (3.3) in Lemma 1 of [8]. Since 2?21)\%,,' = 2?216,,2,i we have
maxi<j<d An,i < d/? max|<j<q 0n.; Whence ¢, /(y/nh, ;) — oo for 1 <i <d,.

We also have from (4.17) of [15], withao =1 and i =1,...,d, that for all n
sufficiently large

2

i C
P(wunjhf»—xmnvaycA|<e)sexp(—1«umhf792n;2 >, 1 <i<d,.
n,i

This means that (5.1) and (5.3) are equivalent. [J

To further simplify the above criterion for clustering we need the following
uniform lower semicontinuity property of the /-function.

LEMMA 5.2. Let f = (f1,..., fa) be such that 2?21 I(fj) <ooandé > 0.
Then, there exists € > 0 sufficiently small such that
2
(5.4) (I'2((u, £)) = 8)5 < I({u, £))
forallue U ={u:|u| <1}.
PROOF. Let Us s ={ueU:1*((u, f)) > 8}. Since f is fixed, I ((u, f)) is
continuous and nonnegative on U, and the set Us, ¢ is compact. Furthermore, for

alueUNU g / the conclusion in (5.4) is obvious. Therefore, if (5.4) fails, it must
fail on Us, f and there exists u, € Us, r such that for all n sufficiently large

(5.5) (2 (G, £)) = 8)% > 1 (. £)1ym)-
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Since Us, r is compact, there is a subsequence {uy, } in Us ¢ and ug € Us, 5 such
that u,, converges to ug and (5.5) holds for n = ny, k > 1. Using the continuity of
(u, f)and I ({u, f)) again, we thus have from the left term in (5.5) that

. 2 2
(5.6) lim (1'% ((ung. £)) = 8)5 = (1" (o, f)) — 8).
k—o00
Moreover, since (u, f) is continuous on U, we have
lim [[(un,, f)1/n, — (w0, f)] =0.
k— 00
Since the I function is lower semi-continuous and nonnegative, it follows that

(5.7) Kminf 1 (g £)1/m) = ({0, £)).

k— 00

Hence, combining (5.5), (5.6) and (5.7) we get
(1" (o, 1)) = 8)3 = I((uo, /).

which is a contradiction since ug € Us, . Hence the lemma is proven. [l

We can now prove another lemma which will be the crucial tool for establishing
Theorems 2.1 and 2.3.

LEMMA 5.3. Under the assumptions of Theorem 2.1 we have f = (f1,...,
fa) € Aifand only if

dn (71)2 , 22
(5.8) Zn_lexp(—z(l Wn. J) 8)+C">=oo Ve > 0,

2
neNg i=1 2n)‘n,i
where Ne = {n > 1:|[{un,i, f)Il <&, i >dy}.
Furthermore, we have x = (x1, ..., xq) € A if and only if
d, 2.2
Uni,x)| —e)ic
(5.9) Z n-! exp(— (ot )|2 )+ ") =00 Ve > 0,

neN, i=1 2nk, i

where N, = {n > 1:|(up i, x)| <é&,i > dy}.

PROOF. Combining Lemmas 5.1 and 5.2, we immediately see that (5.8) is
necessary for f € A. To show that this condition is also sufficient, it is enough to
prove that (5.8) implies (5.1); see Lemma 5.1. To that end we first note that since
f = (f1,..., fa) is fixed and such that Z?:] I(fj) < oo, we have (u, f) and
I ({u, f)) both continuous on U = {u: |u| < 1}. In addition, (u, f). is jointly con-
tinuous in (&, #) with the product topology on (0, co) x U and either the sup-norm
topology or the H-norm topology on the range space; see, for instance, Proposi-
tion 2, parts (a) and (b), in [16].
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Hence fix 6 > 0, and set Eg = {u € U : ||{u, f)| > 0}. We claim that there exists
a § > 0 sufficiently small such that

(5.10) 12, f)o) <I1'*((u, £)) =8  Yu e Ey.

Since 1'/2((u, f)) is continuous on U we have that Ey is a compact subset of U.
Moreover, for u € Eg we have I'2((u, f)) > |[(u, f)|| = 6 > 0, and consequently

I'2((u, £)o) < I'V2((u, f)).
Next define for k > 1,

Vi={uecU:1'"*((u, flo) < I'*((u, £)) — 1/k}.

Then Vj is open by the continuity properties mentioned above, and Eg = Uy~ Vi,
so the compactness of Ey implies Eg C Vj, for some ko < 0o. Thus (5.10) holds
for u € Eg for § = 1/kg.

If u € U N Eg, then we have trivially, Y2 ((u, f)e) = 0. Combining this with
relation (5.10) and setting 6 = ¢, we can conclude that uniformly on U,

(G, f)e) < (12w, £)) —8)%,

and we see that indeed (5.8) implies (5.1).
To prove the second part of Lemma 5.3 we conclude by an obvious modification
of the argument used in Lemma 5.1 that x € A if and only if

0 d
(5.11) Znil HIP’(Mn,iW(i)(n)/cn — (Up.i, x)| < &) =00, >0,

n=1 i=1

where W (n) 4 /nZ with Z standard normal. Consequently we have x € A if
and only if

dy
(5.12) Z n! ]_[IP’(M”,I-\/EZ — Cnttni, x)| < ecy) = 00, e>0.

neNj i=1

Using a standard argument (see, e.g., part (iii) of the proof of Proposition 1 in [4])
we have that (5.12) holds for all ¢ > 0 if and only if

dn 2.2
3 ! ((un,i, x)| — &)ic;
noexpl— Z = 00, e>0.
p( 27’1)\.,%,i

neN, i=1

Therefore, x = (x1,...,x4) € A if and only if (5.9) holds for all ¢ > 0. [

We are ready to prove (2.5). Take x = (x1,...,x4) € A and consider the func-
tion g = (x1,...,xq)f, where f € K. Then we have for any vector u € R4 and
e >0,

I((u, 8)) = 1({u, x) f) = (u, )21 (f) < (u, x)?,
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which trivially implies for any & > 0, (I'/2((u, g)) — &)1 < (|{u, x)| — &) 1.
Finally noting that N, D N/, for this choice of x and g (recall that we have
Il <1, f € K), we see that the series for g in (5.8) must diverge whenever the
series for x in (5.9) diverge. This is of course the case since we are assuming that
x € A. Thus we have by Lemma 5.3 that g € A and relation (2.5) has been proven.
We next show that A is star-like and symmetric about zero. Both properties are
direct consequences of Lemma 5.3. The symmetry of A follows since

I((f,w)=1(—fu)),  feCql0,1],uecR?

To prove that A is star-like, we use the simple inequality I ((Af, u)) = A21({f,
u)) < I((f,u)) which holds for u e R, 0 <1 <1 and f = (fi,..., fa) €
C410, 1]. It is then obvious that if f € A and consequently the series for f in (5.8)
diverge, the series for Af must diverge as well, whence Af € A.

If f=(f1,..., fa) € A then f(t) € C({Su)(t)/c,}) for each fixed 1 € [0, 1].
Now by Theorem 2 in [6], on a suitable probability space, one can construct a
standard Brownian motion W (¢), t > 0 so that with probability

(5.13) lim sup || Sy /cn — T Weny /cnll =0.
n—oo

Since f () € C({Su)(t)/cn}), we can infer that with probability one
(5.14) l,i1r£1)iorc1)f|f(t) - FnW(n)(t)/cn| =0

for each ¢ € [0, 1]. Using the scaling property of Brownian motion and (5.14), with
0 <t <1, implies with probability one that

(5.15) liminf| f (1) /~/1 — T Wy (1) /€a| = 0.

Thus by (5.13) and (5.15) we have f(t)//t € CUSm(D)/cp)) =Afor0<t <1.

Moreover A is star-like about zero as can be seen directly from Lemma 5.3 or
from the fact that A = {f(1): f € A}, where A is star-like about zero. Therefore
f(t) € Afor0 <t < 1.Furthermore, since f € A C C4[0, 1], we have that f maps
[0, 1] continuously into A, and Theorem 2.1 is proven.

6. Proof of Theorem 2.2. We can assume w.l.0.g. that IE(X(’A))2 >0,1<i<
d so that we have for some ng > 1,

o2 =E(XDPI{|XxD|<¢,} >0,  1<i<d,n=no.

n

We then have the following analogue of Lemma 5.3:

LEMMA 6.1. Under the assumptions of Theorem 2.2 we have f = (f1,...,
fa) € Aif and only if

00 d (7120 fN _ N2 2
(6.1) > lexp(—z 0 8)+c”> =00 Ve>0.
i=1

n=ro 2”‘7n,i
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Furthermore, we have x = (x1, ..., xq) € A if and only if
=1 < (|xi| — e)3c?
6.2 E —ex —E AL e Ve > 0.
©.2) iy 1 p( — 2no?,
i=l1 n,i

The proof is omitted since it is similar to that of Lemma 5.3. Simply use Theo-
rem 4.2 instead of Theorem 4.1 and part (c) of Theorem 4.3 instead of part (b).
We are ready to prove that

A={x1Kx - xx4K:x € A}.

We first establish the inclusion “>.” Take x = (x1,...,x4) € A and set f =
(x181,---,Xd84), Where g; € K, 1 <i < d. Then we obviously have I(f;) =
x?1(g;)) <x?,1<i <d,and we see that

00 d 1202 _ 2 2 00 d 02 2
Z%exp<_ (1 <f,>ze)+cn>22%exp<_z(|xl| §)+c”>,

n=ny i—1 2”‘7n,i n=ng i—1 2non’i

where the last series is divergent since x € A. In view of Lemma 6.1 this means
that f € A.

To establish the reverse inclusion “C,” take f = (fi, ..., fa) € A. From Theo-
rem 2.1 we know that I (f;) <oo,1 <i <d. Setting g; = f;//I(f}), 1 <i <d,
where g =0if I(f;) =0, we have g; € K,1 <i <d and f = (x1g1,...,X384d)
if x; =/1(f;),1 <i <d, and it is enough to show that x € A. This is trivial with
the above choice for x since for any ¢ > 0,

1 d i_Z’% © dIl/zi—z,%
Z“”‘P(—ZMFZ—exp(—Z( U~ e )

n=no "t iZ1 2noy; n=ng " i=1 2no, ;

where the second series is divergent. Therefore, x € A by Lemma 6.1, and Theo-
rem 2.2 has been proven.

7. Proof of Theorem 2.3. W.l.o.g. we can assume that there exists an ng > 1
so that all the matrices I',,, n > ng have full rank which means that we have in
Lemma 5.3 d, = 2,n > ng. Otherwise, X is supported by a 1-dimensional sub-
space of R? (see the comments before Lemma 5.1) and in this case it easily follows
from the 1-dimensional functional LIL type result in [5] that A ={xg:x € A, g €
K} which trivially implies the assertion of Theorem 2.3.

We show that any function f € 4 has a representation (x;gi, x2g2), where
(x1,x2) € A and g1, g2 € K. To that end we look first at “nonextremal” functions
f € A. That is, we assume that f € A is such that (1 4+ ) f € A for some n > 0.
Also assume that f # 0.

Rewrite f as (x1h1, x2h2), where I (h;) =1,i =1, 2.
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Note that I ((u, f)) = Z%jzl xjuixjujo; j, where o; j = fol h; (s)h’j (s)ds for

1 <i, j <2. Then we obviously have «1,1 = a2.2 = 1 and consequently
I((u, ) = xlzu% + x%u% + 201 pu i xu2x2,
where |o1,2| < 1 by Cauchy—Schwarz.
Similarly, we have for y € R2,
2_ .22 2.2
(u, y)* = yjui + yjus +2uyyjuzy.
Set x = (—x1, x2). Comparing the two expressions above we see that
(7.1) I((u, ) = (.x)* A (u, %)%
Next observe that we have if {u, 1, u, 2} is an orthonormal basis of R2,
2

1 / 2 ! ’ 2 2
a2 Y1 )= [ Sl ) ds = [ 1P ds=1xp

i=1
Further note that (1 4+ n) f € A implies via Lemma 5.3 that
00 2 (71/2 ) 22
I , (14
(73 Y n~! exp<— > Ui, L+ D FD) 8)+C") = 00, e>0.
1

2
1 2nkn’i

n=ng

In view of relation (7.2) we can find a sequence i, € {1, 2} so that
I((niy> ) = 1x17/2,  n=1.

Then one must have

2 1/2 . 22
Z n_lexp<_z((1+n)1 (un,is ) 8)+cn>=OO, £>0

2
Pt 2”)‘;1,1'

n:ip=1

or

2 1/2 , 22
Z n_lexp(_z((l-i-n)l (un,is 1)) 8)+C”):oo, £ 0.

2
ni,=2 i=1 2n)‘n,i

We can assume w.l.0.g. that the series for i, = 1 diverge. Then an easy calculation
shows that if 0 < & < n|x|/v/2,
i . ( I(uns [ A+ (unn, f) = s)ic,%) B

n~ - exp|— — =00

2 2
2nkn’1 27’[)\.}1,2

n=ng

Next set for 8 > 0,
J(B)={n=no:1((un2, f)) < B}
and

I , 2
,0=inf{ﬂ >0: Z n_leXp(——(wn’lzf))Cn) =oo}.
nel(h) 2]’1)\.72’1
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There are two cases:
Case 1 m We then can choose an arbitrary 0 < p; < p, and we get that

> o exp( -1kt e (“+">’”2(<un,z,f>)—e>2+c%)=

2 o 2
né (o) 2n)»n’1 2n)»n’2

Noticing that 7'/2((u,», f)) > p1 if n ¢ J(p1), we can conclude if & < p17 that

2 2
I [ 5
> ey e 04 o
ngJ (p1) izl A

Set tn1 =An1V An2, Wn2 = An.1 A Ay 2, and denote the corresponding eigenvec-
tors in {u, 1, u, 2} by v,,1 and v, 2. Then we have by (7.2),

2
Zl(wn,l-, I =1 gy + (1,5 — 1, )T ((vn 20 1)),

where 1, 2 — Wy 1 > 0.
In view of (7. 1) we can find a sequence a, € {—1, 1} so that we have for y, =
(al’lxl ’ x2)7
(n2, ) <I((vn2, ), n=1,
which then implies that

2 2
Zl(unt’f)/)\n,_|yn| /Mn1+( u“nl Un2 Yn Zunlen ,“

i=1
It follows that
%) 2 2 2
-1 (Un,is Yn)
Z n exp( Z 2 ) = 00.
n=ny o 2nkg

But this implies that

(u ;,x)zc2
Z n- exp( ZW =00 or
n,i

n:ap=1 i=1

2 ~\2 2
—1 <ul’l,i ’ x) Cn
Z n exp(—2—2> =00
n:a,=—1 i=1 2n)“n,i
Recalling Lemma 5.3 we see that f = (x1h1, x2h2) € A implies (x1,x2) € A or
X = (—xl,xz) eA.

Rewriting f as (—x1g1,x282) if X € A, where g1 = —hy, go = hy we see that f
has always the desired form in Case 1.
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Case 2 . In this case we have by definition of p for any ¢ > 0,
T < 1 ((un,1, f>)c,%>
noexp| —————5—— ) =09,
2nd;
which in turn implies if & < |x| that
) ( (x> — ez)c,%)
Z noexp|l———— | =
nel(e) 2nh;,
Here we have again used relation (7.2) from which we can infer that
I((un,1, ) = 1¥P =€ nele).

Choosing y, = (£x1, x2) so that (u, 2, y,,)2 <I({{un2, f)),n>1,wegetfore <
|x| and n € J(¢),

s (i o = 2R _ Qa3 =% _ (onl =e _ |+ =

2 - 2 — 2 — 2
)‘n,i )“n,l )“n,l A

i=I

and we can conclude that

00 2 22
_ (Kun,i> yn)l —€)7c
Zn 1exp(—X: '“2:)\2. T = oo, e < |x|.
n,i

n=ngo i=1

This implies as in Case 1 that (x1, x2) € A or X = (—x1, x3) € A and finally that f
has the desired form.

If f is an extremal function we can find a sequence f, of nonextremal
functions converging to it (in sup-norm). These functions f;, have the form
(Xn.18n.1, Xn.28n,2) Where (x,.1,x,2) € A and g, ; € K, i = 1,2. By compactness
of A and K we can find a subsequence ny so that (x,, 1, x,,,2) and g, ,; con-
verge to (x1,x2) € A and g; € K,i = 1,2, respectively. Consequently we have
[ = lmg 00 (Xn, 180,15 Xn;28n;,2) = (X181, x282) and Theorem 2.3 has been
proven.

REMARKS. (1) The same proof shows that if we use an arbitrary orthonormal
basis {u, v} of R2 to express X, then we have

AcC{filx,uyu+ falx,v)v: f1, LK, x € A}.

In certain cases this can lead to a smaller upper bound set than that one obtained
from Theorem 2.3, which has X given in terms of the canonical basis.

(2) One might wonder whether the result also holds in dimension d > 3. In
the present proof we have used the following fact about quadratic forms in R?
[see (7.1)] which has no direct analogue in higher dimensions: Given two sym-
metric positive semidefinite (2,2)-matrices A, B with A;; = B;;,i = 1,2 and
|A12| < |Bi,2], one has for any x = (x1,x2) € RZ: (x, Ax) > (x, Bx) A (¥, BX),
where X = (—x1, x7).
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So clearly a different proof would be necessary in order to prove this result in
higher dimensions if this is possible at all.

8. An example. In this final section we show that for any nonempty closed
subset A of R? which is star-like and symmetric w.r.t. O there are d-dimensional
distributions such that A is the cluster set for Sy /c, and at the same time the
functional cluster set A is of the form {xg:x € A, g € K}.

This can be done for the generalized LIL in [8]; that is, such distributions exist

for the normalizing sequence ¢, = \/ 2n(loglogn)!*+P, where p > 0. To simplify

notation, we will prove this only if p = 1 and if the set A is such that max ;[x| =
1. It should be obvious to the reader how to do the “general” case once he or she
has seen how it works for this special case.

The point is that this phenomenon occurs for very regular normalizing se-
quences.

THEOREM 8.1. Let A be a set in R which is symmetric and star-like with
respect to zero and which satisfies max _;|x| = 1. Then, one can find a d-
dimensional distribution Q such that for X1, X», ... independent Q-distributed
random vectors and S, = Z?: | Xj,n > 1, we have with probability one,

(8.1) limsup|S,|/+/2n(loglogn) =1,
n—oo

(82) C({S./v2n(loglogn):n >3}) = A4,
(8.3) C({Sw)/v2n(loglogn):n>3})={(x1g,...,xsg):g €K, x € A}.

To prove this result, we use a similar idea as in Theorem 5 of [4] and Theorem 2
of [7]: we start with the construction of a real random variable Z in the domain of
attraction of the normal distribution, and then we define a suitable random vector
X :Q — R? as a function of this variable Z. Due to the use of the normalizing
sequence ¢, = +/2nloglogn instead of the normalizers used in [4, 7], and the
recent work of [8, 9], some simplification is possible.

PROOF OF THEOREM 8.1. Step 1. Definition of the random variable Z. We
first define a monotone right continuous function H : [0, oo[ — [0, oo[ which sat-
isfies

li[mian(t)/ loglogt =0 and limsup H(¢)/loglogt=1.
—00

11— 00

k3 k3 +tk
We set for k > 1, my =3 , myo=my and my o =3 for 0 < £ < k. Further-

more, we define my 41 = myy1 and ng ¢ = my 41 — KB,0<e<k.
We assume that H(t), t > 0O satisfies

H(t)=d,, exp(n) <t <exp(n+1), n>1,
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where
d, =0, O0<n<m andfork>1,
dy = dyy, = (10g3)2° %y <n<m0<<k,
duy 1 j = (log3)2K HEHIR 1 < j<iP 0<t<k—1,
dyy ,+; = (log 3)2(2k2+3k+1)jk*3+k2+k3’ 1<j<k

From this definition we note d,, is defined for every integer n > 0, and we readily
obtain H(t) <loglogt,t > e. We also have

H (exp(mg,¢)) = logmy ¢, O0<tl<k+1,k>1,

so that indeed limsup,_, ., H(¢)/loglog? = 1.
Further note that

H (1) = H (exp(my¢)), exp(my,¢) <t <exp(ng¢+1), 0<{<k,

which implies liminf,_, o, H(¢)/loglogt =0 aslogny ¢/logmy ¢ > 2k _1for0 <
L <k.

Similarly as in Lemma 8 of [4] we define a symmetric and discrete random
variable Z:Q — R with support {0, £exp(n):n > m} such that E[Z?I{|Z| <
t}y1=H(),t>0.

To accomplish this we set g, = (d,, — d,,_l)e_z”/2, n>mi.

It is easily checked that Z;’lo:ml gn < 1/2. Thus there exists a discrete random
variable satisfying P{Z = exp(n)} =P{Z = —exp(n)} = gqn,n > my and P{Z =
0} =1-2%72,, qn-

An easy calculation then shows that E[Z%I{|Z| <t})]=H(t),t > 0.

Moreover, since dy,1/d, — 1 asn — oo, we have H (et)/H(t) — 1 ast — oo.
Consequently, the function H is slowly varying at infinity. It follows that Z is in
the domain of attraction of the normal distribution. Recall that this implies among
other things that

(8.4) P Z| > t)/H{t) -0  ast— oc.

Step 2. Definition of the random vector X : 2 — RY. We write the set A as
a closure of a union of countably many symmetric line segments, that is, A=
cl(U?‘;lﬁj), where £; = {tz;:|t| <oj},|zjl=1and 0 <o; < 1,j > 1. Note
that we also have this representation if A is a union of finitely many symmetric line
segments L;, 1 < j < m.Inthis case we simply set L; = L1, j > m+ 1. Moreover,
by repeating some of the line segments £; in the representation of A if necessary,
we may assume without loss of generality that ajz > 1/j, j = 1. Furthermore, we
can and do assume that o7 = 1 (since there must be a line segment with o; =1 as
max, ;x| =1).
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We now can define a suitable random vector X :  — R4 as follows:

oo k+1

X =" oezeZI{expme,e—1) < |Z| < exp(mp,o)}.
k=1/¢=1

From the definition of X and the H-function it follows that for any x € R with
x| = 1 and for exp(my.¢—1) <1 < exp(mg.e), 1 <€ <k+1,k> 1
®5)  E[X,x)’I{|Z| <t}] < H(expmee-1))
+oF(x, z¢)*[H(t) — H(exp(mye—1))],
8.6)  E[(X,x)’I{IZ| <1}] = of (x, 2¢)*[H (1) — H(exp(mi,e—1))].

Step 3. Proof of the upper bound in (8.1).

Note that X has a symmetric distribution since the distribution of Z is sym-
metric. Moreover, |X| < |Z| so that EX exists and it has to be equal to zero by
symmetry.

Set

Hy(t) == sup{E[(v, X)?I{|X| <t}]:|v] < 1}, t>0.
Observe that we have for any vector v € R? with [v| <1,
E[(v, X)*I{|X| <t}] =E[(v, X)*I{|Z]| <t}]
+E[(v, X)?I{|X| <1,1Z| > t}]
<E[Z%1{|1Z| <t}] + *P{|Z| > 1}
= H(t) + °P{|Z| > t}.

Recalling (8.4), we can conclude that limsup,_, ., Hx(¢)/H (t) <1 which in turn
implies that

limsup Hx (t)/loglogt <1,

t—00

and hence by using Corollary 2.5 in [6] with p = 2, we see that with probability
one,

8.7) limsup|S,|/~/2nloglogn < 1.

n—oo

Moreover, the comment following Corollary 2.5 in [6] also implies

(8.8) > " P(I1X| = v2nloglogn) < cc.

n=1

Step 4. Proof of (8.2). Here it is enough to show “D.” The inclusion “C”
will follow from the inclusion “C” in (8.3) using again the fact that A =
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C({S,/v2nloglogn:n > 3}) is equal to {f(1): f € A} where A is the cor-
responding functional cluster set. To simplify notation, we write ¢, instead of
\/ﬂloglogn, n>3.

Since C ({Sy, /¢, :n > 3}) is a closed subset of RY itis obviously enough to show
that

L;CC({Sufen:n=3}),  j=1

We also know that the cluster set is symmetric and star-like with respect to 0 so
that we only need to prove that

(8.9) ojzj € C({Sp/cn:n =3}, j>1

Furthermore, it follows by a slight modification of the proof of Theorem 4.3(b) [us-
ing a different truncation level which is possible since |X| < |Z|and }_;2 ; P{|Z| >
¢} < 0o by (8.8)], that

x € C({Sn/cn}) as. <—
(8.10)

o0
Zn_llP’{lx—\/ﬁYn/c,,|<s}=oo, £>0,
n=3

where Y, is normal(0, (I'})?)-distributed with (I',)? = cov(X I{| Z] < cn}).
Set for k > j,
Ix,j = {n:exp(my ;) < cn < expmyg,j)}.
Then we have by (8.6)
E[(X,z;)*1{1Z] < ca}] = E[(X, 2;)I{1Z| < exp(mz. )}]

o7 [H (exp(mu.;)) — H (exp(m j—1))].

>

Since H (exp(my,¢)) =logmy ¢, £ = j—1, j and logmy ; > 2k logmy j—1, we get
forn € Iy ;,

(8.11)  Var((zj, Yn)) = E[(X.2;)*I{|Z] < cu}] = 07 (1 —27F) logmy ;.

Similarly, we can infer from (8.5) for any vector w such that jw| =1 and (w, z;) =
0,

(8.12)  Var((w, Y,)) < H(exp(mg,j—1)) <2~ logmk,j, nel;.
Let 0 < ¢ < o and recall that o; < 1. Choosing an orthonormal basis {w; 1, ...,
w;jq) of R? with w; 1 = zj, we then have with ¢ := 8/«/3,
Pllojzj — v/nYa/cnl <€)
>P{lo; — Vnlzj, Yu)/cn| < e1.v/nl{wji, Ya)/cn| <€1,2 <i <d}
d

P{loj — v/nlzj, Yu)/en| <er} =D _P{(wji, Ya)| > e1ca/+/n}.

i=2
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Using the fact that loglogn > loglogc, > logmy j,n € Iy j, we obtain from (8.12)
for2 <i <d, n € I j and large enough k,
P{[(w;i, Yn)| = c1¢n//n} < exp(—8%2k(loglogn)2/logmk,j)

< mk_i

(8.13)

On the other hand, we have for n € I and large enough k,
Plloj —~/n(zj, Ya)/cn| < &1} = P{(zj, Yn) = (0] — €1)en//n}/2
Next observe that
cn/+/n=~/2loglogn < v/2loglogc? < /2log(4my ), nel;.

Combining (8.11) with the obvious fact that log(4my ;)/log(my j) — 1 as k —
00, we get for n € I ; and large enough k that

P{(zj, Yn) = (0 — eDen//n} 2 P{E > (1 — e1/2)/21ogmy ;},

where £ is standard normal.
Employing the trivial inequality P{§& > ¢} > i1 exp(—t2/2)/\/ 8m,t > 1, we
get for n € Iy j and large k,

P{loj — ﬁ(zj, )/cn| < €1} > (647)~ l/z(logmk ]) mp | —14e1/2
Recalling (8.13), we can conclude that for n € I ; and large k,
IP>{|O_jz] [Yn/cnl < 8} > 16~ l(logmk j) mk 1+81/2

Set ay j =min Iy ; and by ; = max I; ;. Then we have

by,
>oont= 3" n7=log((brj + D/(ar,; — D) —
nely n=ayg, j

As we have ¢, /¢,y <n/m,n > m, we can infer from the definition of I ; that
Z n-! >myg,j — 1.
I’LGIk,j
We now see that as k — oo,
Z n_IIP’{lojzj — Y, /eyl < e} — o0,
nelk,j

which in view of (8.10) means that o;z; € C({S,/c,}), j = 1.
Thus C({S,/v/2nloglogn:n > 3}) D A.
Notice that this also implies
limsup |S,|/~/2nloglogn > 1 a.s.

n—oo
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since A contains the vector z1 which has norm 1. Combining this observation with
the upper bound (8.7) we see that (8.1) holds.

Step 5. Proof of (8.3). It remains only to prove the inclusion “C.” The other
inclusion follows directly from the inclusion “2>” in (8.2) and (2.5), since the as-
sumptions of Theorem 2.1 hold by (8.8), and we have already verified (8.1).

As in the proof of (8.2) we set ¢, = +/2n loglogn, n > 3. Moreover, we replace
the matrices I';; in Theorem 4.1 by the symmetric and positive semidefinite matri-
ces I/ satisfying
(M) =cov(XI{|Z| <cn}). n>1.

n

That this is possible follows easily from the proof of Theorem 4.1. Recall that
|X| <|Z| and that }_;° | P{|Z| > ¢, } < o0.
Using again the notation s, = S(,)/+v/2nloglogn,n > 3, we thus have

feC({sn}) as. <
(8.14)

Zn {IT Wy /cn — f|| <€} =00  Ve>0.
Setting IC]- ={ojz;jf:f €K}, j=1,itis easy to see that

:{xg:xeﬁ,gelC}:cl(U ICj>.

j=1

We shall show that if f ¢ A, then the series in (8.14) has to be finite for ¢ :=§/2,
where § := d(f, A) is obviously positive since A is closed.
With this choice of €, we clearly have

(8.15) P{| T, Wy /en — £ < &} <P{d(T}, Winy/cn, A) = €}
Define for k > 1,
Jie = {n:exp(mp ) < cp <exp(nge)}, 0<¢
Jio={n:exp(nge) < cp < exp(mpes1)}, 0<tl<k.

Employing once more inequality (8.5) and recalling the definition of H, we see
that for all n € Ji ¢,

(8.16) M 2> = E[(X. 20)2T{I1Z] < cu)}] < (02 +27%) logmy

and for any vector w such that (zy, w) =0, |lw| =1,

(8.17) T w|* = E[(X, w)T{|Z| < ca}] <2 *logmy.e.

Let again {wy 1, ..., we 4} be an orthonormal basis of R4 with wy,1 = z¢. Then,

d d

LWy =D (we.i Ty Wanwei = (Thze, W )ze + D _(Thwe.in W )we.i-
= i—2
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Setey=¢/ Jd. Using the above representation and the trivial fact that d(f, A) <
d(f, IC¢) for any € > 1 with Ky = 0¢z,/K, we can infer from (8.15) that
PUT, Way/en — £ < e} < P{d({Thze, W)/ cn, 0eK) = 1}

d

+ 2 P{{Thwe. W) = eren}
i=2
To bound the first probability on the right-hand side, we make use of an inequality
for standard 1-dimensional Brownian motion W’'(¢),0 < ¢t < 1 which is due to
Talagrand [19] and which states that there exists an absolute constant C > 0 such
that for any A > 0 and x > 0,

P{d(W',AK) > x} <exp(Cx™% — x1/2 — 12/2).

As (T 20, Wny) /11 & [T, 20| W', we have
IP){d((F,ng, W(n))/Cn, GEIC) > 81} = ]P){d(W/, )»n’C) > xn},

where A, = og«/iloglogn/lf’;lzlgl and x,, = €] «/iloglogn/ll";zgl.
Recalling (8.16) and noticing that logmy ¢ <loglogc, <loglogn,n € Ji ¢, we
can conclude that for n € Ji ¢ and large enough &,

P{d«F;ZZg, W(n))/cn, UZ’C) > 81}
27 ouor+en)

o
<exp( Cer?
- XP( ' 2loglogn O’€2+2_k

log logn>

<2(logn)~'781/2,
To see this observe thatif n € J; p and 1 > GKQ >1/¢,€>1,wehave for ¢ <k +1

and large k that

o¢(op +£1) - 1+¢; - 1+¢;
o242k T 1t2ko 2T I+ 2K+ D)

>1+e/2.

Similarly, using the fact that (I', wy i, W) /+/n 4 [T we,;|W' in conjunction with
the inequality P{||W’|| > x} < 2exp(—x?/2),x > 0, we get from (8.17) for n €
Jikeand 2 <i <d that

P{|(Tywe,is W)l = €1¢a}
= PHF;;U)Z,[' | || W/H > 81\/510g ]ogn} < 2(10gn)—2k8%.
It follows that

ook
(8.18) Y3 nTIP{|T, Wiy Jen — | < &) < o0.

k=14=1neJyg
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We still need that

(8.19) ZZ > n TP Wy fen — f <&} < o0.

k=1¢= lne‘lke

To prove that, we simply note that || f|| > 2¢ since d(f, A) =2¢ and 0 € A. Con-
sequently, we have for any n > 1,

P, Won/en = 1| < e} < P{IT, W || = ecn} < P{IT,[I1Wen || = ecn}-

From the definition of X it immediately follows that ||T'), 1> < H(c,) <loglogn,
n > 3. Thus we have

BT, Wy fen — £ < £} < LI Wonl = £/2nloglogn} < 2d(logm) ="/,

Using a similar argument as in the proof of (8.2) and c% /c,%l >n/m,m <n, we
find that

Z nTl < 20mp 1 —ng) +1=26 41, 1<l<k,k>1.

/
neJkJ5

3
As we have logmy o > 2" 'k > 1, we can conclude that

Z S T BT W fen — £ <&} <24k +K)27K M k=1,

t=lneJ,

which trivially implies (8.19).
Combining (8.18) and (8.19), it follows from (8.14) that f ¢ C({s,}). We see
that (8.3) holds and the theorem has been proven. [J
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