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Abstract

Two key ingredients to carry out inference on the copula of multivariate obser-
vations are the empirical copula process and an appropriate resampling scheme for
the latter. Among the existing techniques used for i.i.d. observations, the multiplier
bootstrap of Rémillard and Scaillet (2009) frequently appears to lead to inference
procedures with the best finite-sample properties. Biicher and Ruppert (2013) re-
cently proposed an extension of this technique to strictly stationary strongly mixing
observations by adapting the dependent multiplier bootstrap of Biithlmann (1993,
Section 3.3) to the empirical copula process. The main contribution of this work is
a generalization of the multiplier resampling scheme proposed by Biicher and Rup-
pert (2013) along two directions. First, the resampling scheme is now genuinely
sequential, thereby allowing to transpose to the strongly mixing setting all of the
existing multiplier tests on the unknown copula, including nonparametric tests for
change-point detection. Second, the resampling scheme is now fully automatic as a
data-adaptive procedure is proposed which can be used to estimate the bandwidth
(block length) parameter. A simulation study is used to investigate the finite-
sample performance of the resampling scheme and provides suggestions on how to
choose several additional parameters. As by-products of this work, the weak con-
vergence of the sequential empirical copula process is obtained under many serial
dependence conditions, and the validity of a sequential version of the dependent
multiplier bootstrap for empirical processes of Biihlmann is obtained under weaker
conditions on the strong mixing coefficients and the multipliers.
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1 Introduction

Let X be a d-dimensional random vector with continuous marginal cumulative distribu-
tion functions (c.d.f.s) Fi, ..., Fy. From the work of Sklar (1959), the c.d.f. F' of X can
be written in a unique way as

F(x) = C{Fi(z1), ..., Fy(zq)}, x € RY,

where the function C' : [0,1]¢ — [0,1] is a copula and can be regarded as capturing
the dependence among the components of X. The above equation is at the origin of the
increasing use of copulas for modeling multivariate distributions with continuous margins
in many areas such as quantitative risk management (McNeil et al., 2005), econometric
modeling (Patton, 2012), environmental modeling (Salvadori et al., 2007), to name a very
few.

Assume that C and Fi,..., F; are unknown and let Xy,..., X,, be drawn from a
strictly stationary sequence of continuous d-dimensional random vectors with c.d.f. F. For
any i € {1,...,n} and j € {1,...,d}, denote by R;;" the rank of X;; among Xy;,..., X,;
and let U™ = RL"/n. The random vectors U} = (UY", ..., UL"), i € {1,...,n}, are
often referred to as pseudo-observations from the copula C', and a natural nonparametric
estimator of C' is the empirical copula of X;,..., X, (Rischendorf, 1976; Deheuvels,
1981), frequently defined as the empirical c.d.f. computed from the pseudo-observations,
ie.,

1 - “rlm d
Crn(w) = — Zl LU <w), wel0,1]

The empirical copula plays a key role in most nonparametric inference procedures
on C'. Examples of its use for parametric inference, nonparametric testing and goodness-
of-fit testing can be found in Tsukahara (2005), Rémillard and Scaillet (2009), and Genest
et al. (2009), respectively, among many others. The asymptotics of such procedures
typically follow from the asymptotics of the empirical copula process. With applications
to change-point detection in mind, a generalization of the latter process central to this
work is the two-sided sequential empirical copula process. 1t is defined, for any (s,t) €
A ={(s,t) €[0,1]?: s <t} and u € [0, 1]¢, by

Lnt]

Cu(s,t,u) = % Z {1<l}—iLnsJ+1:LntJ <) — C(u)}, (1)
i=|ns|+1

where, for any y > 0, |y| is the greatest integer smaller or equal than y. The lat-
ter process can be rewritten in terms of the empirical copula C|,|41:n) of the sample

(X nsj+1> Yins)+1)s - > (X|nt), Yint)) as
Cu(s,t,u) = vVnAu (8, ){Clns)41:mt) (1) — C(u)}, (s,t,u) € A x [0,1]%

where \,(s,t) = (|nt] — [ns])/n and with the convention that Cj._1(u) = 0 for all
w € [0,1]% and all k € {1,...,n}.

The quantity C,(0,1,-,-) is the standard empirical copula process which has been
extensively studied in the literature (see e.g. Riischendorf, 1976; Génssler and Stute, 1987;
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Tsukahara, 2005; van der Vaart and Wellner, 2007; Segers, 2012; Biicher and Volgushev,
2013) while the quantity C,(0,-,-,-) is a sequential version of the latter investigated in
Kojadinovic and Rohmer (2012) in the case of i.i.d. observations with nonparametric tests
for change-point detection in mind. Notice that the process C, (0, -, -, ) does not coincide
with the sequential process initially studied by Riischendorf (1976) and defined by

[ns]

C(s,u) = J_Z{ (U < ) — O(u)}, (s,u) € [0, 1]+,

The above process, unlike C,,(0, -, -, -), cannot be rewritten in terms of the empirical copula
unless s = 1. Note that the weak convergence of C, was further studied by Biicher and
Volgushev (2013) under a large number of serial dependence scenarios and under mild
smoothness conditions on the copula.

As mentioned earlier, a first key ingredient of many of the existing inference proce-
dures on the unknown copula C'is the process C,, defined in (1). A second key ingredient
is typically some resampling scheme allowing to obtain replicates of C,,. When dealing
with independent observations, several such resampling schemes for the empirical copula
process C,(0,1, -, ) were proposed in the literature, ranging from the multinomial boot-
strap of Fermanian et al. (2004) to the multiplier technique of Rémillard and Scaillet
(2009). Their finite-sample properties were compared in Biicher and Dette (2010) who
concluded that the multiplier bootstrap of Rémillard and Scaillet (2009) has, overall,
the best finite-sample behavior. In the case of strongly mixing observations, Biicher and
Ruppert (2013) recently proposed a similar resampling scheme by adapting the dependent
multiplier bootstrap of Bithlmann (1993, Section 3.3) to the process C,(0,1,-,-). Their
empirical investigations indicate that the latter outperforms in finite samples a block
bootstrap for C,(0,1,-,-) based on the work of Kiinsch (1989) and Biihlmann (1994).
Note that the dependent multiplier bootstrap of Biithlmann (1993, Section 3.3) was re-
cently independently rediscovered by Shao (2010) in the context of the smooth function
model but not in the empirical process setting. For the sample mean as statistic of in-
terest, the author connected this resampling technique to the tapered block bootstrap of
Paparoditis and Politis (2001).

The main aim of this work is to provide an extended version of the multiplier resam-
pling scheme of Biicher and Ruppert (2013) adapted to the two-sided sequential process
C,, defined in (1). The influence of the parameters of the resulting bootstrap proce-
dure is studied in detail, both theoretically and by means of extensive simulations. An
important contribution of the paper is an approach for estimating the key bandwidth
parameter which plays a role analogue to that of the block length in the block bootstrap.
As a practical consequence, the resulting dependent multiplier for C,, can be used in a
fully automatic way and all of the existing multiplier tests on the unknown copula C'
derived in the case of i.i.d. observations can be transposed to the strongly mixing case,
including the nonparametric tests for change-point detection investigated in Kojadinovic
and Rohmer (2012).

There are two important by-products of this work that can be of independent interest.
First, the weak convergence of the two-sided sequential empirical copula process C,, is
established under many serial dependence scenarios as a consequence of the weak con-
vergence of the multivariate sequential empirical process. The weak convergence of C,



under strong mixing is a mere corollary of this very general result. Second, the validity
of a sequential version of the dependent multiplier bootstrap for empirical processes of
Biihlmann (1993, Section 3.3) (which has also been considered in Biicher and Ruppert,
2013, proof of Proposition 2) is obtained under weaker conditions on the rate of decay
of the strong mixing coefficients and the multipliers. The derived result is based on a
sequential unconditional multiplier central limit theorem for the multivariate empirical
process indexed by lower-left orthants that is adapted to the case of strongly mixing
observations.

The paper is organized as follows. In the second section, the weak convergence of
the two-sided sequential empirical copula process C,, is established for many serial de-
pendence conditions. The third section presents a sequential extension of the seminal
work of Bithlmann (1993, Section 3.3). Based on this generalization, a dependent mul-
tiplier bootstrap for C,, is derived in the next section. In the fifth section, a procedure
for estimating the key bandwidth parameter of the dependent multiplier bootstrap is
proposed by adapting to the empirical process setting the approach put forward in Poli-
tis and White (2004), among others. The sixth section discusses two ways to generate
dependent multiplier sequences which are central to this resampling technique. The last
section partially reports the results of large-scale Monte Carlo experiments whose aim
was to investigate the influence in finite samples of the various parameters involved in
the dependent multiplier bootstrap for C,,.

The following notation is used in the sequel. The arrow ‘~~’ denotes weak convergence
in the sense of Definition 1.3.3 in van der Vaart and Wellner (2000), and, given a set T,
0>°(T) (resp. C(T)) represents the space of all bounded (resp. continuous) real-valued
functions on 71" equipped with the uniform metric.

2 Weak convergence of the sequential empirical cop-
ula process under serial dependence

Let Uy,...,U, be the unobservable sample obtained from Xj,..., X, by the probabil-
ity integral transforms U;; = Fj(X;;), @ € {1,...,n}, 7 € {1,...,d}. It follows that
Ui, ...,U, is a marginally uniform d-dimensional sample from the unknown c.d.f. C.
The corresponding sequential empirical process is then defined as

Lns]
B, (s, u) = % YU w)-Cw)  (su)e 0 @)

Note that, in the rest of the paper, the notation of most of the quantities that are directly

9

computed from the unobservable sample Uy, ..., U, will involve the symbol ~’.

We shall derive the weak limit of the two-sided empirical process C,, defined in (1)
under the following condition. In the case of i.i.d. observations, it is an immediate
consequence of Theorem 2.12.1 in van der Vaart and Wellner (2000).

Condition 2.1. The sample Uy, ..., U, is drawn from a strictly stationary sequence
(Us)iez such that B, converges weakly in £2°([0, 1]4T1) to a tight centered Gaussian process
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Be concentrated on

{a* € C([0,1]"h) : a*(s,u) = 0 if one of the components of (s, u) is 0, and
a*(s,1,...,1) =0 for all s € (0,1]}.

We shall also consider the following smoothness condition on C' proposed by Segers
(2012). As explained by the latter author, this condition is nonrestrictive in the sense
that it is necessary for the candidate weak limit of C,, to exist and have continuous sample
paths.

Condition 2.2. For any j € {1,...,d}, the partial derivatives C; = dC/du; exist and
are continuous on {w € [0,1]% : u; € (0,1)}.

As we continue, for any j € {1,...,d}, we define C; to be zero on the set {u € [0,1]? :
u; € {0,1}} (see also Segers, 2012; Biicher and Volgushev, 2013). It then follows that,
under Condition 2.2, C; is defined on the whole of [0, 1]¢. Also, for any j € {1,...,d} and

any u € [0,1]%, w9 is the vector of [0, 1]¢ defined by ul(j) =u; if ¢ = j and 1 otherwise.

The following theorem is the main result of this section. It is proved in Appendix A.

Theorem 2.3 (Weak convergence of the sequential empirical copula process). Assume
that the sample Uy, ..., U, satisfies Condition 2.1 and that C' satisfies Condition 2.2.
Then,

sup Cn(s, t,u) — Cn(s,t, u)‘ LA 0,
(s,t,u)EAX[0,1)4
where
d
Culs,t,u) = {Bu(t,w) — Bu(s,u)} = > Ci(u){Bu(t, u?) =B, (s,u?)}.  (3)
j=1

Consequently, C,, ~ Cc in (A x [0,1]?), where, for (s,t,u) € A x [0,1]¢,

Ceo(s,t,u) = {Be(t,u) —Beo(s,u)} — Z Cj(u){Be(t, u) — Bo(s,u?)}.  (4)

J=1

The weak convergence of C,, under strong mixing immediately follows from the previ-
ous theorem. For a sequence of d-dimensional random vectors (Y;);ez, the o-field gener-
ated by (Y;)a<i<h, a,b € ZU{—00, +c}, is denoted by F°. The strong mixing coefficients
corresponding to the sequence (Y;);cz are then defined by oy = 1/2 and

Q, = sup sup |P(AN B) — P(A)P(B)|, reN,r>0.

+
PEL AeFP  BEFZ

The sequence (Y;);cz is said to be strongly mizing if o, — 0 as r — oo.

The following corollary is an immediate consequence of the strong approximation
result of Dhompongsa (1984), which implies that, if Uy, ..., U, is drawn from a strictly
stationary sequence (U;);cz whose strong mixing coefficients satisfy «,. = O(r=%), a >
2+ d, then B, ~ B in €°([0, 1]%t1), that is, Uy, ..., U, satisfies Condition 2.1.
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Corollary 2.4. Assume that X1,..., X, is drawn from a strictly stationary sequence
(X)iez whose strong mizing coefficients satisfy o, = O(r=%), a > 2+ d. Then, provided
C satisfies Condition 2.2,

sup Cu(s,t,u) — Cy(s,t,u) R 0,
(s,t,u)eAX[0,1]¢

where C,, is defined in (3).

The conditions of the above corollary are for instance satisfied (with much to spare)
when X7, ..., X, is drawn from a stationary ARMA process (see e.g. Mokkadem, 1988).

3 A multiplier central limit theorem under strong
mixing

The multiplier bootstrap of Rémillard and Scaillet (2009) that has been adopted as a
resampling technique in the case of i.i.d. observations in many tests on the unknown
copula C'is a consequence of the multiplier central limit theorem for empirical processes
(see e.g. Kosorok, 2008, Theorem 10.1 and Corollary 10.3). A sequential version of
the previous result can be proved (see Holmes et al., 2013, Theorem 1) by using the
method of proof adopted in van der Vaart and Wellner (2000, Theorem 2.12.1). While
investigating the block bootstrap for empirical processes constructed from strongly mixing
observations, Biithlmann (1993, Section 3.3) obtained what resembles to a conditional
version of the multiplier central limit theorem. The main idea of his approach is to
replace i.i.d. multipliers by suitable serially dependent multipliers. In the rest of the
paper, we say that a sequence of random variables (&;,)icz is a dependent multiplier
sequence if:

(A1) The sequence (& n)icz is strictly stationary with E(&,) = 0, E(&,) = 1 and
E(|&0.n|") < oo for all v > 1, and is independent of the available sample X1, ..., X,,.

(A2) There exists a sequence £,, — oo of strictly positive constants such that ¢, = o(n)
and the sequence (&;,,)iez is {,-dependent, i.e., &, is independent of &, ,, for all
h> ¢, and i € N.

(A3) There exists a function ¢ : R — [0, 1], symmetric around 0, continuous at 0,
satisfying ¢(0) = 1 and ¢(x) = 0 for all |z| > 1 such that E(& &) = ¢(h/¢,) for
all h € Z.

Let M be a large integer and let (51-(2)1»6% c (5-(7];/[)%-62 be M independent copies of

(2

the same dependent multiplier sequence. Then, for any m € {1,..., M} and (s,u) €
[0, 1]4F1, let

|ns

]
B0 (5, ) = % (LU, < w) - Clu)}. (5)

=1



From the previous display, we see the bandwidth sequence ¢,, defined in Assumption (A2)
plays an analogue role to that of the block length in the block bootstrap. Two ways of
forming the dependent multiplier sequences (¢ .(m))iez will be presented in Section 6.

The following result, inspired by Bithlmann (1993, Section 3.3), could be regarded
as an extension of the multiplier central limit theorem to the sequential and strongly
mixing case for empirical processes indexed by lower-left orthants. Its proof is given in
Appendix B.

Theorem 3.1 (Dependent multiplier central limit theorem). Assume that £, = O(n'/?>7%)
for some 0 < e < 1/2 and that Uy, ..., U, is drawn from a strictly stationary sequence
(U;)iez, whose strong mizing coefficients satisfy o, = O(r=*), a > 3 + 3d/2. Then,

(@n,ﬁgh...,]ﬁ%gM)) - (BC,Bg>, o ,IB%(CM))

in {0°([0, JHYIMAL where Be is the weak limit of the sequential empirical process B,
defined in (2), and B(Cl), o ,]BS(CM) are independent copies of Be.

Before commenting on the assumptions of the above theorem, let us state a corol-
lary that can be regarded as an unconditional and sequential analogue of Theorem 3.2
of Bithlmann (1993), and may be of interest for applications of empirical processes outside
the scope of copulas. Recall that X, ..., X, is drawn from a strictly stationary sequence
of continuous d-dimensional random vectors with c.d.f. F' and that the margins of F' are
denoted by Fi,..., F;. Then, let

[ns)

1 _
Zo(s,®) = —= > {1(X;<a) - F(x)}, (s,2)€[0,1] xR,
vn i=1
be the usual sequential empirical process and, for any m € {1,..., M}, let

Lns]
Zm) (s, z) = % Z@(Z@){l(xi <x) - F,(x)}, (s,x) €[0,1] x @d,
=1

where R = [—00, oo] and F), is the empirical c.d.f. computed from X, ..., X,,. The follow-
ing corollary is then a consequence of the fact that Z,(s, ) = B, {s, Fi(z1),..., Fa(zq)}

for all (s,z) € [0,1] x R and that, under the conditions of Theorem 3.1, for all m €
{1,..., M},

sup 2™ (s, ) — B s, Fy(x1), ..., Fi(xq)} 2o,
(s,2)€[0,1]xR?
a proof of which follows from the proof of Lemma C.2.

Corollary 3.2 (Dependent multiplier bootstrap for Z,). Assume that £, = O(n'/?>7¢)
for some 0 < € < 1/2 and that X, ..., X, is drawn from a strictly stationary sequence

(X)iez of continuous d-dimensional random vectors whose strong mixing coefficients
satisfy a, = O(r=*), a > 3+ 3d/2. Then,

(ZH,Z;U,...,Z;M)) - (ZF,ZS),...,Z;W)
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in {£°°([0, 1] x Ed)}M“, where Zr is the weak limit of Z,,, and Zg), . ,Z(FM) are inde-
pendent copies of L.

Remark. In the literature, the “validity” (or “consistency”) of a bootstrap procedure is
often shown by establishing weak convergence of conditional laws (see e.g. van der Vaart,
1998, Chapter 23). In most theoretical developments of this type, the necessary addi-
tional step of approximating conditional laws by simulation from the random resampling
mechanism sufficiently many times is typically omitted (van der Vaart, 1998, page 329).
An appropriate unconditional weak convergence result of the form of the one established
in Corollary 3.2 already includes the repetition of the random resampling mechanism and
can be used directly to deduce “consistency” of a bootstrap procedure. It also allows
for instance to show that related statistical tests hold their levels and are consistent, as
n — oo followed by M — oo. An additional advantage is that the usual workhorses
for weak convergence in function spaces such as the functional delta method and the
(extended) continuous mapping theorem can be directly applied, whereas the application
of the conditional versions of the latter results appear to be more restrictive (Kosorok,
2008, Section 10.1.4).

From a practical perspective, Corollary 3.2 allows for instance to transpose to the
strongly mixing setting the goodness-of-fit and nonparametric change-point tests consid-
ered in Kojadinovic and Yan (2012) and Holmes et al. (2013), respectively.

We end this section by a few comments on the assumptions of Theorem 3.1 and
Corollary 3.2:

e The requirement that ¢, = O(n'/?7¢) for some 0 < £ < 1/2 is used for proving
the finite-dimensional convergence involved in Theorem 3.1, while the condition
a, = O(r=*), a > 3+3d/2, is needed for the proof of the asymptotic equicontinuity.

e Theorem 3.2 of Biithlmann (1993) can be regarded as a non sequential conditional
analogue of Corollary 3.2 with slightly more constrained multiplier random vari-
ables. The condition on the rate of decay of the strong mixing coefficients in that
result is )2 (r + 1)1’(171/2 < 0o with p = max{8d + 12, |2/¢| + 1} and is therefore
stronger than the condition involved in Theorem 3.1 which remains comparable
with that of Dhompongsa (1984) for the sequential empirical process.

e The condition on the strong mixing coefficients in Theorem 3.1 and Corollary 3.2 is
clearly satisfied if X;,..., X, are i.i.d., so that the above unconditional resampling
scheme remains valid for independent observations. In the latter case however, the
Monte Carlo experiments carried out in Biicher and Ruppert (2013) suggest that a
simpler scheme with i.i.d. multipliers (based for instance on Theorem 1 of Holmes
et al., 2013) might lead to better finite-sample performance.



4 A dependent multiplier bootstrap for C, under
strong mixing

By analogy with the approach adopted in Rémillard and Scaillet (2009) (see also Segers,
2012), the multiplier central limit theorem obtained in the previous section can be used
to obtain a dependent multiplier bootstrap for C,, under strong mixing. The main result
of this section can be regarded as an extension of Theorem 3 in Biicher and Ruppert
(2013), where a similar but conditional weak convergence result has been established
in the non-sequential setting and under stricter conditions on the mixing rate and the
multipliers.
(M)

The underlying idea is as follows: Theorem 3.1 suggests regarding BY s, By as
“almost” independent copies of B,, when n is large. Unfortunately, the IB%( ™ cannot be
computed because C'is unknown and the sample Uy, ..., U, is unobservable. Estimating

C' by the empirical copula (., and Uy, ..., U, by the pseudo-observations (]’11” ey ﬁ%:”,
we obtain the following computable version of B defined, for any (s, ) € [0, 14+, by

B (s, ) \FZg LU < w) — Crnl(u)}. (6)

To define “almost” independent copies of C,, for large n in the spirit of Rémillard and
Scaillet (2009), we additionally need to estimate the partial derivatives C’j, jedl,...,d}
appearing in (4). As we continue, we consider estimators C"jyn of C’j satisfying the following
condition put forward in Segers (2012):

Condition 4.1. There exists a constant K > 0 such that |C;,(u)| < K for all j €
{1,...,d}, n>1 and u € [0,1]%, and, for any § € (0,1/2) and j € {1,...,d},

. . P
sup |Cjn(u) — Cj(u)| = 0.
uel0,1]d
uje[(s,lf&]

We can now define empirical processes that can be fully computed and that, under
appropriate conditions, can be regarded as “almost” independent copies of C,, for large n.
For any m € {1,..., M} and (s,t,u) € A x [0,1]%, let

d

Cm (s, 1) = (B (1, w) — B (5, w)} — > Cra(u){BE (1, u?) — BE (5, u)} (7)

J=1

The following proposition is proved in Appendix C by adapting the arguments of
Segers (2012) to the current sequential and strongly mixing setting,.

Proposition 4.2 (Dependent multiplier bootstrap for C,,). Assume that £, = O(n'/?>7¢)
for some 0 < e < 1/2 and that X4, ..., X, is drawn from a strictly stationary sequence
(X.)iez whose strong mizing coefficients satisfy o, = O(r=*), a > 34 3d/2. Then, under
Conditions 2.2 and 4.1,

(C”’@g)"“@%m) v (CC,CS),...,CgW)



in {0°°(A x [0, 1)) }M*+Lwhere Cc is the weak limit of the two-sided sequential empirical

copula process C,, defined in (4), and (Cg), e ,(C(CM) are independent copies of Ce.

Let us now briefly illustrate how Proposition 4.2 would be typically used in the context
of change-point detection. As discussed in Kojadinovic and Rohmer (2012), a broad class
of nonparametric tests for change-point detection particularly sensitive to changes in the
copula can be derived from the process

]D)n(s, u) = \/ﬁ)\n(o, s))\n(s, 1){011L”8J (u) — CLnSJ+1;n(u)}, (S, u) € [0, 1]d+1.

The above definition is a mere transposition to the copula context of the “classical con-
struction” adopted for instance in Csérgé and Horvéath (1997, Section 2.6). Under the
null hypothesis of no change in the distribution, the process ID,, can be simply rewritten

as
Dy, (s, 1) = Au(s,1)C,(0, s, 1) + A (0, 5)Cp(s, 1, u), (s,u) € [0, 1]

To be able to compute approximate p-values for statistics derived from D), (given the
unwieldy nature of the weak limit of D,,), it is then natural to define the processes

D (s, 1) = Ao(s, 1)CI™(0, 5,u) + A (0, 5)CI (s, 1, w), (s,u) € [0,1]%,

m € {1,..., M}, which could be thought of as “almost” independent copies of D,, under
the null hypothesis of no change in the distribution. Under the null and the conditions of
Proposition 4.2, we immediately obtain from Proposition 4.2 and the continuous mapping
theorem that D,,, ]IA))S), e ,]]A)%M) weakly converge jointly to independent copies of the same
limit. The latter result is the key step for establishing that tests based on I,, hold their
level asymptotically. A more involved use of Proposition 4.2 for change-point testing will
be presented in a companion paper.

We end this section by briefly mentioning three possible choices for the estimators of
the partial derivatives. Rémillard and Scaillet (2009) proposed to estimate the partial
derivatives C}, j € {1,...,d}, by finite-differences as

. 1 _
Cj,n(’U/) = W {C’n(ul, ceey Uj—1, Uy +n I/Z,Uj_H, e ,ud)

—C’n(ul, ceeyUj—1,Uy; — n_1/2,uj+1, PN ,Ud)} 5 (TS [O, 1]d (8)

A slightly different definition consisting of a “boundary correction” was proposed in
Kojadinovic et al. (2011, page 706). Yet another definition is mentioned in Biicher and
Ruppert (2013, page 212). Note that, for any § € (0,1/2), all three definitions coincide
on the set {uw € [0,1]¢ : u; € [§,1 — §]} provided n is taken large enough. Now, under
the assumptions of Corollary 2.4, we have that C,(0,1,-) ~ C¢(0,1,-) in £°°([0,1]%).
The latter weak convergence implies the first statement of Lemma 2 of Kojadinovic et al.
(2011), which in turn implies that Condition 4.1 is satisfied for the above defined C;,
as well as for the two slightly different definitions considered in Kojadinovic et al. (2011,
page 706) and Biicher and Ruppert (2013, page 212), respectively.
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5 Estimation of the bandwidth parameter 7,

The bandwidth parameter ¢, defined in Assumption (A2) plays a role similar to that of
the block length in the block bootstrap of Kiinsch (1989). Its value is therefore expected
to have a crucial influence on the finite-sample performance of the dependent multiplier
bootstrap for C,,. The choice of a similar bandwidth parameter is discussed for instance in
Paparoditis and Politis (2001) for the tapered block bootstrap using results from Kiinsch
(1989). Related results are presented in Biithlmann (1993, Lemmas 3.12 and 3.13) and
Shao (2010, Proposition 2.1) for the dependent multiplier bootstrap when the statistic
of interest is the sample mean. The aim of this section is to extend the aforementioned
results to the dependent multiplier bootstrap for C,, and propose an estimator of ¢, in
the spirit of those investigated in Paparoditis and Politis (2001) and Politis and White
(2004) for other resampling schemes. Since the dependent multiplier bootstrap for C,, is
based on the corresponding bootstrap for Iﬁ%n, we propose to base our estimator of the
bandwidth parameter on the accuracy of the latter technique.

Let E¢ and Cove denote the expectation and covariance, respectively, conditional on
the data X1,..., X, and, for any u, v € [0,1]¢, let o¢(u, v) = Cov{Bc(1,u),Bo(1,v)}.
Now, fix m € {1,..., M} and, for any u,v € [0,1]%, let

Gn(u, v) = Cove (B[ (1, u), B (1, v)} = E¢{B{” (1, u)B{”(1, v)}

— % > Ee(6M "N 1(U; < u) — Clu)H{1(U; < v) — O(v)}

,j=1

— % Z 0{(i — )/ HLU; < u) — C(u)H{1(U; <v) — C(v)},

ij=1

where BY™ is defined in (5). For the moment, although it is based on the unobservable
sample Uy, ..., U, and the unknown copula C', we shall regard &, (u,v) as an estimator
of oc(u,v).

The following two results extend Lemmas 3.12 and 3.13 of Bithlmann (1993) and
Proposition 2.1 of Shao (2010), and are proved in Appendix D.

Proposition 5.1. Assume that £, = O(n'/?>=¢) for some 0 < ¢ < 1/2, that Uy,..., U,
is drawn from a strictly stationary sequence (U;);ez whose strong mizing coefficients sat-
isfy a. = O(r=*), a > 3, and that ¢ defined in Assumption (A3) is additionally twice
continuously differentiable on [—1, 1] with ¢"(0) # 0. Then, for any w,v € [0,1]¢,

['(u,v)

E{o.(u,v)} — oc(u,v) = 2

+ Tn,l (U, ’U)a

where SUP .y, ve[0,1] |7“n,1(U, v)| = 0(&72) and

['(u,v) =

¢//2(0) Z E~y(k,u,v)  with ~(k,u,v) = Cov{1(Uy < u),1(U; < v)}.

k=—o00
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Proposition 5.2. Assume that Uy, ..., U, is drawn from a strictly stationary sequence
(U;)icz whose strong mizing coefficients satisfy a,. = O(r~—®), a > 3, and that there ezists
A > 0 such that ¢ defined in Assumption (A3) additionally satisfies |p(x)—@(y)| < Az—y|
for all x,y € R. Then, for any u,v € [0,1]¢,

Var{g, (u,v)} = %A(u, v) + rpo(u,v),

where

Au,v) = {/1 w(w)zdx} [oc(u, w)oc(v,v) + {oc(u,v)}’]

1

and SUPy, ve0,1]¢ ‘TTL,Z(UH Iv)’ = 0(€n/n)

Under the combined conditions of Propositions 5.1 and 5.2, we have that, for any
u,v € [0, 1]?, the mean squared error of G, (u,v) is

MSE{G,(u,v)} = {F(,l:%)} + A(u, v)% + ro(u,v),

where r,(u,v) = {r,1(u,v)}* + 2I'(u,v)r,1(uw,v) /€2 4+ r,2(uw,v). This allows us to
define the integrated mean squared error

rz
IMSE,, = MSE{G,(u,v) }dudv ~ Teaa Ag—", 9)
[0,1]2d gn n
where
r? :/ {I'(u,v)}*dudv and A :/ A(u,v)dudv. (10)
[071}2d [071]2d

Notice that A can be rewritten as

A= { /_ 11<p(x)2dx} [{ /m y oc(u,u)du}2 + /[0 JPd{aC(u,v)}?dudv] .

Differentiating the function z — I'?/x* + Az/n and equating the derivative to zero, we
obtain that the value of ¢, that minimizes IMSE,, is, asymptotically,

=9\ 1/5
(ot = <%> n'/. (11)

Note that, in the context of the dependent multiplier bootstrap for C,, it might
seem more meaningful to base the previous construction on the mean squared error of an
estimator of the covariance Cov{C¢(1,u), Co (1, v)} instead of working with the estimator
n(u,v) of oc(u,v) = Cov{Be(1,u),Bs(1,v)}. This would be in principle possible
since, for any u,v € [0, 1]¢, starting from (4), Cov{Cq(1,u), Co(1,v)} can be expressed
in terms of the function o¢ and the partial derivatives C'j, je{l,...,d}, of C (see e.g.
Genest and Segers, 2010, Equation (5) and the proof of Proposition 1 for the case d = 2).
An estimator of Cov{C¢(1,u),Cqx(1,v)} follows immediately from the aforementioned
expression by replacing o¢ by &,. By linearity of the expectation, we then immediately

12



obtain the analogue of Proposition 5.1. The analogue of Proposition 5.2 requires more
work as covariances of the form Cov{s,(u,v),d,(s,t)} are needed. From a practical
perspective, we feel however that the possible gain resulting from this theoretically more
meaningful approach is not worth the additional computation brought in by the partial
derivatives of C' and the covariance terms Cov{a,(u,v),d,(s,t)}.

From (11), we see that, to estimate (%", we need to estimate the infinite sums

K(u,v) =Y, k*y(k, u,v) and oc(u,v) = >, ., v(k, u,v) for all u, v € [0,1]%. Should
Uy, ..., U, be observable, this could done by adapting the procedures described in Pa-
paroditis and Politis (2001, page 1111) or Politis and White (2004, Section 3) to the
current empirical process setting. Let L > 1 be an integer to be determined from
X1,..., X, later and fix u,v € [0,1]%. Proceeding in the spirit of Politis and Ro-
mano (1995) and Politis (2003), the quantity K (u,v) could be estimated by K, (u,v) =
S kros(k/L)E*,(k, u, v), where

rre(r) = [{(1 = [z))/(1 =)} VOI AL cel0,1], (12)

is the “flat top” (trapezoidal) kernel parametrized by ¢ € [0, 1] (see Figure 1), and
Jn(k,w,v) is the estimated cross-covariance at lag ke {- (n —1),. 1}, computed

..........

’y(kuv):{n_lz;:lk{l(UiS“) H,(w) H1(Usir < v) — ﬁq(v)} k>0,
(K, u, n 'Y {1(Us < u) — Hy(u) H1(Uigr <) — Ho(v)}, k<0,

with H,, being the empirical c.d.f. computed from Uy, ..., U,. Similarly, oc(u,v) could
be estimated by

5w, v) Z kr0s(k/L)in(k,w,v).

As Uy, ...,U, is unobservable, it is natural to consider the sample of pseudo-observations
Ul™, ..., U instead, and to replace ¥, (k, u,v) by

o) = L7 LT <) = Cr(w) HUOY <
k) {n_lz?zlk{l(Uilmﬁu)—Cl;n( YH1(U, 1’2

which gives the computable estimators

) Ol.n(v)}7 k Z 07

S )_ Cl:ﬂ(”)}a kSO,

L
on(u,v) Z kros(k/L)An(k,w,v) and K, (u,v) = Z kpos(k/L)kE*3, (k, u,v)
k=—L k=—L
(13)
of oc(u,v) and Y, , k*v(u, v), respectively.

.....

g points uniformly spaced over (0, 1), and to compute

A

{ K (wi, uy)}

gl

no
—
S\
—~
(@)
S~—
-
[\]
[S—Y
(]



and

1 9 2 g

A 1 1

A, = {/ gp(a:)gdx} = nlunw) o+ = Y {Gn(uiu)} |
-1 9= 9=

respectively. Plugging these into (11), we obtain an estimator of £** which shall be

denoted as ("' as we continue.

The above estimator depends on the choice of the integer L appearing in (13). To
estimate L, we suggest proceeding along the lines of Politis and White (2004, Section
3.2) (see also Paparoditis and Politis, 2001, page 1112). Let p,(k), j € {1,...,d}, be
the autocorrelation function at lag %k estimated from the sample X;,...,X,;. For any
Jj€{1,...,d}, let L; be the smallest integer after which p;(k) appears negligible. Notice
that the latter can be determined automatically by means of the algorithm described in
detail in Politis and White (2004, Section 3.2). Then, we merely suggest taking L =
20(Ly, ..., Lg), where ¢ is some aggregation function such as the median, the mean,
the minimum or the maximum. The previous approach is clearly not the only possible
multivariate extension of the procedure of Politis and White (2004). Nonetheless, the
choice ¥ = median was found to give meaningful results in our Monte Carlo experiments
partially reported in Section 7.

6 (Generation of dependent multiplier sequences

The practical use of the results stated in Sections 3 and 4 requires the generation of
dependent multiplier random variables satisfying Assumptions (Al), (A2) and (A3). We
describe two ways of constructing such dependent sequences. The first one generalizes
the moving average approach proposed by Biithlmann (1993, Section 6.2) (see also Biicher
and Ruppert, 2013) and produces multipliers that satisfy Assumption (A3) only asymp-
totically. The second one extends the method used by Shao (2010) and is based on the
calculation of the square root of the covariance matrix implicitly defined in Assump-
tion (A3).

6.1 The moving average approach

Let k be some positive bounded real function symmetric around zero such that x(z) > 0
for all |z| < 1. Let b, be a sequence of integers such that b, — oo, b, = o(n) and
b, > 1 for alln € N. Let Z3,..., Z,19, 2 be i.i.d. random variables independent of the
available sample X7, ..., X,, such that E(Z;) = 0, E(Z}) = 1 and E(|Z;]") < oo for all
v > 1. Then, let ¢, = 2b, — 1 and, for any j € {1,...,4,}, let w;,, = k{(j — b,,)/b,} and

Wy = wjm(zf*;l w? )72, Finally, for all i € {1,...,n}, let

ln
fi,n: E wj,an—',-i—l-
Jj=1

Clearly, &1 1, - . . , &nn are identically distributed with E(&;,,) = 0, E(gfn) =land E(|§,]) <
oo for all v > 1. Furthermore, & ,,...,&., are (£, — 1)-dependent and, for any ¢ €
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{1,...,n}and r € {0,..., (¢, — 1) An},

TL TL ZTL
COV é-z n£z+rn § E w] nw] n g+z IZj '+itr— 1 E WinWj—rn

. (Zw) .Z” 60 = ba) b} (G = 7 = bu) fbu}

For practical reasons, only a sequence of size n has been generated. From the pre-
vious developments, we immediately have that the infinite size version of & ,,...,&un
satisfies Assumption (A1) and Assumption (A2) (as (¢, — 1)-dependence clearly implies
l,-dependence). Let us now verify that it satisfies Assumption (A3) asymptotically.

Assume additionally that x(z) = 0 for all |x| > 1, and, for any f,g:Z — R, let f*g
denote the discrete convolution of f and g, that is, f*g(r) = Z;‘;foo f()g(r—y),reZ.
Then, let ky, (j) = k(j/bn), 7 € Z, and notice that the previous covariance can be written
as

Z‘Cj)ifoo Kb, (J = bn )k, (J — 17— bn) K, * K, (T)

Kb, * Kb, (0) to(l) = Hb: * Ky, (0) +o(l)

Cov (&,ngi—&-r,n) =

forall ¢ € {1,...,n} and r € {0,...,n — i}, where the o(1) term comes from the fact
that (1) is not necessarily equal to 0.

Assume furthermore that there exists A > 0 such that |k(z) — k(y)| < Az — y| for all
x,y € [—1,1] and let r, be a positive sequence such that r,/b, — v € [0,1]. We shall
now check that b, 'xy, * ks, (1,) — K * (), where x denotes the convolution operator
between real functions. We have

1

5 b * Ky, (1) = b Z (7/bn)k{(rn — 7)/bn}
On the one hand,
| & | &
= 2 /) R{(rn = )b} = D w(G/bu)(y = 5/bn)
n j:—bn " j:_ n

%M, + 1
il sup k(x) — 0,

n z€R

S )‘|Tn/bn - 7|

and, and on the other hand,

0 Z (7/bn)k —j/bn)H/_ln(x)m(v—x)dx:n*/@(’y).

Jj=—bn

It follows that
Kb, * Kb, (Tn) KX E(Y)

— .
Kb, * Kp, (0) K * k(0)
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Figure 1: Graphs of the functions kg, Kr .14 and kp, as well as Ky and Ky g defined in
Section 6.2.

Now, let
K K(2x)

pla) = ——— 5 =(0)
where the factor 2 ensures that ¢(x) = 0 for all |x| > 1. Then, for large n, Cov(&; ,.&;n) =~
o{(i — j)/l,}, for any i,j € {1,...,n}. Hence, the infinite size version of & ,,...,&un
satisfies Assumption (A3) asymptotically.

r € R, (14)

In our numerical experiments, we considered several popular kernels for the function s
(see e.g. Andrews, 1991), defined, for any = € R, as

Truncated: kr(x) = 1(|z] < 1),
Bartlett: kp(r) = (1 —|z|) VO,
Parzen: kp(r) = (1 — 62 + 6|2/ 1(|z] < 1/2) +2(1 — |z 1(1/2 < |z| < 1),

as well as the flat top kernel already defined in (12). The above kernels satisfy all the
assumptions on the function x mentioned previously. Their graphs are represented in
Figure 1. The flat top (or trapezoidal) kernel, parametrized by ¢ € [0, 1], was used in
Paparoditis and Politis (2001) in the context of the tapered block bootstrap for the mean.
These authors found that, within the class of trapezoidal kernels symmetric around 0.5
and with support (0, 1), Kp.14, rescaled and shifted to have support (0, 1), minimizes the
asymptotic mean squared error of the bootstrapping procedure. The latter kernel was
also used in Shao (2010) who connected the tapered block bootstrap with the dependent
multiplier bootstrap for the mean.

6.2 The covariance matrix approach

Let /, be a sequence of strictly positive constants such that ¢, — oo and ¢, = o(n). Let
¢ be a function satisfying Assumption (A3) such that, additionally, [~ ¢(u)e ™" du > 0
for all z € R, and let 3,, be the n x n (covariance) matrix whose elements are defined by
o{(i —7)/ln}, 1,7 € {1,...,n}. The integral condition on ¢ ensures that ¥, is positive
definite which in turn ensures the existence of E}/ ?. From a practical perspective, E}/ 2
can be computed either by diagonalization, singular value decomposition or Cholesky
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factorization of 3J,,. We use the first approach. Then, let Z;,..., 7, be i.i.d. random
variables independent of the available sample X7, ..., X,, such that E(Z;) = 0, E(Z?) =1
and E(|Z;]|") < oo for all v > 1. A dependent multiplier sequence &, . .. &, , can then be
simply obtained as

[E1ms - Cnnl T = S22y, 2]

If p(1) > 0, then the above construction generates ¢,-dependent multipliers, while if
(1) = 0, the generated sequence is (¢, — 1)-dependent. Clearly, the infinite size version
of &1, ..., &nn satisfies Assumptions (A1), (A2) and (A3).

From a practical perspective, for the function ¢, we considered the Bartlett and
Parzen kernels kp and kp, as well as Ky and kyg, where Ky, is the density function
of the sum of p independent uniforms centered at 0, normalized so that it equals 1
at 0, and rescaled to have support (—1,1). The functions kye and kyg are represented
in Figure 1. Notice that Ky = ky1, kB = kye and kp = Kpa. This also implies
that kyg is a rescaled and normalized version of the convolution of xkp with itself, i.e.,
kus(z) = kpxkp(22)/kp*Kkp(0) for all x € R. A numerically stable and efficient way of
computing ky, consists of using divided differences (see e.g. Agarwal et al., 2002). Finally,
note that the truncated and flat top kernels cannot be used as they do not satisfy the
integral condition ensuring that 2, is positive definite.

6.3 Relationship between the two multiplier generation meth-
ods

In the case of the moving average approach presented in Section 6.1, we have seen that
k determines ¢ asymptotically through (14). It follows that, for the same type of initial
i.i.d. sequence, the same value of /,, and for large n, we could expect the dependent mul-
tiplier sequences generated by the moving average and the covariance matrix approaches,
respectively, to give close results when x in Section 6.1 and ¢ in Section 6.2 are related
through (14). For instance, all other parameters being similar, using the Bartlett kernel
for k in Section 6.1 should produce similar results to using the Parzen kernel for ¢ in
Section 6.2.

7 Monte Carlo experiments
Recall that M is a large integer. For m € {1,..., M}, let

S, = {C,(0,1,u)}?du and S™ = {C™(0,1, u)}2du, (15)

[0,1]¢ [0,1)¢

where C,, is defined in (1) and where C\" is defined in (7) with the partial derivative
estimators defined as in (8). Under the conditions of Proposition 4.2 and from the con-

tinuous mapping theorem, we then immediately have that (S, 57(11), - ,SéM)) converges
weakly to (S,SW, ... SM) where S = f[oﬁl]d{CC(O,l,u)}Qdu and SW ... S are
independent copies of S.
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The first aim of our Monte Carlo experiments was to assess the quality of the es-
timation of the quantiles of S by the empirical quantiles of the sample 5’7(11), e ,S,(ZM).
Let SUM) < e < SMM) - denote the corresponding order statistics. An estima-
tor of the quantile of S of order p € (0,1) is then simply S{PMEM)  Ror each data
generating scenario, the target theoretical quantiles of S of order p, for p € P =
{0.25,0.5,0.75,0.9,0.95,0.99}, were accurately estimated empirically from 10° realiza-
tions of Sigee. Then, for each data generating scenario, N = 1000 samples X1,..., X,
were generated and, for each sample, ST(leMJ:M) was computed for each p € P using the
dependent multiplier bootstrap with M = 2500 yielding, for each p € P, N estimates
of the quantile of S of order p. This allowed us to compute, for each data generating
scenario and each p € P, the empirical bias and the empirical mean squared error (MSE)
of the estimators of the quantiles of S of order p . Similar simulations were performed
for the Kolmogorov—Smirnov statistics

T,= sup |C,(0,1,w) and T!™ = sup [CU™(0,1,u), me{l,...,M}. (16)

uel0,1]¢ uel0,1]¢

The dimension d was fixed to two, and the suprema and the integrals in (15) and (16),
respectively, were computed approximately using a fine grid on (0,1)? of 400 uniformly
spaced points.

Four data generating models were considered. The first one is a simple AR1 model.
Let U;, i € {—100,...,0,...,n}, be a bivariate i.i.d. sample from a copula C. Then,
set €, = (D7Y(U;1), @71 (Uy)), where @ is the c.d.f. of the standard normal distribution,
and X _ 190 = €_100. Finally, for any j € {1,2} and i € {-99,...,0,...,n}, compute
recursively

Xij = O.5Xi_17j + €ij- (ARl)

The second and third data generating models are related to the nonlinear autoregressive
(NAR) model used in Paparoditis and Politis (2001, Section 3.3), and to the exponential
autoregressive (EXPAR) model considered in Auestad and Tjgstheim (1990) and Papar-
oditis and Politis (2001, Section 3.3). The sample X,..., X, is generated as previously
with (AR1) replaced by

Xij =0.6 Sin(XZ‘_Lj) + €ij- (NAR)

and
Xij ={0.8 = L.lexp(—50X7 )} X1, + 0.1¢;, (EXPAR)

respectively. The fourth and last data generating model is the bivariate GARCH-like
model considered in Biicher and Ruppert (2013). The sample of innovations is defined
as for the models above. In addition, for any j € {1,2}, let o_190; = /w;/(1 — oy — ;)
where w;, o; and ; are usual GARCH(1,1) parameters whose values will be set below,
and, for any j € {1,2} and ¢ € {-99,...,0,...,n}, compute recursively

J?j = Wj + 6jo_z‘2—17j -+ OéjE?_Lj and Xij = 04;€5- (GARCH)

Following Biicher and Ruppert (2013), we take (wy, f1,a1) = (0.012,0.919,0.072) and
(wa, B2, ae) = (0.037,0.868,0.115). The latter values were estimated by Jondeau et al.
(2007) from SP500 and DAX daily logreturns, respectively.
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Figure 2: For various choices of the function x/¢ (see Section 6), empirical MSEx10%
of the estimator S{"**M*M) with M = 2500 versus the bandwidth parameter ¢,, under
the NAR, EXPAR and GARCH data generating scenarios with C' being the Gumbel-
Hougaard copula with parameter 1.5. The line segments in the lower-right corners of
the graphs correspond to the empirical MSEs of the estimator with estimated bandwidth
parameter following the procedure described in Section 5. The line styles of the segments
correspond to the choice of .

The other factors of the experiments are as follows. Four different copulas were
considered: Clayton copulas with parameter value 1 and 4, respectively, and Gumbel-
Hougaard copulas with parameter value 1.5 and 3, respectively. The lower (resp. higher)
parameter values correspond to a Kendall’s tau of 1/3 (resp. 2/3), that is, to mild (resp.
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strong) dependence. Notice that the Clayton copula is lower-tail dependent while the
Gumbel-Hougaard is upper-tail dependent (see e.g. McNeil et al., 2005, Chapter 5). The
values 100, 200 and 400 were considered for n.

We report the results of the experiments very partially. Figure 2 displays the empir-
ical MSE of the estimator S of the quantile of order p = 0.95 of S,, versus the
bandwidth parameter £, for the different choices of /¢ mentioned in Section 6. The
top (resp. middle, bottom) line of graphs was obtained from datasets generated under
the NAR (resp. EXPAR, GARCH) scenario with C' being the Gumbel-Hougaard copula
with parameter value 1.5. The results for the AR1 scenario being very similar to those
for the NAR scenario are not reported. Very similar looking graphs were obtained for the
other three copulas used in the simulations and when replacing the Cramér—von Mises
statistics by the Kolmogorov—Smirnov statistics defined in (16). In a related manner, the
shapes of the graphs were not too much affected by the value p of the quantile order: the
empirical MSEs were smaller for p < 0.95 and higher for p = 0.99.

The black (resp. red) curves in Figure 2 were obtained for dependent multiplier se-
quences generated using the moving average (resp. covariance matrix) approach described
in Section 6.1 (resp. Section 6.2). The functions k7, kg, kKrp14 and kp were considered
for x in the case of the moving average approach, while the function ¢ in the covariance
matrix approach was successively taken equal to kg, kp, kye and kyg. Looking at the
graphs for n = 100, we see that, when the functions x and ¢ are chosen to match in
the sense of Section 6.3, the resulting empirical MSEs are very close. For that reason,
to facilitate reading of the plots, only the curves obtained with the moving average ap-
proach and k € {kr, kp, kp} are plotted when n € {200,400}. As it can be seen, for the
NAR and EXPAR scenarios, the empirical MSEs tend to decrease first with ¢, reach
a minimum, and increase again. It is not the case for the GARCH setting for which
it seems that ¢, = 1 always leads to the smallest MSE. In other words, the use of the
dependent multiplier bootstrap does not seem necessary in that context as the usual i.i.d.
multiplier of Rémillard and Scaillet (2009) provides the best results. Looking again at
the graphs for the NAR and EXPAR settings, we see that the smallest MSEs are reached
by choosing k = kp/ = Ky, which is in accordance with Proposition 5.2 which states
that, asymptotically, kernels with the smallest integral will lead to the lowest variance.
Another observation is that, unlike what was expected by Shao (2010, Remark 2.1) in
the case of the mean as statistic of interest, the choice K = Kp14 did not lead to better
results than the choice Kk = Kp.

In view of the small differences between the moving average and covariance matrix
approaches for generating dependent multipliers, we suggest to use the former which is
faster and more stable numerically as it does not require the computation of the square
root of a large covariance matrix.

Before discussing the estimation of ¢, using the results of Section 5, let us mention
two observations of practical interest. Firstly, the distribution of the initial i.i.d. sequence
necessary for generating dependent multipliers in Sections 6.1 and 6.2 did not seem to
affect the results much. Indeed, we considered i.i.d. Rademacher, Gamma and normal
sequences, centered and scaled to have variance one, and did not notice any substantial
changes in terms of empirical MSE, all other parameters remaining fixed. The results
reported above are those obtained with an initial normal i.i.d. sequence. Secondly, work-
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Figure 3: For the previously considered choices of the function ¢, IMSE, defined in (9),
computed approximately using a grid of 25 uniformly spaced points on (0,1)? and 1000
samples versus the bandwidth parameter ¢, under the AR1 data generating scenario
with C being the Gumbel-Hougaard copula with parameter 1.5 (top row) and parameter 3
(bottom row), respectively.

ing with the same random seed, we replicated the experiments described above using the
two alternative definitions of the partial derivative estimators mentioned at the end of
Section 4. To our surprise, the best results, overall, were obtained with the proposal of
Rémillard and Scaillet (2009) given in (8).

We end this section by an empirical investigation of the estimator (%% of (%! (see (11)
and Section 5). We first report an experiment based on the AR1 model which will serve
as a benchmark for judging about the performance of égpt. The setting is the follow-
ing: a grid {u;}ieq1,. gy of g = 25 points uniformly spaced over (0,1)? was created, and
oc(u;, u;) was accurately estimated for all ¢, j € {1,..., g} from 10° samples of size 1000
generated under the AR1 model described previously. The latter estimation was carried
out as follows: given a sample X7, ..., X,, generated from the AR1 model, the marginally
standard uniform sample Uy, ..., U, was formed using the fact that the marginal c.d.f.s
of the X are centered normal with variance 1/(1 — 0.5%) in this case; this enabled us to
compute B, (1,-) at the grid points, where B, is defined in (2); for any i,j € {1,...,g},
oc(u;, u;) was finally accurately estimated as the sample covariance of 10° independent
realizations of (B, (1,w;),B,(1,u;)).

Next, for n € {100,200,400} and ¢, € {1,3,...,39}, IMSE, defined in (9) was approxi-
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Table 1: Mean and standard deviation of 1000 estimates of £%*, defined in (11), computed
as explained in Section 5 from 1000 samples generated from the AR1 model in which C
is the Gumbel-Hougaard copula with parameter #. The computations were carried out
for the choices ¢ = kp and ¢ = Kygs.

¥ =Kp ¥ = Kug

0 n mean std mean std
1.5 100 9.07 4.34 12.60 7.03
200 10.60 4.33 14.50 5.09

400 13.00 3.72 17.62 5.15

3.0 100 9.09 5.25 12.17 5.29
200 10.59 3.89 14.69 5.81

400 12.85 391 17.73 b5.44

mated as follows: 1000 samples X1, ..., X, were generated under the AR1 model, and,
for each sample, the processes IEAB?(})(L Dy ,B%M)(l, -) with M = 1000 were evaluated at
the grid points, with @%m) defined in (6); computing sample covariances, this allowed us
to obtain 1000 bootstrap estimates of o¢(u;, u;) for all 4,5 € {1,..., g}, from which we
approximated IMSE,,. The results are represented in the graphs of Figure 3 for the pre-
viously considered choices of the function ¢. The top (resp. bottom) row of graphs was
obtained when C' in the AR1 data generating scenario is the Gumbel-Hougaard copula
with parameter 1.5 (resp. 3).

The procedure described in Section 5 was finally used to obtain 1000 estimates of ¢
under the AR1 model based on the Gumbel-Hougaard copula with parameter 6, for
n € {100,200,400}, ¢ € {xp,kus} and @ € {1.5,3}. The mean and standard deviation
of the estimates are reported in Table 1. A comparison with Figure 3 reveals that the
procedure described in Section 5 for estimating (%" gives surprisingly good results on
average for the experiment at hand. Another observation is that the estimates do not
seem much affected by the value of 6, that is, the strength of the dependence.

For the final experiment, we reverted to the setting of the estimation of the quantiles
of the statistic S, defined in (15). This time, with M = 2500, we focused on the estimator
SULO-9MIM) o sed on the estimated bandwidth lfgpt computed as explained in Section 5.
For the NAR, EXPAR and GARCH data generating scenarios and ¢ € {xkp, kygs}, its
MSE was estimated from 1000 samples of size n € {100,200,400}. The results are
represented by line segments in the lower-right corners of the graphs of Figure 2. The line
styles of the segments correspond to the choice of . As it can be seen, the empirical MSEs
of the estimator with estimated bandwidth decrease with n and are, overall, reasonably
close to the lowest observed MSE. The choice ¢ = Ky g appears in general to lead to a
slightly lower MSE, although the improvement might not be of practical interest.
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A  Proof of Theorem 2.3

The proof of Theorem 2.3 is based on the extended continuous mapping theorem (van
der Vaart and Wellner, 2000, Theorem 1.11.1). The intuition of the proof is as follows:
the aim is to construct suitable maps ¢, and g such that g, continuously converges to
g and such that we may conclude that, as a process indexed by s,t,u, C,(s,t,u) ~
Gn{Bn(t,u) — B, (s,u)} converges weakly to g{B(t,u) — B(s,u)} = C(s,t,u).

In the following, all the convergences are with respect to n — co. Let £ be the set of
c.d.f.s on [0, 1] with no mass at 0, that is,

E={F:[0,1] — [0,1] : F is right-continuous and nondecreasing with
F(0)=0and F(1) =1},

let
Er={F*:Ax[0,1] = [0,1] : u s A\, (5,t) ' F*(s,t,u) € € if |ns| < |nt]
and F*(s,t,-) = 0if |ns| = |nt]},

where A\, (s,t) = (|nt] — [ns]|)/n, and let I,, be the sequence of maps defined, for any
F* € & and any (s,t,u) € A x [0,1], by

L,(F*)(s,t,u) = inf{v € [0,1] : F*(s,t,v) > A\u(s,t)u}.
Furthermore, given a function H* € /*°(A x [0,1]9), for any j € {1,...,d}, we define
Hi(s,t,u) = H*(s,t,ugy), (s,t,u) € A x[0,1],

where, for any u € [0, 1], ug;y is the vector of [0, 1]* whose components are all equal to 1
except the jth one which is equal to u. Then, let

ra={H":Ax[0,1]"—[0,1]: H € & forall j € {1,...,d}}

and let ®, be the map from &£}, to £>°(A x [0,1]%) defined, for any H* € &}, and
(s,t,u) € A x [0,1]%, by

O, (H)(s,t,u) = H{s,t, L,(HY) (s, t,u1), ..., L,(H})(s,t,uq)} (17)
Let additionally U € £ be defined as U(s, t,u) = A\, (s, t)u for all (s,t,u) € Ax]0,1],

and let C(s,t,u) = A\, (s,t)C(u) for all (s,t,u) € A x [0,1]%. Clearly, we have that
Chy=-=C},=U; Moreover, ®,(Cy) = Cj.

Also, let

D* = {a* € (*(A x [0,1]%) : a*(s,t,-) =0 if s = ¢, and

a*(s,t,u) = 01if s < t and if one of the components of w is 0 or w = (1,...,1)},

let D} = {o* € D*: C) +n~?a* € & 4}, and let Dy = D* N C(A x [0,1]%). Finally, for
any o € D and any (s,t,u) € A x [0, 1]¢, let

gn(@})(s,t,u) = Vi {@u(Cr + 1071207 ) (s, u) — 2u(C) (s, t, )} (18)
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and, for any o* € Df and any (s,t,u) € A x [0,1]%, let

d

g(a*) (s, t,u) = a*(s,t,u) = ¥ Ci(u)a*(s,t,uld).

J=1

The following Lemma is the main ingredient for the proof of Theorem 2.3. Its proof is
given subsequent to the proof of Theorem 2.3.

Lemma A.1. Suppose that C' satisfies Condition 2.2, and let o — o* with o € D}, for
every n and o* € D§. Then, gn(al) — g(a*) € £°(A x [0, 1]9).

Proof of Theorem 2.3. Under Condition 2.1, we have that B, ~ Be in £°([0, 1]%H).
Now, for any (s,t,u) € A x [0, 1]¢, define B (s,t,u) = B, (t,u) — B, (s, u), B2(s,t,u) =
Be(t,u) — Beo(s,u), and

[nt)
~ 1
Hi(s,tu)=— Y 1(U; <w).

i=|ns|+1

Notice that I@ﬁ — /n(H} — C*) and that, by the continuous mapping theorem, I@ﬁ ~ B&
in £°(A x [0,1]%). Clearly, B2, as a function of w, takes its values in D} and B2 is Borel
measurable and separable by Condition 2.1, and, as a function of w, takes its values in
D;. Now, consider the map h,, from D to {¢{*(A x [0,1]4)}?, defined, for any o € D
and any (s,t,u) € A x [0,1]¢, by

hn(07,) (5,1, u) = (gn(ag)(s,t,w), g(a7) (s, t,u)) .

Using Lemma A.1 and the fact that ¢ is linear and bounded, we have from the extended
continuous mapping theorem (van der Vaart and Wellner, 2000, Theorem 1.11.1) that
hn(B2) ~ h(BB) in {£°(A x [0,1]9)}?, where, for any o* € D} and any (s,t,u) €
A x [0, 1]¢,
h(a*>(87 t 'll,) = (g(a*)(sv t u)a g(a*)(sa t u)) :

An application of the continuous mapping theorem immediately yields that gn(Iﬁéﬁ) -C, =
gn(B2) = g(B2) ~ 0 in £°(A x [0, 1]%), where C,, is defined in (3). To complete the proof,
it remains to show that

Ap = sup gna@ﬁ)(‘g?tau) - Cn(37t7u)’ = OP<1)'

(s,t,u)eAX[0,1]¢

Note that it suffices to restrict the supremum over all pairs (s,t) € A such that |ns| <
|nt]. From the definition of g,, we have that

90 (B (s t.w) = v/ { @ (H;)(5, 1) = @ (C) (st ) }
|t]
3 [1{Ui1 < L(HE ) (s, w), - Usa < L () (s, ua) ) — C(u)] .

i=|ns|+1

1
NG
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Now, let gLnSHliLntJ be the empirical c.d.f. computed from the sample U 41, ..., Upne)s

and let H g 41:(nt),15 - - - » H{ns)+1:|nt] ,a D€ the corresponding marginal c.d.f.s. Given F' € £,
let =1 be its generalized inverse defined by F~1(u) = inf{v € [0,1] : F(v) > u}. Then,
let

- - - d
H|_nsj+1 I_ntj( ) <H|_nsj+1 [nt], 1( ) H|_nsj+1 [nt], d( >> ) u < [0’ 1] :

Using the fact that, for any j € {1,...,d}, In(ﬁgvj)(s,t,u) H! (u) for all

[ns]+1:[nt],j
(s,t,u) € A x [0,1] such that |ns| < |nt], we obtain

[nt]

o (B2 (5.1, ) = } S [MU < B )~ Cw)

=|ns|+1
— ViAn(s, 1) [HWMM{H@WM ()} — C(uﬂ .

Hence, we obtain that

A, = sup \/ﬁAn(Sa t) ’CLRSJ-H:LWJ (u) — FIL”SJ-FliLntJ{ﬁL;isJ-&-I:LntJ <u)}’
(s,t,u)eAX[0,1]4
=n"? max sup (k- ) ‘C’Hl;k(u) — I:IHLk{lfIljrll:k(u)}‘ )

1<i<k<n UE[O l]d

Proceeding for instance as in Lemma 1 of Kojadinovic and Rohmer (2012), it can be
verified that

~ ~ d
sup (Cryprk(u) — Hl-i—l:k:{HHll:k(u)}‘ < T
ue0,1]¢ k—1
which implies that A,, — 0 and completes the proof. |

It remains to prove Lemma A.1. For that purpose, another Lemma is needed.

Lemma A.2. Let o), — o* with o, € D} for every n and o* € Dj. Then, for any
je{l,...,d},

sup  |VnAa(s, ) {L(Ur +n7 20} ;) (s, t,u) — u} + (s, t,u)| — 0.
(s,t,u)eAX[0,1]

Proof. The assertion is trivial for u = 0 because o* € D and U}, + nfl/QafL,j c&.

Clearly, for any s € [0,1], ns > |ns|, that is, s > A,(0,s). Furthermore, under the
constraint s < t, |nt] = |ns| is equivalent to 0 < t — \,(0,s) < 1/n, which can be
written as 0 <t —s+s— A\,(0,s) < 1/n, which means that there exists h,, | 0 such that
t — s < h,. Then, we have

sup An(s, )V { LUy + 0720l ) (s, t,u) — u} + (s, t,u))|
|nt|=|ns],u€0,1]

< s Jal(stu)—0
t—s<hn,u€l0,1]

by uniform continuity of o} on A x [0,1].
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Hence, it remains to consider the case |ns| < |[nt] and u € (0,1]. Given F € &,
let F'~1 be its generalized inverse defined by F~!'(u) = inf{v € [0,1] : F(v) > u}.
Then, notice that, for any |[ns| < |[nt| and u € [0,1], I,(U* + n="2a* (s, t,u) =

n7J
F L (), where Fyyp = Xo(s,6)"H(Ur + n7' 205 )(s,t,) € €. It follows that, for any
[ns] < |nt] and u € (0,1], & (s,t,u) = L,(Uy + n~2a% ) (s,t,u) > 0, and therefore

that e,(s,t,u) = n~' A&, (s, t,u) > 0. Also, for any F' € &£, it can be verified that
F{F ' (u)—n} <u< FoF !(u) for all u € (0,1] and all n > 0 such that F~'(u)—n > 0.
Hence, for any |ns| < [nt]| and u € (0, 1],

(U #0720 ) {5, €5, 8, u0) 2,1, 0)} < Aals, D)u < (Uit 20 ) s, 1, 6uls, t,u)},

that is

—n" P {5t Euls, tu)} < Aa(s, 0){&n(s, tu) — u}
< (s, t)en(s, t,u) — n~2ar {5, t,&n(s, tu) —en(s, t,u)}, (19)

- n,Jj

which in turn implies that

sup IAn(s, ){&n(s, t,u) —u}| — 0 (20)

[ns|<|nt],ue(0,1]

since, by uniform convergence of o, to o* and the fact that o* € D, sup(, ;. wyeax(o,1) [, (5, t, u)]
is bounded. From (19), exploiting the fact that ,(s,,u) < n~', we then obtain that

sup |VrAn(s, E){& (s, t,u) — u} + (s, t,u)| < Ay + By + n~4/?
|ns]<|nt],ue(0,1]
where
A, = sup |04:L{5,t, En(s,t,u)} — (s, t, u)| ,
[ns|<|nt],ue(0,1]
and

B, = sup ‘oz;j{s,t,é*n(s,t, u) —en(s,t,u)} — aj(s,t,u)
|ns]<|nt],ue(0,1]

For B, we write B,, < B, ; + B,, 2, where

)

By = sup | s, t Enls, tou) — en(s, t,u)} — G {s,t,Eu(s, t,u) — en(s, t,u)}|
[ns|<|nt],ue(0,1] ’

< sup ‘a:;j(s?tvu)_a;(satau)‘ _>07
(s,t,u)eAX[0,1] ’

and

B = sup ‘a]*{s,t,fn(s,t,u) —en(s, t,u)} — a]*(s,t,u)‘ )
(s,t,u)eAX[0,1]

It remains to show that B, — 0. Let € > 0. Since a* € Dy, there exists 0 > 0 such that
SUD;_s<suefo) [ (5,1, u)| < e. We have B, 5 = max{B, 3, Bn 4}, where

B,3=  sup }a;{s, t,6n(s,t,u) —en(s, t,u)} — aj(s, t,u)‘ < 2,
t—s<8,u€l0,1]
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and

Bn,4 = sup ‘Oz;{s,t,fn<3,t,U) _En(37t7u)} —Oé;(S,t,UH
t—s>6,u€(0,1]

Now, it is easy to verify that t — s < A,(s,t) + 1/n, so that, for n sufficiently large,
t —s > ¢ implies that \,(s,t) > §/2. Then, from (20) and the fact that &,(-,-,0) = 0, we
immediately have that, for n sufficiently large,

ay, = sup 1€ (s, t,u)—ul < sup IAn(s, 0){&n (s, t,u)—u}|x sup )\n(s,t)_l — 0.
t—s>6,u€(0,1] t—s>6,u€(0,1] t—s>0

Hence, we can write

Bya < sup ‘ozj*-(s, tou') — aj(s,t, u)| — 0
t—s>8,u,u’ €[0,1]

! —u|<ap+n=1

since aj is uniformly continuous on A x [0,1]. Proceeding as for B, it can be verified
that A,, — 0, which completes the proof. [ |

Proof of Lemma A.1. Starting from the definitions of g,, and ®,, given in (18) and (17),
respectively, we have the decomposition

gnl(ag)(s, t,u) = Apa(s,t,u) + Apa(s, t,u),
where
Apa(s, t,u) = ar{s,t,1,(U; + n_1/2a271)(s, tuy), ..., L,(U; + n_l/za;d)(s, t,uq)t,
and
Ana(s,t,u)
= V/nX,(s,t) [C{L, (U + n*I/ZOz;’l)(s, tyuy), ..., L,(U; + n’l/Qa;d)(s, t,ug)} — Clu)].
We begin the proof by showing that sup(, ; uyeaxo1je [An1(s,t,u) — a*(s,t,u)| — 0.

Let € > 0. Using the fact that a* € D}, there exists 6 > 0 such that |a*(s,t,u)| < ¢ for
all t —s < 0 and u € [0, 1]¢. Then, we write

sup |An,1<8> t, ’U,) - Oé*(S, t7 ’U;)’ S Bn,l + Bn,2 + Bn,3
(s,t,u)eAX[0,1]¢

where

B, = sup |An1(s,t,u)
(s,t,u)eAX[0,1]4

— o {5t LU 4+ 020l ) (5, b ), (U + 020, 0) (5, ua)

< e Jallshu)—at(sbu)| <=
(s,t,u)eAx[0,1]¢

for sufficiently large n, where

Byo = sup |a™{s,t, I, (U; + n_1/2oz7*1’1)(s, tyuy), ..., L,(Ur + n_1/204;7d)(3, toug)}

t—s<d

— a*(s,t,u)],
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and

Bys = sup |a*{s,t,[,(U;s+n" 120 )(s tyur), ..., LU +n~ 120 )(3 toug)}
t—s>6
uG[O,l]d

—a*(s,t,u)l.
For B, 5, using the triangle inequality, we have that

Bn,2 S 2 sup |(X*(S,t7U)| S 2e.
t—s<d,uel0,1]¢

For B, 3, we use the fact that Lemma A.2 implies that, for any j € {1,...,d},

ang = sup |L(U; +n"%a] ) (s, u) —ul — 0, (21)
t—s>6,u€l0,1]

and the fact that

Bz < sup % (s, u) — a™(s, 1, )]

t—5>0,lu1—v1|<an, 1, [ug—va|<an,q

By uniform continuity of o*, for sufficiently large n, we obtain that B, 3 < e. Hence, we
have shown that, for sufficiently large n, sup(, ; uyeaxo,1)¢ [An1(s,t,u) —a*(s, t,u)| < 4e,
and therefore that sup(, ; wyeax(o1)e [An1(s,t,u) — a*(s,t,u)| — 0.

Let us now deal with A, 5. Fix n > 1 and s < t such that |ns| < |nt]. For any
wel0,1]% je{l,....dyandr € [0,1], let u;(r) = uj+r{L,(Us+n""2a ;) (s, t,u;)—u;}
and define @(r) = (4 (r), ..., 4q(r)). Now, fixu € (0,1)? and let f be the functlon defined
by

F(r) = Cifs,t, ()} = A(s, )C{a(r)}.

Obviously, we have that 0 < u;(r) < 1 for all » € (0,1) and j € {1,...,d}. Therefore,
the function f is continuous on [0,1], and, by Condition 2.2, is differentiable on (0, 1).
Hence, by the mean value theorem, there exists 7* € (0, 1) such that f(1)— f(0) = f'(r*),
which implies that

Ana(s, t,u) ZC {a(r) I (s, OVR{ L (U + n~ 20 ) (s, t,u;) — s} (22)

The previous equality remains clearly valid when [ns| = [nt]. Let us now verify that
it also holds when |ns| < |nt| and w is on the boundary of [0,1]¢. When u; = 0 for
some j € {1,...,d}, I,(U; +n~"?a} )(-,-,u;) = 0, which implies that u;(r) = 0 for
all 7 € [0,1]. It then immediately follows that the left side of (22) is zero and that the
gth term in the sum on the right is zero. The d — 1 remaining terms in the sum on the
right of (22) are actually also zero because, for any k € {1,...,d}, k # j, Cx(v) = 0

for all v € [0,1]? such that v, = 0. Hence, (22) remains true whenever u; = 0 for some
je{l,...,d}.

Let us now assume that |ns| < |[nt] and that u; = 1 for some j € {1,...,d}.
Two cases can be distinguished according to whether I,,(U; + n='%a ) (s,t,1) = 1 or

28



L(U* +n~2ar ;)(s,t,1) < 1. In the later case, 0 < u;(r) < 1. In the former case, we

obtain that u, (r) = 1 for all » € [0,1] and that the jth term in the sum on the right
of (22) is zero so that neither the left nor the right side of (22) depend on u; anymore. It
follows that, when some components of u are one, the previous equality can be recovered
by an application of the mean value theorem similar to the one carried out above.

Now, we write

Ana(s t,u) =Y Cilu) (s, )Vn{ L, (U} + 0%k ) (st u;) — uj} +rals,t,u), (23)

J=1

where r,(s,t,u) = Z;l:l

(s, t,u) and, for any j € {1,...,d},
gl:t,) = [CHE()} — G, VAL (U + 1720, ) st 0y) — 5.

By Lemma A.2 and from the fact that 0 < C; < 1 for all j € {1,...,d}, the dominating
term in decomposition (23) converges to

d
=3 Gy u)ar (s, 1 ut)
j=1

uniformly in (s,¢,u) € A x [0,1]%. It therefore remains to show that

sup [Tn(s,t,u)| — 0.
(s,t,u)eAX[0,1]¢

Let us first show that sup(,; ,eaxpje [7n,1(8:t, u)| — 0. We have that

sup |rn,1(87 t? ’LL)| S Bn,4 + Bn,57
(s,t,u)eAX[0,1]¢

where
Bua=  sup |Ci{u(r)} — Ci(u)
(s,t,u)€AX[0,1]¢
s (s VAU ) st e) — un} + (s, )],
(s,t,u)eAx[0,1]¢
and

[Ci{a(r)} = Cr(w)ai(s, t,u)] -

B, s = sup
(s,t,u)eAX[0,1]¢

From the fact that 0 < C’l < 1 and Lemma A.2, we immediately obtain that B,, 4 — 0. It
remains to show that B, 5 — 0. To this end, let € > 0. Since o* € Df, there exists 6 > 0
such that |aj(s,t,u)| <eforallt—s < ¢ and all w € [0,1]. Then, B, 5 < B, + Bur,
where

Bn,ﬁ = sup |Cl{ﬂ‘(r*>} - Cl<u)| X sup ‘Oé)lk(svta u)‘ < 287
(s,t,u)eAx[0,1]¢ t—s<6,uel0,1]
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and
B,r = sup (Ci{a(r)} — Cy(w)]at(s,t,ul)| .

t—s>6,ue0,1]d

For B, 7, we use the fact that, since a* € Df, there exists 0 < x < 1/2 such that

sup lag (s, t,u)] <e.
t—s>6,u€(0,k)U(1—k,1]

Then, we write B, 7 < B, s + B, 9, where

B,s=  sup |Ci{u(r)} — Ci(u)| x sup (s, t,ur)| < 2e,
(s,t,u)€AX[0,1]4 t—s>6,u€(0,1]4,u1 €[0,5)U(1—k,1]
and
B,y = sup |C’1{11(T*)} — C’l(u)| X sup lag (s, t,u)].
t—s>6,u€(0,1]% u1 €[k,1—K] (s,t,u)€AX[0,1]

From (21), we obtain that
Byg < sup 1C1(u) — Cy(v)] x sup  |ag(s,t,u)l.

w,we[0,1]4,uq,v1 €[r/2,1—r /2] (s,t,u)eAX[0,1]

lug—vil<an 1, lug—vgl<ay g
Since C is uniformly continuous on [k/2,1 — £/2] x [0, 1]~ according to Condition 2.2,
and since sup (s eax(o [@1(s, ¢, u)| is bounded, we have that B, 9 — 0, which implies
that, for n sufficiently large, B, ¢ < . It follows that, for n sufficiently large, B, 5 < 5¢,
which implies that sup,; ,jeaxo,1)¢ [7n.1(5,t, u)| — 0. One can proceed similarly for r,, ;,
J €142,...,d}. Hence, sup,<; yep1) [7n(s,t, u)| — 0. [ |

B Proof of Theorem 3.1

The proof of Theorem 3.1 is based on three lemmas. The first lemma establishes weak
convergence of the finite-dimensional distributions, while the second and third lemmas
concern asymptotic tightness.

Lemma B.1 (Finite-dimensional convergence). Assume that ¢, = O(n'/?=¢) for some
0 < e < 1/2 and that (U)iez is a strictly stationary sequence whose strong mizing
coefficients satisfy o, = O(r=*), a > 2. Then, the finite-dimensional distributions of

(Bn, ]E%S), . ,IE%,&M)) converge weakly to those of (Bc, Bg), . ,IB%E;M)).

Proof. Fix m € {1,..., M}. For the sake of brevity, we shall only show that the finite-

dimensional distributions of (B,,B™) converge weakly to those of (Be, BU"), the proof
of the stated result being a more notationally complex version of the proof of the latter
result.

Let ¢ € N, ¢ > 1, be arbitrary, and let (uy, s1,v1,t1), ..., (U, Sq, Vg, tg) € [0, 1]2@HD,
The result is proved if we show that

(]B%n(sl, w), BU (81, 01), . .. Bulsy, ug), B (1, vq))

- (Bc(sl,ul),B(g”)(tl,vl), . ,Bc(sq,uq),Bgm>(tq,vq)> .
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Let ¢y,dy,...,¢cq,dy € R be arbitrary. By the Cramér-Wold device, it then suffices to
show that

q

Zn = ZC[B (Sl,ul +Zdl tl,’Ul ~ [ = ZC[BC Si, Uy +Zdl tl,vl

=1
Now, for any i € {1,...,n}, let

q

Ziw = af1(U; < w) ~ Clun)}1(i < |nsi))

=1

and

Zm =& Zdl{l (U; < ;) — C(v)}1(i < |nty]).

Hence, Z,, = n~1/? Z (Z;, n+Z( ). To prove the convergence in distribution of Z,, to Z,
we employ a blocking technique (see e.g. Dehling and Philipp, 2002, page 31). Each block
is composed of a big subblock followed by a small subblock. Let 0 < 1, < ns < € such that
ns < 1/2—1/a. The length of the small subblocks is s, = |n'/27" | and the length of the
big subblocks is b, = [n!/2~™| so that the length of a block is b,, + s,,. The total number
of blocks is k,, = [n/(b,+,) ], and we can write n = ky, (b, +s,)+{n—k,(b,+$,)}. Note
that s, ~ n'/27" b, ~ n'/2=™ and k, ~ n'/?** and that both b, and s, dominate ¢,,.
As we continue, n is taken sufficiently large so that b, > s, > £,. Notice also that the
condition 7y < 1/2 — 1/a implies that ns;* — 0. Now, for any j € {1,...,k,}, let

(—=1)(brn+sn)+bn J(bntsn)
Bijn = > (Zin+23)  and S, = > (Zin+ 203
i=(j—1)(bn+sn)+1 i=(j—1)(bn+sn)+bp+1

be the sums of the (Z;, + Zl-(;z)) in the jth big subblock and the jth small subblock,
respectively. Then,

kn kn
Zn = nil/Q Z Bj,n + nfl/Q Z Sj,n -+ nil/QRn,

j=1 j=1

where R, =20, o oy (Zin Zg:)) is the sum of the (Z;,, + Zz‘(,?) after the last small
subblock. It follows that

kn kn kn
Var(Zn) — val" <n_1/2 Z B]m,) + 2n_1 Z E(B%ns‘]/,n) + 2n_1 Z E(B‘],an)

Jj=1 J.g'=1 j=1
kn, kn

0t Y E(SjnSia) + 207 E(SjaR) + E(n T RY). (24)
Jg'=1 j=1

We shall now show that all the terms on the right except the first one tend to zero.
Notice that the convergence of the fourth and sixth term to zero will imply that |Z, —
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n~1/? Zfll Bjn| = |n"1/2 Zfll Sin+n"V2R,| L, 0. We start with the second one. For
any i € Z and any u, v € [0, 1]¢, let (i, u, v) = Cov{1(Uy < u), 1(U; < v)}. We have

j(bn+3n)+bn j/(bn"!‘sn)

E(BjnSyn) = > {B(ZinZv ) + B(Z 20}

i=(—1)(bn+sn)+1¢=(3"—1)(bn+5n)+bn+1
Now,
q q
|E<Zz,nZz’,n)| S Z |ClCl/||’y(i/ — i,ul,ul/)| S 40é|i/_z-| Z |ClCl/|,
LlI'=1 I,lI'=1

where the last inequality is a consequence of Lemma 3.9 in Dehling and Philipp (2002),
which implies that

sup  |y(i,u,v)| < day), i € Z. (25)
u,v€(0,1]4

Similarly,
q
B2 20D < (|7 — il < o)Ay Y |didy|
LI'=1

since, by Cauchy-Schwarz’s inequality, E({’f?ﬁf@ ) < E{({éﬁ)f} = 1. It follows that

bn bn+sn bn+sn—1
|E(B;»Sjn)| < const x E E aji—y) < const X g 1oy < 00
i=1 i/=bp+1 i=1

since Y.~ da; < oo. Similarly, we obtain that |E(B;,Sj_1,)| < co. For j/ > j+ 1 or
kn
27! Z E(B;jnSjin) = O(n " k,) + O(n 'k2b,s,0,%) = O(b, 1) + O(ns,b, * ).
j,j/:l

Since ns,b, ! < ns ® the previous term converges to zero. In a similar way, for the
third summand in (24), we have

kn—1
on ! ZE Bj.R,) =2n"" Z (BjnRy) + 20 E(By,,  Ry)
7=1
= O(n kb (n — k:n(bn + 50))a,) + O b (n — kn(by + 52)))
=0, +0mn ') — 0

using the fact that n — k, (b, + $,) < b, + s,. The case of the fifth summand is similar.
Regarding the fourth summand in (24), we have

E(SjnSjin) = > > {E(ZinZyn) +E(ZI0 20},

1= —1)(bn+sn)+bn+1i=(j"—1)(bn+sn)+bn+1
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which implies that

bn+sn sp—1
E(S2 < const x Z oji—i| < const X 2 Z ; < const X s, Zaz = O(sp)
1,8/ =bp+1 =0

and that, for j # j/, E(S; .Sy ) = O(s2a,) = O(s2b,*). Hence,

n-n-n

kn
Z (SjnSjrn) = O kysy) + O k2s2b,%) = O(b; s,) + O(ns?b;22)

which converges to 0 since b;'s, — 0 and ns?b, %2 < ns; % Finally, for the sixth
summand in (24), we have

E(n'R%) = O(n ' (n — ku(by + 5,)%) = O(n" (b, + 5,)%) = O(n"'b2)

since n — ky (b, + $,) < by + Sp.

In order to prove that Z,, converges in distribution to Z, it suffices therefore to prove
that n~—1/2 Z?il B;,, converges in distribution to Z. Let ;,,(t) = exp(itn Y/2B;,,), t € R,
j € {1,...,k,}, and observe that the characteristic function of n~'/2 2521 B;, can be

written as t — E {Hfgl Jn(t)} Also, for two o-fields F; and Fs, let

a(F,F)= sup [P(ANDB)—P(A)P(B)].

AEF|,BEF,
Now, for any t € R, we can write

E{ﬂwj,n@)}—f[E{wj,n(t)} < E{ﬂ¢j,n<t>} Bt (1) {me }|
{me }—E{%,n(ﬂ}E{ﬂ%,n(f)} .
1 E{ 11 wj,n@)}— [T Ewn)

+ | I1 Bfwin ()}
j=1 j=kn—1 J=kn—1

Using the fact that the modulus of a characteristic function is smaller than one and
applying k, — 1 times Lemma 3.9 of Dehling and Philipp (2002), we obtain

E {ﬁwj,n(t)} - ﬁE{wj,n(t)} < 27k, Eg%nx_lg [U {wzn O { H ¢]Tl }] .

Jj=i+1
Since the big subblocks are s, observations apart, the right-hand side of the previous
inequality is smaller than 27k,a;, = O(k,s,*) which tends to zero as k,s,* < ns,
Hence, for any t € R,

— 0.

E {H wj,n(t)} — f[E{wj,n(t)} — 0
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In other words, the characteristic function of n=1/2 Z?Zl B;,, is asymptotically equiva-

.. . ~1/2 kn / / / :
lent to the characteristic function of n=/ >_i2y B}, where By ..., By , are indepen-

dent and B, and B;, have the same distribution for all j € {1,...,k,}. To conclude
that n~1/2 Z?Zl B;,, converges in distribution to Z, it suffices therefore to show that

n~1/? Zfil Bj,, converges in distribution to Z. This will be accomplished using the
Lindeberg—Feller central limit theorem for triangular arrays. Hence, let us first show that

_ fon
Var (n MRy B;n> — Var(Z2).
We have
q q
Var(Z) = Z clcl’(sl A Sl’) Z’y(@, u, ’U,l/) + Z dldl/(tl N tl/) Z’Y(l, vy, ’Ul/).
L=1 i€z LI=1 i€z
Note that, for any u,v € [0,1]%, ", ,v(i,u,v) = Cov{Bc(1,u),Bc(1,v)} < oo since,
from the fact that v(i,v,u) = y(—i,u,v) and (25),
>l wv) =Y v, w) + (0w, 0) + > [y u, ) < 1+8)  a; < co. (26)
i€Z i=1 i=1 i=1

Now, we shall first show that

kn
Var (n‘l/2 Z B;n> = Var(Z,) + o(1)
=1

and then that Var(Z,) — Var(Z). We have

kn kn kn,
Var (n_1/2 Z B;n) =nt Z Var (Bj,) =n"" Z Var (Bj )
=1 =1 =1

kn kn
= Var (n_1/2 Z Bj,n) —n! Z E (BjnBjin) -
j=1 i
J77

From (24), we know that Var(n~—1/2 Zfll B,,) = Var(Z,) + o(1). Hence, it remains to
show that the double sum in the last displayed formula converges to 0. Proceeding as for
the summands on the right of (24), we have that, for j # j', E(B;,.Bj ) = O(b2as,) =
O(b2s.%). Hence,

kn
0 ST E(BjaBya) = O(n ' K2b2s,%) = O(ns;) — 0.
7,3'=1
j#5!

Thus, it remains to show that Var(Z,) — Var(Z). Now,

Var(Zy) =n~" Y {E(ZinZia) + E(Z0) 20}

i, i''n
1,0/ =1

34



It follows that

|ns;| [nsy ]

Var(Zn) = Z ceyn Z Z i —i ul,ul/)

LlI'=1 i=1 =1
[nt;] ntl/

+ Z dydyn~ Z Z o{ (" =)l Iy (i — i, v, 0p),  (27)

L'=1 i=1 =1

where ¢ is the function appearing in Assumption (A3). Let us first deal with the second
term on the right. Let [,I’ € {1,..., ¢} be arbitrary and suppose without loss of generality
that ¢; < ty. Then,

I.ntlJ Lntl’J \_ntlJ ntlJ

’1221}{2 — )/l 3y — i, v,vp) =n” ZZ’U{Z — )/l 3y (@ — i, v, vp)

=1 /=1 i=1 /=1
[nti]  [nty]

+n YT w{(d = i) /(@ — i) (28)

=1 ¢/=|nt;|+1
The first sum on the right-hand side is equal to

\_ntlj \_ntlJ

Y At = lilyo(i/e)rG v o) = Y A0 t) = il /n}e(i/6) (i, v, o)

i=—|nt,| i=—|nt]

and converges to t; Y .., v(i,v;,vy) by Assumption (A3), (26) and dominated conver-
gence. The second sum on the right-hand side of (28) is bounded in absolute value

by 4n~! ZW"J “i; — 0. Hence, the second term on the right of (27) converges to
21,1/21 didy (t; N ty) Y e V(i v, vp). Similarly, the first term on the right of (27) con-
verges to >y cicy(si A si) D ieq V(i wi, uwr). Thus, Var(Z,) — Var(Z).

To be able to conclude that n='/2 Z?Zl B;,, converges in distribution to Z, it remains
to prove the Lindeberg condition of the Lindeberg-Feller theorem, i.e., that, for every
0 >0,

kn

n Y E{(B},)’1(B},| > n'/?6)} =n"! ZE{ 1(|B;.| > n'/25)} — 0.

J=1

Let § > 0 be arbitrary. Using Hélder’s inequality with p = 1 + /2, where v > 0 is to be
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chosen later on, and Markov’s inequality, we have

n! ZE{ L(|Bjal > n/25)}

kn
< n! Z{E(lBj,n|2+V)}2/(2+y){P(|Bj,n| > n1/25)}z//(2+u)

j=1

kn
< n! Z{E(lBJ n|2+u)}2/(2+u){P(|Bj n|2+z/ > n(2+z/)/252+u)}u/(2+u)
=1
kn
< n! Z{E(lBj,n|2+V)}2/(2+y){E(|Bj,n|2+y)}u/(2+u) (n1/25)7u
=1
kn
<7t Y E(B

j=1
Now, from Minkowski’s inequality,

(1=1)(bp+sn)+bn
BB e < 3 {BZial )} 4+ (B 2021 | = 0G,)

i=(j—1) (bntsn)+1

since, for any v > 0,

1<i<n

24v
2+V
max B(|Z,[*") < B [Z lal|1(Us < w) — C(w)] < o0,
and
q 24+v
max Bz 7)) <E | 161 d][1(Us < ) — C(w)] < 0.
=1

It follows that

n! ZE{BQ {,n| > n1/25>} _ O(,nlflk,nb?irunfy/Q) _ O<bi+un7u/2> _ O<n1/27m,(1+u))’

which converges to zero for v > 1/(2n,) — 1. [

Regarding the tightness, let us first extend B, m € {1,..., M}, to blocks in [0, 1]¢*!
in the spirit of Bickel and Wichura (1971). For any (s,¢] C [0,1] and A = (uy,v1] X - -+ X
(ug, va] C [0,1]4, we define BY™ ((s, ] x A) to be

) [nt]

BOW (s, 1] x A) = \/1_ S €U € A) - ()],

=|ns]+1
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v(A) =P(U, € A) = (—D)ZS S Of(1 — e)vr + e, - .., (1 — eq)va + equg]

Lemma B.2 (Moment inequality). Assume that (U;);ez is a strictly stationary se-
quence whose strong mizing coefficients satisfy o, = O(r=*), a > 6. Then, for any
me{l,...,M}, qg € (2a/(a—3),4), (s,t] C [0,1] and A = (uy,v1] X -+ X (ug,vq) C [0,1]%,
we have

E{B ((s, 1] x Y| < wn(s, ) {w (A} +n7 A (s, ) {w(A) )],
where k > 0 is a constant.

Proof. The proof is similar to that of Lemma 3.22 in Dehling and Philipp (2002). Fix
me{l,...,M}. Forany i€ Z,let Y; = 1(U; € A) — v(A). Then,

[t
~ 1
E {Bgzm)((‘s?t] X A)}4i| = ﬁ Z E[&1mfi%n&?”n&‘hn]E[Y;l3/1-2}/@'3%4],

11,12,13,i4= I_TISJ +1

4N, (s, t
< Pulsi1) > |El€onim&itinivitrm  EY0YiYir; Yigssall-
n 0<1%,5,k<|[nt]—|ns|—1
i+j+k<|nt|—|ns|]—1

(29)

On one hand, |E[fo,nfi,n€i+j,nfz‘+j+k,n]|
Lemma 3.11 of Dehling and Philipp (2
such that 1/p +2/q = 1, we have

<E[&,]1( < {,,k <{,). On the other hand, by
002), for any ¢ € (2a/(a —3),4) and p € (2,a/3)

E[Yo(YiYissYirsin)] < 1007 Yollo|YYis; Yinjrnlle < 10a)77( Yo,
E[(YoYiYiss)Yirjsn] < 100,77 Y02,

and
E[(YoY:) (Yias Yiejon)]| < |BIYoYAIEYir, Vsl | + 100} YoYill gl Vit Viesinlla
< 1000, P ay/? || Yo |2 + 1007 5| 2.

Proceeding as in Lemma 3.22 of Dehling and Philipp (2002), we split the sum on the right
of (29) into three sums according to which of the indices i, j, k is the largest. Combining
this decomposition with the three previous inequalities, we obtain

- 4 24 R[4 (s, t [nt]—|ns]—1
E{ (5,1 x A) ] < [50”;1 (&:¢) 002 3 S alral
Jj=0 1,k<j

[nt]—|ns]—1

+30| Yo 2 Z >

7,k<i
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Observing that 32%°, o}/” < 0o and 3%, i2a)/? < oo (note that p < a/3 by construction),
we can bound the expression on the right of the previous inequality by

k(5,1 [Yollg + 07 A (s, D)IY0l[ }

where £ > 0 is a constant depending on the mixing coefficients and E[¢],]. Finally,
since ¢ > 2 by construction, the assertion follows from the fact that E[|Y;|Y] < E[Y{] =
v(A) —v(A)? <v(A). [ |

Let us introduce additional notation. For any § > 0,7 C [0, 1]4*! and f € £>([0, 1]¢*1),
let

ws(f,T) = sup |f(z) = fy)l,

z,yeT
le—yll1 <6

where || - ||; is the Euclidean L;-norm.

Lemma B.3 (Asymptotic equicontinuity). Assume that (U;);ez is a strictly stationary
sequence whose strong mixing coefficients satisfy o, = O(r=*), a > 3 4 3d/2. Then, for
anym € {1,..., M}, B™ s asymptotically uniformly || ||1-equicontinuous in probability,
i.e., for any € > 0,
1;{51 lim sup P{ws(B™, [0,1]41) > £} = 0.

Proof. Fix m € {1,...,M}. Let K > 1 be a constant and let us first assume that, for
anyn >1and i€ {1,...,n}, 51-(;:) > — K. Then, let Zi(f;:) = 51.(;’:) + K > 0. Furthermore,
let v € (0,1/2] be a real parameter to be chosen later, and define

Lo={ifnsi=0, 0}, Ly ={i/[n*7] 1i=0, ., [nY27]},

and T, = I, x I . Also, for any s € [0,1], let s = |sn]/n and § = [sn]/n; clearly,
s,5 € I, and are such that s < s < 5 and § — s < 1/n. Similarly, for any u € [0, 1], let
w,, Uy € I, such that v, <u < @, and 4y —u, < 1/[n'/?"7]. Then, for any u € [0,1]%,
we define w, € I} (vesp. w, € I ) as w, = (4, ..., Uy,) (€SP, Uy = (U1, . .., Uay)).

Now, for any (s,u) € [0, 1]+

[ns]

B (s,u) — B (s, u, <—ZZm){1U<u7)—1(U <u.)}

n

+VnK{C(u,) - C(u,)},

that is,
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and therefore
]ngm)(sv u) - Bv(zm)(‘g?ﬁy) < n )<37 ’a”y) B ]E%m)(sjﬂy)

B, (s, Uy) — I@n(s,gv)

+ K

+d(n" — 1) (K + max | D

1<i<n

using the fact that C satisfies the Lipschitz condition
IC(u) — C()| < lu—v|:, Vu,ve0,1]% (30)
and that n'/2(|n/?+7])~1 < (n” — 1)~! for all n > 1. Similarly, for any (s, u) € [0, 1]+,

Lns)

B (s, ) — B ZZ {C () — O(u,)}
. ) )
+ NG ;{I(Ui < uy) - LU <u,)}

< d(n = )N K + max | Z()))

B (s 0,) — Bu(s,u,)|

Hence, for any (s,u) € [0,1]%"!, we have that

Bgzm)(sa ’l,l,) - B;m) (57 ﬂy)

< [BU (s, @) — B (5,,)

+ K [B +d(n” — 1)K + max | Z)). (31)

n(s:ty) = Buls,u,) 1<i<n

Then, noticing that, for any s € [0,1], ]ﬁ%%m)(s, ) = B (s,+), and applying (31) to the
first and the third summand on the right-hand side of the decomposition
B (s, u) — I@;m) (t,v) = {I@ém) (s,u) — IE%( )(g, uv)}

+ (B (s, u,) — BYV (L, v,)} + (B (4 v,) — B (4 v)},

we obtain that, for any 6 > 0,

ws (BY™, [0, 1)M1) <Bws (g1 e (B, Tn) + 2Kw6+d/Ln1/2+vJ (B, [0, 1)
v _ (
+2d(n? — 1) (K + ggg;l )

<Bwos(BU™, T, + 2K wos(B,,, [0, 117 + 2d(n” — 1)"1(K + max |

1<i<n
for sufficiently large n. Now, from the previous inequality, for any € > 0,
P{ws(B™, [0, 1]% > &} < P{3wys(B™, T,,) > ¢/3}
+ P{2Kwys (B, [0, 1)) > /3} + P{2d(n” — 1) (K + max | Z}7)]) > /3.

Since a > 2+d, we have from Dhompongsa (1984) that B, ~ B in £°([0,1]41). Because
the limiting process By is Gaussian, B, is asymptotically uniformly p-equicontinuous
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in probability, where p is the standard deviation semimetric (see van der Vaart and
Wellner, 2000, page 41). Proceeding as in van der Vaart and Wellner (2000, page 226)
and using the fact that C satisfies the Lipschitz condition (30), it can be verified that
B,, is asymptotically uniformly | - ||;-equicontinuous in probability. This implies that the
second term on the right of the previous display converges to 0 as n — oo followed by
0 | 0. The third term converges to zero because n~Y maxi<;<, | Z; (m) 2 o Indeed, since

(|Z(m ]1/7“ JS1/y + 1)z 1/'VP(|Z )| > 2)dz < oo, we 1mmed1ately obtain that

1/“fP(\Z )| > 2) — 0 as & — +oo. Then, for any 7 > 0,

P(n~ Vlrgax | | >n) < nP(|Z | >nn’) — 0.

Thus, it remains to show that, for any € > 0, lims o lim sup,,_, . P{ws(B», B ) T,) >¢e} =0,
or equivalently (see e.g. van der Vaart and Wellner, 2000, Problem 2.1. 5) that, for any
positive sequence §,, | 0, lim, . P{ws, (I@%m),Tn) > ¢} = 0. To do so, we shall use
Lemma B.2 together with Lemma 2 of Balacheff and Dupont (1980) (see also Bickel and
Wichura, 1971, Theorem 3 and the remarks on page 1665).

Recall that v is the measure on [0, 1]¢ corresponding to the c.d.f. C, and let u be a
measure on [0, 1]+ defined by p = A\ @ v + A where A@ denotes the d-dimensional
Lebesgue measure. Now, it is easy to verify that ¢ € (2a/(a — 3),4) if and only if
1—-2/q € (3/a,1/2). Consequently, it is possible to choose ¢ € (2a/(a — 3),4) such that
1-2/q = 3/a+-¢ for some small € € (0,4/g—1). Next, let 3 = 1+¢/2. Clearly, 8 € (1,4/q).
Furthermore, consider a non-empty set (s, ¢]x A = (s, ] x (uy, v1] X - - - X (ug, vg] of [0, 1]4+1
whose boundary points are all distinct and lie in 7},. Then, starting from Lemma B.2,

B [{B" (s, 1] x A>}4] (s, LU (AVF 4 ™ N (s, ) ()]

R
A (s, ) (AT + 07 (s, v (A) /1]

< wpl(5,] x A)° ) { (s, 1] x AP 4= (s, 1] x AP
< wp((s,t] x A)P {24170 7l (/240 @/a=5))
= kpu((s, t] x A)P{a1P 4 p(B-2/a)+d/2+dy)=1Y

For the above choice of 3, we have § —2/q = 3/a + ¢/2. Because 3/a < 2/(2 + d) from
the assumption on the mixing rate, it is possible to choose € € (0,4/¢—1) and v > 0 (the
parameter involved in the grid I ) small enough such that 3/a +€/2 < 2/(2+d + 2d7).
For the aforementioned parameter choices, (8—2/q)(1+d/2+dy)—1 < 0, which implies
that n(P=2/00+d/2+d) -1 < 1 for all n > 1.

With some abuse of notation consisting of incorporating the constant {r (2477 4
1)}/% into the measure, we obtain

B [{BG ((s,8] x A)}] < (s8] x A)%,
which, by Markov’s inequality, implies that, for any € > 0,
PLIBI (5,1 x A)| > e} < (s, ] x AY’.
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Now, let fi,, denote a finite measure on T,, defined from its values on the singletons {(s, )}
of T,, as

N 0 if sAug A+ ANug =0,
fin({(s,u)}) = : / : -

p((sys] x (uh,ur] x -+ x (u),uq]) otherwise,
where s’ = max{t € I, : t < s} and u} = max{u € I, : u < u;} for all j € {1,...,d}.
By additivity of fi,, the previous estimation reads

p {yﬂéw((s,t] x A)| > 5} < e {(s, 1] x A} NT,)°.

We shall now conclude by an application of Lemma 2 of Balacheff and Dupont (1980).
Consider a positive sequence d, | 0, and let 0/, | 0 such that, for any n € N, §/, € {1/i :
i € N} and &, > max{d,,1/|n*/?*7|}. Applying Lemma 2 of Balacheff and Dupont
(1980) (note that 1/|n'/?*7| = max{1/n,1/|n'/?>*7|} is denoted by 7 in the lemma) and
using the fact that || - |2 < || - ||1, we obtain that, for any ¢ > 0, there exists a constant
A > 0 depending on ¢, 3 and d, such that

P{ws,BU™, T,,) > e} <P{ws, (B{, Tp) > e} < Min(T5)
x| max{ sup |in({0, s} X I2.) = ({0, o 1} X 2 ),

s, t€ln
!
|s—t| <38y,

sup i (In x {0, u} X LY = fin(In x {0, 0} x i),

w,wEIn, ~
/
[u—v|<3dp

ey

" d—1 ~ d—1 571
SUp  [fin (L % i x {0,y ub) = fin(L x T x {0, oD

u,v€In, v
lu—v|<387,

that is,
P{uws, (BY™, T,) > e} < Au([0,1]*)
x| max{ sup ([0, 5] x [0,1]%) — ([0, 1] x 0,1,

s,t€[0,1]
|s—t|<357,

sup — [ja([0,1] % [0, u] % 0, 1]7) — ([0, 1] x [0, 0] x [0, 1))},
u,v€(0,1]
lu—v|<36p,

sup (0, 1 x [0, u]) — (0,11 x 0, )}]

u,v€(0,1]
lu—v| <387,

which converges to 0 by uniform continuity of the functions s — u([0, s] x [0,1]%), u
w([0,1] x [0,u] x [0,1]471), ..., w— u([0,1]% x [0,u]) on [0, 1]. This concludes the proof
for the case 52(72) > —K.

Let us now consider the general case. Let Z, = max(&,,0), Z;, = max(—&,,0),

Kt =E(Zy,) and K~ = E(Z;,,). Furthermore, define ff?jL = 7, — K* and fz(:b)f _
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Z;n — K~. Then, using the fact that K™ — K~ = 0, we can write

€ = 2, = 2= 2~ K = (2, - KO = €0 g

Setting
[ns]
BV E(s,u) =n 2 WU <u) - Clu)},  (s,u) € 10,1)7,

=1

we obtain that B{"™ = I@iq(lm)ﬂr —B™ " . The case treated above immediately yields asymp-
tp(tig: equicontinuity of B and of B , which implies asymptotic equicontinuity of
B,". [ |

Proof of Theorem 3.1. Weak convergence of the finite-dimensional distributions is es-
tablished in Lemma B.1. Asymptotic tightness of B,, is a consequence of the the weak con-
vergence of B, to B¢ in £°([0, 1]%), which follows from Dhompongsa (1984) as a > 2 + d.
From Lemma B.3, we have that, for any m € {1,..., M}, BI™ s asymptotically uni-
formly || - ||;-equicontinuous in probability. Together with the fact that [0, 1]%*! is totally
bounded for || - ||; and Lemma B.1, we have, for instance from Theorem 2.1 in Kosorok

(2008), that, for any m € {1,..., M}, BI™ ]B(Cm) in ([0, 1]4), which implies asymp-
totic tightness of B;m). The proof is complete as marginal asymptotic tightness implies
joint asymptotic tightness. |

C Proof of Proposition 4.2

Let us first introduce some additional notation similar to those used in Appendix A. Let
H,, denote the empirical c.d.f. of the unobservable sample Uy, . .., U, and let Hn,l, . Hn,d
denote the corresponding marginal c.d.f.s. Also, for any j € {17 ., d}, let

H, Hu) = inf{v € [0,1] : H,;(v) > u}, u € [0, 1],

n7]

and let _ ) )
M) = (B dw), o b)), we 011
Finally, for any m € {1,..., M}, let

[ns)
B (s, u) \/—Zﬁm {(1(U; < u) — Hy(w)},  (s,u)€[0,1]"

The proof of Proposition 4.2 is based on two lemmas given after the proof.

Proof of Propositon 4.2. For any m € {1,..., M} and (s,t,u) € A x [0, 1]¢, let

d
@%m)(sj t, u) = {I@;m) (ta u) - EBSZ")(S’ u)} o Z Cj(“’){ﬁg;m) (tv u(j)) B Bgm)(sv u(j))}'

j=1
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From Theorem 3.1 and the continuous mapping theorem, we then immediately obtain
that
(@n,@,gw, o ,@,gm) - (cc,cg>,...,<ch>>

in {¢=(A x [0,1]%)}M+! where C, is defined in (3). Proceeding for instance as in
Segers (2012, proof of Proposition 3.2) or as in Kojadinovic and Rohmer (2012, proof
of Lemma 6), we obtain that, for any m € {1,..., M},

Cn(u) = C(w)

I@;W(s,u)u LA

sup [
(s,u)€[0,1]d+1

using Condition 4.1 and the fact that B ~» IB%(Cm) in (>°([0,1]%*1). The desired result
is finally a mere consequence of Corollary 2.4, Condition 4.1, and Lemmas C.1 and C.2
below. ]

Lemma C.1. For any m € {1,..., M},

sup B (s, w) — BT, (w)} | 5 0

(s,u)€l0,1]d+1
where BY™ is defined in (6).

Proof. The proof is similar to that of Lemma 1 of Kojadinovic and Rohmer (2012).
We here additionally use the fact that E(|§0n =7 SxQP(KOTﬂ > x)dz < oo, which
n \ 2. ]

implies that n~"/2 max;<;<, ‘57,

Lemma C.2. Assume that £, = O(n'/?>7¢) for some 0 < ¢ < 1/2 and that (U,)icz
is a strictly stationary sequence whose strong mizing coefficients satisfy o, = O(r=%),
a>3+3d/2. Then, for anym € {1,..., M},

sup B (s, u) — BULA ()} Do

(s,u)€[0,1]d+1
where BY™ is defined in (5).

Proof. Let us first show that

J, = sup B (s, u) — B™ (s, u)) 0.
(s,u)€[0,1]d+1

Writing Z;, = Zle 51(7772) for k € {1,...,n}, we have J, < K,, X L,, where

Ho(u) — C(u)‘ .

K, =n""' max |Z;| and L, =n'? sup
1<k<n wel0,1)4

Let v > 1. Then,
E { <n1 max |Zk|) } =n""E <max |Zk|”) <n'E (Z \Zﬂ”) <n'" max E(|Zx]").
1<k<n 1<k<n — 1<k<n
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For v = 4, using the fact that the sequence (ffg:))iez is strictly stationary and £,-
dependent, we obtain

k
E(zl) = Y B(dmememem)<a > |E(gmeimeme)|
11,12,13,54=1 1§21§12§13§z4§n
§4lln’ Z ‘E< ngzzngmn z4n) <4|’NIZ Z Z ‘E <£1n1z)§zgn 13n£z4n) .

1<i9<i3<i4<n i2=113=1i2 i4=1i3

From Cauchy-Swcharz’s inequality, |E(§£?£§ﬂ§gﬂ£§fg)\ < E{(é?)‘l}, and therefore
maxi<g<n B (| Zg|*) = O(n?¢2). Tt follows that

4
—1 _ —2¢e
E{( s 2 } SO

which implies that K, - 0. As a > 2+ d, from Dhompongsa (1984), L,, = Op(1), which
implies that J, 2o,
It remains to show that

sup [BOW (s, ) — B (s, A, ()} 0.

(s,u)€[0,1]d+1

The assumptions of Theorem 3.1 being satisfied, B{™ IB%(Cm ) in ([0, 1]4*1). Since J, R
0, we obtain that BY™ ~ B in ¢2°(]0, 1]4+1). The previous result together with the Lip-
schitz continuity of C'in (30) implies the asymptotic uniform ||-||;-equicontinuity in proba-
bility of BY™ . The desired result finally follows from the fact that SUDye(0.1] |H (W) —u| =

SUD,,e[0,1] |H,, () — ul L0 forall je {1,...,d}, the latter convergence being a conse-
quence of the fact that L, = Op(1). |

D Proofs of Propositions 5.1 and 5.2

Proof of Propositions 5.1. From (25) and the fact that o, = O(r=%), a > 3 , we have
that

sup Zk2|7(k,u,v)| < 421{:2@“{‘ = 821{:20% < 00.

wwel0,1)4 ey keZ k=1
Furthermore,
N 1 — 1 «
E{on(u,v)} =~ > (i = 1/t — i u,v) = - > (n—[kDp(k/t,)y(ku, v)

ij=1 k=—n
én

= > o(k/l)y(ku,v) + s,(u,v),

k=— n
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where s, (u,v) = - Zil_zn |k|p(k/C,)y(k,uw,v). Using the fact that ¢ is bounded, we
get

sup [sn(w,0) < = 3 [Klax = O(n™) = o(62).
k=1

u,v€(0,1]4 n

Now, from the second-order mean value theorem, for any n > 1 and k& # 0, |k| < 4,
there exists (j,, strictly between 0 and k/¢,, such that

p(k/l) = 9(0) + ' (0)k/ 0 + " (Gon)K*/(267) = 1+ " (Cun) K/ (267)
=1+ ¢"(0)k*/(26,) + {¢"(Crn) — ¢"(0)}57/(267).

Hence,
S - 7"(0) S~ o
k;n o(k/l)y(k,u,v) = k;nv(l{,u, v) + 20 k;n E*y(k,w,v) + t,(u,v),
where ,
b w) = o S 48 (Ge) — ¢ O)K (k,w,0).
nh=—ty,
Furthermore,

L
202 sup  [ta(w,v)| <8 | (Gem) — " (0[P — 0
k=1

u,v€(0,1]4

by dominated convergence. Indeed, pointwise in &, |¢”((rn) — ¢”(0)|k*c. — 0 and, for
any k > 1, [¢"(Crn) — ©"(0)|E* i, < 25up,e; 4 |9" (2)|k*cy which converges absolutely.
Therefore, sup,, ye(o1)¢ [tn(w, v)| = 0(£,%). The result finally follows with 7,1 (u,v) =
Sn(U, )+t (w,v) + 3o, V(K u,v) and the fact that

2 sup Z v(k,u,v)| < 82 io: ar <8 i k*oy, — 0.

u,ve(0,1]¢ &[> En k=l 41 k=lp+1

Proof of Propositions 5.2. The proof is based on an appropriate version of Eq. (A.1)
of Kiinsch (1989). For any i € {1,...,n} and u € [0,1]%, let Y;(u) = 1(U; < u) — C(u).
Then, let us show that, for any w, v, w, z € [0,1]¢ and any i, j, k,l € {0,...,n} such that
1<i+j+k+1<n,

[B{Yi ()Yt (0)Yigjn (W) Yigjiu1(2) ) — B{Yi(w)Yip; (0) FE{Yip ik (w)Yigjina(2) }
— B{Yi(w)Yipjn(w) JE{Yir (0)Yisjnii(2)}
— B0 112 BV (0) Vo ()} < 160y (82
Fix w,v,w,z € [0,1]¢ and 4,5,k,l € {0,...,n} such that 1 < i+j+k+1 < n, and

let A, By, By and B3 denote the four terms appearing in the absolute value on the left
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of (32). Assume first that j = max{j, k,l}. Then, using Lemma 3.9 in Dehling and
Philipp (2002) as well as the facts that E{Y;(-)} = 0 and |Y;(-)] < 1, we obtain that
’A‘ § 40éj, |31’ S 4CYj, ‘BQ’ S 4aj+k S 40éj and ’Bg| S 4aj+k+l S 404]', WhiCh7 combined
with the triangle inequality, implies (32). Assume now that & = max{j, k,{}. Then,
|A — By| < 4day, |Bs| < 4oy < oy and |Bs| < 4ok < ag, and (32) holds. Finally,
suppose that | = max{j,k,l}. Then, |A| < 4ay, |B1| < 4oy, |Bs| < 4agy < 4oy and
|Bs| < 4ajipy < 4o and (32) follows again.
Fix u,v € [0,1]% Starting from the expression of 7, (u,v), we have that
_ IS .
Var{an(u,v)} = — > | @{(i = j)/ta}e{(k = 1)/} Cov{Yi(w)Y;(v), Yi(w)Yi(v)}

i k=1

Let us now write
- 1 < o
Var{an(u,v)} = — > [p{(i = 5)/ta}e{(k = 1)/}
i k=1
X {V(k - ia u, u)ﬁ)/(l - j? v, ’U) + ’}/(l - i? u, ’U)’}/(k - ja v, ’U,)}:| + Sn(“’a ’U),
and show that sup,, ,e(o 1) [$n(u, v)| = o(£,/n). Using the fact that ¢ is bounded by one,
we have
1 n
swp Jsa(wv)| < — 3 sup [Cov{¥i(w)V;(w), Ye(w)Yi(v)}

2
u,v€(0,1]¢ i kl=1 u,v€(0,1]¢

9

- 7(k - ia U7U)7(l - jv v, ’U) - V(Z - Z.v U,,’U)’Y(k' - j) ’U,’U,)
which implies that

n

wp [suww) <5 3 s [B{Yi)Y,(o)¥i(w)¥i())

u,v€(0,1]4 i l=1 u,v,w,z€[0,1]4

— E{Yi(w)Y;(v) }E{Yi(w)Yi(2)} — E{Yi(u)Y,(w) }E{Y;(v)Y)(2)}
— B{Yi(u)Yi(2) }E{Y;(v)Yi(w)}|
23—!2 Z sup  |E{Yi(w)Yiy; (0)Yigjon(w)Yig nii(2)}

i i=0 u,v,w,z€[0,1]4
1<iTj+h+i<n

— E{Yi(w)Yir; ()} E{Yisjk(w)Yiijinai(2) }

— E{Yi(w)Yisjn(w) JE{Yip (0) Yig ki (2)

- E{Yi(u)YiHJrkH(z)}E{EH(U)Yiﬂ‘ﬂc(w)}|-
Then, we obtain from (32),

n

4! = 384
sup |Sn<u>v)| S ﬁ Z 16amax{j,k,l} S T Z amax{j,k,l}

u,v€e(0,1]¢ i,5,k,1=0 J,k,1=0
1<i+j+k+I<n 1<j+k+I<n
n 7 00
384 33 1152 3
7=1 k,l=1 J=1
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Hence, we have that

n

Varla,(wv)} = 5 S0 ol — )/bdellk — /6 — i w wr(l — j.v,0)
2,5,k,1=1
b S0 el /el — D/ w0k — o) + s, v). (3)

ivj’kJ:l

Now, for any u,v € [0,1]%, let

o

wl0) == 3 G/0)ella = 1) /b w ) — pv,0)

bp,q,r=—00
Our next goal is to show that the first term on the right of (33) is equal to a,(u,v) plus
a term that is o({,/n) uniformly in w,v € [0,1]%. For any u,v € [0, 1]¢, let

n—i n—i n—i

anlw o) = S ST S wlp/tella )/t a w wn (o~ pv,v),

p—lquzrlz

and notice that, by setting j =7+ p, k =1+ q and [ = i + r, the first term on the right
of (33) can be written as n™* " | a;,(u,v). Hence, it suffices to show that

sup n- Z|am u,v) — a,(u,v)| = o(l,/n).

u,vel0,1]4
Forany i€ {l,...,n}, let A;, ={1—4,2—14,....,n—i—1,n—1i}, and let

Vn(p:q:7) = ©(@/) (g — 1)/} g p—p,  P,q,7 € L.

Then, using (25),

U (1) — a1, 0)| < const x 3" (pra. 7).

d
u,v€[0,1] DT

where the sum on the right is over all p, ¢, r € Z such that at least one of the indices does
not lie in A, ,,. Next, we can bound the right-hand side of the last display by the sum of
three sums B, ;1 + By,i2 + By3, where the first one is over p € Z\ A;,, and ¢, r € Z, the
second one over ¢ € Z\ A; ,, and p,r € Z and the last one over r € Z\ 4, ,, and p, ¢ € Z. We
shall estimate each of them individually and have to show that n='>"" | By, = o(€,/n)
for k € {1,2,3}. Regarding B,,; 1, we have

Bn,z’,l S const Z Z ¢n b,q,r ConSt Z Z ¢n b,q,r _: n,,1 + an 1

p=n—i+1q,rez p=—00 q,r€Z

Now, B} ;, is equal to 0 if n —i + 1 > £, that is, if i < n — £,, and is bounded by a

constant multiple of {£, — (n—1i)}/n < £,/n for i > n—{,. Similarly, By ,, is equal to 0
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if i > ¢, and is bounded by a constant multiple of {¢,, —i+ 1}/n < ¢, /n for i < ¢,. This
implies that

n n Ln,

1 1 !/ "

52)&m=5{ Zijﬁéjm“}zowamﬂ:wwm
i=1 i=n—Llp+1 i=1

Next, let us consider B, ; 2, and, as previously, split the sum into two sums B}, ,, + B, ; 5,

where the first considers the summands with ¢ > n — i + 1 and the second those Wlth
q < —i. Regarding B’ we distinguish two cases. On one hand, when ¢ < n — 3¢,

n,t,29

o0 (I“l’[n n q+zn ln
, _ const const
IS YD YD E AR P Sl SR
qg=n—1i+1r=q—L, p=—~Ly q=30n, r=q—Ly, p=—4Lp,

const

X 02X ag, x> ag =0 x o(1) = oL, /n),

q:3£n

<
n

where we used the fact that ¢ is bounded by one, the fact that |r—p| > r—p > ¢—2¢,, > ¢,
(which implies that oy,_, < ay,) and the assumption on the mixing rate. On the other
hand, when ¢ > n — 3¢,

q+en,

B:m,Q = COTI;St iaq Z Z app—p| = O(ln/n).
q=1

r:q—zn p=—00

Therefore,
1 — 30, 30,
=Y Blis = ———"0(lu/n) + —2O(t/n) = ot /n).

n <
=1

The quantity By, , can be treated similarly. It remains therefore to consider By, ;3 which
we split again into two sums B, , 5 + By, ; 3, where the first considers the summands with
r>n—1i+ 1 and the second those Wlth r < —i. On one hand, when i <n — 2/, + 1,

o0 T+l L

Ly
Ba="0 5" Y S upar) < 0 s, x o x i > s,

r=n—i+1 g=r—_{, p=—4_, r=n—i+1p=—4~,

where we used the fact that |¢| > ¢ > r — ¢, > ¢,. The double sum on the right-hand
side can be bounded by (26, + 1), o, = o({,), whence B, ;3 = o({,/n) by similar
arguments as before. On the other hand, when ¢ > n — 2/, + 1,

B, < <t zza|q| S sy = Olt/n)

r=1 q€Z p=—"tn,

Hence,

—}j oo = ot ) + 2222 0(6,/m) = ot/ ),

n

The quantity B;{J-’g can be treated similarly, by considering the cases ¢ > 2/, and i < 2/¢,,.
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This completes the proof for the first term on the right (33). Proceeding similarly for
the second term, we obtain that

[e.9]

Var(u(w o)} = 3 elp/)ella — 1)/t (o w wh (- po.v)
b el/t)ella - 1)/ w o pvw) + s (u,0),

where sup,, ,e(o.1j¢ S, (8, v) = o(f,,/n). Setting s = p —r, we get

[e o]

Var(a(w o)k = 3 ells +0)/Gde(a —1)/0d e u) (s 0.0)

$,q,r=—00
+7(g, u,v)v(s,u,v)} + 5, (u, v).
To finish the proof, it remains to show that sup,, ,e(o 1j¢ |5y, (@, v)| = o((,/n), where

o0

sulw,v) = — Y. lells+n/tyella—r)/t} — {olr/6)}] {1(g,u,u)y(s,0,0)

$,q4,7r=—00
+/7(Q7 'U,, U)f}/(s? u7 'U)} :
Using (25), we have

const

Y agay Y ells+r)/eye{la =)/t — {e(r/6)F]-

S,q=—00 r=—00

sup |s;, (u, v)| <
u,v€(0,1]2 n

The sum over r on the right-hand side consists of at most 3 x (2¢,,+ 1) non-zero summands
(those r for which either |s + r|,|¢ — r| or |r| is smaller than or equal to ¢,). Now, for
any s, q,r such that |s+r|,|¢ —r| or |r| is smaller than or equal to ¢, we have, from the
conditions on ¢,

|o{(s + 1)/}l =)/ ta} — {(r/t)}]
= |e{(s + 1)/} [e{(a — 1)/} — o(r/Ca)] + (r/ o) [A(s + 1)/ la} — o(r/ )]
< sup (@) x [Jo{lg —r)/t} — (/)] + |{(s + 1)/} — o(r/6n)]]

z€[—1,1]
< Mlg| + [s}/ 4,

and therefore, from the conditions on the strongly mixing coefficients,

ST aga Y Jel(s +r)/tadella— ) /6 — {er/e))

8,q=—00 r=—00
< Z g5 (60r, + 3)A{|q| + |s]}/€n < const Z g a5 i) + 18|} < o0.
$,q=—00 8,q=—00

Hence, sup,, yeqo,12 [sn(w, v)| = O(1/n) = o({,/n). The stated result finally follows from
the fact that £, 3, {o(r/€)}? = [, ¢(a)?dz + o(1). |
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