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José R. Leon and Alain Rouault

Abstract We revisit Wschebor’s theorems on the a.s. convergence of small incre-
ments for processes with scaling and stationarity properties. We focus on occupation
measures and proved that they satisfy large deviation principles.
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1 Introduction: Wschebor’s Theorem and Beyond

In 1992, Mario Wschebor [24] proved the following remarkable property of the
linear Brownian motion (W (¢),t > 0; W(0) = 0). Set

Wy = e 12W( +e)

If A is the Lebesgue measure on [0, 1], then, almost surely, for every x € R and
every t € [0, 1]:

lin}))»{s <t:Wi@s) <x}=1td(x), (1.1)

where ® is the distribution function of the standard normal distribution A/(0; 1).
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Let us give some notations. If ¥ = R, RT x R or [0, 1] x R, we denote by
M™T(Z) and M"(Z) the set of Borel measures on ¥ positive and having total mass
r, respectively.

If Z is a measurable function from R* to R, let Mz € M+ (RT x R) be defined
by

Mz(IxA) =Msel: Z(s) e A}, (1.2)

for every Borel subset / x A of R x R. The first marginal of M = is A. The second
marginal u z is the occupation measure

1
nz = /0 Sz dt,
defined either by its action on a Borel set A
nz(A)=Mz(0,1]1x A) = A{s € [0, 1] : Z(s) € A} (1.3)

or, by its action on a test function f € Cp(R)

1
/ FOdpz() = / P2 di
R 0

We will call Mz the space-time occupation measure. In this framework,(1.1) may
be considered as a law of large numbers (LLN):

Myy: = A x N(0; 1) (a.s.)

where = stands for the weak convergence in MT(R™ x R).
It is then quite natural to ask for a possible Large Deviation Principle (LDP), i.e.
an estimation of the form

]P)(MWIE ~M)~exp—I(M)/e

for some nonnegative functional / called the rate function. (We refer to [13] for
precise definition of LDP.)
Since the Brownian motion W is self-similar (Property P1) and has stationary

increments (P2), it is possible to reduce the study of Howye (¢ — 0) to the study of

an occupation measure in large time (T := ¢ ~! — 00) for a process Y independent

of ¢. This new process is stationary and ergodic. Moreover, the independence of
increments of W (P3) and its self-similarity induce a 1-dependence for Y, which
allows to use the hypermixing property (see [8]) to get an LDP. This will be a
consequence of our Theorem 2.3.
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Actually, as the crucial properties (P1, P2, P3) are shared by «-stable Lévy
processes, we are able to state the LDP in this last framework.

Besides, inspired by the extension of (1.1) in [24, 25], we consider mollified
processes as follows.

Let BV be the set of bounded variation functions on R and also let BV, C BV
be the subset of compactly supported functions. For ¢ € BV, let

V@) = ey (re—l)

denote the rescaled version of ¥ and for X a measurable function on R, set X¢, =
X xyf, ie.

y ()= /W(t = $)X(s)ds =/w€(S)X(t = s)ds., (1.4)
and
X5, (1) = / X(t —s)dyf(s) =& / X(t —es)dy(s). (1.5)
Taking for X an extension of W vanishing on R, and denoting
W (8) == e Wi (s) , (1.6)
the LLN reads

lim A{s <11 W5(s) <x} = 1@/|[¥lh) (a.s.). (1.7)

e—0

Notice that when ¢ = ¥ := 1[_1 o}, then Wf;, = Wy.

The fBM with Hurst index H # 1/2 shares also properties (P1, P2) but not (P3)
with the above processes. Nevertheless, since it is Gaussian, with an explicit spectral
density, we prove the LDP for (1) under specific conditions on the mollifier, thanks
to a criterion of [7].

Let us give now the general framework needed in the sequel. Recall that a real-
valued process {X (¢), t € R} is self-similar with index H > 0 if

Va > 0) (X(at),7 e R} L (a" X (1), 1 € R}.
If X is a self-similar process with index H we set, if ¥ € BV

T (1.8)
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where X f/, (see (1.5)) is assumed to be well defined. In particular

le/(t) =/X(t—s)d1/f(s). (1.9

The following lemma is the key for our study. Notice that we focus on the occupation
measure. We let the easy proof to the reader.

Lemma 1.1 Assume that X is self-similar with index H. For fixed ¢ and € BV,
we have

(Xj,(t),t c R) @ (Xl},(tefl),t c R) (1.10)
-1

@ ¢
pa; =6 i (Slel(t)dt. (1.11)

From the above identity in law, it is clear that the asymptotic behavior of x5 is
connected to the long time asymptotics of the occupation measure of XI}I. We will

focus on cases where the process le/ is stationary and ergodic, namely when the
underlying process X is an «-stable Lévy process or a fractional Brownian motion.
Both have stationary increments.

We give now a definition which will set the framework for the processes studied
in the sequel. Recall that the 7-topology on M!(R) is the topology induced by the
space of bounded measurable functions on R. It is stronger than the weak topology
which is induced by Cp (R).

Definition 1.2 Let 7 C BV. We say that a self-similar process X with index H
has the (LD Py, F, H) (resp. (LD P, F, H)) property if the process le/ is well

defined and if for every ¥ € F, the family (u Xz/i) satisfies the LDP in M (R)

equipped with the weak topology (resp. the z-topology), in the scale ¢ !, with good
rate function

Ay (u) = sup /fdM—Aw(f), (1.12)
FeCy(R)

(the Legendre dual of Ay ) where for f € Cp(R),

T
Ay(f)= lim T*llogEexp/O F(X) (1)t (1.13)

in particular, the above limit exists.
Roughly speaking, this means that for ¢ small, the probability of seeing n x5

close to u is of order e MW/ Ty this framework, here is the main result (the
precise version is given in Sects. 2 and 3).
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Theorem 1.3

1. The a-stable Lévy process has the (LD Py, BV,, 1/a) property.
2. The fractional Brownian motion of index H € [0, 1) has the (LDPy,, Gy, H)
property for some explicit G.

Before giving the outline of our paper, let us mention that there is a broad
literature on the fluctuations around the LLN mentioned above. For example if g
is a real even function g such that E[g?(N)] < oo, then

t
(8*1/2 /0 (20¥5 ) —EgV/IIy 1) ds. 1 € [0. 1]) = (0(@OW).1 €10.1]) .

(1.14)

where o (g) is an explicit positive constant [3]. In 2008, Marcus and Rosen in [19]
have studied the convergence of the L? norm (this is g(x) = |x|? in (1.14)) of the
increments of stationary Gaussian processes and solved the problem in a somewhat
definitive form. In another article [20] they said that their proofs were initially based
on Wschebor’s method, but afterwards they changed, looking for a more general and
broadly used procedure.

Here is the outline. In Sect. 2 we prove the LDP for the occupation measure and
the space-time occupation measure, covering in particular the Brownian motion.
Section 3 is devoted to the fBm process, covering again the Brownian motion.
In Sect. 4, we state a result for some “process level” empirical measure. At last,
in Sect.5 we study discrete versions of Wschebor’s theorem using the Skorokhod
embedding theorem.

Let us notice that except in a specific case in Sect.3.3.2, we cannot give an
explicit expression for the rate function. Moreover if one would be able to prove
that the rate function is strictly convex and its minimum is reached at A x A(0; 1),
this would give an alternate proof of Wschebor’s results.

We let for a future work the study of increments for

+ Gaussian random fields in R¢
* multi-parameter indexed processes
* the Rosenblatt process.

2 The «-Stable Lévy Process

Let « € (0,2] fixed. The «-stable Lévy process (S(¢),t > 0; S(0) = 0) has
independent and stationary increments and is 1/«-self-similar. If v € BV, we
set

SO / S(t = )dye(s)
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where we have extended S to zero on R_. As in (1.2) and (1.3), we may build the
measures Mgi/ and IS, - In [1], Theorem 3.1, it is proved that a.s.

ngj = A X Xy (a.s.)

where X, is the law of ||| S(1).

2.1 LDP for ([LS;)

Proposition 2.1 If 7 = BV, then the «a-stable Lévy process has the
(LDP, F, 1/a) property.

Proof We apply Lemma 1.1 with X = Sand H = 1/a.

Assume that the support of v is included in [a, b]. Since S has independent and
stationary increments, a slight modification of the argument in [22] ex. 3.6.2 p.138
proves that the process (SI}, (1), t = b) is stationary. Moreover the process SI}, is (b—

a)-dependent. This last property means that o (Sllp (u),u € A)and o (SJb (u),u € B)
are independent as soon as the distance between A and B is greater than (b — a).
Consequently, the process (Si) is clearly hypermixing and so satisfies the LDP in
the t-topology (see [8] Theorem 2 p. 558) and the other conclusions hold. O

Remark 2.2 When o = 2 we recover the Brownian case. In particular, when ¢ =
(4]
Spw)=Wu+1)—W). 2.1)

This process is often called Slepian process; it is Gaussian, stationary and 1-
dependent.

2.2 LDP for (MS;,)

We will now state a complete LDP, i.e. an LDP for (Msli).l

Following the notations of Dembo and Zajic in [12] we denote by .ACy the set of
maps v : [0, 1] — M™T(R) such that

* v is absolutely continuous with respect to the variation norm,

! 'We could have presented the following Theorem 2.3 before Sect. 2.1 and then deduce an LDP as
in Proposition 2.1 for py¢ by contraction. But this would have been in the weak topology, (and
Proposition 2.1 is in the t-topology), and we choose the present exposition for the sake of clarity.
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e v(0)=0and v(t) —v(s) € M'"*R) forallt > s > 0,
» for almost every ¢ € [0, 1], v(¢) possesses a weak derivative.

(This last point means that (v(# 4+ 1) — v(¢))/n has a limit as  — O—denoted by
v(t)- in M (R) equipped with the topology of weak convergence).
Let F be the mapping

M*T([0, 11 x R) — D ([0, 1]; MH(R))

M= (- F(M)@) =M(0,1],-)) (2.2)

or in other words F(M)(t) is the positive measure on R defined by its action on
¢ € Cp:

(F(M)(1), 0) = (M, 10,1 X @) .

Here D([0, 1]; -) is the set of cad-lag functions, equipped with the supremum norm
topology. At last, let £ be the image of M!([0, 1] x R) by F.

Theorem 2.3 Fory € BV, the family (Msfb) satisfies the LDP in M'([0, 1]1xR)

equipped with the weak topology, in the scale e~ with the good rate function

1
| avoanar iy = Fon e Ac,

o0 otherwise.

A*(M) = (2.3)

Proof As in the above sections, it is actually a problem of large deviations in large
time. For the sake of simplicity, set

_ ol

and T = &~!. Using Lemma 1.1, the problem reduces to the study of the family
(My .Ty). First, we study the corresponding distribution functions:

t

tT
Hr(t) .= F(My(.T))(l) = / SY(ST)dS = T71/ (Sy(s)ds . (2.4)
0 0

In a first step we will prove that the family (Hr) satisfies the LDP, then in a second
step we will transfer this property to My (.r).

First Step We follow the method of Dembo-Zajic [12]. We begin with a reduction
to their “discrete time” method by introducing

LT

k
Mk :/ Sy(yds € M'(R), (k> 1) and Sr(1) = Z M-
k—1 1
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It holds that

tT

Hy () —T7'Sp = T—1/ Sy(s)ds (2.5)
17)

and this difference has a total variation norm less than 7!, so that the families
(T~'S7) and (Hr) are exponentially equivalent (Def. 4.2.10 in [13]).

The sequence 7y is 1-dependent, hence hypermixing (see condition (S) in [12, p.
212]) which implies, by Th. 4 in the same paper that (T ~!S7) satisfies the LDP in
D([0, 1]; M™*(R)) provided with the uniform norm topology, with the convex good
rate function

1
I(v) =f AY (@)dt (2.6)
0

when v € ACy and oo otherwise.
We conclude, owing to Th. 4.2.13 in [13], that (H7) satisfies the same LDP.

Second Step We now have to carry this LDP to (My(.r)) (see (2.4)). For every
T >0, Hr € £ C D([0,1); MT(R)). We saw that the effective domain of I is
included in £. So, by Lemma 4.1.5 in Dembo-Zeitouni [13], (Hr) satisfies the same
LDP in £ equipped with the (uniform) induced topology.

Now, F is bijective from M ([0, 1]xR) to £. Let us prove that F~! is continuous
from £ (equipped with the uniform topology) to M ([0, 1] x R) equipped with the
weak topology.

For f : [0, 1] — R, let

1 fllsz = sup | F)] +sup ¥ ) 7T @.7)
X X#£y lx — I
dsL(,v) =  sup f Fdu— [ Fdv 2.8)
fAfllBL=<1

The space M™(R) is a Polish space when equipped with the topology induced by
dpr,, compatible with the weak topology.

It is known that M, — M € Ml([O, 1] x R) weakly as soon as
M, (10,0 ® f) > M(1jo,n ® f) (2.9)
forevery ¢ € [0, 1] and every f such that || f || < oco. But, for such ¢, f we have

sup [My (10,11 ® f) — M(ljo,n ® f)| < dprL(F(My), F(M)) (2.10)
t

which implies that F~! is continuous from &£ to M!([0, 1] x R).
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By the contraction principle (Th. 4.2.1 in [13]) we deduce that My .r) satisfies
the LDP in M ([0, 1] x R) with good rate function J (M) = [ (F(M)), where [ is
given by (2.6). O

3 The Fractional Brownian Motion

3.1 General Statement

We now treat the case of self-similar Gaussian processes with stationary increments,
i.e. fractional Brownian motion (fBm in short). The fBm with Hurst parameter H €
[0, 1) is the Gaussian process (By (), t € R) with covariance

1
BB (1)Br(s) = ) (IsP + 1P — 10 = sP™) .

It has a chaotic (or harmonizable) representation (see [22, Prop. 7.2.8])

Bu(t) = Czé(e"“—l)p\rﬂfidwox) 3.1)

where W is a complex Brownian motion and

) 27
CH = .
I'CH + 1)sin(w H)

This process has stationary increments and is self-similar of index H. When H =
1/2 we recover the Brownian motion, and it is the only case where the increments
are independent.

All along this section, X will denote By .

When ¢ € BV,, the LLN can be formulated as:

Mx; = & x N(0; o)) (as), (3.2)

where N (0; 01/2,) is the centered normal distribution of variance

o=, [[ - vPhavwavw,

(see [1]).

To get an LDP we first apply Lemma 1.1 with X = Bpy. But now, for lack of
independence of increments, we cannot use the method of Sect. 2. The process le/ is
stationary and Gaussian. We will work with its spectral density and apply Theorem
2.1 in [7], which ensures the LDP as soon as the spectral density is in Co(R), the set
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of all continuous functions R — R that vanish at +00. Actually we can extend the
set of admissible mollifiers.
From Fourier analysis we adopt the following notation: when f, g € L(R)

f) = f " fyde | §(y) = 2; f e " g(x)dx .
Let, for € L?
€00 = CRIr P12 (3.3)
and
G ={y e L’R): £} e L}.

Notice that for 0 < H < 1/2, L' nL? ¢ Gy. For ¥ € Gy we can define as in
Pipiras and Taqqu [21]

/Vf(t — 5)dBu(s)

as the limit of [ ¥, (t — $)dBu(s) = [ Bu(t — s)dyn(s) for ¥, a sequence of
simple functions (see Th. 3.1 therein). For these functions v,, we have

f Yn(t — $)dBp (s) = iCp' f P (A2 AW
Owing to the way of convergence of ¥, we have, in the limit
/ ¥ (t —5)dBp(s) = iCy' /ei’M}(—)\))\MrH*idW(x)

hence Xfp is a Gaussian process and its spectral density is EZ.
Applying the criterion on the continuity of the spectral density, we arrive at the
following result on large deviations.

Theorem 3.1 The process By has the (LD Py, Gy, H) property, where

Gy={y el ) el NC)cin.
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3.2 Contraction

Since the mapping u +— [ |x|”du(x) is not continuous for the weak topology, we
cannot obtain an LDP for the moments of x5 by invoking the contraction principle

(Th. 4.2.1 in [13])). Nevertheless, in the case of the fBm, the Gaussian stationary
character of the process allows to conclude by a direct application of Corollary 2.1
in [7].

Proposition 3.2 [feither H < 1/2andy € Gor H > 1/2and ¥ € GN Gy, then
the family (fol |XIZ (t)lzdt), where X = By, satisfies the LDP, in the scale e~ with
good rate function

Iy (x) = sup {xy =L},
—oo<y<l1/(4n M)
where
1
L) = - / log(1 — 47yex (s))ds
4

Ly is the spectral density given by (3.3) and

M =suply(}).
A

More generally, for 0 < p < 2, the family (fol |XIZ(1)|Pdt> satisfies the LDP at
scale & with a convex rate function.

3.3 Particular Cases
3.3.1 Remark: Two Basic Mollifiers

(1) As seen before, the function yr1 = 1[—1,0; is the most popular. It allows to study
the first order increments X (r 4+ &) — X (¢). It belongs to G but since

| sin(2/2)]

Y1 (M| = /2

’

it does not belong to Gy for H > 1/2.
For H = 1/2, we recover the Brownian motion and replace the notation X’
by W. The process WI}” is the Slepian process (2.1) with covariance

r(t)y=(1—th*,
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2

and spectral density:

50 = 1 siné 2
r _27'[ ; .

As it is said above since 7 is Cp, the occupation measure satisfies a LDP in
the weak topology in the scale £~!. This argument could have been used to
prove the LDP, instead of the argument in Sect.2 (but for the weak topology
and not the t-topology). Notice that although 7 is differentiable, we cannot
apply Theorem 5.18 in Chiyonobu and Kusuoka [9], since the condition (5.19)
therein is violated in x € 27 Z.

Another interesting function is
1
Yo = 5 (1=1.01 — 1f0.11)
which yields
. Xt+e)—-2Xt)+X(t—¢)

NOES . 3.4

1/f2( ) 28 ( )
Since

a0 = S C/2
2 = 9
1A/2

we see that Y» € G N Gy for every H € (0, 1) and then (MX@ ) satisfies the
2
LDP.

In (3.4) we are faced with second order increments of the process X. These

increments are linked with the behavior of the second derivative of X* when it
exists. Let us consider ¥ smooth enough so that X fp’ defined in (1.4), has a second
derivative. For instance, let ¢ € G such that ' € G. Then the function X f/, is twice
differentiable and

X5 =677 f X(t —es)dy/'(s) = s*l)'(f/,,(t) )

Now, ¥’ € Gy since

WA = [ oolIAlzH = 0

as A — 0.
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Since X;Z, = 82_H)'ff//, we conclude that for every H € (0, 1), the family
(g1 j("sw) satisfies the LDP in the scale ¢ 1 and good rate function A% ,. The choice

Y = ; (1 —1eh*

allows to recover ¥y = yr, and the second order increments.

3.3.2 Looking for an Explicit Rate Function

It is not easy to find examples of explicit rate functions for the occupation measures
of the above stationary processes Xi, since in general the limiting cumulant
generating function A is not explicit. A particularly nice situation in the Gaussian
case will occur if the process is also Markovian, i.e. if X$ is the Ornstein-Uhlenbeck
(OU) process. Indeed, for the OU, the rate function for the LDP of the occupation
measure is given by the Donsker-Varadhan theory [23, ex. 8.28]:

1
AT =, fR lg'(0)|2d D (x)

if dju = g*>d®. The goal is then to find a mollifier ¥ such that Xli is distributed as
ou.

For OU, the covariance and spectral density are, respectively

Let us assume that the underlying process is fBm. Remember that the process
X! is then stationary Gaussian with spectral density given in (3.3).
Owing to (3.3), the equation

x, 2 ou (3.5)

may be turned into
rl” = 2 A 3.6
‘1/’( )‘ T a2 (5.6)

(1) For H < 1/2, this function is not continuous in 0, so it cannot be the Fourier
transform of an integrable kernel.
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(2) For H = 1/2, we present two answers.

(a) Let us choose

A 2
Jo) = 111 LY @) = V26 g 00 ().

and then, the formula (1.6) becomes
t
Wy, (1) = Jz/ e I aw;.

]

This is the classical representation of the stationary OU process as a
stochastic integral [22, p. 138].
(b) Let us choose ¥ such that

V2

F(y) = .
v V14 A2

This function is in L? but not in L'. We can recover it by the semi
convergent integral:

1 [ . 2
Y(x) = / e v dh,
21 J o V1422
ie.

V) = V2 /OOO cos(x)) V2

dr =" " Kox),
n V1422 7 K00

where K| is the MacDonald (or modified Bessel) function (see [11, p. 369]
or [14] formula 17 p. 9). This function can be expressed also as

Ko(x) = /e ¥ W(1/2,1; 2x),

where W is the confluent hypergeometric function (see [15, p. 265]), or (see
[11, p. 369])

oo
KO(.X) — / €7x COShede i
0

For these two kernels, (3.6) implies that ¢ € Gy (defined in Theorem 3.1).

Remark 3.3 1t is clear that other solutions of (3.5) hence of (3.6) exist. For the
general class of solutions corresponding to semimartingales see [2, Sec. 6].
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(3) For H > 1/2 we have if i is even,

1
. || H2

MN=C . 3.7
Y (A) H\/N(I+A2) 3.7

This function is in L? but not in L' (again). The corresponding kernel is”

1
A2

3.8
V(1 +212) G

U (x) = Cn /oo cos(Ax)
7 Jo

Again, (3.7) implies that Y € Gg.
We have proved

Proposition 3.4 When X = By with H > 1/2 and  is given by (3.8), the family
(u Xi,) satisfies the LDP, in the scale =" with good rate function

1
A =, /R lg'(0)Pd D (x)

ifdu = g*d®.

Remark 3.5 In this case, A* has a unique minimum at & = A/(0; 1) which allows
to recover Wschebor’s result on a.s. convergence.

4 “Level Process” Study

In the study of strong convergence problems such as the almost sure CLT (see [17]
and [18]), an interesting problem is the LDP of empirical measures at the level
of processes. If we restrict us to the Brownian case to simplify, the corresponding
problem could be the behavior of

1
/0 e, ez} -

Here we do not see clearly the interest of such a study for the Wschebor’s theorem.
It seems more natural to consider the family (£, r > 0) of shifted processes

W(t+es) — W)

& :5€[0,1]— Je

e C([0,1]), 4.1)

2 We did not find this integral in the literature on special functions.
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so that for every ¢t > 0, &7 is C([0, 1])-valued. The new occupation measure is now

1
Lo = f Sedt . 4.2)
0

By the scaling invariance, for every ¢ > 0,

=0 2eE =0, 4.3)
and then
1 @ = !
Le z/ 5§tsdt = L, = 8/ 5§1dt. “4.4)
0 0 !
Since we have
g =Wt +s)—W@),s €[0,1]), 4.5)

the process (£!,¢ > 0) will be called the meta-Slepian process in the sequel. For
every ¢, the distribution of Stl is the Wiener measure W on C ([0, 1]).

The meta-Slepian process is clearly stationary and 1-dependent. Since it is
ergodic, the Birkhoff theorem tells us that, almost surely when ¢ — O, ZS
converges weakly to W. From the equality in distribution (4.4) we deduce that (L;)
converges in distribution to the same limit. But this limit is deterministic, hence the
convergence of (L) holds in probability. We just proved:

Theorem 4.1 When ¢ — 0, the family of random probability measures (Lg) on
C([0, 1]) converges in probability weakly to the Wiener measure W on C([0, 1]).

The problem of a.s. convergence raises some difficulties. We have obtained on the
one hand a partial a.s. fidi convergence (which is no more than a multidimensional
extension of Wschebor’s theorem) and on the other hand an a.s. convergence when
we plug C([0, 1]) into the Hilbert space L2([0, 1]), equipped with its norm.

To this last purpose, if © is a measure on C([0, 1]), we will denote by ,uL its
extension to L2([0, 1)], i.e. that for every Borel set B of L2([0, 1],

nh(B) = w(BNC(O, 11).

Theorem 4.2

1. When ¢ — O, for every integer d and every si,...,5q4 € [0,1], the fam-
ily (Egng’lwsll) of random probability measures on R? converges weakly to
Wn,lil.__,td on C([0, 1]), where my,, . 1, is the projection: f € C([0,1]) +—
(f @), ..., fUa).

2. When ¢ — 0, almost surely, the family of random probability measures (£€L ) on
L?([0, 1]) converges weakly to the Wiener measure W on L*([0, 1]).
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Remark 4.3 We called 1. a partial fidi convergence, since we failed to prove a full
almost sure fidi convergence, which would be: Almost surely, forevery d, t1, ..., t4
(Egn;}ws ) = Wn,lilw,d on C([0, 1]). Nevertheless it is plausible that such a
statement holds true.

To prove Theorem 4.2, we need the following lemma, which is straightforward
in view of stationarity and 1-dependence.

Lemma 4.4 If F is a bounded differentiable function with bounded derivative from
C([0, 17) (resp. L*([0, 11)) to R. Then

1

a.s. lim F(&)dt =/
e—0Jo

F(E)W(dE) . (4.6)
C(o.11

Proof of Lemma 4.4 1t is along the lines of the proof of Theorem 2.1 in [1]. We first
claim a quadratic convergence as follows. By Fubini and stationarity

1 1
E( / F(éf)dt)= f EF(69)ds = / F(&)W(dg),
0 0 C([0,1])

and by Fubini and 1-dependence,
1
Var (/ F(éf)dt) = // Cov (F (&), F(&0)) dtds < 48||F||§o. 4.7)
0 |[t—s|<2e

The Borel-Cantelli lemma implies a.s. convergence of fol F(&7)dt along any
sequence (&,) such that ), &, < oo.
To go on, take €,11 < ¢ < &, and notice that

1
‘ /0 F(ES) — FE™dr

< 1F'|ls supuléf(u)— 1w (4.8)

t,uell,

Now we use some properties of Brownian paths. On [0, 2] the Brownian motion
satisfies a.s. a Holder condition with exponent § < 1/2, so that we can define the
a.s. finite random variable

Ww) — W
M:=2 sup W) ﬂ(v)l . 4.9
wvel02) v —ul
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So,

: M (en — £)F - -
sup 16— g0 = e (712 = e 12)

s€[0,1]

2
B _ B
M (sn)ﬂ e\’ 3 85 —ef S|
=5 ap |:<1_8n> +<1_\/5n>i|<M o1/ <M 172 .
Entl
(4.10)

The choice of ¢, = n™% witha > l and 8 € (2(a“+1), é) ensures that the right hand

side of (4.10), hence of (4.8) tends to 0 a.s., which ends the proof. |
Proof of Theorem 4.2
1. The (random) characteristic functional of the (random) probability measure

1 .
Lemy | 5,18

where the function

d
Fay,..a0(€) = expiy_ ax&(se)
1
fulfills the conditions of Lemma 4.4. We have then, for every (ay, ..., aq), a.s.
lim f g (GOl = / Far..a0 €W(dE) @.11)
C([0,1D

Taking for A a countable dense subset of R?, we have that a.s. for every a € A,
(4.11) holds true This implies that, a.s. the family £, 71_1 , indexed by ¢ has

Wrrgl as its only limit point. It remains to prove tlghtness Assume thatd = 1

to 51mpl1fy A classical inequality [6, p. 359] gives:

2/M
Mt e[0,1] : |§f(s)| > M} < A;/ <1 —/Fa(éjf)dt) da .

—2/M

The integrand is bounded by 2 and converges for a.e. a. By Lebesgue’s theorem,
this yields to

2/M 2/M
/ ( / Fu(&f )dt) da — / ( / FA&)W&)) da
-2/M 2/M C([o,11

4.12)

The rest is routine.
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2. We will use a method coming from [16, p. 46].> It consists in checking
Billingsley’s criterion on intersection of balls [6, p. 18] and approximating
indicators by smooth functions. Let us give details for only one ball to shorten
the proof.

For § € (0, 1), define

((14+8)2—1)
(26+82)

o
Ps(t) = 1(0,1](t) + 1[1’(1+5)2](I)C e sU-9ds | (4.13)

where

1
1
C=/ e si=9ds .
0

The function ¢s has a bounded support and it is continuous and ||¢s|lcc = 1.
Now we consider 5 : L2([0, 1] — R defined by

vs(€) = ¢s(I1E]1%).

This function is C*° and has all its derivatives bounded. For every & €
L2([O, 1]),r > 0,8 € (0, r) we have the nesting

Lper—5®) < ¥ 5. (i 5 £t

) <1pe.n¢) < Wf ( ) <1per+6().

(4.14)

Take a sequence 6, — O.

Let us remind that the measure Lé is random. We did not write explicitly the
item W for simplicity, although it is present in (4.1).

For every test function F as in Lemma 4.4, we have a null set Nr such that for
W ¢ Np

f FE)LLWE) — / F(&)W(dE). @.15)
L2([0,1]) C([0,1])

Let (gk)k>1 be a countable dense set in L2([0, 1]), and for ¢ € Q,

Fr g ® = Vs,/6g-5,) (f, - f;") F ) = s, (é _qg")

31t is used there to prove that in Hilbert spaces, convergence in the Zolotarev metric implies weak
convergence.
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and

N=J (NF;,k UNF;M) .

n,k,q

Take W ¢ N. Assume that the ball B(&,; r) is given. For every y > 0, one can find
k> 1and g € QT such that

Hée —gkll <y, Ir—ql<vy. (4.16)

By (4.14) we have

LE(BE; 1) < / Vs, /r (é f”) Lls). (4.17)

Besides, by (4.16) and by differentiability, there exists C,, > 0 such that

Vsu/r (E _f") < Ff,©)+Cay . (4.18)
Now, by (4.15),
lim Ff g ©LEE) = f Fl OW@E),  (4.19)
€ JL2(0,1)) C([0,1])
and by (4.14) again
/ Fl g ©OW@E) < W(B(gk, g +8n)) - (4.20)
C([0,17)

So far, we have obtained

limsup £} (B(€c; 1)) < W(B(gk, g +82)) + Cay - (4.21)

It remains, in the right hand side, to let y — 0 (hence gx — &, and ¢ — r), and
then n — oo to get

limsup L} (B(Ec; 1)) < W(B(, 1)) . (4.22)

With the same line of reasoning, using the other part of (4.14) we can obtain
liminf L% (B(&:: 1)) = W(B(E. 1)), (4.23)
&

which ends the proof for one ball.
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A similar proof can be made for functions approximating intersection of balls as
in Theorem 2.2 of [16] and as a consequence the a.s. weak convergence follows. O

To end this section, we state the LDP for (L) defined in (4.2). It is an extension
of the scalar case (Proposition 2.1) and since the proof is similar, we omit it.

Proposition 4.5 The family (L) satisfies the LDP in M{(C([0, 1])) equipped with
the weak topology, in the scale ¢! with good rate function

A (L) = sup / F&)L(dE) — A(F), (4.24)
FeCy(C([0,1])) JC([0,1])

(the Legendre dual of A) where for every F € Cp(C([0, 1])),

T
A(F) = lim T 'logE /0 F(EDadr . (4.25)

5 Discretization and Random Walks

For a possible discrete version of Wschebor’s theorem and associated LDP, we can
consider a continuous process S observed in a uniform mesh of [0, 1] and study the
sequence {S (k;l”) -S (ﬁ) ,k < n — r} where the lag r may depend on n. On that
basis, there are two points of view. When r is fixed, there are already results of a.s.
convergence of empirical measures of increments of fBm [4] and we explain which
LDP holds. When r depends on n with r, — oo and r,,/n — 0, we are actually
changing ¢ into k/n and ¢ into r,, /n in the above sections. It allows to obtain results
on random walks.We state convergence (Theorem 5.1) and LDP (Theorem 5.2)
under specific conditions.

All the LDPs mentioned take place in M!(R) equipped with the weak conver-
gence.

5.1 Fixed Lag

In [4], beyond the Wschbebor’s theorem, there are results of a.s. convergence of
empirical statistics built with the increments of fBm. The authors defined p. 39 the
second order increments as

=2 (1 12) () (1)



168 J.R. Le6n and A. Rouault

and proved that as n — oo

n—2

1
Y a8y > NO: 1) (as), (5.1)
0

n—1

(Th. 3.1 p. 44 in [4]). Moreover, in a space-time extension, they proved that

n—2

1
25;,A,,BH<:'> =S AQN(©0: 1) (a.s.), (5.2)
0

n—1

(Th. 4.1 in [5]).
Let us restrict for the moment to the case H = 1/2. The empirical distribution in
(5.1) has the same distribution as

1 n—2

n—1 28271/2(1’(#2—)(#1)
0

where the X; are independent and N'(0; 1) distributed. We can deduce the LDP (in
the scale n) from the LDP for the 2-empirical measure by contraction. If i is the

mapping

R*> - R
(x1,x2) > (12 —21)/V2 (5.3)
the rate function is
1) = inf{ly(u); poi~" =v}, (5.4)

where I, is the rate function of the 2-empirical distribution (see [13, Th. 6.5.12]).
In the same vein, we could study the LDP for the empirical measure

n—r—1

1
Z 8 Wktr—wk)
n—r % Jr

which looks like W}. When this lag r is fixed, the scale is n and the rate function is
obtained also by contraction (r = 1 is just Sanov’s theorem).

This point of view could be developed also for the fBm using stationarity instead
of independence.
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5.2 Unbounded Lag

Let (X;) be a sequence of i.i.d. random variables and (S;) the process of partial
sums. Let (r;,,) be a sequence of positive integers such that lim,, ,, = 0o, and assume
that

"'n
g = "N, 0. (5.5)
n
Set
V}’l — Sk+rtz - Sk - 1 2”:8 " (5 6)
C= g, =y, 1 v :

The next theorems state some extensions of Wschebor’s theorem and give the
associated LDPs. The a.s. convergence is obtained only in the Gaussian case under
an additional condition. It seems difficult to find a general method.

Theorem 5.1
1. IfEX| = 0, EX? = 1, then

my, = N(0; 1) (in probability). (5.7)

2. If X1 ~ N(0;1) and if (g,) is such that there exists § € (0,1/2) and a
subsequence (ny) satisfying

> en, < coand ey, = ey, + o2y, (5.8)

Nk+1
k

it holds that
my, = N@©;1) (a.s.). (5.9)

Theorem 5.2

1. Assume that X1 ~ N(0; 1). If lim, eanl/? = oo, then (m,) satisfies the LDP in
the scale sn_l with rate function given in (1.12) and (1.13) where = V.

2. Assume that X1 has all its moments finite and satisfies EX; = 0, IEX% = 1 and
that

0 < liminfe, logn <limsupe,logn < co. (5.10)
n n

Then (my,) satisfies the LDP in the scale sn_l with rate function given in (1.12)
and (1.13) where = Wy.
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Remark 5.3 Two examples of (r,,) satisfying the assumptions of Theorem 5.1(2)
are of interest, particularly in relation to the LDP of Theorem 5.2. The first one is
r, = |n?| with y € (0, 1) (hence &, ~ n¥~1), for which we can choose n; =
[k*(1=7)| with ¢ > 1. The second one is r, = |n/logn] (hence g, ~ (logn)’l),
for which we can choose n; = I_ekzj.

Proof of Theorem 5.1 We use the method of the above Lemma 4.4 inspired by Azais
and Wschebor [1]. For a bounded continuous test function f

E/fdmanf<jrr"n>—>/deD

thanks to the CLT. Moreover
1 Sitr, —S; Skr, — Sk 8 5
Var(/fdmn): COV(f( ! ’),f( " )) = (Falfe
n? \j—kzlsr,, N N n

This gives the convergence in probability.
In the Gaussian case, it is possible to repeat the end of the proof of Lemma 4.4.
Under our assumption, we see that for any g € (0, 1/2)

S}fk - £5k+l — 0( 5“1’,3%)

12 Engy
Eniy
L . .. 1 1
which implies that it is enough to choose 8 € (2 -4, 2). O
Proof of Theorem 5.2

(1) If X; ~ N(0; 1), then

WVik=1,....n 2 ((sn)_1/2<W<:~|—8n>—W<:>>,k=1,...,n)

and then it is natural to consider m, as a Riemannian sum. We now have to
compare m, with

1
P = /O Bem 12w (1 ey wiin @t
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It is known that dpy (i, v) given by (2.8) is a convex function of (u, v) so that:
1
dpr(mn, pyyen) < /0 AL 12w oo wayy OV, 4t

1
2 !
co
0

Wt +e0) — W(t) — W (L’:J —i—sn) +W (Ln”)‘dt
hence

n

< 2(en) 2 sup)_g <1/ IW (1) = W(s)]

5 1/2 82
P(dBL<mn,uW;n>>a>§P( sup W) — W(s)| > (8"; §Zexpfn€2 .

[t=s|<1/n

1/2

If lim, ¢,n"/* = 00 we conclude that

lim &, logP(dpy (my, pyyen) > 8) = —o0,
n—o0 1

which means that (m,) and (,qusn) are exponentially equivalent in the scale

e, ! (Def.4.2.101in [13]).
Now, from our Proposition 2.1 or Theorem 3.1, (/wan) satisfies the LDP in

the scale 8;1. Consequently, from Th. 4.2.13 of [13], the family (m,) satisfies
the LDP at the same scale with the same rate function.
(2) Letus go to the case when X is not normal. We use the Skorokhod representa-
tion, as in [17] or in [18] (see also [10] Th. 2.1.1 p.88).
When (X;) is a sequence of independent (real) random variables such that
EX; =0and EX % = 1, there exists a probability space supporting a Brownian
motion (B(¢); 0 < t < oo) and an increasing sequence (t;) of stopping times
such that

* (tji+1 — 1) areii.d., withEr) =1

* (B(ti+1) — B(t;)) are independent and distributed as X .

Moreover, if IEX%q < 00, then Eth < 00.

We have
(d)
Sj+r —8j = B(tj4+r) — B(zj),

so that
(i)

B(Tk+r,) — B(tk)

9 (5.11)

l & -
m My = 8o with V' =
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We will compare these quantities with

1 & , B(k + ) — B(k)
= XI:(SU: with U} .= Jrn , (5.12)

which fall into the regime of the above part of the proof. We will prove that the
sequences (71,) and (77,,) are exponentially equivalent.
Again by convexity of dpy,, we have

n
- 1
dp (i m) < dpr (35 507)
1

1
< Jr (Sup | B(Tktr,) — Bk +ry)| + sup [B(zx) — B(k)l)

k<n k<n
(5.13)
Our proof will be complete if we show that for all § > 0
. TIn
lim log]P’( max |B(tx) — B(k)| > 8\/rn) = —00. (5.14)
n n k<n-+ry

We will apply three times the following known result (cf. [18, Lemma 8] or [17,
Lemma 2.9]).

If (&) are i.i.d. centered with E(£1)??) < oo for some p > 1, then there exists a
universal constant C > 0 such that for all integers n > 1

E(E1 + -+ &) < CQp) EEn? . (5.15)
Actually, for € (0, 1) and k < ry, by Markov’s inequality and (5.15)

P(IB(m)| > 8y/ra) < C2p)! 8721 PE((X})?P)KP < C2p)! 8 PR((X))>P)ri VP,
(5.16)

and for the same reasons
P(B(k)| > 8/rm) < C2p) E(N2P)§2Pp{*~ VP (5.17)
Now, fork > r¥,and g > 1/2

P(lt — k| > kP) < C@2p)! E((r1 — 1)*")kP1=2P) < c2p)! E(() — 1)2P)ra? =3P
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Besides,

P(1B(w) — Blk)| > 28/rs , |t — k| < kP) < ]P’( sup |B(t) — B(k)| > 25¢rn>
l—k|<k?

<2P( sup [B()| > 26/ry | < de 2k
1€(0,kP)

which, for k < n +r, < 2n, yields
P 1By, — Bil = 28/r, |ts — k| < kP) < de™2 /8 mn ™" (5.18)

Gathering (5.16), (5.17), and (5.18), we obtain, by the union bound,

P( max |B(z) — B(k)| > 25¢rn) = Cp (820 TP i (20)
k<n-+ry
+8ne=2 P ran P (5.19)

where the constant C,, > 0 depends on p and on the distribution of X7.
Choosing 8 > 1/2 and r,, such that

. T . In I -
liminf =~ logr, > 0, limsup = logn < oo, liminf 1 >0, (520
n n n n n nl+B

we will ensure that for every p > 0
lim " logP( max |B(tx) — B(k)| > 8\/rn) <—-Cp (5.21)
n n k<n+ry

where C is a constant independent of p, which will prove (5.14).
Now, the set of sufficient conditions (5.20) is equivalent to the condition:

0< liminfrn logn < limsup n logn < oo,
n n n n

which is exactly (5.10). |
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