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ABSTRACT

Let [j:" fi-m<i<xm} be a ¢ -mixing stationary sequence of random wvectors with
distribution function F ud E =E{,!:' 1) exists. Let F-t;‘i be the corresponding empirical
:'.Intriiml:iul hlﬂiun ul’ X lyes .X. then we obtain an uniform almost sure reprmnmﬂun of
IEF.{.'I'} F{.t']} iFn{E} F{ﬁ}}l under different g -mixing conditions on Xi.
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INTRODUCTION AND PRELIMINARIES

Let {Xi: —w<i<w}, Xi= (Ky -, X.) with g=] and distribution function F(z). be a
stationary ¢ -mixing sequence of random vectors defined on a probability space (£}, 4, P). That is if
EieML, and Eze M., then forall k(- <k<w) andn(nz1),

|PLER|E) = P(ER)[S@(n), @(n)Z0 s sssssssssssisssssssssisassssssssessssessss )

where ML and MP. are respectively the o-fields generated by {:fa: i<k} and {:tt:: izk+n},
|}#U}}9‘{2]2 » and. lim .. ¢(n)= 0.

Let x=(x, ..x.;}em with Cov (1) exists and E=(&1, -~ E)=(EX\, -, EXi)=E(X1) be a
point in RY such that for the j-th variate of ..‘o:'l (ie., for Xy), PXu<sd=p, O<pm<l, j=I, - 4.
We assume that in some neighborhood of £, F(x) is strictly monotonic in each of its g coordinates, and
admits of a continuous density function f(x) , such that 0 < f(£)<e, and F has second order continuous

partial derivatives at each point of the neighborhood of £ . Also, let us define
1

1 — - - — 1
H3)=tx-: | 2=¢ [jwscn 2(inkin)?},
where ¢ is a constant, |afe= maxisy|al. FOI;E.I"»{%}, define, for nzl, F.[;}=-£-{Numb.er

of Xi: Xys:; j=1, - q, for i=1, - n} is the empirical distribution function of X1, ..., Xu. In
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