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In this paper, we consider the application of the empirical likelihood method to
partially linear model. Unlike the usual cases, we first propose an approximation to
the residual of the model to deal with the nonparametric part so that Owen’s (1990)
empirical likelihood approach can be applied. Then, under quite general conditions,
we prove that the empirical log-likelihood ratio statistic is asymptotically chi-
squared distributed. Therefore, the empirical likelihood confidence regions can be
constructed accordingly.  © 2000 Academic Press
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1. INTRODUCTION

Consider the following partially linear model

y=x'f+g(t)+e, (1.1)

where y and ¢ are uni-dimensional real numbers, x and f are k-dimensional
real vectors, k is a positive integer, x and ¢ are non-random design
variables, 1€ [0, 1], y is an observation, f§ is an unknown parameter, g is
an unknown real-valued function on [0, 1], ¢ is an unobservable random
error variable with mean zero, “’” stands for matrix transposition. Let
(X1, t1), w (X, t,) be the design vectors and y,, ..., y, be the corresponding
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observations. Let ¢, ..., ¢, be the i.i.d. random error variables corresponding
to (1.1).

The partially linear model originated from Engle et al. (1986).
Afterwards, it has received extensive studies in the literature. For example,
see Heckman (1986), Chen (1988), Speckman (1988), Cuzick (1992a,b),
among the others. Here, what we are concerned with is the statistical
inference on the parametric part of the model (1.1). Then more specifically,
we try to construct confidence region for the parameter . A typical non-
parametric approach to this problem generally includes the following steps:
(1) derive an S, to estimate f3, (2) construct an estimate of the asymptotic
variance of f,, and (3) invert confidence region by the limiting normal dis-
tribution. However, in semiparametric and nonparametric settings,
variance estimation is often complicated. In addition, confidence regions
derived from the limiting normal distribution is predetermined to be sym-
metric which may not be adequate when the underlying distribution is
typically asymmetric.

In this paper, we propose to use the empirical likelihood method to con-
struct confidence region for . One of the motivations is that the empirical
likelihood does not involve any variance estimation and the other is that
the empirical likelihood based confidence region does not have the
predetermined symmetry. The method of empirical likelihood was intro-
duced by Owen (1988) and its general property was studied by Owen
(1990). Hall (1990) discussed the pseudo-likelihood theory for the method.
DiCiccio, Hall and Romano (1991) proved that the empirical likelihood is
Bartlett correctable and thus it has an advantage over the bootstrap. Qin
and Lawless (1994) gave a general account on the equivalence between the
empirical likelihood and the method of estimating equations. In addition to
the general theory of the method, its various applications have also been
studied by many authors, e.g., linear models (Owen (1991)), quantiles
(Chen and Hall (1993)), generalized linear models (Kolaczyk (1994)),
incomplete data (Li (1995) and Li et al. (1996)), among the others.

It can be seen that a key point in the existing papers concerning the
empirical likelihood method is that the support points of some class of dis-
tributions are fixed once the parameter is given. For example, in the linear
regression model y=x'f + ¢, the set of support points can be chosen as
{y:i—xp}7_, if the parameter f is given. However, in the partially linear
model, even the parametric part f is given, the usual support points
{y;—xip— g(t,)}7_, are still unknown because the nonparametric part g is
unknown. Therefore, it will not be a trivial extension of Owen (1990, 1991)
to establish the nonparametric likelihood ratio statistics in this model.
Note that, in the model (1.1), g is an infinite dimensional nuisance
parameter and can be approximated by various sieves. In this paper, the
weight function method such as the nearest neighbor and the kernel will be
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employed to approximate g. Therefore, the approximated random error
sequence can be used as the set of support points and the empirical
likelihood procedure goes accordingly.

2. THE METHODOLOGY AND THE RESULT

To apply the empirical likelihood method for the partially linear model,
we have to give an approximate random error sequence. Our basic idea is:
suppose f is known, then the model (1.1) is reduced to a nonparametric
regression model y —x'f=g(¢)+¢&, hence g can be estimated by using
y—Xx'ff and ¢ as usual. Here, we adopt the weight function method to
estimate the nonparametric part g. More precisely, g can be estimated by

n

8t )= Y Wu)(yi—xip),

i=1

where { W,;(1): 1 <i<n} is a group of non-negative weight functions. Let
Xp=x;—27 1 Wy(t) x; and j; =y, =37 W,(1,) y; for 1 <i<n. Let S,
be the true parameter of the model. Then, we have an approximate residual

as the following:
&(Po)=yi—xiBo— &(t:, Bo) = Vi — XiPo, I<i<n.

An important feature of &,(f,) is that E(£,(f,))=0 because &(f,) =
&— 271 Wy(1;) ¢; for 1 <i<n. Therefore, it can be treated as a random
sieve approximation of the random error sequence of {¢,}7_,. Note that, %,
7 and & are locally centerized quantities of x, y and ¢, respectively.

Now, we can define a likelihood function according to the empirical
likelihood principle. For any feRX let &(f)=7,—Xp for 1<i<n.
Denote a class of distribution functions Z(f)={F: F is a distribution
function which is supported only on &;(f) with mass p, such that
>r_, piX:&(f)=0}. Define the empirical likelihood function of f§ as

n

L,(p)= max [] p. (2.1)

FeF(B) ;_4

Here, set L,(f)=0 if Z(p) is empty. As a consequence, a maximum
empirical likelihood estimator (MELE) can be defined by f,=
argmaxg. gk L, (ff). Therefore, a nonparametric log-likelihood ratio
statistic based on (2.1) is given by

LR(B,)=log L,(B,) —log L,(p).
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Let F, ;={p,(p)}7_, € Z(p) such that L, (f)=TT1/_, p.(p) for fe R*. Tt

can be shown later that L,(f) is maximized at f with p,(f)=n"" for
I<i<nand f=(30, %5) 7 X0, X,

It is known that Owen’s empirical log-likelihood ratio statistic has a chi-
squared limiting distribution which is analogous to the well known Wilk’s
theorem for parametric settings. So, we can expect that LR(f,) will also be
asymptotically chi-squared distributed. To establish a theory for LR(f,),
some necessary assumptions have to be imposed for the model. In this
paper, the following assumptions are made.

Assumptions. To begin with, the following weight functions will be
assumed.

A.l. Weight functions { W,

ni

(1)=0:1<i<n} satisfy

Y W,t)=1 holdsforall 1<i<n,

j=1
max W, (1;)=0(n"""9),
1<i,j<n

max Z W (t)=0(1),

1<t<nj 1

max Z W, (t) I(|t;—t;] > Con™*) = O(n %),

1<i<
i <n

for some 0 <a<? and Cy>0.

Remark. The feasibility of the above condition is discussed by Shi
(1998). In fact, assuming that 0=t <t,<t,<--- <t,<¢,,.,=1, if
max, <<, |[6;—1;_1|=0(n""), then the following k, nearest neighbor
type weight functions can be employed, that is,

/4

ni

(1) = k1, if ¢, belongs to the k,, nearest neighbor of ¢,
o, otherwise,

for 1<i<nand k,=n'"%

A2 YT X H2 O(n) and maX1<z<n HZ}’ 1 Wni([j) ),E_]H =o0(1), where
|| denotes the Euclidean norm in R*.

Remark. Note that, >7_, m(t-) X; is a weighted average of the locally
centerized quantities {% ~j} ]”:1 A.2 is a mild condition.

on [0 1], such that

A3. There exist some functions {A; 1
(hy h)'.  Moreover,

()}
x;=h(t,)+u;, for 1<i<n, where h=
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max, <, <, 271 Wy (1) w;ll = o(1) and mineig(n ' Y"_, u,u}) is bounded
away from 0. Hereafter, mineig(-) and maxeig(-) represent the minimum
and maximum eigenvalues of a symmetric matrix, respectively. Note that,
here the variable u can be viewed as the residual of the regression of x on ¢.

A4 gand {h}_ satisfy the first order Lipschitz condition on [0, 17.
AS.

Pr(0e Ch{ilgl (Bo)s s )’Engn(ﬂO)} )— 1,
here “ch” denotes the convex hull of a set in R

Remark. Owen (1991) imposes essentially the same assumptions for
application of the empirical likelihood method for linear models, see
Theorem 2 of Owen (1991). A simple sufficient condition is also given by
Owen (1991). Let P={%;| J;—X;fo>0} and N={%;| J,—X;f,<0}.
If c¢h(P)nch(N)# &, then 0 is in the convex hull of {X&(fo)}7_;.
See Corollary 2 of Owen (1991). In fact, asymptotically, we have
nTln_ X (Bo) =5 0 which reveals that eventually 0 will fall into the
convex hull of {X,&(fo)}7_;.

Now, we can give the main result of the paper.

THEOREM. Assume that conditions A.1-A.5 hold, E(&*)=0¢*>0 and
E(|e]**?) <o for some y>0. If max,c;c, |lx;|*>=o0(n"?+"(logn)="),
then

—2LR(Bo) 5 13, (22)

where y3 is a chi-squared distribution with k degrees of freedom.

Remark. 1In order to derive the asymptotic distribution, the existence of
the fourth moment of the residuals is needed in Owen (1991) for linear
models. To our knowledge, our conditions here are so far the weakest one
in the derivation of the asymptotic distribution for partially linear models.

As a consequence of the theorem, confidence regions for the parameter
f can be constructed by (2.2). More precisely, for any 0 <a <1, let ¢, be
such that Pr(yi>c,) <1—a Then, %(a)=""{feR*: —2LR,(f)<c,}
constitutes a confidence region for f with asymptotic coverage o because
the event that f, belongs to %(«) is equivalent to the event that
—2LR,(fo) < c,.

There are two advantages of the above nonparametric likelihood ratio
inference over the asymptotic normality approach. The first is that €(a) is
not predetermined to be symmetric so that it can better correspond with
the true shape of the underlying distribution. The second is that there is no
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need to estimate the asymptotic variance which is rather complicated in
nonparametric or semiparametric settings.

It can be seen that once the weights { W,,(1,): 1 <i, j<n} are given and
the locally centerized quantities X, y and & f) are computed, the computa-
tion of the empirical likelihood confidence region for this partially linear
model follows the same procedure as that of the linear regression model.
See Owen (1991) on this aspect.

On the issue of Bartlett correction, it is not difficult to see from the
following derivation that LR(f,) is linear in natural, and therefore is
Bartlett correctable under some regularity conditions as in usual linear
models. (See Chen (1994)).

3. PROOF OF THE THEOREM

Denote locally centerized quantities &,= g(1,) —>7_; W,;(¢,) g(¢,), h,=
h(t;) — i1 Woy(1:) h(t)), ;=u;— i1 Wt u;, &=¢,— ~]"l=1 Wo(1:) &
for 1<i<n Let £;,=%,—37_, W,() X; for 1<i<n. Let A4,=n""37_,
%%, Ay=n"t30_ %%, U,=n"'3"_ uu. Let Z;=%;2 for 1<i<n,
Z,=n"'Y0_Z; Zy=maxic;ic, |Z;|, Ve=n"'X7_,Z;Z;. In this
paper, we say an k x k matrix converges to zero if all its k? entries converge
to zero uniformly, or equivalently, its maximum absolute entry converges
to zero.

Before giving the proof of the theorem, some preliminary lemmas are

listed in what follows. Their proofs are put into the Appendix.

Lemma 1. Let {ey,..,e,} be iid random variables which satisfy
E(ey) =0 and E(le,|°) < o for some d > 1. Let {a'?,1<i, j<n} be a series
of real numbers such that max,_;c,>7_; aP | <Cy<oo. If d,=
max; <; j<n la$?|, then

n

)
Z a,; €;
i=1

max = o((n' d, v d¥?)logn).

1<j<n

LEMMA 2. Under the same assumptions of the theorem, we have

() X7, 1%12=0(n) and 37_, [|%,]> = O(n);
(i) A,—U,->0and A,—A4,—0;
(i) V,— U, 0;
(iv) Z¥=E o(n"?(logn)~'?).
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Proof of the theorem. To begin with, we study the form and the
property of F, 5 =1{p:(f)} 7, as defined in Section 2 because LR(f,) is
relevant to it directly. Write p, for p;(f,) in the sequel.

From A.5, we know that 0 belongs to the convex hull of {%,Z,, ..., X,&,}
with probability tending to 1 and % (f,) is not empty. Therefore, by
analogous to Owen (1990), using the Lagrange multiplier method, we have

ﬁi:* T4 57 (3.1)

for 1<i<n, where the Lagrange multiplier 1€ R* is a solution of the
following equation

7"_;0. (3.2)

It can be noticed that for any fe R*, if #(p) is not empty, the solution
P:(p) has the same form as (3.1). Therefore, the likelihood function L, (/)
is maximized globally at f=A_"'Y7_, X,7, with A=0 and p,=n"". Thus,
we have

LR(Bo)=log L,(Bo) +nlogn=—" log(l +A'%Z).

i=1

We will study the magnitude of 4 in what follows because it plays an
important role in analyzing the asymptotic behaviour of LR(f,).

Write /1 = pf), where p >0, 0 € R¥ and ||0| = 1. Note that, from (3.2) there
holds

p
0Z,|z——07V,
02,217 70

n

=

# mlnelg( Vn)

n

Because p; is a probability mass, from (3.1) we know that 0<1+
NZ; <1+ pZ%k. Therefore,

p[mineig(V,)—0'Z,Z*1<|0'Z,|. (3.3)

It is needed to study the rate of convergence of Z,. By reformulation, we
can see that Z,=n"'Y"_ | %;&;=n""'3"_, £;¢;,. Hence Z, is a weighted

i=1

sum of independent random variables. To investigate its asymptotic
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distribution, we know that, by (ii) of Lemma 2, mineig(4,) is bounded
away from 0. Second, there holds

max | %] < max [EA| [lﬁ—k max Z W, (t )}
1<i<n 1<i<n

1<i<n j=1

{l—i-k max Z }(k—i—l) max |x;|,

1<z<nj= 1<i<n

and moreover by (2.1) and the assumption we have max; .;., ||%;]=
o(n”?2*7"(log n) ~'?). Hence, applying the classical central limit theorem
(ie., verifying the Lindeberg—Feller conditions), we can derive that

SnATVPZ,=(nd,) Y %65 N, 6°l,), (3.4)

i=1

where [, is the k x k identity matrix, N(0, I,) is the k-dimensional standard
normal distribution. As a consequence, from (i) of Lemma 2, we have

1Z, | <n="?maxeig(A}?) |/n 4,2 Z,|
:nfl/z(maxelg )12 HfA*l/zZ [

<<n‘1 ) |>@~|2> n2\/n AT Z, 1= 0,(n 1R (35)

i=1

From (3.3), (iii) and (iv) of Lemma 2, and (3.5), we have p =0, (n~"?)
and | 4| = O,(n~"?). Hence,

max IVZ| <Al ZF=0,((logn) =) =0,(1). (3.6)

1<i<n

Let R, =n"'Y"_ (VZ)*Z;(1+1Z;)"". From the constraint (3.2), we
have

Z,—V,A+R,=0.

Because V,, —a2U, =5 0, it follows, by summing the diagonal components
of V, and U, respectively, that n =2 7 1 Z, 12— n~ ' 20, u,]|? 6225 0.
Hence, n='Y"_, | Z;||* is bounded from above almost surely. Conse-
quently,

n Z 2
IRl <2122 n1 3 LE]

X gz = olnlogm )
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At this time, we can have
A=V Z, 4+ V' Ry=V, ' Z,+0,((nlog n)~12).
We now turn to study the empirical likelihood ratio statistic

LR(By)=—>"_,log(l1+2'Z,;). Under (3.6), applying the Taylor expan-

i=1

sion, there holds

(4'z,)?

LR == Y | 42~ 55 4 R (o)

i=1
where R, <X7_ [V Z,P<ZXIAP X7, 1Z,]1> = 0,((logn)~1?) =0,(1). We
have LR(f,) =n(A'Z,—27'AV,4) +0,(1). Note that A=V ' Z,+0,(n""?),
V,—o?U, =0, A,— U, —0and 4,— A4, — 0, then
LR(By) = —2"nZ, V;IZ_n+op(1)
=—2"'¢"n?Z, A, ' Z,+0,(1).
Finally, by (3.4), we have
d
—2LR(Bo) — 1z

This completes the proof of the theorem. |

4. APPENDIX

In this part, we prove Lemma 2 in the first place.
Proof of Lemma 2. In the beginning, by assumptions A.l and A4, we
have

n

> Woy(t)(h(t,) —h(1) (|2, — 1]

Jj=1

max |\7z,-|\ = max

1<i<n 1<i<n
>Con™ ")+ I([t;—1;] < Con™7))

=0(n~7.

Now, we prove part (i) of Lemma 2. Denote 4,=max;,,;,
27—y Wy(t:) u;||. From A3, we know that 4,=o0(1). Note that %1% =
[l — 7:1 an(li) xj\|2<2 ‘|xi|‘2+2maxlsi<n sznz1 Wj([i) xjH2~ While,
k

<)Y sup |h(1)|+4,=0(1).

i=11t€[0,1]

n

Z an(li) X;

j=1

max
1<i<n
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From A.2, we therefore have Y'”_, || %;]?= O(n) which is the first assertion
of (i) of the lemma. Similarly, by A.2, there holds

n 2

X;— Z Wni(tj) fj

Jj=1

12117 =

2

<2 |%,]2 +2 max =2 %12+ o(1).

1<i<n

z Wni(lj) fj
j=1

The second assertion of (i) of the lemma is therefore obvious.
We now turn to prove part (ii) of Lemma 2. Because max, <;, |4 =
O(n~?), there holds

While [u;|| < |x;] +sup,cro, 17 [14(?)[l, we have

n

n'y I, <u,~—i W, () uj>,
j=1

i=1

M

n
n=" Y h
i=1

M

< C max HEiH <n_1 > [l +A,,>

= 0(n=)(0(1) +o(1)) = o(1),

where | -] 5, 1s such a matrix norm that takes the maximum absolute value
of its k? entries, C is a positive constant which characterizes the equiv-
alence between the Euclidean norm and this matrix norm. Similarly, we
have

and therefore, |n=' X7_, ;i —n ' Y0 wuly] (y < CA2+2C A,n " X0,
llu;]| =0(1). As a consequence, we have ||4,— U,| ,,— 0 which is the first
assertion of (ii) of the lemma. We now prove the second assertion. Note
that, for 1 <i<n,

X

i)%;‘ziii;'+<_i Wni(tj) ~j><_i Wm‘(tj) )Ej>,__i Wni( j
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By A.2, part (i) of the lemma and the relationship between the Euclidean
norm and the matrix norm, we have

HAAn_‘Zn”M:

M

n n
Y 4% YRR
i=1

<o(1)+o<n—1 5 |>z,~|>=o(1>.

i=1

This completes the proof of (ii) of the lemma. ||

We now proceed to prove part (iii) of Lemma 2. It can be seen that
Z, 7= (il;it;+ bl + Bty + ii;h5) 8. Because max; <, |4 =O0(n=%), we
have

i ?) 062+ (n™" X 2,1 3 ) 0tn~)

N L2 )0t e (17 X ula? ) 00

j = i=1

While, &7 =&] =237, W,(1;) g6, + (X7_y W,(1,) ¢;)* Because 0 <a <3,
by Lemrna 1, we have

max | Y. W,(t) e S 0(n="=221ogn)=o0(1). (4.1)

1<i<n j=1

Therefore, by (4.1) and the strong law of large numbers, we have

po| (1 Z 1)

>2 < 0. (a.s.).

n

2 Wyt

Jj=1

n

n~' Y &<n! Z €242 max

i=1 i=1 I<isn

n

+<max Y Wt)e;

1<i<n j=1
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Moreover, by (4.1), we have

n n n n
_ ~2 a.s. _ _
nmt Y w8 =0Tt Y 8?+0<n > Iui8i|>+0<n > Iu,-|>-

i=1 i=1 i=1 i=1

From the assumption of the theorem, we know max,,., [u;ll=
o(n”?2*7"(log n)~"?). Thus, by Lemma 1, there hold

21 S sl (el = E(lea])

i=1

a.s.

= o(n~ Y2+ (logn)"?)=0(1), and

n
n=t Y llul (eF —a?)

i=1

a.s.

f o(n—(4+v)/4(2+7)(10g n)3/4 v n—y/2(2+y)(10g n)l/Z) — 0(1)'

Hence, we have n~'Y7_, |u;]| &2 <o (as.). Furthermore, |[n~!'37_,

(Rl + hyity+ it h) 82| =5 0 and ¥, = n=' Y7, i,il}&2 + o(1). Note that

n n n
n' Y gaEi=n"Y {u,u; Y. W () (il + ujuf)
i=1 i—1 =1

+< W) u><z W,(1) uﬂ 2

=1

=n"" Y wuiEl+1,+ 1, (say).
i=1

It is easy to see that |1,[,<2C4,(n="37_, |lu;|| 7) and |1, [ <
C AX(n='¥7_, &). Both I}, and I,, converge to zero almost surely. Conse-
quently, V,—n"'Y"_  uud?*50. We will show that n='>7_,
w;uy(82 — 0?) =5 0 in what follows. Similarly, by (4.1), there holds

n=' Y w7 —o?)

n=' Y uaui(e; —a?)

M

n n
+o<n—1 5 |u,-|2|a,~|>+o<n—‘ 5 |u,~|2>.

i=1 i=1
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We only consider the first term in the right side of the above ine-
quality. Let wu;=(u;, .., uy) for 1<i<n. For any 1< <k, because
max; <;<, |u; Hz—o(ny/(z”)(log n)~1), it is easy to derive from Lemma 1
that n=' 37_, u}(e? —6?) = o(1). Furthermore, from the finiteness of the
dimension, we know [~ 3w (e2 — 02)| pr—> 0.

Therefore, we can conclude from the above derivation that V,—
02U, 25 0 which is part (iii) of the lemma. As a consequence, mineig( V)
is also bounded away from 0 almost surely.

Finally, we prove part (iv) of Lemma 2. Because Z;,=X =
(h;+u,— W,;(t;) u;) &, there hold

1—1
1Z;| <(max |k + max |l +4,) max |&|,  and
1<i<n 1<i<n 1<i<n
n
max |§;| < max ¢+ max | Y W,(t)e
1<i<n 1<i<n 1<i<n j=1

Because E(|¢;|2*7) < oo, by Lemma 3 of Ghosh et al. (1984) we know that
max, _; <, l&;| = o(n'?*7). Hence, from Lemma 2, (4.1) and the assump-
tions, we have

Z¥<(max |u; +1)( max |g]+1) = o(n'?(logn)~"?).

1<i<n 1<i<n

Thus, the proof of Lemma 2 is completed. ||
Proof of Lemma 1. The proof will be divided into 5 facts.

Fact 1. Suppose Y is a random variable, |Y|<M < oo, E(Y)=0,
E(Y?)=12 Then, for 0<tM <1 there holds

E(exp{tY})<exp {?(1 +l]2\4>}

See Petrov (1975).
Fact 2. For any O<a<l1, we can show that there holds
i< (n+ D)/ —a)
Let e, =eI(|e;| <i'?) and e} =e,— e,=eI(|e;| > ') for 1 <i<n. Here,

' is not matrix transpose. Then, for any 1 < j<n, we have

n

Z agljl:)(ei_ e;)

i=1

n

Z a;{:) e;| <

i=1

Z a(})E )
i=1
(4.2)

Y. ae;—E

i=1

+

n ’
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Fact 3.
max | Y ai(e;—e)| = O(d,).
I<jsn|;—
Because E(le;|°) < oo, we have 3, P(|e;|°>i)< . By the Borel-
. 0, ie., the event {|e;|>

Cantelli lemma, we have P({|e;|>i'°} io.)=
i°} i>1 can only happen for finite many times. Therefore >2 e

> le:l I(le;] > i) < oo (a.s.). Moreover, we have

H|

o0

dn 2, | e/ | = 0(d,).

n

max | Y a(e;—e))
1<j<n i=1

This derives the Fact 3.
Fact 4.

Z a P E(e,—e})|=0(n"? d,).

i=1

max
1<j<n

By the Fact 2, it can be seen that

n
Z a%)E(ei_ e;)

i=1

Z laiP | E(le; | I(Je;| > "))

i=

max < max
1<j<n

1<j<n

<d, Y, im®TVPE(le,|?)

i=1

=0n'"d)).

the Fact 4 is thus derived.

In what follows, we analyze the rate of convergence of max,_;_,
)(e;— E(e))),

For any fixed 1<j<n, let Y,=a\)(e] '
'n=1°d -1y A d "2 It is obvious that 0 <

127_ 1 ag)(e;— E(e).
1<i<n, Mn=2n1/‘sdn, t=(2"
tM, < 1. Then, for some 7,>0, we have

i=1

<exp{ —t7,} -E{exp {z i Y,.H. (4.3)

i—1

P(i a;{i>(e;—E<e;)>>r,,)=P<i Y,>1,)

i=1
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Elexp{t>7_, Y;}1=T1I'_, E[exp{tY,}]. For any 1<i<wn, because
|Y;|<M,, E( ;) =0, and 0 <tM, <1, using the Fact 1 we have

elowf & mf] < ow fran (1452

e [E(1 ) 8 pon). e

i—1

If 1 <0 <2, then

[exp{ Y Y, H <exp {4~'n=°d 2 i |af1{f)|2E(e;—E(e;))2}

i=1 i=1

<exp {4_111_2/5 Y E(|e;|5i(2—6>/5)}

i=1
n
<exp {41;12/‘571(25)/‘5 5 E<|e,-|">}
i=1

<exp{4'E(le,|°)} (4.5)

If 6 =2, then

o 1 o - )

Sexp{z lal?| Ei }<exp{C E(e})}. (4.6)

Therefore, it can be inferred from (4.3)—(4.6) that there exists some
constant C,>0 such that P(Y7_, a'?(¢;— E(e})) >1,) <exp{ —tt,+ C,}.
Taking rt,=4logn, ie, t,=4(2n'°d, v d'*)logn, there holds

P> 1a(f)(e — E(€}))>1,) <exp{ —3logn} =n—3 when n is large enough.
Moreover, symmetrically we have P(Y"_, a'?(e,— E(e)) < —1,)<n >
Thus, P(|X7_, a(e;—E(€}))| >1,) <2n~>. From the above derivation,
when #n is large enough, we have

z a(e}— ))‘ > 422 d, v dY?) log n>

max
I<j<n|;

<27(],

Z (el — E(e} ))’ >4(2"2n' d, v d¥?) log n>

<2) n7=2n"2

j=1
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By the Borel-Cantelli lemma, we have the following fact

Fact 5.

n

max | Y a(e;— E(e)| E O((n'? d, v d'/?) logn).

1<j<n |/

Finally, the lemma is proved by combining (4.2) and the Facts 3, 4 and 5.
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