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A note on the Bahadur representation of sample quantiles for M-dependent random variables
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Abstract: In the case of independent random variables, Bahadur introduced a representation for a sample
quantile and the empirical distribution function. Following his pioneer work, many studies have been extended
the Bahadur representation. For dependence random variables, Sen obtained the first extended result to the case
of m-dependent random variables. Recently, Berkes et al. introduced the notion of weakly M-dependent random
variables, which is an extension of m-dependence. In this talk, we show that the Bahadur representation holds for
some weakly M-dependent random variables.
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Fn_l(p) =&+ W + R,, R, = O(n_3/4(logn)1/2(loglog n)1/4)
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as n — oo DAL T B,

22T, FHOEFEHOZMEDTT, 0<u<1IiZHL, go(u)=I(u<z)—-Fx)dTrL&E

oo

El{ge(X1)}] 42 Elga(X1)g:(X;)] =0}
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