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Throughout his entire career, Walter Philipp has made significant contribu-
tions to empirical process theory, both for independent as well as for dependent
data. In the first part of our talk we will give a survey of some of this work.
In the second part, we will introduce some new techniques for proving empirical
process invariance principles for stationary processes (Xn)n≥0. The novelty of our
approach lies in the fact that we only require the central limit theorem and a
moment bound for a restricted class of functions (f(Xn))n≥0, not including the
indicator functions. Our approach can be applied to Markov chains and dynamical
systems, using spectral properties of the transfer operator. This is joint work with
Olivier Durieu and Dalibor Volny.
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