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Abstract

We compute explicit bounds in the Gaussian approximation of functionals of infinite Rademacher
sequences. Our tools involve Stein’s method, as well as the use of appropriate discrete Malliavin
operators. As the bounds are given in terms of Malliavin operators, no coupling construction
is required. When the functional depends only on the first d coordinates of the Rademacher
sequence, a simple sufficient condition for convergence to a normal distribution is derived. For
finite quadratic forms, we obtain necessary and sufficient conditions.

Although our approach does not require the classical use of exchangeable pairs, when the func-
tional depends only on the first d coordinates of the Rademacher sequence we employ chaos
expansion in order to construct an explicit exchangeable pair vector; the elements of the vector
relate to the summands in the chaos decomposition and satisfy a linearity condition for the con-
ditional expectation.

Among several examples, such as random variables which depend on infinitely many
Rademacher variables, we provide three main applications: (i) to CLTs for multilinear forms
belonging to a fixed chaos, (ii) to the Gaussian approximation of weighted infinite 2-runs, and
(iii) to the computation of explicit bounds in CLTs for multiple integrals over sparse sets. This
last application provides an alternate proof (and several refinements) of a recent result by Blei
and Janson.
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1 Introduction

The connection between Stein’s method (see e.g. [8, 36, 43| [44]]) and the integration by parts
formulae of stochastic analysis has been the object of a recent and quite fruitful study. The papers
[25] 26}, 27]] deal with Stein’s method and Malliavin calculus (see e.g. [29]]) in a Gaussian setting; in
[28] one can find extensions involving density estimates and concentration inequalities; the paper
[31]] is devoted to explicit bounds, obtained by combining Malliavin calculus and Stein’s method in
the framework of Poisson measures. Note that all these references contain examples and applications
that were previously outside the scope of Stein’s method, as they involve functionals of infinite-
dimensional random fields for which the usual Stein-type techniques (such as exchangeable pairs,
zero-bias transforms or size-bias couplings), which involve picking a random index from a finite set,
seem inappropriate.

The aim of this paper is to push this line of research one step further, by combining Stein’s method
with an appropriate discrete version of Malliavin calculus, in order to study the normal approxima-
tion of the functionals of an infinite Rademacher sequence. By this expression we simply mean a
sequence X = {X,, : n > 1} of i.i.d. random variables, such that P(X; = 1) = P(X; = —1) = 1/2.
A full treatment of the discrete version of Malliavin calculus adopted in this paper can be found in
[34] or [35]; Section [2.5|below provides a short introduction to the main objects and results.

The main features of our approach are the following:

(i) We will be able to deal directly with the normal approximation of random variables possi-
bly depending on the whole infinite sequence X. In particular, our results apply to random
elements not necessarily having the form of partial sums.

(ii) We will obtain bounds expressed in terms of the kernels appearing in the chaotic decompo-
sition of a given square-integrable random variable. Note that every square-integrable func-
tional of X admits a chaotic decomposition into an orthogonal sum of multiple integrals.

(iii) We employ the chaotic expansion in order to construct an explicit exchangeable pair vector
for any random variable which depends on a finite set of Rademacher variables. In particular,
this exchangeable pair satisfies a linearity condition in conditional expectation exactly, which
allows the normal approximation results from Reinert and Rollin [37] to be applied.

(iv) In the particular case of random variables belonging to a fixed chaos, that is, having the
form of a (possibly infinite) series of multilinear forms of a fixed order, we will express our
bounds in terms of norms of contraction operators (see Section [2.2)). These objects also play
a central role in the normal and Gamma approximations of functionals of Gaussian fields (see
[25} 26}, [27] [30]]) and Poisson measures (see [31], (32} [33]]). In this paper, we shall consider
kernels defined on discrete sets, and the corresponding contraction norms are integrals with
respect to appropriate tensor products of the counting measure.

The use of contraction operators in the normal approximation of Rademacher functionals seems
to us a truly promising direction for further research. One striking application of these techniques
is given in Section @ where we deduce explicit bounds (as well as a new proof) for a combina-
torial central limit theorem (CLT) recently proved by Blei and Janson in [[5], involving sequences
of multiple integrals over finite “sparse” sets. In the original Blei and Janson’s proof, the required
sparseness condition emerges as an efficient way of re-expressing moment computations related to
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martingale CLTs. In contrast, our approach does not involve martingales or moments and (quite sur-
prisingly) the correct sparseness condition stems naturally from the definition of contraction. This
yields moreover an explicit upper bound on an adequate distance between probability measures.

Another related work is the paper by Mossel et al. [24]], where the authors prove a general invari-
ance principle, allowing to compare the distribution of polynomial forms constructed from different
collections of i.i.d. random variables. In particular, in [24] a crucial role is played by kernels “with
low influences”: we will point out in Section [4 that influence indices are an important component
of our bounds for the normal approximation of elements of a fixed chaos. It is to note that influence
indices already appear (under a different name) in the papers by Rotar’ [40} 41]]. In Section
we also show that the combination of the findings of the present paper with those of [24] yields an
elegant answer to a question left open by Blei and Janson in [5]].

A further important point is that our results do not hinge at all on the fact that N is an ordered
set. This is one of the advantages both of Stein’s method and of the Malliavin-type, filtration-free
stochastic analysis. It follows that our findings can be directly applied to i.i.d. Rademacher families
indexed by an arbitrary discrete set.

The reader is referred to Chatterjee [6] for another Stein-type approach to the normal approximation
of functionals of finite i.i.d. vectors. Some connections between our findings and the results proved
in [6] (in the special case of quadratic functionals) are pointed out in Section[4.2] Indeed there is a
long history of normal approximations for finite vectors; notably Hoeffding decompositions, also in
conjunction with truncations such as Hajek’s projection, can yield optimal Berry-Esséen bounds, see
[3]] and [[18]] as well [46] for some seminal papers. A connection between jackknife and Hoeffding
decompositions is explored for example in [13[]. The connection between chaos decomposition and
Hoeffding decompositions is detailed in Subsection [2.4] In contrast, our approach allows to directly
treat functionals of infinite sequences.

The paper is organized as follows. Section |2| contains results on multiple integrals, Stein’s method
and discrete Malliavin calculus (in particular, a new chain rule is proved). Section[3|provides general
bounds for the normal approximation of Rademacher functionals; it gives first examples and the
exchangeable pair construction. In Section [4 we are interested in random variables belonging to a
fixed chaos. Section [5|focuses on sums of single and double integrals and related examples. Section
[6] is devoted to further applications and refinements, mainly involving integrals over sparse sets.
Technical proofs are deferred to the Appendix.

2 Framework and main tools

2.1 The setup

As before, we shall denote by X = {X, : n > 1} a standard Rademacher sequence. This means that
X is a collection of i.i.d. random variables, defined on a probability space (2, %, P) and such that
P[X,=1] =P[X; =-1] = 1/2. To simplify the subsequent discussion, for the rest of the paper
we shall suppose that @ = {—1,1}N and P = [%{5 _1+6,}N. Also, X will be defined as the canonical
process, that is: for every w = (wq, w,,...) € Q, X,(w) = w,. Starting from X, for every N > 1 one
can build a random signed measure ux yy on {1,...,N}, defined for every A C {1,...,N} as follows:

U Ny (A) = ZX]'-
ieA
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It is clear that o {X} = o{u(x ) : N > 1}. We shall sometimes omit the index N and write ux vy =
Uy, whenever the domain of integration is clear from the context.

We define the set D = {(il, i) eEN?:i; = iz} to be the diagonal of N2. For n > 2, we put
A, = {(il, wrip) €N the ij’s are all different} , (2.1)
and, for N,n > 2,
AN =A,n{1,..,N}" (2.2)
(so that Afl’ = @ if N < n). The random signed measures ux vy satisfy that, for every A,B C

{1,..,N},

u&,, ([Ax B]ND) = X21jjeq1jjepy =k (ANB) =1 {j : j €ANB}, (2.3)
j

where « is the counting measure on N. The application A — ,ug(zN)([AXA] N D) is called the

diagonal measure associated with ux yy. The above discussion simply says that, for every N > 1,
the diagonal measure associated with ux y) is the restriction on {1,...,N} of the counting measure
k. Note that, for finite sets A, B one has also

E[ux(Aux(B)] =«x(ANB).
Remark 2.1. In the terminology e.g. of [[33]] and [[45]], the collection of random variables
{ux @A) :Ac{l,..,N}L,N > 1}

defines an independently scattered random measure (also called a completely random measure) on
N, with control measure equal to k. In particular, if Aq,...,Ax is a collection of mutually disjoint
finite subsets of N, then the random variables uy(A;), ..., ux(Ax) are mutually independent.

2.2 The star notation

For n > 1, we denote by ?2(N)" the class of the kernels (= functions) on N" that are square
integrable with respect to x®"; £2(N)*" is the subset of ¢2 (N)" composed of symmetric kernels;
6(2) (N)" is the subset of £2(N)" composed of kernels vanishing on diagonals, that is, vanishing on
the complement of A, ; ¢ 3 (N)°" is the subset of £ % (N)" composed of symmetric kernels.

Foreveryn,m > 1, every r =0,...,nAm, every [ =0,...,r, and every f € {5 (N)*" and g € (3 (N)°",

we denote by f *lr g the function of n + m — r — [ variables obtained as follows: r variables are

identified and, among these, [ are integrated out with respect to the counting measure k. Explicitly,
£ g (it 1)

D7 f (s b s oo g3 Q1,0 @)

Aq,eeey a;
X g (ln—l+13 co lndm—r—0 n—r+15 o n—15A15 -5 al) >

note that, since f and g vanish on diagonals by assumption, the sum actually runs over all vectors
(ay,...,a;) € A;. For instance,

f *8 g (ib ceey in+m) = f ® g (il) [EX3) in—i—m) = f (il) (XY} ln) g (in—i-l) eeey in—i—m) >
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and, forr€{1,...,nAm},

f* g(lla-“ lntm— Zr)
Z f(ll,"- lp—r;4d1s- r)g(ln r+1>- n+m 2r5 a5 - ’ar)-

In particular, if r=m=n

f *m g= Z f (al,...,am) g (al, ) f g £2(N)®™m-
am

Example 2.2. If n =m = 2, one has

f 08 (in,i0,15,14) = f (i1,12) & (i, ia) 5 43 & (i1, 125 13) = f (i1,12) & (i3,12) 3
f 18 (i,12) = Zof (i1,0) g (i2,0) 5 £ x5 8 (in,12) = f (i, 12) & (i1,12) 5
f *é 4 (l) = Z:af (l> Cl)g (i:a) > f *% &= Zal,azf (aliaZ) 8 (al’aZ) .

Remark 2.3. In general, a kernel of the type f *ﬁ g may be not symmetric and may not vanish on
diagonal sets.

The next two lemmas collect some useful facts for subsequent sections. Their proofs are postponed
in the appendix.

Lemma 2.4. Let f € (2(N)™, g € £2(N)"" (,m > 1) and 0 < | < r < nAm. Then:

1. f+lger? (N)®m=r=U gnd ||f #L 8llp2qpytm-r- < I f llezqyen 18 g2 qyems
2. ifn > 2 then

max | > fAGbyenbe) | < IF AT fIR,

jeN
S O = L

2
< If g X max Z F2(, by ey bya)

(b ----- n I)GNH !

and, ifl=1,...,n,

o0
I 47 &lagpotminay = DG AT 80U M potmin-an

N

If %27 flleaay % gl o (2.4)

3. |If *?fllgz(N)@;(zH) =|f *2_1 flleqyy and, for every 1 =2,...,n (n > 2),

-1 -1
Ilf *1 f||(2(N)®(2n*21+1) < ||f* f x1 AYn l+1)||e2(N)®(2n721+2) <|If *1_1f||[2(N)®(2n72l+2).

Here, Afl stands for the complement of the set A, that is, A° is the collection of all vectors
(i1, ...,1q) such that iy = 1i; for at least one pair (1, k) such that | # k.
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Remark 2.5. 1. According e.g. to [24], the quantity

D FAGby b

(b1, bpoq)ENT
is called the influence of the j™ coordinate on f.
2. When specializing Lemma [2.4]to the case n = 2, one gets

2
max [Z £, j)} < NF IR *2)

ieN
= NF X 1ag P < IF 51 I o0 = Trace{[f 1%},
Here, [f] denote the infinite array {f (i, ) : i,j € N} and [f]* stands for the fourth power of
[f] (regarded as the kernel of a Hilbert-Schmidt operator).
Lemma 2.6. Fixn,m > 1, and let f; € E(Z)(N)m and g; € E%(N)Wn, k > 1, be such that f; P f and
—00
8k > & respectively, in E%(N)m and Z%(N)"m. Then, for every r =0,..,nAm, fi x. g e frrgin
ZZ(N)®m+n—2r'

2.3 Multiple integrals, chaos and product formulae

Following e.g. [35]), for every q > 1 and every f € {3 (N)*? we denote by J, (f) the multiple integral
(of order q) of f with respect to X. Explicitly,

T = DL flnemidXy Xy = D, iy Xy, (2.6)
(igseeerig )EN (ir,eenrig)EAT
= q! Z fis e )X - X
i) <...<,

where the possibly infinite sum converges in L2(2). Note that, if f has support contained in some
ﬁﬁlite. set {1,...,N}9, then J, (f) is a true integral with respect to the product signed measure “ggzv)’
that is,

® ®
Jq (f) = fd:u(;?’N) = JANf d.u(Xq’N)'

{1,..N}4

One customarily sets £2 (N)° = R, and Jo(c) = ¢, Vc € R. It is known (see again [35]) that, if
f €3(N)*? and g € £2(N), then one has the isometric relation

E[J,(f ), (8)] = 1g=p3q'{f, &) e2(avyea- 2.7

In particular,
E[J(f)*] = @Uf I gyea- (2.8)

The collection of all random variables of the type J,,(f ), where f € Eg (N)?4, is called the gth chaos
associated with X.

1709



Remark 2.7. Popular names for random variables of the type J,(f) are Walsh chaos (see e.g. [22,
Ch. 1IV]) and Rademacher chaos (see e.g. [I5, 12, 21]]). In Meyer’s monograph [23]] the collection
{J,(f): f €£3(N)*?, q > 0} is called the toy Fock space associated with X.

Recall (see [[35]]) that one has the following chaotic decomposition: for every F € L?(c{X}) (that is,
for every square integrable functional of the sequence X) there exists a unique sequence of kernels
fa €03 (N)", n > 1, such that

F=EF)+ > J(F)=EE)+ D 0l > fuliy, e i)X;, - Xy, 2.9)

n>1 nzl  i;<iz<..<i,
where the second equality follows from the definition of J,(f,), and the series converge in L2.

Remark 2.8. Relation (2.9) is equivalent to the statement that the set

(1o J@X, ... X, 1 1< <. <y} (2.10)

n>1

is an orthonormal basis of L?>(c{X}). An immediate proof of this fact can be deduced from basic
harmonic analysis. Indeed, it is well-known that the set Q = {—1, +1}N, when endowed with the
product structure of coordinate multiplication, is a compact Abelian group (known as the Cantor
group), whose unique normalized Haar measure is the law of X. Relation then follows from
the fact that the dual of Q consists exactly in the mappings w — 1 and w — X; () - - X; (),
i,>..>i;>1,n2>1. Seee.g. [[4, Section VII.2].

Given a kernel f on N, we denote by f its canonical symmetrization, that is:

= . 1 . .
f (11"") ln) = n_!Zf(la(l)""’ lO'(n)):
g

where ¢ runs over the n! permutations of {1, ...,n}. The following result is a standard multiplication
formula between multiple integrals of possibly different orders. Since we did not find this result in
the literature (see, however, [|35] formula (15)]), we provide a simple combinatorial proof in Section
6.3]

Proposition 2.9. For every n,m > 1, every f € {5(N)*" and g € £2(N)°™, one has that

nAm

9 (79 &) = 2, () (7 wemear [(F78) 10 ] (211

r=0

Remark 2.10. Proposition [2.9)yields that the product of two multiple integrals is a linear combina-
tion of square-integrable random variables. By induction, this implies in particular that, for every
f € €2(N)°" and every k > 1, E|[J,(f)|¥ < oo, that is, the elements belonging to a given chaos have
finite moments of all orders. This fact can be alternatively deduced from standard hypercontractive
inequalities, see e.g. Theorem 3.2.1 in [12]] or [21, Ch. 6]. Note that similar results hold for random
variables belonging to a fixed Wiener chaos of a Gaussian field (see e.g. [[19] Ch. V]).
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2.4 Finding a chaotic decomposition
The second equality in (2.9) clearly implies that, for every i; <... <1ip,
n!fn(il, ceey ln) = E(F X Xil . 'Xin).

In what follows, we will point out two alternative procedures yielding an explicit expression for the
kernels f;,.

(i) Mobius inversion (Hoeffding decompositions). We start with the following observation: if
F = F(Xy,...,X4) is a random variable that depends uniquely on the first d coordinates of the
Rademacher sequence X, then necessarily F admits a finite chaotic decomposition of the form

d
F=EF)+>. > nlfylin...i)X;, X, (2.12)

ln
n=11<i; <...<i,<d

Note that the sum in the chaotic decomposition must stop at d: indeed, the terms of order
greater than d are equal to zero since, if not, they would involve e.g. products of the type X; ---X; |
with all the j,’s different, which would not be consistent with the fact that F is o{X;,...,X}-
measurable. Now note that one can rewrite as F =E(F)+ ch (1,...d} G(I), where, for I :=
{il’ tee ia}:

G(I) = alf (iy, .., 1)X;, - X -

By exploiting the independence, one obtains also that, for every J := {j, ..., j,} € {1,...,d},

H(J)=E[F —E(F)|X;,,....X; 1= > G(),
1cJ

thus yielding that, by inversion (see e.g. [42, p. 116]), for every n =1,...,d,
N funs e )X, X = >, (—1)"CE[F — E(F)IX;,, ..., X; 1. (2.13)
{il ----- ia}c{jl ----- Jn}

Formula simply means that, for a fixed n, the sum of all random variables of the type
n!f,(j1, - jn)Xj, - - - X;j, coincides with the n™ term in the Hoeffding-ANOVA decomposition of F
(see e.g. [20]). By a density argument (which is left to the reader), representation (2.13]) extends
indeed to random variables depending on the whole sequence X.

(ii) Indicators expansions. Assume that we can write F = F(X1,...,X,) with F : {—1,+1}¢ - R.
Taking into account all the possibilities, we have

d
F = Z F(El""’gd)l_ll{xi:si}'
(&1,08q)E{—1,+1}4 i=1
Now, the crucial point is the identity 1ix.—,; = %(1 + ¢;X;). Hence
d
F=27 > Fey,....e0) [ J(1+eX)). (2.14)
i=1

(e1,-,64)€{—1,+1}4

1711



But

d

l_[(]. + Ein') = 1+ Z £i1Xi1 + Z Silgizxilxiz

i=1 1<i; <d 1<i; <ip<d

+ Z €i18i28i3Xi1Xi2Xi3+"'+8i1"'EidX

1<i; <ip<iz<d

X, ;

i Mg
inserting this in (2.14) one can deduce the chaotic expansion of F.

2.5 Discrete Malliavin calculus and a new chain rule

We will now define a set of discrete operators which are the analogues of the classic Gaussian-based
Malliavin operators (see e.g. [19}[29]). The reader is referred to [|34] and [35] for any unexplained
notion and/or result.

The operator D, called the gradient operator, transforms random variables into random sequences.
Its domain, noted domD, is given by the class of random variables F € L%(c{X}) such that the
kernels f,, € K%(N)"“ in the chaotic expansion F = E(F) + 2@1 Jo(f) (see || verify the relation

D £l gpgen < 00

n>1

In particular, if F = F(X4,...,X4) depends uniquely on the first d coordinates of X, then F €
domD. More precisely, D is an operator with values in L2(Q x N,P ® k), such that, for every
F=E(F)+ 2,21 Ju(f,) € domD,

DyF = Zn‘]n—l(fn(" k), k=1, (2.15)

n>1

where the symbol f,(:, k) indicates that the integration is performed with respect to n — 1 variables.
According e.g. to [34} [35], the gradient operator admits the following representation. Let w =
(wq,wy,...) €9, and set

a)’jr = (w1, W9, W1, +1, Wi41,...)

and
k _
Wt = (w1, wq,..., W 1,— 1, Wrs1,...)

to be the sequences obtained by replacing the k™ coordinate of w, respectively, with +1 and —1.
Write F ki instead of F (wft) for simplicity. Then, for every F € domD,

1
DyF(w) = E(FI:r —F.), k>1 (2.16)

Remark 2.11. 1. It is easily seen that, if the random variable F € L?(c{X}) is such that the
mapping (w, k) — %(F,:r — F, )(w) is an element of L?(Q x N, P ® k), then necessarily F €
domD.
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2. If F = F(X4,...,X4) depends uniquely on the first d coordinates of X, then the randomized
derivative A;F(X) of F, defined in [6], relates to D;F(w) as follows. Let X’ = (X{,...,X}) be
an independent copy of (X1,...,Xy), then, for j =1,...,d,

A]‘F(Xl,...,Xd) = (F]+ _F]_) (I{Xj:LX;:_l} - l{Xj:_LX;:H') (2.17)

= 2D;F(Xy,...,Xq) (I{ijl,X]’.:—l} - I{ij—l,X]’:l}) .

A key advantage of the operator D;, compared to A;, is that no coupling construction is re-
quired, which makes D; easily amenable to Malliavin calculus and provides a unified treatment
of normal approximations both for functionals acting on sequences of continuous random vari-
ables and on sequences of discrete random variables.

We write & for the adjoint of D, also called the divergence operator. The domain of 6 is denoted
by dom§, and is such that domé < L?(Q x N,P ® k). Recall that § is defined via the following
integration by parts formula: for every F € domD and every u € domé

E[F5(u)] = E[(DF, u) ()] = (DF, u) 120N pex)- (2.18)

Now set L%(G{X 1) to be the subspace of L?(c{X}) composed of centered random variables. We
write L : L?(0{X}) — L%(U{X }) for the Ornstein-Uhlenbeck operator, which is defined as follows.
The domain domL of L is composed of random variables F = E(F) + 2@1 J,(f,) € L?(o{X}) such

that
D 2l fullfagyen < 00,
n>1
and, for F € domL,
LF == nJ,(f,). (2.19)

n>1
With respect to [34, 35]], note that we choose to add a minus in the right-hand side of (2.19), in
order to facilitate the connection with the paper [25]. One crucial relation between the operators
0, D and L is that
6D =—L. (2.20)

The inverse of L, noted L™}, is defined on F € LS(U{X }), and is given by
1
L7UF == —J,(f): (2.21)
n
n>1
Lemma 2.12. Let F € domD be centered, and f : R — R be such that f(F) € domD. Then
E[Ff(F)] = E[(Df(F),—=DL™'F)pqy)].

Proof. Using (2.20) and (2.18)) consecutively, we can write
E[Ff(F)] =E[LL™'Ff(F)] =—E[6DL 'Ff(F)] =E[(Df(F),—DL™'F)pqy]. D

Finally, we define {P, : t > 0} = {el : t > 0} to be the the semi-group associated with L, that is,
o0 o0
PE=e"J(f,), t>0, forF=E(F)+ Y J,(f,)eL*(o{x}]. (2.22)
n=0 n=1
The next result will be useful throughout the paper.
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Lemma 2.13. Let F € domD and fix k € N. Then:

1. The random variables D F, D, L™ 'F, Fl:r and F,_ are independent of X.
2. It holds that |F]j — F| <2|DyF| and |F,” — F| < 2|DyF|, P-almost surely.

3. If F has zero mean, then E||DL_1F||?2(N) < E||DF|]
element of the first chaos.

?Z(N) with equality if and only if F is an

Proof. 1. One only needs to combine the definition of F," with (2.16).
+ _ +_ g —

2. Use Fif — F = £(F — F )1y, g1y = £2D, Flix _;.

3. Let us consider the chaotic expansion of F:

F = 0.

n>1

Then —DyL™'F =3, 1 Jo1(fu(k)) and DyF = 3 -y nJ,_1 (f,(-,k)). Therefore, using the iso-
metric relation (2.7),

2
EIDL7'Fllfyy = E Y, (ZJn_l(fn(-,k)))

keN \n>1

= D =Dl gppen

n=1

< D= DU fallfagsypen

n>1

2
= EZ (Z n']n—l (fn(:k))) = E”DF”?z(N)-

keN \n>1

Moreover, the previous equality shows that we have equality if and only if f, = 0 for all n > 2, that
is, if and only if F is an element of the first chaos. O

We conclude this section by proving a chain rule involving deterministic functions of random vari-
ables in the domain of D. It should be compared with the classic chain rule of the Gaussian-based
Malliavin calculus (see e.g. [129] Prop. 1.2.2]).

Proposition 2.14. (Chain Rule). Let F € domD and f : R — R be thrice differentiable with bounded
third derivative. Assume moreover that f (F) € domD. Then, for any integer k, P-a.s.:

/ 1 1/ + 1z - 2 10 1z 3
Dif(F)—f (F)DkF‘l‘E(f (FO)+ f7(FO)) (DkF)* X | < ?|f loo| DK FI°.
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Proof. By a standard Taylor expansion,
1 1 1
Def(F) = S(FED-fEFD) =5 (FFED = F) =5 (F(F) - F(F)
1 / + 1 Vi + 2
= Ef (F)(F, _F)+4_}f (F)F, —F)+R,

1 1
—f(E)F —F) = Zf“(F)(Fk‘ —F)*+R,
= f'(F)D.F+

1
3 (F"ED+f"FED) ((FF—F)?* = (Fy —F)*) +R; +Ry+Rs
1
= f/(F)D\F — 5( fIFH+ f“(Fk—))(DkF)ZXk +R; +Ry +Rs,

where, using Lemma [2.13],

1 3 2

Ryl < =If" | FF = F” < Z1F ool D FI?
12 3
1 _ 3 2

Rol < S If "ol Fie = F|” < 51 "luoIDiF P
1 3 _ 3

Rs] < §|f”’|oo(|F,j—F| +|F — F| )<z|f”’|oo|DkF|3.

By putting these three inequalities together, the desired conclusion follows. O

2.6 Stein’s method for normal approximation

Stein’s method is a collection of probabilistic techniques, using differential operators in order to
assess quantities of the type

|E[h(F)] - E[h(2)]],
where Z and F are generic random variables, and the function h is such that the two expectations

are well defined. In the specific case where Z ~ .4#/(0,1), with .#7(0,1) a standard Gaussian law,
one is led to consider the so-called Stein equation associated with h, which is classically given by

h(x)—E[R(Z)]=f'(x)—xf(x), x€R. (2.23)

A solution to is a function f, depending on h, which is Lebesgue a.e.-differentiable, and
such that there exists a version of f’ verifying for every x € R. The following result collects
findings by Stein [43} [44]], Barbour [2]], Daly [[9] and Goétze [15]. Precisely, the proof of Point (i)
(which is known as Stein’s lemma) involves a standard use of the Fubini theorem (see e.g. [I8,
Lemma 2.1]). Point (ii) is proved e.g. in [44] Lemma II.3] (for the estimates on the first and second
derivative), in [|9, Theorem 1.1] (for the estimate on the third derivative) and in [2]] and [[15] (for
the alternative estimate on the first derivative). From here onwards, denote by %,f the set of all
real-valued bounded functions with bounded derivatives up to k™ order.

Lemma 2.15. (i) Let W be a random variable. Then, W Yz~ (0,1) if and only if for every
continuous, piecewise continuously differentiable function f such that E|f’(Z)] < oo,

E[f'(W)—-Wf(W)]=0. (2.24)
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() Ifh e ‘51)2, then ! has a solution f, which is thrice differentiable and such that ||f; ]l <
HIhlloos 1 oo < 20IW lloe and 11£;" lloo < 211" |- We also have |If, I < |h” |-

Now fix a function h € ‘6,32, consider a Gaussian random variable Z ~ .47(0,1), and let F be a
generic square integrable random variable. Integrating both sides of (2.23) with respect to the law
of F gives

|E[h(F)] — E[h(2)]| = |ELf;(F) — F fy(F)]| (2.25)

with f} the function given in Lemma In the following sections we will show that, if F is a
functional of the infinite Rademacher sequence X, then the quantity in the RHS of (2.25) can be
successfully assessed by means of discrete Malliavin operators.

Remark 2.16. Plainly, if the sequence F,, n > 1, is such that |E [h(F,)] —E[h(Z )]| — 0 for every
he <gbz, then F, .

3 General Bounds for Rademacher functionals

3.1 Main bound

The following result combines Proposition with Lemma [2.15}(ii) and Relation (2.25) in order
to estimate expressions of the type |E[h(F)] — E[h(Z)]|, where F is a square integrable functional
of the infinite Rademacher sequence X, and Z ~ .47(0, 1).

Theorem 3.1. Let F € domD be centered and such that ), E|DkF{4 < 00. Consider a function h € ‘to”bz
and let Z ~ 4(0,1). Then,

|E[h(F)] — E[h(Z)]| < min(4]Alls, [IK"]ls)B1 + 17" || cB2s (3.26)
where
B, = E{l—(DF,—DL_lF)gz(N)l < \/E[(l—(DF, —DL7'F)p2))?];
20
— -1 3
B, = SE [(lDL F|,|DF| >Z2(N)]' (3.27)

Proof. Since h € 46?2, Equality holds. Observe that, since the first two derivatives of f; are
bounded, one has that f;(F) € domD (this fact can be proved by using a Taylor expansion, as well
as the assumptions on DF and the content of the first point of Remark [2.11)). Using Lemma [2.12]
one deduces that

E[f)(F)=Ffy(F)] =E[f;(F) = (Dfu(F),=DL™'F) 2 ].

We now use again the fact that f,” is bounded: as an application of the first point of Lemma
we deduce therefore that

E [DiL7'F x (f/ (FO+ £/ (FO)(DkF X, | =0, k>1;

in particular, the boundedness of f;”, along with the fact that E|D,F|* < co and Lemma (3),
ensure that the previous expectation is well-defined. Finally, the desired conclusion follows from the
chain rule proved in Proposition as well as the bounds on ||f} |l and ||f,”|l stated in Lemma
2.15Gii). O

1716



Remark 3.2. 1. The requirement that ZkE|DkF |4 < oo is automatically fulfilled whenever F
belongs to a finite sum of chaoses. This can be deduced from the hypercontractive inequalities
stated e.g. in [21], Ch. 6].

2. Since we are considering random variables possibly depending on the whole sequence X and
having an infinite chaotic expansion, the expectation in (3.27)) may actually be infinite.

3. Fix ¢ > 1 and let F have the form of a multiple integral of the type F = J,(f), where f €
14 g(N )°4. Then, one has that

(3.28)

) 1
(DF,=DL™'F)pqy) = EHDFHfz(N),

1
(IDLTF, IDFF)aqy = CIIDE| (3.29)

4
N
4. Let G be an isonormal Gaussian process (see [[19] or [29]]) over some separable Hilbert space
$, and assume that F € L?(0{G}) is centered and differentiable in the sense of Malliavin.
Then the Malliavin derivative of F, noted DF, is a $)-valued random element, and in [25]]
the following upper bound is established (via Stein’s method) between the laws of F and
Z ~ A (0,1):
dry(F,Z) < 2E|]1 — (DF,—DL™'F)g|,

where L™! is here the inverse of the Ornstein-Uhlenbeck generator associated with G and dyy
is the total variation distance between the laws of F and Z.

5. Let N be a compensated Poisson measure over some measurable space (4, .</), with o-finite
control measure given by u. Assume that F € L?(0{N}) is centered and differentiable in the
sense of Malliavin. Then the derivative of F is a random processes which a.s. belongs to L2(u).
In [31} Section 3] the following upper bound for the Wasserstein distance (see Section [3.4])
between the laws of F and Z ~ .47(0, 1) is proved (again by means of Stein’s method):

dw(F,Z) <E|1 — (DF,—DL'F) 2] +EJ |D,F|? x |D,L™'F|u(da).
A

6. In [[6], Theorem 2.2, a bound to the normal distribution is given for functions F which strictly
depend on the first n coordinates of X only. The bound is in terms of the operator A;F of F, see
(2.17). Using the connection in Remark [2.1T] point 2, the term corresponding to B, in (3.27)
would correspond to a bound on %2?21 E|D;F|. Instead of B; in (3.27), [6] gives a bound
in terms of the variance of a conditional expectation which depends on an exchangeable pair
of sequences. Such variances are typically not easy to bound, except in the case of quadratic
forms; see also Section 4.2

3.2 First examples: Rademacher averages

A (possibly infinite) Rademacher average is just an element of the first chaos associated with X, that
is, a random variable of the type

o0
F=>aX; withae/(N). (3.30)
i=1
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See e.g. [22, Ch. IV] for general facts concerning random variables of the type (3.30). The next
result is a consequence of Theorem and of the relations (3.28)-(3.29). It yields a simple and
explicit upper bound for the Gaussian approximation of Rademacher averages. We note that this
simple example already goes beyond the typical examples in Stein’s method, as it treats a function
F which depends on infinitely many coordinates of X.

Corollary 3.3. Let F have the form , let Z ~ .#(0,1) and consider h € <€b2. Then

o
1_20‘12

i=1

|E[R(F)] - E[R(2)]] < min(4]|lls, 17" llo0)

20 X0 4
+ = lIh loo > atf. (3.31)
i=1

The proof of Corollary|[3.3] (whose details are left to the reader) is easily deduced from the fact that,
for F as in (3.30), one has that (3.28)-(3.29) with ¢ = 1 hold, and D;F = a; for all i > 1.
As an example, for the special case of Corollary , if F, = %ﬁ Z?:l X;, then it is easy to see that

Relation (3.31) yields a bound of order n™!, implying a faster rate than in the classical Berry-Esséen
estimates. This faster rate arises from our use of smooth test functions; a related result is obtained
in [[17]] using a coupling approach.

Remark 3.4. (A Mehler-type representation) Take an independent copy of X, noted X* =
{X1,X5,..}, fix t > 0, and consider the sequence X' = {X],X},...} defined as follows: X' is a
sequence of i.i.d. random variables such that, for every k > 1, X,i = X with probability e~* and
X; = X; with probability 1 —e™" (we stress that the choice between X and X* is made separately
for every k, so that one can have for instance X; = X, X5 = X,,... and so on). Then X' is a
Rademacher sequence and one has the following representation: for every F € L?(o(X)) and every
w=(w,wy,..)€Q={-1,+1}"

P.F(w)=E[F(X")IX = ], (3.32)

where P; is the Ornstein-Uhlenbeck semigroup given in (2.22). To prove such a representation of
P, just consider a random variable of the type X; x---xX; , and then use a density argument. Now

observe that, for a centered F = 2@1 J.(f,) e LS(G{X }), Equation (2.21)) holds, and consequently

o o0
DL =D Ty (falk, ) = f ¢ P DFdt = f e E[D F(XVIX]dt,
n>1 0 0
so that
o0 o0
(DF, —DL_1F>€2(N) = f et ZDkFE[DkF(Xt)lX] dt = f e_t<DF,E[DF(Xt)|X:|>€2(N) dt.
0 k>1 0

Note that the representation (3.32) of the Ornstein-Uhlebeck semigroup is not specific of Radema-
cher sequences, and could be e.g. extended to the case where X is i.i.d. standard Gaussian (see for
instance [[24], Section 2.2]). This construction would be different from the one leading to the usual
Mehler formula (see e.g. [29, Formula (1.67)]). See Chatterjee [7, Lemma 1.1] and Nourdin and
Peccati [25, Remark 3.6] for further connections between Mehler formulae and Stein’s method in a
Gaussian setting.
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3.3 A general exchangeable pair construction

Remark [3.4 uses a particular example of exchangeable pair of infinite Rademacher sequences. We
shall now show that the chaos decomposition approach links in very well with the method of ex-
changeable pairs, and we also provide alternative bounds to [6] in terms of an exchangeable pair.
Using a chaos decomposition, instead of a univariate approach such as suggested in [6], we em-
ploy a multivariate setting which conditions on exchangeable versions of the elements in the chaos
decomposition.

Let us assume that F = F(X3,...,X ) is a random variable that depends uniquely on the first d
coordinates X; = (X;,...,X ) of the Rademacher sequence X, with finite chaotic decomposition of
the form (2.12). Now assume that E(F) = 0 and E(F?) = 1 so that

d d
Fo=> Y n!fn(il,...,in)xil-.-Xin:;Jn(fn). (3.33)

n=11<i, <...<i,<d

A natural exchangeable pair construction is as follows. Pick an index I at random, so that P(I =i) =
% fori=1,...,d, independently of X;,...,X4, and if I =i replace X; by an independent copy X in
all sums in the decomposition (3.33]) which involve X;. Call the resulting expression F’. Also denote
the vector of Rademacher variables with the exchanged component by Xfi. Then (F,F’) forms an
exchangeable pair.

In [137] an embedding approach is introduced, which suggests enhancing the pair (F, F’) to a pair of
vectors (W, W’) which then ideally satisfy the linearity condition

E(W —W|W) = —AW (3.34)

with A being a deterministic matrix. In our example, choosing as embedding vector W =
J1(f1),--.,J43(f1)), we check that

E(J;(fa) = Ju(f)IW)
1 d
= _EZ Z 1{1'1 ..... ln}(l) n!fn(il’ 3 in)E(Xil e 'Xinlw)

i=11<i; <...<i,<d

_ n
= —alfa).

Thus, with W' = (J{(f1),...,J;(f4)), the condition (8.34) is satisfied, with A = (4; ;)1<; j<q being
zero off the diagonal and 4, , = g forn =1,...,d. Our random variable of interest F is a linear
combination of the elements in W, and we obtain the simple expression

1 1
E(F' —F|W) = ELF = —EéDF. (3.35)

This coupling helps to assess the distance to the normal distribution, as follows.

Theorem 3.5. Let F € domD be centered and such that E(F?) = 1. Let h € ‘6171, let Z ~ #(0,1),
and let (F,F’) form the exchangeable pair constructed as above, which satisfies (3.35]). Denote by L’
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the Ornstein-Uhlenbeck operator for the exchanged Rademacher sequence X’,, and denote by (L")} its
inverse. Then,

[E[R(F)] ~ E[R(2)]] < 4||h||oo\/Var EE (7" =) x ((L/)-lF’—L—lF)IW)]

d
+5 11 oo [(F'=F)y* x|(L)'F' = L7'F]] .

Proof. Let h € 6}, and let g denote the solution of the Stein equation (2.23) for h. Using antisym-
metry, we have that for all smooth g,

0 = E[(g(F)+gF)) x (L) 'F —L7'F)]
= 2E [g(F) (L) 'F' = L7'F) | +E [ (g(F) ~ g(F)) x (L) 'F' ~L7'F) ]

- SE[Fg(F)] +E[(g(F)—gF) x (W) 'F' —L7'F)]; (3.36)

the last equality coming from as well as the definitions of (L')~! and L™'. Hence
d

E[g'(F)—Fg(F)] = E [g’(F) (1 + EE[(F’ —F)x (L") 'F - LlF)|w]H +R,

where by Taylor expansion
d /7 / 2 N=1g/ -1
IRI< Z 18" looE [(F" = FY* x [(LY'F' = LFI].
From (3.36) with g(x) = x we obtain
2
E[E((F'—F)x (WN'F —L7'F)W)] = E[(F'—F)x (L)'F -L7'F)] = -3

by our assumption that EF?2 = 1. We now only need to apply the Cauchy-Schwarz inequality and
use the bounds from Lemma to complete the proof. O

Equation is key to answering the question on how to construct an exchangeable pair in the
case of a random variable which admits a finite Rademacher chaos decomposition. Indeed, one can
proceed as follows. Firstly, use W = (J;(f1), .. .,J4(f4)), where the components come from the chaos
decomposition. Then the results from [37] can be applied to assess the distance of W to a normal
distribution with the same covariance matrix. Note that due to the orthogonality of the integrals,
the covariance matrix will be zero off the diagonal.

P,F—F
t b

Finally, note that formally, using (3.35) and that LF =lim,_,

1. PFX;)—F(X;) 1
m ==

1
E(F(X) - FX )W) =~ lim lim ~[E(F(X))/Xe) = F(Xo)],

t dt

where the notation is the same as in Remark[3.4] In this sense, our exchangeable pair can be viewed
as the limit as t — 0 of the construction in Remark 3.4
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3.4 From twice differentiable functions to the Wasserstein distance

Although many of our results are phrased in terms of smooth test functions, we can also obtain
results in Wasserstein distance by mimicking the smoothing in [38]] used for Kolmogorov distance,
but now apply it to Lipschitz functions. Recall that the Wasserstein distance between the laws of Y
and Z is given by
dy(Y,Z)= sup |E[h(Y)]—E[h(Z)]I,
heLip(1)

where Lip(1) is the class of all Lipschitz-continuous functions with Lipschitz constant less or equal
to 1. Rademacher’s Theorem states that a function which is Lipschitz continuous on the real line is
Lebesgue-almost everywhere differentiable. For any h € Lip(1) we denote by h’ its derivative, which
exists almost everywhere.

Corollary 3.6. Let Z ~ 4(0,1) and let F € domD be centered. Suppose that (3.26) holds for every
function h € <€b2 and that 4(B; + B,) < 5. Then

dy(F,Z) < /2By +By)(5+EIF).
Proof. Let h € Lip(1) and, for t > 0, define

he(x) = J h(Vty +v1—tx)p(y)dy,

—00
where ¢ denotes the standard normal density. Then we may differentiate and integrate by parts,
using that ¢/(x) = —x¢(x), to get

1—t (@
h/(x) = 7 yR(Vty +v1-tx)¢ (¥) dy.
Hence for 0 < t < 1 we may bound
W < St [ yis0dy < (3.37)
tllo S T ) _Ooy yay x NG .

Taylor expansion gives that for 0 < t < % so that vt < V1 —t,

[ETA(F)] — E[h ()] < ‘E f {h(ﬁy+vl—rF)—h(wl—tF)}qs(y)dy’
+E R/ 1= ¢F) — h()|
< Il VE f Y190y + Il

t
24/1—t

Here we used that ||h’||., < 1 and that for 0 < 8 < 1, we have (v/1—60t)"! < (v/1—t)™!. Similarly,
I%hi(lZ )— E( ht) 2) < %\/? . Using (3.26)) with (3.37) together with the triangle inequality we have for
all h € Lip(1

1
E|F| < «/?{1+§E|F|}.

1 1
|[E[h(F)] = E[R(Z)]] < E(Bl(l) + By(1)) + Ew/?(S +E|F]).
Minimising in t gives that the optimal is achieved for ¢t = 2(B;(1) + B,(1))/(5 + E|F|), and using
this t yields the assertion. O
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4 Normal approximation on a fixed chaos

4.1 Explicit upper bounds and CLTs

We now focus on random variables of the type F = J,(f), where J,(f) is the multiple integral
defined in Formula ,q>2and f € (2 5(N)°?. Due to the deﬁn1t1on of the derivative operator
D, as given in Sectlon , we know that F € domD. Moreover, by combining Theorem [3.1] with
formulae — one infers that, for every h € %bz and for Z ~ _47(0,1),

|E[h(F)] - E[h(2)]|

2
_ 20
<mm(4||h||oo,||h“||oo)\/ﬂ [( ||DF||62(N)) } + 3 I I EIDF I (438

The following statement provides an explicit bound of the two expectations appearing in (4.38).

Theorem 4.1. Fixq > 2, let f efz(N)"q and set F = J,(f). Then

o[-

2
= =@ e

2

q—1 2
qg—1
2y {(p — 1) (p - 1) } (20— 2000 1F B F  Lay IBgupre s (439)
p=1

2
< =@ e
qg-1 q—l 23 2
+q22{(p—1)!(p_1) } (20 - 2DV 1F #5.F X Ly B 440
p=1
and

q
qg—1
EIDF|lf, < q42{(p—1)!(p_1) } (29 = 2p)f 07 f I pppocaammens (441)
p=1

Remark 4.2. According to Lemma one has that

I 59 F Waqpocnns = IF #4 FIagy S I Mo X max 35 £20, by, by,

b1 ..... bqfl

and also, by combining this relation with (2.4), forp=2,...,n—1,

1 27 £ 12 oo e < I I \/me ST £, b by ).

1resbgo1

These estimates imply that, once ||f || fz(N)m is given, the bound on the RHS of (4.41] - can be assessed
by means of a uniform control on the “influence indices” Zb f (J,b1s-esbg—1), j = 1. As

.....
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shown in [24} Theorem 2.1 and Section 3], when F = J,(f) depends uniquely on a finite number of
components of X, these influence indices can be used to directly measure the distance between the
law of F and the law of the random variable, say F, obtained by replacing the Rademacher sequence
with a i.i.d. Gaussian one. This result roughly implies that the two components of the bound
have a different nature, namely: controls the distance between F and its Gaussian-based
counterpart Fg, whereas (4.39)-(4.40) assess the distance between F; and a standard Gaussian
random variable.

Proof of Theorem Observe that, by a classical approximation argument and by virtue of Lemma
it is sufficient to consider kernels f with support in a set of the type {1,..., N}9, where N < oo
(this is for convenience only, since it allows to freely apply some Fubini arguments). Since D;F =
qJq-1(f(J,*)), one has that (due to the multiplication formula )

q —

? . —
Z: - 1)'(q 1) ‘]Z(q -p) (f(]: )*p 1f(]: ) AZ(q P)) (4.42)

It follows that, by a Fubini argument,

P

1 : q-1)?
2 _ p
EHDFHZZ(N) =4q El(P —1)! (p _ 1) Ja(q-p) (f *p f X 1Az(q—p>)
p:

—_—~—

q—1 2
qg—1
= qUf IByqgypen +2 ) (0 — 1! (p ~ 1) Jatg-p) (f b f x lAz(q_p)) ,
p=1

integrals. Inequality (4.40) is a consequence of the fact that, for any kernel h, ||71|| < ||h||. To prove

(4.41), use again (4.42) in order to write
E[(D;F)"]

and the equality (4.39) is obtained by means of orthogonality and isometric properties of multiple

2

—_——

q —1\2)?
_ q42{(p—1)!(;—1) } (2q—2p)!‘f(j")*gjf(j")xlAzw-m

q ~—1\2)?
q“Z{(p—l)'( 1) } (a-200 |1 G,0273 5G|

p=1

£2(N)®2(-p)

£2(N)®2(- P’

The conclusion is obtained by using the identity

= |l£ =2 |

S rG971 6.9,
N

(2(N)®2(a-p) £2(N)®Ca— p)+1)

We deduce the following result, yielding sufficient conditions for CLTs on a fixed chaos.
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Proposition 4.3. Fix q > 2, and let Fi = J,(fi), k > 1, be a sequence of multiple integrals such that
fr € K%(N)W and E(Flf) = q!lfill2(yea — 1. Then, a sufficient condition in order to have that

F 2z~ 4(0,1) (4.43)
is that
|fie %) ficlle2oyeea-n — 0, Vr=1,..,q—1. (4.44)

Proof. One only needs to combine Theorem [4.1and Relation (4.38) with Point 3 of Lemma[2.4] O

Remark 4.4. The content of Proposition echoes the results proved in [30], where it is shown
that, on a fixed Gaussian chaos of order g, the convergence to zero of the contractions ||f; % fill,
r=1,...,q—1, is necessary and sufficient in order to have the CLT (4.43). See also [25] for bounds,
involving norms of contractions, on the normal approximation of the elements of a Gaussian chaos.
See [31]] and [32] for analogous results concerning the normal approximation of regular functionals
of a Poisson measure. Finally, observe that we do not know at the present time wether the condition
(4.44) is necessary in order to have the CLT (4.43).

4.2 More on finite quadratic forms

When specialized to the case of normalized double integrals, Theorem Proposition and
Remark[2.5]yield the following result.

Corollary 4.5. Let F;, = Jy(fx), k > 1, be a sequence of double integrals such that E(F]f) =
2||fk||§2(N)®2 = 1 (for simplicity). Let Z ~ 4(0,1). Then, for every k > 1 and every h € ‘61)2 it
holds that

|E[R(F)] - E[h(2)]| (4.45)
< 4v2min(4l|hllos, 11" lleo) X i #7 fie X 1o, o2z + 1601 lloo X I1fic %5 fillZaryy
< 4vV2min(4/[ll oo, 11" loo) X [1fic %1 fie X 1, le2ye

16011 llp X [1fic#} fi X L (4.46)

2
éz(N)®2’
and a sufficient condition in order to have the CLT l is that ||f; *% fillezyyez — 0.

Now consider kernels f;, € Z%(N)°2, k > 1, such that for every k the following holds: (i) 2||f]|

=1, and (ii) the support of f is contained in the set {1,..., k}2. Then, the random variables

2
(2(N)®2

Fe=J(f)= Y, RGNXX, k=1, (4.47)

1<i,j<k

are quadratic functionals (with no diagonal terms) of the vectors (X1, ..., X ). Limit theorems involv-
ing sequences such as (4.47), for general vectors of i.i.d. random variables, have been intensively
studied in the probabilistic literature — see e.g. [[10]], [[16]] and the references therein. The following
result, providing a complete characterization of CLTs for sequences such as (4.47), can be deduced
from the main findings contained in [[I0] (but see also [[11]] for extensions to general multilinear
functionals).
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Proposition 4.6. Let X be the Rademacher sequence considered in this paper, and let F; be given by
(4.47). For every k > 1, write [ f;] for the k x k square symmetric matrix {f.(i,j) : 1 <1i,j < k}. Then,
the following three conditions are equivalent as k — oo:

(@) F ='Z~.#(0,1);

(b) Trace{[fi]*} = llfi +} fllZ 0 — O

(c) E(F)—E(Z%=3.

Remark 4.7. Condition (b) in the previous statement is often replaced by the following:

k
(b") Trace{[f,]*} =0 and gglgc;fk(i,j)z - 0.

However, Relation (2.5) shows that the second requirement in (b’) is indeed redundant.

In 6], Chatterjee proves that, in Wasserstein distance,

1 5 v s
iy (Fio 2) < || 5 Trace{[f]*} + 22 [ 2G0T (4.48)

]:
Note that

£ 3 3 1 £ 1
1?3,3‘[2 N EEED NI AT FIERS g max [ > fili i), (4.49)
Si=l i STi=1

j=1 i=1

and due e.g. to (2.5), Relation (4.48) gives an alternate proof of the implication (b) — (a) in
Proposition Another proof of the same implication can be deduced from the following result,
which is a direct consequence of Corollary [4.5/and Lemma[2.4] (Point 3).

Corollary 4.8. Let the notation and assumptions of this section prevail. Then, for every k and for every
he cgbz, one has that

|E[h(Fi)] — E[h(Z)]]
< 4v2min(4l1hlloo, 10" oo fi 47 fic X 1a,llezqanyez + 160IR” ool fic 41 i X Lag 17 02

< 4V2min(4/|Rl| oo, K" llo) v/ Trace{ [ fi 14} + 160]IR"||  Trace{[ f]}.

5 Sums of single and double integrals and applications to runs

5.1 Motivation: infinite weighted runs

Due to their simple dependence structure, runs, and more generally, m-dependent variables, lend
themselves to normal approximations; for applications see for example [[1]]. The first Berry-Esséen
bound for overlapping success runs was derived in [[14]. In the context of Stein’s method, the sum of
m-dependent variables is one of the original examples from Stein’s 1972 paper [[43]]; in this paper, it
was treated by a local approach. Ever since, runs can be viewed as a benchmark example for Stein’s
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method. Some instances of its treatment include [39], where an exchangeable pair coupling is
employed for a univariate normal approximation, in the wider context of weighted U-statistics, and
[37], where exchangeable pairs are used for a multivariate normal approximation, in both cases for
the count runs of finite length. The paper [8]] uses a local approach in connection with smoothing to
treat m-dependent random fields. Typically these studies focus on counting runs in a finite window
of a possibly infinite sequence, see for example [[1]] for details. In contrast, our method allows to
consider infinite weighted sums of runs.

Let £ = {&,, : n € Z} be a standard Bernoulli sequence. This means that & is a collection of i.i.d.
random variables such that P[{; = 1] = P[£; = 0] = 1/2. In the sequel, we will suppose without
loss of generality that £ = %(1 + X) where X = {X,, : n € Z} is a two-sided Rademacher sequence,
obtained e.g. by juxtaposing two independent Rademacher sequences of the kind introduced in
Section[2.1] Note that we chose Z as a parameter set, in order to simplify the forthcoming discussion.
Also, in what follows we will implicitly use the fact that all the results and bounds established in
the previous sections extend to this setting, by simply replacing sums over N with sums over Z (the
proof of this elementary fact is left to the reader). Now fix an integer d > 1 as well as a sequence
fa™ : n > 1} of elements of ¢*(Z). In this section, we study the normal approximation of the
sequence {G,, : n > 1} defined by

Gy=Y g Eig. (5.50)

i€Z

We call G, an infinite weighted d-run. Actually, we will rather focus on the normalized version of

G,, namely D
_9n T n

" +\/ VarG,

Observe that, in order to apply Theorem one needs to find the chaotic expansion of F, or,
equivalently, that of G,. Using the identity § = %(1 +X), it is immediately deduced, see also Section

2.4} (i), that

(5.51)

G, = 27D eI +X)...(1+Xi1q)
i€Z
= 27@N ™ N XX, ith =i, iD)
i€Z Ici,...,i+d}
d+1

= 27@DYN W N x X,

r=0i€zZ Icqi,...,i+d}

i<
= E(G)+Y.J, | 27> ™ N 1,8 ey, |, (5.52)
r=1 €7 IC{l ,,,,, l+d}

where the tilde indicates a symmetrization. In particular, it is now immediate to compute DG, and
DL™'G,, by using the definitions given in Section However, since the analysis of is meant
to be only an illustration, from now on we will focus on the case where d = 1 (2-runs). The general
case could be handled in a similar way (at the cost of a quite cumbersome notation).
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5.2 Normal approximation of sums of single and double integrals
We will deduce a bound for the quantity |E [h(F,)] — E[h(Z )]| (where Z ~ .#(0,1) and F,, is given
by (5.51))) from the following result, which can be seen as a particular case of Theorem 3.1

Proposition 5.1. (Sum of a single and a double integral) Let F = J,(f) + Jo(g) with f € (*(Z)
and g € (3(Z)°%. Assume that Y, |g(i,k)| < oo for all k € Z. Also, suppose (for simplicity) that
VarF =1, and let h € <€b2 Then

|E[R(F)] - E[h(2)]] < min(4llAlloo, 1M lloo) (2V211 %1 81, lle2zye2 + 311 %] &lle2zy)

4
160
Il D | F40) + 16 (Z|g(i,k)|) . (5.53)
keZ i€Z
Remark 5.2. By applying successively Fubini and Cauchy-Schwarz theorems, one has that
I ) 8l = O FAFG) 8 % 80D < If I3l ) 8llizgaee. (5.54)
i,j€Z

This inequality has an interesting consequence. Suppose indeed that the sequences J;(f,,) and

J5(gn), n > 1, are such that, as n — oo: (@) [|f,lle2z) — 1, (b) 2||gn||§2(Z)®z — 1, (0) Dy f (k) — 0,

(A ey (Ziezlgn(i,k)|)4 — 0, and (e) |Ig, *1 8nllezzye2 — 0. Then the estimate (5.54) and
Proposition [5.1]imply that, for every (a, 8) # (0,0), the sequence

oty (fn) + BJ2(gr)

Vv a?+ B2 ’

converges in law to Z ~ .47(0,1), and therefore that the vectors (J;(f,,),J»(g,)), n = 1, jointly
converge in law towards a two-dimensional centered i.i.d. Gaussian vector with unit variances.
Note that each one of conditions (a)-(e) involves separately one of the two kernels f,, and g,,. See

[27] and [31] Section 6], respectively, for several related results in a Gaussian and in a Poisson
framework.

n>1,

Proof of Proposition Firstly, observe that Dy F = 2J;(g(-,k)) + f (k) =2 ZieZ g(i, k)X; + f (k) so
that, using (a + b)* < 8(a* + b,

4 4
E|DyF|* < 128E (Z g(i,k)Xi) +8f4(k) < 128 (Z )g(i,k)|) +8f4(k) < oo.

€L €L
We are thus left to bound B; and B, in Theorem taking into account the particular form of F.
We have —L7'F = %Jz(g) + J1(f) so that =Dy L™'F = J,(g(-,k)) + f (k). Consequently, with the
multiplication formula (2.11]), we get
(DF,—DL™'F) 2z

= 2> 1 (8,R)*+3 ) FRIL (8K + IIf Iy,

keZ keZ
kezZ kez

= 2J2(g *% glAz) + 3J1(f *% g) + ||f||§2(Z) + 2||g”?2(Z)®2
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so that

—_ 2 2
E[(DF,—DL™'F)paz) — VarF|" = E|2Jy(g+] g§1a,) +3/:1(f *] 8)|
8”g *% g1A2||?2(Z)®2 + 9||f *i gl|§2(z)

Hence,

Br < y/8llg gl I e + 9N gl
< (2v2lg g1a, lle2zye2 +3IIf *1 8llez))-

Now, let us consider B,. We have

|DiF| < IF (1 +2) 18, k-

i€Z

Similarly,

i€Z

< I+ 1GRI< IFOI+2) 18 k).

i€Z €7

D LF| = |f(k)+J1(g(~,k))|=‘f(k)+zg(i,k)Xi

Still using (a + b)* < 8(a* + b*), we deduce

4
DL 7IF] x D[ < Z(|f(k)|+22|g(i,k)|)

keZ keZ i€Z
4
< 83| +16 (Zm(i,kn)
keZ. i€Z
Hence
4
160 .
By < — 3 | FH)+16 (Z |g(z,k)|)
keZ i€Z
and the desired conclusion follows by applying Theorem [3.1 O

5.3 Bounds for infinite 2-runs

When d = 1, Proposition [5.1]allows to deduce the following bound for the normal approximation of
the random variable F,, defined in (5.51)).

Proposition 5.3. Let {F, : n > 1} be the sequence defined by F,, = %ﬁg”) with
G, = Zagn)gigiﬂ-
i€Z
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Here, £ = {&, : n € 7} stands for the standard Bernoulli sequence and {a™ : n > 1} is a given

sequence of elements of £2(Z). Consider a function h € ‘té’bz. Then, for Z ~ .#(0,1),

|E[h(F)] — E[(2)]|

7 min(4|hlle, 11" llo0) (M4
1_6>< VarG, % Z(ai )

35 [Nl (M4
+—x ——>2_ %) (a;
24 (VarG,)>? gz:( i)

i€Z

with

3
VarG, = =2 3@+ £ S el
i€Z

1€Z

. . .. Law .
It follows that a sufficient condition to have F,, — Z is that

z:(al(‘"))4 =0 ((Vaan)z) as n— oo.

i€Z
Proof. Identity (5.56) is easily verified. On the other hand, by (5.52), we have

. Gn - E(Gn)

=J1(f) +J2(8),
VarG,
with
f = al” (Lgy + 1gat1y)
4¢V—GZZ ey
— (n)
g = aV (1 ® L1y + 1iai1; ® 1yg3)-
VaananZ: {a} @ Ha+13 T Har1} @ Ha}

Now, let us compute each quantity appearing in the RHS of (5.53)). If i # j then

1 i i _ (n) _(n) (n) ()
(g *1 g)(l:J) 64VarG (ain l+11{] i+2} + a a]+11{j:i—2}) .
n
Hence
”g *i glAZHgZ(Z)@z
_ (n) (n) (n) (n)
"~ 64VarG, \/Z (0" ) (037 Lgj=ivny + (@ )2(aj+1)21{j=i—2}]
= (n)y2 (n)
- - o o
64Vaan \/Z( X l+1
€7
We have

(f *i g)(i) — a(n) (n) +(a(n) )2+(a(n))2+a(n) (n))

32Vaan( 1 1+1 1 1 i—2
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Hence, using (a + b +c +d)? < 4(a? + b2 + 2 + d?),

I1f *% 8l
1
_ (n) (n) (n) (n) (n) (n)
16Vaan \/g(ain )z(aiil)z + Z(aizl)4 + Z(ain )4 + Z(aizl)z(aiZZ)z
i

i€Z i€Z i€Z
V2
— (n)y2 (1) y2 (M4
= — a: a: + a: .

We have, using (a + b)* < 8(a* + b*),

4
1
Zf4(k) = mz {Z a™ (1443 (k) + 1y 1;(K))

keZ keZ LacZ

1
(M4

TE— a .

16(Vaan)2;Z:( k)

Finally, still using (a + b)* < 8(a* + b*),

>, [Zm(i,kn} 4

keZ LieZ

4
Y [Z o] 14y (D Lga1300) + Ligy(D1y ()|

2
4096(VarG,,) = | %=t
1
(N4
< LSy
= 2 k
256(VarG,) ~
Now, the desired conclusion follows by plugging all these estimates in (5.53)), after observing that
Ziez(agn))z(agi)l)z < Ziez(al(n))4, by the Cauchy-Schwarz inequality. O

6 Multiple integrals over sparse sets

6.1 General results

Fixd > 2. Let Fy, N > 1, be a sequence of subsets of N such that the following three properties are
satisfied for every N > 1: (i) Fy # 0, (ii) Fy C Ag’ (as defined in ), that is, Fy is contained in
{1,...,N}? and has no diagonal components, and (iii) Fy is a symmetric set, in the sense that every
(i1, ..., i) € Fy is such that (iy(1), ..., ip(q)) € Fy for every permutation o of the set {1,...,d}. Let X
be the infinite Rademacher sequence considered in this paper. Given sets Fy as at points (i)-(iii),
we shall consider the sequence of multilinear forms

~ 1
Sy=ld'x|Fyl172 Y XX, =Jo(fy), N>1, (6.57)

(i1,sig)EFN

where |Fy| stands for the cardinality of Fy, and
_1 . .
fN(il)'“: ld) = [d' X |FN|] 2 X ]'FN(lla"w ld)'
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Note that E(Sy) = 0 and E (51%,) = 1 for every N. In the paper [5]], Blei and Janson studied the
problem of finding conditions on the set Fy, in order to have that the CLT

Law

Sy = Z~.#(0,1), N — oo, (6.58)
holds.

Remark 6.1. Strictly speaking, Blei and Janson use the notation Fy in order to indicate the restric-
tion to the simplex {(i,...,i3) : i; <iy < ... <iyz} of a set verifying Properties (i)-(iii) above.

In order to state Blei and Janson’s result, we need to introduce some more notation.

Remark on notation. In what follows, we will write a; to indicate vectors a; = (ay, ..., a;) belonging
to a set of the type {1,..,N}* =: [N]¥, for some k,N > 1. We will regard these objects both
as vectors and sets, for instance: an expression of the type a;, Ni; = 0, means that the two sets
{ai,...,a;} and {ij,...,i;} have no elements in common; when writing j € a;, we mean that j = a,
for some r =1, ..., k; when writing a; C i; (k < [), we indicate that, for every r = 1, ..., k, one has
a, = i, for some s = 1,...,1. When a vector a, enters in a sum, we will avoid to specify a, € [N]¥,
whenever the domain of summation [N is clear from the context.

Given N > 1 and an index j € [N], we set
Flﬁ\},] = {ld S FN ] S ld}

For every N, the set Fﬁ C Fy X Fy is defined as the collection of all pairs (ig,k;) € Fy X Fy such
that: (a) iy Nky =0, and (b) there exists p=1,...,d — 1, as well as i; Ciy and k; C ky such that

((klxid\i;,)) (ilakd\k;))EFNxFNJ

where i, \i; represents the element of [N]¢7P obtained by eliminating from i; the coordinates
belonging to i/, and (k;, ig \i;) is the element of [N]¢ obtained by replacing i; with k; in iy (an
analogous description holds for (i;, ky \k;))). In other words, the 2d indices iy, ...,1i4, ji,---,jq can
be partitioned in at least two ways into elements of Fy.

Theorem 6.2. ([5, Th. 1.7]) Let the above notation and assumptions prevail, and suppose that

. Py,
lim max—=— =0, and (6.59)
N—oo j<N |Fyl|
IF|
lim — =o0. (6.60)
N—oo |Fy|?

Then Relation (6.58) holds, with convergence of all moments.

Remark 6.3. As pointed out in [[5]], Condition can be described as a weak “sparseness condi-
tion” (see e.g. [[4]). See also [5, Th. 1.7] for a converse statement.

The principal achievement of this section is the following refinement of Theorem [6.2
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Theorem 6.4. Under the above notation and assumptions, consider a function h € ‘ébz Then there
exist two universal constants C; and C,, depending only on d, ||h|l, and ||h”||., such that, for every
N > 1and for Z ~ .#4(0,1),

TN~ ECG < €8 4, e 0 (6.61)

- < max —— | . .
N |FN| 2 <N |FN|

Proof. By combining (4.38) with Theorem [4.1} we know that there exist universal combinatorial
constants az >0,p=1,..,d—1and [a’ld >0,l=1,...,d, such that

|E[MGS)] - E[h(2)]| < ||h||ooZ;a§||fN 0 fn Ly, lleaoe-n (6.62)
d—1
+||h”||o<>2/31 [Tl (6.63)

We now evaluate each norm appearing in ( (6.63). According to the second and the third
points of Lernrna and using the fact that || fN|| et = (d)7!, one has that

”fN 1fN||eZ(N)®(2d 1) = ”fN *g_l fN”eZ(N)
1 |Fy ]
—mafoN(] by_1)* = max (6.64)

dxd! J<N |FN|

Also, by combining the two inequalities in the second point of Lemma|[2.4] we deduce that, for every
[=2,..,d—1,

1 _
I *” 1fN||ez(N)®2(d o S E”fN x5 flleey (6.65)

1 |Fy ;| 1 |Fy ]
<
(d')3/2\/_[1<N |FN|} (d')3/2«/_[1<N |FN|
Now fix p =1,...,d — 1. One has that

e #5 fov Loy, Wagpppsaca- (6.66)
W Z 1FN(ad —p> p)]-FN(Xd —p> p)]-FN(Xd p:Yp)lFN(ad p:Yp)l{ad pNXq_p,=0}
xd pyP
=>n()
() @
2."\y) @i
where
U() = Z ]-FN(ad—pJbp)lFN(xd—pJbp)lFN(Xd—payP)lFN(ad—pﬁYp) X
ad,p,bp
Xd—p:Yp
X Liay_, g, =0} Lib,ny, =0}
< IFf,
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and

U, = ZIFN(ad—p’bp)lFN(Xd—p’bp)l{ad_pﬂxd_f@}

a4-p, b,
Xd—p

2
< 20| D tn@upby) | <IEw] xmaxlEy .

b, ag—p
and finally, fory=1,...,p — 1,
Uy, = Z 15, (ag—p, uy, by )1, (Xg—p, 1y, by ) X
ag_p, Uy, b,y
Xd—p> Yp—y
X1, (Xg—p> Uy Yp—y )15, (Qa—p, Wy, Yooy )L gay s, =03 Lb, 1y, =0}
< Z lFN(ad—p:uy: bp—y)lFN (Xd—p:u)nbp—y) X
ag_p, Uy, by
Xd—p> Yp—r

X1y, (Xa—p> Wys Yp—y)1py (@g—ps Wy, Yoy )i, y, =0}
d._
< |FN|2 X ||fN *d_§+1 fN”?Z(N)®2p—1'
The proof is concluded by using the estimates (6.64) (for p = 1) and (6.65) (forp =2,...,d—1). O

We shall now state a generalization of Theorem providing an explicit upper bound for the
normal approximation of multiple integrals defined over infinite sets. This result shows once again
that our approach allows to deal directly with the Gaussian approximation of random variables that
are functions of the whole infinite sequence X. Consider a sequence of real numbers 8 = {f; : i >
1} € £%(N), and define the finite measure on N

mg(A) =Y BZ, ACN. (6.67)
i€A

We denote by m% (d > 2) the canonical d-product measure associated with mg. For every d > 2 and

for every set F ¢ N?, we define the sets F* C F x F and F JT", j=1,2,... as before. In particular, F JT" is
the collection of all (iy,...,iy) € F such that j = i} for some k. For 3 as before, and F € A, (possibly
infinite) such that mg(F) > 0, we are interested in the normal approximation of the random variable

1
WO G 25,0

The following statement, whose proof (omitted) follows along the lines of that of Theorem 5.4,
provides an upper bound for the normal approximation of J(f3, F).

Proposition 6.5. Let Z ~ .47(0,1). Under the above notation and assumptions, for every h € <gbz one
has that there exist positive constants K; and K,, depending uniquely on d, ||h||o, and ||h”||, such that

1
m2d(F* )2 md(F:)7 4
———— 4K,

sup
mg(F) j>1 my(F)

|E[R(Z)] - E[h(J(B, FD]| < K, (6.68)
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6.2 Fractional Cartesian products

In this section, we describe an explicit application of Theorem[6.4} The framework and notation are
basically the same as those of Example 1.2 in [[5]. Fix integers d > 3 and 2 < m < d—1, and consider
a collection {Si,...,S4} of distinct non-empty subsets of [d] = {1,...,d} such that: (i) S; # 0, (i)
(U, S; = [d], (ii) |S;] = m for every i, (iv) each index j € [d] appears in exactly m of the sets S;, and
(v) the cover {Si,...,S4} is connected (i.e., it cannot be partitioned into two disjoint partial covers).
For every i = 1,...,d and every y; = (¥1,...,¥4) € N, we use the notation sy = (yj:j € Sp).
Note that the operator 7g transforms vectors of N4 into vectors of N™. For every N > d™, write
n = |[NY™|, that is, n is the largest integer such that n < N'/™. Now select a one-to-one map ¢
from [n]™ into [N], and define

Fr = {(¢(t5,Kq), .., (115, kq)) : kg € [n]} € [N]9,
(note that, in general, Fy, is not a symmetric set), Fy* = Fy, N Aj‘f,, and also
Fy =sym(Fy"), (6.69)

where sym(Fy") indicates the collections of all vectors y; = (y1, ..., Yq) € N4 such that

Vo1 o Yow) €EFx

for some permutation o. Then the sequence {Fy} is called a fractional Cartesian product. Fractional
Cartesian products arose first in harmonic analysis, where they were shown to fill gaps between
integer powers of spectral sets, see [4]].

Proposition 6.6. Let Z ~ #(0,1), and let Fy and Sy, N > d™, be respectively defined according to
and . Then, for every h € 62, there exists a constant K > 0, independent of N, such that

{E[h(gN)] —E[h(Z)]| < NiG@m”

Proof. The computations contained in [5, p. 16] can be straightforwardly adapted to our setting,
so that we deduce that the sequence {Fy : N > d™} has combinatorial dimension o« = d/m. Recall
that this means that there exist finite constants 0 < Q, < Q; < oo (independent of N) such that: (a)
|Fy| 2> QoN%, and (b) for every A, ...,Aq C [N], [Fy N(A; X -+ -Ag)| < Qi(max; ¢jq |A;[)*. Thanks
to Theorem [6.4} to conclude the proof it is therefore sufficient to check that, as N — oo,

mj}@qp; J/=0(*") and IFf| = o(2e~1/m), (6.70)
s >

Start by observing that every element (2, ...,24) of Fy has the form
(le ---:Zd) = ((p(nsg(l)kd): ceey (,O(ﬂsa(d)kd )); (671)

where k; = (ky,...,kg) € [n]? and o is a permutation of [d]. Since ¢ is one-to-one, it follows that,
for every j < N, there are at most d!d x n?~™ elements of the set Fy ;. To see this, just observe that,
every (21, ...,2q) € Fy j is completely specified by the following three elements: (i) a permutation o
of d, (ii) the index a =1, ..., d such that z, = j, and (iii) the values of those coordinates k;, such that
b & Ss(q)- Since n <N 1/m by construction, one immediately obtains the first relation in (6.70).
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To prove the second part of lb , we shall first show that, if ((2y, ...,24), (27, ...,z"i ) e Fﬁ are such
that (24, ...,24) is as in |D and (z3,...,2;) = (cp(rcsg/mk’d), vy (P(Tfs(,/(d)k/d)) (k'; € [n]9) then ky
and ké must have m coordinates in common. The definition of Fﬁ implies indeed that, for such a
vector ((21,...,24), (2], ..., 2;;)), there exists

(ul) seey ud) = ((P(nsp(l)id)a (X3} (p(ﬂ:sp(d)id)) € FN,

such that, for some p = 1,...,d — 1: (a) there exist indices a;,...,a, and bq,..., bp such that

ﬂsp(a,)id = ﬂsa(b.)kd for every i = 1,...,p, and (b) there exist indices vy, ...,vq_, and wy,...,wq_,
1 1

such that g o )'d = s )k’d for every i = 1,...,d — p. Note that then we necessarily have
{ar, .. ap,v1, Vg pt = {bl,. »bp, Wy, ..,wq_,} = [d]. By connectedness, there exists at least

one q € [d] such that i, (i.e., the gth coordinate of i;) belongs both to one of the sets TS, 0 id and
to one of the sets s, (V_)ld This last property implies that there exists a constant L, 1ndependent of
L

N, such that |F}| < Ln?¥™1 < LN?2@1/m_Thijs concludes the proof. O

Remark 6.7. Note that the combinatorial dimension a = d/m, as appearing in the proof of Propo-
sition is an index of interdependence between the coordinates of the sets Fy. See Ch. XIII in
[[4] for more details on this point.

6.3 Beyond the Rademacher case: a question by Blei and Janson

Now we go back to the framework and notation of Section so that, in particular, the sequence
Sy, N > 1, is defined according to . For every N define S 5G to be the random variable obtained
from (6.57 - by replacing the sequence X with a i.i.d. Gauss1an sequence G = {G; : i > 1}, where
each G; has mean zero and unit variance. A natural question, which has been left open by Blei and
Janson in [[5, Remark 4.6], is whether under the conditions — the sequence §]§], N>1,
converges in law towards a standard Gaussian distribution. Note that this problem could be tackled
by a direct computation, based for instance on [25] or [I30]]. However, the results of this paper,
combined with those of [24], allow to elegantly deduce a more general result, which we provide in
the forthcoming statement. In what follows, we write V = {V; : i > 1} to indicate a centered i.i.d.
sequence, with unit variance and such that E|V;|> = n < oo (note that the results of [24] would
allow to obtain similar results in even more general frameworks, but we do not look for generality
here). We also denote by :SX the random variable obtained from by replacing X with V.

Proposition 6.8. Under the above notation and assumptions, consider a function h € ‘65’. Then, there
exist two universal constants B, and B,, depending uniquely on d, 1, ||h|lw, ||h”]ls and ||h"||s, such
that, for every N > 1 and for Z ~ .#(0, 1),

199

In particular, if — take place, then EI‘\/, converges in law towards Z.

IF¥|2 IFyi
|E[R(2)] - E[(S})]| < Bi—— + B, |:max } : (6.72)

Proof. One has that

|E[R(2)] — E[N(S\)]| < |E[R(Z)] — E[R(Sy)]| + | E[R(SN)] — E[R(S))]],
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and the conclusion is obtained by combining Theorem with the fact that, according to [24]
Theorem 3.18, case H2], there exists a constant Q, depending only on ||h”’||,, and 7, such that

Fy.|72
|E[h(Sy)] - B[RS <@ [max' NJ'} :

J<N |Fyl
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Appendix: Some technical proofs

Proof of Lemma

In what follows, for k > 1, we shall write a, to indicate the generic vector a, = (a, ..., ax) € N, We
start by proving the first point. To do this, just write, using the Cauchy-Schwarz inequality,

If 5t &lopimimrs = D f 4 & limenrt)’

Imtn—r—1

= ZZZ(Zf(In rs r l’al)g(.]m rs r l’al))

nr.]mrr

ZZZf (ln r r l:aZ)ZZg (.]m rs r l:bl)

-1 &

N

er

Zzzf (l" rs r l’aZ)ZZZgZ(Jm rs r l)bl)

nrrlal Jrnrrlbl

N

||f ||€2(N)®n ||g||e2(N)®m .

The first part of the second point is obtained by writing

2 2
mj:_ax Zfz(j;bn—l) < Z Zfz(j»bn—l)
b,y '

= ||f *n 1f||e2(N)

< m]afo (]’bn—l) X ZZf2(j:bn—1)
by, A

= max 3 £20,bus) X I s pen
bn—l
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For the second part, we have, by applying (in order) the Cauchy-Schwarz inequality, as well as the
previous estimate,

||f * g||e2(N)®(n+m 20+1)

2
= ZZZ D F Gk g0 i1l ) | = D IFG )] 80 M gpotriman
I’l .]

- ij_q

< ZZZf (-1, Kn z)zzg (Usdi=1:1m=1)

Kng i1 L i1

< m]afo U, n_l)xZgZ(nmhmjafo (G bn1) X lIgls gy
bnfl im bnfl

2

= |max | D220 bu) | X lglgen
bn—l

2

: 2 _ -1 2
2 beZ(J,bn_l) X lglagyom = I <11 Fllezqery X 18113 gggom:
J

N

\

Finally, for the third part, just observe that

2
1F 9 £ aggocznsy = Do 23 2o Gsin1f G a-Z D FGinnn) | = F 2,
J ln 1.]11 1 j infl
and, for2 <l < n:
e
||f 1 1f||[2(N)®(2n 20+1)
2
= ZZZ D Gy, k) Gt lat)
i=j Kpy L \ -1
2
< > D FGior @) (-1, baogs1)
(an I+1 b l+1)€A;n 2042 i1
= ”f* fX A ||€2(N)®(2n721+2)'

2n—21+2

Proof of Lemma
We have, by bilinearity and using the first point of Lemma [2.4}

fe *r g — f g||£2(N)®(m+n—2r) =|Ifx *; (g — g)+ (fx —f)*; g||g2(N)®(m+n—zr)
< fie+, (8 = Dl zpysimn—z0 + 1 (fie = £ %1 g ll2pyotmen—2n
< M fillezanyenllgr — gllezapen + 11 i = Fllezaner 1€l 2vyem k_,_o’o 0.
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Proof of Proposition

We assume, without loss of generality, that m < n. We first prove (2.11)) for functions f and g with
support, respectively, in Alr\[ and Aﬁ, for some finite N. One has that

Jo (f) I (8) = {fg}dugtm= J {f ® gtdudtm.
AN x AN AN xAN

For r =0, ...,m, we denote by II, (n, m) the set of all partitions 7 of {1,....,n + m} composed of

i) exactly r blocks of the type {i1, i}, with1 <i; <nandn+1<i,<n+m,

ii) exactly n +m — 2r singletons.

For instance: an element of II, (3, 2) is the partition
m={{1,4},{2,5},{3}}; (6.73)

the only element of I1, (n, m) is the partition © = {{1}, {2}, ..., {n + m}} composed of all singletons;
an element of T15 (4, 4) is the partition

m=1{{1,5},{2,6},{3,7},{4},{8}}. (6.74)

It is easily seen that IT, (n,m) contains exactly (") (") elements (to specify an element of I1,. (n, m),
first select r elements of {1, ...,n}, then select r elements in {n + 1, ...,n + m} , then build a bijection
between the two selected r-sets). For every r = 0,...,m and every € I1, (n,m), we write Bﬁ’m ()

to denote the subset of {1,...,N}"*™ given by
{(il, cees T T 15 oeer pgm ) € {1, 00, N}F i; =iy iff j and k are in the same block of 7':}

(note the “if and only if” in the definition). For instance, for 7 as in II an element of Bg’ 5 (m)
is (1,2,3,1,2); for m as in || an element of 32’4 (n)is (1,2,3,4,1,2,3,5). The following two
facts can be easily checked;

A)

m

AVxaAN=] | BY,m,

r=0 rell,(n,m)

where the unions are disjoint;
B) For every r =0,...,m, and every 1 € I1, (n, m),

JN {f *8g}dM§n+m — f {f *:g}dusegn+m—2r.
By (1)

Ar1+n172r

(note that the last expression does not depend on the partition 7, but only on the class
I1, (n,m)).
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It follows that

Jn (f)Jm (g)

JANXAN {f *8 g} d‘l’l’?n+m

m

SO N T I

O, e
Anym-2r

)J {f/;:;_/g}dli?n—’—m
Aptm—2r

= (D) (s () 100 )

r=0

,g
Il
o
a
S
m
=
-
Py
g
3
a2
o)
2=z
3
~
3
S
—

which is the desired conclusion. We stress that the equality (x) has been obtained by using the sym-

metry of the measure ,ug?”m. The result for general f, g is deduced by an approximation argument
and Lemma 2.6 This concludes the proof. O
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