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Abstract

This paper develops a quantitative version of de Jong’s central limit theorem for
homogeneous sums in a high-dimensional setting. More precisely, under appropri-
ate moment assumptions, we establish an upper bound for the Kolmogorov distance
between a multi-dimensional vector of homogeneous sums and a Gaussian vector so
that the bound depends polynomially on the logarithm of the dimension and is gov-
erned by the fourth cumulants and the maximal influences of the components. As a
corollary, we obtain high-dimensional versions of fourth-moment theorems, universal-
ity results and Peccati—Tudor-type theorems for homogeneous sums. We also sharpen
some existing (quantitative) central limit theorems by applications of our result.
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1 Introduction

Let X = (X;){2, be a sequence of independent centered random variables with unit
variance. A homogeneous sum is a random variable of the form

N
o(f: X) = Z Flts i) X - X,

i1yeensip=1
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where N,g € N, [N] :={l,..., N} and f : [N]? — R is a symmetric function
vanishing on diagonals, i.e., f (i1, ...,i;) = Ounlessiy, ..., i, are mutually different.
Studies of limit theorems for a sequence of homogeneous sums have some history
in probability theory. Rotar’ [53,54] investigated invariance principles for Q(f; X)
regarding the law of X. In the notable work of de Jong [22], the following striking
result has been established: For every n € N, let f,, : [N,]? — R be a symmetric
function vanishing on diagonals with ¢ fixed and N, 1 oo as n — 00. Assume
E[X}] < oo for all i and E[Q(f,; X)?] = 1 for all n. Then, Q(f;; X) converges in
law to the standard normal distribution, provided that the following two conditions
hold true:

(i) E[Q(fu; X)*] = 3asn — oo.
(if) max<j<p, Inf;(f,) = 0 asn — oo, where Inf; (f;) is defined by

Ny
Infi(f) = Y fuliiin.....ig)" (1.1)

02,0, ig=1

and called the influence of the ith variable of f;,.

When g = 1, condition (ii) says that max|<j<n, fa ()2 = 0asn — oo, which is
equivalent to the celebrated Lindeberg condition. In this case condition (i) is always
implied by (ii), and thus it is an extra one. In contrast, when ¢ > 2, condition (ii)
is no longer sufficient for the asymptotic normality of the sequence (Q(fy; X))o,
so one needs an additional condition. The motivation of introducing condition (i)
in [22] was that one can easily check condition (i) is equivalent to the asymptotic
normality of (Q(fu; X))o, when ¢ = 2 and X is Gaussian (see also [21]). Later
on, this observation was significantly improved in the influential paper by Nualart
& Peccati [49]: For any g, the asymptotic normality of (Q(f,; X));2, is implied
just by condition (i) as long as X is Gaussian. Results of this type are nowadays
called fourth-moment theorems and have been extensively studied in the past decade.
In particular, further investigation of the fourth-moment theorem in [49] has led to
the introduction of the so-called Malliavin—Stein method by Nourdin & Peccati [43],
which have produced one of the most active research areas in the recent probabilistic
literature. We refer the reader to the monograph [44] for an introduction to this subject
and the survey [3] for recent developments.

Implication of the Malliavin—Stein method to de Jong’s central limit theorem (CLT)
for homogeneous sums has been investigated in the seminal work of Nourdin, Peccati
& Reinert [47], where several important extensions of de Jong’s result have been
developed. The following three results are particularly relevant to our work:

(I) First, they have established a multi-dimensional extension of de Jong’s CLT
which shows multi-dimensional vectors of homogeneous sums enjoy a CLT if
de Jong’s criterion is satisfied component-wise. More precisely, let d € N and,
forevery j = 1,...,d,letq; € Nand f,; : [N;]9 — R be a symmetric
function vanishing on diagonals. Also, let € = (€;)1<;j k<a be ad x d positive
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semidefinite symmetric matrix and suppose that

\max [EIO(foji X)Q(fri X1 = €jel = 0

as n — 00. Then, the d-dimensional random vector

0" (X) := (Q(fn1: X), -, Q(f.a: X))

converges in law to the d-dimensional normal distribution Nz (0, ¢) with mean 0
and covariance matrix € asn — 00 if E[Q(fy. j: X)*1—3E[Q(fn.j; X)*]> — 0
and max;<;<p, Inf; (f, ;) — Oasn — ooforevery j =1,...,d.

(IT) Second, they have found the following universality of Gaussian variables in the
context of homogeneous sums ( [47, Theorem 1.2]): Assume

Ny
.. .
sup E fn,j(ll,lz,...,lqj) < 00
n . -

i150nig=

and €;; > O for every j. Then, if Q(”)(G) converges in law to Ny (0, €) as
n — oo for a sequence of standard Gaussian variables G = (G;){2,, then
Q(")(X) converges in law to Ny (0, €) asn — oo for any sequence X = (X2,
of independent centered random variables with unit variance and such that
sup; E[|X;]’] < o0.

(IIT) Third, they have established some quantitative versions of de Jong’s CLT for
homogeneous sums; see Proposition 5.4 and Corollary 7.3 in [47] for details (see
also Sect. 2.1.1).

We remark that these results have been generalized in various directions by subse-
quent studies. For example, the universality results analogous to (II) have also been
established for Poisson variables in Peccati & Zheng [52] and i.i.d. variables with zero
skewness and nonnegative excess kurtosis in Nourdin et al. [45,46], respectively. Also,
the recent work of Dobler & Peccati [28] has extended (I) and (IT) to more general
degenerate U -statistics which were originally treated in [22].

As the title of the paper suggests, the aim of this paper is to extend the above results
to a high-dimensional setting where the dimension d depends on n and d = d,, — o0
as n — oo. Of course, in such a setting, the “asymptotic distribution” A (0, €) also
depends on n and, even worse, it is typically no longer tight. Therefore, we need
to properly reformulate the above statements in this setting. In this paper, we adopt
the so-called metric approach to accomplish this purpose: We try to establish the
convergence of some metric between the laws of Q) (X) and NV, (0, €). Specifically,
we take the Kolmogorov distance as the metric between the probability laws. Namely,
letting Z ™) be a d,,-dimensional centered Gaussian vector with covariance matrix €,
for each n, we aim at proving the following convergence:

sup |P(Q™(X) <x)—P(Z™ <x)| - 0 asn — oo.

xeRdn
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Here, for vectors x = (x1,...,xg,) € R4 and y=0O1,..-,Y4,) € R4 | we write
x < y toexpress x; < y; forevery j = 1,...,d,. In addition, we are particu-
larly interested in a situation where the dimension d = d,, increases extremely faster
than the “standard” convergence rate of Gaussian approximation for a sequence of uni-
variate homogeneous sums. Given that both v/|E[Q( f,,; X)*] — 3E[Q( f,; X)2]?| and
max| <;<n, +/Inf; (f,) can be the optimal convergence rates of the Gaussian approx-
imation of Q(f;; X) in the Kolmogorov distance (see [42, Proposition 3.8] for the
former and [30, Remark 1] for the latter), we might consider the quantity

b= max \/ [ELQ(fn.ji X)*1 = 3ELQ(f.js X2P| + max Infi(fu))

as an appropriate definition of the “standard” convergence rate. Then, we aim at prov-
ing

sup |[P(Q™(X) < x) — P(Z™ < x)| < C(logd,)"s (1.2)

xeRdn

for all n € N, where a, b, C > 0 are constants which do not depend on n (here
and below we assume d,, > 2). As a byproduct, results of this type enable us to
extend fourth-moment theorems and universality results for homogeneous sums to a
high-dimensional setting (see Theorem 2.2 for the precise statement).

Our formulation of a high-dimensional extension of CLTs for homogeneous sums
is motivated by the recent path-breaking work of Chernozhukov, Chetverikov & Kato
[13,18], where results analogous to (1.2) have been established for sums of independent
random vectors. More formally, let (&, ;)7_, be a sequence of independent centered d, -
dimensional random vectors. Set S, := n~1/2 Z?:l &n.i and assume ¢, = E[S, SnT ]
(T denotes the transpose of a matrix). Then, under an appropriate assumption on
moments, we have

1 7d 1/6
sup |P(Sy <x)— P(Z™ <x)| < C’ (M> , (13)

xeRdn n

where C’ > 0 is a constant which does not depend on n (see Proposition 2.1 in [18]
for the precise statement). Here, we shall remark that the bound in (1.3) depends
on n through n~1/®, which is suboptimal when the dimension d,, is fixed. However,
in [18, Remark 2.1(ii)] it is conjectured that the rate n~'/% is nearly optimal in a
minimax sense when d,, is extremely larger than n (see also [10, Remark 1]). This
conjecture is motivated by the fact that the rate n~ !/ is minimax optimal in CLTs for
sums of independent random variables taking values in an infinite-dimensional Banach
space (see, e.g., [8, Theorem 2.6]). Given that high-dimensional CLTs of type (1.3)
are closely related to Gaussian approximation of the suprema of empirical processes
(see, e.g., [15,17]), it would be worth mentioning that a duality argument enables us
to translate the minimax rate for CLTs in a Banach space to the one for Gaussian
approximation of the suprema of empirical processes with a specific class of functions
in the Kolmogorov distance; see [50] for details. For this reason, we also conjecture
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that b = 1/3 would give an optimal dependence on §, of the bound in (1.2) (note
that the rate n~!/? is the standard convergence rate of CLTs for sums of independent
one-dimensional random variables). In this paper, we indeed establish that the bound
of type (1.2) holds true with b = 1/3 under a moment assumption on X when ¢;’s do
not depend on j (see Theorem 2.1 and Remark 2.1).

We remark that there are a number of articles which extend the scope of the
Chernozhukov—Chetverikov—Kato theory (CCK theory for short) in various direc-
tions. We refer the reader to the survey [6] for recent developments. Nevertheless,
most studies focus on linear statistics (i.e., sums of random variables) and there are
only a few articles concerned with nonlinear statistics. Two exceptions are U -statistics
developedin [10-12,56] and Wiener functionals developed in [34,35]. On the one hand,
however, the former are mainly concerned with non-degenerate U -statistics which are
approximately linear statistics via Hoeffding decomposition (Chen & Kato [11] also
handle degenerate U -statistics, but they focus on the randomized incomplete versions
that are still approximately linear statistics). On the other hand, although the latter deal
with essentially nonlinear statistics, they must be functionals of a (possibly infinite-
dimensional) Gaussian process, except for [35, Theorem 3.2] that is a version of our
result with g; = 2 (see Sect. 2.1.2 for more details). In this sense, our result would
be the first extension of CCK-type results to essentially nonlinear statistics based on
possibly non-Gaussian variables.

Finally, we mention that the main results of this paper have potential applications
to statistics. In fact, the original motivation of this paper is to improve the Gaussian
approximation result for maxima of high-dimensional vectors of random quadratic
forms given by [35, Theorem 3.2], which is used to ensure the validity of the bootstrap
testing procedure proposed in [35, Section 4.1] (see Sect. 2.2). Another potential
application might be specification test for parametric form in nonparametric regression.
In this area, to derive the null distributions of test statistics, one sometimes needs to
approximate the maximum of (essentially degenerate) quadratic forms; see [25,32,40]
for instance.

This paper is organized as follows. Section 2 presents the main results obtained
in the paper, while Sects. 3—7 are devoted to the proof of the main results: Sect. 3
demonstrates a basic scheme of the CCK theory to prove high-dimensional CLTs.
Subsequently, Sect. 4 presents a connection of this scheme to Stein’s method. Based
on this observation, Sect. 5 develops a high-dimensional CLT of the form (1.2) for
homogeneous sums based on normal and gamma variables. Then, Sect. 6 establishes
a kind of invariance principle for high-dimensional homogeneous sums using a ran-
domized version of the Lindeberg method. Finally, Sect. 7 completes the proof of the
main results.

Notation

Z4 denotes the set of all nonnegative integers. For x = (xq,...,x4) € R?, we define
Ixllee, := maxi<j<q|x;|. For N € N, weset [N] :={1,..., N}. We set Z?:p =0
if p > g by convention. For g € N, we denote by &, the set of all permutations
of [¢], i.e., the symmetric group of degree ¢. For a function f : [N]? — R, we set
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M(f) := maxi<j<y Inf; (f) (recall that Inf; (f) is defined according to (1.1)). We
also set || fl¢, := \/Zz{\{,...,iqzl f(i1,...,ig)% For a function h : RY — R, we set

[121lco := supycgra [ (x)]. We write C}' (R?) for the set of all real-valued C™ functions

on R4 all of whose partial derivatives are bounded. We write 9, j,, = ﬁ for
1 m
short. Throughout the paper, Z = (Zy, ..., Z4) denotes a d-dimensional centered

Gaussian random vector with covariance matrix € = (&;;)1<;, j<4 (note that we do
not assume that € is positive definite in general). Also, (g )"O | stands for a sequence
of positive integers. Throughout the paper, we will regard (q j )"O | asfixed, i.e., it does
not vary when we consider asymptotic results. Given a probablhty distribution ., we
write X ~ u to express that X is a random variable with distribution p. For v > 0,
we write y (v) for the gamma distribution with shape v and rate 1. If S is a topological
space, B(S) denotes the Borel o-field of S.

Given a random variable X, we set || X||, := (E[|X|”1}!/P for every p > 0. When
X satisfies E[X*] < oo, we denote the fourth cumulant of X by k4(X). Note that
Kk4(X) = E[X*] — 3E[X?]? if X is centered. For & > 0, we define the Ye-norm of X
by | X|ly, = inf{C > 0 : E[¥,(]X|/C)] < 1}, where ¥, (x) := exp(x*) — 1. Note
that || - ||y, is indeed a norm (on a suitable space) if and only if & > 1. Some useful
properties of the ¥,-norm are collected in Appendix A.

2 Main Results

Our first main result is a high-dimensional version of de Jong’s CLT for homogeneous
sums:

Theorem 2.1 Let X = (X i)zN= | be a sequence of independent centered random vari-
ables with unit variance. Set w = % ifE[X?] = 0 for everyi € [N]and w = 1
otherwise. For every j € [d], let f; : [N]9 — R be a symmetric function vanishing
on diagonals, and set Q(X) = (Q(f1; X), ..., O(fs; X)). Suppose that d > 2,
o = mini<j<q |Zjll2 > 0 and maxi<;<y | Xi|ly, < o0 for some a € (0, w1
Then,

sup [P(Q(X) =x) — P(Z = x)|

xeRd

<Cl+o™) {(logdﬁso[Q(X)]%

+(logd)" 281 Q(X)]F + (IOgd) =3 max, BN\/M(fk)}, (2.1

where By 1= max1<,<N(|IX lye VIEIX1D), G4 := maxi<j<q qj, b == max{%wcjd—

é, z(qd D4 } C > O depends only on a, g, and

H[Q(X)) = max [E[Q(f}: X)O(fi: X)1 — Cjx],
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—2wg,—1

N
BIQUON =A™ max 1y, |K4<Q(fk;x>>|+Zi;”;1nf,-<fk>2

1/4

N
+1ig; < Ay 1 filles (|K4(Q(fk§ X))| + Ayt Zlnf,-(fk>2)

i=l1
with Ay := maxi<; <y ([E[X?1] V || X;]|4).

Remark 2.1 (a) Since Z,N: 1 Inf; fO? < |l fe ||,?2M( fr), Theorem 2.1 gives the bound
of the form (1.2) under reasonable assumptions when g = - -+ = g4. For exam-
ple, this is the case when E[Q(f;; X)O(fk; X)] = €j; for all j, k € [d],
sup; | X;illy, < oo and sup; | fjlle, < oco. Here, we keep ZIN=1 Inf; ( f¢)? rather
than || fx II%ZM( fx) for the convenience of application.

(b) When g; < gy for some j, k € [d], the exponents of |k4(Q( fx; X))| and M( fi)
appearing in the bound of (2.1) are 1/12, which are halves of those for the case
q;j = qi- This phenomenon is not specific to the high-dimensional setting but
common in fourth-moment-type theorems. See Remark 1.9(a) in [29] for more
details.

(c) In Sect. 2.1, we compare Theorem 2.1 to two existing results in some detail. The
results therein show the dependence of the bound in (2.1) on the dimension d is
as sharp as (and sometimes sharper than) the previous results.

We can easily extend Theorem 2.1 to a high-dimensional CLT for homogeneous
sums in hyperrectangles as follows. Let .A™(d) be the set of all hyperrectangles in RY,
i.e., A™(d) consists of all sets A of the form

A={(x1,...,xa) eRY :1a; <x; <bjforall j=1,...,d}

forsome —o0 <a; <b; <00, j=1,...,d.

Corollary 2.1 Under the assumptions of Theorem 2.1, we have

sup |P(Q(X)e A)— P(Z e A
AcAre(d)
= C+o7h [doga) Sl 001
2q,,—1 —
+(ogd) 15[ Q(X1Y + logd) 6 +F max B‘z’é‘\/M(fk)} ,
<K<
where C' > 0 depends only on a, q ;.

For application, it is often useful to restate Theorem 2.1 in an asymptotic form as
follows.

Corollary2.2 Let X = (X;)72, be a sequence of independent centered random

variables with unit variance. Set w = % if E[X?] = 0 for every i € N
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and w = 1 otherwise. For every n € N, let N,,d, € N\ {1} and fux

[NyJ% — R (k = 1,...,d,) be symmetric functions vanishing on diagonals,
and set Q(”)(X) = (Q(fu1:; X), ..., O(fn.a; X)). Moreover, for every n € N,
let ZW = (Znas ..., Zna,) be a dy-dimensional centered Gaussian vector with
covariance matrix €, = (& k1) 1<k,i1<d,. Suppose that G, = SUpjengj < 00,

inf,eny mini<g<g, 1 Znkll2 > 0, sup;cy 1 Xi lly, < 00 for some a € (0, w1 and

(logdy)* | max [ELQ(fuks X)OQ(fu1s X)) — € pal — O (2.2)
as n — oo. Moreover, setting a; = (4wqs — 2) V (401_1(6_10,<> — 1) +5) and

ar := 2012, — 1) + 3, we suppose that either one of the following conditions is
satisfied:

(i) (logdy)*™ maxi<j<g, lca(Q(fuj: X))| — 0 and (logd,)*¥* max;<;<q,
M(fn,j) = 0asn — oo.

(ii) (logdy)™ maxi<j<d, lka(Q(fnj: X)) — 0 and (logd,)*"* max<;<a,
M(fn,j) > Oasn - ooandqr =q» =---.

Then, we have SUP 4e Are(d,) |P(Q(”)(X) e A)— P(ZW ¢ A)| = O0asn — oo.

Our second main result gives high-dimensional versions of fourth-moment theo-
rems, universality results and Peccati-Tudor-type theorems for homogeneous sums:

Theorem 2.2 Let us keep the same notation as in Corollary 2.2. Suppose that one of
the following conditions is satisfied:

(A) X isasequence ofindependent copies of a random variable X suchthat || X ||y, <
oo for some a > 0 and E[X3] = 0 and E[X*] > 3.

(B) For every i, X; is a standardized Poisson random variable with intensity A; >
0, i.e., Aj + /A; X; is a Poisson random variable with intensity \;. Moreover,
inf,-eN )»l' > 0.

(C) Foreveryi, X; is a standardized gamma random variable with shape v; > 0 and
unit rate, i.e., v; + Vi X; ~ y(v;). Moreover, inf;cy v; > 0.

Suppose also 2 < infjengj < sup;eng; < 00, 0 < infyenymini<j<y, ijj’,) <

SUp, ey Maxi<j<d, Q%) < oo and
(logd,)* max [E[Q(fn,j: X)O(fux; X)]—Cpjxl = 0
1<j.k=d,

asn — oo for every a > 0. Then, we have k4(Q(f; X)) > 0 for any symmetric
function f : [N]9 — R vanishing on diagonals. Moreover, the following conditions
are equivalent:

(i) (logd,)® maxi<j<d, k4(Q(fn,j; X)) = 0asn — oo for everya > 0.
(it) (logdy)® maxi<j<d, SUpyer |P(Q(fn,j; X) < x) = P(Zy,; < x)| = Oas
n — oo for every a > 0.
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(iii) (logdy)® sup, cgan [P(Q™(X) < x) — P(Z™ < x)| — Oasn — oo for
everya > 0.

(iv) (logdy)® sup,cgan [P(QM(Y) < x) — P(Z™ < x)| — 0asn — oo for any
a > 0 and sequence Y = (Y;)ien of centered independent variables with unit
variance such that sup; . |1Y; ||y, < oo for some a > 0.

Remark 2.2 (a) The implications (i) = (iii), (iii) = (iv) and (ii) = (iii) can be viewed
as high-dimensional versions of fourth-moment theorems, universality results and
Peccati—Tudor-type theorems for homogeneous sums, respectively. Here, Peccati—
Tudor-type theorems refer to statements such that a joint CLT is implied by
component-wise CLTs (Peccati & Tudor [51] have established such a result for
multiple Wiener—It6 integrals with respect to an isonormal Gaussian process).

(b) The proof of Theorem 2.2 relies on the fact that condition (i) automatically yields
(logdy)® max; M(fy, ;) — 0asn — oo for every a > 0. On the one hand, this
fact has already been established in the previous work for cases (A) and (B) (see the
proof of Lemma 7.2). On the other hand, for case (C), this fact seems not to have
appeared in the literature so far. Indeed, for case (C) we obtain it as a byproduct
of the proof of Proposition 5.2 (see Lemma 5.4). As a consequence, Theorem 2.2
seems new for case (C) even in the fixed-dimensional case. We remark that the
fourth-moment theorem for case (C) has been established by [1] in the univariate
case, which inspired our discussions in Sect. 5 (see also [9]).

2.1 Comparison of Theorem 2.1 to Some Existing Results
2.1.1 Comparison to Corollary 7.3 in Nourdin, Peccati and Reinert [47]

First, we compare our result to the quantitative multi-dimensional CLT for homoge-
neous sums obtained in Nourdin et al. [47]. To state their result, we need to introduce
the notion of contraction, which will also play an important role in Sect. 5.2. For two
symmetric functions f : [N]? — R, g : [N]? - Randr € {0,1..., p A g}, we
define the contraction f*.g : [N]?T4=% — R by

N
Srrgliv, ..., ip+q—2r) = fG, ..., ip—rykl» oo k)g
ki,....kr=
Gperals - iprg=2r ki, ... k). 2.3)
In particular, we have
f*Og(il, -'-7i]7+(1) = f ®g(l]’ ~--,ip+q) = f(i17 -”7ip)g(ip+15 "'7ip+q)'

Now we are ready to state the result of [47]. To simplify the notation, we focus
only on the identity covariance matrix case and do not keep the explicit dependence
of constants on g;’s.

Proposition 2.1 (Nourdin et al. [47], Corollary 7.3) Let us keep the same notation as
in Theorem 2.1. Suppose that €, = E[Q(f;; X)Q(fx: X)) forall j, k € [d] and €
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is the identity matrix of size d. Suppose also that  := max<;<y E[| X; |3] < o0 and
qa > -+ > q1 = 2. Then, we have

sup |[P(Q(X)e A)— P(Z e A)|
AeC(RY)
1/4
4 3

38 ) A (g;—1/3 .
<KdBIA+CB+1) ;ﬁj [max M(Fpp . @24

where C(R?) is the set of all convex Borel subsets of R, K > 0is a constant depending
onlyongqy, C:= ZINZI max<;<q Inf; (f;) and

q;—1

A= (Z (1 fj*q;—r Filley + Il fixge—r filley) + l{qj<qk},/||fk*qk—qjfk”@z) :

1<j<k=d \ r=1

To compare Proposition 2.1 to our result, we need to bound the quantity A by
[k4(Q(fj; X))| and M(f;), j € [d]. This can be carried out by the following lemma
(proved in Sect. 7.4):

Lemma 2.1 Let X = (X; )1N= | be asequence ofindependent centered random variables
with unit variance and such that M := 1 +maxj<;<y E[X?] < 00. Also, let g > 2 be
an integer and f : [N19 — R be a symmetric function vanishing on diagonals. Then,
we have

max [l <l (QU X))+ CMIFIE M),

1

where C > 0 depends only on q.

Remark 2.3 The bound in Lemma 2.1 is generally sharp. In fact, it is well known that

A/ 1ka(Q(f; X))| has the same order as maxi<,<q—1 | f*r fll¢, if X is Gaussian (see,
e.g., Bq.(5.2.6) in [44]). Moreover, if ¢ = 2 and f (i, j) = N~1/21(;_j|=1), then both

| f*1 flle, and || £ ||le,/MC(F) are of order N~1/2,

With the help of Lemma 2.1, we observe that the bound in (2.4) typically has the same

order as
_ 1/4
438 {d2 max A;k+d3C max M(fj)} ,
1<jk=d - I=j=d ’

where

Rjic = Tigymgey/ Ika(Q(f5: ) + M(f))
+1ig; <o) ks (Q(fi: X + M(fi)}/* .
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Thus, in the bound of (2.4), the dimension appears as a power of d, while the exponent
of the “standard” convergence rate § := maxj<j<g \/|/<4(Q(fj; X))+ M(f)) is
1/4. These are much improved in our result because the former appears as a power
of log d and the latter is 1/3. Nevertheless, we should note that the bound in (2.4) is
given for the much stronger metric than the Kolmogorov distance. In fact, to the best
of the author’s knowledge, all the known bounds for this metric depend polynomially
on the dimension even for sums of independent random variables; see [58, Section
1.1] and references therein.

Remark 2.4 (a) Roughly speaking, the exponent of § is 1/4 in the bound of (2.4)
because this bound is transferred from an analogous quantitative CLT for the
Gaussian counterpart by the Lindeberg method with matching moments up to the
second order. To overcome this issue, we need to match moments up to the third
order and thus we can no longer rely on the result analogous to Theorem 2.1
for the Gaussian counterpart, which is obtained in [35]. For this reason, we will
develop a high-dimensional CLT for homogeneous sums based on normal and
gamma variables in Sect. 5.

(b) It is worth noting that the quantity C = ZlN: | maxi<j<q Inf; (f;) in the bound of
(2.4) can be much larger than max;<;<q ZZN=1 Inf; (f;) = maxj<j<q |l fj ||%2 in
high-dimensional situations (see Remark 2.5 for a concrete example). Indeed, naive
application of the Lindeberg method produces a quantity like C, which prevents
us from using the Lindeberg method in its pure form (this is why Chernozhukov
et al. [13,18] rely on Stein’s method to prove their high-dimensional CLTs; see
[14, Appendix L] for a detailed discussion). In Sect. 6, we will resolve this issue
by randomizing the Lindeberg method as Deng & Zhang [24] have recently done
in the context of sums of independent random vectors.

2.1.2 Comparison to Theorem 3.2 in Koike [35]

Next, we compare our result to the Gaussian approximation result for maxima of
quadratic forms obtained in [35, Theorem 3.2]. Here, for an explicit comparison, we
state this result with applying [35, Corollary 3.1]. For a function f : [N]*> — R, we
denote the N x N matrix (f (i, j))1<i,j<n by [f].

Proposition 2.2 (Koike [35], Theorem 3.2 and Corollary 3.1) Let us keep the same
notation as in Corollary 2.2. Suppose that inf ey miny<g<g, | Znkll2 > 0, g; = 2 for
all j, sup;en 1 Xilly, < 00 and (2.2) holds true as n — 00. Suppose also that

(logd,)? max, \Jir (Lfn k%)

Ny
+ (log dy)°® ( max, \/M(fn,k)) ; max, nfi(fu0) >0 25)

1<k<
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as n — 0o. Then, we have

0 2.6
p k=0, R

P( max |Q(fur; X)| < t) - P( max |Zy | < t)
1<k<d, 1<

asn — OQ.

When we apply our result to quadratic forms as above, we obtain the following
result.

Proposition 2.3 Let us keep the same notation as in Corollary 2.2. Set

A, = max ,/tr ([fn,k]4) + 12/1(%” \/m”fn,k”!iz

I<k=dy

for every n. Assume q1 = q2 = --- = 2, infenminj<k<q, 1 Znkll2 > 0 and (2.2).
Assume also that either one of the following conditions is satisfied:

(i) sup;en 1 Xilly, < oo and (logd,)’ A, — 0asn — oo.
(ii) sup;eny I1Xilly, < 0o, E[X}] = 0 foralli and (logd,)*A, — 0 asn — oo.

Then, we have Sup g¢ gre (g, |P(Q(”)(X) €A)—P(Z™ e A)| - 0asn — oc.

Remark 2.5 (a)Regarding the convergence rate of max <<, tr ([ fn,k]“) , condition (i)
in Proposition 2.3 is stronger than the one in Proposition 2.2. However, the former
imposes a weaker moment condition on X than the latter. More importantly, the second
term of A, is always smaller than or equal to the second term in (2.5), and the latter
can be much larger than the former. For example, let us assume N, = d, = n and
consider the functions f; ; defined as follows:

nTV2if i — jl =10 £k, j #k,
foxG, ) =3n"Y4if|i —jl=1,i=korj =k,
0 otherwise.

Then, we have Inf; (f, ) = (1 + Lj<i<p)n~ V2 if i € {k,k £ 1} and Inf; (f, ) =
1+ 1{1<,-<n})n_1 otherwise. Therefore, on the one hand

1<k=<d,

N
( max m) Z  max, Inf; (fnk)
i=1 = "

doesnotconvergetoOasn — oo, butonthe otherhand max <k <g, /M (fu. i)l fu.klle,
= O(n_1/4) as n — oo. Note that in this case we have maxj<x<gq, /tr ([fn,k]“) =

O(n—Y*) and Il faklle, = 1 asn — oo, so (2.6) holds true due to Proposition 2.3.

(b) Condition (ii) in Proposition 2.3 requires the additional zero skewness assump-
tion, but it always improves the assumption on the functions f, ; than the one in
Proposition 2.2.
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(c) We have A, < 2maxy ||[ fuklllspll fu.klle, With || - ||sp the spectral norm of
matrices. So (log dy,)* A, — 0 forsome a > Oisimplied by (log d,,)* max || fu,x]llsp

Il frklley = 0.

2.2 Statistical Application: Bootstrap Test for the Absence of Lead-Lag
Relationship

Let W, = (W], W,z) (t € R) be a two-sided bivariate standard Wiener process. Also
let p € (—1,1) and ¥ € R be two (unknown) parameters. We define the bivariate
process B, = (B!, B?) (t € R) as B} = W}! and B> = pW! , + /1 — p2W?. For
each v = 1, 2, we consider the process X" = (X”)tzo given by

t
X! =X, +/ oy (s)dB;, t>0, 2.7)
0

where o, € L%(0, o0) is nonnegative-valued and deterministic. If p # 0, there is
a correlation between X! and X? with a time lag of . We aim to test for whether
such a correlation really exists or not, given (possibly asynchronous) high-frequency
observations of X! and X2. Specifically, for each v = 1, 2, we observe the process
X" on the interval [0, T'] at the deterministic sampling times 0 < #; <t/ < --- <
t, < T, which implicitly depend on the parameter n € N such that

ry = max max (tf —1t;)—0
v=1,2i=0,1,...,n,+1

as n — oo, where we set 1| := 0 and tr‘l’ =T for each v = 1, 2. To test for the
null hypothesis Hy : p = 0 against the alternative Hp : p # 0, Koike [35] proposed
the test statistic given by T, = /n maxgeg, |U,(0)|, where G, is a finite subset of R

and

ny np
Un(0) =YY AIX'A"X?K) with ATX = X)) — X}, and
i=1 j=I ' "
ij _
Ky = 1{(tl.1_1,z}]n(t}_lfe,zf.fe];em-

The null distribution of 7}, can be approximated by its Gaussian analog as follows:

Proposition 2.4 ([35], Proposition 4.1) For each n € N, let (Z,(0))pcg, be a family
of centered Gaussian variables such that E[Z,,(0)Z,(0")] = n Cov[U,(9), U,(6")]
forall 0,0" € G,. Suppose that sup;c0.71(01(t) + 02()) < 00 and there are positive
constants v, v such that

ny ny : tj2. .
<n Z Z (/ o1 (t)zdt> (/12 az(t)2dt> Kj <7
i

i=1 j=1
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foralln € Nand 0 € G,. Then, under the null hypothesis p = 0, we have

sup

P(T,<x)—P (max |Z,(0)| < x)‘ -0
xeR

€Yn

as n — oo, provided that nr>10g® #G,) — 0.

Since the distribution of maxgcg, |Z,(6)| is analytically intractable, Koike [35] pro-

posed a wild bootstrap procedure to approximate it. Formally, let (wi1 > and (w% ;’11

be mutually independent sequences of i.i.d. random variables independent of X! and
X2. Assume that E[w{] = E[w}] = 0, Var[w]] = Var[w}] = 1 and [|w] |y, V
||w%||¢2 < 0. Define the bootstrapped test statistic as 7, = /n maxgeg, |U,:(0)]
where

i=1

nyp nj

Uiy =33 (w} A;’X1> (wJZ-A’}Xz) K.

i=1 j=1

In [35, Proposition B.8], it is shown that

sup
xeR

P(Tn*SxIX)—P(gn%XIZn(G)I §x>‘—>"0 (2.8)

€Gu
as n — oo, provided that r, = O(n=3/*"") and #G, = O(n") for some ,y > 0

in addition to the assumptions of Proposition 2.4. Our result allows us to relax the
condition on r;, as follows:

Proposition 2.5 Under the assumptions of Proposition 2.4, we have (2.8) as n — oo,
provided that r, = O(n~Y*>7") and #G,, = O(n") for some n,y > 0.

3 Chernozhukov-Chetverikov-Kato Theory

In this section we demonstrate a basic scheme of the CCK theory to establish high-
dimensional CLTs. One main ingredient of the CCK theory is the following smooth
approximation of the maximum function: For each § > 0, we define the function
(¥ R¢ — R by

d
P00 =B Hog [ 3P| x=(xiixa) € RY
j=1

Eq.(1) in [16] states that

0<d - - < B 1 1ogd 3.1
= dp(x) g/@gdxj_ﬁ og 3.1
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for any x € RY. Therefore, the larger  is, the better ® g approximates the maximum
function. The next lemma, which is a summary of [24, Lemmas 5-6], highlights the
key properties of this smooth max function:

Lemma3.1 Forany B > 0, m € N and C™ function h : R — R, there is an R®m_

.....

conditions:

(i) For any x € R and jy,..., ju € [d], we have [0j1...j(h 0 ®g)(x)| <

d
ST < e max AR oo,
. ~ 1<k<m

where ¢, > 0 depends only on m.
(iii) Forany x,t € RY and Jis s jm € [d], we have

Remark 3.1 An explicit expression of the constant ¢, in Lemma 3.1 can be derived
from [24, Lemma 5]. In particular, we have ¢c; = 1 and ¢p = 3.

Another important ingredient of the CCK theory is the so-called anti-concentration
inequality. For our purpose, the following one is particularly useful (see [19] for the
proof):

Lemma 3.2 (Nazarov’s inequality) If o := minj<j<q | Zjll2 > O, for any x € R? and
& > 0 we have

P(Z<x+e) —P(Z<x) < f(,/21ogd+2).
fed

These tools enable us to establish the following form of smoothing inequality:

Proposition 3.1 Let go : R — [0, 1] be a measurable function such that go(t) = 1 for
t <0and go(t) =0 fort > 1. Also, let ¢ > 0 and set p := ¢~ " logd. Suppose that
o :=mini<j<q | Zjll2 > O. Then, for any d-dimensional random vector F, we have

sup [P(F < x)— P(Z < x)| < Au(F. 2) + 25 (,/2logd +2) . (32
o

xeRd

where

As(F,Z) := sup |Elgo(e™ ®p(F — )] = Elgo(e™ ®p(Z = . 63
yeR

@ Springer



16 Journal of Theoretical Probability (2023) 36:1-45

Proof This result has been essentially shown in Step 2 in the proof of [18, Lemma
5.1]. O

Remark 3.2 Proposition 3.1 can be seen as a special version of more general smoothing
inequalities such as [7, Lemma 2.1]. An important feature of bound (3.2) is that the
quantity A, (F, Z) contains only test functions of the form x > go(®g(x — y)) for
some y € RY. If g is sufficiently smooth, derivatives of such a test function admit
good estimates with respect to the dimension d, as seen from Lemma 3.1.

It might be worth mentioning that we can use Proposition 3.1 to derive a bound for
the Kolmogorov distance by the Wasserstein distance. Let us recall the definition of
the Wasserstein distance.

Definition 3.1 (Wasserstein distance) For d-dimensional random vectors F, G with
integrable components, the Wasserstein distance between the laws of F and G is
defined by

WI(F, G) = su% |E[h(F)] — E[R(G)]],
he

where H denotes the set of all functions 4 : R — R such that

h() = A _

lAllLip == sup
x,yeR:x£y lx — ¥l

Here, || - || is the usual Euclidian norm on R4,

Corollary 3.1 Under the assumptions of Proposition 3.1, we have

sup |P(F <x)— P(Z <x)| <
xeRd

2 21 2
\/(—“‘f“)w, 2

Proof 1t suffices to consider the case W|(F, Z) > 0. Let us define the function
g0 : R — [0, 11by go(x) = min{l, max{l—x, 0}},x € R. Then,foranyx, x’, y € R4
and ¢ > 0, we have |go(e ! Pg(x — y) — gole ' Dp(x’ — )| < e Mlx — X'l
by [13, Lemma A.3], so we obtain A.(F, Z) < 8_1W1(F, Z). Now, setting ¢ =
VoWI(F, Z)/(2/2Togd + 4), we infer the desired result from Proposition 3.1. O

When d = 1, Corollary 3.1 recovers the standard estimate (cf. Eq.(C.2.6) in [44]). We
shall remark that a bound similar to the above (with a slightly different constant) has
already appeared in [4, Theorem 3.1].

Remark 3.3 It is generally impossible to derive (1.2)-type bounds from the corre-
sponding ones for the Wasserstein distance. To see this, let F = (Fy,..., Fy) be
a d-dimensional random vector such that the laws of F, ..., F; are identical (and
integrable). Also, let G = (G, ..., G4) be another d-dimensional random vector sat-
isfying the same condition. Then, we can easily verify Wi (F, G) > «/EWI (F1,Gyp)
by definition.
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4 Stein Kernels and High-Dimensional CLTs

In the rest of the paper, we fix a C* function go : R — [0, 1] such that go(¢) = 1
for t < 0 and go(#) = O for + > 1: For example, we can take it as go(t) = fo(l —
1)/{fo(t) + fo(l —t)}, where the function fy : R — R is defined by fy(t) = e 1
if £ > 0 and fy(¢) = O otherwise.

To make Proposition 3.1 useful, we need to obtain a “good” upper bound for the
quantity A.(F, Z). As briefly mentioned in Remark 2.4, Chernozhukov et al. [13] have
pointed out that Stein’s method effectively solves this task. Moreover, discussions in
[16,35] implicitly suggest that the CCK theory would have a nice connection to Stein
kernels. In this section, we illustrate this idea.

Definition 4.1 (Stein kernel) Let F = (Fy, ..., F;) be a centered d—djmensional ran-
dom variable. A d x d matrix-valued measurable function tp = (tg)lf,-, j<d on R4
is called a Stein kernel for (the law of) F if max;<; j<4 E[|r}',] (F)|] < o0 and

d d
> Eldje(F)Fjl= > Eldjp(F)t (F)] 4.1
j=1 i,j=1

forany ¢ € Cp° (RY).

Remark 4.1 In this paper, we adopt Cl‘;o (R9)Y as the class of test functions for which
identity (4.1) holds true because of convenience, but other classes are also used in the
literature; see [20] for instance.

Lemma 4.1 Let F = (F1, ..., Fy) be a centered d-dimensional random vector. Also,

let tp = (r}j)lsi,jfd be a Stein kernel for F. Then, we have

3
sup [E[h (®p(F — )] —E[h (®p(Z - y)]| < Emax{llh"lloo, Bl ls} A

ye R4

forany B > 0and h € C°(R), where

I=i,j=<

A:=E [ max 2 (F) — @,-,-|] .
Proof The proof is essentially same as that of [16, Theorem 1] or [35, Proposition
2.1], so we omit it. O

Proposition 4.1 Suppose that d > 2 and o := minj<j<q | Zjll2 > 0. Under the
assumptions of Lemma 4.1, there is a universal constant C > 0 such that

sup |P(F <x)— P(Z <x)| < C(1+a HaPogad)?>. 4.2)

xeR4
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Proof Thanks to [44, Lemma 4.1.3], it suffices to consider the case A > 0. By
Lemma 4.1, for any ¢ > 0 we have A.(F,Z) < C'e 2(logd)A, where C' > 0
is a universal constant. Therefore, Proposition 3.1 yields

2
sup |P(F <x) — P(Z < x)| < C'e 2(logd)A + = (\/210gd n 2) .
o

xeRd

Now, setting ¢ = A3 (logd)!/®, we obtain the desired result. O

5 A High-Dimensional CLT for Normal-Gamma Homogeneous Sums

In view of the results in Sect. 4, we naturally seek a situation where a vector of
homogeneous sums has a Stein kernel. This is the case when all the components are
eigenfunctions of a Markov diffusion operator (cf. Proposition 5.1 in [39]). Moreover,
as clarified in [1,9,38], only some spectral properties of the Markov diffusion operator
are essential for deriving a fourth-moment-type bound for the variance of the corre-
sponding Stein kernel. This spectral property is especially satisfied when each X; is
either a Gaussian or (standardized) gamma variable, so this section focuses on such a
situation and derives a high-dimensional CLT for this special case.

For each v > 0, we denote by y+ (v) the distribution of the random variable (X —

v)//v with X ~ y (v). Also, for every ¢ € N we set ¢, := Zle r!(z)z.

Proposition 5.1 Let us keep the same notation as in Theorem 2.1 and assume d > 2.
LetY = (Y,-)I(V: | be a sequence of independent random variables such that the law of
Y; belongs to (N0, D} U {y+(v) : v > 0} U {y_(v) : v > 0} for all i. For every i,
define the constants v; and n; by
L2 ifYi~NO, D, 1 if Y ~ N, 1),
T2+ v Y ~ e (o), CTIAVYV Y~ ye(v).

We also set w, = 1/2 if Y; ~ N(0,1) for all i and wy, = 1 otherwise. Then,
k4(Q(fj;Y)) = 0 forall j and

sup [E[h (®p(Q(Y) — )] — E[h (Ps(Z — y))]|
yeRd

=

max{[[7" oo, Bllh'lloc} (Bl @(¥)] + CE[Q(Y)]) (5.1

N W

forany B > 0and h € Cg°(R), where C > 0 depends only on q, and

BLQY)] = max i Gogayyrtartan=t [1{,,,.<qk}||Q<f,»; Y)llaka(Q(fi: Y4

N
Fligmgn | 26405 YD) + (27075 = 1) gley, Y Infi(f))?

i=1
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With Uy := max|<i<n Vi andﬁN ‘= min|<;<n ;.

The rest of this section is devoted to the proof of Proposition 5.1. In the remainder
of this section, we assume that the probability space (€2, F, P) is given by the product
probability space ([T, 2, QN , Fi, Q, P.), where

(R, B(R), N(0, 1)) if Y; ~ N(0, 1),
Qi, Fi, P) = .
( ) { (0, 00), B(0, 50)), y () if ¥; ~ yi(v).
Then, we realize the variables Y, ..., Yy as follows: For v = (w1, ..., wyN) € 2,
we define
: . if Y; ~ N(0, 1),
Yi(@) = {i(w, — V)V Y ~ ().

5.1 M-Calculus

Our first aim is to construct a suitable Markov diffusion operator whose eigenspaces
contain all the components of Q(Y). In the following, for an open subset U of R™,
we write CZO(U ) for the set of all real-valued C*° functions on U all of whose partial
derivatives have at most polynomial growth.

First, we denote by Loy the Ornstein—Uhlenbeck operator on R. Next, for every
v > 0, we write L, for the Laguerre operator on (0, co) with parameter v. We then
define the operators Ly, ..., Ly by

L= LQUlfY ’\*N(O l)
CT Ly WY~ ye(o).

Finally, we construct the densely defined symmetric operator L in L?(P) by ten-
sorizationof L1, ..., Ly (see Section 2.2 of [2] for details). We will use the following
properties of L (cf. [1] and Section 2.2 of [2]):

(i) If F and G are eigenfunctions of — L associated with eigenvalues p and g,
respectively, F'G belongs to EBP 1 Ker(L +k 1d).

(i) The eigenspaces of Loy and L, ass001ated with eigenvalue k € Z, are given
by Ker(Lou +k 1d) = {aHj : a € R} and Ker(L, +kId) = {aL""" : a € R},
respectively. Here, Hy and L,((a) denote the Hermite polynomial of degree k and
Laguerre polynomial of degree k and parameter o > —1, respectively.

(iii) The eigenspace of L associated with eigenvalue £ is given by

Ker(L+k1d) = €D  Ker(Li+ki1d) ®-- ®Ker(Ly + ky Id).
ki -tk =k
kiy..., kn€eZ4
(5.2)
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Let us write S = C7°(£2). We define the carré du champ operator of L by

I'F,G)= %(L(FG)—FLG—GLF)

forall F, G € S. The following lemma is a special case of [39, Proposition 5.1].

Lemma 5.1 Forevery (i, j) € [d)?, define the function 7 : R? — R? @ R? by
.. 1
@) = CEILQUi ). QU V) | Q) =al. xe RY.
J

Then, T = (t"j)lf,;jfd is a Stein kernel for Q(Y).

We refer to [5] for more details about these operators.

5.2 A Bound for the Variance of the Carré du Champ Operator

In view of Lemmas 4.1 and 5.1 , we obtain (5.1) once we show that

E| max
1<jk=d

1
q_kr (O(f1: Y), Q(fis Y)) — Cji ] <[QY)]+ Co[O(Y)]1(5.3)

where C > 0 depends only on g,. As a first step, we estimate Var[I"(Q(f;;Y), Q
(fr; Y))forevery (j, k) € [d]*. More precisely, our aim here is to prove the following
result:

Proposition 5.2 Let p < g be two positive integers. Let f : [N]? — Rand g :
[N]9 — R be symmetric functions vanishing on diagonals and set F := Q(f;Y)
and G := Q(g; Y). Then, k4(F) > 0, k4(G) > 0 and

Var [lF(F, G)]
q
< 1{p<q}\/ E[F4]\/ k4(G)
N N
+l{peg) {2«//(4(1:) K4(G)+(2—Pv§—1) (2p)!c,,J Zlnfi(f)zl 3 Int; (g)2} .

i=1 i=1

(5.4)

Before starting the proof, we remark how this result is related to the preceding
studies. When f = g, Azmoodeh et al. [1] have derived a better estimate than (5.4)
in a more general setting. Their technique of the proof can also be applied to the case
f # g, and this has been implemented in Campese et al. [9]. However, this leads to
a bound containing the quantity Cov[F 2 G?] —2E[FGJ?, so we need an additional
argument to estimate it. For this reason, we take an alternative route for the proof,
which is inspired by the discussions in Zheng [59] as well as [9, Proposition 3.6]. As a
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byproduct of this strategy, we obtain inequality (5.11) which leads to the universality
of gamma variables.

We begin by introducing some notation. We write Ji for the orthogonal projection
of L2(P) onto the eigenspace Ker (L +k Id). For every i, we define the random variable
p2(Y;) by

Hy(Y;) if ¥; ~ N0, 1),

pa(Y;) = {:I:%Lg)_l)(i«/;(Yi + 1) it Y ~ yr(v).

The following lemma can be proved by a straightforward computation.
Lemma 5.2 For every i, E[p2(Y;)] = E[Yip2(Y;)] = 0 and E[p2(Y;)?] = v;.
Next, given i’ : [N]" — R, we define

N

(h, 1) = Z h(iy, ..., i) (i1, ..., i)

Note that ||h||%2 = (h, h). For every r € {0,1,..., p A q}, we define the function
f*0g  [N]PT9"" — R by

f*g')g(ilv'~-3ip+q—2rakl’"'7kr)
1
= A f(i0(1)7"‘9i0'(p7r)5k17"‘7k}")
o 2
(p+q—2r) -
Xg(ia(p7r+l)’~-~aid(p+q72r)9kl»~--’kr)-

Note that we have

Frrglins . viprga) = Y [*0g1 . iprgar ki k), (5.5)
(k1,...skr)EAN

where ]ﬁrfg is the symmetrization of f*,g (recall (2.3)). Finally, we set Afjv =
{G1,...,ig) € N9 :ij #ipif j #k}.
The next lemma is a key part in our proof.

Lemma 5.3 Under the assumptions of Proposition 5.1, we have

Elp1q(FG1= (p+ ! f ® gll7,- (5.6)

Moreover, if p = q, we have

[BLp (FA) 12y (GO = @p)f B £ g 8 g)

N N
< (27708 = 1) @p)le, | Y Infi(f)2 | Infi(g)>. (5.7)

i=1 i=1
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Proof We can deduce from [48, Proposition 2.9] and (5.5)

PAg
Jpiq(FG) = Zr!(’:) (j) 3 FRgGi1. L iprg-r)Yi,

r=0 (i1seeniprg—r) €AY o,
e Yip+q_2rp2(Yip+q_2,+]) T pZ(Yi,H_q_,)' (5'8)
Next, let (i1, ..., iptg—r) € ANy, , and (i, ..., jpiq—1) € A), . Thanks to

Lemma 5.2,

E[Yl e Yip+q—2rp2(yip+q72r+l) o pZ(Yiprqfr)le
T Yj[7+q—21p2(Yjp+q—21+l) T pZ(Yjp+q_[)]

does not vanish if and only if the following condition is satisfied:
(*) (i1, ..., ip+g—2r) is a permutation of (j1, ..., jp+g—21) and (ip+g—2r+1, ...,
iptq—r) is a permutation of (jprq—2041s -+ Jptrq—1)-
Note that the condition () can hold true only if r = [. Moreover, if the condition (x)
is satisfied, we have

E[Yl T Yl‘p+q72rp2(yip+q—2r+l) T pZ(Yip+q—r)le

e Yjp+q72lp2(Yjp+q72l+l) e pZ(Yijrqfl)] = v’.p+q72r+l e Ul'p+qfr
by Lemma 5.2. Since there are totally (p +¢ — 2r)! permutations of (i1, ..., ip4g—2r)
and r! permutations of (ip14—2/+1, ..., i p+g—r), respectively, (5.8) yields
E[Jp1+q(FG)]
PAG » 2 q 2
= 12 AN
= Zr. (r) <r> (p+q—2n'r!
r=0
x Z P08 oo iprqar)Vipiy s Vipryy - (5.9)

. . N
[ lp+q7r)€Ap+qfr

Now, (5.9) is especially true when all the Y;’s follow the standard normal distribution.
Therefore, the product formula for multiple integrals with respect to an isonormal
Gaussian process yields

PG 2 2
(p+ S B gl = Zm(”) (3) (bt q — 200

r
r=0

x Z FA0g(n, . yiprgr)? 2",

. . N
(ll,unlp-%—q—r)EAp.;.q_r

where f ® g is the symmetrization of f ® g. Combining this formula with (5.9), we
obtain (5.6).
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Next, we prove (5.7). Similar arguments to the above yield

]E[sz(Fz)sz<Gz>] —CpUfBf.gBg)
P

4
<@l -1 2 <f) Q2p —2r)r!

r=1

xY RS g R gl i) |2

. . N
(111"~712])*}’)€A2p,r

and

4
Yo er-am Y A

r=1 (i1,emizp—r) €AY
ey i2pr)g *9 g1, ....i2p—r) - 2"

= (2P)!<f ®f,e® gl(Ag’p)C> .
Combining these results with the Schwarz inequality, we infer that

[EL2p (F12p(G] = CpINf & £ ¢ 8 g)

< (770 = 1) /@S B F1ay e lF, /@RI B 81 ay 117,

The desired result now follows from Eq.(50) in [27] and Hoélder’s inequality. O
Lemma 5.4 Under the assumptions of Proposition 5.1, we have

ptq—1
Z E[Jx(FG)?] < Cov[F?, G*] — 2E[FG]? (5.10)
k=1

and

2p—1

p—1 2
p
> ERFD T+ ) ( ) If % £1I7, < BLF*1 = 3E[F?2. (5.11)
k=1 r=1 r
Proof The proof is parallel to that of [59, Lemma 3.1] but using Lemma 5.3 instead
of [59, Lemma 2.1]. O
Proof of Proposition 5.2 The nonnegativity of x4 (F) and «x4(G) follows from (5.11).

(5.4) can be shown in a similar manner to the proof of [59, Theorem 1.1] but using
Lemmas 5.3 and 5.4 instead of Lemmas 2.1 and 3.1 in [59], respectively. O
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5.3 Proof of Proposition 5.1

We have already established the nonnegativity of k4(Q(f}; Y))’s in Proposition 5.2.
The remaining claim of the proposition follows once we prove (5.3). By Proposi-
tion 5.2 and Lemma A.2, this follows once we show that, under the assumptions of
Proposition 5.1,

IT(F, G) =EIC(F. O)lly, 0o < Crgny ™ P NarlD(F, G)].

(5.12)
where Cp ; > 0 depends only on p, g. To prove (5.12), note that
1
I'(F,G) = E(L(FG)—i—qFG—i—pGF)
p+q—1

P+q ptq—k
= ——E[FG — k(FG). 5.13
S EIFGI+ ; S (FG) (5.13)

Hence, using Lemma A.5, we can deduce (5.12) by a hypercontractivity argument
similar to those in [33, Section 5] and [41, Section 3.2]. O

6 Randomized Lindeberg Method
For any @ > 0 and x > 0, we set

exp(—xl/w) ifo > 0,

XZU(X) - { 1[0’1)()(?) ifo = 0.

The aim of this section is to prove the following result.

Proposition 6.1 Ser A; := (logd) @D/ max; oy MY~ J/Inl; (fo) for i € [N]
Let X = (X ,-);V: yandY = (Y, ,-)ZNZ | be two sequences of independent centered random
variables with unit variance. Suppose that My := maxj<j<y (|| X; [y, VIIYilly,) < o0
Sfor some o € (0, 2]. Suppose also that there is an integer m > 3 such that E[X]] =
E[Y/]foralli € [N]andr € [m —1]. Then, forany h € C;'(R), B > Oandt,p >0
with toMy maxj<i<y A; < /3*1, we have

sup |[E[h (®(Q(X) — )] —E[h (®p(Q(Y) —»)]|

1<k<d

r \* a/ad
+ (e_(Kl) + X@dfl)/d (%) (,0 V l)m —+ exXp (- (%) ) (T,O Vv 1)”1)
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N
XMy AT (6.1)
i=1

where C > 0 depends only on m, a,q,;, Ky depends only on o, and K>, K3 > 0
depend only on o, q .

Remark 6.1 Proposition 6.1 can be viewed as a version of [47, Theorem 7.1]. Apart
from that we take account of higher moment matching, there are important differences
between these two results. On the one hand, the latter takes all C3 functions with
bounded third-order partial derivatives as test functions, while the former focuses
only on test functions of the form x +— h(Pg(x — y)) for some & € C}'(R) and
y € R?. On the other hand, in the bound of (6.1), terms like ZlNz | Maxi<x<q Inf; (fi)
always appear with exponential factors, so we can remove such terms by appropriately
selecting the parameters t, p. In contrast, such a quantity appears (as the constant
C) in the dominant term of the bound given by [47, Theorem 7.1]. As pointed out in
Remark 2.4(b), this can be crucial in a high-dimensional setting, and this phenomenon
originates from a (naive) application of the Lindeberg method. To avoid this difficulty,
we use arandomized version of the Lindeberg method, which was originally introduced
in [24] for sums of independent random vectors.

For the proof, we need three auxiliary results. The first one is a generalization of
[36, Lemma S.5.1]:

Lemma 6.1 Let & be a nonnegative random variable such that P(§ > x) < Ae~ /8"
for all x > 0 and some constants A, B, o > 0. Then, we have

E["e=n] < A (1 + zp__f ) (v 1@/ — 1) e B)) /B

p
forany p > aandt > 0.

Proof The proof is analogous to that of [36, Lemma S.5.1] and elementary, so we omit
it. O
The second one is a moment inequality for homogeneous sums with a sharp con-

stant:

Lemma6.2 Let X = (Xi){\’: | be a sequence of independent centered random vari-
ables. Suppose that M = maxi<j<n || Xi|ly, < oo for some a € (0,2]. Also, let
q € Nand f : [N]? — R be a symmetric function vanishing on diagonals. Then,

1O(f: XN, < Kagp*M9| flle,

forany p > 2, where Ky 4 > 0 depends only on «, q.

Since we need additional lemmas to prove Lemma 6.2, we postpone its proof to
Appendix B.

The third one is well known and immediately follows from the commutativity of
addition, but it will deserve to be explicitly stated for later reference.
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Lemma 6.3 Let S be a finite set and ¢ be a real-valued function on S. Also, let b :
S — S be a bijection. Then, ¢ 4 ¢(b(x)) = 3, cpa) 9(x) forany A C S.

Now we turn to the main body of the proof. Throughout the proof, we will use

the standard multi-index notation. For a multi-index A = (A1, ..., A4) € 74, we set
A := A1+ 4 Ag, Al i= Al - Ayl and 37 = 8?1 . 3;“’ as usual. Also, given a
vector x = (x1, ..., xq) € RY, we write x* = xlM -~-x3d.

Proof of Proposition 6.1 Without loss of generality, we may assume X and Y are inde-
pendent. Throughout the proof, for two real numbers a and b, the notation a < b
means that a < cb for some constant ¢ > 0 which depends only on m, o, g,.

Takeavectory € R4 and define the function ¥ : R — R by W(x) = h(®Pg(x—y))
for x € RY. For anyi € [N],o0 € Gy and k € [d], we define

W7 =W s WoN) = Xo(t)s -5 Xo (i) Yolit1)s -5 Yon))
and
N
Uy, = Z fk(a(il),...,a(iqk))Wlffil---W;f,.qk,
i1,y iqk:l
i1#0,..., iqk;ét

N
Vo= X Rleln.oty)) T] W
' =1 Liig i

(AT iqk—

Then, we set U7 = (U,f,i)f:1 and V7 = (Vk‘fi)f:l. By construction, U{ and V{ are
independent of X ;) and Y, ;). Moreover, we have Q(fi; W¢_)) = Ug: + Y(,(,-)V,gi
and Q(fi; W7) = U,zl. + X(,(,-)V,gl. (with W{ := (Y1), - - -» Yo(v))). In particular,
by Lemma 6.3 it holds that Q(fi; W§) = Q(fi; ¥) and Q(fi: WS) = O(fi; X).
Therefore, we obtain

E[w(QX)] -E[¥(Q)]|
= % Y [E[w@wWin] -E[w(@W)]|

’ UGSN
1 N
<51 2 2B @MW) - E[w@w ). 62)
‘oeSy i=1

Taylor’s theorem and the independence of X ;) and Y ;) from UY and V?{ yield

Epwr +evol= Y SE[re@n (ve) e [e] + rete)

reZd:n|<m—1
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fOI'E S {Xo‘(i), Yo'(i)}, where

1
RI[E] = Z %/ (1 =" "E[" (U] +1eVI)E™ (V)] dt.
reZd:n=m

Since E[X!] = E[Y/] foralli € [N]and r € [m — 1] by assumption, we obtain
[E[W (@))] —E[W(Q7))]| < IR [Xo)]l + IR Yol < T +1I7, (6.3)
where I =17 [Xo )] + 17 [Yo iy ], Y := 117 [ X5 (5] + 7 [V ()] and

1
m
Fleri= Y 5 [ -0 B0 + VOl (V) ] dr.
AeZi:m:m ’
1
> %/ (=" B[P WY + e VIEM (VI E, ] dt
AeZi:Ml:m ’

0 (s] :

for& € {Xo3y, Yoy} and & i = {(IXo )| + 1Yo DIV len < ToMNyAsa)}-
First, we consider I;’. Since tpMpy maxi<i<ny A; < ,3_1 by assumption,
Lemma 3.1 and the independence of X, ;), Yo () from U7, V¢ imply that

8 d
. .
< Y E[T)IU7 = )Xo " + eIV I
' JlseeesJm=1
8 d o
== X B[ @r = v [E[Xew " + Yoo l"]
' j],.‘.,jm=1
88
< = sup E[X;" + %" HID? +1Q)F +13)7}. 6.4)
m:i<i<nN
where
d r . .
107 = Y B[} W7 = »IvE 1" Coi N Do
jl """" jm: )
d r . .
17 = Y E[x}inwe - mivg e,
Jlseens Jm=1
d r . .
16 = Y. E[x)inwe - vy s,
Jlseens Jm=1

and Coi := {|Xsi)| + 1Yoi)| < TMN}, Doi := {1V leee < A1)}
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We begin by estimating I(1)7 . Let (§; )lN: | be asequence of i.i.d. Bernoulli variables
independent of X and Y with P(§; = 1) = 1 — P(; = 0) = i/(N + 1). We
set &jq = 6;Xaq + (1 — &)Y, for all i,a € [N]. Then, since |56V lle <
ToMy maxi<j<y A; < ﬂ_l on the set Cy ; N Dy i, by Lemma 3.1 we obtain

d

I =¢* Y BT U7 +GewVE - v,

The subsequent discussions are inspired by the proof of [24, Lemma 2] and we intro-
duce some notation analogous to theirs. For any i, a € [N], we set

Aia={(A,B): ACI[N],BC[N],AUB=[N]\{a},#A =i — 1,#B = N — i},
where #S denotes the number of elements in a set S. We also set

A ={(A,B): AC[N],BC[N],AUB =[N],#A =i,#B = N — i}
for every i € {0,1..., N}. Moreover, for any A, B C [N] with AN B = {J and

i € AU B, we define the random variable Wl.(A’B) by Wl.(A’B) = X;ifi € A and
Wl.(A’B) :=Y; if i € B. Then, we define

Lay

N
A.B . . A,B A,B
Ql(( ) = E fk(llﬂ-"vlqk)Wi(l )W( )

[T lqk—l

for any k € [d] and (A, B) € U?io A;, and set Q(A’B) = (Q,((A’B))le. We also
define

(A.B) ._ ; - (4B (A.B)
Uk,a T Z fk(ll9'~"lqk)Wil "'Wiqk s
(ST iqk=1
i1#a,..., iqk#a
N
(A,B) . . . (A,B)
vert= 30 filinig) [T W
1500 iqkzl l:i]#a
Hj:i_/:a

forany k € [d].i.a € [N]and (A, B) € U\, Aj o and set UG = ()i

and VP = (v P)d_ | Finally, for any 0 € Gy and i € [N] we set A7 :=
{o(1),...,0G — 1)) and B” := {a(i + 1), ..., a(N)}.
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: A7.B] . o A% B?
Now, smcewehave W" = W;(J’) ! )fOI‘] € [N]\{i},itholds that UY = U;(l’.) &

and V{ = V((T @) i by Lemma 6.3. Therefore, we obtain

ceGy i=1
68 N d
SIS
ToeGy i=1 jl,...,jmzl
jl ----- Jm (AU (AU BU (A(y E’(r
E [T (UG(Z) e g(l)va(l) yiane

B
68 Al Jlseees Jm (A?’B;T)
PP > e[ (Ua

i=1a=1lo0eGy:0o(@)=a ji,...,jm=1

(A‘7 B(r (A“ B”
HiaV )‘ ja ]
6‘8 N N
=ﬁ22 Y #oeGy:Al =A.0()=a)
Ti=1a=1(A,B)eAiq

1seees Jim A,B A,B (A B)
B 1 (@ it )

(—1>'<N—)'N d
Sy lZ > >

a=l1 (A, B)G-Ata]l ~~~~~ Jm=1
) Vi)

Ji,a

i=

Jm (UL(IA,B) + éhi!anA,B)

Now, for (A, B) € A;, we have USM® + X, VB — gAula)B) gng gAB 4

Y, V(A B = QW-BYaD 5o we obtain
1 N
o
i 2 21
ceGy i=1
N N d
g (@ — 1)'(N —1i)!
=Y >
i=1 a=1 (A,B)E.A,' a Jlseees Jm=1
i Jlseesdm (AU{a},B) _ ) ‘ (A,B) ]
{N+1E[Tﬁ (Q Vira
N+1-—i Jsees Jm (A,BU{a}) (A,B)
N +1 E[Tﬂ (Q _y)‘vna ]
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N NN — i) N d
g (N + D! 2 2

a=1(A,B)eA; g j1sesjm=1

N d
i—DU(N+1-=10)!
D ELILELEE S SIS

E I:Téls---vjm (Q(AU{[J},B) _ y> )V(A B)

J1,a

i=1 a=1 (A‘B)EAi,a jl ----- jmzl
Jtseeondm { (A, BU yAB|"
B[vj (@ —y) Vi)
. . N d
8 iI!(N —1)!
=¢ Z (N + 1! Z Z
i=l1 a=1 (A,B .A,a ]l jm=1
n A,B)|™
s[rp - (@) o

iN(N — i) d
R O IDS

a=1 (A,B)eAit14 1+ jm=1

m A B
E [Tél o <Q(A .BU{a}) y> )VJ(. : ) ]
N . ny N d
(N —1i)!
I i) DD DD S
=e
|
i=1 (N + Dt a=1 (A,B)eA;:acA ji,...,jm=1
m A B
E [Té. i (Q(A B) _ ) ’V;] \ia).B) ]

Nl =iy

N d
L e 2L

(A,B)eA;:a€B ji,..., jm=1
E I:Tél < Jm (Q(A B) ) ‘V(A ,B\{a}) ]

Ji1,a
g ilN =)
=¢ Z (N + 1)! Z Z
i=0 (A,B)EA; ji,...s Jjm=1

JlseesJm (A,B) _ (A\{a},B\{a})

e |1 (00— v
z"“v‘”' DS
(N + 1! =
(A,B)EA; j1,esjm=1

N
E [Tél,.u,]m (Q(A,B) . y) max Z ‘Vk(fz\{u}'B\{u})
1

1<k<d
a=

7
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Hence, Lemma 3.1 yields

, - (N — i)!
Z ZI(I) < max 57T 1H Zﬁ 3

UEGNI 1 =0 " (A,B)eA;
o A\{a},B\{a})|"
( a},B\{a
E [mZ v ] -
a=1
Now, by Lemma 6.2 we have
A\{a},B — —1
H Vk(,a\{a} \{a}) ‘r < Ca,qdr(’“ l)/otM]f{;\ finf, (fo) 6.5)

for any r > 1, where Cy gz, > 0 depends only on «, g,;. Hence, the Minkowski
inequality yields

N
‘V(A\ < Cag, (mrym@=D/e pymia=1 Z Inf,(f)™?. (6.6)

r a=1

Thus, if g; > 1, Lemma A.5 yields

A\{a},B\{a
) k,a

a=1

Va/im@—1)

N
S My Infa(f" .

a=1

Therefore, by Lemmas A.2 and A.6 we conclude that

N
(A\fa},B\aD|™" | < m@,—1) /o m(gr—1) m/2
EL?&E‘VM ] (log d) max M Zlnf (Fm2.
a=

a=1

This inequality also holds true when g,; = 1 because in this case V(A\{a} B\aDog are
non-random and thus it is a direct consequence of (6.6). As a result we obtain

N
— Y Y I S (max B ||h<~">||oo)
I<j<m

ToeBy i=I

1<k=<d

X ((logd)’"(qd D/ max Mm(qk I)ZInf (fk)m/2)

a=1

6.7)
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Next, we estimate I(2)7. Since X (;) and Y, (;y are independent of U? and V7,
d
jl,---,]‘mzl
Hence, Lemma 3.1 yields
127 < <f<“ja<"m B InY) ||oo) E[IVAI7,]P(CS)-
Now, if g, > 1, (6.5) and Lemma A.5 yield
—1
”V/gi”‘//a/(ﬁd—l) < Cag, My~ Infs i) (fo),
where ¢y, > 0 depends only on «, g,. Hence, Lemmas A.2 and A.6 yield
MV lleally < € g,r @™ Mgy 6.8)

for every r > 1 with ¢/, wd, > 0 depending only on «, g,. This inequality also holds
true when g, = 1 because in this case V¢ is non-random and thus it is a direct con-

Va -1 a
sequence of (6.5). Meanwhile, (A.3) and Lemma A.3 yield P(C{ ;) < 2e— /2! .
Consequently, we obtain

N
va~—la
D S 1oy < ( max "0 )e‘“”' "YoAr 69)
i=1

O’GGN i=1

Third, we estimate I(3)7. Lemma 3.1 yields

13) 3 (]gljagm g ||h<f>||oo> E[IV7 e, Ds,]-

Ifg,; > 1,(6.8) and Lemma A .4 yield

_ X o«/@a—1)
P(IVS e = x) < e@aDliexp | - (—)
Ko g,M00)

for every x > 0 with K 7, > 0 depending only on «, g ;. Hence, Lemma 6.1 yields

E[”V(T”m : D¢ ]<( v A" exp | — 0 a/(qq—1)
i W Zoji]l < 1Y o (i) p Kaad .
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Meanwhile, if g; = 1, V7 is non-random, so (6.8) yields E [||V‘7||’Z’ 'Df”.] <
AZl(i) I{C(/Iﬁd> p)- Consequently, setting K f;@z = Ko, V cl, - , We obtain

N
" ey

ToeGy i=I1

m—j7,(j) _ m m
S(énjafxmﬂ I ||oo)x<qd1>/a<K, )(pvn D AP (6.10)

a.qq i=1

Now, combining (6.4), (6.7), (6.9), (6.10) with Lemma A.6, we obtain

DD

ToeGy i=l

1<k=<d

S ( max g"~/ ||h<f)||oo) {(logd)’"“’d D max My" Zlnfi(m'"”
I<j<m 1

N N
_ Iva™
+e= /2 Mm E A" + X@g—1)/o (K’ ) (oVv D)"My E Alm} .
i=1 a.qq i=1

6.11)

Next, we consider II;-’. Lemma 3.1 yields

o a . m—j )
Z ZII, S N,(Inafxmﬂ I ||oo)

'UGGNI 1
N
x 3 Z [(IXa(i)|m+|Ya<i)|m) max [V [" 5;,]

ceGy i=1

Since X ;) and Y, ;) are independent of V¢, Lemma A.6 and (6.8) imply that
10Xo @]+ Yo DIV llewlr < Lag,r™'“ My Ao

for every r > 1 with Ly 7, > 0 depending only on «, g,;. Thus, by Lemma A.4 we
obtain

a/Qd
- X
P (X + 1Yoy DIV e = x) < €9/ cexp | — | 7———
L, MyAo)
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for every x > 0 with L], 7> 0 depending only on «, g ;. So Lemma 6.1 yields

1 N
NEX:ZFK

ceGy i=1

N . a/qq
< ( max ﬁ’"—fnh(”noo) D oV )" My AT exp [ — (L,p )

1<j<m : =
i=1 a.q4

Combining this inequality with (6.2), (6.3) and (6.11), we complete the proof. O

7 Proof of the Main Results
7.1 Proof of Theorem 2.1

The following resultis a version of [47, Lemma 4.3]. The proof is a minor modification
of the latter’s, so we omit it.

Lemma7.1 Let g € Nand f : [N]? — R be a symmetric function vanishing on
diagonals. Also, let X = (X ,-)IN yandY = (Yi),N= | be two sequences of independent

centered random variables with unit variance. Suppose that there are integers 3 <
m =<1 such that My = maxi<;<ny (| X;ll; V [IY;ll;) < oo and E[X]] = E[Y]] for all
i € [Nlandr € [m — 1]. Then, we have Q(f; X), Q(f;Y) € L'(P) and

IELQ(f; X)'] — E[Q(f; V)]

N
< CMY AV flle)™ Y max(Inf; (/)% Inf; ()2},

i=1
where C > 0 depends only on q, 1.

Proof of Theorem 2.1 Throughout the proof, for two real numbers a and b, the notation
a < b means that a < c¢b for some constant ¢ > 0 which depends only on «, g,.
Moreover, if (log d)“+%81[Q(X)]% > 1, then the claim evidently holds true with
C =1, so we may assume (logd)”“L%Sl[Q(X)]% < 1.

Set 5; = E[X?] for every i. We take a sequence ¥ = (Y,-)lN: , of independent
random variables such that

N(@©,1) ifs; =0,

Y ~ 1 vs@/s)) if si > 0,
y—(4/s?) if s; < 0.

By construction, we have E[X]] = E[Y/ ] forany i € [N]and r € [3]. Moreover, one
can easily check that |Y;|, < By(r — 1)¥ for any i € [N]and r > 2. Hence, by
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Lemma A.5 we have maxj<;<n [|Yilly, < ca By with ey > 1 depending only on «.

Therefore, applying Proposition 6.1 with m = 4, we obtain

A (Q(X), Q(Y))

< Cie *(logd)? {(mgd)“@ /e max B Zlnf (fo)?
i=1
(= \* P 4
+ (e (#) + X@s-1/a (K_2> (ov1)

() o)
+ exp —( — ) (tpv 1) | By A
K3By i=1

=: C1e *(logd)> (I + 1)

for any ¢ > 0 and 7,p > 0 with t,oco,ENmaxlf,-SN A; < ¢/logd, where

C1, K1, K2, K3 > Odependonly one, g4,and A; := (logd)a=D/* max| 44 B/\f !

V/Inf; (fi). We apply this inequality with 7 := (logd®)"/*{K| Vv (K3/K2)}, p :
(logd2)(qd_1)/"‘K2 and

e = (logd) /8oL Q(X)]'* + (logd)"81[ Q(X)]'° + (logd)tpce By max A;.

By construction, we have

N d
I<d Y S B Infi (i) < max BN Zlnf (f)*

i=1 k=1 i=l1

Therefore, we obtain

A(Q(X), Q(Y)) < 8—4(10gd)3+4(4d D/a 1r£kax BN Zlnf (fk)

< e Hlogd) @Dl g 10 (X))
< (log d)3+4{(§d_1)/0l—#}31 [Q(X)]2/3

Since 34+4{(@y— D /a—1) < £ @~ D+3 < 2u+1and (logd)* 38 [Q(X)]F <
1, we conclude that

A(Q(X). Q(Y)) < (logd)* 18, [ Q(X)1 < (logd)* 26, [Q(X)]5. (7.1)

Meanwhile, Proposition 5.1 yields

A(Q(Y), Z) S e 2 (logd) (Sl @)1 + 820 Q(V)]) .
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Now, in the present situation, the constants w,., vy and 77y appearing in Proposition 5.1
. _ -2 1 _ -
satisfy wy = w, vy <2+ Ay /2 and an < An/2, so we have

52[Q(Y)]

< (An /22T logd T max {11g, 1053 V) laea( Qs ¥) /4

N
=) | 26400 V) + (1 + Ay /4% = 1) Qaoley, Y Infi (fo)?

i=1

Moreover, by a standard hypercontractivity argument, we have [|Q(fj; Y)lls S

X?Vj 1Q(f;; Y)ll2 forevery j. Also, since Lemma A.5 yieldsmax;<; <y [| Yilly, S Q;,l’
by Lemma 7.1 (with [ = m = 4) we obtain

N
ELQ(fi; X' — ELO(fs V)*1 S AN Infi (i)’
i=1

for every k. Since we have || Q(fi; Y)ll2 = Var!ll fille, = 1Q(fi; X) |2 for every k,
it holds that 8,[ Q(Y)] < (logd)**%¢=18;[ Q(X)]. Consequently, we obtain

A(Q(Y), Z) < (logd)*38ol Q(X)1'/3 + (log d)* =M g1 Q(X)]'/3.

Since 2(wg,; — pn) < %wﬁd + % <u-+ % we conclude that

A(Q(Y), Z) < (logd)*380[ @(X)]'? + (log )28, [Q(X)1V3. (7.2)
Now, (7.1)—(7.2) imply that

A(Q(X). Z) < A(Q(X), Q(Y)) + A(Q(Y), Z)
< (logd)?*80[ @(X)1'/ + (log d)*+28,[ Q(X)]'/3.

Therefore, Proposition 3.1 yields

sup [P(Q(X) <x) — P(Z = x)|

xeRd
< (log d)?355[ Q(X)1'3 + (log d)*+28,[Q(X)]'/? + o~ 'e\/logd
< (1+ 0 H{ogd) 8ol Q(X)1'3 + (log d) 35,1 Q(X)1'/?)
+o " (logd) =D/ 43 max By M(fo).

This completes the proof. O
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7.2 Proof of Corollaries 2.1 and 2.2

Corollary 2.1 can be shown in an analogous manner to the proof of [18, Corollary 5.1]
with applying Theorem 2.1 instead of [18, Lemma 5.1]. Corollary 2.2 immediately
follows from Corollary 2.1. O

7.3 Proof of Theorem 2.2

Lemma7.2 Let g > 2 and f : [N]? — R be a symmetric function vanishing on
diagonals. Suppose that the sequence X satisfies one of conditions (A)—(C). Then, we
have ka(Q(f; X)) = 0 and

1
M(f) = jmax L flle = p 'q,\/m(Q(f; X)). (7.3)

Proof The first inequality in (7.3) is a consequence of Eq.(1.9) in [47] (note that they
define Inf;(f) with dividing ours by (¢ — 1)!). To prove the second inequality in
(7.3), first we suppose that X satisfies condition (A). Let G = (G;);cN be a sequence
of independent standard normal variables. Then, by [45, Proposition 3.1] we have
ka(Q(f; X)) = ka(Q(f; G)). Therefore, (5.11) yields the desired result. Next, when
X satisfies condition (B), the desired result follows from Eq.(5.3) in [29]. Finally, when
X satisfies condition (C), the desired result follows from (5.11). Hence, we complete
the proof. O

Lemma?7.3 Let F, G be two random variables such that | F |y, V [|Glly, < oo for
some o > 0. Then, we have

r b
(-) sup |P(F < x) — P(G < x)|
ab xeR

2r(IF Iy, + 161,

[E[|F|"] = E[IG|"]] <
ab

foranyr > 1 and b € (0, 1), where T denotes the gamma function.
Proof This is an easy consequence of [55, Theorem 8.16] and Lemma A.3. O

Proof of Theorem 2.2 The inequality k4(Q(f; X)) > 0 is proved in Lemma 7.2. The
implication (iv) = (iii) = (ii) is obvious. The implication (i) = (iv) follows from
Corollary 2.2 and Lemma 7.2.

It remains to prove (ii) = (i). In view of Lemma 7.3, it is enough to prove
sup, ey Maxi<j<d, (1Q(fu.js X)llyy + 1Zn.jlly,) < oo for some B > 0. This fol-
lows from Lemmas 6.2 and A.5. O

7.4 Proof of Lemma 2.1

Let us define the sequence of random variables (Y;) ,N: | in the same way as in the proof
of Theorem 2.1. Then, since E[Yi4] =34+ %|E[X?]| < %M, Lemma 7.1 yields

[E[Q(f: X)*] = E[Q(f: V)| < CiMIM(f)II f113,.
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where C; > 0 depends only on ¢g. Now, since E[Q(f; X)? = q!||f||%2 =
E[Q(f: ¥)?] and /k4(Q(: X)) = q - q'maxi<r<g—1 || /% fllc by Lemma 7.2,

we obtain the desired result. O

7.5 Proof of Proposition 2.3

Lemma7.4 LetX = (X i)lN= | be asequence of independent centered random variables
with unit variance and such that M := max|<;<n E[X;‘] < 00. Also, let f : [N]? —
R be a symmetric function vanishing on diagonals. Then, we have

ka(@(f: X = € {1+ M FIRM) + e £1) ]

where C > 0 is a universal constant.

Proof By Proposition 3.1 and Eq.(3.1) in [21], we have
[EIO(f; X)*1 = 6Gv| < G + 18Gu + 24/Gv],
where

Gi=2" Y fa. )EIXHEX,
(i,))eAy

Gu=2 Y fG.)*fG KX,
(i,j.k)eay

Gv=2 Y  fa.DfGRFANIAEK),

(i,j.kDheay

Gv=2 )  fGpDfeD

- N
(i) kDeAl

[E[O(f; X)*1 —6Gv| + 48||f||%2/\/l(f). Meanwhile, a straightforward computation
yields

Since we have 2||f||§2 — Gy < 8||f||%2./\/l(f), it holds that |x4(Q(f; X))| <

w(f1H= Y fGD+2 Y fGRG.R?

(i, enl (i,j.kyerl
+ Y FGRFGRFGDIGD.
(i,j.kDeal

Hence, we obtain
[E[Q(f: X)*] - 6Gv|
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N
<C{U+M | Y fa. b+ Y fGRTFGR?
-

k=1 (i.j.kyerl

+uf1h].

where C; > 0 is a universal constant. Since it holds that

max {1 Y fG.DN DD FGRIFGOR < MO,

(i, ) ey (i,j.keay
we obtain the desired result. O

Proof of Proposition 2.3 The desired result immediately follows from Corollary 2.2
and Lemma 7.4. O

7.6 Proof of Proposition 2.5

Define the n; x n» matrix &, (6) by E,() = (%A;’XlKg/A'J?Xz)i,j, and set

Note that U*(0) = w' E,(0)w with w = (whi,, (w?)’;zzl)T. Hence, by Proposi-
tion 2.3, it suffices to prove

log”(#Gy,) - «/ﬁerg}iz [E[U.(0)U,(0)] — ELU; @)U () | X1| =7 0, (7.4)

log’ #G,,) ér)nagx tr (En ©)*) =" o0, (7.5)
S n

log® #G,,) -
og’ (#Gy) gnéagx

1<i<n 1<j<n

ny ny
J max nZ(A;’Xlﬂ(A’;XZ)zKé] + max nZ(Ale)Z(A'}XZ)ZK(;’ —P0. (7.6)
j=1 i=1

(7.4) and (7.5) are established in the proof of [35, Proposition B.8] under the cur-
rent assumptions. Moreover, as in bounding the quantity E[R:, 1] in the proof of [35,
Proposition B.8], we deduce for any p > 1

P

E | |max maxn Y (A7X')2(A"X?)?K,/
j

0eG, i

@ Springer



40 Journal of Theoretical Probability (2023) 36:1-45

p

IA

n? ZE (ArxhH?r max Z(A’}XZ)ZK(;]
l. n j

2p

IA

an E[(A7X1)*r]E max Z(A'}X2)2Kgf
i J

= 0 (n"rf ™ log#G,))") .

Exchanging X! and X2, we obtain a similar estimate. Hence, (7.6) holds by assump-
tion. O
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Appendix
A Properties of the y;-norm

Here we collect several properties of the 1/, -norm used in this paper. Let o be a positive
number. Recall that the ¥/,-norm of a random variable X is defined by

[ Xly, :=inf{C > 0:E[yu(X[/C)] <1}, (A.D)
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where ¥, (x) := exp(x®) — 1. From the definition, we can easily deduce the following
useful identity:

1/a

XMy = XMy, -

(A.2)
Using this relation, we can derive the properties of the 1/, -norm from those of the v -
norm. This is very convenient because the latter ones are well-studied in the literature.
For example, since || - ||y, satisfies the triangle inequality, we have

—1_
X + Yl < 2™ 71X Dy + 1Y g, (A3)
for any random variables X, Y. Also, using Young’s inequality for products and
Holder’s inequality, one can prove || X[y, < (log )l/r=1x lly, for any random
variable X and p > 1. So we obtain [|X|ly, < (logZ)I/ﬂ_l/o‘HXH]/,ﬂ for any
0 < a < B < oo. Other useful results can be obtained from [57, Lemmas 2.2.1-
2.2.2]:

Lemma A.1 Suppose that there are constants C, K > 0 such that P(|X| > x) <
Ke=%" for all x > 0. Then, we have || X ||y, < ((1+ K)/C)V*.

Lemma A.2 There is a universal constant K > 0 such that

. 1/a 1/a )
e, X51| < KV ogd + )M max, 1y,
for any « > 0 and random variables X1, ..., Xg4.

Itis also easy to check that || X ||, attains the infimum in (A.1)if || X ||y, < oo.That
is, E[v¥o (1X1/11 X 1ly,)] < 1. Therefore, the Markov inequality yields the following
converse of Lemma A.1:

LemmaA3 If | X|ly, < oo, we have P(|X| > x) < 2~ @/ 1 Xlye)* for every x > 0.

Next, we investigate the relation between the ¥/,-norm and moment growth. First,
[26, Lemma A.1] yields the following result:

Lemma A.4 [fthere is a constant A > O such that || X||, < Ap'/? forall p > 1, then
P(X| = x) < /e~ @ ™ /A for overy x > 0.

Combining Lemma A.4 with Lemma A.1, we obtain the following result:

Lemma A.5 Suppose that there is a constant A > 0 such that || X||, < Ap'® for all
p = 1. Then, we have ||X ||y, < ((1 —|—el/°‘)oze)l/a A.

Lemma A.3 and [26, Lemma A.2] yield the following converse of Lemma A.5:

LemmaA.6 For all p > 1, it holds that |X|l, < calX|y,p"% with ¢y =

ol /2e=1/a g ~1/a o {1, ) %Tea/]Z} )
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Finally, we have the following Holder-type inequality for the v, -norm:

Lemma A.7 ([36], Proposition S.3.2) Let X1, X2 be two random variables such that
||X1||%1 + ||X2||wa2 < o0 for some aj,ay > 0. Then, we have | X1 X2y, <
||X1||¢,11 ||X2||%2, where o > 0 is defined by the equation 1/a = 1 /oy + 1/as.

B Proof of Lemma 6.2

Lemma B.1 (Strong domination) Let (Ei)lN:  and (Qi)lN: | be two sequences of indepen-
dent symmetric random variables. Suppose that there is an integer k > 0 such that
P(&| > t) < kP(|6;] > t) foralli € [N]andt > 0. Then, for any p > 1 and
ai,...,ay € Rwe have

N N
Y oaiE| < @Yk aibi|
i=1 » i=1 »
Proof This is a consequence of Theorem 3.2.1 and Corollary 3.2.1 in [37]. m]

LemmaB.2 Let (§;)ien be a sequence of independent copies of a symmetric random
variable & satisfying P(|€| > t) = e~ 1"" for every t > 0 and some 0 < o < 2. Then,
there is a constant C,, > O which depends only on o such that

= Capl/a

p

N
> aik
i=1

forany p >2, N e Nanday,...,ay € R.

Proof Note that, by Lemmas A.1 and A.6, there is a constant K, > 0 depending only
on « such that |||, < Kqr® forall r > 1. Then, the result follows from [31, Theorem
1.1] when o < 1 and the Gluskin—Kwapien inequality (cf. page 17 of [31]) when
o> 1. O

LemmaB.3 Let (fi),]‘v: | be a sequence of independent centered random variables such
that M := maxi<;j<n |I¢illy, < o0 for some 0 < o < 2. Then, we have

N
Zaié‘i = KaMpl/a
i=1 »
forany p > landay,...,ay € R, where K, > 0 depends only on «.

Proof Thanks to symmetrization inequalities (see, e.g., [S7, Lemma 2.3.1]), it suffices
to consider the case that ¢; is symmetric for all i. Then, the result follows from
Lemmas A.3,B.1 and B.2 . O
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LemmaB.4 Let (X; j)1<i<N,1<j<q be an array of independent centered random vari-
ables. Assume M := maxi<j<n,1<j<q | Xi jlly, < 00 for some 0 < a < 2. Then,

N
Y i X Xiyg | < KEpTUMI| £,

i1,.,ig=1
4 P

forany p >2and f : [N]? — R, where Ky > 0 is the same as in Lemma B.3.

Proof This can easily be shown by induction on ¢ and using Lemma B.3. O

Proof of Lemma 6.2 The claim is an immediate consequence of [23, Theorem 1], [55,

Theorem 8.16] and Lemma B .4. |
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