Chapter 14 )
Exchangeable Pairs on Wiener Chaos Shethie

Ivan Nourdin and Guangqu Zheng

Dedicated to the memory of Charles Stein, in remembrance of
his beautiful mind and of his inspiring, creative, very original
and deep mathematical ideas, which will, for sure, survive him
for a long time.

Abstract Nourdin and Peccati (Probab Theory Relat Fields 145(1):75-118, 2009)
combined the Malliavin calculus and Stein’s method of normal approximation to
associate a rate of convergence to the celebrated fourth moment theorem of Nualart
and Peccati (Ann Probab 33(1):177-193, 2005). Their analysis, known as the
Malliavin-Stein method nowadays, has found many applications towards stochastic
geometry, statistical physics and zeros of random polynomials, to name a few. In
this article, we further explore the relation between these two fields of mathematics.
In particular, we construct exchangeable pairs of Brownian motions and we discover
a natural link between Malliavin operators and these exchangeable pairs. By
combining our findings with E. Meckes’ infinitesimal version of exchangeable pairs,
we can give another proof of the quantitative fourth moment theorem. Finally, we
extend our result to the multidimensional case.

Keywords Stein’s method - Exchangeable pairs - Brownian motion -
Malliavin calculus

14.1 Introduction

At the beginning of the 1970s, Charles Stein, one of the most famous statisticians
of the time, introduced in [24] a new revolutionary method for establishing
probabilistic approximations (now known as Stein’s method), which is based on
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the breakthrough application of characterizing differential operators. The impact
of Stein’s method and its ramifications during the last 40 years is immense (see
for instance the monograph [3]), and touches fields as diverse as combinatorics,
statistics, concentration and functional inequalities, as well as mathematical physics
and random matrix theory.

Introduced by Malliavin [7], Malliavin calculus can be roughly described as an
infinite-dimensional differential calculus whose operators act on sets of random
objects associated with Gaussian or more general noises. In 2009, Nourdin and
Peccati [14] combined the Malliavin calculus and Stein’s method for the first
time, thus virtually creating a new domain of research, which is now commonly
known as the Malliavin-Stein method. The success of their method relies crucially
on the existence of integration-by-parts formulae on both sides: on one side, the
Stein’s lemma is built on the Gaussian integration-by-parts formula and it is one of
the cornerstones of the Stein’s method; on the other side, the integration-by-parts
formula on Gaussian space is one of the main tools in Malliavin calculus. Interested
readers can refer to the constantly updated website [13] and the monograph [15] for
a detailed overview of this active field of research.

A prominent example of applying Malliavin-Stein method is the obtention (see
also (14.1) below) of a Berry-Esseen’s type rate of convergence associated to the
celebrated fourth moment theorem [19] of Nualart and Peccati, according to which
a standardized sequence of multiple Wiener-Itd integrals converges in law to a
standard Gaussian random variable if and only if its fourth moment converges to 3.

Theorem 14.1.1

(1) (Nualart, Peccati [19]) Let (Fy,) be a sequence of multiple Wiener-1to integrals
of order p, for some fixed p > 1. Assume that E[Fnz] — 02 >0asn — .
Then, as n — 00, we have the following equivalence:

law

F, = N©0,0%) <<= E[F}Y— 30*

(i1)) (Nourdin, Peccati [14, 15]) Let F be any multiple Wiener-1t6 integral of order
p = 1, such that E[F?*] = 6% > 0. Then, with N ~ N (O, 02) and drvy standing
for the total variation distance,

2 —1
dry(F,N) < P VE[F4] - 304,
o2\ 3p

Of course, (ii) was obtained several years after (i), and (ii) implies ‘<=’ in
(i). Nualart and Peccati’s fourth moment theorem has been the starting point of a
number of applications and generalizations by dozens of authors. These collective
efforts have allowed one to break several long-standing deadlocks in several
domains, ranging from stochastic geometry (see e.g. [6, 21, 23]) to statistical physics
(see e.g. [8-10]), and zeros of random polynomials (see e.g. [1, 2, 4]), to name a few.
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At the time of writing, more than two hundred papers have been written, which use
in one way or the other the Malliavin-Stein method (see again the webpage [13]).

Malliavin-Stein method has become a popular tool, especially within the Malli-
avin calculus community. Nevertheless, and despite its success, it is less used by
researchers who are not specialists of the Malliavin calculus. A possible explanation
is that it requires a certain investment before one is in a position to be able to use it,
and doing this investment may refrain people who are not originally trained in the
Gaussian analysis. This paper takes its root from this observation.

During our attempt to make the proof of Theorem 14.1.1(ii) more accessible
to readers having no background on Malliavin calculus, we discover the following
interesting fact for exchangeable pairs of multiple Wiener-1t6 integrals. When p > 1
is an integer and f belongs to L2([0, 117), we write I f (f) to indicate the multiple
Wiener-Itd integral of f with respect to Brownian motion B, see Sect. 14.2 for the
precise meaning.

Proposition 14.1.2 Let (B, B');>( be a family of exchangeable pairs of Brownian

motions (that is, B is a Brownian motion on [0, 1] and, for each t, one has
law

(B, B") = (B!, B)). Assume moreover that
(a) for any integer p > 1 and any f € L([0, 1]7),

1 B B B S 72
lim E[1f (D= 17 (DlotBY] = —pIE(H) inL2).
Then, for any integer p > 1 and any f € L*([0, 117),
1 2 ! .
(b) lim | E[(I,?’ ) —12(P) |o{B}] =2p° / 1P (f(x,)%dx  in L(Q);
0
1 t 4
() lim E[Uf(f)—If(f» ]:(1
tl0 t
Why is this proposition interesting? Because, as it turns out, it combines perfectly
well with the following result, which represents the main ingredient from Stein’s

method we will rely on and which corresponds to a slight modification of a theorem
originally due to Elizabeth Meckes (see [11, Theorem 2.1]).

Theorem 14.1.3 (Meckes [11]) Let F and a family of random variables (Fy);>o
be defined on a common probability space (2, F, P) such that F; faw F for every

t > 0. Assume that F € L*(Q,9, P) for some o-algebra 9 C F and that in
L),
1
(a) hf(} . E[F;, — F|9 = —A F for some A > 0,
t
1
(b) hllg , E[(F; — F)2|§ﬂ = (21 + S)Var(F) for some random variable S,
t

1
li F,—F)>=0.
(© lim (F = F)
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Then, with N ~ N (0, Var(F)),

ElS|
dry(F,N) < s
To see how to combine Proposition 14.1.2 with Theorem 14.1.3 (see also
point(ii) in Remark 14.5.1), consider indeed a multiple Wiener-1t6 integral of the
form F = Ilf (f), with 0% = E[F?] > 0. Assume moreover that we have at
our disposal a family {(B, B")};>o of exchangeable pairs of Brownian motions,
satisfying the assumption (a) in Proposition 14.1.2. Then, putting Proposition 14.1.2
and Theorem 14.1.3 together immediately yields that

1
dry(F,N) < 22E|:‘p/ Ifil(f(x,.))2dx_g2
g 0

] (14.1)

Finally, to obtain the inequality stated Theorem 14.1.1(ii) from (14.1), it remains to
‘play’ cleverly with the (elementary) product formula (14.7), see Proposition 14.7.1
for the details.

To conclude our elementary proof of Theorem 14.1.1(ii), we are thus left to
construct the family {(B, B")};~¢. Actually, we will offer two constructions with
different motivations: the first one is inspired by Mehler’s formula from Gaussian
analysis, whereas the second one is more in the spirit of the so-called Gibbs
sampling procedure within Stein’s method (see e.g. [5, A.2]).

For the first construction, we consider two independent Brownian motions on
[0, 1] defined on the same probability space (€2, F, P), namely B and B. We
interpolate between them by considering, for any ¢ > 0,

B! = e_tB—l—\/l _ e 2B,

It is then easy and straightforward to check that, for any ¢ > 0, this new Brownian
motion B, together with B, forms an exchangeable pair (see Lemma 14.3.1). More-
over, we will compute below (see (14.10)) that E[Ift (|o{B}] = e 7" I[?(f)
forany p > 1 and any f € L2([0, 117), from which (a) in Proposition 14.1.2
immediately follows.

For the second construction, we consider two independent Gaussian white noise
W and W’ on [0, 1] with Lebesgue intensity measure. For each n € N, we introduce
a uniform partition {A1, ..., A,} and a uniformly distributed index I, ~ Z41,... n},
independent of W and W’. For every Borel set A C [0, 1], we define W"(A) =
W/ (AN Ap) + W(A\ Ay,). This will give us a new Gaussian white noise W”,
which will form an exchangeable pair with W. This construction is a particular
Gibbs sampling procedure. The analogue of (a) in Proposition 14.1.2 is satisfied,
namely, if f € L>([0,1]7), F = I },}V (f) is the pth multiple integral with respect to
W and F® = I},}V" (f), we have

nE[F™ — F|o{W}] - —pF inL*(Q)asn — oo.
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To apply Theorem 14.1.3 in this setting, we only need to replace } by n and replace
F; by F™_ To get the exchangeable pairs (B, B") of Brownian motions in this
setting, it suffices to consider B(r) = W ([0, ¢]) and B"(¢) = W" ([0, ¢]),t € [0, 1].
See Sect. 14.4 for more precise statements.

Finally, we discuss the extension of our exchangeable pair approach on Wiener
chaos to the multidimensional case. Here again, it works perfectly well, and it
allows us to recover the (known) rate of convergence associated with the remarkable
Peccati-Tudor theorem [20]. This latter represents a multidimensional counterpart
of the fourth moment theorem Theorem 14.1.1(i), exhibiting conditions involving
only the second and fourth moments that ensure a central limit theorem for random
vectors with chaotic components.

Theorem 14.1.4 (Peccati, Tudor [20]) Fixd > 2 and py, ..., pa = 1. For each
kefl,...,d}, let (F,’f)n>1 be a sequence of multiple Wiener-1t6 integrals of order
Pk. Assume that E[F,fF,ﬁ] — oy as n — oo for each pair (k,1) € {1, ...,d}z,
with ¥ = (0x1)1<k,1<d non-negative definite. Then, as n — oo,

F, = (F,},...,F,;f)ﬂ”zv ~N@O, %) < EWFHY - 307 forallk e{1,...,d).

(14.2)

In [16], it is shown that the right-hand side of (14.2) is also equivalent to
E[IF]I*l = ELINI* asn — oo, (14.3)
where || - || stands for the usual Euclidean ¢2-norm of R?. Combining the main

findings of [17] and [16] yields the following quantitative version associated
to Theorem 14.1.4, which we are able to recover by means of our elementary
exchangeable approach.

Theorem 14.1.5 (Nourdin, Peccati, Réveillac, Rosinski [16, 17]) Let F =
(Fl, e, Fd) be a vector composed of multiple Wiener-Ito integrals Fk, 1<k<d.
Assume that the covariance matrix % of F is invertible. Then, with N ~ N (0, X),

1
dw(F, N) < IS13 15" lopy/ ELNF 141 — ELINIA, (14.4)

where dy denotes the Wasserstein distance and ||-||,p the operator norm of a matrix.

The currently available proof of (14.4) relies on two main ingredients: (1) simple
manipulations involving the product formula (14.7) and implying that

d 1
) Var(pjfO L1 (i N1 (fx, D) < ELNFI' = ELINTYL

ij=1
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(see [16, Theorem 4.3] for the details) and (2) the following inequality shown in
[17, Corollary 3.6] by means of the Malliavin operators D, § and L:

1 d 1
dw(F,N) < ”2”317”271”017 Z Var(Pj/(; I 1 (fi Oy N —1(fj (x, ~))dx>-
ij=1

(14.5)

Here, in the spirit of what we have done in dimension one, we also apply our
elementary exchangeable pairs approach to prove (14.5), with slightly different
constants.

The rest of the paper is organized as follows. Section 14.2 contains preliminary
knowledge on multiple Wiener-Itd integrals. In Sect. 14.3 (resp. 14.4), we present
our first (resp. second) construction of exchangeable pairs of Brownian motions,
and we give the main associated properties. Section 14.5 is devoted to the proof of
Proposition 14.1.2, whereas in Sect. 14.6 we offer a simple proof of Meckes” Theo-
rem 14.1.3. Our new, elementary proof of Theorem 14.1.1(ii) is given in Sect. 14.7.
In Sect. 14.8, we further investigate the connections between our exchangeable pairs
and the Malliavin operators. Finally, we discuss the extension of our approach to the
multidimensional case in Sect. 14.9.

14.2 Multiple Wiener-Ito Integrals: Definition and
Elementary Properties

In this subsection, we recall the definition of multiple Wiener-Itd integrals, and
then we give a few soft properties that will be needed for our new proof of
Theorem 14.1.1(i1). We refer to the classical monograph [18] for the details and
missing proofs.

Let f : [0, 1]7 — R be a square-integrable function, with p > 1 a given integer.
The pth multiple Wiener-Itd integral of f with respect to the Brownian motion

B = (B()c))xe[0 | 18 formally written as

/[0 ; f&i1,...,xp)dB(x1)...dB(x,). (14.6)

To give a precise meaning to (14.6), Itd’s crucial idea from the fifties was to
first define (14.6) for elementary functions that vanish on diagonals, and then to
approximate any f in L([0, 1]7) by such elementary functions.

Consider the diagonal set of [0, 117, thatis, D = {(t1,...,1,) € [0,1]7 : i #
J» ti =t;}. Let £, be the vector space formed by the set of elementary functions on
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[0, 177 that vanish over D, that is, the set of those functions f of the form

k
f(-xlv-'-v-xp) = Z IBilml'pl[‘[il,],‘[il)X...X[T,'pfl,‘[l‘p)(-xls'-~7-xp)s

i1,enip=1

wherek > 1and 0 =19 < 71 < ... < 1, and the coefficients ,B,-l_,_ip are zero if any
two of the indices iy, ..., i, are equal. For f € &), we define (without ambiguity
with respect to the choice of the representation of f)

k
If(f) = Z Biy...i, (B(ti;) — B(ti;—1)) ... (B(%i,) — B(%i,~1))-

I1yeney ip=1

We also define the symmetrization fof f by

~ 1
f(-xla '-'axp) = p' Z f(-xo'(l)ﬂ-'-a-xﬂ(p))a

o€,

where G, stands for the set of all permutations of {1,..., p}. The following
elementary properties are immediate and easy to prove.

LIf f € Ep then IB(f) = IE(f).
2. If fe&pand g € &, then E[I[lf(f)] =0and

0 if p#q
EUF (NI} ()] = { > : .
b 1 PS8 2o P =¢q
3. The space £, is dense in L?([0, 117). In other words, to each f € L2([0, 1]7)
one can associate a sequence (f;)n,>1 C &, such that || f — fn||Lz([011]p) — Qas
n— o0o.
4. Since

E[(7 () = 15 )] = P Fw = Tl 20,1109
=< P'”fn - fm”iZ([o’l]p) -0

asn,m — oo for f and (f;),>1 as in the previous point 3, we deduce that the
sequence (1 (f4))n>1 is Cauchy in L?(€2) and, as such, it admits a limit denoted
by I [lf (f). Itis easy to check that 1 f (f) only depends on f, not on the particular
choice of the approximating sequence ( f,),>1, and that points 1 to 3 continue to
hold for general f € L>([0, 1]”) and g € L?([0, 1]9).

We will also crucially rely on the following product formula, whose proof is
elementary and can be made by induction. See, e.g., [18, Proposition 1.1.3].
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5. Forany p,g > 1, and if f € L?([0, 1]7) and g € L%([0, 11%) are symmetric,
then

pPAq
IHIHOEDY r!(f) (q) g2 ([ ©r 2), (14.7)

r=0
where f ®, g stands for the rth-contraction of f and g, defined as an element of

L*([0, 1]7797%") by

(f ® g1, ... ,xp+q—2r)

=/ FOr o Xpopur, o U)Xl oo Xprg—2r, ULy .., Up)duy .. duy.
0,11

Product formula (14.7) has a nice consequence, the inequality (14.8) below. It is a
very particular case of a more general phenomenon satisfied by multiple Wiener-1t6
integrals, the hypercontractivity property.

6. For any p > 1, there exists a constant c4,, > 0 such that, for any (symmetric)
[ e L*([0, 1]7),

E[1E(H*] < eap E[IE T (14.8)
p p 2
Indeed, thanks to (14.7) one can write I[lf (f)2 = ; r!<r> Iﬁ,_zr(f ®r f)so

that

P
EUE(H 1= r!2< ) @p =20 f & flI7 2.1 2p-2r)-
r=0
The conclusion (14.8) follows by observing that

p!z“.férf”%}([OYl]Zp—Zr) g P'2||f ®r f”iz([O,I]ZP_Z’) g P'2||f||iz([01]p) = E[If(f)z]z

Furthermore, for each n > 2, using (14.7) and induction, one can show that, with
con p a constant depending only on p but noton f,

E[1E(1)?'] < e p ELEH

So for any r > 2, there exists an absolute constant ¢, , depending only on p, r
(but not on f) such that

E[IE(NHI] < enp E[IE (N (14.9)
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14.3 Exchangeable Pair of Brownian Motions: A First
Construction

As anticipated in the introduction, for this construction we consider two independent

Brownian motigns on [0, 1] defined on the same probability space (2, F, P),

namely B and B, and we interpolate between them by considering, for any # > 0,

B'=e¢'B++1—e2B.

Lemma 14.3.1 For each t > O, the pair (B, B") is exchangeable, that is,
law

(B, B") = (B, B). In particular, B' is a Brownian motion.

Proof Clearly, the bi-dimensional process (B, B") is Gaussian and centered. More-
over, for any x, y € [0, 1],

E[B'(x)B'(y)] = e ¥ E[B(x)B()] + (1 — e *)E[B(x)B(y)] = E[B(x)B())]
E[B(x)B'(y)] = ¢ "E[B(x)B(y)] = E[B'(x)B(y)].
The desired conclusion follows. m]

We can now state that, as written in the introduction, our exchangeable pair
indeed satisfies the crucial property (a) of Proposition 14.1.2.

Theorem 14.3.2 Let p > 1 be an integer, and consider a kernel f € L*([0, 1]7).
Set F = IB(f) and F; = IB'(f), 1 > 0. Then,

E[F|o{B}]=e""F. (14.10)
In particular, convergence (a) in Proposition 14.1.2 takes place:

1 t
lim E[If (f) — If(f)|a{B}] ——pIZ(f) inLA@. (411

Proof Consider first the case where f € &, thatis, f has the form

k
N CTTR xp) = Z ,Bil...ipllril,l,ril)X‘A‘x[ril,,l,rip)(xla cees -x[J)a

i1,.nip=1

withk > 1and0 =19 < 11 < ... < T}, and the coefficients Bi...i, are zero if any
two of the indices i1, ..., i, are equal. We then have

F

k
Y Biip(B'(@) = B'(riy-1) .. (B'(w,) — B' (xi,-1)

i1yenip=1

k
3" By [e(B@) = Bri—1) + V1 - e (B(n,) — B(zi,—1)]

i1yenip=1

x ... x [e'(B(z)) = Btiy—1) + V1 — e 2(B(x,) — B(ri,~1))]-
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Expanding and integrating with respect to B yields (14.10) for elementary f.
Thanks to point 4 in Sect. 14.2, we can extend it to any f € L2([0, 1]17). Indeed,
given a general kernel f € L2([O, 1]7), there exists a sequence {g,,,m > 1} of
simple functions such that [|gm — f 120,13y = 0, as m — +00; and this implies

E{[Ift(f) B Ift(gm)]z} = pllgm — f||i2([0’1]p) — 0, as m — —+o0. Since the
conditional expectation E [ . |a{B}] is a bounded linear operator in L?(2), we have

E[1F(H)lo(BY] = L limus oo E[IE (gm)|0{BY] = L2limy poce P If (gm) = IF(£) .
This concludes the proof of (14.10). We then deduce that

e Pt —1

t

i E[F, — F|o{B}] F,

from which (14.11) now follows immediately, as F € L?(2) and ¢ , — —p

when ¢ | 0. O

14.4 Exchangeable Pair of Brownian Motions: A Second
Construction

In this section, we present yet another construction of exchangeable pairs via
Gaussian white noise. We believe it is of independent interest, as such a construction
can be similarly carried out for other additive noises. This part may be skipped in a
first reading, as it is not used in other sections. And we assume that the readers are
familiar with the multiple Wiener-1t6 integrals with respect to the Gaussian white
noise, and refer to [18, pp. 8—13] for all missing details.

Let W be a Gaussian white noise on [0, 1] with Lebesgue intensity measure v,
that is, W is a centred Gaussian process indexed by Borel subsets of [0, 1] such
that for any Borel sets A, B C [0, 1], W(A) ~ N(O, v(A)) and E[W(A)W(B)] =
V(A N B). We denote by ¢ := o{W} the o-algebra generated by {W(A): A Borel
subset of [0, 1] } Now let W’ be an independent copy of W (denote by & = o {W'}
the o -algebra generated by W’) and I, be a uniform random variable over {1, .. ., n}
for each n € N such that I,,, W, W’ are independent. For each fixed n € N, we
consider the partition [0, 1] = (Jj_; A; with Ay = [0, Noay =2,
Ap= (=111

Definition 14.4.1 Set W"(A) := W/ (AN Ay,) + W(A\ Ay,) for any Borel set
A C[0,1].

Remark 14.4.2 One can first treat W as the superposition of { W|Aj, j=1,..., n},
where W|a ; denotes the Gaussian white noise on A ;. Then according to I, = j,
we (only) replace W|a; by an independent copy WA ; so that we get W". This
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is nothing else but a particular Gibbs sampling procedure (see [5, A.2]), hence
heuristically speaking, the new process W" shall form an exchangeable pair with W.
Lemma 14.4.3 W and W" form an exchangeable pair with W, that is, (W, W") faw
(W™, W). In particular, W" is a Gaussian white noise on [0, 1] with Lebesgue
intensity measure.

Proof Let us first consider m mutually disjoint Borel sets Ay, ..., A, C [0, 1].
Given Dy, D, Borel subsets of R”, we have

P((W(Al), L W(Aw) € Dy, (W'AY, ..., W"(Ap)) € Dz)

> P((W(Al), . W(Aw) € Dy, (W'(AY, ..., W' (Ay)) € Dy, I, = v)

v=1

n
> P(s(X0, Y) € D1 g(X, Vo) € Ds)

1
n
v=1

where foreach v € {1, ..., n},

© Xyi=(WAINAY, ..., W(An NAY), X, = (WAINAY, ..., WAy N
A),

o Y, = (W(A1 \ Ay, s WAL\ Av)), and g is a function from R2" to
R™ given by (X1, ..., Xm, Y15 -+ Ym) H> g(xl,...,xm,yl,...,ym) = (x1 +
yl,...,xm—l—ym)

It is clear that for each v € {1,...,n}, Xy, X; and Y, are independent, therefore

g(Xy, Yy) and g(X),Y,) form an exchangeable pair. It follows from the above

equalities that

P((W(Al), L W(AW) €Dy, (WAL, ..., W'(Ay)) € Dz)

n

1
> P(s(X) Vi) € D1 (X, ¥y) € Dy

v=1

P((W"(AD, ..., W' (Aw) € Di, (W(AD, ..., W(Aw) € Ds) .

This proves the exchangeability of (W(Al), R W(Am)) and (W" (A, ...,
W™ (Am)).

Now let By, ..., By, be Borel subsets of [0, 1], then one can find mutually
disjoint Borel sets Ai,...,A, (for some p € N) such that each B; is
a union of some of A;’s. Therefore we can find some measurable ¢
R? — R™ such that (W(B)),....,W(Bn) = ¢(W(AD,..., W(A4))).
Accordingly, (W" (B1), ..., W”(Bm)) = ¢(W"(A1), e, W”(Ap)), hence
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(W(By), ..., W(By)) and (W"(By),..., W'(By)) are exchangeable. Now our
proof is complete. O

Remark 14.4.4 For each t € [0, 1], we set B(t) := W([0,t]) and B"(t) :=
W" ([0, t]). Modulo continuous modifications, one can see from Lemma 14.4.3 that
B, B" are two Brownian motions that form an exchangeable pair. An important
difference between this construction and the previous one is that (B, B?) is bi-
dimensional Gaussian process whereas B, B" are not jointly Gaussian.

Before we state the analogous result to Theorem 14.3.2, we briefly recall the
construction of multiple Wiener-1t6 integrals in white noise setting.

1. For each p € N, we denote by &), the set of simple functions of the form

m
fti ... tp) = Z Biroipag x.xa;, (f1s -5 1p) » (1412)

i1,.ip=1

where m € N, Ay, ..., A, are pair-wise disjoint Borel subsets of [0, 1], and
the coefficients ,B,-l,__,-p are zero if any two of the indices iy, ...i, are equal. It is

known that &), is dense in L2([0, 117).
2. For f given as in (14.12), the pth multiple integral with respect to W is defined as

V=Y Bu.iyW(Ai) ... W(A;)

i150ip=1

and one can extend / [‘,}V to L2([0, 1]7) via usual approximation argument. Note
1 ,YV (f) is nothing else but / f (f) with the Brownian motion B constructed in
Remark 14.4.4.
Theorem 14.4.5 If F = I},}V(f) for some symmetric f € L*([0, 117) and we set
F® .= I;Vn(f), thenin L*(2,9, P) andasn — 400, n E[F(”)—F|%] — —pF.
Proof First we consider the case where f € &), we assume moreover that
F = le W(A;) with Ay, ..., A, mutually disjoint Borel subsets of [0, 1], and

accordingly we define F® = ]_[1;:1 W"(A;). Then, (we write [p] = {1,..., p},
A'=ANA, forany A C [0,1]andv € {1,...,n})

n p
nE[F™|9] =nE [Zl{,”:v} [TIW' @A +wa;\a)] | }

v=1 j=1

v=1 =

n D n P
=Y E {1‘[ [W/(AY) + W(A; \ Ay)] |§4} ZHWA \ Ay)
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n V4 V4
:Z{ (]_[ W(A,-))—ZW(A,ﬁ)( I1 W(Aj))
v=1 j=1 k=1

JEelpI\{k}

p
+y=nt > ( I W(Aj))W(A,'jl)u-W(A,'je)}
=2 kiyees .kg.G[p] Jjelp\iki,..., ke}
all distinct

=nF—pF+Ry(F),

P n
where R, (F) = Z(—L)‘Z Z ( ]_[ W(Aj)) Z W(A}) - W(A},).
=2 ki..ke€lpl \ jelpI\iki.....ke} v=1
all distinct

Then R, (F) convergesin L>(2, %, P) to 0, due to the fact that Yooy ]_[;1:1 W(Azi)
converges in Lz(Q) to 0, as n — 400, if g > 2 and all k;’s are distinct numbers.
This proves our theorem when f € &),.

By the above computation, we can see that if F = [ l‘,}v (f) with f given in
(14.12), then

P n
Ry(F) = Z Birin.. ,,,Z( Dty ( I1 W(A:ﬂ)ZW(A};I)~-~W(A&£)-
i }

wnip=1 ki,....kg=1 \jelpI\{ki,....ke v=1
all distinct

Therefore, using Wiener-Itd isometry, we can first write || R, (F) H iz (@) a8

m n

Py (Buies,)

ilyenip=1 ki....keelp]
all distinct

L%(R)

Z( ntoy ( I1 W(Ai,v>)W(A?kl)~--W(AFM)
ke}

Jjelp\tki,...,

and then using the elementary inequality (aj + ... + an)? < mP~! YL lai | for
ai € R, B8 >1,m €N, we have

2
| > [T woa | wag)--way)
ki vooeske €lp] \JELPINLooske} L2(Q)
alldlstmct
P 2
SIS [T wep |wiag)--w(ap)
=2 ki,....ke€[p] Jelp\tky,....ke} L)

all distinct
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P
=012, 2 [T v fv(ag)-v(4;)

=2 ky,....keelpl \ jelpN\fki,....ke}
all distinct

<O ) [T v |v(ap)v(ar)

ki,k2elpl \ JjelpI\lki ka}
k1#ks
where ©®1, ®, (and ©3 in the following) are some absolute constants that do

not depend on n or F. Note now for k; # ko, ZZ:lU(A?kI) . v(Al’?kz) <
v(A,-k1 )Y v(Asz) = V(Aikl) . v(Aikz), thus,

HR"(F)HiZ(Q) S [7! Z (,3,’1,‘2,_,,‘1,)2@2 Z ( l_[ V(Ai./)) V(Aikl)v(Aikz)
}

ilyenip=1 ki, kae[p] \ jelpI\lki,ka
ki#k
m
<P Y (Bainiy) O3 [ v(Ai) =05 IF |72, -
i1,eeip=1 jelpl

Since {I;V(f) : fe gp} is dense in the pth Wiener chaos J¢,, R, : ¢}, — L2(Q)
is a bounded linear operator with operator norm || Ry |lop < /©3 for each n € N.
Note the linearity follows from its definition R,(F) := n E [F m _ F |%] + pF,
F e .

Now we define
Cp = { F eJst, : Ro(F) = hT R, (F) is well defined in Lz(Q)} .
n—1+00

It is easy to see that €), is a dense linear subspace of JZ}, and for each f € &),
Il‘f’(f) € ¢ and ROO(IIZV(f)) =0. As

sup || Ry llop < \/®3 < 400,
N

ne

R has a unique extension to 7%, and by density of {1V (f) : f € &} in 2,
Roo(F) = 0 for each F € 5. In other words, for any F € 5,,n E[F™ — F|¥]
converges in L2(2) to —pF, as n — +00. O
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14.5 Proof of Proposition 14.1.2

We now give the proof of Proposition 14.1.2, which has been stated in the
introduction. We restate it for the convenience of the reader.

Proposition 14.1.2 Let (B, B');>0 be a family of exchangeable pairs of Brownian

motions (that is, B is a Brownian motion on [0, 1] and, for each t, one has
law

(B, B") = (B!, B)). Assume moreover that
(a) for any integer p > 1 and any f € L([0, 1]7),

R .
lim E[1F () = 18 DloBY] = -pIE(r) in L.

Then, for any integer p > 1 and any f € L*([0, 1]7),
1 ‘ !
(b) lim | E[(I,? -1} (f))zlo{B}] =2p° /O 1P (f(x,))dx  in LA(Q);
. 1 B! B 4 _
@ tim E[(17" ()~ 17 (D)*] =0

Proof We first concentrate on the proof of (b). Fix p > 1 and f € L?([0, 1]7), and
set F = Ilf (f)and F; = Ilft (f). First, we observe that

1 1 2
, ElF - F)*|o{B}] = . E[F? - F*|o{B}] - FE[F — Flo(B}].

Also, as an immediate consequence of the product formula (14.7) and the definition
of f ®, f, we have

14

1 2
P’ /O 1P (f(x, ) dx = er!(’: ) 13, o, (f ® f).

r=1

Given (a) and the previous two identities, in order to prove (b) we are thus left to
check that

.1 2 2 2 z P\’ -
11%1t E[F? — F*lo{B}] =—-2pF +2;rr! ) I, 5 (f ® f) in L*(Q).

(14.13)
The product formula (14.7) used for multiple integrals with respect to B’ (resp. B)

yields

p P

2 2
F2= Z”(f) o (F ) (resp. F” = Z”(f) Byarf & ).

r=0 r=0



292 1. Nourdin and G. Zheng

Hence it follows from (a) that

1 P! 2 .
VE[R? — Plo(8)] = Zrz<’r’) EUE 5. (F @ ) = 1,0, PloBY]
r=0
— Z ( ) @ —2p)IE, 5, (f @ )

= —2p(F*—E[F?) )+2erv< ) 13, o, (f ® 1),

r=1

which is exactly (14.13). The proof of (b) is complete.

Let us now turn to the proof of (c). Fix p > 1 and f € L?([0, 117), and set
F=1}(f)and F, = If' (f),t = 0. We claim that the pair (F, F;) is exchangeable
for each 7. Indeed, thanks to point 4 in Sect. 14.2, we first observe that it is enough
to check this claim when f belongs to £, that is, when f has the form

k
N CTTR xp) = Z ,Bil...ipllril,l,ril)X‘A‘x[ril,,l,rip)(xla cees -x[J)a

i1,.nip=1

withk > 1and0 =19 < 71 < ... < T}, and the coefficients ,B,-l,__,-p are zero if any
two of the indices iy, ..., i, are equal. But, for such an f, one has

F=1B(f)= Z Bir..ip (B(ti)) — B(ti,-1) ... (B(zi,) — B(%i,~1))

Fo=18(f Z Bi.ip(B' (1)) — B' (51, 1) ... (B' (1i,) — B' (zi, 1))

and the exchangeability of (F, F;) follows immediately from those of (B, B'). Since
the pair (F, F;) is exchangeable, we can write

E[(F, — F)*] = E[F' + F* —AF}F — 4F3F, + 6FF?]
= 2E[F*] —8E[F’F,] + 6E[F*F?] by exchangeability;
=4E[F*(F, — F)] + 6E[F*(F, — F)*] after rearrangement;
= 4E[FPE[(F, — F)|o{B}] + 6E[F?E[(F, — F)*|o{B}]].
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Dividing by ¢ and taking the limit ¢ |, O into the previous identity, we deduce, thanks
to (a) and (b) as well, that

.1 !
1% . E[(Ft — F)4] = —4pE[F+ 12p*E [F2/0 15 (fx, .))2dxi| )
(14.14)

In particular, it appears that the limit of } E [(F, - F )4] is always the same,
irrespective of the choice of our exchangeable pair of Brownian motions (B, B)
satisfying (a). To compute it, we can then choose the pair (B, B') we want, for
instance, the pair constructed in Sect. 14.3. This is why, starting from now and for
the rest of the proof, (B, B') refers to the pair defined in Sect. 14.3 (which satisfies
(a), that is, (14.11)). What we gain by considering this particular pair is that it
satisfies a hypercontractivity-type inequality. More precisely, there exists ¢, > 0
(only depending on p) such that, for all # > 0,

EL(F; — )1 < ¢, EI(F, — F)*T. (14.15)

Indeed, going back to the definition of multiple Wiener-1t6 integrals as given in
Sect. 14.2 (first for elementary functions and then by approximation for the general
case), we see that F; — F is a multiple Wiener-Itd integral of order p with respect
to the two-sided Brownian motion B = (B(s))se[—1,1], defined as

B(s) = B(s)1[0.13(s) 4+ B(—s)1{_1.01(5).

But product formula (14.7) is also true for a two-sided Brownian motion, so the
claim (14.15) follows from (14.8) applied to B. On the other hand, it follows from
(b) that } E [(F, - F )2] converges to a finite number, as ¢ | 0. Hence, combining
this fact with (14.15) yields

1

! E[(Fi = F)] <cpt <t

t

E[(Fi - F)2]>2 0,

ast | 0. O
Remark 14.5.1
(i) A byproduct of (14.14) in the previous proof is that

1
;(E[F“] -30Y) =E [F2 <p/0 1P (f(x,))dx — 02>:| . (14.16)

Note (14.16) was originally obtained by chain rule, see [15, equation (5.2.9)].
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(ii) As a consequence of (c) in Proposition 14.1.2, we have lim, } E[|1[§’ (f) —
1,?(f)|3] = 0. Indeed,

1 t 1 , ; 1 : é
CE[IE (= 1E (P < (l E[ (1} (f)—l,f(f))zD (r E[(1f (f)—l,?(f))“])
— 0, ast|O0.

(iii) For any r > 2, in view of (14.9) and (14.15), there exists an absolute constant
¢r,p depending only on p, r (but not on f) such that

r/2

E(EH) — 1B (O < erp E[(IE ) — 18 (N)?]

Moreover, if F € L2(Q, o{B}, P) admits a finite chaos expansion, say, (for

some p € N) F = E[F] + 25:1 1B(fy), and we set F; = E[F] +

> 5 =1 L qB " fq), then there exists some absolute constant Cy, , that only depends
on p and r such that

E[IF - FI'|<C, E[(F-F)]".

14.6 Proof of E. Meckes’ Theorem 14.1.3

In this section, for sake of completeness and because our version slightly differs
from the original one given in [11, Theorem 2.1], we provide a proof of Theo-
rem 14.1.3, which we restate here for convenience.

Theorem 14.1.3 (Meckes [11]) Let F and a family of random variables (Fy;);>o

be defined on a common probability space (2, F, P) such that F; faw F for every
t > 0. Assume that F € L*(Q,9, P) for some o-algebra 9 C F and that in
L'<),

1
(a) hf(} . E[F;, — F|9 = —A F for some A > 0,
t
1
(b) hllg , E[(F; — F)2|§ﬂ = (21 + S)Var(F) for some random variable S,
1
1
lim (F, —F)}=0.
(©) tlf(} ; (Fi )
Then, with N ~ N (0, Var(F)),

E|S|

dry(F,N) < N
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Proof Without loss of generality, we may and will assume that Var(F) = 1. Itis
known that

1
dry(F.N) = sup E[o(F) —o(N)] (14.17)

where the supremum runs over all smooth functions ¢ : R — R with compact
support and such that ||¢|cc < 1. For such a ¢, recall (see, e.g. [3, Lemma 2.4]) that

2 X 2
gx) =e"/? / (¢(y) — Elp(N)])e™>?dy, xeR,
—00
satisfies

§'(x) —xg(x) = ¢(x) — E[p(N)] (14.18)

as well as [[glloc < V27, [Ig'llo < 4 and [|lg" oo < 2]l¢'lloc < +00. In what
follows, we fix such a pair (¢, g) of functions. Let G be a differentiable function

such that G’ = g, then due to F; law F, it follows from the Taylor formula in
mean-value form that

1
0= E[G(F) — G(F)] = E[g(F)(F, = F)] +  E[¢'(F)(F, = F)’] + EIR] .

with remainder R bounded by é||g”||Oo |F, — F|3.
By assumption (c) and as ¢ | 0,

1 1 1
‘t E[R]‘ < 18"l | E[IF = FF'] 0.
Therefore as ¢ | 0, assumptions (a) and (b) imply that

1
ME['(F) = Fg(P)] + ) E[g'(F)S] =0.

Plugging this into Stein’s equation (14.18) and then using (14.17), we deduce the
desired conclusion, namely,

L&' loo E|S]
d F,N) < E|S| < .
Tv( ) ) o |S| N

Remark 14.6.1 Unlike the original Meckes’ theorem, we do not assume the
law

exchangeability condition (F;, F) = (F, F;) in our Theorem 14.1.3. Our
consideration is motivated by Rollin [22].
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14.7 Quantitative Fourth Moment Theorem Revisited via
Exchangeable Pairs

We give an elementary proof to the quantitative fourth moment theorem, that is,
we explain how to prove the inequality of Theorem 14.1.1(ii) by means of our
exchangeable pairs approach. For sake of convenience, let us restate this inequality:
for any multiple Wiener-Itd integral F of order p > 1 such that E[F?] = 6% > 0,
we have, with N ~ N (0, 02),

2 [p—1
drv(F.N) < P=% JEIF4 - 304, (14.19)
o2\l 3p

To prove (14.19), we consider, for instance, the exchangeable pairs of Brownian
motions {(B, B")};~o constructed in Sect. 14.3. We deduce, by combining Proposi-
tion 14.1.2 with Theorem 14.1.3 and Remark 14.5.1-(ii), that

2 ' g N2 2
drv(F,N) < S E||p [ 15 (f(x, ) dx —o
o 0

} . (14.20)

To deduce (14.19) from (14.20), we are thus left to prove the following result.

Proposition 14.7.1 Let p > 1 and consider a symmetric function f € L*([0, 1]7).
Set F = 15(f) and o* = E[F?]. Then

1 2 _
E [(p fo I (f(x, ) dx — 02) ] <F 3 N(ELFY - 30%).

Proof Using the product formula (14.7), we can write

14

2 p—1 2
F2 — Zﬂ(f) IZBP_Zr(f QR f) =02+ Zr'c) Iﬁ,_z,(f ®r f),

r=0 =0

as well as

1 p-l —1\2 1
P/O Ifq(f(x,'))zdx:PZ”(pr )1231772%2(/0 f(x,-)®rf(x,~)dx>
r=0

P —1\2 p—1 2
=p2<r—1)!<f_l> 15, (f f>=02+Z;r!<f) B 0 (f® 1)
r=1 r=1
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Hence, by the isometry property (point 2 in Sect. 14.2),
1 2 p=l 2 » 4 _
E [(pfo 17 (f () 2dx — 02> } => 2 r!z(r) @p = 20U &r f 172 0.1 02y
r=1

On the other hand, one has from (14.16) and the isometry property again that

1
;(E[F“] -30%) = E [FZ (p](; 1P (f(x, ) dx — 02>]

p—1

1 4 4 r ofp ¢ = 2
3(E[F ]_ 30 ) = Z p r! (r (217 _Zr)!”f®rf||L2([0’1]2p72r)-

r=1

The desired conclusion follows. O

14.8 Connections with Malliavin Operators

Our main goal in this paper is to provide an elementary proof of Theorem 14.1.1(ii).
Nevertheless, in this section we further investigate the connections we have found
between our exchangeable pair approach and the operators of Malliavin calculus.
This part may be skipped in a first reading, as it is not used in other sections. It
is directed to readers who are already familiar with Malliavin calculus. We use
classical notation and so do not introduce them in order to save place. We refer
to [18] for any missing detail.

In this section, to stay on the safe side we only consider random variables F
belonging to

A= U @% , (14.21)

peNr<p

where 7% is the rth chaos associated to the Brownian motion B. In other words,
we only consider random variables that are o { B}-measurable and that admit a finite
chaotic expansion. Note that .4 is an algebra (in view of product formula) that is
dense in L?(2, o{B}, P).

As is well-known, any o {B}-measurable random variable F can be written
F = ¢ (B) for some measurable mapping yr : RR+ — R determined P o B~!
almost surely. For such an F, we can then define F; = ¥ g(B"), with B! defined
in Sect. 14.3. Another equivalent description of F; is to define it as F; = E[F] +

r, L' (f,), if the family (f,)1< <, is such that F = E[F] + P IB ().
Our main findings are summarized in the statement below.
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Proposition 14.8.1 Consider F, G € A, and define F;, G; for eacht € Ry as is
done above. Then, in L2(Q),

@) lim © E[F - F|a{B}] —LF
110 ¢ ! ’

(b) lim : E[(F, — F)(G,— G)|o{B}] — L(FG)— FLG — GLF =2 (DF, DG).
t

Proof The proof of (a) is an immediate consequence of (14.11), the linearity of
conditional expectation, and the fact that LI,B (fy) = —r IrB (fr) by definition of
L. Let us now turn to the proof of (b). Using elementary algebra and then (a), we
deduce that, as ¢ | 0 and in Lz(Q),

1
, El(Fi = F)(Gi = G)|o{B}]
1 1 1
=, E[F,G, — FG|o{B}] — tFE[G, — Glo{W}] - tGE[F, — Flo{B}]
— L(FG)— FLG — GLF .
Using L = —6D, D(FG) = FDG + GDF (Leibniz rule) and §(FDG) =

F5(DG)—(DF, DG) (see [18, Proposition 1.3.3]), it is easy to check that L(F G)—
FLG—-GLF =2(DF, DG), which concludes the proof of Proposition 14.8.1. O

Remark 14.8.2 The expression appearing in the right-hand side of (b) is nothing
else but 2T'(F, G), the (doubled) carré du champ operator.

To conclude this section, we show how our approach allows to recover the
diffusion property of the Ornstein-Uhlenbeck operator.

Proposition 14.8.3 Fix d € N, let F = (Fy,...,Fy) € A (with A given in
(14.21)), and ¥ : R? — R be a polynomial function. Then

d d
LY(F) = Zaj\Il(F)LFj + Z 3;V(F)(DF;, DFj) . (14.22)
Jj=1 i,j=1

Proof We first define F; = (F1;, ..., Fgq) as explained in the beginning of the
present section. Using classical multi-index notations, Taylor formula yields that

d d
1
W(F) = W(F) =Y 0;W(F)(F;, — Fj) + 5 > W) (Fj— F)(Fii — F)
j=l1 i,j=1

3 1
F,—Ff’/ 1=K . 0P W) (F + s(F, — F))ds.
+|/3\Z:3ﬂ1!~-ﬂd!( ) 0( (0 a W) (F +5( ))ds
(14.23)
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In view of the previous proposition, the only difficulty in establishing (14.22)
is about controlling the last term in (14.23) while passing ¢+ | 0. Note first
(afl ...85"\11)(F + s(F; — F)) is polynomial in F and (F; — F), so our problem
reduces to show

1
lim E[|F*(F, — F)’|]=0, 14.24
lim | E[|F*(F, = F)[] (14.24)

d .
fora = (a1, ....a). B = (Br. ... o) € (NU{0})! with ] >3
Indeed, (assume B; > O for each j)

1
E[|F*(F, — F)?|] < tE[lF“lz]l/zE[l(F, — F)PI?]' by Cauchy-Schwarz inequality;

172
d Bj
\F“ oy ! (l_[ |:(Fj,, - Fj)2lﬁ\i| |ﬂ) by Holder inequality;

12
1 2 \ﬁl Bj
E[|F*P]"? ¢ ! ( " [(F,;,—Fj)z] ’) :

where the last inequality follows from point-(iii) in Remark 14.5.1 with C > 0
independent of . Since F® € A and |B| > 3, (14.24) follows immediately from the
above inequalities. O

:]eh

14.9 Peccati-Tudor Theorem Revisited Too

In this section, we combine a multivariate version of Meckes’ abstract exchangeable
pairs [12] with our results from Sect. 14.3 to prove (14.5), thus leading to a fully
elementary proof of Theorem 14.1.5 as well.

First, we recall the following multivariate version of Meckes’ theorem (see [12,
Theorem 4]). Unlike in the one-dimensional case, it seems inevitable to impose the
exchangeability condition in the following proposition, as we read from its proof in
[12].

Proposition 14.9.1 Foreacht > 0, let (F, F;) be an exchangeable pair of centered
d-dimensional random vectors defined on a common probability space. Let G be a
o-algebra that contains o {F)}. Assume that A € R4*? s an invertible deterministic
matrix and X is a symmetric, non-negative definite deterministic matrix such that

1
(a) lim E[F, — FIG] = —AF in L'(Q),
0t

1
(b) hllg . E[(Ft — F)(F; — F)T|€f] =2AX + Sin LI(Q, I - |zs) for some matrix
t
S = S(F), and with || - ||gs the Hilbert-Schmidt norm
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(c) hmZ |F, t — F; |3] =0, where F;; (resp. F;) stands for the ith coordi-

nate oth (resp. F).
Then, with N ~ N;z(0, X),
(1) for g € C*RY),

s

A opv/d Ma(g)
’ E Z 7

|E[g(F)] — E[g(\W)]] < A

i,j=1

where Ma(g) := sup,cga | D*g(x) ||Up with || - ||lop the operator norm.
(2) if, in addition, T is positive definite, then

_ _ d
TA oI =712 10p 5
dw(F,N) < E S

ij=1

Remark 14.9.2 Constant in (2) is different from Meckes’ paper [12]. We took this
better constant from Christian Débler’s dissertation [5], see page 114 therein.

By combining the previous proposition with our exchangeable pairs, we get the
following result, whose point 2 corresponds to (14.5).

Theorem 14.9.3 Fixd > 2 and 1 < py < ... < pg. Consider a vector F =
(I,’?1 f,..., Igi (fd)) w1th fi € L2([0, 1]1”) symmetric for each i € {1,...,d}.
Let ¥ = (0ij) be the covariance matrix of F, and N ~ N4 (0, X). Then

(1) for g € C*(RY),

d
dM !
[Etgm - Ergan| < ¥ 2SS Var(piy [t it D1y ),

i.j=1

where M>(g) := Sup, cgd || ng(x)”o[7
(2) ifin addition, ¥ is positive definite, then

2172 lgp

dw(F,N) <
Q12

d 1
Z Var(Pin/O Ip,-—l(fi(xv'))Ip_,-—l(fj(xv'))dx)~

i,j=1
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Proof We consider F; = (Iflt f1), ..., Pd (fd)) where B! is the Brownian motion
constructed in Sect. 14.3. We deduce from (14.10) that

1 efplt — ; e*PdT — ;
. ELFi = Flo{B}] = ( . IB (f1)s - . IB (fd))
implying in turn that, in L?(Q) and as ¢ |, 0,
1
) E[F, — Flo{B}] > —AF,

with A = diag(p, ..., pq) (in particular, ||A_1 lop = pl_l). That is, assumption
(a) in Proposition 14.9.1 is satisfied (with G = o{B}). That assumption (c) in
Proposition 14.9.1 is satisfied as well follows from Proposition 14.1.2(c). Let us
finally check that assumption (b) in Proposition 14.9.1 takes place too. First, using
the product formula (14.7) for multiple integrals with respect to B’ (resp. B) yields

PiNpPj i »
FF; = Z r!<r1>< /)Impj o (fi ® 1))

r=0

DiNDj
pPi\(P
E,tFj,[ = Z r!(r’)< /) pitpj— zr(ﬁ ®r f])

r=0

Hence, using (14.11) for passing to the limit,

1 1
. E[(Fi; — F)(Fj; — Fj)|o{B}] — . E[Fi;Fj: — FiFj|o{B}]
1 1
=, F; E[Fj, — Fjlo{B}] — ) Fj E[F;; — F;|o{B}]
PiNDj Di
— (pi +p))FiFj = Z H(;)( )(p+q) ,,+,,j_2,(f,~ ®, fj) ast 0.
r=0

Now, note in L2(2),

1
ELFuFj = FiFj|o{B}]

PiNDPj . N 1 ,
= X (")) )l ) = 1 a0 )lotE1]

r

PiNDj ) .
S r,(;;;)(zvrj)(z,_pi POIE o (fi®r f7) . ast |0, by (14.11).

r=0



302 1. Nourdin and G. Zheng

Thus, as ¢ | 0,

r r

1 PiNDj . )
L E[Fr = Fo(Fjy = FplotBY] = 2 3 r!r(p )(pf)1£+,,,-_2r(ﬁ ®r f})

r=1
1
= 2pip; / 15 (fiCe, DIE  (fi(x, D,
0
where the last equality follows from a straightforward application of the product
formula (14.7). As a result, if we set
1

Sij = 2171'17/'/0 L1 (fiGx, NIp;—1(fj(x, ))dx — 2pjoij

for each i, j € {l,...,d}, then assumption (b) in Proposition 14.9.1 turns out
to be satisfied as well. By the isometry property (point 2 in Sect. 14.2), it is
straightforward to check that

1
Pi fo E L1 (i DIy (0 [dx = o35

Therefore,
d d d 1
E|l |[Y 83 |< | Y ES]=2|) Var(p,-p_,-/o Ly (fi Gy N -1 (f (3, ~))dx) .
i, j=1 ij=1 i, j=1
Hence the desired results in (1) and (2) follow from Proposition 14.9.1. |
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