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1 Introduction

The aim of this note is to compile a number of smaller results that extend some
classical as well as more recent concentration inequalities for bounded or sub-
Gaussian random variables to random variables with heavier (but still exponential
type) tails. In detail, we shall consider random variables X that satisfy

P(X —EX| > 1) < 2exp(—1*/CY,) (1.1)

for any + > 0, some « € (0, 2], and a suitable constant C; , > 0. Such random
variables are sometimes called o-subexponential (for « = 2, they are sub-Gaussian)
or sub-Weibull(«) (cf. [23, Definition 2.2]).

There are several equivalent reformulations of (1.1), e. g., in terms of L? norms:

IX|lLr < Caap'/® (1.2)

for any p > 1. Another characterization is that these random variables have finite
Orlicz norms of order «, i. €.,

Cio = | X|ly, = inf{t > 0: Eexp((|1X|/1)%) <2} < oo. (1.3)

If « < 1, ||-]lg, is actually a quasi-norm; however, many norm-like properties
(such as a triangle-type inequality) can nevertheless be recovered up to «-dependent
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constants (see, e. g., [12, Appendix A]). In fact, Cy 4, C2,4, and C3 4 can be chosen
such that they only differ by a constant a-dependent factor.

Note that «-subexponential random variables have log-convex (if « < 1) or
log-concave (if @ > 1) tails, i.e., t > —logP(]X| > t) is convex or concave,
respectively. For log-convex or log-concave measures, two-sided L” norm estimates
for polynomial chaos (and as a consequence, concentration bounds) have been
established over the last 25 years. In the log-convex case, results of this type have
been derived for linear forms in [17] and for forms of any order in [12, 21]. For log-
concave measures, starting with linear forms again in [10], important contributions
have been made in [3, 24, 25, 27].

In this note, we mainly present four different results for functions of «-
subexponential random variables: a Hanson—Wright-type inequality in Sect.2, a
version of the convex concentration inequality in Sect. 3, a uniform Hanson—Wright
inequality in Sect.4, and finally a convex concentration inequality for simple
random tensors in Sect. 5. These results are partly based on and generalize recent
research, e.g., [20] and [42]. In fact, they partially build upon each other: for
instance, in the proofs of Sect. 5, we apply results both from Sects. 2 and 3. A more
detailed discussion is provided in each of the sections.

Finally, let us introduce some conventions that we will use in this chapter.

Notations. If X1, ..., X, is a sequence of random variables, we denote by X =
(X1,...,Xp) the corresponding random vector. Moreover, we shall need the
following types of norms throughout the paper:

s The norms x|, :== (31 |x;|P)!/? for x € R”

e The L? norms || X||zr := (E|X|?)"/P for random variables X (cf. (1.2))

* The Orlicz (quasi-)norms || X ||y, as introduced in (1.3)

* The Hilbert-Schmidt and operator norms [|Allus = (3, ; al.zj)l/z, [Allop =
sup{l|Ax|l2: [lx]2 = 1} for matrices A = (a;;)

The constants appearing in this chapter (typically denoted C or ¢) may vary from
line to line. Without subscript, they are assumed to be absolute, and if they depend
on « (only), we shall write Cy or ¢y .

2 A Generalized Hanson—-Wright Inequality

Arguably, the most famous concentration result for quadratic form is the Hanson—
Wright inequality, which first appeared in [16]. We may state it as follows: assuming
X1, ..., X, are centered, independent random variables satisfying || X;|lw, < K for
any i and A = (a;;) is a symmetric matrix, we have for any ¢ > 0

l‘2

i)
K* Al K2 Allop//

P(XTAX —EXTAX| > 1) < 2exp ( _ émin(
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For a modern proof, see [33], and for various developments, cf. [2, 4, 18, 43].

In this note, we provide an extension of the Hanson—Wright inequality to random
variables with bounded Orlicz norms of any order & € (0, 2]. This complements the
results in [12], where the case of o € (0, 1] was considered, while for « = 2, we
get back the actual Hanson—Wright inequality.

Theorem 2.1 Forany «a € (0, 2], let X1, ..., X, be independent, centered random
variables such that || X;|lw, < K for any i and A = (a;;) be a symmetric matrix.
Then, for any t > 0,

2

1 t ! 2
[P(|XTAX—IEXTAX|zt)§2exp(——min( 2 ( 2 >2>)
Cy K4||A||HS K=|[Allop

Theorem 2.1 generalizes and implies a number of inequalities for quadratic forms
in ¢-subexponential random variables (in particular for « = 1) that are spread
throughout the literature. For a detailed discussion, see [12, Remark 1.7]. Note
that it is possible to sharpen the tail estimate given by Theorem 2.1, cf., e. g., [12,
Corollary 1.4] for @ € (0, 1] or [3, Theorem 3.2] for o € [1, 2] (in fact, the proof
of Theorem 2.1 works by evaluating the family of norms used therein). The main
benefit of Theorem 2.1 is that it uses norms that are easily calculable and in many
situations already sufficient for applications.

Before we give the proof of Theorem 2.1, let us briefly mention that for the
standard Hanson—Wright inequality, a number of selected applications can be found
in [33]. Some of them were generalized to «-subexponential random variables
with ¢ < 1 in [12], and it is no problem to extend these proofs to any order
o € (0, 2] using Theorem 2.1. Here, we just focus on a single example that yields
a concentration result for the Euclidean norm of a linear transformation of a vector
X having independent components with bounded Orlicz norms around the Hilbert—
Schmidt norm of the transformation matrix. This is a variant and extension of [12,
Proposition 2.1] and will be applied in Sect. 5.

Proposition 2.2 Let Xy, ..., X, be independent, centered random variables such
that EXl2 =l and | X;llw, < K for some o € (0,2] and let B # 0 be an m x n
matrix. For any t > 0, we have

P(lIBX|l2 — lIBllas| > tKZHB”op) < 2exp(—t/Cq). (2.1
In particular, for any t > 0, it holds
Pl X2 — v/nl > tK?) < 2exp(—t%/Cq). (2.2)

For the proofs, let us recall some elementary relations that we will use throughout
the paper to adjust the constants in the tail bounds we derive.

Adjusting constants. For any two constants C; > C, > 1, we have for all » > 0
and C >0
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log(C2) r) (2.3)

C —r/C)<C - —
exn(-r/C) = Crono - 2L
whenever the left-hand side is smaller or equal to 1 (cf., e.g., [35, Eq. (3.1)]).
Moreover, for any a € (0, 2), any y > 0, and all # > 0, we may always estimate

exp(—(1/C)%) < 2exp(—(t/C"%), (2.4)

using exp(—s?) < exp(l — s%) for any s > 0 and (2.3). More precisely, we may
choose C’ := C/log!/®(2). Note that strictly speaking, the range of 1/C < 1 is
not covered by (2.3); however, in this case (in particular, choosing C’ as suggested),
both sides of (2.4) are at least 1 anyway so that the right-hand side still provides a
valid upper bound for any probability.

Let us now turn to the proof of Theorem 2.1. In what follows, we actually show
that for any p > 2,

IXTAX —EXTAX|r < CoK*(p"*1Allus + p¥* 1 Allop)- (2.5)

From here, Theorem 2.1 follows by standard means (cf. [34, Proof of Theorem 3.6]).
Moreover, we may restrict ourselves to o € (1, 2], since the case of @ € (0, 1] has
been proven in [12].

Proof of Theorem 2.1 First we shall treat the off-diagonal part of the quadratic form.
Let wl.(l), wl.(z) be independent (of each other as well as of the X;) symmetrized
)

w.

]

Weibull random variables with scale 1 and shape «, i.e., are symmetric

random variables with }P’(Iwi(j )| > 1) = exp(—r%). In particular, the wi(] ) have
logarithmically concave tails.

Using standard decoupling and symmetrization arguments (cf. [8, Theorem 3.1.1
& Lemma 1.2.6]) as well as [3, Theorem 3.2] in the second inequality, for any p > 2,
it holds

1 2
1Y i XiXjller < CaK?1Y . arjw!Pw? | Lo
i#] i#]

< CaK2 (AN 1. + IAIYY 120).): (2.6)

where the norms ||A||{\7/ are defined as in [3]. Instead of repeating the general
definitions, we will only’focus on the case we need in our situation. Indeed, for the
symmetric Weibull distribution with parameter o, we have (again, in the notation of
[3D) N() = t*, and so for « € (1, 2], it follows that N(t) = min(r2, |#|%). Hence,
the norms can be written as follows:

n
IAIY 5y, = 2sup { > agjy =Y omin (Y xZ, (Y x2)*?) < p).
i,j i=1 J J
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n
N . )
1A, = S0P { D iy + Y mine?, | |)
i i=1

n
< p,y_min(G3, ly;1%) < p}.
j=1

Before continuing with the proof, we next introduce a lemma that will help to rewrite
the norms in a more tractable form. O

Lemma 2.3 For any p > 2, define

Li(p) = {x = (x;;) € R"™": Zmin ((inzj)a/z, lezj) < p},

i=1 j=1 j=1

,,,,,

i=1 j=1

Then I1(p) = L(p).

Proof The inclusion I;(p) 2 I(p) is an easy calculation, and the inclusion
Ii(p) € Lx(p) follows by defining z; = [[(xi;); [l and yi; = x;;/[(xi;) ;| (or O,
if the norm is zero). d

Proof of Theorem 2.1, continued For brevity, for any matrix A = (a;;), let us write

,,,,,

Now, fix some vector z € R”" such that ) _7_, min(|z;|%, Ziz) < p. The condition
also implies

n

n n n
p= ZIZiI“]l{|z,~|>1} + Zzizlluz,-\gl} > max (Zz?luzi\gl}, Z|Zi|]l{|z,-\>l}>,
i=1 i=1 i=1

i=1

where in the second step we used o € [1, 2] to estimate |z; [*1{jz;>1) = [2i|L{jz|>1)-
So, given any z and y satisfying the conditions of I5(p), we can write

n

n n n n
> agzil = Y lal(Doad) (v = Ylml(Yad)
ij i=1 j=1 i=1 j=1

Jj=1

n n n n
= Zlm |]1{|2f|51}(zai2j)1/2 + Z|Zi|1{\zi|>1}( 205)1/2
i=1 j=1 i=1 j=l1

n n
1/2
< Al (> 221gz1<0) " + 1AL Y Jzil Lz 1)

i=1 i=1
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So, this yields
ALY o)., < 2921 Allus + 201 Allm < 29" Alls + 2P Allop- 2.7)

As for ||A||{Y1} (21).p> We can use the decomposition z = z| + z2, where (z1); =
Zil{jz;>1) and 22 = z — 21, and obtain

AN o < sup{ D aij i)« Ixille < PV Iyille < p'/*)
ij
+2sup { Y aij(x)i(); ¢ Ixille < p 2l < p'7?)
ij
+SUP{Zaij(X2)i(yz)j dlxalla < p'V2 ly2ll2 < p'?)
ij

= p**sup{...} +2p"/** 2 supl.. } + pllAllop

(in the braces, the conditions ||-||g < p'/P have been replaced by ||-|| g < 1). Clearly,
since ||x1|lo < 1 implies ||x1]|2 < 1 (and the same for y;), all of the norms can be

upper bounded by [|Allqp, i. €., we have
NAIY 2.p < PP+ 20 T2 4 p) | Allop < 4p> | Allop, 2.8)

where the last inequality follows from p > 2and 1/2 < 1/a <1 < (¢ +2)/Qu) <
2/a.
Combining the estimates (2.6), (2.7), and (2.8) yields

1D aijXiXjllLr < CaK?(2p"*| Allus + 6p 1| Allop)-
i,J

To treat the diagonal terms, we use Corollary 6.1 in [12], as X ,2 are independent
and satisfy ||Xi2||\l’(x/2 < K?, so that it yields

1 . ( £2

min ,

CyK? > 2

i=19%;

n
P(IY ai(x} —EXD)| = 1) < 2exp( -

i=1

.....

nlaiil < | Allop and 37, a% < ||A|l%g. In particular,

Now it is clear that max;— 5=

,,,,,

n
1> ai (X} —EXD)Lr < CaK*(p'? || Allus + p**1| Allop)-
i=1
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The claim (2.5) now follows from Minkowski’s inequality. O
Finally, we prove Proposition 2.2.

Proof of Proposition 2.2 1t suffices to prove (2.1) for matrices satisfying || B|lgs =
1, as otherwise we set B=B8B | B ||HS and use the equality

{l1BXIl2 — I Bllus| = I Bllopt} = {I[IBXIl2 — 1| = [|Bllopt}.

Now let us apply Theorem 2.1 to the matrix A := BT B. An easy calculation
shows that trace(A) = trace(B” B) = ||B||%S = 1, so that we have for any r > 0

P(II1BX > — 1| = 1) < P(I1BX|3 — 1] > max(t, 1%))
1. /max(f, t2)? /max(z, 1)\ /2
526Xp<——mln< 7 3 ,< 2 2) ))
Ca K4B12, "\ K*IBI2,
t2 t2

- min ( (ziz) )
— min ,
Co  \K¥BI2, \K¥IBI2,

<2050 (- o (grp) )
<2exp|l — —(———— .
PTG \K2Bllop

Here, the first step follows from |z — 1| < min(|z — 1|, 122 - 1|1/2) forz > 0, in
the second step, we have used the estimates ||A||HS < ||B| p||B||HS = ||B||

|Allop < ||B||0p, and moreover, the fact that since IEXI.2 1, K > Cy > O (cf.,
e.g., [12, Lemma A.2]), while the last step follows from (2.4) and (2.3). Setting
t = K2s|B llop for s > O finishes the proof of (2.1). Finally, (2.2) follows by taking
m=nand B=1. O

§Zexp<—

3 Convex Concentration for Random Variables with
Bounded Orlicz Norms

Assume X1, ..., X, are independent random variables each taking values in some
bounded interval [a, b]. Then, by convex concentration as established in [19, 29, 38],
for every convex 1-Lipschitz function f: [a, b]* — R,

l‘2

PUS(X0 —Ef (X)) > 1) <208 (= 35—

3.1)

for any # > O (see, e. g., [36, Corollary 3]).

While convex concentration for bounded random variables is by now standard,
there is less literature for unbounded random variables. In [31], a Martingale-type
approach is used, leading to a result for functionals with stochastically bounded
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increments. The special case of suprema of unbounded empirical processes was
treated in [1, 28, 40]. Another branch of research, begun in [29] and continued,
e.g., in [5, 13-15, 36, 37], is based on functional inequalities (such as Poincaré or
log-Sobolev inequalities) restricted to convex functions and weak transport-entropy
inequalities. In [20, Lemma 1.8], a generalization of (3.1) for sub-Gaussian random
variables (¢ = 2) was proven, which we may extend to any order « € (0, 2].

Proposition 3.1 Let X1, ..., X,, be independent random variables, a € (0, 2] and
f: R" — R convex and 1-Lipschitz. Then, for any t > 0,

P(FX) ~EF O] > 1) < 2exp( — ).

Collmax; [X;[llg,
In particular,

1F (X) = Ef(Xllw, = Callmax | Xillw,- (3.2)

Note that the main results of the following two sections can be regarded as
applications of Proposition 3.1. If f is separately convex only (i. e., convex is every
coordinate with the other coordinates being fixed), it is still possible to prove a
corresponding result for the upper tails. Indeed, it is no problem to modify the
proof below accordingly, replacing (3.1) by [7, Theorem 6.10]. Moreover, note that
|lmax; | X;|||w, cannot be replaced by max; ||| X;|| v, (a counterexample for o = 2 is
provided in [20]). In general, the Orlicz norm of max;| X;| will be of order (log n) 1/a
(cf. Lemma 5.6).

Proof of Proposition 3.1 Following the lines of the proof of [20, Lemma 3.5], the
key step is a suitable truncation that goes back to [1]. Indeed, write

Xi = Xilyx;<my + Xilyx,>my = Yi + Z; (3.3)

with M = 8Emax; |X;| (in particular, M < Cgylimax; | X;||ly,, cf. [12, Lemma
A2]),and let Y = (Yy,...,.Yn), Z = (Z1,...,Z,). By the Lipschitz property
of f,
P(fX) —Ef (X >1)
<PUf@)—EfMI+1f(X)— fFDI+IEFT) —Ef(X)| > 1) (3.4)
<PUf¥)—EfMI+I1Zll2+ElIZl2 > 1),

and hence, it suffices to bound the terms in the last line.
Applying (3.1) to Y and using (2.4) and (2.3), we obtain

P(f(Y) = Ef ()] = 1) < 2exp ’—) (3.5)

C§ llmax; | X; [,
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Furthermore, below we will show that

HZli2llw, = Collmax | X;fllw, - (3.6)

Hence, for any ¢ > 0,

tC{

P(IZll2 = 1) = 2exp (- ): (3.7)

Cg llmax; | X5,
and by [12, Lemma A.2],

E|Z]2 < Ca”miax 1 Xi |l w, - (3.8)

Temporarily writing K = Cgy|lmax; |X;|||w,, where C, is large enough so that
(3.5), (3.7), and (3.8) hold, (3.4) and (3.8) yield

PASX) —Ef(XO] > 1) <PAfX) —EfX)+1Z]2 > 1 = K)

if + > K. Using subadditivity and invoking (3.5) and (3.7), we obtain
tO{

P(SCX) —EfCOI > 1) < dexp (- ﬂ) <dexp (- W)

2K)~

where the last step holds for # > K + § for some § > 0. This bound extends trivially
to any ¢ > O (if necessary, by a suitable change of constants). Finally, the constant
in front of the exponential may be adjusted to 2 by (2.3), which finishes the proof.

It remains to show (3.6). To this end, recall the Hoffmann-Jgrgensen inequality
(cf. [30, Theorem 6.8]) in the following form: if Wy, ..., W, are independent
random variables, Sy := Wi + ...+ Wi, and ¢t > 0 is such that P(maxg | S| >
t) < 1/8, then

Em]?x|Sk| < 3Emax |W;| + 8.
1

In our case, we set W; = Zl.z, t = 0, and note that by Chebyshev’s inequality,

IP’(mlaxZi2 > 0) = P(max | X;| > M) < Emax |X;|/M = 1/8,
1 1 1

and consequently, recalling that Sy = le +...+ Z,%,

]P’(m]?x Sk > 0) < P(max Z? > 0) < 1/8.
1
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Thus, together with [12, Lemma A.2], we obtain

2 2 2
E|IZ|} < 3Emax 2} < Colmax Z|lw, -

Now it is easy to see that ||max; Zi2||\p
arrive at

wy = |lmax; |X,~|||%I,a, so that altogether we

E|IZI3 < Callmax|Xill3,- (3.9)

Furthermore, by [30, Theorem 6.21], if Wy, ..., W, are independent random
variables with zero mean and « € (0, 1],

n n
1D Willw, < Call Y Willr + llmax [Willlw,).
i=1 i=1

In our case, we consider W; = Zi2 — IEZi2 and «/2 (instead of «). Together with the
previous arguments (in particular, (3.9)) and [12, Lemma A.3], this yields

n
1> (2} —EZ})llw,,, < CaEINIZI3 - EIZ13] + Imax |ZZ = EZ7llw, »)
i=1

< Cu(BI1Z|13 + Imax Zlw, ) < Callmax |X;]I3,

Combining this with [12, Lemma A.3] and (3.9), we arrive at (3.6). |

4 Uniform Tail Bounds for First- and Second-Order Chaos

In this section, we discuss bounds for the tails of the supremum of certain chaos-
type classes of functions. Even if we are particularly interested in quadratic forms,
i. e., uniform Hanson—Wright inequalities, let us first consider linear forms.

Let Xi,..., X, be independent random variables, let « € (0,2], and let
{ai;: i =1,...,n,t € T} be a compact set of real numbers, where 7 is some
index set. Consider g(X) := sup,c7 » i_; di, X;. Clearly, g is convex and has
Lipschitz constant D = sup,.7(}_i_, al.% ;) 172 Therefore, applying Proposition 3.1,
we immediately obtain that for any r > 0,

to{
P(g(X) —Eg(0)| = 1) < 2exp (- D KT ). @.1)
a i1 Ailllhy,

For bounded random variables, corresponding tail bounds can be found, e. g., in [32,
Eq. (14)], and choosing o = 2, we get back this result up to constants.
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Our main aim is to derive a second-order analogue of (4.1), i.e., a uniform
Hanson—Wright inequality. A pioneering result in this direction (for Rademacher
variables) can be found in [39]. Later results include [2] (which requires the
so-called concentration property), [22], [9], and [11] (certain classes of weakly
dependent random variables). In [20], a uniform Hanson—Wright inequality for sub-
Gaussian random variables was proven. We may show a similar result for random
variables with bounded Orlicz norms of any order « € (0, 2].

Theorem 4.1 Let X1, ..., X, be independent, centered random variables and
K = |Imax;|X;||lw,, where a € (0, 2]. Let A be a compact set of real symmetric
n x n matrices, and let f(X) = supAEA(XTAX —EXTAX). Then, for any t > 0,

min

P(f(X)—Ef(X)>1) < 2€xp< -

1o o /2

<(E supae 4l AX[12)%” supAeA||A||8‘1§2))

For o = 2, this gives back [20, Theorem 1.1] (up to constants and a different

range of t). Comparing Theorems 4.1 to 2.1, we note that instead of a sub-Gaussian

term, we obtain an «-subexponential term (which can be trivially transformed into

a sub-Gaussian term for t < Esup 4 41/|AX]|2, but this does not cover the complete

a-subexponential regime). Moreover, Theorem 4.1 only gives a bound for the upper

tails. Therefore, if A just consists of a single matrix, Theorem 2.1 is stronger. These
differences have technical reasons.

To prove Theorem 4.1, we shall follow the basic steps of [20] and modify those

where the truncation comes in. Let us first repeat some tools and results. In the

sequel, for a random vector W = (Wq, ..., W,), we shall denote
fF(W) = sup(WT AW — g(A)), 4.2)
AcA

where g: R"*" — R is some function. Moreover, if A is any matrix, we denote by
Diag(A) its diagonal part (regarded as a matrix with zero entries on its off-diagonal).
The following lemma combines [20, Lemmas 3.2 & 3.5].

Lemma 4.2
(1) Assume the vector W has independent components that satisfy W; < K a.s.
Then, for any t > 1, we have
FW) —Ef(W) < C(K(E sup [AW |2 + E sup [|Diag(A) W [l2)v/t
AcA AeA

+ K2 sup [|Allopt)
AcA

with probability at least 1 — e™".
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(2) Assuming the vector W has independent (but not necessarily bounded) compo-
nents with mean zero, we have

E sup ||Diag(A)W |2 < CE sup |[AW]|2.
AcA AecA

From now on, let X be the random vector from Theorem 4.1, and recall the
truncated random vector Y that we introduced in (3.3) (and the corresponding
“remainder” Z). Then, Lemma 4.2 (1) for f(Y) with g(A) = EXT AX yields

f(¥Y)—Ef(¥Y) < C(M(E sup||AY |2 + E sup | Diag(A)[l)¢"/*
Ae A Ae A

+ M sup I Allop) 4.3)
Ac A

with probability at least 1 — e (actually, (4.3) even holds with o = 2, but in the
sequel we will have to use the weaker version given above anyway). Here we recall
that M < Cllmax; | X ||lw,.

To prove Theorem 4.1, it remains to replace the terms involving the truncated
random vector Y by the original vector X. First, by Proposition 3.1 and since
supscAlAX]||2 is sup 4 4 | Allop-Lipschitz, we obtain

P(sup [AX]z > E sup | AX[l2 + Ca [[max| X;[[ly, SUP 1Allopt'/*) < 2¢7

AeA AcA
“4.4)
Moreover, by (3.8),
|E sup [[AY |2 — E sup [AX]]2] < CallmaXIX v, Sup I Allop- 4.5)

AcA AeA

Next we estimate the difference between the expectations of f(X) and f(Y).
Lemma 4.3 We have

EfY)—Ef(X)] < Cqo (IImaXIX I, E suillAXIIer IImaXIX 113, sup 1A llop)-
AeA

Proof First note that

fX) = sup(YTAY —EXTAX + 2" AX + Z" AY)

AcA

< sup (YTAY —EXTAX) + sup |ZT AX| + sup|ZT AY|
AcA AcA Ac A

<

SX)+ 1 Zll2 sup [[AX 2 + [ Z]|2 sup [[AY 2.
AcA AcA

The same holds if we reverse the roles of X and Y. As a consequence,
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1F(X) = fM)I < 1IZll2 sup [|AX]l2 + [ Z]l2 sup [[AY |2, (4.6)
AcA AeA

and thus, taking expectations and applying Holder’s inequality,

IEf(X) —Ef(Y)| < EIZID*(E sup IAX13)"% + (E sup |[AY [5)'/3).
Ae

AcA
4.7)
We may estimate (IE||Z||§)1/ 2 using (3.9). Moreover, by related arguments as in
(3.8), from (4.4), we get that

E sup |AX |5 < Co((E SUP IAX]12)* + IImaXIX 113, Sup IA113,)-
AeA Ae

Arguing similarly and using (4.5), the same bound also holds for (Esup,. 4
|AY ||%)1/ 2. Taking roots and plugging everything into (4.7) complete the proof. O

Finally, we prove the central result of this section.

Proof of Theorem 4.1 First, it immediately follows from Lemma 4.3 that

Ef(Y) =Ef(X)+ Ca (IlmaXIX Il B sup [ AX]l2 + [max|X; 1, sup Allop)-

Ae A Ae A
(4.8)
Moreover, by (4.5) and Lemma 4.2 (2),
E sup |AY |2 + E sup ||Diag(A)Y|l2 < Co(E sup [[AX |2
AcA AeA AeA
+ [Imax|X;||lw, sup [|Allop)- 4.9)
l AecA
Finally, it follows from (4.6), (4.4), and (4.5) that
[f(X) = fX)] <1 Z]l2 sup [|[AX |2 + [ Z]|2 sup |AY ]2
Ae A Ae A
< Co(IZ|2E sup |[AX ]2 + IIlezllmaXIX [, SUP Il Allopt'/®)
Ac A
with probability at least 1 — 4e~! for all ¢ > 1. Using (3.7), it follows that
|f(X) = f(V)] < Co(lmax|X;|[|lw,E sup | AX 2"/
! AcA
+ [lmax| X; [, sup || Allopt™'®) (4.10)
J AcA

with probability at least 1 — 6e~ for all # > 1. Combining (4.8), (4.9), and (4.10)
and plugging into (4.3) thus yield that with probability at least 1 —6e~" forall ¢ > 1,



180 H. Sambale

FX) =Ef(X) = Callmax|X; ], E sup |AX |t/
Ac

+ [lmax| X; |15, sup [| Allopt™®)
l AcA
= Cylat'® + br?/*).

If u > max(a, b), it follows that

P(f(X) —Ef(X) > u) < 6exp ( _ Ci min ((5)a, (5)“/2)).

p a b

By standard means (a suitable change of constants, using (2.3)), this bound may be
extended to any u > 0, and the constant may be adjusted to 2. O

5 Random Tensors

By a simple random tensor, we mean a random tensor of the form
d
X=X1Q - ®Xqg=Xu1i - Xaipi,..ig €R", (5.1

where all Xj are independent random vectors in R"” whose coordinates are
independent, centered random variables with variance one. Concentration results
for random tensors (typically for polynomial-type functions) have been shown in
[6, 12, 26], for instance.

Recently, in [42], new and interesting concentration bounds for simple random
tensors were shown. In comparison to previous work, these inequalities focus on
small values of ¢, e. g., a regime where sub-Gaussian tail decay holds. Moreover, in
contrast to previous papers, [42] provides constants with optimal dependence on d.
One of these results is the following convex concentration inequality: assuming that
n and d are positive integers, f : R™ — R is convex and 1-Lipschitz, and the X;;
are bounded a.s., then for any ¢ € [0, an/z],

2

P(SCO ~Ef O > 1) <2exp (— oo

), (5.2)
where C > 0 only depends on the bound of the coordinates. Using Theorem 2.1
and Proposition 3.1, we may extend this result to unbounded random variables as
follows:

Theorem 5.1 Letn,d € Nand f: R — R be convex and 1-Lipschitz. Consider
a simple random tensor X = X1 ® ---® Xg as in (5.1). Fixa € [1, 2], and assume
that | X; jllw, < K. Then, for anyt € [0, cun?/?(logn)'/* /K],
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1 t o
B(f(X) —Ef(O] > 1) < 2exp (- C_a(dl/zn(d—l)/z(logn)l/"‘l() ).

On the other hand, if a € (0, 1), then, for any t € [0, cqn?/*>(logn)'/*d'/*=1/2 /K],

1 t o
B(fO0) —EfXO] = 1) < 2exp (- C_a<d1/“n(d—1)/2(logn)l/“l() ).

The logarithmic factor stems from the Orlicz norm of max; |X;| in Proposi-
tion 3.1. For a slightly sharper version that includes the explicit dependence on
these norms (and also gives back (5.2) for bounded random variables and o = 2),
see (5.12) in the proof of Theorem 5.1. We believe that Theorem 5.1 is non-optimal
for « < 1 as we would expect a bound of the same type as for o € [1, 2]. However,
a key difference in the proofs is that in the case of « > 1 we can make use of
moment-generating functions. This is clearly not possible if < 1, so that less
subtle estimates must be invoked instead.

For the proof of Theorem 5.1, we first adapt some preliminary steps and compile
a number of auxiliary lemmas whose proofs are deferred to the appendix. As a start,
we need some additional characterizations of «-subexponential random variables
via the behavior of the moment-generating functions:

Proposition 5.2 Let X be a random variable and a € (0, 2]. Then, the properties
(1.1), (1.2), and (1.3) are equivalent to

Eexp(A*[X|*) < exp(C§ ,A%) (5.3)

forall0 < A < 1/Cysq. Ifa € [1,2] and EX = O, then the above properties are
moreover equivalent to

exp(C3 ,1%) ifIr =1/Csa

Eexp(AX) < _
exp(C/ VA @D) if Al > 1/Cs g and & > 1.

54

The parameters C; o, i = 1,...,5, can be chosen such that they only differ by
constant o-dependent factors. In particular, we can take C; o = ¢j ol X || w,-

To continue, note that || X[, = H?:l IXill2. A key step in the proofs of
[42] is a maximal inequality that simultaneously controls the tails of ]_[5‘:1 1 Xill2,
k = 1,...,d, where the X; have independent sub-Gaussian components, i.e.,
o = 2. Generalizing these results to any order « € (0, 2] is not hard. The following
preparatory lemma extends [42, Lemma 3.1]. Note that in the proof (given in the
appendix again), we apply Proposition 2.2.

Lemma 5.3 Let X1,..., Xy € R" be independent random vectors with indepen-
dent, centered coordinates such that IEXI.ZJ. = 1 and | X; jly, < K for some

o € (0, 2]. Then, for any t € [0, an/z],
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P(ﬁ||X,»||2 o pdl2 4 r) <2exp ( - é(m)a)
Pl

To control all k = 1, ..., d simultaneously, we need a generalized version of the
maximal inequality [42, Lemma 3.2] that we state next.

Lemma 5.4 Let X1, ..., Xq € R" be independent random vectors with indepen-
dent, centered coordinates such that IEXl2 i = 1 and | X; jlly, < K for some
o € (0, 2]. Then, for any u € [0, 2],

172

k
1/ n'/?u \«
—k/2 , (==
P(lgaédn i|7|1||X, 2 > 1+u) < 2exp< . (szl/z) )

The following Martingale-type bound is directly taken from [42]:

Lemma 5.5 ([42], Lemma 4.1) Let X, ... Xy be independent random vectors.
For each k = 1,...,d, let fx = fi(Xk,...,Xq) be an integrable real-valued

Sfunction and & be an event that is uniquely determined by the vectors X, . .., Xq.
Let £;541 be the entire probability space. Suppose that for every k = 1,...,d, we
have

]EXk exp(fk) < Ik
for every realization of Xy1, - .., Xg in E41. Then, for £ .= EyN---NEy, we have
Eexp(fi +...+ fa)lg <m1 -+ 7a.

Finally, we need a bound for the Orlicz norm of max; |X;|.

Lemma 5.6 Let X1, ..., X, be independent, centered random variables such that
| X llw, < K for any i and some a > 0. Then,

2+ 1\ e 2 \ 1/«
[max |X; ||y, < CoK max [(*/_Jr ) ’(]Ogn)l/a(_) }
i V2-1 log2

Here, we may choose Cy = max{2]/“’l, 21*1/0‘}.

Note that for @ > 1, [8, Proposition 4.3.1] provides a similar result. However, we
are also interested in the case of « < 1 in the present note. The condition EX; = 0
in Lemma 5.6 can easily be removed only at the expense of a different absolute
constant.

We are now ready to prove Theorem 5.1.
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Proof of Theorem 5.1 We shall adapt the arguments from [42]. First let

d
&= {[T1xilh < 2@02) k=1,
i=k

and let ;4 be the full space. It then follows from Lemma 5.4 for u = 1 that

1 nl/2 a
PE) > 1 —Zexp(— a(m) ) (5.5)
where £ =& N---NE,.
Now fix any realization x3, .. ., x4 of the random vectors X, ..., X in &, and
apply Proposition 3.1 to the function fj(x1) given by x; — f(x1,...xq). Clearly,
f1 1s convex, and since

d

|f (@028 - ®xa)—f (@12 -®xa)| < =yl ] Jllillz < le—ylla2n =72,
i=2

we see that it is 2n@—D/ 2—Lipschitz. Hence, it follows from (3.2) that

If = Ex, fllwgx)) < can“’*“/znm?x X151, (5.6)
for any x», ..., x4 in &, where Ey, denotes taking the expectation with respect to
X1 (which, by independence, is the same as conditionally on X», ..., Xg).

To continue, fix any realization x3, ..., x; of the random vectors X3, ..., Xy
that satisfy &3 and apply Proposition 3.1 to the function f>(x») given by x» +—
Ex, f(X1,x2,...,xq). Again, f5 is a convex function, and since

Ex, f(X1®xQ@x3®...Q0x7) —Ex, f(X1®y®x3Q...®x4)|

d
<Ex, 1X1®(x—y)®@x3®...®xall2 < EIX111)"*l1x — yll2 [ Tllxill2
i=3
< Vallx = yl2 - 20972 = |x — y|lp - 207D/2
f> is 2n=D/2_Lipschitz. Applying (3.2), we thus obtain
IEx, f —Ex, x, fllw,xy) < can

@=D/2|max | X2, ;|llw, (5.7)
J

for any x3, ..., xg in &3. Iterating this procedure, we arrive at

X, e f —Exyox fllwg(xo) < can“’—”ﬂumfx 1 Xk i1 llw, (5.8)
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for any realization xg41, ..., Xg of Xg41, ..., Xgin Epqq.
‘We now combine (5.8) fork =1, ..., d. To this end, we write

A =M X, .., X)) =Ex, x, ., f —Ex,...x. f

and apply Proposition 5.2. Here we have to distinguish between the cases where
o € [1,2]and ¢ € (0,1). If « > 1, we use (5.4) to arrive at a bound for the

moment-generating function. Writing My := ||max; | X ;||lw,, we obtain

d—1)/2 2,2

E“waf{wmwﬂ M%)
exp((can @V M)/ =D /(=)

for all xg41, ..., xq in 1, where the first line holds if |A| < 1/(cen®=V/2My)
and the second one if [A| > 1/(cqn®"D/2M;) and & > 1. For the simplicity of
presentation, temporarily assume that c,n@~1/2 = 1 (alternatively, replace My
by con @ D201 in the following arguments) and that M; < ... < My. Using
Lemma 5.5, we obtain

Eexp(A(f —Ef)1le = Eexp(A(Ar +---+ Ag))le

< exp(M? + ...+ M2+ MY o Mg/ Dy /e

for |A| € [1/Mj41, 1/ My], where we formally set My = 0 and My = oo. In
particular, setting M = (M12 +...+ Mﬁ)l/z, we have

Eexp(A(f —Ef))1g < exp(M?)?)

for all [A\]| < 1/M; = 1/(max; My). Furthermore, for « > 1, it is not hard to see
that

(M12+ . +M]3))‘42+(M]?_{_(1a_1)+ . '_i_M;,Y/(Ol—l))'Ma/(a—l) < Ma/(a—l)M'a/((x—l)
If |A| € [1/My41,1/My] for some k = 0,1,...,d — 1 or |A| € [I/M,1/My]
for k = d. Indeed, by monotonicity (divide by 1> and compare the coefficients),
it suffices to check this for A = 1/My41 or A = 1/M if k = d. The cases of
k = 0 and k = d follow by simple calculations. In the general case, set x> =
(M} ...+ M2, )/MZ, and y/ @D = (S0 4§Dy M,
Clearly, (x2 4 yo/le=Dyl=Dle < (x2 4 y2)1/2 gince x > 1 and a/(x — 1) > 2.
Moreover, y2 <M ,3 ot .+M§) /M ,3 1 which proves the inequality. Altogether,
inserting the factor con@~1/2 again, we therefore obtain

EexpA(f —Ef)le =Eexp(A(A1+---+ Ad))le
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exp((can(dfl)/Z)ZMZ)\‘Z)

5.
exp((can(dfl)/Z)a/(afl)Mot/(afl) |k|a/(a71))’ ( 9)

where the first line holds if |A| < 1/(cen®~"/2M) and the second one if |A| >
1/(cenD2M)and a > 1.
On the other hand, if « < 1, we use (5.3). Together with Lemma 5.5 and the
subadditivity of | - |* for & € (0, 1), this yields
Eexp(A*|f —Ef[)1g < Eexp(* (A" +--- + [Ag|*) g

(5.10)
< exp((cen "V (ME 4 - + MIHLY)

for A € [0, 1/(cen®=1/2 max; My)).
To finish the proof, first consider « € [1, 2]. Then, for any A > 0, we have

P(f—Ef>t) <P{f—Ef >t}n&E +PE&°)

< Pexp(A(f —Ef))lg > exp(rt)) +P(E°)
1/2

- t o ) 1 n o

= e (= () ) 2o (- ¢ (zeam) )
(5.11)

where the last step follows by standard arguments (similarly as in the proof of

Proposition 5.2 given in the appendix), using (5.9) and (5.5). Now, assume that

t < cqn®?M/(K?d'/?). Then, the right-hand side of (5.11) is dominated by the
first term (possibly after adjusting constants), so that we arrive at

P(f—Ef > 1) §3exp<—é(m>a>.

The same arguments hold if f is replaced by — f. Adjusting constants by (2.3), we
obtain that for any ¢ € [0, Cand/2M/(K2d1/2)],

1 o
PAFOO = EFOO1 > 0 = 260 (= (i) )- (5.12)

Now it remains to note that by Lemma 5.6, we have

Imax | X; jlllw, < Co(logn)'/® max|X; llw, < Cq(logn)/*K.
J J

If ¢ € (0, 1), similarly to (5.11), using (5.10), (5.5) and Proposition 5.2,

PAf=Efl>0 =P{lf —Efl>1}N&) +PE)
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t a 1 nl/2 N«
= 2exp ( - (camd—l)/ZMa) ) +2exp ( - C_a<K2d1/2) )

where My == (M} + ...+ Mg)l/‘x. The rest follows as above. O

Appendix A

Proof of Proposition 5.2 The equivalence of (1.1), (1.2), (1.3), and (5.3) is easily
seen by directly adapting the arguments from the proof of [41, Proposition 2.5.2]. To
see that these properties imply (5.4), first note that since in particular || X ||y, < oo,
the bound for [A| < 1/Cj ! o directly follows from [41], Proposition 2.7.1 (e). To see
the bound for large Values of |A|, we infer that by the weighted arithmetic—geometric
mean inequality (with weights o — 1 and 1),

a—1 1
y(a—l)/azl/a < y+ —z
o o

for any y, z > 0. Setting y = |A|1%/@=D and 7 == |x|%, we may conclude that
Ax 5 |A|°‘/(“ Dy — |x|°‘
o
for any A, x € R. Consequently, using (5.3), assuming C4 o, = 1, for any |A| > 1,
Eexp(AX) < exp( |A|“/(“ NEexp(1X|*/a)
< exp (“;W/(“—”) exp(1/a) < exp(|A[*/@~D).
o
This yields (5.4) for [A| > 1/CY . The claim now follows by taking Cs, =
max(C5 o Cg”a).

Flnally, starting with (5.4), assuming Cs, = 1, let us check (1.1). To this end,
note that for any A > O,

P(X > 1) < exp(—A)Eexp(AX) < exp(—Ar + 22T p<qy + A% @ D).

Now choose A :=t/2ift <2, % = (& — Dt/a)* Lift > a/(@ — 1), and A == 1
if t € 2, /(e — 1)). This yields

exp(—t2/4) ift <2,
P(X > 1) < Jexp(—(t — 1)) ift e (2,a/(a—1)),
exp(— &=l Ly ifr > af(a — 1),
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Now use (2.3), (2.4), and the fact that exp(—(t — 1)) < exp(—t*/Cg) for any
t e (2,a/(ae—1)).It follows that

P(X = 1) < 2exp(—1“/C{%,)

for any # > 0. The same argument for —X completes the proof. O

Proof of Lemma 5.3 By the arithmetic and geometric means inequality and since
E|X;ll2 < «/n, forany s > 0,

d d
P(TTixilk > Wi+ 9)7) < B(5 0Kl = v > s)
i=1 i=1

(A.1)

d
1
<P(5 %l ~EIXily) > 5)-
1=
Moreover, by (2.2) and [12, Corollary A.5],

[1Xill2 — ]EIIXi||2||% = |[I1Xill2 = v/n — ElIXil2 — ‘/z)”% < CuK?

forany i = 1,...,d. On the other hand, if Y1, ..., Yy are independent centered
random variables with ||Y; ||y, < M, we have

(31202 0) <20m(- Lmn (52 (5)))

M M

1 /sa/d\e
< 2exp ( — —( ) )

Co\' M
Here, the first estimate follows from [10] (¢ > 1) and [17] (¢ < 1), while
the last step follows from (2.4). As a consequence, (A.1) can be bounded by
2exp(—s¥d*? ) (K?*Cy)).

For u € [0,2] and s = u\/n/2d, we have (\/n + s)? < n%2(1 + u). Plugging

in, we arrive at

d 1,2
1 ncu \@
. an L nu
P(| [1X:12 > n?(1 +u)) < Zexp(— Ca(K2d1/2> )

i=1

Now set u = 1/n?/2. O

Proof of Lemma 5.4 Let us first recall the partition into “binary sets” that appears
in the proof of [42, Lemma 3.2]. Here we assume that d = 2L for some L € N (if
not, increase d). Then, for any £ € {0, 1, ..., L}, we consider the partition Z; of
{1,...,d} into 2¢ successive (integer) intervals of length dy = d /2’Z that we call
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“binary intervals.” It is not hard to see that for any k = 1, ..., d, we can partition
[1, k] into binary intervals of different lengths such that this partition contains at
most one interval of each family Z;.

Now it suffices to prove that

P(HO <t¢<L3lel: [[IXill> 1+ 2-ff4u)ndf/2)
iel
1 nl2y \a
< 2exp ( — C_a(—K2d1/2> )

(cf. Step 3 of the proof of [42, Lemma 3.2], where the reduction to this case is
explained in detail). To this end, for any £ € {0, 1,..., L}, any I € Z;, and dy =
|I| = d /2%, we apply Lemma 5.3 for dy and ¢ := 2~¢/*n%/2y_ This yields

1/2

1 n'’“u o
BTl > 0+ 27 %un®?) < 2exp (o (1))
g [ ) P Cy 26/4K2dl}/2

1 ¢ nl/2y \a
_ _ (¥4
=Zexp ( Ca (2 K2d1/2> )

Altogether, we arrive at

P(ae €{0,1,.... L}, 31 e Ty: [[IXill > (1 + 2*‘/4u)ndf/2)

iel

< ¢ o n'u \a
5;2 .Zexp(—c—a<2 517) )-
- (A2)

We may now assume that n'?u)(K?dV*)*/Cy > 1 (otherwise the bound in
Lemma 5.4 gets trivial by adjusting C,). Using the elementary inequality ab >
(a+b)/2forall a, b > 1, we arrive at

zeami(ﬂ)“ > Lty L(ﬂ)“)
Cy \K2412) =2 Cy \K2d12) )"
Using this in (A.2), we obtain the upper bound
1/2 172

L
1/ n'2u \« ¢ Card—1 Loy
2exp (— E(m) ) ZE_OZ CXp(—2 ) = Cq €Xp (_ zca <K2d1/2) )

By (2.3), we can assume ¢, = 2. |
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To prove Lemma 5.6, we first present a number of lemmas and auxiliary
statements. In particular, recall that if « € (0, 00), then for any x, y € (0, 00),

C(x(xa + ya) E (-x + Y)a E Ea(xa + ya)v (A3)

where ¢, = 2¢=1 A 1 and Co = 2¢=1\/ 1 Indeed, ifa < 1, using the concavity
of the function x — x<, it follows by standard arguments that 2~ (x* 4 y¥) <
(x4+y)* < x¥+4y*. Likewise, for « > 1, using the convexity of x — x, we obtain
X9 4+ y(x < (.X +y)a < 2a—1(xc{ _i_ya).

Lemma A.1 Let Xy, ..., X, be independent, centered random variables such that
I Xy, < 1forsomecoa > 0. Then, if Y := max; |X;| and c = (cojl logn)l/“, we
have

P(Y > c+1t) < 2exp(—cyt?)

with ¢y as in (A.3).
Proof We have

PY >c+1t) <nP(X;| > c+1) <2nexp(—(c+1)%)

< 2nexp(—cy(® + ¢*) = 2exp(—cqyt?),

where we have used (A.3) in the next-to-last step. |

Lemma A.2 Let Y > 0 be a random variable that satisfies
P(Y > c+1) <2exp(—t%)

for some ¢ > 0 and any t > 0. Then,

i = () (i)

with ¢y as in (A.3).

Proof By (A.3) and monotonicity, we have Y < ¢, (Y — ¢)% + ¢%), where x4 =

max(x, 0). Thus,
o Ca(Y — C)(.T-
m )Eexp <—s°‘ )

c® Y —o)¥
= exp (t—a)IE exp <t—°‘+> =11,

1/

where we have set ¢ = sy . Obviously, I1 < «/2ift > ¢(1/log «/E)l/“. As for

I, we have
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o0
hL=1 +/ P((Y — )+ > t(log y)"/*)dy
1

]

IA

oo
1
1+2f exp(—t“logy)dy=1+2/ Tdyfx/i
1 1y

if7 > (W24 1)/(¥2 — 1))/%. Therefore, I, 1> < 2if t > max{((v2 + 1)/(~/2 —

e 2/ log 2)1/@}, which finishes the proof. |
Having these lemmas at hand, the proof of Lemma 5.6 is easily completed.

Proof of Lemma 5.6 The random variables Xi = X i/K obviously satisfy the

assumptions of Lemma A.1. Hence, setting ¥ := max; |X;| = K ! max; | X,

P(cl/*Y > (logn)'/® + 1) < 2exp(—1%).

Therefore, we may apply Lemma A.2 to Y = c‘}/ “K~!max; | X;|. This yields

. ~/a V2411 a( 2 l/a}
||Y||\Ila = ¢y max{(ﬁ_ 1) > (logn) (10g2) '

i. e., the claim of Lemma 5.6, where we have set C := (Facgl)l/“. O
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