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Abstract. Berry—Esseen bounds for non-linear functionals of infinite Rademacher sequences are derived by means of the
Malliavin—Stein method. Moreover, multivariate extensions for vectors of Rademacher functionals are shown. The results establish
a connection to small ball probabilities and shed new light onto the relation between central limit theorems on the Rademacher
chaos and norms of contraction operators. Applications concern infinite weighted 2-runs, a combinatorial central limit theorem and
traces of Bernoulli random matrices.

Résumé. Nous dérivons des estimations de type Berry—Esseen pour des fonctionnelles non-linéaires de suites infinies de Radema-
cher par la méthode de Malliavin—Stein. De plus, nous prouvons des extensions multivariées pour des vecteurs de fonctionnelles
de Rademacher. Ces résultats établissent une connexion avec les probabilités de petites boules et apportent un nouvel éclairage sur
la relation entre des théorémes centraux limites sur le chaos de Rademacher et les normes d’opérateurs de contraction. Des appli-
cations concernent des succes consécutifs pondérés, un théoréme central limite combinatoire et des traces de matrices de Bernoulli
aléatoires.
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1. Introduction

In the seminal paper [21] by Nourdin and Peccati it has been demonstrated for the first time that there is a powerful
connection between Stein’s method and the Malliavin calculus of variations. A main feature of this approach is that
the various coupling constructions, which are usually in the background of Stein’s method, are replaced by a structural
property of the involved random variables. In practice, this is reflected by the use of Malliavin operators and especially
through application of an integration-by-parts formula. We mention one of the main results of the paper [29] of
Nualart and Peccati, which shows that a sequence of Gaussian multiple integrals F), := I,(f,) of fixed order g > 1
of symmetric and square-integrable functions f;, such that ]E[Fnz] =1 for all n > 1 converges to a standard Gaussian
random variable N if and only if the 4th cumulant

Kks(F) :=E[F}]-3

converges to 0, as n — oo. Using Stein’s method, this has been extended to an estimate on various probability distances
between F,, and N (cf. [21,23,25]). In fact, a combination of the main results of [21] and [25] (see also Theorem 5.2.6
in [23]) asserts that

dg (Fy, N) :=sup | P(F, <x) = P(N < x)| < Cia(F)'/? (1.1)
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with a constant 0 < C < oo not depending on n. A key step in the proof of this bound is an estimate of dx (F,, N)
in terms of contraction operators f, .. f,, and a comparison with an expression for the 4th cumulant x4(F},) in terms
of such contractions. We emphasize that the quantitative 4th moment theorem (1.1) is one of the cornerstones and at
the heart of the Malliavin—Stein approach. The following optimal bound on the total variation distance dtv (F,, N) :=
sup{|P(F,, € A)— P(N € A)|: A C R Borel} has recently been derived in [24]. Namely, if F}, converges in distribution
to a standard Gaussian random variable N, then

Cimax{|E[F;]

,k4(Fp)} < drv(Fy, N) < Comax||E[F}]]

L ka(F) (1.2)

where 0 < C| < Cy < 0o are constants which are independent of n. Since dg (F;, N) < drv(F,, N), this improves
(1.1) significantly in case that E[F,f] =0, for example, if g is odd. Since its first appearance, the 4th moment theorem
has attracted considerable interest and has further been exploited by many authors. Selected applications concern
central limit theorems for non-linear functionals of Gaussian stochastic processes [20], random fields on the sphere
[18], random matrices [22] and universality of homogeneous sums [25] (we also refer to the monograph [23] and the
exhaustive list of references therein).

Besides non-linear functionals of Gaussian random measures, there is another branch to which the Malliavin—
Stein approach has been applied, namely non-linear functionals of Poisson random measures, see the papers [30,32,
34] of Peccati, Solé, Taqqu, Utzet and Zheng. These general results have found numerous applications especially in
geometric probability and stochastic geometry, see [14—16,37,40] for distinguished examples developed by Lachieze-
Rey, Last, Peccati, Penrose, Reitzner, Schulte and Thile. We emphasize that it has been shown by Eichelsbacher
and Thile [10], and Lachieze-Rey and Peccati [14], who combined Stein’s method with the Malliavin calculus of
variations on the Poisson space, that a quantitative 4th moment theorem similar to (1.1) is also available for multiple
stochastic integrals with respect to Poisson random measures if the integrands f, are non-negative.

In [26], Nourdin, Peccati and Reinert pushed this line of research further by proving quantitative central limit
theorems for functionals of so-called infinite Rademacher sequences, which rely on a combination of Stein’s method
with tools from discrete stochastic analysis as developed in [35] by Privault. By a Rademacher sequence we mean in
this paper an infinite sequence X = (X,),en of independent and identically distributed random variables such that
X, takes the values &1 with probability 1/2. The aim of this paper is to develop the theory of [26] further in several
directions. In particular, our main findings are:

(i) An estimate for the Kolmogorov distance between a possibly non-linear functional of a Rademacher sequence X
(this is what we call a Rademacher functional) and a Gaussian random variable in terms of Malliavin operators.
This refines the bounds of [26], where only smooth distances have been considered. The proof of this bound is
a non-trivial task as it relies on various new computations involving discrete Malliavin operators and also on a
new integration-by-parts formula.

(i) A connection between our Malliavin—Stein bound and quantities, which are known as small ball probabilities.
They are a measure of anti-concentration and enter the expression for the Kolmogorov distance. We mention that
they were not visible in the previous work [26] because of the smoothness of the test functions used there. It
is worth pointing out that small ball probabilities in the context of Berry—Esseen bounds have previously found
attention in the works [17,39] of Litvak, Pajor Rudelson and Tomczak-Jaegermann, and Rudelson and Vershynin,
respectively.

(iii) A quantitative multivariate central limit theorem dealing with the distance between a vector of Rademacher
functionals and a Gaussian random vector. In particular, we show that a vector consisting of discrete multiple
stochastic integrals satisfies a multivariate central limit theorem if its entries fulfil univariate central limit theo-
rems. This is the discrete analogue to a similar phenomenon observed by Nourdin, Peccati and Réveillac [27],
Nualart and Ortiz-Latorre [28], Peccati and Tudor [33] and Peccati and Zheng [34] for Gaussian or Poisson
multiple integrals, respectively.

(iv) A clarification of the role of contraction operators in light of necessary conditions for a sequence of discrete
multiple stochastic integrals to satisfy a central limit theorem. We develop a new necessary criterion for discrete
double integrals, which is based on a novel representation of the 4th cumulant involving on- and off-diagonal
terms. We also present a counterexample showing that vanishing contraction norms do not provide a necessary
condition. This sheds new light onto a 4th moment theorem for Rademacher functionals, and general quadratic
forms as considered by de Jong [8] or Chatterjee [6], for example.



Limit theorems for Rademacher functionals 765

(v) Applications of our results to infinite weighted 2-runs, an extended version of a combinatorial central limit
theorem and traces of powers of Bernoulli random matrices. This extends the previous results from [5] and also
some of the findings in [22,26]. In particular, we provide a Berry—Esseen bound for an infinite-dimensional
version of a central limit theorem of Blei and Janson and give a direct proof for a multivariate central limit
theorem for traces of powers of Bernoulli matrices without resorting to universality results.

Our results rely on Stein’s method for normal approximation and tools from discrete stochastic analysis. We recall
both together with some other preliminaries in Section 2. There, we also provide a new integration-by-parts formula
on which our proofs are based on. The one-dimensional Malliavin—Stein bound is the content of Section 3, while
Section 4 discusses various versions in case of sequences of discrete multiple stochastic integrals. In this context we
also develop the announced new necessary criterion for a sequence of discrete stochastic double integrals to satisfy
a central limit theorem. Multivariate central limit theorems for vectors of Rademacher functionals are provided in
Section 5. The final Section 6 contains the applications of our results.

2. Preliminaries
2.1. Rademacher sequences

By a Rademacher sequence (X,),cNn we understand a sequence consisting of i.i.d. random variables X,, defined on
some probability space (§2, F, P) such that

PXp=—1)=P(X,=+1)= %

They are constructed in the canonical way, namely by taking

N N 1 1 N
Q2:={-1,+1}", F=P{-1L+1})", Pi=(50-1+358u)

where 641 is the unit-mass Dirac measure concentrated at =1, and then putting X, (w) := wy, for (w,)nen € §2. Here
and below, we write P (M) for the power set of a set M.

2.2. Kernels and contractions

In what follows we will denote by « the counting measure on N. For n > 1 define £2(N)®" := L?(N*, P(N)®", x®"),
Functions in £2(N)®" are called kernels in the sequel. The following subsets of £2(N)®" are of interest. Let £2(N)°"
denote the class of symmetric kernels and E%(N) ®n denote the class of kernels vanishing on the diagonal, i.e., on the
complement A{ of the set

Ap:={G1,....in) eN" ig #£i for k #1}.

Let Z(Q)(N)"” denote the class of symmetric kernels vanishing on diagonals. For ¢ = 0 one defines £2(N)°? := R. For
integersn,m >1,r €{0,...,n Am},Ll €{0,...,r} and kernels f € Zg(N)m and g € E%(N)Om the contraction

f*lr 8Ut, o yin—r, J1soosr=ty k1, oo kn—r)

= Z f(ilv'-'vin—rvjla-~~ajr—lsa11-"1al)g(kls~'-skm—rsj19"'9jr—lvalv"'val)

(at,....,a))€;

arises from the tensor product of f and g by first identifying r of the n 4+ m variables and then by integrating out /
of them with respect to the counting measure «. In particular, for f e 6(2)(N)°" the contraction f *8 f is the tensor

product of f with itself. For a function f on N" denote by f = % > o flic1), - - io(n)) its canonical symmetrization,
where the sum runs over all permutations o of {1, ..., n}. Since f *’r g is usually not symmetric, we often consider its

canonical symmetrization f . g. Note that || f llezyen < 1 f ll2(yyen forany f € 2(N)®",
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Lemma 2.1. Let g > 2 and suppose that f € E%(N)Oq.
(i) It holds that

— q—1 2
COMT o =20 gn) + o2 (4) 14 5 g @

r=1

(i) One has
”f*(l) f||€2(N)®2‘1—1 = ”f*g_l f||€2(N) 2.2)
and
| £ fHZz(N>®2(q—r)+l = Hf*::} f”eZ(N)®2<4—"+'> 23)

foreveryre{2,...,q}.
Proof. Identity (2.1) is formula (11.6.30) in [31] and for part (ii) we refer to Lemma 2.4 in [26]. U
2.3. Multiple stochastic integrals and chaotic decomposition

Forg>1land f € E%(N) °4 the discrete multiple stochastic integral of order g of f is defined as

Jo(H)=qt D [l i) Xi - X, 2.4)

1<ij<--<ig<oo

For ¢ =0 and ¢ € R we put Jo(c) := c. The family of random variables of the form J,(f) with f € E%(N)Oq is called
Rademacher chaos of order g (sometimes also called the Walsh chaos of order ¢). Multiple stochastic integrals fulfil
the isometry relation

E[Jg(N)Ip()] = Lig=p)g ([, &) 2y (2.5)

Moreover, it is a crucial fact that every F € L?(£2) possesses a unique decomposition in terms of multiple stochastic
integrals, i.e., each F € L2(£2) can be written as

F=EF)+ Y Ju(f),

n=1

where f;, € E%(N)"q, n > 1, is a uniquely determined sequence of kernels (see Section 6 in [35]). In our paper, the
following multiplication formula for discrete stochastic integrals will turn out to be crucial (see Proposition 2.9 in
[26]). It says that for all integers p, g > 1 and symmetric kernels f € Z%(N)"‘f and g € E%(N)”’ , it holds that

qAp o
Jo(NIp(®) =) r! (‘j) (f ) Jgep—2e ((f %7 8) 14y a))- (26)
r=0

2.4. Discrete Malliavin operators

We are now going to introduce the four important so-called Malliavin operators for which we refer to [35].
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2.4.1. Gradient operator
The gradient operator D transforms random variables into random sequences and is defined as

DIy(f) = (Diedg(f)) ey = (Jg=1(f4 . 0))) oy € L2 (2 x N, P @ k)

on a Rademacher chaos of fixed order g > 1. We also put Dy Jo(c) =0 for ¢ € R and k € N. It can consistently be
extended to the class of functionals F € L2(£2) of the form F = E(F) + Z;’zozl Ju(fn), which satisfy the relation

o0
E[IDF120,] = Y nnll fallgs ggyen < 00- 2.7)
n=1

The class of all such functionals is the domain of D and will be denoted by dom(D). For F € dom one has

DF = (DiF)gen = (annl (Sl k))) :
keN

n=1

The operator D also admits a pathwise representation, which can be used as an alternative definition, especially if the
functional does not satisfy condition (2.7). To spell this out, define for w = (w,),eN € 2,

a)l‘: =(w1,...,0k—1,+1, Wk+1,...) and Wy = (w1, ..., 01, =1, W41, ...).
We further define for F € L?(£2) and w € £2 the functionals Fk+ and F;_ by
Fl):=F(of) and F (0):=F(w;).

Then, for F € dom(D) one has the relation
DiF) = 3 (F(6) ~ F (o).

Formally, let us denote by D’ the operator acting on F € L*(£2) by
DLF(@) = 3 (F(0]) ~ F ().

We shall discuss the difference between D and D’ now, but before, we define inductively the higher-order gradients

Lemma 2.2.
() If F =Y 50 Ju(fa) with f, € L3(N)°" then
E[F - Xp, -~ Xi, 1 =0 fu(ki, ... ky) forall (ky, ..., ky) € Ay.
(ii) For F € L*(£2) it holds that

E[(D/)ZI’___’knF] =E[F - Xg, -+ Xx,] forall (ki,... kn) € Ay. (2.8)

(iii) For F,G € L*(82) and k € N one has
Di(FG)=GDyF + FD;G — 2X(Dy F)(DyG). (2.9)

Remark 2.1. Lemma 2.2(i) and (ii) show that

n

1
falkt, .o ky) = ;]E[(D/)kl’_”kn F] (2.10)
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if F has chaotic decomposition F =Y 02 J,(fn). This is the analogue of the classical Stroock formula for
Rademacher functionals.

Proof of Lemma 2.2. Part (i) follows directly from the definition (2.4) of a discrete multiple stochastic integral. To
prove (ii) we first observe that for every k € N,

E[Fl:r] =E[X; - F1+E[F] and E[F]:] =E[—-X) - F1+E[F].

We thus get for k € N that

1 _ 1
E[D}F] = E]E[(}«“,jr -F)]= 5((E[Xk - F14+E[F]) — (E[—Xk - F1+E[F]))
=E[Xy - F].
The general case is proved by induction. Let n € N and (k1, ..., kn+1) € Ap+1. Then, using the induction hypothesis

and the fact that from the point of view of Dy,
like a constant, we find that

1
B s F1= B[P (P P =E X - (D), F]

..........

=E[(D)}, . (F- X, )] =E[(F - Xp.) - Xpy -+ X, ]
E

k, the knpistentry Xy ., of the Rademacher sequence X behaves

.....

,,,,,

[F - Xk, "'an+1]'

This proves assertion (ii). Part (iii) corresponds to Proposition 7.8 in [35]. O
The next lemma formalizes Remark 2.11 in [26].
Lemma 2.3. Let F € L*(2). Then E[Y_¢2 (D, F)*] < oo, if and only if F € dom(D).

Proof. Let F =E[F] + Z,fil J (fn) be the chaotic decomposition of the square integrable random variable F for
a sequence of kernels f, € E%(N)O”. The condition E[Y_p2 (D}, F)?] < oo implies that D, F e L%(£2) for all k € N.
Therefore D) F has a chaotic decomposition of the form

o0
Dy F =" Ju(fr)
n=0
for a sequence of kernels f, € Z(Z)(N) °". The Stroock formula (2.10) yields

(41!

1
Falkrsooosde) = —E[(D)y, 4 DRF] = == fasi ki, n K)

=m+1)far1kr, ..., ky, k).

We thus get the representation
o o
DLF =Y (n+ Ddn(fus1 (L 0) =Y 0oy (fa (. K))
n=0 n=1

for the chaotic decomposition of D; F which is equal to DiF and implies that F € dom. This completes the
proof. O
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2.4.2. Divergence operator
The divergence operator is the adjoint of D. It is given by

8(dn(ttn1Gx, ) i= Jug1 igrr), me{0, 1.},
ifuy,41 € 22(N)" ® ¢2(N). It can consistently be extended to the class of random functions u (x, -) € L*(2 xN, P®«)
with u(x, k) = 220:0 Ju(up41(x, k)) and kernels u,,41 (%, k) € K%(N)O” satisfying
o0
E[8(u)?] = Z(n + Dlsipr1 ||§2(N)®<,,+]) < 0.
n=0

The class of these random functions is called the domain of § and is denoted by dom(§). Similar to the difference
operator, also the divergence operator admits a pathwise representation, namely

o0 o0
3(14):Zuka—ZDkuk 2.11)
k=1 k=1

for u € dom(8), see [35], Proposition 9.3.

2.4.3. Ornstein—Uhlenbeck operator and its inverse
The Ornstein—Uhlenbeck operator L is defined by the relation

L:=-8D (2.12)
for elements of a fixed Rademacher chaos, see [35], Proposition 10.1. In other words this means that
LJn(fn) = _"Jn(fn)

for f,, € @%(N)m. The domain of L is the class of all functionals F' = Z:O:o Jn(fn) € L2(.Q) such that E[(L F)z] =
s n’n!|| f, ||?2 (nyen < 00 We notice that L maps F into the class of square-integrable centred random variables

L(z)(.Q). The (pseudo-) inverse operator L1 of L is defined on L%(Q) by

0]

1
—1p_ L
L F= E an(fn)

n=1
if Fe L%(.Q) has representation F =Y >~ | J,(fy).
2.5. Important identities

The following lemma collects two important identities, namely the integration-by-parts formula and an isometric
formula for the divergence operator.

Lemma 2.4.

(i) Let F € dom(D) and u € dom(8), then
E[F(S(u)] =E[<DF,M)[2(N)]. (2.13)
(i1) For all u € dom(d) it holds that

E[8@)*] =E[lul} ] + E[ > (Dkun(Dzuk)}. (2.14)

k,l=1
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Proof. Part (i) is [35], Proposition 9.2, and for part (ii) we refer to [35], Proposition 9.3. O

In the proof of one of our main results we will encounter the expression D’ 1{F>x) with x € R and would like to
apply the integration-by-parts formula (2.13) to it. Unfortunately, it is not clear in general whether the integrability
condition of Lemma 2.3 is satisfied for 1z} or not. To overcome this difficulty we follow the strategy introduced in
[41] in a different context and now develop an integration-by-parts formula for functionals F not necessarily belonging
to dom(D).

Lemma 2.5. Suppose that F € LZ(.Q) is bounded, u € L*>($2 x N) is such that u -= u(-, k) is independent of X and
(D F)uy >0 for all k € N. Then,

E[F§)] =E[(D'F. u)p ]

Proof. First observe that §(u) = Z,fil ur X by (2.11), due to the independence assumption. Using (2.8), we thus
find that

E[(D'F,u)] = E[i (D,’CF)uk:| = iE[D,;(F “up)]

k=1

D E[(F-up) - X
k=1

E[F -8u)].

The exchange of the order of summation is justified by Fubini’s theorem, since (D F)u(k) > 0 by assumption and
since

oo [e¢]
E|:Z|F : uka|] < CIE|:Z|uk|i| <00
k=1 k=1

for a suitable constant 0 < C < oo by boundedness of F' and square integrability of u. ]

From now on and to simplify the notation we will write D F' for the discrete gradient applied to a Rademacher
functional F € L%(£2) and interpret this as D'F if F € L?(£2) \ dom(D).

2.6. Stein’s method for one-dimensional normal approximation

It is a well known fact that a real-valued random variable Z follows a standard normal (or Gaussian) distribution if
and only if

E[f'(Z)-Zf(2)]=0

for all bounded, continuous and piecewise continuously differentiable functions f : R — R satisfying E| f/'(Z)| < oo,
see [7, Lemma 2.1]. This is the so-called Stein-type characterization of the standard normal distribution and the
corresponding Stein-equation reads

f'@—zf(z)=1(z<x)— P(N<x), x€R, (2.15)

where N stands for a standard normal random variable. For a given x, a solution of (2.15) will be denoted by f(2).
Taking expectations in (2.15) suggests to re-write the Kolmogorov distance

dk(Z,N):=sup|P(Z <x)— P(N <x)|
xeR
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between (the distributions of) Z and N as

dg(Z,N) < sup E[£1(Z) — Zf(D)]], (2.16)

where the supremum runs over the class of solutions f, of (2.15). The unique bounded solution of (2.15) is of the
form

frl@) =€ f (1<) - PV <0)e 2y,

—00

V2r

see [7], Lemma 2.2, and satisfies the estimate 0 < f;(z) < ¥7=. Moreover f; is continuous on R, infinitely differen-
tiable on R \ {x}, but not differentiable at x. However, interpreting the derivative of fy atx as 1 — P(N <x) +xf(x)
in view of (2.15), we have

|fl@)| <1 forallzeR (2.17)

from Lemma 2.3 in [7]. Moreover, the same result ensures that f, satisfies

/21
|(w +u) fe(w +u) — (w+v) fr(w+v)| < (le + T)(Iul + [v]) (2.18)
for all u, v, w e R.
2.7. Stein’s method for multivariate normal approximation

There is also a multivariate version of Stein’s method for normal approximation. It starts with the observation that a
centred random variable Z with values in R¢ for some d > 2 follows a multivariate normal distribution with covariance
matrix C (which is a positive semi-definite (d x d)-matrix) if and only if

E[(Z.V f(Z))g — (C. Hess f (Z)) 5] =0
for all twice differentiable f:R? — R with
E|(Z,V f(Z))ga| + E[(C. Hess f (Z))yg| < oo

Here, (-, -)ga is the inner product in R?, for two matrices A and B, (A, B)us = trace(ABT) is the Hilbert-Schmidt
inner product and Hess f (z) stands for the Hessian matrix of f at z. If g:RY — R, the multivariate Stein equation
reads

(2. V£ (@)ga — (C. Hess £ (2))yg = g) — E[gM)], (2.19)

where N stands for a random variable with a multivariate centred normal distribution having covariance matrix C. It
is well known that for a given function g,

1
1
fex) = / 2—I]E[g(\/;x ++v1—1N)— g(N)] dt, xeR?,
0
is a solution of (2.19). To rephrase smoothness properties of f, we introduce the following notation. If 4 : R? - R,
keNandiy,...,ire{l,...,d}, put
k

0
Mi(h) := max sup —.h(x)

1<iy,ix<d y cpa | 0Xi) = - 0Xj,
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(provided this is well defined). We notice that

8k 1 1 ak
fo () =f —tk/zE[ig(\/;x +4/1 —tN):| dr,

0xj, -+ 0xj, o 2t ax;, -+ 0xiy

whenever g possesses partial derivatives up to order k. In particular, this shows that M (g) < 1 implies My (f;) <2/k,
see [7], Lemma 2.6.

To compare (the distributions of) the R9-valued random variables Z and N, and inspired by (2.19), we use the
dy-distance

dy(Z,N) :=sup |IEg(Z) —Eg(N)|, (2.20)
g

where the supremum runs over all g:R? — R having continuous partial derivatives up to order 4 and satisfy
M;(g) <1 fori e {1,...,4}. Note that convergence in the d4-distance implies convergence in distribution of the
involved random variables.

3. A one-dimensional Berry—Esseen bound

We now present the first main result of this work, a Berry—Esseen bound for Rademacher functionals in terms of
discrete Malliavin operators. From a structural point of view, this bound is very similar to that obtained in Theorem 3.1
of [10], which is not surprising as we also follow the basic idea of that paper. However, the proof and the interpretation
of the involved Malliavin operators are different, because of the special structure of a Rademacher functional. This
point will further be discussed in Remark 3.2 below.

Theorem 3.1. Let F € dom(D) with E[F] =0 and let N be a standard Gaussian random variable. Then

- V2 -
dg(F,N) <E[|1 - (DF,-DL 1F)E2(N)|]+TE]E[((DF)2, DL™'F|)pgy]
+E[(DF)*, |[F - DL7"F|) o] +25u£E[((DF)D]l{p>x}, DL'F|)p
xXe

Remark 3.1. Our result should be compared with the estimate from [26]. For a Rademacher functional F € dom(D)
with E[F] =0, define B1(F) and B>(F) by

Bi(F):=E[|1—(DF,—DL™'F)

P

e

20
By(F) := ?E[(|DF|3,

DL_1F|>£2(N)]‘

Then Theorem 3.1 in [26] says that

[E[¢(F)] —E[¢(\)]| <min {4]¢'| .

g }BIF) + | g"| . B2(F). 3.1)

where N is a standard Gaussian random variable and g:R — R is a twice differentiable function with bounded
derivatives of order one and two. Moreover, using a standard smoothing argument, this has been extended in Corol-
lary 3.6 ibidem to an estimate for the Wasserstein distance:

dw(F,N) := sup |E[g(F)] —]E[g(N)]|
g€Lip;

< \/Z(BI(F)+Bz(F))(5+IE[|F|]), 32)

where the supremum runs over all Lipschitz functions g : R — R with Lipschitz constant bounded by 1. In view of the
well-known relation dx (F, N) < 2/dw (F, N) between the Kolmogorov and the Wasserstein distance, this leads in
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general to a suboptimal estimate for dx (F, N). Even (3.2) is suboptimal compared to (3.1). Our bound provided in
Theorem 3.1 resolves this problem. Moreover, in our applications below we will see that the Kolmogorov distance will
be of the same order of magnitude as (3.1), improving thereby also (3.2).

Proof of Theorem 3.1. Let f, be the solution of the Stein equation (2.15). In view of (2.16) we have to bound the
quantity

E[f/(F) — Ffc(F)]

uniformly in x. For the following calculation we suppress the dependence on x of the Stein solution and use the
abbreviation f := f,. Using the relation § D = —L from (2.12) and the integration-by-parts formula in Lemma 2.5
we get

E[f/(F)— Ff(F)] =E[f'(F) = 8(~DL™'F) f(F)]

=E[f'(F) = (Df (F), =DL™"F) 51y, ] (3.3)
We now rewrite the scalar product on the right-hand side of (3.3). To this end, we find another representation of the
gradient Df (F'), using the fundamental theorem of calculus. Note that this only makes use of the first derivative of f,
which is in contrast to the approach taken in [26], where an approximate chain rule for Df (F) is used and higher

derivatives of f are involved. We get for k € N,

1 _ 1
Def ()= S ((F(E)) = (F()),) = 5 ((F(ED)) = (£ (FL)))
Ff-F
=%/F:F f(F+nde
1/ (F-F Ff-F
=_ "(F — fl(F))d "(F)d
2(/@ (F/(F+1)— F1(F) r+kaF £/(F) z)

Fr—F
-2 (f(F+0)— f/(F)dt+ f'(F)- (Ff = F;) ).
F,

2 w —F

Combining this with (3.3) we get

E[f'(F) = Ff(F)] =E[f'(F) = {f'(F)DF, =DL™'F) 5 ]
1 (FO-F , ’ —1
_E[<_f (f'(F+1t)— f'(F))dt,—DL F> } (3.4)
2 F~F £2(N)

Since f is a solution of the Stein equation, we have for all 7 € R,

FIF+t)=F+0)f(F+1)+L{pr<x) — P(N <x).

Thus,
Ff-F Ff-F
/ (f'(F+1)— f'(F))dt =/ ((F4+0f(F+1)— Ff(F))de
Fy— F —F
=0 (k)
Fi—F
+ / (W p s — Tpzp) . (3.5)
F, —F

k

=:h(k)
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One can now make use of the bound (2.18). Using the identities
+
Fo — F = 22Dy Flix, =51},

we get

Ff—F
|11(k)|=}/ ((F+0f(F+1)—Ff(F))dt

Fy -

max {F, —F,F;—F} o
</ (|F|+—>|t|dt

~ Jmin(F; —F,F/ —F}

2max{DkFl(Xk:—l),*DkFl(Xk:I)} /2
2

|F|+ e
min{Dijl{xk=_|],—DkFl(xk=1)}

2
=M<|F|+_m>_
2 4

For an evaluation of the term I (k) we first define

I/ (k) =1ix,=1,p, F=0) - 12(k), Iy ) (k) = 1ix,=1,p, F <0} - 12(k),
I/ (k) =1ix,=—1,D F=0} - 12(k), I/ (k) =1{x,=—1,D,F <0} - I2(k).

Using (3.6) we compute I,/ as follows:

Ff—F
[ /4| = |1{x,=1,DF>0} * / (L(F4r=x) — LF=x)) dt
-F
= 1{x,=1,D; F>0} - ‘/ LiFir<x) —L{F<x))dt
2DkF \—f—"
L{F-2Dy F<x)

< Lix,=1,04F=0) - | 2Dk F - (Lp—2p, F<x) — L{F=x})|
= L{x;=1,D, F>0} - ’2DkF ’ (1{Fk—5x} - ]l{Fk"'gx})‘
= 1(x,=1.DF=0} - | 2Dk F - Aprony — 1{F;>x})|
= Lx,=1.0, F>0) - 4Dk F - Dipsyy.
Similarly, we get the bounds

|I+/7(k)| < Axy=1,D,F<0) * 4Di F - Di1(p=yy,

|1_/+ (k)| < Lx,=—1.D,F=0) - 4Dk F - Dll{F=xy,

[1_/— (k)| < Lx,=—1.D,F<0) - 4Dk F - Dyl

Since
L(k) =144 (k) + Ly /- (k) + Iy (k) + 1— /4. (k),
we arrive at

| (k)| <4DyF - Dilpsy).

(3.6)

3.7

(3.8)
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Using our bounds (3.7) and (3.8) for I} := ({1(k))ren and I> := (I2(k))ren and the identities (3.4) and (3.5) we
conclude that

1
[E[f'(F) = Ff(P)]| <E[l = (DF, =DL™"F) 0y, | + SE[In] + 11, DL™'F|)pgy]
_ V2r _
<E[1 —(DF,=DL™'F)p | + T]E[((DF)z, DL™'F|)pqy]
+E[(DF), [F- DL7'F|)p ] + E[{CDF)Lir=ry, [DLT'F|) o -
The proof is completed by taking the supremum over all x € R. (]

Let us finally introduce a simplification of the terms arising in Theorem 3.1, which will be used below.

Corollary 3.1. Let F € dom(D). Then

1) E[|1 —(DF, —DL_1F>52(N)|] < (E[(1 — (DF, _DL_lF)gz(N))z])l/z,

(i) BY(DF2,|F - DL™'Fllpgy)l + YEEDF2, DL Fllag] < B2 (DL™F?)ag D!
X (ELIDF 0DV H(ELFD* + 1),

provided all occurring expectations on the right-hand sides of the above inequalities are well defined.

Proof. An application of the Cauchy—Schwarz inequality yields (i). Using the Cauchy—Schwarz inequality again with
respect to E[-] and (-, ) 2y we find

@E[((DF)%

DL_lsz(N)] +E[((DF)?,

F'DL_1F|>£2(N)]

IA

(D2, (1+1FI) DL F) o]

[
[ LDF)(1+Fl) o
[

=E[|(OF(DLTF) |y - [(OF)(1+1FI)

E
E

{
{

(DF)|DL™'F

H L2(N) ]

IA

B[R (DL F) ) ])"” - B[O+ IF) IDF I ]) (3.9)

Now, (ii) is obtained by applying both the Cauchy—Schwarz and the Minkowski inequality to the second term in (3.9):

(E[(l+|F|)2||DF”§2(N>])1/2 5E[(l+|F|)4]1/4'E[||DF”22(N>]1/4
= ”1 + |F|||L4(Q) ']E[||DF”22(N)]1/4
< (1+E[F]) - E[IDF I ]
This completes the proof. O

Remark 3.2. Let us briefly discuss the novelties of the proof of Theorem 3.1 compared with the existing literature (such
as [26]). The common thread underlying the Malliavin—Stein approach (also on the Gaussian [21] or Poisson space
[30]) is the usage of an integration-by-parts formula. For smooth test functions, this is then combined with a Taylor
expansion, which leads to an appropriate chain rule. Here, we could not build on the existing so-called approximate
chain rule from [26] and instead followed the idea of [10] by expressing the remainder term in integral form. Handling
this term required new estimates, since the Malliavin operator D has a different representation and follows different
computation rules in case of Rademacher sequences.
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4. Explicit bounds for discrete multiple stochastic integrals
4.1. The first chaos

In the present section we apply our abstract bound from Theorem 3.1 dealing with the Kolmogorov distance between
the distribution of a general Rademacher functional ¥ € dom(D) and the standard normal distribution in the case
that F belongs to the first Rademacher chaos. This way, we establish a connection to small ball probabilities. So, let
F = Ji(f) for some f € £2(N), ie., F = Z;’il f (@) X;. Such functionals are known as Rademacher averages in the
literature.

Theorem 4.1. Let F =Y 22 a; X; for (a;)ien € €*(N) such that E[F?] =% a? =1 and let N be a standard
Gaussian random variable. Then

o
di (F, N)<2Z|al| —i—supZak (x—|ak|<2aiXi§x+|ak|). (4.1)
i=1

i=1 xeR 1
ik
Proof. We first introduce abbreviations for the four terms appearing on the right-hand side of the bound in Theo-
rem 3.1:

A(F):=E[|l = (DF,—=DL7'F) 5], (4.2)

V2T B
Ar(F) := T15:[( 1F|)62(N)], 4.3)
A3(F) :=E[((DF)%, |F - DLTF )y ] (4.4)
Ayq(F) :=2supIE[< >€2(N)]‘ 4.5)

xeR

In our case we have that Dy F = —DyL~'F = a;, for all k € N and thus get the following bounds for A (F), A2(F)
and A3(F):

o]

=0, AR lail,

i=1

Sl (o) {E )50

For the term A4(F) we first observe that

o0 o0 o
1
D;Jl(é aiX,->x>=§<]l<E aiXi>x—ak>—]l<§ a,-Xi>x+ak)>.
i=1 i=1 i=1

ik ik

AL(F) =1

o
2
-4
i=1

(4.6)

A3(F) = {Z ja; |’

i=1

Thus,

A4(F)_2supE[ZDkF Dy1(F > x)|DxL™ F|:|
xeR k=1

- supm[zak |ak|<ﬂ<§:afxf - ‘“k> - ]l(i“"x" o Hk)ﬂ

xeR | p—y i=1 i=1
ik itk
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o0 o0
= supIE|:Za,3]l(x —|ax| < ZaiXi <x+ |ak|):|

xeR | = i=1
ik
o0 o
:supZa,%-P(x—laH<Za,~X,~§x+|ak|>. 4.7
YER k=1 i=1
ik
Putting together (4.6) and (4.7) yields the assertion. ([l

Remark 4.1. It is interesting to see that the bound (4.1) in Theorem 4.1 involves quantities which are known as small
ball probabilities in the literature. More precisely, if &1, ..., &, are i.i.d. real-valued random variables and ay, . .., a,
real numbers, then a quantity of the type

n
Zaié,- —X 58), >0,
i=l1

sup P
xeR i

is what is usually called a small ball probability and can be considered as a kind of measure of anti-concentration
for the partial sum i, a;&;. The authors in [39] (see also [17]) found a bound for these small ball probabilities
using the classical Berry—Esseen theorem for i.i.d. random variables with finite third moment. In our set-up, i.e., if

X1, ..., Xy is a sequence of independent Rademacher random variables and if ay, ..., a, € R, Corollary 2.9 in [39]
says that
n 2 n
supP( > aiXi—x 55)5\/;8+C2|a,-|3, £>0, (4.8)
xR i=1 i=1

where 0 < C < 00 is an absolute constant. Using (4.8) one can see that Theorem 4.1 reproduces the correct order for
the Berry-Esseen bound for the normal approximation of a finite sum F =Y, a; X;, which is O(}_!_, |a; 1*). Our
Theorem 4.1 can be interpreted as an inverse of (4.8), as it provides a Berry—Esseen bound for F in terms of small
ball probabilities. Also note that our Theorem 4.1 goes beyond this set-up, since it allows F to depend on an infinite
sequence of independent Rademacher variables.

4.2. The case g > 2

Our main result in this section is an estimate for the Kolmogorov distance of a discrete multiple stochastic integral
of arbitrary order ¢ > 2 and a standard Gaussian random variable in terms of contraction norms. We present two
estimates, which will separately be used below. We emphasize that they are the discrete analogues of similar results
for Gaussian or Poisson multiple stochastic integrals, see [10,21].

Theorem 4.2. Let F = J,(f) for a fixed integer q > 2 and a symmetric kernel f € Z%(N)Oq. Assume that
ICf = f)]lAz(qfr) ||£2(N)®2(q—r) <1, forallr=1,...,q — 1. Furthermore, let N be a standard Gaussian random
variable. Then

max _{[[(f % f)Laz,-,

d (F,N) = Cymax{[1 =!I 1, . _max

(N)®4q £2(N)®2(¢—r) } ’

r=nll?.).(,q{ [ £ f”ez(m@(zw—”“)}}

max { H f *: f ”g2(N)®2(z]—r) } ]

2
< Comax|[[1 =gl f | _max

with universal constants 0 < C1, Cy < 00 only depending on q.
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Remark 4.2. Theorem 4.2 only proves useful for applications to sequences F, = J,(fu) with kernels f, for which at
least one of the above bounds vanishes. In such applications, the assumption || ( f, .. J)lay, pllemye2a-n <1, for
allr =1, ...,q — 1, is naturally fullfilled, whenever n is large enough.

We prepare the proof of Theorem 4.2 with the following lemma, which corresponds to Theorem 4.1 in [26] com-
bined with (2.2) and (2.3).

Lemma 4.1. Let F = J,(f) for a fixed integer g > 2 and a symmetric kernel f € eé(N)"q. Then

1 >\
(- pori)

= (1= g/ 1 gye0)’

9-1 2\ 2
s (e=0(12)) ) Ca- I D,
r=1

2
2(N)®2(g—7)
< (1= Wappen)
q-1 g—1 2\ 2 5
+q° 2}(0 -1 (r _q > ) (2(q — )| f f||22(N)®2<q—r> (4.9)
r=

and

o9 2\ 2
E{IDF Iy ] = Zq“Z((r - D! (‘,’: 11) ) (26g = )"
k=1 r=1

—_~—

< [(FC R > FCR)ay,

2
ZZ(N)(XQ(q—r)

q 2\ 2
-1 a
<o Y (=011 ) a4 g
r=1
<C _max {4 Flgpen)- (4.10)
for a constant 0 < C < oo depending only on q.

Proof of Theorem 4.2. Let us first assume that the support of f satisfies

supp(f) € {1,...,n}?

for some n € N. According to Theorem 3.1 and Corollary 3.1, we have to bound the following quantities:

A1(F) = (E[(1 = (DF. =DL™'F), 0 )*]) ", .11)
Ay(F) = (B[(DF)?. (DL7'F)?) ). (4.12)
A3(F) = (E[IDF %0 ) (E[F]) Y + 1), (4.13)
A4(F) := 2i2£E[((DF)(D]1{F>x}), DL™! F|)€2(N)]. (4.14)
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First observe that, since Dy F =g J,_1(f (-, k)) and —DyL7'F= Jo-1(f(, k) = éDkF, we have

1 > VYTV 1 4 2
Al(F)z(E[(l—;HDFHEZ(N)) D and Az(F)=<IE[;IIDFII@4(N)D :

Thus, using (2.2), (2.3) and Lemma 4.1, we can estimate A1 (F) and A,(F) as follows:

ALF) < [1= ! F 112 gy |

g—1 2\ 2
co( (e (271) ) g e

r=1

172
2
42(N)®2(qr)> (415)

< 1= f 15y |

q—1 1 2\ 2 1/2
+a (Z<(" ”’(3_1) ) 2 =S f H?z(wz(m) (4.16)

r=1

and
q _1\2\2 ) 1/2
Ay (F) <q (;(0 sl (‘j O ) ) (2 =) s %" f\uz(m@zw_r)H) (4.17)
4 (<z<q T PO
1/2

q 2\ 2
—1 e
+§<(r—1)!<3_1> ) (2(g — )| £ * 1f\|§2(N)®2(q_,)+1>

5 q<(z<q — D) 2 e

1/2

q 2\ 2
+Z<(r — 1! (f: }) ) (2 =)= inz(N)‘g’z(""“))
r=2
Y ((z<q N ER -

g-1 C1\2)\2 172
+Z(r!(q ) ) ) (2(q—r—1))!||f*$f||§z(N)®z(q,->> . “.18)
r=1

Considering A3 (F'), we use the multiplication formula (2.6) to see that

q-1 2
(DkF)2 = qz Zr' (q : 1) J2(q—r—1) ((f(a k) *; f(a k)):ﬂ‘AZ(q—r—l))
r=0

—~

q 2
=q>) (r—1)! (3 - i) Dg=r (FCROXTL FC ) Lay,)-
r=1
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Since f has finite support, we thus find that

—_~—

00 q 2
IDF g =D a° ) (r=1D)! (Cr] _ 11) D= ((f R 71 fCR)Lay, )
k=1 r=1
q —1\? —
=g’ Z(r - D! <j»1 — 1) J2<q—f)((f *p f)]lA%q—r))
r=1

qg—1 2

5 q—l — 2

=q Zl(r—l)!<,_1> g (£ %2 ) Lagn)) +4 - 41 N2y
r=

Using the isometry relation (2.5) we deduce the bound

1/4
E[IDFI )"
1/2
< (g1 agpea)
q—1 1\2\2 174
- 2
+4q (Z((V - ! (Z _1 ) > (2(61 - r))'” (f *y f)ﬂAZ(qfr) eZ(N)®2(q—r>) (4.19)
r=1
q—1 | 2.2 1/4
q— 2 2 1/2
5q<2(<r - 1! (r - 1) ) (2@ =) £ % f”ez(N)@z(q-r)) + (- 'l 0yeq) (4.20)
r=1
for the first factor in A3 (F'). For the second factor we use again the multiplication formula (2.6) to see that
F2 = Zr' <r> J2(q—r)((f *;: f)leZ(qfr)) +q!”f”%2(N)®q'
r=0

The isometry relation (2.5) then shows that E[ F*] can be expressed as

q—1 2\ 2
E[F4]=Z(r!(‘j ) ) (2 = ) (F * F)Ltsign |2 ymian + (@1 F o)
r=0

Separating the term r = 0 and applying (2.1) we find that E[ 7] is bounded from above by

3(g!0f 122 gpea) +§<<q! (3))2 + (r! (3)2)2(2@ - r))!) [ (f % )Las-

q—1 2
<3(qf 12 ged)’ + Z(q! (3 )) (1 + (2;‘]__:))) | %5 22 qopezian- 4.22)
r=I1

Next, we consider the term A4(F). By virtue of Lemma 2.5, we have

2
EZ(N)@Z(q—r) (421)

As(F) = ZSu]gE[((DF)(D]l{F>x}), ’DL_1F|>£2(N)]
xe

2

= = supE[(D1{p>4y. (DF)|DF|>52(N)]
q xeR
2

=— supE[ﬂ{F>x}5((DF)|DF|)]
q xeR
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E[[s((DF)IDFI)[]

IA

rQIl\) 'QIN

21\1/2
E[((DHIDF)T)". (423)
We now apply the isometry property (2.14) of the divergence operator. This leads to

E[(8((DF)|DFI))’]

= ]E[H(DF)|DF|”?2(N)] —i—E[ i [Dk(DlF|D1F|)][D1(DkF|DkF|)]i|

=E[IDFlljs] +JE[ i [Dk(DzF|D1F|)][D1(DkF|DkF|)]}

o
[||DF||€4(N) +E[Z Dy(D/F|D,Fl)) } (4.24)
k=1

Now, using both the product formula (2.9) for the gradient operator and (2.8) we see that

E[(Dx(DiFIDIFI))’]

E[(Dx ((DIF)z))zﬂ{D,FZO} + (Dk(—(DlF)z))zjl{DlF<0}]
E[(Dx((DiF)?))’]
=E[(

2(DyF)(Dy Dy F) — 2X (D Dy F)?)’]

E[(D; F)*(Dr D1 F)*] — 8E[ X1 (D F)(Dx D F)*] + 4E[(Dy D1 F)*)
-8

[
[
[
[

—4
=4E[(Di F)*(Dx D F)*] — 8E[ Di (D F)(Dy D1 F)?)] + 4E[(Dy Dy F)*]
=4E[(D; F)*(Dy Dy F)

<A4E[(D;F)*(Dy D, F)?

]
2] — 4E[(Dy Dy F)*]
]- (4.25)

Combining (4.24) and (4.25) we further estimate

E[(8((DF)|DFI))’]

<E[IDFIi] +4E[Z<<DZF>2Z<DszF>2)}

k=1

00 00 2\ 1/2
IE[||DF||;}4(N)]+4E[||DF||§4(N) (Z(Z(DszF>2> ) }

=1 \k=1

0o /oo 24y 1/2
E[HDFu;(N)]+4(E[||DF||24(N)])”2(E[Z(Z(DszF>2) D :

=1 \k=1
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Putting this into (4.23), we arrive at

12 00 /oo 29y 1/4
A4(F) §2A2(F)+4<$A2(F)) (E[Z(Z(DkDIF) ) ]) ) (4.26)

I=1 \k=1

=:A(F)

To bound AA(F) further we notice that Dy D F = q(q — 1)J4—2(f (-, k, 1)), which implies

[e.¢]

> (DyDyF)?

k=1

Z (q—1) Z"( )szrz>((f<-,k,l)/*\:7<~,k,l))u2(q,.2))

q —

o) 2
=) a*a—1’) (=2 (‘5: §) - (G D KT FC kD)L, )
k=1

r=2

/_\_/

q 2
=q*(g— 1)) _(r—2) (Cr]:g) T (FCDHT D) Ay, ).

r=2

Then, by the isometry of discrete multiple stochastic integrals (2.5) and the contraction inequality (2.3), we see that

(o)

=1 k=1

o0 q

=>4 <q—1>42<<r—2>!(

=1 r=2

= q—
sg q*(q - 1>4Z(<r - 2)! (r

r=2

—_~—

2
)) 2(q = D)U(f D %] FED) Ly I agyere—n

q 2\ 2
=q4<q—1)42(<r—2>!< )) 2g =) F ]y

) 2g = ) FC D] FED ragyoran

q 2\ 2
544(q—1)42<(r—2)!< )) 20g =) 23 [ Faenanrin

2\ 2
2
=q*q~ 1)42(@—1)'(‘5 1)) (2 —r = D) f # £ e n- (4.27)
Thus,
q—1 ) 1/4
A2<F>5q(q—1)(2<<r—1>'<‘1 ))(2(61—"—1))!Hf*;f‘}iz(N)@»z(q—r)) : (4.28)
r=1

Combining (4.15), (4.17), (4.19), (4.21), (4.26) and (4.27) yields the first inequality in Theorem 4.2, while (4.16),
(4.18), (4.20), (4.22), (4.26) and (4.28) give the second bound in Theorem 4.2 for a discrete multiple stochastic
integral J, (f) whose integrand f satisfies supp(f) € {1, ..., n}?. For the general case we use the following approxi-
mation argument (cf. [35]). Consider for n € N the sequence of truncated kernels f;, := f1y1, . n)e. Since the sequence
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(Jg(fn))n=1 is a martingale with respect to the filtration (F,),>1 with F, := o (X1, ..., X,), an application of the
martingale convergence theorem yields that

nll>rgo Jq(fﬂ{l,..‘,n}‘l) = nll)rgoE[Jq(fN]:n] = Jq(f)

The assertion thus follows by means of [35], Lemma 2.6, and continuity of the gradient operator on a fixed
Rademacher chaos. U

Remark 4.3. If in Theorem 4.2 a general centred Gaussian random variable N> with variance o2 > 0 is used, the
Berry-Esseen bound has to be replaced by

1
dK(F,NUz)sc;max{\az—q!nfnjz(N)@q} max (| £ % f]l pgeren} ]

9
r=l1,..., g—1

This is easily verified by a re-scaling argument.
4.3. A necessary condition for double integrals
Theorem 4.2 says that J, (f,;) converges in distribution to a standard Gaussian random variable if

,,lggo rzlr?f‘”;_l{ | fo % fo ”ez(N)@Z(fi—’) }=0.
provided that g!|| f,|| = 1, as n — oo. In view of the results from [10,14,21] implying that vanishing contraction
norms yield a central limit theorem for Gaussian or Poisson multiple integrals (in the latter case at least if the functions
fn are non-negative), it is natural to ask whether this is also a necessary condition for a sequence of discrete multiple
integrals to satisfy a central limit theorem. Here, we concentrate on the case of double integrals F,, := J»(f,) and
recall that it has been claimed in Proposition 4.6 of [26] that
tim | fo#} 2o =0
n—00 (N)

is a necessary and sufficient condition for weak convergence of the distribution of F), to the standard normal dis-
tribution, if E[Fnz] — 1, as n — oo. The proof of sufficiency of this condition for asymptotic normality of (quite
general) quadratic forms goes back to the classical work [8] of de Jong. Another paper in this regard is the paper [6] of
Chatterjee, where in Proposition 3.1 ibidem a bound for the normal approximation of quadratic forms of Rademacher
functionals has been obtained by means of Stein’s method. As shown in [26], these bounds also have a representation
in terms of norms of contractions. However, it turns out that the convergence of these norms to zero is not neccessary
for asymptotic normality as the following example shows (see Section 1.6 in [25]).

Example 4.1. Consider F,, = J(f,), n > 2, with

Fi ) = { 2\/% if{i, j} = {1, k} for some k=2, ...,n,

, otherwise.

Then,

Fo=Y fuli. )NXiX; =

i,j=1

X] n
with ]E[Fnz] = 1. We notice that the distribution of F, converges weakly to the standard normal distribution. But

(ful £2) G ) = LEA Lz jm1y G ) + fa (L) fa (L Dgiz2, 22 G )

k=2

L2, =21, J)

1 1
= —1 ;— 7 — -’ | —_—
I (i=j=1)( J)+4(n—l)
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and hence

n

S *1 fn gz(N)m—”Z_:l 1_6 {z=]=1}(l,])+m {122,122}(1,]) —g-

We now deduce a new necessary condition for a sequence J2(f,) of double integrals to converge in distribution to
a standard Gaussian random variable. It shows that the validity of such a central limit theorem depends in general on a
subtle interplay of contraction norms on and off diagonals. Such a phenomenon is not visible for Gaussian or Poisson
multiple integrals and seems to be a special feature of the discrete set-up.

Theorem 4.3. Let F,, = Jo(fn), fn € 6(2)(N)°2 and assume that IE[F,%] =1 for all n € N. A necessary condition for
the convergence of the distribution of F, to the standard normal distribution is that

20 full e + 301 (o ) P = o+ £ gen) — 0. @29

asn — oQ.

It is readily checked that our new necessary condition (4.29) is satisfied for Example 4.1.

The proof of Theorem 4.3 is prepared by the following two lemmas. The first one is a hypercontractivity property
of Rademacher functionals with a finite chaotic decomposition and the second one provides an expression for the 4th
moment of a discrete stochastic double integral.

Lemma 4.2. Let F =E[F]+ ZZ=1 Tn(f), fo € EM)", for some d € N, and suppose that 2 < p < q. Then there
exists a constant 0 < C < oo depending only on d such that

(E[FI19])"" < C(i—j)d/z(EﬂFV’])””. (4.30)

Proof. For F depending only on finitely many Rademacher variables this is Theorem 3.2.5 in [9]. In the general case,
the assertion follows by means of an approximation argument and Corollary 0.2.1 in [13]. (]

Lemma 4.3. Let F = J,(f) with f € (3(N)°? such that E[F*] = 1. Then,

E[F4] =3+ 32”]0”2}4(1\!)@ +48(” (f *i f)]lAz “?2(1\1)@2 - ” (f *i f)]lAE EZ(N)®2)' 4.3

Proof. From the multiplication formula (2.6), we have

—_~

F2 = Ja((f %0 £)Lag) +452((f 1 £)1ay) + 20 I ggy00-

Now the isometry of multiple stochastic integrals (2.5) and relation (2.1) yield

E[F*] =24 (f *0 1)1 a4 fauyes + 320 (F * £)1aa ] Fyen + 41 N2 ppen
= 24| £ %3 flauyes — 220 (F %0 £)Lag | oy + 320 (£ #1 £)Ls | o yen
+ 4 e

= 1201/ Iz + 48] (F 1 £) L [ p2pe2 + 16 (F #1 )25 [z e

=24 (f %) £) g |2y 4.32)



Limit theorems for Rademacher functionals 785

By definition we have

I(f =5 )L ?z(N)m = Z ((f = f)(l'l,iz,i3,i4))2143(i1,i2,i3,i4),

i1,02,13,i4

with the indices running over all non-negative integers. Since f is symmetric and vanishes on diagonals, there are only

two types of 4-tuples (i1, i, i3, i4) for which (f *8 (1,12, 13,14) can be non-zero. They are of the form (i, i1, i2, i3)
and (i1, i1, i2, i2) — up to permutation of the entries. Hence,

—_~—

S ((F#0 £) i is, i) L ag . 2. i3, i)

i1,i2,i3,i4
=6 > ((f* £)(in it i2.i)> +3 D (£ £) 1 i, 2. i)
i;-;zeé i1,i2
73
=6 3 (£ ) ininin)® =3 (£ £) G iria, i), (4.33)

i1,i2,13 i1,02
Note that for every 4-tuple (i1, iz, i3, i4) there are 23 permutations o such that
fl1,02) £ 3,i4) = flo), i02) flia @), io@)-

Using this together with the symmetry of f, we deduce that

— 3

2
(f*5 f) (i, ia, i3, 14) = I (fGr1,i2) f(3, i) + fi1,i3) f G2, ia) + (1, ia) f (2, 03)) (4.34)

forall iy, i», i3, i4 € N. Combining (4.33) and (4.34), we get

. 8

4
[ 26 ) agllizger = 5 D0 (Pl fGrin)” =337 Flinin)*

3 4~ —
11,12,13 11,12
8 4
=3 1(F = f)ag gy — 3 lespen: (4.35)

Plugging (4.35) into (4.32), we conclude that
E[F*] = 1211 £ 12 gy02 + 3211 i gy

+48(][(f *} £) Ly [2qrper = | (F %} £)Lac

2
02 (N)®2) .

Equation (4.31) now follows immediately from our assumption that E[ F2] = 2| f ||§2 s = 1. (]
Proof of Theorem 4.3. Since F,, converges in distribution to a standard Gaussian random variable and since
sup,en E[| Fr 9] < oo for all ¢ > 2, due to the hypercontractivity property stated in Lemma 4.2, we have ]E[F,‘L1 ]—3.
The statement now follows from (4.31). ([l

Remark 4.4. It is a natural question whether the proof of Theorem 4.2 can be modified in such a way that it involves
differences of the type

H (f *; f)]lAz(q—r) 2(N)®2(¢-r) T H (f *: f)ﬂA 2(N)®2(g—r) (4.36)

¢
2(q—r)



786 K. Krokowski, A. Reichenbachs and C. Thdile

rather than the contraction norms || f x; f |l g2(y2-r . We doubt that this is possible with the usual Malliavin—Stein
technique, since already the key term A1(Fy) at (4.11) contains only the off-diagonal term in (4.36). For Example 4.1
with F, = Jo(fn), A1(Fy) reduces to

MEP=E| (1= 21DF 2 i =8|/ (f %! fu)1s ] _1n=2
1y > nllg2(N) n*1 Jn)lAy £2(N)®2 16”_1.

This converges to % # 0, as n — 00, and since the other terms Az (Fy), A3(Fy,) and A4(Fy,) in the Malliavin—Stein
bound (recall (4.12), (4.13) and (4.14)) are non-negative, dg (F,, N) does not converge to zero. Since the variance
comparison in terms of A1(Fy) lies at the heart of the Malliavin—Stein method, new ideas are necessary to overcome
this difficulty.

4.4. Sums of single and double integrals

For one of our applications below we need an estimate for the Kolmogorov distance between a Rademacher functional
of the type

Fi=n(fD)+nh(f?) with fV e @), f? e (@)

and a standard Gaussian random variable N. In other words, F is the sum of an element of the first and an element
of the second Rademacher chaos. From a technical point of view, such functionals are more elaborate compared to
elements of a single Rademacher chaos. We take up this point and develop a bound for dx (F, N).

As indicated in [26], the results of discrete Malliavin calculus as outlined above and Stein’s method extend to
Rademacher random variables indexed by Z. In this section and also in our first application presented in Section 6
below we make use of this extension in order to avoid boundary effects, following thereby [26].

Theorem 4.4. Let F = J1(f V) + L(f @) with fV € ¢*(Z) and f@ e E%(Z)°2, and let N be a standard Gaussian
random variable. Suppose that E[F?] = 1, then

dx (F,N) < 3] fO %] £ o +2V2[ (£ P+ OV, 2 yer + 21 F P sz

1/2
2@ + (2\/]_34_ 6)( Z f(l)(k)Zf(Z) (k, ])2>

k,jeZ

+ @2+ 12 (fP +f £ P)Lag

3
+2Z(|f<1>(k)| +2Z|f<2>(j,k)|> .

keZ JEZ

Remark 4.5. We should compare our result to the bound of Proposition 5.1 in [26]. It has been shown there that for a
twice differentiable function g :R — R with bounded derivatives up to order two the estimate

E[¢(P)] - E[gMW)]| < @BV #1 1P oz +2V2[ (FP %1 £P)1s | 2 y0)

160, , (1) 4 ) 4
e Gl NS P OWS U DB VA (0]

keZ i€z

holds with C(g) := min{4||g’ oo, I|1&” |0} The fact that our bound is more involved is not surprising since already the
abstract bound in Theorem 3.1 contains more terms compared to (3.1) from [26], because our bound is based on the
Jundamental theorem of calculus rather than on an approximate chain rule. As already seen in Theorem 3.1 this also
leads to different exponents in our bound compared to the results from [26].
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Proof of Theorem 4.4. In view of our general Berry—Esseen estimate in Theorem 3.1 we have to bound the quanti-
ties A1 (F)—A4(F) given by (4.2)—(4.5) with F = J{(f V) + Jo(f@) there. The first term A (F) has already been
addressed in [26], Proposition 5.1:

A(F) < 3||f(1) *% f@ ”eZ(Z) + 2\/5” (f(z) *% f(z))]lﬂz ||Z2(Z)®2' (4.37)

Using the estimates

IDeFI < | f VW0 +2) | fPG. | and DL Fl < [f Pt +2) |20,
JEZ jez

valid for all k£ € N, we find that (replacing thereby also +/21/4 by 1)

3
Ay (F) < Z<|f(”(k)! +2)° !f@(j,k)}) (4.38)

keZ JEZ

and, in addition, using the Cauchy—Schwarz inequality together with our assumption that E[F?] =1,

3
A3(F) < Z<|f(”(k)! +2)° |f‘2’(j,k)}> : (4.39)

keZ JEZ

It remains to consider the term A4(F). Following the strategy already used in the proof of Theorem 4.2 we find that

E[{(DF)DLroy, (DP)DL )] < (B{((0 )| DL )]

172
< (E[|(0F)| DL F||fp 1) + ( [Z Dy ((D1F)| DL~ F|))(D1((DkF)|DkL‘F|))D

1/2
< B[R |DL P[5 ,) " + ([Z pi(im oL F)P])
k,le

where we have used the isometric relation (2.5) for the divergence operator. Now, let us consider an individual sum-
mand

E[(Du((Di | Dy )] = 5[(D4 (01 F) (D17 F)))
Using the product formula (2.9) we see that this equals

E[((DkDF)(DiL™ " F) + (D F)(Dy DL~ F) — 2Xy (D D F)(Dy D, L™ F))z].
Taking into account that

DiF = fP0) +251(fP0) and DL™'F=—fVk) -1 (fP k), keN,

we get, after simplifications using the isometry property (2.14) of stochastic integrals,
_ 2 .
E[(De (D F)(DIL'F))) ] = 9 VO FP k.1 + 16 f Pk, 1)* Y PG> — 16 Pk, 1)*
JjEZ

<9fOW* P U D>+ 16Dk, DY DD

JEZ
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Next, we notice that E[J; (f @) (-, k))3]1 =0 and

2
E[h(fPc0) =2 @002 G0 + (Z f@(j,k)) ,
i,JEL JEL
i#j

for all k € Z, as a consequence of the multiplication formula (2.6). Using this together with the representations of
Dy F and Dy L~ F from above, we see that

E[(DeP)X (DL F)) = fOW0* + 137D w02 Y 1@, k)2
JEZ

2
+4(2 Y PGP+ (Z f<2><j,k>2> )
i,jEZ JEL
i#]

Hence, we find that A4(F) is bounded by

12
Au(F) < 2(E[|(DF)|DL7'F| )% + 2<]E[ 3" (Di(DiF)| DL F|))2])
k,leZ

172

1/2
52<Zf“>(k>4> +2(13 > f“><k>2f<2>(j,k>2)

keZ k,jEZ

1/2
+4(2Z PR P, k)2>

keZ i.jeL
i#]

2\ 1/2 1
+4(Z<Z f<2>(j,k>2> ) +6(Z f(”(l)zf‘z)(k,l)z)

keZ “jeZ k,leZ

/2

1/2
+8( > f<2>(k,l>2f‘2><j,k>2>

k,j,leZ

12 12
< 2(2 f“>(k>4> + V13 4+ 6)( > rPw P, k>2>

keZ k,leZ
2\ 1/2
+(@V2+ 12)(2(2 f<2>(i,k)2) ) :
keZ “iel

Re-writing (whenever this is possible) the sums in terms of norms of suitable contractions completes the proof. [

5. Multivariate limit theorems for Rademacher functionals

In the present section we compare a vector of Rademacher functionals with a multivariate Gaussian random variable.
Recall that for this purpose we use the ds-distance introduced at (2.20).

Theorem 5.1. Fix an integer d > 2, let Fy,..., Fg € dom(D) be Rademacher functionals satisfying E[F;] =0

and E[||DF,-||2‘4(N)] < o0 for all i € {1,...,d} and define the random vector ¥ := (F1,..., Fg). Moreover, let

Y = (o; j)f i=1 be a positive semi-definite symmetric (d x d)-matrix and N a centred d-dimensional Gaussian random
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vector with covariance matrix X . Then

d

172
d _
d4(F,N) < 5(2 E[(0ij — <DFj’ —-DL lFi)zz(N))z]>

i,j=1

5 d 3 4 -
+§E[<<Z|DFJ-|) ,Z\DL ‘F,-|> ] (5.1)
j=1 i=1 £2(N)

The proof of Theorem 5.1 is given below. A particular case arises if each of the Rademacher functionals has the
form of a discrete multiple stochastic integral. Then, Theorem 5.1 implies the following multivariate analogue of
Theorem 4.2, whose proof is postponed to the end of this section.

Corollary 5.1. Fixanintegerd >2andq, ...,qq € N. Further, let foreachi € {1, ...,d}, f® e E%(N)Oq", define the
random vector F := (Jg, (f My, ..., Jo O f @YY and denote by N a centred Gaussian random vector with covariance
matrix X = (crij)lf{jzl, such that o;; =0 if g; # q;. Then,

du(F,N) = Cy | max d“mj —E[1 (f D)y, (FO)]I-

r:l,...'?fn?ff{q,-,q,-}{ |79 % £ oo it

:1{??);._1{ AR A leqvern—n L=,

—1ma§,-_1{ | fOur @ ||§2(N)®2(W) ) } (5.2)

=1,...,

)

max { || f(l) *: f(l) ||[2(N)®2(‘1i—’) ’ f(l) *: f(l) ||§2(N)®2(qi—r) s

=I,..., qgi—1
| £ gy 1 £ 55 ||e2(N)®2<q,-—r>}} (5-3)
with universal constants 0 < C1, Co < 00 only depending ond and on q1, ..., qq.

The second estimate in Corollary 5.1 especialy implies that a random vector

ar (£2)s - Jaa (£)), - 17 € RO, 0 €1, ..., d),

whose entries are discrete multiple stochastic integrals, converges in distribution to a centred Gaussian random vector
N with covariance matrix X = (o; j);i j=1 if the following two conditions are satisfied:

(i) iy oo ELg, (), (a1 = limiso0 Coviy, (S g (fa”)) = o3 for all i, j e (1, ... d},
(i) 1imy o0 | #5 fa l2qqys2a—n =0 foralli € {1,....d} andall r € {I....q; — 1}.

In view of Remark 4.3, (i) and (ii) imply that the sequence (Jy, ( f,,(l)))nzl satisfies a univariate central limit theorem
in that Jy, f,,(') ) converges in distribution to a one-dimensional centred Gaussian random variable with variance oj;.
This is the discrete analogue to a similar phenomenon observed in [27,28,33,34] for Gaussian and Poisson multiple
integrals, respectively.

Remark 5.1. A bound on the distance between the law of a vector consisting of discrete multiple stochastic inte-
grals and a multivariate Gaussian random variable similar to that in Corollary 5.1 above can also be deduced from
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universality results for so-called homogeneous sums as in [25], see in particular Theorem 5.1 ibidem. However, this
approach does not deliver the general estimate (5.1), which is of independent interest. For this reason, we prefer to
give direct proofs using the multivariate Malliavin—Stein technique on the Rademacher chaos and not to employ uni-
versality results from [25], which on their part are based, for example, on highly non-trivial arguments centred around
the notion of influence, see [19]. We use an interpolation technique, which has already been applied in the Gaussian
and Poisson context (cf. [25,34]) together with a new multivariate approximate chain rule for the gradient operator
(see Lemma 5.1), which generalizes the one-dimensional chain rule in [26], Proposition 2.14.

Remark 5.2. In contrast to the one-dimensional case, in this section a probability metric based on smooth test func-
tions is considered, namely the ds-distance. The multivariate Kolmogorov distance can then be estimated from above
in terms of the dy-distance using a smoothing argument (see Lemma 12.1 in [7] and the references cited there), which
usually leads to suboptimal rates of convergence. Dealing with the multivariate Kolmogorov distance without smooth-
ing techniques would require precise information on the solution of the multivariate Stein equation associated with
a multivariate indicator function. To the best of our knowledge, this is still an open problem in the theory of Stein’s
method. In this context we emphasize that the multivariate normal approximation of a vector of multiple stochastic
integrals on the Gaussian (cf. [27]) or the Poisson space (cf. [34]) in terms of the multivariate Kolmogorov distance
has not been considered for the same reason.

To give a proof of Theorem 5.1 we need the following two lemmas. Recall that by X = (Xy)xen We denote a
Rademacher sequence and that a Rademacher functional F = F(X) is a (possibly) non-linear transformation of X.

Lemma 5.1. Fix an integer d > 2, let Fy, ..., F; € dom(D) be Rademacher functionals satisfying E[F;] = 0 for
all i € {1,...,d}, and define the random vector ¥ := (F1, ..., Fg). Let f:Rd — R be thrice differentiable with
continuous and bounded partial derivatives up to order three. Then, for every k € N,

d

ad
Dif(F) =3 —— f)(DxFy)

i=1
82
2 F) — ———f(F;) |(DeF) (D Fj) Xy + R,
Z<3x13x/ k) 8xi8xjf( k)>( kFi) (D Fj) Xy +

where the remainder term R satisfies

d

10
R= E Riji with |R; ;| < — sup
3 d
i,j,l=1 xeR

3

53 0%, om0 )

|(Dx Fi) (D Fj) (D Fp) .

Proof. For k € N we use the definition of the discrete gradient together with a Taylor series expansion of f to see that

1
Def () = 2 (f () = £ ()
1 1
=50@®—f@»—ngw—fwn

1 ) d

528— FE((F)f —F) ((Ff = F)((Fpi — F)
14 ) 1 & -

—Eik—ﬂmw%—i Z}: = OE = B)(EDy = F)



I
M-
g

(o5}

2

with

|R(1) <1
i -5 Sup
12 | gl 0x; 8x]

2 3

< = sup
3 xeR4

and
_ (2)
Ry = Z Ri'ji
i,j,l=1

satisfies

|R(2) < i sup
LT 12 Rl 0 ax,

2 3

< = sup
3 xeR4

To the two sums on the right-hand side of the last equation we now apply a Taylor expansion of ———

f (F) Dy F;

0x; 0x; 0x;

0x; 0x; 0x;
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f )

f(X)

f)

f(X)

f)

[((Ff = E)((Fpi — F

— FO[((F)f = F) (i — F
J

|(DkFi) (D Fj) (D Fp)|

|(DkFi) (Dyc Fj) (D Fy) .

about F ,j and F,_, respectively. We thus obtain that

d

d 2
9 1 3
Dkf(F)=§ Ef(F)DkFi‘Fg E {[—f(F/f)Jr
l ij=1

i=1

x [((F) =

F)((Fpi -

axi 3)Cj

[((FDE = F) (i =

((Fog = F)((Fpy —

—((F)y — F

—((Fy —

Fj)((Fi = Fi))|

Fj)((Foy = Fi)

32 N
axi 3)Cj f(Fk ):|

Fj) = (g = F)((Fp)y =

F)((Fpy = Fj)]

)]}+R1+R2+R3,

791

f up to order 1
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is such that

1 3

SgSUWp |\
8 Lerd| 0X; 0x; 0x;

< (((ED = F)(FED = F)(ED = B +[((Fy = F)((Fpy = F) ((Fy = Fi))
3

f(x)’

<2 sup |(Dk Fi) (D Fj) (D Fy)|.

xeR4

fx)

0x; 0x; dx;
This yields the result. U

Lemma 5.2. Fix an integer d > 2, let Fy, F), ..., Fg € dom(D) be Rademacher functionals satisfying E[F;] =0

and E[||DF; ”34(1\1)] < o0 for 1 <i <d and define the random vector ¥ := (F1,..., Fyg). Let f:Rd — R be thrice

differentiable with continuous and bounded partial derivatives up to order three. Then,

d
d
E[f(F)Fo] = IE|:Z 5jf(F)(DF,-, —DLlFo)gz(N):| +E[(R, —=DL™" Fo) o]

j=1
DF—‘F0]> }
em

Proof. We use relation (2.12) and the integration-by-parts formula to see that

with R satisfying the estimate

10 a ’
[E[(R, =DL™" Fo)pay ]| < ?M3(f)1E[< <Z IDFj|> ;

j=1

E[f(F)F] =E[§(~DL™'Fy) f(O)] =E[(Df (F), =DL™' Fo) o 1 |-
since f(F) € dom(D) due to the assumed boundedness of the partial derivatives of the test function f. Now, we apply
Lemma 5.1 to re-write Df (F). This leads to

d
3
E[f(F)Fy] = E[Z Wf(F)(DF,-, —pL™! FO)EZ(N)} +E[(R,—DL™! Fopg ]

j=t
DL_1F0|> }
em

Note that the term involving second-order partial derivatives of f vanishes because of [26], Lemma 2.13(1), and an
application of Fubini’s theorem. More precisely, our assumption that E[|| D F; ||2}4 (N)] <ooforall 1 <i <d and [26],
Lemma 2.13(3), is needed in order to justify an exchange of the order of integration by means of Fubini’s theorem.

This proves the claim. g

with the term R satisfying

10 d ’
[E[(R, =DL™" Fo)pa ]| < ?Ma(f)]EK (Z IDF;l)
j=1

Proof of Theorem 5.1. We use the so-called smart-path technique, which in the context of the Malliavin—Stein
method has previously found application in [25] and [34].
Let g:R? — R be continuously differentiable up to order 4 and define

¥ (1) :=E[g(VIN+V1-1F)].
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Here F = (F1, ..., Fy) is a vector of Rademacher functionals and N = (Ny, ...,

covariance matrix X = (o; j)l’?{ j=1- Then,
E[s®)] —E[sM)]| = |#©) — ¥ (1)| < sup. v ()]
1e(0,

with the derivative of ¥ given by

1

1
U'(t)=——A—- ———B,
@) 2.4/t 2J1 —t

where

793

Ny) is a Gaussian random vector with

5.4

A= ZE[—g(«/—N—i-«/lTF)N] and B —ZE[—g(x/_N—i-\/ITF)F}

As in the proof of Theorem 4.2 in [34] an integration-by-parts argument shows that

A= JZm,[ CEWIN VTR

i,j=1

To evaluate B further, let us conditionon N=>b € R4 ,l.e

- foff ] ]

i=1

(5.5)

and put gf’b(F) = % g(+/tb + /T —tF). Now, we apply Lemma 5.2 to the conditional expectation, which leads to

d
9
quba”ﬂh=N=E[§:5;'thx —-bL- Fﬁ%m}
J b=N

=1

+E[(R,—DL™ F)ﬁ(N)]

d
=¢1_ﬂ@[§3 -g(/1b+/T=1F)(DF
+E[(R, DL F)zZ(N)] b=N’

with R satisfying

B{R. ~DL™ Fagy lyoy| = 5 s(gﬁ"’)ER(giDFjlf

Thus,

d
B=+v1-—t E
iJZ:l |:8xl ox;

+Z]E[]E[(R -DL"~ lF)lz(N)]b N]

i=1

1
—DL™ mei
b=N

_1F5|> ]
£2(N)

SN+ VTZTD(DE, ~DL By |
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Now, note that M3(g""®) < (1 — 1)¥2M4(g) so that

E[E[(R,—DL™'F;)

d 3.4
< 13—0M4<g>(1 —f)3/2E|:<<Z|DFj|> ,ZlDL—lF,-\> }
j=1 i=1 22(N)

independently of b. Thus, (5.4) implies the bound

d
zZ(N)]sz]

1

d
1
Ble®)] ~ E[sV]| = 20420 Y- Elloy — (DF). ~DL™ i)y ]
i,j=1

d 3 d
110 1 32 : F
+§?mM4(g)(1—’) E[<(Z|DFJ|) ’,;’DL Fl‘>z2(N)}

j=1

d 12
d _
= P < Z E[(Uij - (DFJ’ —DL 1Fi>z2(N))z])
i,j=1
5 d 3 4
+ §]ET|:<<Z|DFjl> Z |DL—1F,-\> }
j=1 i=1 £2(N)

where in the last line we have applied the Cauchy—Schwarz inequality and took the supremum over all 7 € (0, 1) and
over all functions g:R? — R with M>(g) <1 and M4(g) < 1. This proves the theorem. O

Proof of Corollary 5.1. As in the proof of Theorem 4.2 we assume without loss of generality that the multiple inte-
grals Jy, (f @) have kernels f) with finite support for all 1 <i <d. Fix i, j € {1,...,d} and to ease the notation let

0:=0ij,p:=q;,q:=qi, f =Y, g:= fD. Assume without loss of generality that p < g. We apply Theorem 5.1

to the random vector F (note that the assumption E[|| D F; ||‘g4 (N)] < oo for 1 <i <d is fulfilled by Lemma 4.2, see

also [26]). Using the multiplication formula (2.6) we get for all k € N,
(Ddp(N)(=DeL™ g (9)
1
= 5(Dk~]p(f))(Dqu(g))

=pJp1(FC0)Tg—1(g (. k)
ok “1\ /g —1 —
-7 Z r!(p r ) (q r )Jp+q_2(r+l)((f(" k)% 8 )Ly n)-

Thus,

(DI (1), =DL™ 4 (@) o

p—1
p—1\[/q—1
- er!( r )( r )Jp+q_2(’+l)((f *:jrr} g)]lﬂpwfzwl))
r=0

u —1\[q—1 —
=3 =0 (P ) (7 a2 918,02
r=1

r
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If p < g we get by isometry (2.14) of discrete multiple stochastic integrals,

E[(o —(DJ,(£). —DL™ 1y (2)))’]

N\ /q-1\* —— 2
. +p22 -1 < —1) <r_1> (P+q—=20(f*&)La,., o e (5.6)
s —1\?(q—1\° .2
<o’+p Z =00 (D7) (02,) era—2tfw sl Beni o (5.7)
If p =g we get

E[(o —(DJy(f),—DL™"J, (g))zZ(N))z]

1\ — ’
o RIS ! () p(cp )

= (a — pi{f, g)/gZ(N)@P)z

p—1 o
+p? ) (=07 ) 2(p = D) (f # ) Laryo |22 00y620-0
<(o- [J (He@])°
p—1 4
+pzz - D) ( _1) (2(p—1))!||f*;g||jz(N)®2(,,_,). (5.8)

Let us now consider the second term in the bound of Theorem 5.1. Let F; := J,, (f (i)) for 1 <i <d. We have

{(Zon) Lroon), J-l(E o) Eo), ]

S el

k=1
a3 d
< ————— > E[IDF; (5.9)
min{qy, ..., q4} ; [ ! l“(N)]
< C [max {”f(l) ’ f( 2 ||£2(N)®2(q, r)} (510)
r:l_.,.’.',;}}fl
with a constant 0 < C < oo only depending on d and on ¢1, ..., gq. In (5.9) Holder’s inequality with Holder conju-

gates 4 and % has been used. Inequality (5.10) follows from (4.10). Now, Theorem 5.1 together with (5.7), (5.8) and
(5.10) gives the first inequality in Corollary 5.1. To derive the second inequality, we need to show that all ‘mixed’
contractions f . g = f @) * f () appearing in (5.7) and (5.8) can be bounded by contractions of the form f *, f and
g .. g build up either by f or g. In the following we use the vector notation k, := (ki, ..., k) € N” for summation
indices. Moreover k, Kk, stands for the concatenation (k1, ..., kr, k41, ..., kr¢) of two vectors k, and k;. First, let
us consider the case r < p <q. Then,

Hf*: g”jZ(N)@pﬂ]—Zr = Z (f *; g)(kp+q72r)2

kp+q—2r
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=Y Fkpran) £ prb)gky—ra)g(ky—rb,)

ky_r kg @ b,

—ZZ (f *h=7 f)(asb) (g 177 g)(arby)

= (f *Z:: /8 *Z:: g>22(N)®2’ = ”f *i:; f”ez(N)@’z’

8 *Z:: 8 le(N)@’z’ ,

which implies that

”f *: g”lZ(N)@erqur = maX{ H f *g:: f ||g2(N)®2ra 8 *Z:: g ||E2(N)®2r } (51 1)

Ifr=p<gq, we get

745 8legnean = 32 (f *h ) ky-p)’
k‘{*l’

=335 r@) f g kg—par)g(kg—pby)

kqu ar b,

=33 r@)fb)(g*ih g)(asb,).
a, b,

Hence,

” f *g g”gZ(N)@)(Q*p) = ”f”Kz(N)@P (”g *Z:Z g||[2(N)®2p)1/2' (512)

Now, the second estimate (5.3) in Corollary 5.1 follows from the first estimate (5.2) by means of (5.11) and (5.12).
This completes the proof. 0

6. Applications
6.1. Infinite weighted 2-runs

The notion of a 2-run is one of the most simple dependency structures and has been studied exhaustively in the
literature, see [2]. For example, [42] uses the so-called local approach, while [36,38] apply exchangeable pair coupling
constructions. The first Berry—Esseen bound for the number of finite 2-runs appeared in [11]. In contrast to most of the
previously available results, our method, which is based on a discrete version of the Malliavin calculus of variations,
allows to treat infinite weighted 2-runs. This continues the line of research initiated in Section 5 of [26] and provides,
up to our best knowledge, the first Berry—Esseen bound for such functionals.

Let X = (X;);cz be a double-sided sequence of i.i.d. Rademacher random variables and let for each n € N,
(al.(”)) iz be a double-sided sequence of real numbers. The sequence (F,),cN of normalized infinite weighted 2-runs
is then defined as

G, —EG, (n)
—_—, G, := a”’YYiy1, neN,
,—Vaan n EZ: i iti+1

F, =

where V; := %(1 — X;) for i € Z. In other words, G,, counts the weighted number of subsequences of 1’s of length
two in an infinite double-sided sequence of Bernoulli trials. We notice that

3
Var G, = 1 Z (") Za(”) z(i)l

i€Z zeZ

Our result reads as follows.
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Theorem 6.1. Let (Fy),eN be a sequence of normalized infinite weighted 2-runs as above and let N be a standard
Gaussian random variable. Then,

1/2
dx (Fy, N) < Cmax{(Vaan)_3/2 > aF. (Var G, ! (Z(a,?”))“) }
i€Z i€Z

with a constant O < C < 00 not depending on n.
Proof. We notice first that each F}, has chaotic decomposition F;,, = Ji( fn(l)) + L (fn 2)) with f, 1 and fn(z) given by

£V k) = Za“”(ﬂ{k i+ Lu=it1). keZ,

1
4./Var G,
D,y = ——ouo S 0" Qpmigminy + Lipmivri—iy), k1€ Z.
Ja7l kD) 8miezzl Uig=ii=i+1y + Lik=i+1,1=i})

Thus,

v @A+ @)+ @)+l

(1@ @), )=

(f(l) * f(2))( )=

(m) (n)

) ()
( 1
64Var G, (a;"a;2 a

Lj=i42) +a; a; ) j=i-n), i#],

. 1 5 )
(7 7)) = s, (@) + ()

and consequently

V2
”f(l) *% fn(Z) ”zZ(Z) = 16 VarG,, <Z( (”) '(i)l +Z (”) )
i€’

i€z
( ) 4 V2
n
8VarG (Z )
ez
/2 1/2
H (f(z) * f(z))]lﬂz HKZ(Z)@Z = 64VarG. (n) z(fzi-)l) )
zeZ
f (n) >1/2
V b

N

ie

[ (2 %1 £32) 14

(n) ( '(n))2)2 1/2
C@® = aNar G, G,, !

'+ @)

- 64VaIGn

1 (4 1/2
= 2varG, (Z(a" )> ’

ieZ

where we have used the Cauchy—Schwarz inequality. Moreover,

2 1 )2
15T = v, (26))
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Multiple use of the Cauchy—Schwarz inequality gives

1 n n n n
D )76 D) = gy 2 (@) + (@) )l +a)°

k.jeZ
S2048(Vlaan)2Z (@) + (@")’)’
< oot DU+ )
< st L)
Hence,

1/2 1 . 1/2
( 2 (AW (72 f'>>2> = JAI2Var G, (Z(“( ))4) '

k,j€L

Finally, by Holder’s inequality, we have

3 3
Z(|f“><k)|+2Z|f<2><j,k)|) 54Z(|f“><k)|3+8(Z|f<2><j,k>|> )

keZ JEZ keZ JEZ
3
—4 L 0w +32 (1P Gbl)
keZ keZ “jeZ

where each of these summands is bounded by a constant times

()
(VarG )3/2 Z| ’ |

Now, applying Theorem 4.4 proves the result. (]

6.2. A combinatorial central limit theorem

Our second application deals with an extended version of a combinatorial central limit theorem of Blei and Janson
[5], which has also been studied in [26]. Using Theorem 4.2 we can strengthen these results to a Berry—Esseen bound
without imposing further conditions.

The general set-up is as follows. Fix ¢ > 2 and let F C A, be a (possibly infinite) non-empty subset of N7. Let
further b = (b;);>1 € £%(N) and define a measure p on N by putting

up(B):=> b}, BCN.
ieB

In what follows we assume that u?q(F ) > 0, where ,uf’q stands for the ¢-fold product measure of w,. Given a
Rademacher sequence X = (X;);>1, we now define the random variable S B (F) by

1
SOFy =——— Z bi, by, Xi - X,

6.1
(quy ' (FOV?

To discuss the distance between S (F) and a standard Gaussian random variable we need further notation. By F ;.‘
we denote the collection of all (i1, ...,i;) € F such that iy = j for some k € {1, ..., g}. Further, let FPCFxF
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be defined as follows. A pair ((i1,...,i4), (ji,..., jg)) belongs to FPif {ir,....igt N {j1,..., jg} = < and there

are (ki,...,ky), (l1,...,1y) € F such that {ky,..., ks, l1,.... 13} = {i1,...,ig, j1...., Jq} with the property that
(k1, ..., kq) does not coincide with (i1, ..., ig) or (ji, ..., j;). We finally define the quantities @) (F) and lI/j(b)(F)
by
®2q  iy1/2 O px
F uy (F7)
oV (F) = % d wj?b)(F) — %, 6.2)
My (F) my  (F)

Theorem 6.2. Let N be a standard Gaussian random variable. Then there are constants 0 < C1, Co < 00 only de-
pending on q such that

1/4
di (SP(F),N) = C1o® (F) + o (supw P (F)) .
j=1

Proof. We notice that S’ (F) can be written as a discrete multiple stochastic integral Jy(f) of order g with kernel
function

bi, by,

LGy, onsig)eF)-

Furthermore, $®)(F) has unit variance so that the first inequality of Theorem 4.2 implies that dg (S (F), N) is
bounded from above by

C max [ r=1r,r.li);—l{ || (f *, f)ﬂAZ(q—r) L.,

with a constant 0 < C < oo only depending on g. These contraction norms can be computed exactly as in the proof
of Theorem 6.4 in [26], so that we leave out the details. This gives the result. O

We now specialize Theorem 6.2 to the set-up discussed in [5]. For this, let (£},),>1 be a sequence of non-empty
subsets of N7 satisfying the following two properties:

(i) F,CcAgn{l,...,n} foralln eN,

(ii) Fy is symmetric in that (i1, ..., i;) € F,, implies that (i5(1), ..., is(q)) € F, for all permutations o of {1, ..., g}.

Further let by = (b;);>1 be such that by =---=b,; =1 and b; =0 for all i > g + 1. The sequence (S,),>1 of
random variables is then given by §,, := S®o)(F,) with S®0)(F,) as at (6.1). Note that the measure I, reduces to the

counting measure restricted to {1, ..., g} and we write @ (F,,) and ¥; (F;) in (6.2) instead of @ (o) (F,) and Wj(b()) (Fp),
respectively. For this setting, Theorem 6.2 yields the following Berry—Esseen bound, which improves Theorem 1.7 in
[5] and Theorem 6.4 in [26].

Corollary 6.1. Let N be a standard Gaussian random variable. Then there are constants 0 < C1, Co» < 00 only
depending on q such that

1/4
Ak ($1,N) = 1 (Fy) +Co max v (Fy)

foralln e N.

A concrete situation to which Corollary 6.1 can be applied concerns fractional Cartesian products. We briefly recall
their definition and refer to [4] for further details. Fix integers ¢ > 3 and m € {2, ...,q}, and let {M,..., M,} be a
collection of distinct non-empty subsets of [¢] := {1, ..., g} with the following properties:

(i) {My,..., Mg} is a connected cover of [¢], i.e., U?zl M; =[q]) and {My, ..., M} cannot be partitioned into two
disjoint partial covers,
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(ii) each subset has exactly m elements,
(iii) eachindex j € [¢] appears in exactly m of the subsets My, ..., M.

For a subset M C [¢] and a vectory = (y1, ..., y,) we write wyy := (y;: j € M) for the projection of y on M. Now,
let for an integer n > ¢, K :=max{k e N: k < nl/’"}, fix a one-to-one map ¢ : [K]™ — [n] and define

F* = {((p(any), e (p(rchy)): Yy=O1,...,¥9) € [K]q} C [n]9.
In general, F,* is not symmetric and may contain diagonal elements. We thus define
F, = {(il, cg) € AZ: (ig(1)s - lo(g) € F;" N AZ for some permutation o of [q]},

where AZ stands for A, N {1,...,n}9. The sequence (F,),>1 is what is called a fractional Cartesian product in the
literature. The name comes from the fact that F;, has (fractional) combinatorial dimension ¢/m, a notion for which
we refer to [3]. We take such a fractional Cartesian product as in (6.1) as input sets for our random variables and write
S,flCP in this case. Then Corollary 6.1 and the computations leading to Proposition 6.6 in [26] imply the following
Berry—Esseen bound.

Corollary 6.2. Let N be a standard Gaussian random variable. Then there is a constant 0 < C < 0o such that
foralln > 1.

Remark 6.1. The rate in Corollary 6.2 for the Kolmogorov distance is the same as in Proposition 6.6 in [26], where
the authors considered a probability metric based on twice differentiable test functions.

6.3. Traces of powers of Bernoulli matrices

As an application of Corollary 5.1 we consider the normal approximation of a vector of traces of powers of a Bernoulli
random matrix. This task has already been accomplished in [22] for more general classes of random matrices whose
entries are independent and obey certain moment conditions. In this paper the authors used universality results for
homogeneous sums established in [25]. Our Corollary 5.1 offers a bound for the multivariate normal approximation
for the special case of Bernoulli random matrices without resorting to universality results. For related limit theorems
dealing with traces of random matrices we refer to [1,12] and the references cited therein.

As already indicated in [26] the results of discrete Malliavin calculus and Stein’s method extend to Rademacher
random variables indexed by arbitrary discrete sets. We make use of this possibility by considering a doubly indexed
collection of i.i.d. Rademacher random variables (X;;); jen. The object of interest is the Bernoulli random matrix

(29
! N 1<i,j<n

Let us denote by

n
trace(X,ql)::rfq/2 Z Xiyip Xiniz -+ Xiyiy

il,iz,...,iq=]

the trace of the gth power of X,,. Recall the definition of the ds-distance in (2.20).

Theorem 6.3. Letd >2 and 1 < g < --- < qq be integers. Define the random vector

F, = (trace(X;") — E[trace(X}')]. ..., trace(X*) — E[trace(X;")])
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and let N be a centred Gaussian random vector with covariance matrix X = (o; j)? =1 such that o;; = q; for 1 <i <d
ando;j =0for1 <i# j<d.Then

dy(F,,N) < Cn ™'/ 6.3)
for a constant 0 < C < oo depending only on q1,q2, ...,qq and d.

Proof. In order to apply Corollary 5.1 we have to express trace(X; ) in terms of elements of some fixed Rademacher
chaos. To this end, the following decomposition taken from [22] is crucial. It holds that

trace(XZ):n_q/z Z XiliZXizig,"'Xiqi] +n_q/2 Z X,»liZXimn-Xiqil,

where

DY = {1, ....ig) € {1,....m}: (iasias1) # (ip. ipr1) for a # b}

with i, :=1i;. This separation of the range of summation is necessary due to the fact that multiple integrals are
defined only for kernels that are symmetric and vanish on diagonals. One has

}'l_q/2 Z Xi|i2Xi2i3"'Xiqil ZJ‘I( "(q))’

where £\ := f;n is the canonical symmetrization of

fq,n ((Cll b)), ., (aq7 bq)) =n"1/? Z Liy=ay,ip=b1} Lir=as,iz=bs} " ** ﬂ{iq:aq,h:bq}'
(i1 semnrig) D

Let J, = (J1,..., Jq) denote the random vector (Jg, (fn(ql)), e Jqd(f,,(qd))). Then the triangle inequality for the
ds-distance implies that

dy(Fy,N) <dy(Fy, Jn) +da(Jn, N). 6.4
From [22], Equation (3.9), one has
lai —E[Jq( ,fqi))z]| =0(n"), (6.5)

asn — oo forall i =1,...,d. This has actually been established in [22] for random matrices with independent
Gaussian entries. But it is easily checked that the estimate continues to hold for Rademacher random variables. This
together with the isometry (2.14) of discrete multiple stochastic integrals implies the information on the covariance
structure of F),.

Next, from [22], equation (3.6), one has

LA 55 237 2 yonan = O ™"7%) ©©
forallr =1,...,q — 1 in the limit, as n — oco. In view of (6.5) and (6.6), Corollary 5.1 yields
ds(Jp, Ny =0(n1/4). (6.7)
Furthermore, Proposition 4.1 in [22] states that for all 1 <i <d,
E[(F; - J)?]

2
= E[(n—qiﬂ Z (X11i2Xi2i3 .. .Xl.qii] —E[X,,i, Xiyis - - Xiq,il])) } = O(n—l)_ (6.8)

. . (gi)
(i1,sig ) EDA"
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Let g:R? — R be an admissible test function for the d4-distance. Then, writing || - ||ge for the standard Euclidean
norm in R?, we find that

d 1/2
[Eg(F,) —Eg(J)| < Mi(E[IF, — Jullga] <E[ [ D (Fi = Ji)°
i=1
d 172
<| D E[(F—a)*]) =0(n"'7), 6.9)
i=1

for a constant 0 < C < oo which is independent of n. Here, we have used the fact that M (g) < 1, the Cauchy—Schwarz
inequality and (6.8). The decomposition (6.4) together with (6.7) and (6.9) proves the assertion. O

Remark 6.2. The rate of convergence obtained in Theorem 6.3 by means of the Malliavin—Stein method for
Rademacher sequences is of the same order of magnitude as the rate in [22], which is based on the universality results
in [25]. The only difference is that for technical reasons we had to assume a slightly higher degree of differentiability
for the test functions in the probability metric.

Remark 6.3. For the proof of Theorem 6.3 we have used the second inequality in Corollary 5.1, which involves square-
roots of contraction norms. One might hope to improve (6.3) by using the first inequality in Corollary 5.1. For this, one
would need to extend (6.6) to an estimate for norms of mixed contractions. We expect that this requires considerable
effort since already the proof of (6.6) relies on involved combinatorial decompositions and identities.
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