The Annals of Probability

2017, Vol. 45, No. 6B, 4419-4476
https://doi.org/10.1214/16-A0P1169

© Institute of Mathematical Statistics, 2017

LARGE DEVIATIONS FOR RANDOM PROJECTIONS OF
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Let p € [1, oo]. Consider the projection of a uniform random vector from
a suitably normalized €7 ball in R” onto an independent random vector from
the unit sphere. We show that sequences of such random projections, when
suitably normalized, satisfy a large deviation principle (LDP) as the dimen-
sion n goes to oo, which can be viewed as an annealed LDP. We also establish
a quenched LDP (conditioned on a fixed sequence of projection directions)
and show that for p € (1, oo] (but not for p = 1), the corresponding rate func-
tion is “universal,” in the sense that it coincides for “almost every” sequence
of projection directions. We also analyze some exceptional sequences of di-
rections in the “measure zero” set, including the sequence of directions corre-
sponding to the classical Cramér’s theorem, and show that those sequences of
directions yield LDPs with rate functions that are distinct from the universal
rate function of the quenched LDP. Lastly, we identify a variational formula
that relates the annealed and quenched LDPs, and analyze the minimizer of
this variational formula. These large deviation results complement the cen-
tral limit theorem for convex sets, specialized to the case of sequences of £7

balls.
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1. Introduction. Consider the projection of a random n-dimensional vector
X™ onto some lower-dimensional subspace. Our broad goal is to understand and
analyze distributional properties of the projections of high-dimensional random
vectors (i.e., large n), given certain natural assumptions on the law of X In this
paper, we focus on projections onto one-dimensional subspaces, and we write the
projection of x € R" onto the direction v € S"~! (the unit sphere in R"), to refer
to (x,v), =Y i x;v; € R; this is for the sake of brevity, since to be precise, the
preceding quantity is the scalar component of the projected vector (x, v),v € R".

One prior result in this vein is the central limit theorem (CLT) for projections
of convex bodies: if X is sampled from a log-concave measure (e.g., the uni-
form measure on a convex body) that is also isotropic (i.e., having mean zero and
identity covariance), then for sufficiently large 7, and “most” " € §"~!, the pro-
jection of X onto 8V satisfies (X, 6(), ~ N(0, 1), the standard Gaussian
distribution, in some suitable sense. This result is established via a concentration
estimate in [24, 34], drawing from a classical idea of [20, 55] and a conjecture
stated in [2, 13]. Similar central limit results hold for directions of projection @
drawn from the unique rotationally invariant measure on S"~!, and for projections
onto multidimensional subspaces [34, 38, 39]. In this class of results, the source
of the Gaussian approximation may be attributed to geometric properties of the
original measure.
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It is natural to ask if existing CLT results for typical projections of high-
dimensional random vectors from a convex set can be complemented by analyzing
deviations beyond the central limit fluctuation scale. In this work, we initiate such
an analysis by investigating large deviation principles (LDPs) for sequences of
random one-dimensional projections of a certain class of convex bodies, the so-
called £7 balls (see Definition 1.1 for a precise definition of an LDP).

One of our motivations for investigating LDPs is to understand which aspects
of random projections can be used to distinguish between different convex bodies.
From a central limit perspective, convex bodies cannot be distinguished by their
random projections; specifically, given any isotropic convex body in high dimen-
sion, its typical random projections will be approximately standard Gaussian. In
fact, Gaussian asymptotics arise not only at the “central limit” scale, but also across
the “moderate deviation” scale [53]. These universal results are quite powerful, but
from another point of view, it is also of interest to precisely identify how a random
projection can encode distinct distributional information about the original random
vector. Our results demonstrate that the large deviation behavior of a random pro-
jection of a convex body depends on the geometry of the underlying convex body.
In particular, we demonstrate sharply different large deviation behavior for random
projections of £7 balls for different values of p € [1, oo). That is, compare The-
orem 2.2 for p € [2, o0) against Theorem 2.3 for p € [1,2) (which we comment
on further in Remark 2.4), and also compare Theorem 2.5 against Theorem 2.6,
where the anomalous LDP is for p = 1, the only £7 ball for p € [1, 00) with a
nonsmooth “corner.”

Unlike for central limit theorems, where one can quantify the closeness of a ran-
dom vector in a fixed high-dimensional space R" to the n-dimensional Gaussian
using various metrics, the statement of an LDP for random projections requires an
infinite sequence of convex bodies defined for all dimensions # € N. This motivates
our analysis of the uniform measures on ¢ balls, which offer a natural, fundamen-
tal, yet nontrivial (in particular, nonproduct) example of a sequence of isotropic,
log-concave measures. Specifically, we address the following question:

Do LDPs hold for (suitably normalized) random projections of vectors
uniformly distributed on the €P ball of R"? If so, then at which speed
and with what rate function? Moreover, how do these LDPs vary with
pE[l,o00)?

These questions have the flavor of the study of LDPs in random environments
(see, e.g., [14]), where in our case the random “environment” is governed by the
random sequence of projection directions. In this setting, it is natural to consider
both the case when one conditions on a fixed sequence of random projection direc-
tions (the so-called quenched case) and also when one incorporates the randomness
of the projection directions (the so-called annealed case).
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Our main results on this question are the following:

Theorems 2.2 and 2.3: annealed LDPs, for p € [2,00) and p € [1,2), respec-
tively.

Theorems 2.5 and 2.6: quenched LDPs, for p € (1, 00) and p = 1, respectively.
Moreover, for p € (1, 00), but not for p = 1, this LDP
holds with a “universal” rate function that coincides for
“almost every” sequence of directions.

Theorem 2.7: for p € (2,00), a variational formula that relates the an-
nealed and quenched rate functions via the entropy of an
underlying measure.

Theorem 2.9: a proof of the observation that the particular sequence of
directions (t™),cn defined in (1.1) below (which corre-
sponds to Cramér’s theorem in the case each X™ is dis-
tributed according to a product measure) leads to an “atyp-
ical” large deviation rate function.

Observe that in the preceding summary of our main results (stated precisely in
Section 2 and proved in Sections 4—7), we only discuss p < oo, and omit the case
p = oo. However, all of our results have corresponding versions when the random
vectors X are distributed according to general product measures satisfying cer-
tain tail conditions (including the uniform measure on the ¢° ball), in fact with
simpler proofs than in the nonproduct (p < o0o) case. We compile all of the cor-
responding statements for product measures in Section 8, where we also provide
brief sketches of the proofs.

We make the distinction between p < oo and p = oo because a secondary mo-
tivation for our work is to investigate to what extent large deviation results extend
beyond the classical setting of sums of independent and identically distributed
(i.i.d.) random variables to the more general setting of generic projections of log-
concave measures. More precisely, let X *7) be distributed uniformly on the unit
¢P ball of R”. Consider the direction :"” € §"~! defined by

1
(1.1 W= (1,1,..., 1) eSS L.
N
n times

The classical Cramér’s theorem [15] yields an LDP for the sequence of suit-
ably normalized projections n~!1/2(X %) (M) ' e N. In contrast, our work es-
tablishes an LDP for nl/p_l/z(X(”’P), 9(”)), n €N, for p € [1,00) and general
6 e S*~!. Figure 1 illustrates our setup.

Note that in the central limit setting, projections onto general 87 € S"~! ex-
hibit the same properties (Gaussian fluctuations) as projections onto the specific
direction (™ € S"~!; in the large deviation setting, Theorem 2.9 indicates that this
is not the case. We elaborate on this in Section 2.4.
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(a) project random X in £ ball of R™ onto (b) project random X in ¢7 ball of R” onto
fixed (™). random O,

FIG. 1. Projection of X™ onto a vector in S*~1.

Lastly, we are also interested in LDPs because they can yield not only the
asymptotic likelihood of a rare event, but also insight into how a rare event oc-
curs. In particular, large deviation analysis typically yields variational formulas
whose minimizer(s) admit a probabilistic interpretation. This paper initiates an
investigation of a particular kind of “geometric” rare event (large value of a pro-
jection), and we establish an associated variational formula in Theorem 2.7. We
also provide some analysis of a simpler variational formula (for the case p = 00)
in Section 9.

It would be interesting to extend this large deviation analysis to more general
sequences of probability measures beyond the uniform measures on £ balls. An
even broader goal is to determine precisely which geometric aspects of the under-
lying probability measures affect the large deviation behavior of random projec-
tions. We defer these questions for future work.

The outline of this paper is as follows. In the remainder of Section 1, we review
related work and set up the preliminaries for our own results. In Section 2, we pre-
cisely state our main results and provide explicit formulas for the case of p =2. In
Section 3, we appeal to certain probabilistic representations of the £ balls which
simplify our analysis. Sections 4—7 contain the proofs of our results. In Section 8,
we discuss analogous results for product measures. Lastly, in Section 9, we ana-
lyze the variational problem established in Theorem 2.7. A list of notation can be
found online in the preliminary version on the arXiv [26].

1.1. Relation to prior work. Random projections of high-dimensional random
vectors arise in a variety of applications. In the statistics and machine learning liter-
ature, projections onto random lower-dimensional subspaces are employed for the
purposes of dimensionality reduction [11, 36], clustering [23], regression [37] and
topic discovery [21] in the setting of high-dimensional data. The main idea is that
a practitioner would like to restrict statistical analysis to a low-dimensional space,
but it may be computationally expensive to try to select an “optimal” subspace
(using, e.g., Principal Component Analysis), and that under certain assumptions,
selecting a random subspace may perform “nearly” as well.



4424 N. GANTERT, S. S. KIM AND K. RAMANAN

On a more theoretical side, there is significant interest in £” balls due to their
central role in convex geometry. As a small fraction of the extensive literature,
we note results on sections [40], hyperplanes [8], extremal slabs [7], probabilistic
representations [6] and cone/surface measures [33, 42, 43]. The £7 balls also arise
in computer science in the context of sketches and low-distortion embeddings [30].
An LDP for projections of £7 balls onto canonical basis directions can be found in
[5], but our work provides the first LDPs for projections onto general 6 ¢ "1
and random ®®.

In Section 3, we show how our LDPs are related to LDPs for weighted sums of
certain i.i.d. random variables. For a partial survey of large deviation results in the
setting of deterministically weighted sums of i.i.d. random variables, we refer to
Section 2.1 of [27], which details the arguments for quenched LDPs for projections
of product measures.

Also in Section 3, it becomes apparent that our LDP is related to LDPs for self-
normalized sums, as developed in [50]. A similar question as our quenched LDP
(Theorem 2.5) in the case p =2 can be found in [19] (see Examples 5 and 6 of
Section 3.3 therein), but without specifying the form of the rate function, which
can be found in Section 2.5. We discuss these connections to self-normalized sums
in greater detail in Remark 7.1.

1.2. Setup and notation. Let A =]],cnyR" denote the space of infinite trian-
gular arrays. That is, z € A if z = (z(1, z?, ...) where z” € R" for all n € N.

We assume that all random variables are defined on a common probability space
(2, F,P), and let E denote the corresponding expectation. Let X’ be some measur-
able space, and let P(X) be the space of probability measures on X’. For a random
variable &£ : Q — X, and a measure u € P(X), we write £ ~ p if the law of & is
w; that is, if Po £~ = .

For p € [1,00), n € N, and x € R", let [[x]ls,, = (CF_ |x:|7)!/7 denote the
£P norm on R". For p = 00, let [|x|ln,00 = SUp;¢(y,._ny | %i| denote the £°° norm
on R". Let B, , be the unit £7 ball in R":

.....

Bn,p:{xeRn”x“n,pfl}’ pe[l’oo]v
and let X7 = (X E"’p ) .., X\P)y be a random vector that is distributed accord-

ing to the uniform probability measure on B, ,. Whenever we define a probability
measure on a subset A C R”, we mean a probability measure on the Borel subsets
of A.

Let S"~! denote the unit sphere in R”:

Sl =lxeR" :xf4+x3 4+ F+x2=1)={xeR": |x[2=1}.
We write o, for the unique rotationally invariant probability measure on S"~!. For
n €N, let ®™ denote a random vector that is distributed according to the uniform
measure o, on S" !, independent of X (.p)

For background on large deviations, we refer to [18]. In particular, recall the
definition of a large deviation principle.
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DEFINITION 1.1. Let X be a topological space. A sequence of X-valued ran-
dom variables (§,),eN is said to satisfy a large deviation principle (LDP) with
speed s : N — R and a rate function I : ¥ — [0, oo] if I is lower semicontinuous,
and for all Borel measurable subsets I C X,

. ] o
_xlenrf° I(x) < I}lrggéfs(—n) logP(§, € I'°)

n—oo SN

1 _
<limsup ﬁ logP(§, €IN)

< —inf I (x),
xel
where I'° and T denote the interior and closure of T, respectively. Furthermore,
I is said to be a good rate function if it has compact level sets. When no speed is
explicitly stated, we adopt the convention that the default speed is s(n) = n.

In the large deviation setting, we are frequently interested in geometric proper-
ties of an LDP rate function, such as convexity, or the following weakened form of
convexity.

DEFINITION 1.2. A function f : R — (—o00, +0oc] is said to be quasiconvex
if its level sets {x € R: f(x) < ¢} are convex for all c € R.

Practically, this definition is useful because quasiconvex functions have an
equivalent characterization: f is quasiconvex if and only if there exists some
xo € R such that f is nonincreasing for x < xo and nondecreasing for x > xg.
A general review of quasiconvex functions can be found, for example, in Sec-
tion 3.4 of [12]. As a further link to convexity, we recall the following transform
which arises in Cramér’s theorem, and will also play a role in our results.

DEFINITION 1.3. Given a function A : R" — (—o00, +0o0], the Legendre
transform of A is the function A* : R* — (—o0, +00] defined by
A*(r) = sup{(t, t)p — A1)}, T e R".

teR”

We also define a class of measures that are intimately tied to the £7 balls, as
we will demonstrate in Section 3. For p € [1, 00), let i), € P(R) have density f),,
where

1 p
(1.2) )= ——e PP, eR.
PO S+ ) ’
This is the density of the generalized normal distribution (also known as the expo-
nential power distribution) with location 0, scale p'/?, and shape p. When p =2,
W2 corresponds to the standard Gaussian distribution.
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2. Main results. In Sections 2.1-2.5, we precisely state our main results.

2.1. Annealed LDP. Let W P) be the normalized (scalar) projection of X )
onto an independent random direction ®"”, defined as

n

1/p 1
@.1) W = ’;W(X("’P), om), =~ YRR 2e™),  neN,
i=1

where for p = 0o, we abide by the convention n'/* = 1. Our first result establishes
an LDP for (W), cx.

REMARK 2.1. As Theorem 2.2 and Theorem 2.5 below show, the scaling
n1/P)=(/2) in (2.1)—and also later in (2.6)—turns out to be appropriate for large
deviation analysis. The heuristic reasoning behind this scaling is that the variance
of WP) should be of “order 1/n” in order to prove nontrivial large deviation
principles. To this end, note that both n!'/? X l.("’p ) and n!/ 2@;") are typically of
order 1, since they are coordinates of points on n'/?B,,, » and n'/28"=1 respec-
tively. Thus, the sum over all i =1, ..., n is of order n, and upon multiplying by
1/n (which scales the variance by a factor of 1/n?), we find that W7 is of the
appropriate scale.

For an alternative perspective, recall the corresponding central limit results
briefly discussed in Section 1. Note that n!/7 is the scaling appropriate for cen-
tral limit fluctuations. To be precise, let ¢,,, be the isotropic constant (see, e.g.,
page 71 of [4] for a definition) for the law of n!/? X ®-P) A straightforward calcu-
lation shows that lim,, o ¢, p = [pl/pF(3/p)/ F(l/p)]l/z, a numerical constant
depending on p. That is, the n!/? factor ensures that the isotropic constants of
nl'/PB, p are normalized to be at the same scale for all dimensions n € N. From
this point of view, the scaling n(1/?)=(1/2) i natural for large deviations, as it is
just the CLT scaling multiplied by n~1/2.

For classical sums of i.i.d. random variables, Cramér’s theorem gives the LDP
rate function as the Legendre transform of the logarithmic moment generating
function (log mgf) of the common distribution. In our setting of random projec-
tions, certain analogs of the log mgf arise, which we now define. For p € [2, 00),
let

(2.2) ®,(t0,11,12) = log'/RA;eZOZz—s—tlzy—Hzlyl”Mz(dz)ﬂp (dy), t0, 11,12 € R.

Note that ® (1o, 11, 2) < 00 if and only if 7y < %, nhelkR,n< % The rate function
for the annealed LDP is defined in terms of the Legendre transforms of ®: for
w e R, let

(2.3) ]I";‘,”(w) = inf @;‘,(ro, 71, T2).

70>0,71€R,12>0:

-1/2_ _—1/p_
T T, =w
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THEOREM 2.2 (Annealed LDP, p € [2,00)). Let p € [2,00). The sequence
(WP, .~ satisfies an LDP with the quasiconvex, symmetric, good rate func-
tion 12",

p

The proof of Theorem 2.2 is given in Section 4.1.
For p < 2, random projections display significantly different large deviation
behavior. For p € [1, 2), define

1

2.4) I(w) = —wl”,  weR,
"p
2p

2.5 r, — ———.

2.5) P=24p

Note that r, < 1 for p < 2, so the following large deviation principle holds with a
speed n'?, slower than the speed n associated with the case p > 2.

THEOREM 2.3 (Annealed LDP, p € [1,2)). Let p € [1,2). The sequence
(WP)),  satisfies an LDP with speed n'? and the quasiconvex, symmetric, good
rate function I

The proof of Theorem 2.3 is given in Section 4.2.

REMARK 2.4. Note that Theorem 2.2 and Theorem 2.3 reveal a sharp differ-
ence between the LDPs for p > 2 and p < 2. Due to the rotational invariance of the
law of ®™ a large deviation of (X7 ®™), depends crucially on a large de-
viation of the Euclidean norm of X 7). The difference between the cases p > 2
and p < 2 is a consequence of the geometry of the £” balls, highlighted in Fig-
ure 2, which portrays the scaled balls nl/ PB,, ,, with p=1inred, and p =00 in
gray. For p > 2, the vectors in n!/? By, that attain maximal Euclidean norm are
the “corners” (£1, 1, ..., £1). Meanwhile, for p < 2, the vectors in nl/f’IB%n,p

/1
n/"Bna

1/2 an—1
n'/28"

FIG. 2. Scaled ¢! ball versus scaled £>° ball.
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that attain maximal Euclidean norm are again “corners,” but this time the corners
are in canonical basis directions (*+1,0,...,0), (0,£1,0,...,0), etc. In particu-
lar, this means that for p > 2, a large deviation of the Euclidean norm occurs due
to a combined large deviation of each coordinate. On the other hand, for p < 2, the
large deviation event is caused by the large deviation of a single coordinate. The
behavior in the p < 2 case is similar to the observation that for random walks with
heavy-tailed increments, a large deviation is caused by an extreme of the sam-
ple (see Section 4 of [41]), which is also referred to as the “principle of the big
jump” [25].

2.2. Quenched LDP. 'We now consider the case where we condition on a fixed
sequence of directions @™ =0 n e N. Let S =[],y S"~'. Given a sequence
of projection directions # = (81,0, ...) € S, consider the sequence of random

variables Wé"’p ), n € N, defined by

n

1
S (mPxP)n20™),  neN.
i3

nl/p

2.6) WP = XD 6®), =
Observe that Wg("’fl7 ) denotes the normalized (scalar) projection of X?) onto a
particular direction 87, whereas WP) of (2.1) denotes the normalized (scalar)
projection of X7 onto an independent random direction ®". The scaling
n1/P)=1/2) follows from the same rationale as in the annealed case, discussed
in Remark 2.1.

In the case of a fixed sequence of directions of projection 6 € S (or conditioning
on ® = 0), the corresponding analog of the log mgf is as follows. For p € (1, 00),
v € P(R), define

@7 A, 1) = log( [ e’”*’Z'Y'”up(dy));

(2.8) W, (1, 0) = /RAp(tlu, H)v(du), t1, 1 eR.

Note that W, ,(#1, ;) < oo for o < 1/p, and is equal to infinity, otherwise. We
define the associated rate function in terms of the Legendre transform of W, ,: for
w e R, let

2.9 I (w)= inf ¥* (11, 1).

(2.9) P inf W (0, m)

—1
T, Py

Let 77, : S — S"~! be the coordinate map such that for 6 € S, we have 7, (0) =
6. Let o be any probability measure on (the Borel sets of) S such that for all
neN,

(2.10) con, ' =0,.
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For example, the product measure o = ),,c 0» satisfies (2.10). Our second result
establishes an LDP for (Wg(”’p))neN which holds for o-a.e. 6 €S.

THEOREM 2.5 [Quenched LDP, p € (1,00)]. Let p € (1,00). For o-a.e.
0 €S, the sequence (Wg(n’p ))neN satisfies an LDP with the quasiconvex, symmet-
ric, good rate function ]I?,Lfm.

The proof of Theorem 2.5 is given in Section 5.

Interestingly, note that almost every sequence of directions of projection yields
the same exponential rate of decay. That is, for o-a.e. 8 € S, the rate function
]quL,J 11, does not depend on the particular choice of @ € S. This is not obvious at first

sight, because in principle, the rate function for (We("’p ))neN should depend on the
particular choice of 6§ € S. Note that the rate function is measurable with respect
to the tail sigma-algebra generated by the sequence (9,0, ...). Hence, if o
were the product measure 0 = ),y 0n, then the lack of dependence of ]I?,Lfm on
6 would follow from the Kolmogorov 0-1 law. However, our result holds for any
o € P(S) satisfying (2.10). We refer to Remark 3.3 of [27] for further comment.
The key is that the o-a.e. asymptotic behavior of /76", which is relevant for
the proof of Theorem 2.5, depends only on the row-wise marginal condition on o
specified by (2.10).

A natural question to ask is whether there exists a subset of S of measure zero
that displays “atypical” behavior; that is, for which an LDP still holds, but with a
rate function that is different from the universal quenched rate function I3, We
address this question in Section 2.4, for p € (1, 00).

On another note, for p = 2, we can strengthen Theorem 2.5 to hold for all 6 € S,
not just for o-a.e. 6 € S. This and other unique aspects of the p =2 case will be
explored further in Section 2.5.

The preceding discussion applies only to the case p € (1, 00). For p =1, the
integrated log mgf Wy ., (#1, t2) is infinite if #; # 0, and the same techniques as in
the case p € (1, 0o) do not apply. Instead, for p =1 and ¢ > 0, define
.11 I (w) = Il weR.

’
C

THEOREM 2.6 (Quenched LDP, p =1). Fix 6 €S such that

: n ()
(2.12) lim max 0, =c.
n—oo\llogn 1<i<n '

Then (We(n’l))neN satisfies an LDP with speed n/./logn and the good rate func-
tion ]I?UC.

The proof of Theorem 2.6 is given in Section 5.4. Note that unlike the “univer-
sal” rate function I}, of Theorem 2.5, which is the LDP rate function for o-a.e.
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0 €S and any o satisfying (2.10), the quenched LDP for p = 1 (Theorem 2.6)
depends on the particular sequence 6 € S through the condition (2.12). We discuss
the condition (2.12) further in Remark 5.14.

2.3. Relationship between the annealed and quenched LDPs. Let m, denote
the gth absolute moment of a measure

(2.13) mq(v)ifRWu(dx), v e P(R).

Let H(-|-) denote the relative entropy between two measures; that is, for v, u €
P®R),

dv
. log(—)dl) ifv<pu,
H®|p) = /R du
+00 else.

We identify a variational formula that relates the annealed and quenched rate func-
tions.

THEOREM 2.7 (Relationship between annealed and quenched LDPs). Let p €
[2, 00). Then, for all w e R,

1
an . qu T
214 I (w)—veg&):{ﬂp,v(wwfl(umzw (1 mz(v»}.
mp(v)<1

In particular, this implies that H?,” (w) < H??L,Juz (w) for all w € R.

We prove this theorem in Section 6.3, as a consequence of the groundwork laid
in Section 6.1 and Section 6.2. We also discuss the minimizers of this variational
problem in Section 9.

As established in Proposition 5.3, the term H?,lfv in (2.14) is the large deviation
rate function for projections of the random point X ") onto a particular outcome
of fixed directions of projection ® = 0 (i.e., a quenched “environment”) corre-
sponding to the measure v. On the other hand, we will see in Section 6.2 that
H(- )+ %(1 —m2(+)) is the large deviation rate function for the underlying en-
vironment ®. That is, an annealed large deviation arises precisely due to the com-
bination of: (i) a deviation of the environment; and (ii) the deviation of a projection
within such an environment.

REMARK 2.8. Although quenched and annealed LDPs have been considered
in other contexts such as random walks in random environments (RWRE), with
the exception of equation (9) in [14], there appear to be relatively few results that
relate quenched and annealed rate functions via a variational formula in the spirit
of Theorem 2.7. See also equation (1.9) in [1] for a weaker comparison. As one
would expect due to the different contexts, the proofs in the RWRE setting are
quite different in nature from our proof.
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2.4. Atypical directions of projection. As noted in the discussion following
Theorem 2.5, the LDP rate function ]I?,Lfm is the same for o-a.e. sequence of di-
rections 6 € S. In this section, we compare the o-a.e. sequences of directions with
sequences in the set of measure zero for which Theorem 2.5 does not hold.

One particular sequence to consider is ¢ = (D, (@, ...) €S, where (" is the
normalized vector of 1’s as in (1.1). Then Wt(n’p ) denotes the projection of X -7
onto a particular “corner” direction. In order to make a comparison between the
particular sequence ¢ and “generic” sequences 6 for which the quenched LDP
holds, we define the following rate functions:

(2.15) ]I;r(w) = . dér’ltfzw: A;(‘El, ), welR.

-1
T1‘L’2 /[7:w

As we elaborate in Remark 7.1, this rate function is related to large deviations of
self-normalized sums of i.i.d. random variables.

THEOREM 2.9 [Atypicality, p € (1,00)]. For p € (1,00), the sequence

(WL("’p ))neN satisfies an LDP with the quasiconvex, symmetric, good rate func-
tion ]I‘l’;. Moreover, for w € (—1, 1), we have the following:

1. for p > 2, ]I?,quz (w) > 17 (w), with equality if and only if w = 0;
2. for p=2,T5,w) =15 (w);
3. for p <2, ]I?,ij (w) <17 (w), with equality if and only if w = 0.

The proof of Theorem 2.9 is given in Section 7.

An analogous result for product measures is the focus of [27], as we briefly
recall in Section 8.2. See Figure 3 for a sketch of how the universal quenched rate
function compares to the exceptional rate function associated with ¢, in the case of
projections of a random variable uniformly distributed on the £°° ball.

—+/2/m 2/m

m— quenched
Cramér

o

rate function

o = N W A O OO N © ©

0 0.5 1
xel[-1,1]

FI1G. 3.  Quenched versus Cramér rate functions for p = 0o.
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REMARK 2.10. A similar notion of atypicality can be found in the work of
[7], where the authors are interested in slabs of convex bodies. In particular, the
authors prove a Cramér-type upper bound for the volume of slabs of certain convex
bodies, and note that this upper bound was asymptotically attained by the sequence
of “extremal” slabs orthogonal to the main diagonal (1, 1, ..., 1). Our result Theo-
rem 2.9 shows that the sequence of directions (1, 1, ..., 1) is not only extremal, but
also particularly distinct, in that almost every other sequence of directions yields a
universal rate function different from that of the extremal direction.

REMARK 2.11. Another particular sequence of directions to consider is the
1 @2

sequence of canonical basis vectors e; = (e; ', e,”,...) € S, where
e =(1,0,...,0)eS"".
—
n—1 times

That is, project X"P) onto its first coordinate. In the language of [7], this is
the volume of the “canonical slab” of the £7 ball. It is known due to [5], Theo-
rem 3.4, that the sequence ((X n.p) eln)>n)n€N satisfies an LDP with speed n and

. 1
rate J,(x) = —% log(1 — x?). Note, however, that this sequence lacks the %

scaling found in We(n’p ), so the sequence e is also atypical in its own sense, for
p#2

2.5. Special case of p =2. As abrief digression, we consider the special case
of p = 2. First, define the rate function for w € R:

11 1 2 1,1);
(2.16) By = | Tplet—w?) we =1 D;
+00 else.

Then our results can be summarized as follows.
THEOREM 2.12. For p =2, the quenched LDP of Theorem 2.5 holds for all
0 € S. In addition, for p =2, the annealed LDP of Theorem 2.2 holds. Moreover,

(2.17) " =1

2u2 Ja.

PROOF. Note that X ™2 is distributed uniformly over the Euclidean ball, so its
distribution is spherically symmetric in the sense that for all n and all 5, n’ € S"~!,

(2.18) (X("vz)’ n)n (d=) <X(n,2)’ 77/)

0
In particular, this implies that for egn) =(1,0,...,0)eS" 1,

B(X"2, 0", &) = B(X"2,00), ¢ ) = B(x", "), <.
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The upshot is that to analyze either the annealed LDP for (W®Dy, . or the
quenched LDP for (WQ("’Z))%N, it suffices to consider the LDP of (We(fl’z))neN,
the sequence of projections onto the first coordinate. In this case, it is known from
Theorem 3.4 of [5] that this sequence satisfies an LDP with good rate function J.
It is also possible to prove the equality (2.17) by direct calculation. [

Note that the key part in the preceding proof is spherical symmetry of X2,
a property which we will use again to a different end in Section 6.1. It is this
spherical symmetry which leads to the “for all” claim in Theorem 2.12, as opposed
to the “o-a.e.” claim in Theorem 2.5.

REMARK 2.13. While Theorem 2.12 shows that the quenched and annealed
rate functions are identical when p = 2, Proposition 9.2 shows that the quenched
and annealed rate functions do not coincide when p = oo.

3. An equivalent formulation. When p < oo, the nontrivial dependence be-
tween the coordinates that is induced by the uniform measure on B, , makes a di-
rect large deviation analysis difficult. To resolve this, we invoke a more convenient
representation for the uniform measure on B, , to reduce the analysis of wp)

and Wg(n’p ) to that of more tractable objects. Furthermore, this representation will
also clarify the role of the density f}, introduced in (1.2).

3.1. A probabilistic representation for the uniform measure on B, ,. Letn €
N and p €[1, 00). Consider the following random variables, defined on the same
common probability space (2, F, P) as in Section 1.2:

e U is uniformly distributed on [0, 1];
() — (n,p) _ (n,p) (n,p) : : o
o YV = (Y JneN = ((Y; oo Y " )neN 1s a triangular array of i.i.d.
real-valued random variables, with common distribution 1, defined by (1.2);
e Z=(ZM), ey = ((Zf”), o, Z9Y),en is a triangular array of independent
N (0, 1) random variables;
e U, Y) and Z are independent.

Then the following properties are well known; see, for example, Lemma 1 of [49],
or Section 3 of [45].

LEMMA 3.1. For p €[1, 00),

(.p) ()
(3.1 (X("J’), @(n)) @) (Ul/n yv-r z" )

1Y P " 120 12

Moreover, Y(””’)/||Y(”’1’)||,,,p is independent of ||Y(””’)||n,p, and Z™ )| Z™ |0
is independent of || Z™ lln.2-
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Define the sequences of random variables (W(”’p))neN and (We(n’p ))neN as fol-
lows: forn e Nand 6 € S,

1 n (n,p) —»(n)
(3.2) o = M e S Nz
nl/2 1Y Py 1 Z 0
1 (n,p) (n)
(3.3) w2 /”Ul/n L Y ne"
0 n ||Y(n,p)||n’p

The definitions (2.1) and (2.6) together with (3.1), (3.2) and (3.3) show that for
neNandf €S,

(3.4) wonp) @ rep).
(n,p) @ 75(n,p)

3.2. Concentration on the boundary. Continue to assume p € [1, c0). In this
section, we show that, for the purposes of both the annealed and quenched LDPs, it
is possible to ignore the contribution of the “radial” term U 1/7 in the definition of
W®-P) given by (3.2). This is related to the fact that the uniform measure on high-
dimensional isotropic convex bodies concentrates strongly on the boundary. Note
that unlike in the central limit setting, our asymptotic result as n — oo does not
rely on the delicate “thin-shell” estimates derived for finite » dimensions [24, 34].

LEMMA 3.2. Suppose that a sequence of R-valued random variables (&,)neN
satisfies an LDP with a good rate function I (-). Let U be an independent random
variable uniformly distributed on [0, 1]. If I¢ is quasiconvex and symmetric, then
the sequence (U &,) N satisfies an LDP with good rate function Is.

To prove Lemma 3.2, we begin by appealing to the large deviation behavior of
U™ as n — oo.

LEMMA 3.3. The sequence (Ul/”)neN satisfies an LDP with the good rate
function

—logu ue0,1];

Ty = else

PROOF. Let A be a Borel set in R. First, we prove the large deviation upper
bound; that is, limsup, _, o, %logIP’(Ul/" eA)<—inf ;Iy(u). If 1 € A, then

UEA

inf, _ 1 Iy (u) = 0, so the upper bound in this case is automatic. Otherwise, let u; =
sup{u € A:u < 1} and up = inf{u € A : u > 1}. Since Iy is convex with minimum

at 1, and infinite outside (0, 1],

inf Iy (u) = Iy (u1).
UEA
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Using the fact that A C (=00, u1] U [uz, 00), and }P’(Ul/” > uy) =0, we find that

1 _
limsup — logP(U/" € A)

n—oo n

1
< limsup —log(P(U'" € (=00, u1]) + P(UY" € [u, 0)))

n—oo N

1
= limsup — log P(U < u)

n—oo N
_|loguy, ifu; >0,
- —00, else
= — inf Iy (u).
ueA

Now we prove the large deviation lower bound, liminf,_, %logIP)(U I/n ¢
A) > —inf,c a0 [y (u). If A°N (0, 1] = @, then inf,c 40 Iy (u) = o0, so the lower
bound in this case is automatic. Otherwise, let § > 0, and let u € A° N (0, 1] such
that Iy (u) < inf,cq0 Iy (u) + 6. Since A° is open, there exists € € (0, &) such that
(u —e,u] C A°N (0, 1]. Thus,

1
liminf —log P(U!"/" € A°)

n—oo g

1
> liminf — log P(U" € (ii — ¢, it])

n—-oo n

] - n =n
_lkrggéfglogIP’(U €((@—e), u"])

N —n - n
= l}lrggéf; log(u" — (it — &)")
=logu
=—Iy(u)

> — inf Iy(u) — 4.
ucA°
This holds for arbitrary § > 0, so the lower bound follows. [
PROOF OF LEMMA 3.2. By independence, the sequence whin, &) nen satis-
fies a joint LDP with rate function Iy ¢ (u, w) = Iy (u) + I (x), where Iy is the rate

function computed in Lemma 3.3. By the contraction principle, the sequence of
products (U'/"&,),cn satisfies an LDP with the rate function I, where for ¥ € R,

[(X) =inf{Iy(u) + It (x) 1u, x € R,ux =x},
=inf{—logu + It (x) :u € (0, 1], x € R, ux = x}.



4436 N. GANTERT, S. S. KIM AND K. RAMANAN

Let X > 0. By assumption, /¢ is quasiconvex and symmetric, so it is minimized at
x = 0 and nondecreasing for x > 0. Using the fact that x > logx is increasing, the
infimum is attained at ¥ = 1 and x = x. Therefore, I (x) = I¢ (x). Likewise, when
X < 0, similar calculations show once again that I (x) = I¢(x). [

For p < oo, the equivalence of the LDPs given by Lemma 3.2 motivates the

analysis of the sequences (W(”’p))neN and (We("’p )),,GN defined as follows: for
neNandf €S,

1 (n,p) »(n)
/P i Yz,

~ n
3.6 w-r) = ,
5.6) 2| Yy p|, I Z |, 2

1 (n,p) (n)
3.7) oy P X Y/,
0 n ||Y(n.p)||n?p

In the following lemma, we claim that it suffices to analyze the sequences defined
by (3.6) and (3.7).

LEMMA 3.4. If the sequence (W("*P))neN [resp., (VNVg(n’p))neN] satisfies an
LDP with good rate function ]I%" (resp., H?,Lfm for a-a.e. 6 €8S), then the sequence

(WP, N [resp., (We(n’p))neN] satisfies an LDP with the same rate function
(resp., for o-a.e. 0 €8S).

PROOF. Due to (3.4) and (3.5), WP and Wg("’p) are equal in distribu-
tion to W7 and /Wg(”’p 4 , respectively. Thus, it suffices to show that an LDP
for (W(”’p))neN [resp., (Wg(”’p))neN] implies an LDP for (W(”*p))”eN [resp.,

(Wg(n’p )) neN] with the same rate function. However, this would follow from
Lemma 3.2 if I" and I, could be shown to be quasiconvex and symmetric.
For ]I;”, note that by (2.3),

(3.8) (w)=_inf &7} (0, wr(}/zrzl/p, ), w e R.
70,72>0

Since ), and py are symmetric distributions, @, (and thus, d>;) is symmetric in
the second variable. Then the representation (3.8) implies that ]I;” is symmetric.
As for quasiconvexity, we know that @7 is convex by definition of the Legendre
transform. Combined with the symmetry of <I>; in the second argument, we see
that for fixed tg, 7o > 0, <I>;(ro, 71, T2) is minimized at 7; = 0, nondecreasing for
71 > 0, and nonincreasing for 7; < 0. Thus, for w’ > w > 0, (3.8) shows that

) 121 . 1/2_1
B'(w') = inf @%(70, w/ro/ rz/p, ) > inf ®% (o, wro/ rz/p, 7)
p 70,72>0 p 70,72>0 p

= H;”(w).
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Similar calculations for w’ < w < 0 show that for all ¢ > 0, the set {w € R :
]I;”(w) < c} is a closed interval containing 0. Thus, ]I‘;,” is quasiconvex (see Defi-
nition 1.2). The argument is essentially identical for H?{JM, and hence, left to the
reader. [

4. The annealed LDP. In this section, we prove Theorem 2.2, the annealed
LDP for random projections of £ balls. When p € [2, 00), the recipe is roughly as
follows: we employ the representations of X"») and ®" given in Section 3, ap-
ply Cramér’s theorem for a sum of i.i.d. random variables in R3, and then complete
the proof with the contraction principle. The case p € [1, 2) is slightly different,
in that we must prove an LDP at a different speed; for this case, we still employ
the representations of Section 3, but show that deviations of the “numerator” are
relevant for the LDP, whereas the deviations of the “denominator” do not matter.

4.1. Annealed proof for p € [2,00]. For p € [2, o0), we define the following
empirical mean of i.i.d. R*-valued random variables:

n

ser = Ly zm
n

i=1

2’ Y[(n’p)zj(n)’ Yi(n’p)|p), neN.

Note that @, of (2.2) is the log mgf of the summands, (|Z" 2, v z™

|Yi(”’p ) |”). We write out this sum because W ®.P) of (3.6) can be written as a func-

tion of S“7)_ In our proof below, we will have to recall the following definition.

DEFINITION 4.1. Consider a convex function A : RY — (—o0, 0o]. The ef-
fective domain of A is the set

Dp ={x eRY: A(x) < 00}.

When there is no confusion, we refer to D as the domain of A.

PROOF OF THEOREM 2.2. The case p = 2 follows from Theorem 2.12. As
for p>2,lettg < 3,11 €R, 12 < 5, and using (1.2) and (2.2),

(10,11, 12)

1 P 1 2
=lo //enzy—e—(l—ptz)lyl /P g e~ (1-20)z /ZdZ
“hJe 2plrrat ) Y an

1 1
= ——log(l — pty) — = log(1 — 219)
p 2

1 _ _
+log [ exp( 51701 = pr) 271~ 20007152 ) ).
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Note that the preceding quantity is finite for p > 2. Thus, D%p = (—o0, %) x R x
(—o00, %) > 0, and by Cramér’s theorem, the sequence (S (.p)y, . satisfies an LDP

in R with the good rate function given by the Legendre transform @; (10, 71, T2).
Note that Dq;}; C (0, 00) x R x (0, 00), and the map T, : (0, 00) x R — R defined
by
N VS|
Tp(‘[0$ Tl’ 772) = TO / Tlfz /pa
is continuous. Sincefi;(”’l’) = T(S"P), we can apply the contraction principle to
obtain an LDP for (W ®P)), .y with the rate function:

inf D* (19, 71, 1) = B"(w), weR.
—-1/2 —1/p__ p P
7, T, T=w

Due to Lemma 3.4, this implies that the same LDP holds for (W), cy. O

4.2. Annealed proof for p € [1,2). First, note that we cannot approach The-
orem 2.3 in the same way as Theorem 2.2 due to the fact that for p < 2,
D, (10, 11, 1) = oo for 11 # 0. This suggests that the LDP, if it exists, occurs at
a different speed slower than n. To identify the appropriate speed, we begin with a
lemma giving upper and lower bounds for the tails of .

LEMMA 4.2. Let p €[1,2). Then, for all x > 0,

o0
X e—xp/pff e—y”/pdyf
X

! e/,
xP +1 1

xP~

We omit the proof, which follows from standard calculations. Next, we have the
following lemma on the tail decay of a certain heavy-tailed distribution.

LEMMA 4.3. Let p>1,Y ~ up,and Z ~ 2, and let Y and Z be indepen-
dent. Then

" 1
tl_l)rgoﬁlogP(YZzt)_—rp ,

where r, = 22+—pp as in (2.5).
PROOF. First, we prove the lower bound. Fix ¢ > 0. For all s such that 0 <
s < t, by the independence of Y and Z, and the lower bound of Lemma 4.2,

S srp_ | —12/2s?)

e
sP+1 (t/s)+ (s/t)
where C), < oo represents a constant that depends on p but not on ¢ nor s. Then
pick the optimal s for the lower bound

t
PUZzn=Rr zop(221)2C,
N

’

sP 12
sp = argmin{— + —} =2/CHP) — /P,
s |p 252
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Therefore,

1 1/ st 7 11 4
hmlnf—logP(YZ>t)>11m1nf7 —_ == —F =) =—r .
—oo t'p P 2s? p 2 P

_ Now we prove the upper bound. By Lemma 4.2, for some different constant
Cp <oo0,

~ o0 t 52
IP(YZzt):Cp/ P(Yz—) exp(——)ds
0 s 2

o e )
— —_—— — —_—— S’
=R )y w1 PTG 2

2
/@+p) 2p/Q+p) 2/
(sP = 17/ @Dy = & u/wex <_ 1 _ e p)du
— 2 .
Poptr=1 Jo ptP* /@)y 2

Then, using Laplace’s method,

1 1 00 1 u?/p
hmsup—log]P’(YZ >1) < hmsup—log exp<_;’p( ))du

t—00 t—00 pu 2
iy ”W}
=—min{ — + —
u>0\ pu 2
. | O
= — ; + 5 = —-r p - 0
We state an intermediate large deviation result. As in Section 3.1 (but, for ease
of notation, omitting the superscripts ™ and 7)), let Yy, ..., Y, be ii.d. with
common distribution ), and let Zy, ..., Z, be i.i.d. with common distribution

2. Define the empirical mean of i.i.d. random variables,

1 n
ver =3y, z;.
n:

PROPOSITION 4.4. Let p € [1,2). Then, with r, = 22+_pp’ the sequence

(VP N satisfies an LDP with speed n’» and the quasiconvex good rate func-
tion I3 (w) = er|w|rp.

PROOF. This follows from Theorem 2.1 of [3], where p, b, and a there cor-
respond to rp, n and r, ! here, respectively. The condition 2’_1117 —0asn— oo

holds since r, < 1 for p <2, and the condition %7 — 1 as n — oo holds trivially.
Then the symmetry of 11, and the tail asymptotics of Lemma 4.3 imply the desired
LDP. Note that this result can also be deduced from Theorem 1 of [28]. [J
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We now show that at the large deviation scale, WP) of (3.6) is comparable to
V-P) in the following sense.

DEFINITION 4.5. Let (§,) and (én) be two sequences of R-valued random
variables such that for all § > 0, and some speed s(n),

1 -
limsup — log P(|&, — &,| > 8) = —o0;
n—o00 S(I’l)

then, (£,) and (5,,) are said to be exponentially equivalent with speed s (n).
PROPOSITION 4.6 (Theorem 4.2.13 of [18]). If (§,) is a sequence of randgm
variables that satisfies an LDP with speed s(n) and good rate function I, and (&)

is another sequence that is exponentially equivalent to (§,) with speed s(n), then
(&) satisfies an LDP with speed s(n) and good rate function I .

PROOF OF THEOREM 2.3. We will prove that (W), oy and (VP)), oy
are exponentially equivalent with speed n"7. For § > 0, ¢ > 0,

1 nl/2,1/p
=2P —ZY,-Z,--(l— )>a
ni IZ | 2 [|Y P |,
1< b) nl/2pl/p
<2P(=) YiZi> - +21P><1— o o >£>
ni € IZ 21X TP, p

1 8 1
< ZIP’(—ZY,Z,- > —) +2]P>(—Zz,.2 > (1 —5)_1>
i € i

ln
P =N 1y1P > (1 —e)7P/?).
+ (ni:21|z|>< £) )

Note that by Cramér’s theorem, the second and third terms decay exponentially
with speed n, since E[|Y{|’] = IE[llez] = 1, and since E[e*M"] < 0o and
E[e“zlz] < oo for sufficiently small « > 0. Thus, for p € [1, 2), the first term is
dominant with speed n'?, yielding the limit:

1 ~ 1 1 )
limsup — log P(|[V®P) — W®:P)| 5 §) < limsup — log P| — Y;Z; > -
n—>oop n'p g (| | ) o n—>oop n’r g n ; e &

Tp

1

= "
where the last equality follows from Proposition 4.4 and quasi-convexity. Sending
e — 0, we see that (V 7)), cx and (W 7)), oy are exponentially equivalent with

8

&
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speed n"?. The LDP for (W-P)), N then follows from Proposition 4.4, Proposi-
tion 4.6 and the fact that the U'/” factor in (2.1) can be ignored since (U Uny N
satisfies a large deviation principle with good rate function at speed n (as given by
Lemma 3.3). O

5. The quenched LDP. In this section, we prove Theorem 2.5, the quenched
LDP for random projections of £ balls. To do so, we prove LDPs for the weighted
sum (3.7), which has deterministic weights. This task reduces to proving an LDP
for sums of random variables which are independent but not identically distributed
(in our case due to the inhomogeneous weights Hi(n)), for which the Gértner—Ellis
theorem is well suited (see Section 2.3 of [18]). We first show in Section 5.1 that
the convergence of a certain empirical measure implies the convergence of a cer-
tain limiting log mgf which arises in the Girtner—Ellis theorem. Then, in Sec-
tion 5.2, we prove a slight extension of the Glivenko—Cantelli theorem which es-
tablishes convergence of the empirical measure in general settings. We specialize
to our case of the measure o of (2.10) and complete the proof of the quenched
LDP in Section 5.3.

5.1. Convergence of log mgf’s. In what follows, we require two notions of
convergence of probability measures. Let = denote weak convergence, and also
recall the Wasserstein topology of probability measures.

DEFINITION 5.1. Let r € [1,00), let m, be the rth absolute moment as in
(2.13), and let P (R) = {u € P(R) : m, () < oo}. The Wasserstein-r topology on
Pr(R) is induced by the following metric:

W,(u,v) = inf // X — y[" 7 (dx, dy),
mell(u,v) J JR2

where TT(u, v) denotes the set of probability measures on R? with first and second
marginals u and v, respectively.

LEMMA 5.2 (See, e.g., Definition 6.8 and Theorem 6.9 of [57]). Let (u,) C
P,(R) and n € Pr(R). The following are equivalent:

LW, (i, 1) = 0;

2. pp = pand my(pn) = mp(QL);
3. for all continuous functions ¢ : R — R that satisfy |¢(x)| < C(1+|x]|"), x € R,
for some constant C € R, we have

f () (d) 275 / () (dx).
R R
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For 6 €S, let L, ¢y denote the empirical measure,

R
Lno=- Z‘Sﬁe;")-
i=1

The goal of this subsection is to prove the following statement that convergence of
(Ln.0)nen implies a quenched LDP.

PROPOSITION 5.3. Let p € (1,00). Let p € P(A) be a probability measure
on the space of triangular arrays A, let v € Pp,/,—1)(R), and suppose that for
p-a.e. 0 €S, we have, as n — o0,

Wo(p—1)(Ln,g,v) — 0.

Then, for p-a.e. 6 €S, the sequence (Wg(n’p ))neN satisfies an LDP with the quasi-
convex, symmetric, good rate function ]I?,lfv of (2.9).

We defer the proof of Proposition 5.3 to the end of this subsection (see
page 4445).

REMARK 5.4. A slightly different approach to proving the “product” version
of Theorem 2.5 can be found in [27]; that argument does not appeal to the con-
vergence of empirical measures assumed by Proposition 5.3. However, Proposi-
tion 5.3 has the benefit of giving a concrete interpretation of the quenched rate
function ]I%Lf,) for any v € P, ,p—1)(R) associated with a conditioned “environ-
ment” 6.

We now establish some notation and several preliminary lemmas. For y €
PR), let

5.1) M, (1) = /R &y (dy)

denote the moment generating function (mgf) of y. Let 7, denote the set of prob-
ability measures on R with tails dominated by the tails of i, in the following
sense:

(52) T, ={y e P(R):3C <ocos.t.Vr eR,logM, (1) < Clr]?/971 1+ C}.

Note that 7, D 7, for p < g, and 7> consists of sub-Gaussian measures.

LEMMA 5.5. Suppose y € P(R) has density f and q € [1, 00) is such that
there exist constants 0 < ¢y, d,, < 00 such that for all |x| > d,,,

fx) < Cye—cylx\q/Q_

Then, y € T4. In particular, for q € [1, 00), we have g € Ty.
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PROOF. The first assertion of the lemma follows from a simple application of
Young’s inequality (see Lemma 2.3 of [27] for details). The second assertion is a
simple consequence of the first. [J

LEMMA 5.6. Let p € (1,00). Fory € T, and t € R, the map
(5.3) Posir-y(R) 5 V> / log M, (tu)v(du) € R
R
is continuous with respect to the Wasserstein-% topology.

PROOF. Fixt € R. Since y € T, it follows from (5.2) that
logM,, (tu) < Clu|P/?~D 4 C, ueR,

for some constant C depending on ¢ and y, but not u. Therefore, the map
u — logM,, (tu) is clearly continuous, and integrable with respect to any v €
Ppp—1)(R). The continuity of (5.3) with respect to the Wasserstein—% topol-

ogy follows from the equivalent formulation of Wasserstein convergence given by
Lemma 5.2(3). 0

LEMMA 5.7. Let p € [1,00), and let A, and ¥V, ,, be as defined in (2.7) and
(2.8), respectively. Then

1 131 1
A,(t, ) =——1log(l — pt logM —, nekR ¢t —.
plin 1o)== loell = pr2) - log “”((l—ptz)l/l’> N

As a consequence, for p € (1,00),t1 €R, 1) < %, the map
Ppiip—1y(R) 3 vi=> W, (11, ) €R
is continuous with respect to the Wasserstein—% topology.
PROOF. By the change of variables x = (1 — pt2)!/Py and the form of the
density of u, given by (1.2), we write
Ap(t1,12)

—1o f e~ (I=p)¥I"/p 4
s 2p1/ﬂr(1 + ) g

zlog<;/ exp( i x) ! e~ I7/p dx)
(11— pr)!/P Jr (1—pr)l/p 2p1/PF(l+%)

1 i
== log(1 — py) +10gM,,, (m)



4444 N. GANTERT, S. S. KIM AND K. RAMANAN

We now prove the continuity part of the lemma. Due to Lemma 5.5, 11, € 7, and,
therefore, by Lemma 5.6, v — [ logMMp (tu)v(du) is continuous for all ¢ € R.
Combined with the preceding display, this implies that v — W, , (t1, t2) is contin-
uous forall /{ e Rand 1, < %. O

Whereas Lemma 5.7 will be applied to establish the convergence of certain
log mgf’s, Lemma 5.8 and Lemma 5.9 will be used to show that the limit log mgf
satisfies the hypotheses of the Girtner—Ellis theorem. We refer to Theorem 2.3.6
of [18] for a precise statement. Recall (see Definition 2.3.5 of [18]) that a function
A is said to be essentially smooth if Dp # &, A is differentiable in D} and A is
steep, meaning that if D has a boundary 0 D4, then lim;_, 3p, |[VA(?)| = oc.

LEMMA 5.8. Let p € (1,00). Then Dy, =R x (=00, %) and A is strictly
convex on its effective domain, lower semicontinuous, and essentially smooth. Fur-
thermore, A, is symmetric in its first argument. Lastly, A, is nondecreasing in
its second argument; that is, for fixed t; € R and t, < tﬁ, we have A,(t1, 1) <

Ap(tl, té)

PROOF. This is a basic consequence of standard properties of mgf’s and the
representation of A, established in Lemma 5.7. [

LEMMA 5.9. Let p € (1,00) and v € Pp;p—1)(R). Then, ¥, ,, is essentially
smooth and lower semicontinuous, and 0 € D?pp e

PROOF. Recall from Lemma 5.8 that D, = R x (=00, 3)). For (11,) ¢
Dy, note that W, , (11, 12) = 400 for all v € P(R). Due to the fact that ), € 7,
(see Lemma 5.5) and 5.7, there exists a constant C < oo such that, for all #; € R

1
and ) < b

p/(p=1)

1
anmm)f——k%ﬂ—pn%+/( +C)wm9
14 R

1z
C - -
‘(1 — pr)/p
|t1|p/(p—1)
(1 — pr))!/»=D)

1
=—;10g(1—pt2)+C mp;p—1)(v) +C < 00.

That is,

1
Dfplw =R x (—oo, —) 0.
' p

As for essential smoothness, first note that the differentiability of W), , in Dy,

follows from the differentiability of (71, 72) = A, (tju,t;) for all u € R and an
application of the dominated convergence theorem with the dominating function

8. W) = |VAL((11 — Du, )| 4+ |[VA,((t1 + Du, 1) ].
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We refer to Lemma 3.8 of [27] for a similar argument worked out in greater detail.
Note by Lemma 5.8 that 9,, A, > 0, which implies

VW, (t1,12)| > [0, ¥p (11, 1) = ‘/RatzAp(tlu,tZ)V(du)

= /R O A p(tiu, )v(du).
Then, by Fatou’s lemma, for 7’ € R,

liminf |[VW, ,(t;,52)| > liminf fa,zAp(tlu,tg)v(du)
(t1,02)—>(',1/p) (t1,0)—>(",1/p) JR

Z/ liminf 3, Ap(t1u, )v(du) = o,
R (t1,02)—> (@', 1/p)

where the last equality follows from the steepness of A , established in Lemma 5.8.
This shows that W, ,, is steep, and hence, completes the proof of essential smooth-

ness of W), .

(n) (n)

For lower semicontinuity, suppose (¢, 1, ') — (1, 12) as n — 0. Then

S () () N (n) . (n)
wp,v(tl,tz)gélkrg%%pr(tl u,tp " )v(du) <liminf W, , (1", "),

where the first inequality is due to the lower semicontinuity of A, (from
Lemma 5.8), and the second inequality is due to Fatou’s lemma. [

PROOF OF PROPOSITION 5.3.  We begin by proving a p-a.e. LDP for the se-
quence (Rg"p )),,eN in R2, defined as

1 & 12
(54) Ré’l,P) - (; Z\/ﬁgi(n)Yi(n,P)’ ; Z}Yi(n,p)}p>.
i=1 i=1

Consider the Girtner—Ellis limit log mgf: for r = (1, 1) € R?,

1
lim —logE[exp(n(t, Rén’p)))]

n—oop

1 n
— Tim — (n)y,(n,p) (n,p)|p
_nll)mwnlogE[exp(E n/no Y 4+ 6| Y >:|

i=1

1 n
— Iim —10gHE[CXP(tlﬁgi(n)Yi(”’p)+t2|Yi(n’p)|p)]

n—-oon i—1
1=

o 1$ (n)
:nll)rgO;Z;Ap(tlﬁGin ,tz),
=
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with A, given by (2.7). Due to Lemma 5.7, for all 4 € R and 7, < %, the map
v [ A,(tiu, r)v(du) is continuous with respect to the Wasserstein—% topol-

ogy. Since by assumption, the empirical measure L, ¢ converges to v in in the

Wasserstein—% topology, we have that for p-a.e. 6 € S, forallt; € R and , < %,

.
(5.5) Jim ;ZAp(tlﬁgi(n)’tz)z fR Ap(tiu, )v(du).
i=1

The same claim holds for all #, > %, with both sides in the preceding equality
valued at +o00.

Due to the lower semicontinuity and essential smoothness of ¥, ,, as established
in Lemma 5.9, for p-a.e. 8 € S, the Girtner—Ellis theorem (see, e.g., Theorem 2.3.6
of [18]) yields the LDP for the sequence (Rg"p ))neN, with the good rate function
lIJ;U.

Note that D\y;v C R x (0, 00), and the map T:R x (0, 00) — R defined by

- . —1
(5.6) Tyt ) =775 /7,

is continuous. Since Wg(n’p ) = Tp (Ré"’p )), we can apply the contraction principle
to obtain an LDP for (We(n’p ))neN with the rate function ]I?,Lfv. Due to Lemma 3.4,
this implies that an identical LDP holds for ( We(”"p ) Jnen. O

REMARK 5.10. InProposition 5.3, we make the assumption p > 1 so that the
right-hand side of (5.5) is well defined. In the case of p = 1, the effective domain
is Do, = (=1, 1) x (=00, 1), so the integral over R on the right-hand side of (5.5)
is infinite. This issue does not arise for p > 1 due to Lemma 5.7.

5.2. An extension of the Glivenko—Cantelli theorem. In view of Proposi-
tion 5.3, it is natural to investigate when the empirical measure convergence holds.
Recall the classical Glivenko—Cantelli theorem, which concerns weak convergence
of the empirical measure of an i.i.d. sequence. That is, for &1, &, ..., i.i.d. with
common distribution ,

l n
- Z‘S&‘ = U, P-a.s.
i3

In the lemma below, we state a slight extension of the Glivenko—Cantelli theo-
rem, to triangular arrays with some dependence within rows, and to Wasserstein
convergence instead of weak convergence.

LEMMA 5.11. Let u € P(R), and for n € N, suppose (EM),en is a sequence

of random variables defined on a common probability space (2, F,P) such that
M ~ ®" Next, let f, : R" — R be such that

(5.7) fuEM IS0, Poas.
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Let n™ =g /£, (™) and consider its empirical measure,

1 n
Lpy=-— 23 ) -
nig "

If m,(u) < oo for some p € [1, 00), then
Wpa(Lyy, ) — 0, P-a.s.

PROOF. Let F be the cumulative distribution function (c.d.f.) of . Let IF,, and
Gy, respectively, denote the empirical distribution functions of the samples &
and n™:

1
F,(t) = ;#{glﬁ”) <tii=1,....n},

1
Gn(r) = ;#{n‘") <t;i=1,...,n}.

i —

First, we prove P-a.s. weak convergence of G, to F. In other words, we prove that
P-a.s., for any point of continuity ¢ of F,

lim G,(@) =F®).
n—0o0
Note that we can decompose the preceding difference as follows:

58 Gn(t) —F(t) = [Fu(fu (™)) = F(f(E™)t)] + [F(£u (™)) —F(1)]
' < su£|1£?n (x) — F(x)| + [F(£, (™)) — F(1).

The first term on the right-hand side of (5.8) converges to zero by the extension
of the Glivenko—Cantelli theorem to row-wise independent triangular arrays (see
Theorem 1 on page 106 of [51]). The second term converges to 0 due to the
assumption (5.7), since ¢ is a point of continuity of F. Therefore, we have that
Ly, =, P-as.

Next, we prove convergence of suitable moments in order to strengthen the
result to Wasserstein convergence. Due to Lemma 5.2, it suffices to show [P-a.s.
convergence of the p/4th moments of L, ;. That is, P-a.s.,

(5.9 nlgrrgomp/4(Ln,n) =mp/4(,u)-

Note that

| Ly 1e00p/4
_ () p/4 _ n Li=115i
mp/4<Ln,n)—;;|m =
1=

Due to the assumption (5.7), in order to prove (5.9), it suffices to show that, P-a.s.,

1 n
(5.10) S OIEN ().
i=1
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Note that the strong law of large numbers (SLLN) does not extend (in general) to
row-wise means of i.i.d. triangular arrays, but a standard Borel-Cantelli argument
shows that the SLLN does hold if the common law of the i.i.d. elements has finite
fourth moment (see Example 5.4.1 of [48]). Since x has finite pth moment, we
have

[ 1) @) = m () < oo,

and thus, (5.10) holds, implying Wasserstein- p /4 convergence. [

REMARK 5.12. A weaker version of Lemma 5.11 (that is not sufficient for our
purpose) can be found in page 235 of [54], where u = up and f, = n~lr|. ln, ps
so that n(”) ~ Unif(B,,, ,); the difference is that the statement in [54] is for conver-
gence in probability (instead of P-a.s.), and weak convergence of measures (instead
of Wasserstein).

5.3. The measure o € P(S). Recall the measure o € P(S) which was as-
sumed to satisfy (2.10). It remains to show how o fits into the framework of
Proposition 5.3 and Lemma 5.11. To do so, we further explore the probabilistic
representation for the surface measure o, on Nt given in Section 3.

Let R : A — A be the map such that for z € A, the nth row of R(z) is

(n)
Z
(5.11) R(2)™ = :

(B4R
Let 7, : A — R” denote the coordinate map such that 7, (z) =z, outputting the
nth row of a triangular array.

ASSUMPTION 5.13. Let¢ € P(A) be such that ¢ o rrn_l is the standard Gaus-
sian measure on R”.

PROOF OF THEOREM 2.5. Fix r < co. Then, for o-a.e. 6 € S, we claim that
we have W, (L, ¢, t2) — 0 as n — oo. The proof of the quenched LDP follows
immediately from the preceding claim and Proposition 5.3 with v = u; € P-(R).

To prove the claim, first note that a straightforward application of Lemma 3.1
shows that if o satisfies (2.10), then for some ¢ as in Assumption 5.13, we have
o =¢ o R™!. The upshot is that o-a.e. claims about 6 € S (i.e., Theorem 2.5) can
be reduced to ¢-a.e. claims about R(z) for z € A. Thus, it suffices to show that for
C-a.e. z € A, we have

1 n
Wr (; _X;Sﬁzl{”)/nz(")”n,z’ MZ) e O.
1=

This is a consequence of the fact that {-a.e., [z ln.2/+/n — 1 (by the SLLN),
combined with Lemma 5.11 applied to u = > (which has finite moments of all
order) and f, =n~1/?| - ln2. O
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5.4. Quenched proof for p = 1.

PROOF OF THEOREM 2.6. For 6 € S satisfying (2.12) with limit ¢ > 0, let
1 n
v = - > v v/n6",
i=1

where Y1, Y, ... are i.i.d. random variables with distribution p(dy) = %e"” dy.
Using an argument similar to that used in the proof of Theorem 2.3, it is easy

to show that (VQ("))HGN is exponentially equivalent to (WQ(”’]))%N. Therefore, to
prove the LDP for (W, (m, 1)),1€N, it suffices to show that (VQ(")),,GN satisfies an LDP
with speed n//logn and the good rate function ]Iq . In fact, due to the symmetry

of w1 and the monotonicity of w I ’ C(w) for w > 0, it suffices to show that for
w > 0, we have the following upper and lower bounds:

J1
lim sup g logIP’(Vg(”) >w) < —E;
n—00 n C
(5.12)
V1
liminf g logIP’(Vg(") >w) > —ﬂ.
n— oo n C

First, we prove the upper bound in (5.12). For ¢ € (0, 1), let
. 1—¢
tl’l,€ _ .
c(1+¢)4/logn
Due to (2.12), for all ¢ > 0, there exists N, < oo such that for n > N,, we have
/Nty e Max|<i<p Qi(") <1 — &. Recall that the mgf of w1 is E[e'"1] = (1 — %)~}
for |¢| < 1, and equals +o0, otherwise. Combined with the Chernoff bound and the
elementary bound —log(l —x) <x + % for x € [0, 1), we find that for n > N,

n

- —log(l —nty (6")) —w

i=1

log IF’(V(") >w) <

nty ¢ nty ¢

n

L
<tne > ( (6")* + 2= Z 6) (Vnt 6")* — w

i=1 i=1
<twe+ ”7’8(1 —&)? —w.

It follows that limsup,_, ., Vlgg” log]P’(Ve(n) > w) < —Z’((ltf)). Letting ¢ — 0
yields the upper bound.
Now we prove the corresponding lower bound in (5.12). Again due to (2.12),

there exists some N, < oo such that for n > N, we have /nmaxj<;<y Hi(") >
c(l1 —e)4/logn. Forn € N, let j, =argmaxj<j<p Qi(”). Then, for n > N,

5.13) PV = w) >P( W2 g _’:ﬁ/@) -IP’(Z Yi/n6" zo).

i jn
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The second term on the right-hand side in (5.13) equals 1/2, due to the symmetry
of 1. As for the first term, it follows from Lemma 4.2 with p =1 that

V1
lim lim Yo" logIP’(an > L) —lim——2 =¥

e—>0n—>00 p c(1—¢e)/logn e—~0 c(1—e¢) c
Combining this with (5.13), one obtains the lower bound. [J

REMARK 5.14. Until now, we have not clarified why the condition (2.12)
is natural, nor why it is not possible to make the same o-a.e. claim as in the
quenched LDP for p € (1, 00). Roughly speaking, “almost everywhere” state-
ments about row-wise sums of triangular arrays are essentially identical to the cor-
responding statements for partial sums of sequences; this is clarified in the proof
of Lemma 5.11, and crucial to the proof of Theorem 2.5, the quenched LDP for
p € (1, 00). However, this is not the case for “almost everywhere” statements on
row-wise maxima of triangular arrays, which is relevant for the p =1 case.

To be precise, first note that the following “in probability” statement is classical
(see page 430 of [29]): for any distribution on triangular arrays ¢ € P(A) such
that the law of the nth row is the n-dimensional standard Gaussian measure (as in
Assumption 5.13), and for all ¢ > 0,

1
(5.14) lim ;(zeA: max zi(") -2 >s) =0.
n—>00 logn 1<izn

In fact, it is easy to see that for any o satisfying (2.10), and for all € > 0,

(5.15) lim G(@ES: /L max 91.(")—«/5 >8>=0.
n—00 logn 1<i<n

The scaling in this limit motivates the condition (2.12).
We now consider whether the “almost everywhere” version of (5.14) is satisfied:

(5.16) C(z eA: lim ! max 7" = ﬁ) 21,
n—oo  /logn 1<i=n "

As elaborated below, the equality in (5.16) holds for some ¢ € P(A) satistying

Assumption 5.13, but is not satisfied for others.

(a) Suppose ¢ is such that {(z € A : zl(”) = zlg’), Vi < n € N). That is, for ¢-a.e.
Z, the array is constant within columns. Then the maximum of the nth row of
the array z is equivalent to the maximum of the first n terms of the sequence
zgl) , zéz), .... Under this law, the ¢ -a.e. convergence in (5.16) is known to hold
by Remark (viii) of [46].

(b) On the other hand, suppose ¢ is such that for a random triangular array Z ~ ¢,
the rows of Z are independent (and hence, the elements of Z are i.i.d. standard
Gaussian random variables). Then the limit (5.16) can be shown not to hold

since the ¢-a.e. limit inferior and limit superior differ (see page 123 of [31]).
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In particular, it is possible to show that for -a.e. z, all of the points in [+/2, 2]
are limit points of the sequence maxj<;<, zl(")/./logn, neN.

Similarly, the “almost everywhere” analog of (5.15) holds for some o satisfying
(2.10), but not others. Recall the map R of (5.11), and for ¢ satisfying Assump-
tion 5.13,leto =¢ o R~

(a") If ¢ is as in example (a) above, then condition (2.12) of Theorem 2.6 holds
for o-a.e. 0 €S, with ¢ = V2.

(b’) If ¢ is as in example (b) above, then the proof of Theorem 2.6 (which
goes through for subsequences) shows that for o-a.e. 8 € S, the sequence
(v/logn/n)log ]P’(Vg(n) > w) has all of the points in [—w /2, —w/\/i] as limit
points, and hence, does not converge.

The upshot of the two preceding examples is that, unlike for the quenched LDP
when p € (1, 00), it is not possible to state Theorem 2.6 as a result for o-a.e. 6 € S
and any o satisfying (2.10). Instead, the large deviation behavior of (We("’l))neN
depends on the particular sequence 6 of projection directions, via the limit (2.12).

6. The relationship between the annealed and quenched LDPs. Fix p €
(2,00). In this section, we prove Theorem 2.7, which establishes a connection
between the family of quenched rate functions ]I?,lfv, v € P(R), and the annealed
rate function ]I?,”. Additional analysis of this variational problem is deferred to
Section 9.

In Section 5, we obtained the quenched rate function by establishing an LDP for
Ré"’p) of (5.4) and then using the fact that We("’p) = Tp(Ré"’p)), where Tp ‘R x
R+ — R is the map defined in (5.6). To establish the variational formula (2.14),
we will find it convenient to use an analogous representation for the annealed case
(as opposed to the approach originally adopted in Section 4). Let R"?) be defined
similarly to R(S"’p ) of (5.4), but with the deterministic deterministic 8" replaced
by random @),

) 1 n 1 n
6.1) RP) = (Z Zﬁ®§n)yi(n,p), - Z}Yl_(n,p)|p>'
i=1 i=1

Then we have
~ ) =
ﬂ/(n,P) =T (R(Vl,l’))

We will prove an LDP for (TP(R(”’I’)))HGN, and use it to obtain an alternate form
for the annealed LDP that directly relates the annealed and quenched rate func-
tions.

In Section 6.1, we establish an LDP for (R"7)), cn using certain spherical in-
variance properties similar to those discussed in Section 2.5. Then, in Section 6.2,
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we recall a large deviation principle for the empirical measure induced by the coor-
dinates of a random point on the scaled ¢4 sphere n!/ 0B, 4. Lastly, in Section 6.3,
we apply the aforementioned empirical measure LDP in order to obtain variational
formulas for the limit log mgf’s associated with R P There, we repeatedly make
use of the continuity results obtained in Lemma 5.7.

6.1. An LDP for (R"P)),cn with a convex rate function. In this subsection,
we prove that (R™P)), oy satisfies an LDP with some convex good rate function.
For our purposes, although the explicit form of the rate function is irrelevant, its
convexity is important. We begin with two elementary lemmas involving convex
analysis.

LEMMA 6.1 (Theorem 5.3 or comment on page 54 of [47]). Let X.,)Y be real
vector spaces. Let Dp C X x Y be a convex set, and suppose F : Dp — R is a
convex function. Let

F(x)= inf F(x,y).
) yeY:(x,y)eDrF (. )

Then F is a convex function.

LEMMA 6.2. The map
X 1 x2
R%> (x,y) > J2<—) = ——log<1 — —) eR
y1/2 2 y

is convex on its domain {(x, y) € R2: y > x2}.

PROOF. Let f(x,y) = —% log(1 — %). We compute the Hessian matrix

1 y + x? —X
(Hf)(x,y)=—F53 L 2 |-
y—xHr\ —x 77" (2y —x7)
Note that for (x, y) such that y > x2,
1 x*

(y —x%) >0,

and also
BRI
(y—x%)?
By Sylvester’s criterion, since all leading principal minors are positive, Hf is a
positive definite matrix, so f is convex. [l

0.

Next, we exploit the spherical symmetry of @ in the following lemma, as we
did previously in Section 2.5, which will then allow us to prove the desired LDP.
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LEMMA 6.3. Fixn €N, and let X" = (X4, ..., X,) be a random vector in
R" independent of ®™ which is uniformly distributed on S"~'. Then

x® )

ﬁ@‘”),7> 2 (Vne®™ M) .
< Xl o
Moreover, (\/n®™ X /| x ™ ln.2)n is independent of X,

PROOF. Due to the spherical symmetry of \/n®™, and since X™ /|| X ™|, »
lies in S"~1 and is independent of em,

(6.2) <\/_®(n) W> D (o™, x), @ mem, M)
n,2
for any x € S*~!. It remains to show independence. Let 7 (-, -) denote the joint

o () . .
distribution of (ﬁ, X ™), with first and second marginals 71 and 7,, respec-
n,

tively. For A € B(R) and B € B(R"), due to the independence of ® and X™,

N X )
IP’<< e —> €A X eB>
X215
= . IP’((«/H@(’Z),M)” EA)]].{xzeB}ﬂ(dX1,dxz)
X n

- P((/n®™, ™) € A)r(dxy, dx2)

RxB
=P((ynO™, ) e A)P(X™ e B),
=IF’<<JE®(”), 7> € A)IP’ X" e B),
1X N2/ ( )

where the second and last equalities follow from (6.2). [J

PROPOSITION 6.4. Let p € (2,00). Then the sequence (R"P)),cn defined
by (6.1) satisfies an LDP with a convex good rate function.

PROOF. Applying Lemma 6.3 with X =y .p)

.p) _ (n) Yi(n » yap| Ly yenp

i=1 i=1

63) _ l<ﬁ@<n> £> [y Dym o
n YO 2

i=1

@ (1 1 &y,
2 (e Iy o )
i=
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Define the following R3-valued sequence of random variables:

: L ymme L goypmm
0 = (o PR SINP). nen
n-: n:
i=1 i=1
By Cramér’s theorem in RZ?, the sequence Qg,’ép ) = yr, |Yl.("’p )2,
% e |Yl-(n’p )lp), n € N, satisfies an LDP with some convex good rate func-
tion, call it J,, with domain Djp = R%r. As obtained in [5] and described in
Section 2.5, (@Y'))%N satisfies an LDP with the convex good rate function
Jo(a) = —% log(1 — a?) for |a| < 1 (and 400 elsewhere). Since @™ and Y -7

are independent, the sequence (QP)), N satisfies an LDP with the convex good
rate function:

Jo.pla,b,c) =)+ Ty(b,c),  ab,ceR.

By (6.3) and the contraction principle, (R .1)), e satisfies an LDP with the good
rate function Jg , defined as follows: for x € R and z > 0,

Jr.p(x,2) =inf{Jg p(a,b,c):|al <1,b>0,c¢>0,x =ab'/? 7=}
i X
=, ten(5im <)
We now show that Jg , is convex. By Lemma 6.1, it suffices to prove that

X 1 x2 - >
(x,y,2) JQ,p(ﬁJ’J) = —510g<1 — 7) + Jp(y,Z), 0<x“<y;

is (jointly) convex, which follows from Lemma 6.2, the convexity of j;,, and the

fact that the sum of two convex functions is convex. [

6.2. LDP for the empirical measure under the cone measure on n'/4 0By, 4.
The connection between the annealed and quenched LDPs will make critical use
of a particular LDP for the following sequence of empirical measures. Let L, o
denote the empirical measure of /n®™:

1S
(6.4) Lno=~ > o
i=1

In Proposition 6.5 below, we state a Sanov-type LDP for this sequence of empirical
measures, with the rate function H : P(R) — [0, oc] defined to be a perturbed
version of relative entropy: for v € P(R), let

1 .
- JH®p) + 5(1 —my(v))  ifma(v) <1,

+00 else,

(6.5) H(v)

where recall m(v) is the second moment of v.
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PROPOSITION 6.5. Let r < 2. Then the empirical measure (L, ©)nen satis-
fies an LDP in P, (R) (equipped with the Wasserstein-r topology) with the strictly
convex good rate function H of (6.5).

This LDP, with respect to the weak topology, can be found in Theorem 6.6 of
[9]. A strengthening to the Wasserstein topology (and in fact, a mild extension to
the surface measure on ¢4 spheres for ¢ € [1, co] other than ¢ = 2) can be found
in Theorem 1.4 of [33].

6.3. Application of Varadhan’s integral formula. In this section, in order to
obtain an expression for the rate function, we will apply the Gértner—Ellis theorem.
In view of this, we introduce the limit log mgf ® R R2 — R. For 1, > %, let

5p(t1,t2) =+4ooandforyy eR, 5 < %, let

- 1 "
66)  @p(n.0) = lim logIE|:exp (Z(tlﬁ(a;")Yf””’) T A |P))},

i=1

where \/n®™ is distributed according to the cone measure on n'/29B,, , (i.e., the
rotationally invariant probability measure on n'/2S"~!). Before applying Varad-
han’s lemma, we introduce the following technical lemma.

LEMMA 6.6 (Theorem 2.11(2) of [5]). Foralln € N, the collection of random
variables (|®(1")|, |®(n)|) is sub-independent. That is, for nonnegative nonde-
creasing functions g1, ..., gn,

[ngl () } < [Tela(ol”))
i=1 i=1

Using the preceding technical result, the following lemma introduces the con-
nection between the limit log mgf’s of (6.6) and (8.11) and the entropy-like rate
function H of (6.5).

LEMMA 6.7. Let p € (2,00). Then

(6.7) ®,(t1, 1) = sup {W,,(,0) —HW},  1,neR,
veP(R)

PROOF. The equality in (6.7) is clear for f; > %, since then both sides of (6.7)
equal +o0o. Thus, fix 11 e R, £, < %. Conditioning on ®, and using the assumed
independence of ® and Y(P), as well as the definition of A p from (2.7), the expec-
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tation on the right-hand side of (6.6) can be rewritten as

- 1 "
®p(t1,1) = lim ~ logE|:l_[ E[exp((t14/n®" Y7 + zz}Y,.(”"’)|P))|\/E®<”>]}
i=1

1 n
= lim — logE[exp(Z Ap(tl\/ﬁ(@l@, t2)>]

n—-oon —
1=

|
= lim_—log E[exp(n¥p.1.1,(Ln.0))];
where ¥ 1, 1, : P(R) — R is defined as

Yty (V) = / Ap(ha, )v(da) =Wy, (i1, 1), vePR).

Recall from Proposition 6.5 that for all < 2, the sequence (L, @).eN satisfies an
LDP in P, (R) equipped with the Wasserstein-r topology, with the good rate func-
tion H. Thus, the variational formula (6.7) would follow from Varadhan’s integral
formula (see Theorem 4.3.1 of [18]), if we can show that the following hypotheses
hold:

(a) for some r <2, ¥ 1, 1, is continuous with respect to the Wasserstein-r topol-
ogy;
(b) for some k > 1, ¥, 4, 1, satisfies the exponential moment condition

1
(6.8) limsup — log E[e*"Vr1.2(Ln0)] < o0,

n—oo N

We first check condition (a). The continuity of ¥, ; ;,, with respect to the
Wasserstein—% topology follows from Lemma 5.7. Condition (a) follows since
for p > 2, we have % <2.

We now establish a strong version of condition (b) that shows the exponen-
tial moment is finite for any « > 1. Let « > 1. Because u, is symmetric, A, of
(2.7) is symmetric in its first argument, so A ,(#1a, ;) depends on a only through
|a|. Moreover, for fixed ;1 € R and ©, < %, the mapping |a| = A, (t]al, 12) is
nonnegative and nondecreasing, as can be seen from the expression for A, given
in Lemma 5.7. Thus, the sub-independence property of Lemma 6.6, the fact that
iy € Tp by Lemma 5.5, and the definition (5.2) of 7, imply that for a constant

Cp.1.1», not depending on n, «, oM,

Elexp(knp,i.,(Ln,))] < 1_[ E[eXP(KAp(II\/ﬁ@)En), n))]
i=1
(6.9) < H E[exp(kCpt1.0 + K Cpoty 12 |\/ﬁ®§”) |p/(p71))]
i=1

=exp(nkCp 1, Jz)E[eXp(ch,ll NoS |\/ﬁ®(ln) !p/(p_l))]n‘
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Let (Z1, Z3, ...) be a sequence of i.i.d. standard Gaussian random variables, and
note that due to Lemma 3.1 and the strong law of large numbers,

Jnem @ N AR 7
1 1ZO),2 Pas.

Applying logarithms, dividing by 7, and taking limits in (6.9) shows that for r =
_P_

p=

. 1
limsup — log E[exp(knyp.+,.1,(Ln,0))]

n—oo N

<kCp .1, +limsuplog E[exp(kCp. 1, 1, |\/ﬁ®(1”) )]
n—oo

<kCpnn+ IOgE[eXP(KCle,fzIZl |r)] < 00,

where the interchange of lim sup and expectation is due to Fatou’s lemma, and the
last display is finite since r <2 for p > 2. [J

In the following two lemmas, we establish some properties of the minimizers
of the variational problem of Lemma 6.7. We later massage these results to obtain
the variational formula of Theorem 2.7.

LEMMA 6.8 (Lemma 2.4 of [33]). Let K» ={v € P(R) :my(v) < 1}. The set
K> is convex, nonempty, and compact with respect to the Wasserstein-r topology
forallr <?2.

LEMMA 6.9. Let p € (2,00) and for fixed (t1, 1) € R2, let ¢:PR)—R
denote the functional being maximized in (6.7),

¢ (v) =Wy, (11, 12) — H(v).

Then ¢ is strictly concave and upper semicontinuous [with respect to the
Wasserstein—% topology on Pp;p—1)(R)]. As a consequence, the supremum in
(6.7) is uniquely attained at some optimal v° such that m,(v°) < 1.

PROOF. From the definition of H in (6.5), it follows that the domain of H is
the convex compact nonempty set K> of Lemma 6.8, so it suffices to restrict the
supremum in the variational problem (6.7) to K, C P(R). For v € K>, we see
that ¢ is the sum of a linear functional v — W, (1, ), and the negative of the
strictly convex rate function H of (6.5). As for upper semicontinuity, first note
that v — W, , (#1, 12) is continuous due to Lemma 5.7. Since % <2 for p>2,
it follows from Proposition 6.5 that —H is upper semicontinuous with respect to
Wasserstein—%. This shows that ¢ is strictly concave and upper semicontinuous
on its domain K3, so the supremum of ¢ is uniquely attained on K. [
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THEOREM 6.10 (minimax theorem, see Corollary 3.3 of [52]). Let X', be
topological vector spaces. Suppose C C X is a compact convex nonempty subset,
and D C ) is a convex subset. Let F : C x D — R be a function such that:

e forall y € D, F(-,y) is lower semicontinuous and convex on C;
e forall x € C, F(x, ) is upper semicontinuous and concave on D.

Then
inf sup F(x, y) = sup ing F(x,y).

xeCyeD yeDX€

LEMMA 6.11. Let p € (2,00). Then, for 11, 720 € R,

(6.10) (11, 12) = veig(fR){‘I’;v(fl, ©) + HW)}.

PROOF. We apply the minimax theorem (Theorem 6.10) to the following:

X = M(R), the space of finite signed measures on R with finite %th absolute
moment, equipped with the Wasserstein—% topology;

o V=R%

e C=Kr={veX:vePR),myv) <1};
oD:Rme%)

e Fixti,meR.ForveCand(t,1n)eD,let

(6.11) F(v, (t1,0) =111 + 01—V, (11, ) + H),
where W), , and H are defined as in (2.8) and (6.5), respectively.

It is clear that X', ), D satisfy the hypotheses of the minimax theorem. The hy-
potheses for C = K follow from Lemma 6.8, since % <2.

To verify the desired properties of F, we first fix (#1, t2) € D. Then the lower
semicontinuity and convexity of F (-, (¢, #2)) on C follows from Lemma 6.9. Next,
fix v € C. The lower semicontinuity of W, , follows from Lemma 5.9. As for
convexity, Lemma 5.8 says that A, is convex on D, and hence, by linearity of
expectation, ¥, ,, is convex on D. Since (1, 1) = f1T] + 1272 is continuous and
linear, it follows that F'(v, -) is upper semicontinuous and concave on D.

Lastly, substitute the representation obtained in Lemma 6.7 into the expression
for the Legendre transform ®*, and then apply Theorem 6.10 to F as defined
in (6.11):

Do(t1, )= sup {hT+hn— @yt 0}
t1eR,peER

= sup {t1 T| +Hty — sup {\pr’v(tl,lg) — H(v)}}
t1eR,peR veP(R)

= sup inf{nt+nm—V,.,(t,1n)+H)}

(t1,n)eD VEC
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=inf sup {nt+nn—V, ., n) +H@)}
Vel (1),n)eD

= inf {W H
ot (W (1, m) +HO) L

where the third and fifth equalities hold since V¥, , (#1, t2) = +o0 for 1, > %, and
H(v) = +o0 if either v e M(R) \ P(R) or mp(v) > 1. O

LEMMA 6.12. The variational formula (2.14) of Theorem 2.7 holds for p =2,
and the infimum is attained at v = ».

PROOF. For p =2, it follows from elementary calculations that for w € R
such that w? > m»(v), we have ng‘) (w) = 400, and for w? < m(v),

1 w?
I (w) = —=1 (1 — )
z,v(w) 5 og ma(v)
Itis clear that for all w € R, ]Ig?v (w) is nonincreasing in my(v) € (w?, 00]. Observe
from (6.5) that H(v) > 0, with equality if and only if v = ;. Hence, for w € R,
15, ) =13, (w) + H(uo) > inf. ):{Hgmw) +H)} = inf I3, (w)

eP(R):
ma(v)=1 ma(v)=l

— 12w

Thus, @y minimizes the variational formula (2.14). [

PROOF OF THEOREM 2.7. For p =2, the theorem follows from Lemma 6.12.
As for p € (2, 00) consider the quantity R™?) of (6.1). By Proposition 6.4, the
sequence (R™-P)), o satisfies an LDP with a convex good rate function, which
we denote here by Jg ,. Note that @ p of (6.6) satisfies

~ . 1 1
D,(t1, ) = nli)ngo - log E[exp(n((1, 12), R(”’p)))], HelR, bn< ;

Fort; eR, ) < %, there exist €1, &2 > 0 such that 613[,(;1(1 +e1),(14+¢3)) < o0.
Therefore, we can apply Varadhan’s lemma; see, for example, Theorem 4.3.1 and
condition (4.3.3) of [18] in order to write

~ 1
(6.12) ®,(t1, 1) = sup{titi + 1212 — Jg p (11, 2)}, nelkR,n<—.
1,72 p

We claim that the equality (6.12) in fact holds for all 1, ; € R. It remains to
show that the right- hand side is infinite for #, > %. Due to Cramér’s theorem, the

sequence (Ré"’p ))neN, defined by

p

w.p) - 1~y np)
Rznp :;;’Yinp
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satisfies an LDP with the good rate function A*, where

As(m) =sup{hmy — Ay}, meR;
neR

f\p(tz) = logﬁ%etﬂyl[’up(dy), neR.

Due to the contraction principle and the continuity of the projection map
(T1, T2) —> T2, we have

Aj(m) =inf Jk p(11. 7).

Note that the infimum is attained at some 7" € R, because Jg, , is lower semicon-
tinuous and has compact level sets (since it is a good rate function). Then we find
that for all 11, 1, € R,

sup {1171 + 1212 — J, (11, 12)} = sup{ata + 117] — JR p (7], 12) }
71,72 1%

= tll'l* + Sup{lz‘L’z — IA\;(‘Q)}
L)

=t1‘1,';|< +Ap(t2).

But from the definition of A p» it is clear that A p(t2) = oo fortp > %. Thus, (6.12)
is true for all t1,t; € R, so due to the convexit)j of Jg,p, Legendre duality (see,
e.g., Lemma 4.5.8 of [18]) implies that Jg , = <I>"[;.

Applying the contraction principle, (6.10), and the definition (2.9) of H?,Lfv, we
write the annealed rate function as

B"(w)= inf &*
» (W) qei o » (11, 2)
T, Py

= inf  inf {WF (11, 72) +H©))

71€R, 1>0: veP(R)

—1
7T, P _y

= inf inf s , H
velg(R)neHg,lrz>0:{ PN(TI ©) + (v)}

7T, -

— i qu
= nf {1, () + HO)}.

The definition of H in (6.5) allows the restriction of the variational problem to
measures v satisfying m,(v) < 1, which completes the proof. [

REMARK 6.13. The essence of the proof of Theorem 2.5 is a strong law of
large numbers for % A p(n ﬁ@;"), t2). Similarly, the essence of the proof
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of Theorem 2.7 is a large deviation principle for % A p(tl\/ﬁ®§n), 7). The
nontriviality of establishing such an LDP is due to the fact that

[Ap(tl\/ﬁ(az(n)’ tz)]izl ..... n;neN

is an infinite triangular array of dependent random variables. Similar random struc-
tures have previously been analyzed, for example, in [44] for LLN and in [22, 56]
for LDP. Note that this triangular array does have rich structure. For example,
each row is a finite exchangeable vector. In addition, the Maxwell-Poincaré—Borel
lemma (see, e.g., Lemma 1.2 of [35]) says that for fixed k, the random variables

(VnO", ..., Jnol)

are asymptotically independent as n — oo. Nonetheless, none of the existing lit-
erature on general triangular arrays with such structure appears to be immediately
applicable in our setting, which is why we appealed to the empirical measure ver-
sions (i.e., for L, @) of the LLN (in the proof of Theorem 2.5) and LDP (Proposi-
tion 6.5). As a side note, observe that the corresponding CLT for L, e (a Donsker-
type theorem) can be found in [54].

7. Atypical directions of projection. The goal of this section is to prove The-
orem 2.9. We state some preliminary results in Section 7.1. Then we address the
quenched case in Section 7.2 and the annealed case in Section 7.3.

REMARK 7.1. For 8 = [i.e., the sequence of directions ﬁ(l, 1,...,1D) e

S"~1 n e NJ, note that Wt("’p ) of (3.7) corresponds to the following “self-
normalized sum’:

1 (n,p)
n Z?:1 Yi
O AR

(7.1) ARRES

L

The quantity W}"’p ) when Yl.(n’p ) has a general law (not necessarily ) has been

analyzed in [10, 17, 32, 50]. In particular, [50] establishes upper-tail large devi-
ation asymptotics for (Wl(n’p ) )neN even if the law of Yi(n’p ) does not satisfy any
exponential moment conditions. In our setting where Yl-(n’p )~ M p, it is natural to
ask how the rate function of [50] compares with our universal rate function ]I?,lfm.
A consequence of Theorem 2.9 is that the large deviation rate function for the self-
normalized sums (W[("’p ))neN is atypical, in the sense that it does not coincide
with T}, .

7.1. Preliminary properties of the rate functions. In this section, we establish
some elementary properties of our various rate functions.
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LEMMA 7.2. The domains of the rate functions ]I?,Lfm of (2.9), A”I‘, the Legen-
dre transform of the function A of (2.7), and H‘;,r of (2.15) satisfy the following:
1.f0rp€[2, 00)7 D]?qu C(_171)’

D)
2. for p € (1,00), Dis ={(t1,2) € R x Ry : 7117 < 1);
3. for p e (1,00), Dper = (—1,1).

P

PROOF. We first prove 1. By Holder’s inequality, for x € R” and p > 2,

n n 2/p s/ n (p—2)/p 11
Zx?s(Dx,-V’) (Zl) = |xlln2 < Ixllapn? 7.
i=1 i=1

i=1

Thus, nl/pIB%n’p C nl/zlﬂ%n,z, and they intersect at “corners” of the form (+1, £1,
..., £1) e R". As a consequence,

sup{|(x, y)n| 1 x € nl/pIB%n,p, y€ n]/ZIB%n,Q} =n.

This shows that the supports of the laws of W®-P) of (2.1) and We("’p ) of (2.6) are
both equal to [—1, 1], and hence, D]‘I’qu c(—1,1).
P

Now we prove 2. Note that A7, is the Cramér rate function for the sequence of

sums of i.i.d. random variables % _1 mi, where in our case n; = (Y}, |Y;|?) € R?
forY; ~ up, i € N. A classical fact from large deviation theory says that the closure
of the domain of the Legendre transform of the log mgf of a probability measure
v e P(RY) is equal to the closure of the convex hull of the support of v [16],
Lemma 2.4. In our setting, this says that

Dy, =conv{(t], ) ERx Ry :|tlP =0} ={(t1,n) e Rx Ry : ||” <10a}.
Since D A% is convex, this implies 2.
Lastly, the fact that Hg is obtained from A"I‘7 via the contraction principle under

the map (71, 72) = 71 ‘rz_l/p shows that Dy, = (—1,1). [
P

The preceding lemma explains why in Theorem 2.9, we limit our results to the
case w € (—1, 1). In the following lemma, we show that the relevant variational
problems achieve their optima within these domains.

LEMMA 7.3. Fix p € (1,00):

1. Let (11, 72) € DA;. Then, in the variational problem (i.e., the Legendre trans-
form) that defines A%,

(7.2) AL, )= sup {nT+Hhn = Ay, 0)),
neR,n<l/p

the supremum is uniquely attained.
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2. Letw € Dﬂﬁfﬂz‘ Then, in the variational problem of (2.9) that defines ]I?,Lfm, the

infimum is (not necessarily uniquely) attained.

PROOF. 1. Since A, is strictly convex by Lemma 5.8, it follows from standard
results (see, e.g., Theorem 23.5 and Theorem 26.3 of [47]) that the supremum in
(7.2) is uniquely attained.

2.Fort >0and w e (—1, 1), let g, () = \I!;M(wtl/p, 7). Note that for w €
(—1, 1), we can rewrite (2.9) as

qu — i
I, (w) = ler;fo gu(12).

Note that g, is lower semicontinuous due to the lower semicontinuity of W7~ and

the continuity of the map 7 — (wt!/?, 7). To show that the infimum is attained,
it suffices to show boundedness of lower level sets, which implies compactness
since g, is lower semicontinuous. Note that for all T > 0, the function \IJI";, M 2(-, 7)
is symmetric about 0 and convex, and hence minimized at 0. As a consequence,

forall we (—1, 1),

gw(®=Vy  (0,71)= sup [t —W,,, (1, 10)]

1
tleR,tz<F

> sup {1 — ¥, ,4,(0,1)}

1
l‘2<p

1
= sup {l‘z‘[ + —log(1 — ptz)}
p

t2<%

1
=—(t+1—-1logr),

p

where the equality in the third line follows from Lemma 5.7 and the fact that
W) u,(0,9) = Ap(-) by the definition of W), ,, in (2.8). Since lim; ,oo(T + 1 —
log t) = oo, we find that lim;_, o g4 (T) = 00, S0 g, has bounded level sets. [

7.2. Comparison of quenched and unweighted LDPs. In this section, we
present the proof of Theorem 2.9, which entails a comparison of the log mgf’s
for the quenched and “Cramér’-type LDPs. We begin by setting some notation
that will allow us to state two lemmas that identify conditions under which a log
mgf is “more” or “less” convex than ¢ > £2.

Let B > 0, and for p € [1,00), let u, g(dy) be the absolutely continuous
probability measure on R with density f, g(y) = Cp, ﬁe_Mp/ (PP for an ap-
propriate normalization constant C, g. For p = 00, let oo g(dy) = poo(dy) =
-1, 1](%)/)pd y. Note that ., = )1 and elementary calculations show that C), g =
CpaB /7.
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LEMMA 7.4 (Theorem 8 of [7]). The map Ry >t +> logM,,dp,l/p(\/f) is con-
cave for p € [2, oo] and convex for p € [1, 2].

We can mold this lemma to apply to the function A, of (2.7).

LEMMA 7.5. Let p €[l,00) and t; < %. The map Ry > t1 — Ap( /11, 1) is
concave but not linear for p > 2, linear for p = 2, and convex but not linear for
p <2

PROOF. Itis easy to see that My, , (1) =M, , (t1B"/P) =M, (tp'/PBI/P).
Together with Lemma 7.4, this implies that for all § > 0, the map ¢
logMuP,ﬂ(«/f) is concave for p € [2, 0o] and convex for p € [1,2]. For #; € R,

< %, we consider the case B = (1 — pl‘z)_l and apply Lemma 5.7 to see that

1
(7.3) Apltr.12) == log(l = piz) +1ogMy,, o (0.

This proves the concavity (resp., convexity) of #; = A ,({/f1, r2) for p > 2 (resp.,
p=<2).

It remains to show that linearity holds if and only if p = 2. Note that for all
B >0, uy g is a Gaussian measure with mean O and variance f; thus, forr € R,
we have

£,
V2
Conversely, if f; — A p(\/t_ ,tp) is linear, then (7.3) implies that #; +—
log MMM_p 1 (1) 1s quadratic, 8O [, (j_ -1 must be Gaussian, hence p =2.
O

logMy, , (V1) =

1)~

We apply the concavity and convexity of the preceding lemma to prove inequal-
ities for the function W, ,, defined in (2.8).

LEMMA 7.6. Let v € P(R) be nondegenerate (i.e., not a Dirac mass at a
single point). If p € (2, 00) and m(v) <1, then

1
\pp,v(tl,IZ)pr(tl,tZ)y tlERat2<;’
with equality if and only if t; = 0. If p € (1,2) and m>(v) > 1, then
1
Wyt 12) = Ap(ty, 1), neR,n< >’

with equality if and only if t; = 0.
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PROOF. Fix p € (2,00) and nondegenerate v € P(R) such that my(v) < 1.
Let X ~ v. Due to the concavity of #| — Ap(ﬁ, t>) from Lemma 7.5, Jensen’s
inequality and the fact that #; = A (11, 12) is symmetric and increasing for #; > 0,

W, (11, 0) =By [A (X272, 02)] < A (B [2X2])' 2 1) < A (11, 12).

Since t; = A, (11, 12) is not linear for p > 2, it follows that the first inequality
above is an equality if and only if #; = 0 (i.e., when the random variable tlzX 2 s
degenerate). The result for p € (1, 2) and m3(v) > 1 follows from similar calcula-
tions. [

REMARK 7.7. The primary argument in the preceding proof of Lemma 7.6 is
the concavity (or convexity) of A o /- and Jensen’s inequality. A similar combina-
tion of tools was employed in [7], but to a different end; in particular, on pages 2,
16 and 19 of [7], Jensen’s inequality is applied to a log-concave function f and a
vector v € R” to obtain the inequality

n 1 n
[Tren'" < f(— Zvl).
i=1 i

In that setting, this yields an upper bound on the volume of a slab orthogonal to
any 0" e S"~!—an upper bound that is attained by the slab orthogonal to :"”. On
the other hand, we use Jensen’s inequality in a slightly different way (with respect
to a general measure instead of a discrete measure) to show that the precise rate
function for projections onto o-a.e. 6 € S differs (i.e., < rather than just <) from
the rate function for projections onto ¢.

PROOF OF THEOREM 2.9. As observed in Remark 7.1, as a consequence of
the representation in Lemma 3.1 and Lemma 3.2, (Wl(n’p ))neN satisfies the same
LDP as the sequence (W[("’p ))neN of self-normalized sums defined in (7.1). The
LDP for (Wt("’p ))neN with rate function I[‘]’,' of (2.15) follows from Cramér’s the-
orem in R? for %Z;’:l(Yi("’p ), |Yi("’p )|P ), n € N, and the contraction principle
applied to the map T, of (5.6).

As for comparing the quenched and self-normalized sums rate functions, let
p € (2,00), (11, 72) € Das, and define

1,70 ,T1,T0\ -
(", 1,0 7) =arg max 1 {titi + o2 — Ap (11, 1)},
l]GR,1‘2<E

where the supremum is uniquely attained due to Lemma 7.3. Then it follows from
the definition of the Legendre transform and Lemma 7.6 that

* 71,72 71,72 71,72 71,72
W LT ) > T 4t T — Wy ("7 150 7)

(%)
(7.4) > 1P 41, P — A (P )

= A, (11, ).
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Note that Lemma 7.6 shows that the inequality () is an equality if and only if
t;""™ = 0. Due to the strict convexity of A ,, we have (1", 1,""?) = VAL (t1, 12).
Since by Lemma 5.8, A, is essentially smooth (resp., symmetric in its first argu-
ment), A7 is strictly convex (resp., symmetric in its first argument). Therefore,
1" =9y A% (11, 1) = 0 if and only if 7 = 0.

Recall from Lemma 7.2 that Dﬁ’qu c(-1,1)= Dﬁ’%r. Forwe (—1,1)\ D]I‘,‘,‘,’M’

Py
cr qu —
we have ]Ip (w) <1y, (w) =o00. Forw € Dﬂglfuz’ let

w w . *
T, ,Ty ) € ar min V¥ (11, 10),
( 1 2 ) gr1eR,t2>0: paH2

-1
7T, -

where a minimizer exists due to Lemma 7.3(2). Then it follows from (7.4) and the
definition of ]I‘;,Ir from (2.15), that

(€3]
co>IM (w)=w* (¢, ") > A*(t",t")> inf A*(r, ) =I%w).
ILM( ) Pvuz(l 2)— p(l 2)—“6er2>0: p(l 2) p( )

T —1/p_

17, T=w

The assumption that w € DH?,‘,’,Q implies that (7", ;") € D A% Thus, the inequality
(%) is strict if and only if the corresponding inequality (%) from (7.4) is strict,
which is the case if and only if 7;* # 0. If w # 0, then the constraint w = T 1'2_ 1/p
implies that 7" # 0, so (%) is a strict inequality. On the other hand, if w = 0, then
H??L,Juz 0)=0= ]I;r(O). This completes the proof for p > 2.

The proof is essentially identical for p < 2, with convexity replacing concavity.
The identification in the case p = 2 follows from Theorem 2.12, which states that
the rate function associated with (We("’z))neN is the same for all € S, in particular
f0r9(”)=L(”)=ﬁ(l,1,...,1). O

7.3. Comparison of annealed and unweighted LDPs. Using similar methods
as for Theorem 2.9, combined with the limit log mgf P p of (6.6), we obtain the fol-
lowing result which compares the sequence of fixed directions ¢ with the sequence
of random directions ®.

PROPOSITION 7.8. For p € (2, 00),
IB'w) = 15w),  we (=11,

with equality if and only if w = 0.

PROOF. Recall the definition of the limit log mgf P p given in (6.6). Due to
the variational representation stated in Lemma 6.7 and Lemma 6.9, there exists an

optimal probability measure vy such that

(7.5) S, (11, 12) =Wy s (11, 12) —H(v).
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Note that mz(v;) <1, so by Lemma 7.6,

1
\I"p,l);(tlatZ)SAp(tlatZ)7 tl GR,I2<57

with equality if and only if #; = 0. Together with (7.5), this shows that
D) (11, 12) < Ap(t1. 1) —H(v)) < Ap(t1. 1),

with equality only if #1 = 0 and v}, = uo. From this inequality, the same consid-

erations as in the proof of Theorem 2.9—except with W, ,,, there replaced by ® »
here—complete the proof. [J

8. Analogous results for product measures. In this section, we consider pro-
jections of a random vector distributed according to a product measure, and state
the analogous “product measure” versions of the “¢7 ball” results of Section 2. For
ne€Nand y € P(R), let

3.1) X0 = (X" Xy~

independent of O Let oo be the uniform measure on [—1, 1], whose density
is the limit foo =lim, . f) of the densities f, defined in (1.2). The p = oo
analogs of our results stated in Section 2 follow as a consequence of the results in
this section with y = 4.

The results in the product measure case are proved using very similar arguments
as in the proofs of the £ ball case for p < oo, given in Sections 4-7. In fact,
the arguments in this section are typically slightly simpler, because the a priori
independence of the coordinates of X") eliminates the need to appeal to the
representation of the uniform measure on the £7 ball given in Section 3. For this
reason, we will mostly only sketch the proofs in this section, highlighting only the
main differences.

8.1. Annealed LDP. Forn e Nand y € P(R), let

o1
(8.2) wer) = m(x(nm’ o) |

83 @0 zlog [ [ M@y @, 0.t R,
(8.4) IT'(w) = inf @} (70, T1).

70>0,71€R:
—-1/2
‘EO TII=w

THEOREM 8.1. Let y lie in the space T, defined in (5.2). Then the sequence
(W)Y, oy satisfies an LDP with the quasiconvex good rate function ]I";‘,“.
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PROOF. Let Z(W = (an), ...,Z,S”)) be a standard Gaussian random vector
(i.e., distributed according to ,u?”), independent of X-¥). Define

8.5) o = _L <X<'W> - >
nl/2 NZON 2l

and consider the associated sum of i.i.d. RZ-valued random variables,

LKL m 2 vy
§y) = ; Z(’Zin)} ’ Xin Y Zin))'
i=1

Note that ®,, of (8.3) is the log mgf of the summands of § .y,

Since ©™ @ Z(”)/||Z(”)||n’2 as shown in Lemma 3.1, we have W) @
W@ so it suffices to prove an LDP for (W), . Note that W?) =
T(S"7)), where T : R> — R is defined by

(8.6) T(ro. 1) =15 °11.

It is straightforward to check that if y € 7, then 0 € bey (see the proof of The-
orem 2.2 in Section 4.1 for a related calculation), so by Cramér’s theorem, the
sequence (S, N satisfies an LDP in R? with the good rate function CDj.
Due to the continuity of 7 on qu; , the contraction principle yields the LDP for

(W), N with the desired rate function ]I?,". O

8.2. Quenched LDP and atypical projection directions. Recall the mgf M,, of
(5.1). For n e N and y, v € P(R), define

1
(8.7) WY = Y R
(8.8) \py,v(tl)ﬁ/RlogMy(nu)v(du), 1 eR,
(8.9) I, (w) = W3 | (w).

THEOREM 8.2. Let y €7, for some q > 1. Then, for c-a.e. 0 € S, the se-
quence (We(n’y) )neN satisfies an LDP with the convex good rate function H)q/?uz-

A version of Theorem 8.2 with weaker conditions can be found in Theorem 2.4
of [27]. The reader can also find in Theorem 2.5 of [27] a comparison of ]I?,lfuz
and (logM,,)*; the latter is the large deviation rate function for the sequence of
empirical means of X"?), as given by Cramér’s theorem.
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8.3. Variational formula.

THEOREM 8.3. Let y € T, for some q > 2. Then, for all w € R,

. 1
810)  Iw)= Ve%);{ﬂww) +Hlp) + 5 (1= mz(v))}-
ma(v)<1

In particular, this implies that for all w € R, 13" (w) < H?,?M(w).
To prove Theorem 8.3, we first establish appropriate versions of the lemmas

established in Section 6. Let y € 7T, for some g > 2, and define the functional
®,, : R — R as follows:

~ 1 "
(8.11) d, (1) inli)ngo;logE[exp(Zt\/ﬁ@l@)Xi(n’y))}, teR.

i=1
LEMMA 8.4. Lety €T,. Then

(8.12) ()= sup {¥,,()—H®W)}, reR.
veP(R)

In addition, &Dy(t) <ooforallt eR.
SKETCH OF PROOF. The proof of Lemma 8.12 centers around Varadhan’s

lemma, and follows from similar calculations as in the proof of Lemma 6.7, except
with logM,, in place of A,,. [

LEMMA 8.5. Let y €Ty, and for fixed t € R, let ¢ : P(R) — R denote the
functional being maximized in (8.12):

d(v) =Wy, (1) — H().

Then ¢ is strictly concave and upper semicontinuous [with respect to the
Wasserstein-% topology on P,;p—1)(R)]. As a consequence, the supremum in
(8.12) is uniquely attained at some optimal v° such that mo(v°) < 1.

SKETCH OF PROOF. The proof is essentially identical to the proof of
Lemma 6.9, except the continuity of v = W, ,(¢) is given by Lemma 5.6 instead
of Lemma 5.7. O

LEMMA 8.6. Lety € T,. Then, for t € R,
(8.13) CD;(r) = Ue%gl(fR){\D;,v(r) + H(v)}.
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SKETCH OF PROOF. The proof of Lemma 8.6 is similar to the proof of
Lemma 6.11, where the main task is to verify the conditions of the minimax theo-
rem (Theorem 6.10), in order to apply it to the variational formula (8.12). Using the
notation of Lemma 6.11, the main differences in this case are: we set Y =R, D =
R, and for fixed 7, the functional F is set equal to F'(v,1) =tt — W, ,,(¢) + H(v)
for v e C and ¢t € D. We omit the details. [

PROOF OF THEOREM 8.3. A straightforward modification of the proof of
Proposition 6.4 shows that (W), . satisfies an LDP with a convex good rate
function. Also note that the domain of the limit log mgf 5157, is all of R. We utilize
the following fact for large deviations in a topological vector space X': if a given
rate function is convex in X, and the domain of the associated limit log mgf is the
entire dual space X', then the rate function can be identified with the Legendre
transform of the limit log mgf (see, e.g., Theorem 4.5.10 on page 152 of [18]).
Therefore, the rate function for (W ")), cn is Eﬁ’;, the Legendre transform of the
limit log mgf d~>y defined in (8.11). This observation and the variational formula
(8.13) complete the proof. [J

9. Analysis of the variational problem. In this section, we analyze the vari-
ational problems that relate the annealed and quenched rate functions. In Sec-
tion 9.1, we analyze the variational problem of Theorem 8.3 for y = peo. In
Section 9.2, we formulate some conjectures for the variational problem of The-
orem 2.7.

9.1. Comparison of quenched and annealed rate functions for p = co. Note
that for w = 0 and p € [2, 00), the infimum in the variational problem (2.14) is
attained at u;. Roughly speaking, this occurs because w = 0 is the (LLN) limit of
the random projection W7 and the Gaussian measure  is the (LLN) limit of
the empirical measure defined in (6.4),

1 n
Ln,@=226ﬁ®§n>$uz asn — oo.
i=1

For general w # 0, the minimizer (assuming it exists) may not necessarily be the
Gaussian measure.

For p =2, Lemma 6.12 states that the infimum is attained at u; for all w € R.
This is because the spherical symmetry of the uniform law on B, ; is such that a
projection onto a random direction has the same law as a projection onto a fixed
direction (say, the canonical first coordinate eY’) ). In other words, large deviations
of the random directions of projection play no role in the annealed large deviations,
when p = 2.

In contrast, as clarified in Proposition 9.2 below, the random directions of pro-
jection do play a role when the random vector to be projected is drawn according
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to the uniform measure on [—1, 1]* instead of the uniform measure on B, 5. That
is, the unique minimizer of (8.10) is not o, which suggests the that deviations of
the underlying “environment” (the directions of projection) play a nontrivial role
in the overall annealed large deviations.

LEMMA 9.1. For y € T, and w € R such that H‘;","(w) < 00, there exists a
unique minimizer vy, € P(R) that attains the infimum in (8.10).

PROOF. The idea is similar to Lemma 8.5, which considers the related vari-
ational problem (8.12). Let r € (1, 2), and equip P»(R) with the Wasserstein-r
topology. By Lemma 6.8, it follows that the infimum in (8.10) is over a convex,
compact set. In addition, v ]I)cl?,, (w) is convex and lower semicontinuous, since
it is the supremum of the maps v > tw — W, , (), which are continuous due to
Lemma 5.6, and also clearly linear by definition. Moreover, H is lower semicon-
tinuous and strictly convex due to Proposition 6.5. Thus, the infimum in (8.10) is
the infimum of a lower semicontinuous strictly convex function over a compact
convex set, so the infimum is uniquely attained. [J

NOTATION. Fix the following notational convention for the remainder of this
section: replace (o by 0o in our notation for the mgf’s and rate functions (i.e.,
write Moo, Yoo,v, Poo, Hgg,v, I37), as well as in our notation for the optimizing
measure of Lemma 9.1, replace v, With Ve 4.

PROPOSITION 9.2. Let p = oco. There exists wy € (0, 1) such that if w, <
|lw| < 1, then veo y # W2; that is, for some w € (—1, 1), the minimizer in (8.10) is
not standard Gaussian. This implies that for such w, the following strict inequality
holds: T3 (w) < I3, (w).

To prove this, we begin by analyzing the asymptotics of the function W,
defined in (8.8).

LEMMA 9.3.  Let My, be the log mgf of (heo, as defined in (5.1). Then
logMoo (1) |
[t|—o0 7] N

(CAY)

Moreover, let m(-) be the first moment map, as defined in (2.13). Then, for v €
PR),

Yoo, (1)

|t]— o0 £

9.2) =m(v).

In addition, ¥, is strictly convex. As a consequence, we have

9.3) (—ml(l)), +m1(v)) C D\pgo,v C [—ml(v), +m1(v)].
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PROOF.  The limit (9.1) follows from basic calculus. That is, applying the sym-
metry of log M, using the explicit expression log M (1) = log(%), and apply-
ing I’Hopital’s rule to compute the limit

log Mo (1 log Mo (1
Mo ® _ iy M@ _ i (10g My
000

|t]— o0 t] t—00 1
. 1
= lim (cothr — — ) =1.
t— 00 t

As for the second limit (9.2), by the monotone convergence theorem, for v € P(R),

Woo,v(?) . 1
: = lim |u|<coth(tu) — E)v(du) =mi(v).
R

[t]—> 00 |t| 1—00

Note that logMy is strictly convex due to basic properties of log mgf’s and,
therefore, W, ,, is also strictly convex for all v € P(R), since integration with
respect to v is a linear functional.

We now prove the first inclusion of (9.3). The strict convexity of W, and
the asymptotic linearity given by (9.2) imply that for all ¢ < m1(v), there exists
some f. € R such that W ,,(¢) > c|t]| for |t| > t.. The upshot is that if ¢ > 0 and
|lw| < mi(v) — ¢, then

limsup[tw — Yo, (7)] < limsup [¢](Jw]| — m1(v) + &) = —o0.

[t|]—o00 [t|]—00
Hence, the function F,, defined by Fy, ,(t) =tw — W, (¢) has compact up-
per level sets. Since Fy, , is upper semicontinuous (due to the lower semicon-
tinuity of W ), it follows that F,, , is bounded above in R, implying that
\llgo’v(w) < 00 when |w| < m(v) — . As this holds for all £ > 0, we have that
(—=mi(v), +m1(v)) C Dy .

To prove the the second inclusion of (9.3), a similar argument as above shows
that for ¢ > 0, if w > m(v) + ¢, then

liminf[rw — Woo,, (1)] = liminft (w — my(v) — &) = +o0,

and if w < —(m1(v) + ¢), then

liminf[tw — Voo, (1)] > liminfz(w + m; (v) + ¢) = +o0.
t——00 t——00

Therefore, \Ifg‘om(w) = oo for |w| > m1(v) + €. Because this holds for all ¢ > 0, it
follows that Dyx = C[—m1(v), +m1(v)]. U

REMARK 9.4. Note that m(u2) = +/2/m ~ 0.798, which lies on the bound-
ary of the domain of ]1?;;, 1y as depicted in Figure 3.

PROOF OF PROPOSITION 9.2. To show that the minimizer of the variational

problem (8.10) is not uy, it suffices to show that there exists some measure v, €
P(R) such that:
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(a) v, is absolutely continuous with respect to Lebesgue measure;
(b) ma(vo) = 1;
(©) mi(vo) > my(p2).

There exist several such measures, but for a concrete example, consider the uni-
form measure on [—+/3, +/3]. Given any measure v, satisfying (a), (b), and (c),
it follows that H (v.|u2) < oo, and the definition of ]I?,Lfv in (8.9) and Lemma 9.3
imply that for w € (—1, 1) such that m(u>) < |w| < m1(v,), we have

qu _ * _ * __Tqu
]IOO’UO =W, (w) <oo= \I!OO,M(w) = ]IOO,M.

Therefore, the functional v Hgg,,,(w) + HW|uz) + %(1 — m3(v)) is finite when
v = v, but infinite when v = 5, which proves the proposition. [

9.2. Conjectures regarding the variational problem. We believe that Proposi-
tion 9.2 can be extended to all w # 0 in the domain of I], and that an analogous
result should hold for all p € (2, co) as well as for products of measures other than
Y = llso- TO be precise, we mean the following.

CONJECTURE 9.5. Let p € (2,00). For w € (—1, 1) \ {0}, the minimizer in
(2.14) is not . Similarly, for y € T, and w € D]p;n \ {0}, the minimizer in (8.10)
is not wy. This implies that except at w = 0, the annealed rate function lies strictly
below the quenched rate function.

This would require a new approach since: (i) our current proof relies on the
exact asymptotics of Lemma 9.3 for the case p = oo, which makes generalization
to other product measures difficult; and (ii) for general ¢7 balls, the variational
problem is more complicated, due to the additional contraction step.

One possible approach to Conjecture 9.5 would be to analyze the intermediate
variational problems (6.7) and (8.12). In the case p = o0, it is possible to establish
the following lemma.

LEMMA 9.6. Let F;(v) = Woo, (t) — H(v). There exists t, > 0 such that if
|t| > t«, then the maximizer of (8.12) is not the standard Gaussian. That is, for
some probability measure v; £ (L2, we have F;(v;) > Fy(u2).

SKETCH OF PROOF. First, we can rewrite F; and (8.12) in terms of the en-
tropy of v. Then Lemma 9.3 can be applied to transform (8.12) into a penalized
maximum entropy problem, amenable to exact calculations. [J

The main issues with this approach are that the claim is for ¢ sufficiently large,
and the “optimal” measure is not identified. Nonetheless, this approach offers an
alternative variational problem which may be simpler to analyze than (8.10).
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