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We combine Stein’s method with a version of Malliavin calculus on the
Poisson space. As a result, we obtain explicit Berry—Esséen bounds in Central
limit theorems (CLTs) involving multiple Wiener—Ito integrals with respect to
a general Poisson measure. We provide several applications to CLTs related
to Ornstein—Uhlenbeck Lévy processes.

1. Introduction. In a recent series of papers, Nourdin and Peccati [13, 14],
Nourdin, Peccati and Réveillac [15] and Nourdin, Peccati and Reinert [16] have
shown that one can effectively combine Malliavin calculus on a Gaussian space
(see, e.g., [17]) and Stein’s method (see, e.g., [3, 28]) in order to obtain explicit
bounds for the normal and nonnormal approximation of smooth functionals of
Gaussian fields.

The aim of the present paper is to extend the analysis initiated in [13] to the
framework of the normal approximation (in the Wasserstein distance) of regu-
lar functionals of Poisson measures defined on abstract Borel spaces. As in the
Gaussian case, the main ingredients of our analysis are the following:

1. A set of Stein differential equations, relating the normal approximation in the
Wasserstein distance to first-order differential operators.

2. A (Hilbert space-valued) derivative operator D, acting on real-valued square-
integrable random variables.

3. An integration by parts formula, involving the adjoint operator of D.

4. A “pathwise representation” of D which, in the Poisson case, involves standard
difference operators.

As a by-product of our analysis, we obtain substantial generalizations of the
Central limit theorems (CLTs) for functionals of Poisson measures (for instance,
for sequences of single and double Wiener—Itd integrals) recently proved in [22—
24] (see also [4, 21] for applications of these results to Bayesian nonparametric sta-
tistics). In particular, one of the main results of the present paper (see Theorem 5.1
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below) is a CLT for sequences of multiple Wiener—Itd integrals of arbitrary (fixed)
order with respect to a general Poisson measure. Our conditions are expressed in
terms of contraction operators, and can be seen as a Poisson counterpart to the
CLTs on Wiener space proved by Nualart and Peccati [19] and Nualart and Ortiz-
Latorre [18]. The reader is referred to Decreusefond, Joulin and Savy [5] for other
applications of Stein-type techniques and Malliavin operators to the assessment of
Rubinstein distances on configuration spaces.

The remainder of the paper is organized as follows. In Section 2, we discuss
some preliminaries, involving multiplication formulae, Malliavin operators, limit
theorems and Stein’s method. In Section 3, we derive a general inequality con-
cerning the Gaussian approximation of regular functionals of Poisson measures.
Section 4 is devoted to upper bounds for the Wasserstein distance, and Section 5
to CLTs for multiple Wiener—It6 integrals of arbitrary order. Section 6 deals with
sums of a single and a double integral. In Section 7, we apply our results to non-
linear functionals of Ornstein—Uhlenbeck Lévy processes.

2. Preliminaries.

2.1. Poisson measures. Throughout the paper, (Z, Z, i) indicates a measure
space such that Z is a Borel space and p is a o -finite nonatomic Borel measure. We
define the class Z, as Z, = {B € Z: u(B) < oo}. The symbol N = {ﬁ(B) :B €
Z,} indicates a compensated Poisson random measure on (Z, Z) with control p.
This means that N is a collection of random variables defined on some probability
space (€2, F, ), indexed by the elements of Z,,, and such that: (i) forevery B, C €
Z, suchthat BNC =g, N (B) and N (C) are independent, (ii) for every B € Z,,,
Z'P(B) - u(B),
where B(B) is a Poisson random variable with parameter 1 (B). Note that proper-
ties (i) and (ii) imply, in particular, that N is an independently scattered (or com-
pletely random) measure (see, e.g., [24]).

N(B)

REMARK 2.1. According to [27], Section 1, and due to the assumptions on
the space (Z, Z, u), it is always possible to define (€2, F, P) in such a way that

(2.1) Q:{w:Z(Szj,neNU{oo},zjeZ ,
j=0

where §, denotes the Dirac mass at z, and N is the compensated canonical map-
ping given by

(2.2) N(B)(®) = w(B) — u(B), Be2Z,.
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Also, in this case one can take JF to be the P-completion of the o -field generated
by the mapping (2.2). Note that, under these assumptions, one has that

Plw:w(B) <o0,VBs.t. u(B) <oo}=1 and
(2.3)
Plow:3zst. w({z}) > 1} =0.

REMARK 2.2. From now on, and for the rest of the paper, the hypotheses (2.2)
and (2.3), on the structure of 2 and N, are implicitly satisfied. In particular, F is
the P-completion of the o -field generated by the mapping in (2.2).

For every deterministic function h € L%(Z, Z, nw) = Lz(,u) we erte N (h) =
[7 h(z)N (dz) to indicate the Wiener—Itd integral of 4 with respect to N (see, e.g.,
[9] or [29]). We recall that, for every i € L?(y1), the random variable N (h) has an
infinitely divisible law, with Lévy—Khinchine exponent (see again [29]) given by

Q24) Y, 2) =logE[e* V™) = / [ — 1 —irh()]udz),  reR.
VA

Recall also the isometric relation: for every g,h € Lz(u), E[ﬁ(g)ﬁ(h)] =
[7h(2)g(@D)u(dz).

Fix n > 2. We denote by L2(u") the space of real-valued functions on Z” that
are square-integrable with respect to u*, and we write L%(,u”) to indicate the sub-
space of L2(u") composed of symmetric functions. For every f € Lz(,u”) we
denote by I,(f) the multiple Wiener—It6 integral of order n, of f with respect
to N. Observe that, for every m,n > 2, f € Lz(u )and g € Lz(um) one has the
isometric formula (see, e.g., [33]):

2.5) ELL (f)In(§)] = n!( £, 8) 12y Linem) -

Now fixn > 2 and f € Lz(u”) (not necessarily symmetric) and denote by f the
canonical symmetrization of f: for future use we stress that, as a consequence of
Jensen’s inequality,

(2.6) £ L2y < Il L2gum-

The Hilbert space of random variables of the type I,(f), where n>1 and
f e Lz(,u”) is called the nth Wiener chaos associated with N. We also use
the following conventional notation: 11 (f) = N(f), f e L?(w); I,(f) = In(f),
f e L?(u"™), n > 2 [this convention extends the definition of I,,( f) to nonsym-
metric functions f]; Ip(c) = ¢, ¢ € R. The following proposition, whose content
is known as the chaotic representation property of N, is one of the crucial results
used in this paper. (See, e.g., [20] or [34] for a proof.)
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PROPOSITION 2.3 (Chaotic decomposition). Every random variable F €
L2(F,P) = L*(P) admits a (unique) chaotic decomposition of the type

2.7) F=EF)+ Y L(f,

n>1

where the series converges in L? and, for each n > 1, the kernel f, is an element
of L2(u™).

2.2. Contractions, stars and products. We now recall a useful version of the
multiplication formula for multiple Poisson integrals. To this end, we define, for
qg.p>1,f¢€ L%(,ul’),g € Lf.(;ﬂ),r =0,...,gApandl/=1,...,r,the (contrac-
tion) kernel on ZP”*t4="~! which reduces the number of variables in the product
fg from p+gq to p+q —r — 1 as follows: r variables are identified and, among
these, [ are integrated out. This contraction kernel is formally defined as follows:

f*lrg(yla---,Vr—htla---stp—r,sl,---asq—r)
(28) :,Ll f(Zl,---,Zl,)/l,---,Vr—latl,---atp—r)
X Q(Z1s e s 2V ooy Vieds S1u v oy Sq—r) i (dz1 - - d2))
and, for [ =0,
f*?g(yla""yratlv"'7tp7rvslv""SQ7r)
(2.9)

:f(yl7--~’yr9t1a---stp—r)g(yl"~-7y}"asl"'~$sq—}’)s
so that f*g gltr, ... tp,81,...,8¢) = f(t1,...,15)g(s1,...,84). For example, if
P=q=2,

fYgy.t,s) = f(y, gy, s),
(2.10)
solg.9 = [ rensGsn:.
2.11) e = | gz,
2.12) re=[ [ ren e @z,

The quite suggestive “star-type” notation is standard, and has been first used by
Kabanov in [8] (but see also Surgailis [33]). Plainly, for some choice of f, g, r, [ the
contraction f *lr g may not exist, in the sense that its definition involves integrals
that are not well defined. On the positive side, the contractions of the following
three types are well defined (although possibly infinite) for every ¢ > 2 and every
kernel f € Lf,(,uﬂ):
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(a) f*(r) fz1,...,22¢—r), where r =0, ..., g, as obtained from (2.9), by setting
g§=1;

®) fo f@1eaaizgoD) = [ f2@ s zgt, ) dp! forevery [ = 1,.... g3

(c) f+ f.forr=1,....,q—1.

In particular, a contraction of the type f *51 f,wherel =1,...,qg — 1 may equal
+00 at some point (zp, ..., zg—7). The following (elementary) statement ensures
that any kernel of the type f %/ g is square-integrable.

LEMMA 2.4. Let p,q > 1, and let f € L?>(u9) and g € L>(uP). Fix r =
0,....,g Ap.Then, fx. g€ L2 (upta=2ry,

PROOF. Just use equation (2.8) in the case / = r, and deduce the conclusion
by a standard use of the Cauchy—Schwarz inequality. [

We also record the following identity (which is easily verified by a standard
Fubini argument), valid for every g > 1,every p=1,...,¢q:

(2.13) /quip(f *(;); f)zd,ﬁq—l’ =fzp(f *g_P f)zdup

for every f € Lf(,u‘f ). The forthcoming product formula for two Poisson multiple
integrals is proved, for example, in [8] and [33].

PROPOSITION 2.5 (Product formula). Let f € L2(uP) and g € L(u9),
p.q > 1, and suppose moreover that f *lr g € L2(uPta="= for every r =
0,....,pAqandl=1,...,r such thatl #r. Then

pAq r —
e 4= (P ()X (]) le-raT o)
=0

r=0
where the tilde “~” stands for symmetrization, that is,

P 1

1 _ l
S * gxy, .. -,xq—i—p—r—l) = G+p—r—0)! ;f*r g(xa(l)7 .. -axa(q-i-p—r—l)),
where o runs over all (g + p —r —1)! permutations of the set {1, ...,q+p—r—1}.

REMARK 2.6 (Multiple integrals and Lévy processes). In the multiple
Wiener—It6 integrals introduced in this section, the integrators are compensated
Poisson measures of the type N(dz), defined on some abstract Borel space. It
is well known that one can also build similar objects in the framework of Lévy
processes indexed by the real line. Suppose indeed that we are given a cadlag Lévy
process X = {X;, t > 0} (that is, X has stationary and independent increments, X
is continuous in probability and Xo = 0), defined on a complete probability space
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(2, F, P), and with Lévy triplet (y, o2, v) where y € R, 0 > 0 and v is a Lévy
measure on R (see, e.g., [29]). The process X admits a Lévy—Itd representation

thyt—l—aW,—l—f/ xdN(s, x)
0, 61x{|x|>1}

+1imf/ xdN (s, x),
el0J J(0,11x{e<|x|<1}

where: (i) {W;, t > 0} is a standard Brownian motion, (ii)

N(B) =#{t:(t, AX;) € B}, B e B((0,00) x Ry),

(2.15)

is the jump measure associated with X (where Ro =R — {0}, AX; = X; — X;—
and #A denotes the cardinal of a set A) and (iii)

dN(t,x) =dN(t,x) — dtdv(x)

is the compensated jump measure. The convergence in (2.15) is a.s. uniform (in ¢)
on every bounded interval. Following It6 [7], the process X can be extended to an
independently scattered random measure M on (R x R, B(R, x R)) as follows.
First, consider the measure du*(t, x) = o2drd8y(x) + x2dt dv(x), where 8 is
the Dirac measure at point 0, and dt is the Lebesgue measure on R. This means
that, for E € B(R4+ x R),

[L*(E)=O'2/ dt+// x2dtdv(x),
E(0) 4

where E(0) = {r e Ry :(t,0) € E} and E' = E — {(t,0) € E}; this measure is
continuous (see It6 [7], page 256). Now, for E € B(Ry x R) with u*(E) < oo,
define

M(E):cr/ dw; +1im// xdN(t, x)
E(0) n {(t,x)€E: 1/n<|x|<n}

[with convergence in L%(Q)], that is, M is a centered independently scattered ran-
dom measure such that

E[M(E\)M(E»)] = pu*(E1 N Ey)

for E1, Ey € B(R. x R) with u*(E) < 0o and pu*(Ez) < 0o. Now write L2 =
Lz((RJr x R)", BR; x R)", u*®"). For every f € Lﬁ, one can now define a mul-
tiple stochastic integral I,(f), with integrator M, by using the same procedure
as in the Poisson case (the first construction of this type is due to Ito—see [7]).
Since M is defined on a product space, in this scenario, we can separate the time
and the jump sizes. If the Lévy process has no Brownian components, then M has
the representation M (dz) = M(ds,dx) = xﬁ(a’s, dx), that is, M is obtained by
integrating a factor x with respect to the underlying compensated Poisson mea-
sure of intensity df v(dx). Therefore, in order to define multiple integrals of order
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n with respect to M, one should consider kernels that are square-integrable with
respects the measure (x2dtv(dx))®". The product formula of multiple integrals
in this different context would be analogous to the one given in Proposition 2.5,
but in the definitions of the contraction kernels one has to to take into account the
supplementary factor x (see, e.g., [10] for more details on this point).

2.3. Four Malliavin-type operators. In this section, we introduce four opera-
tors of the Malliavin-type, that are involved in the estimates of the subsequent sec-
tions. Each of these operators is defined in terms of the chaotic expansions of the
elements in its domain, thus implicitly exploiting the fact that the chaotic represen-
tation property (2.7) induces an isomorphism between L2(P) and the symmetric
Fock space canonically associated with L2(M). The reader is referred to [20] or
[30] for more details on the construction of these operators, as well as for further
relations with chaotic expansions and Fock spaces. One crucial fact in our analy-
sis is that the derivative operator D (to be formally introduced below) admits a
neat characterization in terms of a usual difference operator (see the forthcoming
Lemma 2.8).

For later reference, we recall that the space L*(P; LZ(M)) ~L2Qx Z,F®
Z, P ® p) is the space of the measurable random functions u : Q2 x Z — R such

V4 }

In what follows, given f € L%(,uq) (g >2)and z € Z, we write f(z,-) to indicate
the function on Z9~! givenby (z1,...,24-1) = f(z, 21, ..., 2¢g—1)-

(1) The derivative operator D. The derivative operator, denoted by D, trans-
forms random variables into random functions. Formally, the domain of D, writ-
ten dom D, is the set of those random variables F € L?(PP) admitting a chaotic
decomposition (2.7) such that

2
(2.16) Dol fallfam < 00
n>1
If F verifies (2.16) (that is, if F' € dom D), then the random function z +— D, F is
given by
(2.17) D.F =) nl_1(fz."), z€Z.
n>1

For instance, if F = I1(f), then D, F is the nonrandom function z — f(z). If
F = I1,(f), then D, F is the random function

(2.18) 2> 2L (f(z,)).

By exploiting the isometric properties of multiple integrals, and thanks to (2.16),
one sees immediately that DF € L2(P; Lz(u)), for every F' € dom D.
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REMARK 2.7. Strictly speaking, the random function appearing in (2.17)
provides a version of the Malliavin derivative of F. In particular, any u €
L2(P; Lz(,u)) such that u(w, z) equals the right-hand side of (2.17) for dP x du-
almost every (w, z) can be used as a definition of DF.

Now recall that, in this paper, the underlying probability space (€2, F,P) is
such that €2 is the collection of discrete measures given by (2.1). Fix z € Z; given
arandom variable F : 2 — R, we define F; to be the random variable obtained by
adding the Dirac mass §, to the argument of F. Formally, for every o € €2, we set

(2.19) F.(w)=F(w+35.).

A version of the following result, whose content is one of the staples of our analy-
sis, is proved, for example, in [20], Theorem 6.2 (see also [30], Proposition 5.1).
One should also note that the proof given in [20] applies to the framework of a
Radon control measure u: however, the arguments extend immediately to the case
of a Borel control measure considered in the present paper, and we do not re-
produce them here (see, however, the remarks below). It relates F; to D, F and
provides a representation of D as a difference operator.

LEMMA 2.8. Forevery F € dom D,
(2.20) D,F=F,—-F, a.e.-pu(dz).

REMARK 2.9.
1. In the It6-type framework detailed in Remark 2.6, we could alternatively use
the definition of the Malliavin derivative introduced in [30], that is,
F —F
D ynF = L, ae.-x>dt v(dx).

See also [11].
2. When applied to the case F = I{(f), formula (2.20) is just a consequence of
the straightforward relation

F.—F= fz F (N (dx) +8.(dx)) — /Z FN@x)

=/ F(0)8.(dx) = f(2).

3. To have an intuition of the proof of (2.20) in the general case, consider
for instance a random variable of the type F = N (A) x N (B), where the
sets A, B € Z, are disjoint. Then one has that F' = I(f) where f(x,y) =
2*1{1A(x)13(y) +14(y)1p(x)}. Using (2.18), we have that

(2.21) D.F = N(B)14(z) + N(A)13(2), zeZ,
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and
F.—F={N+68.}(A) x {N +68.}(B) — N(A)N(B), z€Z.

Now fix z € Z. There are three possible cases: (i) z ¢ A and z ¢ B, (ii) z € A,
and (iii) z € B. If z is as in (i), then F, = F. If z is as in (ii) [resp., as in (iii)],
then

F,— F={N+8,}(A) x N(B) — N(A)N(B) = N(B)
[resp.,
F,— F=N(A) x {N +68.,}(B) — N(A)N(B) = N(A)].

As a consequence, one deduces that F, — F' = ZV(B)IA(z) + ]\A/(A)lg(z), SO
that relation (2.20) is obtained from (2.21).

4. Observe also that Lemma 2.8 yields that, if F, G € dom D are such that FG €
dom D, then

(2.22) D(FG)=FDG + GDF + DGDF,

(see [20], Lemma 6.1, for a detailed proof of this fact).

(ii) The Skorohod integral 8. Observe that, due to the chaotic representation
property of N every random function u € L2(P, Lz(u)) admits a (unique) repre-
sentation of the type

(2.23) u; =y I(fuz.),  z€Z,

n>0

where, for every z, the kernel f;,(z, -) is an element of L?(,u”). The domain of the
Skorohod integral operator, denoted by dom §, is defined as the collections of those
u € L?(P, L?>(w)) such that the chaotic expansion (2.23) verifies the condition

(2.24) >0 DULfall 2 iy < 00

n>0

If u € dom 8, then the random variable §(u) is defined as

(2.25) 8y =Y Lir1(fn),

n>0

where fn stands for the canonical symmetrization of f (as a function in n + 1
variables). For instance, if u(z) = f(z) is a deterministic element of L>(u), then
) =1 (f).Mfu(z) =1L (f(z,-)), with f € L2(u?), then §(u) = L(f) (we stress
that we have assumed f to be symmetric). The following classic result, proved, for
example, in [20], provides a characterization of § as the adjoint of the derivative D.
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LEMMA 2.10 (Integration by parts formula). For every G € dom D and every
u € domd, one has that

(2.26) E[G8u)]=E[(DG,u) 2],

where

(DG, u)r2(,) = /Z D,G x u(z)u(dz).

(iii)) The Ornstein—Uhlenbeck generator L. The domain of the Ornstein—
Uhlenbeck generator (see [17], Chapter 1), written dom L, is given by those
F € L2(PP) such that their chaotic expansion (2.7) verifies

2 2
D2l full o < 00

n>1

If F € dom L, then the random variable L F is given by

(2.27) LF == nl(fy).

n>1

Note that E(L F') = 0, by definition. The following result is a direct consequence
of the definitions of D, § and L.

LEMMA 2.11. For every F € dom L, one has that F € dom D and DF €
dom . Moreover,

(2.28) 0DF =—LF.

PROOF. The first part of the statement is easily proved by applying the defini-
tions of dom D and dom § given above. In view of Proposition 2.3, it is now enough
to prove (2.28) for a random variable of the type F = I,(f), g > 1. In this case,
one has immediately that D, F =ql, 1(f(z,-)),sothat SDF =ql,(f) =—LF.

g

(iv) The inverse of L. The domain of L~!, denoted by L(Z)(IP’), is the space of
centered random variables in L2(P). If F € L%(IP) and F =3~ In(fy) (and thus
is centered) then

(2.29) Lle—Z%In(fn).

n>1
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2.4. Normal approximation in the Wasserstein distance, via Stein’s method.
We shall now give a short account of Stein’s method, as applied to normal approx-
imations in the Wasserstein distance. We denote by Lip(1) the class of real-valued
Lipschitz functions, from R to R, with Lipschitz constant less or equal to one, that
is, functions A that are absolutely continuous and satisfy the relation ||A'||c < 1.
Given two real-valued random variables U and Y, the Wasserstein distance be-
tween the laws of U and Y, written dw (U, Y) is defined as

(2.30) dw(U,Y)= sup |E[r(U)]—E[RD)]].
heLip(1)

We recall that the topology induced by dw on the class of probability measures
over R is strictly stronger than the topology of weak convergence (see, e.g., [6]).
We will denote by .47(0, 1) the law of a centered standard Gaussian random vari-
able.

Now let X ~ _47(0, 1). Consider a real-valued function 4 : R — R such that the
expectation E[#(X)] is well defined. The Stein equation associated with 4 and X
is classically given by

(2.31) h(x) —E[h(X)] = f'(x) — xf(x), x eR.

A solution to (2.31) is a function f depending on & which is Lebesgue a.e.-
differentiable, and such that there exists a version of f’ verifying (2.31) for every
x € R. The following result is basically due to Stein [31, 32]. The proof of point (i)
(whose content is usually referred as Stein’s lemma) involves a standard use of the
Fubini theorem (see, e.g., [3], Lemma 2.1). Point (ii) is proved, for example, in [2],
Lemma 4.3.

LEMMA 2.12. (i) Let W be a random variable. Then W2 X ~ (0, 1) if,
and only if,

(2.32) ELf' (W) = Wf(W)]=0

for every continuous and piecewise continuously differentiable function f verify-
ing the relation E| f'(X)| < oc.

(i) If h is absolutely continuous with bounded derivative, then (2.31) has
a solution fy, which is twice differentiable and such that ||f,;||Oo < 1W|loo and
I fi oo < 2117 || o

Let %y denote the class of twice differentiable functions, whose first deriva-
tive is bounded by 1 and whose second derivative is bounded by 2. If & € Lip(1)
and thus ||4||oo < 1, then the solution f, appearing in Lemma 2.12(ii), satisfies
I fillo < 1 and | f{'lloo <2. and hence f; € Fiy.

Now consider a Gaussian random variable X ~ .47(0, 1), and let Y be a generic
random variable such that EY? < co. By integrating both sides of (2.31) with re-
spect to the law of Y and by using (2.30), one sees immediately that point (ii) of
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Lemma 2.12 implies that

(2.33) dw(Y,X) < sup |[E(f'(Y)—-Yf())|.

feFw
Note that the square-integrability of ¥ implies that the quantity E[Y f (Y)] is well
defined (recall that f is Lipschitz). In the subsequent sections, we will show that
one can effectively bound the quantity appearing on the right-hand side of (2.33)
by means of the operators introduced in Section 2.3.

3. A general inequality involving Poisson functionals. The following es-
timate, involving the normal approximation of smooth functionals of N, will be
crucial for the rest of the paper. We use the notation introduced in the previous
section.

THEOREM 3.1. Let F € dom D be such that E(F) = 0. Let X ~ A4(0, 1).
Then,

dw(F,X) <E[|l —(DF,—=DL™"F)2(,|]
(3.1)

ﬁLMWJVWA”HMM@

< \/E[(l —(DF,—~DL~'F)}2(,)’]
(3.2)
ﬁ/MWJVWAAHMMA
Z

where we used the standard notation

(DF.=DL™' )2y == [ [DF x DL Flu(d).

Moreover, if F has the form F = 1,(f), where g > 1 and f € Lf(;ﬂ), then
(3.3) (DF, —~DL™'F) 2, =q~" ||DF||§2(M),

(3.4) lLMWJPWA”ﬂMM@=¢{LMWJﬁM@»

PROOF. By virtue of the Stein-type bound (2.33), it is sufficient to prove that,
for every function f such that || f'||coc <1 and || f”|lcc < 2 (that is, for every f €
Fw), the quantity |E[ f'(F) — Ff(F)]| is smaller than the right-hand side of (3.2).
To see this, fix f € Zw and observe that, by using (2.19), for every w and every
z one has that D, f(F)(w) = f(F): () — f(F)(®) = f(F)(®) — f(F)(®). Now
use twice Lemma 2.8, combined with a standard Taylor expansion, and write

D f(F)=f(F); = f(F) = f(F;) = f(F)
= f'(F)(F; = F) + R(F, — F) = f'(F)(D;F) + R(D_F),

(3.5)
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where (due to the fact that || f”|lc < 2) the mapping y — R(y) is such that

IR(y)| < y2 for every y € R. We can therefore apply (in order) Lemmas 2.10
and 2.11 [in the case u = DL™'F and G = f(F)] and infer that

E[Ff(F)1=E[LL™'Ff(F)]=E[-8(DL™'F) f(F)]
=E[(Df(F),=DL™'F)2(,»]-
According to (3.5), one has that
E[(Df(F),—=DL™'F) 2,y =E[f (F)(DF,—=DL™'F) 2]
+E[(R(DF),=DL™"F) 2]
It follows that
[ELf'(F) — Ff(F)| < [E[f'(F)(1 = (DF, —=DL™'F)2(,))]]
+ [E[(R(DF), =DL™"F) 2,
By the fact that || f'||oo < 1 and by Cauchy-Schwarz,
[E[f'(F)(1 = (DF,—=DL™"F)2(,))]| <E[|l = (DF,—DL™'F) 2]

< JE[1 = (DF,~DL~ F)y2) )

On the other hand, one sees immediately that

[E[(R(DF), ~DL™'F) 2, ]| S/ZE[IR(DZF)DZL_IFl]u(dz)

s/ZE[|DZF|2|DZL‘1F|]u(dz>.

Relations (3.3) and (3.4) are immediate consequences of the definition of L1
given in (2.29). The proof is complete. []

REMARK 3.2. Note that, in general, the bounds in formulae (3.1) and (3.2)
can be infinite. In the forthcoming Sections 4-7, we will exhibit several examples
of random variables in dom D such that the bounds in the statement of Theorem 3.1
are finite.

REMARK 3.3. Let G be an isonormal Gaussian process (see [17]) over some
separable Hilbert space $), and suppose that F € L?(0 (G)) is centered and differ-
entiable in the sense of Malliavin. Then, the Malliavin derivative of F, noted DF,
is a $-valued random element, and in [13] it is proved that one has the following
upper bound on the Wasserstein distance between the law of F and the law of
X~ A0, 1):

dw(F,X) <E|l —(DF, —DL_IF)5|,

where L~! is the inverse of the Ornstein—Uhlenbeck generator associated with G.
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Now fix h € LZ(M). It is clear that the random variable 1| (k) = N (h) is an el-
ement of dom D. One has that Dzﬁ(h) = h(z); moreover —L~'N(h) = N(h).
Thanks to these relations, one deduces immediately from Theorem 3.1 the follow-
ing refinement of Part A of Theorem 3 in [24].

COROLLARY 3.4. Leth € LZ(M) and let X ~ A (0, 1). Then the following
bound holds:

(3.6) (N (). X) = |1 = 11220, |+ [ 1P ().

As a consequence, if u(Z) = oo and if a sequence {hy} C Lz(,u) N L3(,u) verifies,
as k — oo,

(3.7) Ihillp2qy = 1 and Al 230, — 0,

one has the CLT

law

(3.8) N(h) — X
and inequality (3.6) provides an explicit upper bound in the Wasserstein distance.
In the following section, we will use Theorem 3.1 in order to prove general

bounds for the normal approximation of multiple integrals of arbitrary order. As a
preparation, we now present two simple applications of Corollary 3.4.

EXAMPLE 3.5. Consider a centered Poisson measure N on Z = RT, with
control measure u equal to the Lebesgue measure. Then, the random variable

1/2N( 0,k]) = N(hk) where hy = 1/21[0 k]» 1s an element of the first Wiener
chaos associated with N. Plainly, since the random variables N (Gi—1,i]) (G =
1,..., k) are i.i.d. centered Poisson with unitary variance, a standard application

law

of the central limit theorem yields that, as k — 00, N (hy) = X ~A4(0,1). More-
over, N(hk) € dom D for every k, and DN(hk) = hy. Since

1
Ihil2a,, =1 and /z'h"'3“(d2)=m’

one deduces from Corollary 3.4 that

dw (N (). X) < 775

which is consistent with the usual Berry—Esséen estimates.

EXAMPLE 3.6. Fix A > 0. We consider the Ornstein—Uhlenbeck Lévy process
given by

(3.9) Y}:\/ﬁ/t fRuexp(—x(r—x))ﬁ(du,dx), >0,
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where N is a centered Poisson measure over R x R, with control measure given by
u(du,dx) = v(du)dx, where v(-) is positive, nonatomic and normalized in such
a way that [p u?>dv = 1. We assume also that [ [u|?dv < co. Note that ¥} is a
stationary moving average Lévy process. According to [24], Theorem 4, one has
that, as T — oo,

1 T law
Ak = /Y*dz—>x~wo,1.
r=2rxl ! ©.1)

We shall show that Corollary 3.4 implies the existence of a finite constant g, > 0,
depending uniquely on A, such that, for every 7 > 0

(3.10) dw (A%, X) < %.

To see this, first use a Fubini theorem in order to represent AAT as an integral with
respect to NV, that is, write

T oA \1/2 (T . -
A} :/M/Ru[(m> /xvoexp(—k(t—x))dt]N(du,dx) = N(h}).

Clearly, A); € dom D and DAAT = hAT. By using the computations contained
in [24], proof of Theorem 4, one sees immediately that there exists a constant 8,
depending uniquely on XA and such that

W 3 P
[P dr < 2

Since one has also that |||h’} ”iz(u) — 1] = 0O(1/T), the estimate (3.10) is immedi-
ately deduced from Corollary 3.4.

4. Bounds on the Wasserstein distance for multiple integrals of arbitrary
order. In this section, we establish general upper bounds for multiple Wiener—
It integrals of arbitrary order ¢ > 2, with respect to the compensated Poisson
measure N. Our techniques hinge on the forthcoming Theorem 4.2, which uses
the product formula (2.14) and inequality (3.2).

4.1. The operators G?) and G?,. Fix g >2 and let f € L?(,uq). The operator
G% transforms the function f, of ¢ variables, into a function GZ f of p variables,
where p can be as large as 2g. When p =0, we set

Gy f = a1 f 172,

and, for every p =1, ..., 2q, we define the function (z1,...,z,) — G?,f(zl, e,
Zp), from Z? into R, as follows:

q v q 2(r e
4.1) pr(zl,...,zp)=221{2q_,_,:p}r!( ) (l>f*rf(zl,...,zp),

r
r=01=0
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where the “star” contractions have been defined in formulae (2.8) and (2.9), and
the tilde “~ indicates a symmetrization. The notation (4.1) is mainly introduced in
order to give a more compact representation of the right-hand side of (2.14) when
g = f. Indeed, suppose that f € L?(,uq) (g = 2), and that f *lr feL?(u2a—rh
for every r =0,...,q and [ = 1,...,r such that [ # r; then, by using (2.14)
and (4.1), one deduces that

2q
(4.2) L(f)* = 1,(G% ),

p=0

where Io(Ggf) = Ggf = q!llflliz(uq). Note that the advantage of (4.2) [over
(2.14)] is that the square I, ( f )? is now represented as an orthogonal sum of mul-
tiple integrals. As before, given f € Lf(/ﬂ) (g =2)and z € Z, we write f(z,-)
to indicate the function on Z9~! givenby (z1,...,24-1) = f(z,z21,...,2¢g-1). To
simplify the presentation of the forthcoming results, we now introduce a further
assumption.

ASSUMPTION A. For the rest of the paper, whenever considering a kernel
fe L?(;ﬂ), we will implicitly assume that every contraction of the type

(215 s 22g—r—1) —> | FIL 1121, -y 22g—r—1)
is well defined and finite for every r =1,...,q, every [l = 1,...,r and every
(Z1y e ZZq—r—l) e 72q9—r—1

Assumption A ensures, in particular, that the following relations are true for
every r =0,...,g — 1, every [ =0,...,r and every (z1,...,22(9-1)—r—1) €
ZZ(q—l)—r—l:

/ Lf ) * fz udz) = (f 5 )
VA

and

[f(z,) # £z )luldz) = (f 533 f)
7 +
(note that the symmetrization on the left-hand side of the second equality does not
involve the variable z).
The notation G?,_l f(z,) [p=0,...,2(qg — 1)] stands for the action of the
operator GZ_I [defined according to (4.1)] on f(z, ), thatis,

Gy f @ )G 2p)

q-1 r 2
1
4.3) =33 1pg-t)—r—izp! (q ; ) (;)
r=01=0

—_—~—

X f(z, )% f(z, )1, ... 2p).
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For instance, if f € L?(;ﬁ), then
Gif(z,)@)=4x f(z,") % f(z,)(a) =4 /Z f(z,a,u)?p(du).

Note also that, for a fixed z € Z, the quantity Gg_l f(z, -) is given by the following
constant

(44) Gt rea=a-0[ | reoae
Finally, for every ¢ > 2 and every f € L?(,uq ), we set
~ -1 -
Gis = [ G G @ =471 G S = @ = DSz,

and, for p=1,...,2(g — 1), we define the function (z1,...,z,) — @%f(zl, ceey
Zp), from Z? into R, as follows:

4.5) Giro= [ 647 e anda)
V4
or, more explicitly,

GYf(zin-. . 2p)

g1 r g—1 2/,
=/ZZZI{2<q—1)—r—l=p}”( . ) (z)

(46) r=01=0 -
X f(z,)*L f(z, )zt - 2p)p(d2)
IA(g—1) 2
. . qg—1 t—1
2 Xt 0i(127) (§21)
4.7 o
X ‘f*l‘Y f(zlv"'7zp)’

where in (4.7) we have used the change of variablest =7+ 1and s =/+1, as well
as the fact that p > 1. We stress that the symmetrization in (4.6) does not involve
the variable z.

4.2. Bounds on the Wasserstein distance. When g > 2 and u(Z) = oo, we
shall focus on kernels f € L%(,uq ) verifying the following technical condition: for
every p=1,...,2(q — 1),

(“4-8) fz[\/ R -)}2duf’}u(dz) <00,

As will become clear from the subsequent discussion, the requirement (4.8) is used
to justify a Fubini argument.
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REMARK 4.1.

1. When g = 2, one deduces from (4.3) that G%f(z, )(x) = f(z,x)* and
G%f(z, )(x,y) = f(z,x)f(z,y). It follows that, in this case, condition (4.8) is
verified if, and only if, the following relation holds:

4.9) /Z\//Z f(z,a)*u(da)u(dz) < .

Indeed, since f is square-integrable, the additional relation

(4.10) | \/ |, (a2 £ bPu(dan(dbindz) < o0

is always satisfied, since

./Z\//zz f(z,a)*f(z,b)?u(da)u(db)u(dz) = ||f||i2w2)'

2. From relation (4.3), one deduces immediately that (4.8) is implied by the fol-

lowing (stronger) condition: for every p =1, ...,2(q — 1) and every (r, [) such
that2(g — 1) —r—I=p
(4.11) /Z[\//Zp{f(z, ) x f(z, ~)}2duf’}u(dz) < 00.

3. When u(Z) < oo and

L] i68 re o du [uz < oo,

condition (4.8) is automatically satisfied (to see this, just apply the Cauchy-
Schwarz inequality).

4. Arguing as in the previous point, a sufficient condition for (4.8) to be satisfied,
is that the support of the symmetric function f is contained in a set of the type
A x --- x A where A is such that £ (A) < oo.

THEOREM 4.2 (Wasserstein bounds on a fixed chaos). Fix g > 2 and let X ~
N0, 1). Let f € L2(u9) be such that:

(1) whenever u(Z) = oo, condition (4.8) is satisfied for every p =1, ...,
2(q - 1);

(i) for du-almost every z € Z, everyr =1,...,q — 1 and every [ =0, ...,
r — 1, the kernel f(z,-) % f(z,-) is an element of L*(u*@=D=r=1,
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Denote by 1,(f) the multiple Wiener—Ito integral, of order q, of f with respect
to N. Then the following bound holds:

dw(I4(f), X)

2(¢—D
2 -~
(4.12) < 0= ) 40 p [ (G
p:

47 (g = DUFIE
(4.13)

2(qg—1)

q—1 )2
< | X [ 68 e dur fua,

where the notation @?, f and G;’,_l f(z, ) are defined, respectively, in (4.5)—(4.7)
and (4.3). Moreover, the bound appearing on the right-hand side of (4.12) and
(4.13) can be assessed by means of the following estimate:

2(g—1)
2 o~
(1= 0 ) +0> X ! [ (GhsPanr
p=1

(4.14) )

q tA(g—1)
(4.15) +qY Y dpeipszag—1yRq —t =)@ = 1)!

t=1 s=1

—1N\?/t—1
(90) (L2007 Pz

Also, if one has that
(4.16) [P fel?wh)  Vb=1,....q-1,

then

2(¢=1)

17) ,,Zzo ) { /, G%‘1f<z,->2dup}2u(dz>

q b-1
(4.18) <Y > Vizarbzg-n@+b—D"*(g—a—1)

b=1a=0
—1 \(g—1-a
X(qﬁl_a> (qq—b )||f*Lblf||L2(M2qab)-
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REMARK 4.3.

1. There are contraction norms in (4.18) that do not appear in the previous for-
mula (4.15), and vice versa. For example, in (4.18) one has || f *2 S llp2cu2a-bys
where b =1, ..., g (this corresponds to the case b € {1, ..., g} and a = 0). By
using formula (2.13), these norms can be computed as follows:

(4.19) ||f*2 Fllp2 206y = ||f*¢q1_b Flliz2qupys b=1,....g - I

@200 I Flgn = [ .

We stress that f2 = f =) f, and therefore f +) f € L*(u4) if, and only if,

feLu).

2. One should compare Theorem 4.2 with Proposition 3.2 in [13], which provides
upper bounds for the normal approximation of multiple integrals with respect
to an isonormal Gaussian process. The bounds in [13] are also expressed in
terms of contractions of the underlying kernel.

EXAMPLE 4.4 (Double integrals). We consider a double integral of the type
I (f), where f € Lf(uz) satisfies (4.9) [according to Remark 4.1(1), this implies
that (4.8) is satisfied]. We suppose that the following three conditions are satisfied:
@ EL(f)? =201 72,2 =1 (0) f4; f € L)) and (¢) f € L*(u?). Since

g = 2 here, one has f(z,-) *(1) f(z,)(a) = f(z, a)? which is square-integrable,
and hence assumption (ii) and condition (4.16) in Theorem 4.2 are verified. Using
relations (4.19) and (4.20), we can deduce the following bound on the Wasserstein
distance between the law of I ( f) and the law of X ~ .47(0, 1):

dw(L(f). X) <VBIf *] fllizge) + {2+ V8(1+ V21 f %3 flli2ge)

+ /sfzzf‘*d;ﬂ.

To obtain (4.21), observe first that, since assumption (a) above is in order, then
relations (4.12) and (4.13) in the statement of Theorem 4.2 yield that

dw (I (f), X) <0+ (4.15) 4+ 2%/% x (4.18).
To conclude, observe that

@.15)=2{2"2( £ »] fll 20 + 1 f %5 Fll2g)

(4.21

and
@18) = 11f %3 fll 222 + B+ 11 £ 17,0,

since | f *% flizgy = I1f *(1) fllz2(3)- A general statement, involving random
variables of the type F' = I1(g) + I2(h) is given in Theorem 6.1.
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EXAMPLE 4.5 (Triple integrals). We consider a random variable of the type
I3(f), where f € L?(,u3) verifies (4.8) [for instance, according to Remark 4.1(4),
we may assume that f has support contained in some rectangle of finite u°-
measure]. We shall also suppose that the following three conditions are satis-
fied: (a) EL(f)? = 3!||f||i2(u3) =1, (b) for every r = 1,...,3, and every [ =
1,....,7 A2, one has that f «. f e L?(u%"), and (c) f € L*(u?). One can
check that all the assumptions in the statement of Theorem 4.2 (in the case g = 3)
are satisfied. In view of (4.19) and (4.20), we therefore deduce (exactly as in the
previous example and after some tedious bookkeeping) the following bound on the
Wasserstein distance between the law of I3( f) and the law of X ~ .47(0, 1):

dw (I3(f), X)
<3V24|\f %1 fll20ut) + (AV54+ 12V6) |1 £ 3 £l 2

(4.22) +12V20f %5 fll2ge) + (12V2+4V2THI £ 5 fll2ge)
+ {12+ V27(1+ V24 f %5 Fll 20

+24/54 /3 FAdus.
Z

PROOF OF THEOREM 4.2. First, observe that, according to Theorem 3.1, we
have that

1 2
i 1y (F). X) =< J Bl (1= 210101k, ) |

1 3
+ 5/Zﬂ~z|1>zlq<f>| w(dz).

The rest of the proof is divided in four steps:

(S1) Proof of the fact that \/E[(l — éHqu(f)Hiz(m)z] is less or equal to the
quantity appearing at the line (4.12).

(S2) Proof of the fact that % J7EID I, (f)I?u(dz) is less or equal to the quantity
appearing at the line (4.13).

(S3) Proof of the estimate displayed in formulae (4.14) and (4.15).

(S84) Proof of the estimate in formulae (4.17) and (4.18), under the assumption
(4.16).

Step (S1). Use (2.17) to write the Malliavin derivative D I,(f)(w) = g x
I;1(f(z,))(w), and recall that DI;(f) is uniquely defined up to subsets of
Q2 x Z with dIP x d ju-measure zero. By selecting an appropriate version of D1, (f),
thanks to the multiplication formulae (2.14) and (4.2) [and by adopting the notation
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(4.1)] one has that, a.e.-dP x du,

2(q—-1)
@23) DA =qql [ Ferdnt +g* ¥ 16 G,
p=1
where the stochastic integrals are set equal to zero for every z belonging to the
exceptional set where assumption (ii) in the statement is not verified. Since (4.8)
is in order, one has that, forevery p =1, ...,2(q — 1),

E [ 11,6y f)ltda)
(4.24) d

< /Z \/p! fz G e dpr e < oo,

where we have used the Cauchy—Schwarz inequality combined with the isometric
properties of multiple integrals. Relations (4.23) and (4.24) yield that one can write

1 2
_”qu(f)”LZ(M) -1
(4.25) |
_ 2 _
- /Z (D-1,(H)Pu(dz) — 1

2(g—1)
(4.26) =@l g =140 2 | 12647 e D).
p:

Note that (4.24) ensures that each integral appearing in (4.26) is P-a.s. well
defined and finite. Since assumption (4.8) is in order, one has that, for every

p=1....2(¢—-D),

8| ([ 16y s -))u(dz))z}

(4.27) < /Z UGS £, DG [, Dldau(dz)

2
Sp!{/z\//zp{G?a_lf(z, ~)}2dupu(dz)} <0

and one can easily verify that, for 1 < p #/ <2(g — 1), the random variables

| 12647 f G pucaz)
and

fz LG £ Hudz)
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are orthogonal in L?(P). It follows that

2[(1- $||qu<f>||izw))2}
2>g-1)

2
= @ By = 1’ +0> X E|( [ 1657 e nman) |
p=1

so that the estimate

JE[(l - énqu(f)uiz(m)z} =@412)

is proved, once we show that

@ ([ Lo -))M(d2)>2]§p! [ (G

The proof of (4.28) can be achieved by using the following relations:

E[( | 16y e -))M(dz))z]

- /zsz“P(G%_lf (@ NIH(GE £ NInd2ud)

@ =p [ [I] 65 pe 6y @ dwe |u@ndz)

[ [ o s -)M(dz)]Zdu”

:p!/ (G412 du”.
y44

Note that the use of the Fubini theorem in the equality (4.29) is justified by the
chain of inequalities (4.27), which is in turn a consequence of assumption (4.8).
Step (S2). First, recall that

Elg ' I1DI(N720] =B (1= f 720
Now use the Cauchy—Schwarz inequality, in order to write

éﬂz[ [ |Dzlq(f)|3u(dz>]
(4.30)

1
= - EIDL (DI, ] / | B,z

(4.31) = \/(q = DU 720 % \/fz EL(D 1y (f))1u(dz).
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By using (4.4) and (4.23), one deduces immediately that

2(q—1)
DI (NHY =q> Y LIGT " fz, )]
p=0
As a consequence,
\/ /Z E[D. I, (f)*1u(d2)

(4.32)

2(¢—D

2P pf ][, 6 reran fuaa,

yielding the desired inequality.
Step (S3). By using several times the inequality ~/a + b < /a + /b (a, b > 0)
one sees that, in order to prove (4.14) and (4.15), it is sufficient to show that

2(g—=D

> p!l/z\//zp{éféf}zduf’
p=1

t 1

Ag—
<> X}
=

t=1

)
Lo<rts<ag-1y2q — 1 =)V = 1)!

2
qg—1 t—1 A
X (f— 1> <S— 1) ”f*; f”LZ(MZq—t—s).

—_—~—

To see this, use (4.7) and the fact that [by (2.6)] || f %} Fllp2gea——sy < I1f *
Sl g2( 241y, to obtain that

2(¢—D

> p!l/z\/ | (G rydur

p=1

2(g—1) q tA(g—1)

2
1/2 qg—1
=< Z p!/ IX; X; l{gqts:p}(t—l)!<t_l)
= s=

p=1

tr—1 ]
x (S TN Pl

and then exploit the relation

2(qg—1) i q tA(g=1)
Z pt" Z Z Log—1—s=p)
p=1 =1 s=1

q tA(g—1)

=> 2 Lp<rts<ag—1y(2q — 1 — s)!1/2.

t=1 s=1
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Step (S4). By using (4.3) and some standard estimates, we deduce that

2(¢—D

) p!”z\//z{/zp G%‘lﬂz,-)zdw}u(dz)
p=0

2(g—1)

w2 S S () ()

r=01=0

434) x \/ [ et reardurns).
We claim that, if (4.16) is satisfied, then, forevery r =0, ...,g—1and/ =0, ...,r

(4.35) /Z/Zp[f(z,.)*lr f(Z,‘)]szpM(dZ)Z/ f £ 1 rf] du I+r+1

In the two “‘easy” cases,

(@ r=g—landl=1,...,q—1,
b)r=1,...,g—1andl =0,

relation (4.35) can be deduced by a standard use of the Fubini theorem [assumption
(4.16) is not needed here]. Now fix p=1,...,2g —2,aswellasr=1,...,g — 2
and /[ =0,...,r in such a way that 2(¢q — 1) —r — [ = p. For every fixed z €
Z, write | f(z, )| *£ | f(z,-)| to indicate the contraction of indices (r,[) obtained
from the positive kernel | f(z, -)|. Note that, for z fixed, such a contraction is a
function on Z?, and also, in general, | f(z, -)] *lr | f(z,)] = f(z,-) *£ f(z,-) and
| f(z,")] *£ | f(z, )| # f(z,-) *lr f(z, ). By a standard use of the Cauchy—Schwarz
inequality and of the Fubini theorem, one sees that

f / 1 G o 1 f P d e (dz)
ZJZP
(4.36) —l=r+l £)2

= ||f*g ' f”LZ(Mrflfl) < 00,

where the last relation is a consequence of assumption (4.16) as well as of the fact
that, by construction, 1 <14 r —1[ < g — 1. Relation (4.36) implies that one can
apply the Fubini theorem to the quantity

/ / LF (@ )4 fa )P dpP udz)
Z JZpP

[by first writing the contractions f(z, -) *£ f(z, ) in an explicit form], so to obtain
the desired equality (4.35). By plugging (4.35) into (4.33) and by applying the
change of variables a =q¢ — 1 —r and b = g — [, one deduces (4.17) and (4.18).
This concludes the proof of Theorem 4.2. [
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5. Central limit theorems. We consider here CLTs. The results of this sec-
tion generalize the main findings of [24]. The following result uses Theorem 4.2
in order to establish a general CLT for multiple integrals of arbitrary order.

THEOREM 5.1 (CLTs on a fixed chaos). Let X ~ A4°(0,1). Suppose that
n(Z) = o0, fix g > 2, and let Fi, = I,(fx), k > 1, be a sequence of multiple sto-
chastic Wiener-Ito integrals of order q. Suppose that, as k — 00, the normaliza-
tion condition E(sz) = q!||fk||%2wq) — 1 takes place. Assume moreover that the
following three conditions hold:

(I) Forevery k > 1, the kernel fi verifies (4.8) forevery p=1,...,2(q — 1).
(II) For everyr=1,...,q and everyl=1,...,7r A (g — 1), one has that fk*ﬁ
fr € Lz(,uzq_’_l) and also || fx *lr fk”LZ(Mqurfl) — 0 (as k — 00).
(IIl) For every k > 1, one has that fzq fk4 duf < oo and, as k — 00,

/ frdu? — 0.
74

Then, Fy Lﬂ;v X, as k — oo, and formulae (4.14)—(4.20) provide explicit bounds in
the Wasserstein distance dw (1,( fi), X).

PROOF. First, note that the fact that f; *lr fr € L2(u?2"=Y) for every r =
I,...,gandevery[=1,...,r A (g — 1) [due to assumption (I)] imply that as-
sumption (ii) in the statement of Theorem 4.2 holds for every k > 1 (with f; re-
placing f), and also [by using (4.19)] that condition (4.16) is satisfied by each
kernel fi. Now observe that, if assumptions (I)—(II) are in order and if E(F, kz) =
q!”fk”%z(;ﬂ) — 1, then relations (4.14)—(4.20) imply that dw (F;, X) — 0. Since
convergence in the Wasserstein distance implies convergence in law, the conclu-
sion is immediately deduced. [J

EXAMPLE 5.2. Consider a sequence of double integrals of the type I2(f%),
k > 1 where f; € Lf (u?) satisfies (4.9) [according to Remark 4.1(1), this implies
that (4.8) is satisfied]. We suppose that the following three conditions are satisfied:
@ EL(fi)® =201/l 2,2 = 1. () fixy fi € L2(1') and (¢) fic € L*(?). Then,
according to Theorem 5.1, a sufficient condition in order to have that (as k — 00)

law

(5.1) L(fi) = A0, 1)

is that

(5.2) I fiell 32y = O

(5.3) I fe %z fil 2y — O and Il fixi fiell 2.2 — 0.

This last fact coincides with the content of Part 1 of Theorem 2 in [24], where
one can find an alternate proof based on a decoupling technique, known as the
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“principle of conditioning” (see, e.g., Xue [35]). Note that an explicit upper bound
for the Wasserstein distance can be deduced from relation (4.21).

EXAMPLE 5.3. Consider a sequence of random variables of the type I3( fi),
k > 1, with unitary variance and verifying assumption (I) in the statement of The-
orem 5.1. Then, according to the conclusion of Theorem 5.1, a sufficient condition
in order to have that, as k — oo,

law

L(fi) — X~ 40, 1),
is that the following six quantities converge to zero:

| I 2
I fie %1 Siell 24y | fe %2 Sfill L2035 Il fi %3 frell2(2)s

Lfie*s fill2gey. Nfess fllpzgeny  and I fill o)

Moreover, an explicit upper bound in the Wasserstein distance is given by the
estimate (4.22).

The following result, proved in [24], Theorem 2, represents a counterpart to the
CLTs for double integrals discussed in Example 5.2.

PROPOSITION 5.4 (See [24]). Consider a sequence Fy = L (fr), k > 1, of
double integrals verifying assumptions (a), (b) and (c) of Example 5.2. Suppose
moreover that (5.2) takes place. Then:

1. if Fx e L*(P) for every k, a sufficient condition to have (5.3) is that
(5.4) E(F{) — 3;

2. if the sequence {F,f1 1k > 1} is uniformly integrable, then conditions (5.1), (5.3)
and (5.4) are equivalent.

REMARK 5.5. For the time being, it seems rather hard to prove a result anal-
ogous to Proposition 5.4 for a sequence of multiple integrals of order ¢ > 3. The
main reason for this is that the explicit computation of the fourth moments of these
integrals requires the use of quite complicated (and not very tractable) diagram
formulae (see, e.g., [25, 34]). One should compare this situation with the explicit
formulae for fourth moments of multiple Gaussian integrals obtained, for example,
in [19].

6. Sum of a single and a double integral. As we will see in the forthcoming
Section 7, when dealing with quadratic functionals of stochastic processes built
from completely random measures, one needs explicit bounds for random variables
of the type F = I1(g) + I2(h), that is, random variables that are the sum of a single
and a double integral. The following result, that can be seen as a generalization of
Part B of Theorem 3 in [24], provides explicit bounds for random variables of this

type.



470 PECCATI, SOLE, TAQQU AND UTZET

THEOREM 6.1. Let F = 1,(g) + I (h) be such that:

(I) The function g belongs to L>(w) N L3(w).
(I1) The kernel h € L2(u?) is such that: (a) h x, h € L*(u'), (b) relation (4.9) is
verified, with h replacing f, and (c) h € L*(u?).

Then, one has the following upper bound on the Wasserstein distance between the
law of F and the law of X ~ 4 (0, 1):

dw (F, X) < |1 = llgll72 = 2001720 + 200 %5 2l 12

©6.1) + VBl * 1l p22) + 318 * hll L2 + 4l

+ 3201l 22y X {711 a2y + 212 1R %y Bl 2 )-

The following inequality also holds:

1 1, ,1/2
(6.2) llg *; h||L2(M) = ||g||L2(M) X || g h”Lz(uz)-

PROOF. Thanks to Theorem 3.1, we know that dw (F, X) is less or equal to
the right-hand side of (3.2). We also know that
D.F=g()+2hi(h(z,)) and —D.L7'F=g(2)+ L, -).

By using the multiplication formula (2.14) (in the case p =g = 1) as well as a
Fubini argument, one easily deduces that

—1 _ 2 2 1
| DeF x (DL Poudz) = gl + 2001 o) + 211w )

+ 2L (h %} h) 4+ 311(g %1 h).
This last relation yields

2
\/E[(l —(DF,=DL7'F)2(,))]
(6.3) <|1- IIgIIiz(M) - 2||h||i2w2)| + 20l % bl 2

VBl x bl 202y + 3118 * Al -

To conclude the proof, one shall use the following relations, holding for every real
a,b:

(a+2b)*|a +b| < (la| +2|b))*(la| + [b]) < (la| +2|b])’
<4lal® +321bP°.
By applying (6.4) in the case a = g(z) and b = I (h(z, -)), one deduces that

/ZE[|DZF|2|DZL—1F|Ju(dz)

(6.4)

(6.5)
<4 / 182 Pu(dz) +32E / 1z )P uda).
VA 7
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By using the Cauchy—Schwarz inequality, one infers that

32E /Z 1 (h(z. ) P e(dz)

(6.6) = \/]Efz |11 (h(z, N udz) x 32|kl 2,2
and (6.1) is deduced from the equality

E [ 1 D) =20 b, + Dl o

Formula (6.2) is once again an elementary consequence of the Cauchy—Schwarz
inequality. [

REMARK 6.2. Consider a sequence of vectors (Fy, Hy), k > 1, such that:
(1) Fr = I(fx), k > 1, is a sequence of double integrals verifying assumptions
(a), (b) and (c) in Example 5.2, and (ii) Hy = I1(hi), k > 1, is a sequence of single
integrals with unitary variance. Suppose moreover that the asymptotic relations
in (3.7), (5.2) and (5.3) take place. Then, the estimates (6.1)—(6.2) yield that, for
every («, B) # (0, 0), the Wasserstein distance between the law of

1
a2 + ﬁz

and the law of X ~ .4#7(0, 1), converges to zero as k — oo, thus implying that
(Fy, Hy) converges in law to a vector (X, X’) of i.i.d. standard Gaussian random
variables. Roughly speaking, this last fact implies that, when assessing the asymp-
totic joint Gaussianity of a vector such as (Fy, Hy), one can study separately the
one-dimensional sequences {Fi} and { Hy}. This phenomenon coincides with the
content of Part B of Theorem 3 in [24]. See [15, 18] and [26] for similar results
involving vectors of multiple integrals (of arbitrary order) with respect to Gaussian
random measures.

(aFy + BHy)

7. Applications to nonlinear functionals of Ornstein—-Uhlenbeck Lévy
processes. As an illustration, in this section, we focus on CLTs related to
Ornstein—Uhlenbeck Lévy processes, that is, processes obtained by integrating
an exponential kernel of the type

x — V/2A % e_)‘(’_x)l{xst}

with respect to an independently scattered random measure. Ornstein—Uhlenbeck
Lévy processes have been recently applied to a variety of frameworks, such as
finance (where they are used to model stochastic volatility—see, e.g., [1]) or
nonparametric Bayesian survival analysis (where they represent random hazard
rates—see, e.g., [4, 12, 21]). In particular, in the references [4] and [21] it is shown
that one can use some of the CLTs of this section in the context of Bayesian prior
specification.



472 PECCATI, SOLE, TAQQU AND UTZET

7.1. Quadratic functionals of Ornstein—Uhlenbeck processes. We consider the
stationary Ornstein—Uhlenbeck Lévy process given by

(7.1) Y}:\/ﬁ/t /Ruexp(—,\(z—x))ﬁ(du,dx), £ >0,

where N is a centered Poisson measure over R x R, with control measure given
by v(du)dx, where v(-) is positive, nonatomic and o -finite. We assume also that
fu/v(du) < oo for j =2,3,4,6,and [u*v(du) = 1. In particular, these assump-
tions yield that

t
E[(Y})?] =24 / / u2e= 2y (duy dx = 1.
—oo JR
The following result has been proved in [24], Theorem 5.

THEOREM 7.1 (See [24]). Forevery A >0,as T — oo,

W 1
(7.2) O(T, ) = { / (YhH*dr — 1} Jaw, -+ 2 x X,
where c =fu v(du) and X ~ N (0, 1) is a centered standard Gaussian random
varzable

By using Theorem 6.1, one can obtain the following Berry—Esséen estimate on
the CLT appearing in (7.2) (compare also with Example 3.6).

THEOREM 7.2. Let Q(T,A), T > 0, be defined as in (7.2), and set

O(T, ) = O(T, x)/,/% +c2.

Then, there exists a constant 0 < y (L) < 00, independent of T and such that

y(A)
7.3 d T,0),X) <=
(7.3) w(Q(T, 1), X) < ik

PROOF. Start by introducing the notation
H. 1 (u, x;u',x")
1(_00’ T]Z (x, X/)

T J1/%+c2

X {e)‘(x“,)(l —

= xu)

e_ZT)l(x\/x’so)

(7.4) + ek(x+x )(e—ZA(xVx ) e—ZAT)l(xvx,>0)}’
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2 L—o0,71(x) 2

T J1/4+ c2

Hjf 7 (u,x)=u (1 —e 1<)

+ 82)»)( (6—2)»)( _ e_Z)LT)l(x>O)}-

As a consequence of the multiplication formula (2.14) and of a standard Fubini
argument, one has (see [24], proof of Theorem 5)

O(T, 1) = 11(\/7ny7) + Iz(ﬁHx,T),

a combination of a single and of a double integral. To apply Theorem 6.1, we use
the following asymptotic relations [that one can verify by resorting to the explicit
definitions of H, r and HX""T given in (7.4)], holding for T — oo:

(a) - ﬁHf,THi%dvdx) —2| ﬁH}\,THiZ((dvdx)2)| = 0(%)
o) VT8 1 i ~
(c) VT H;. 1 ”i“((dudx))z ~ %
@ /T Hrt) o VT H 1) g~
(e) | (VT Hy.7) i (ﬁHA,T)”LZ((dudxﬂ) ~ %
® |(VTH; 1) | (ﬁHA,T)HB(dvdx) ~ %

The conclusion is obtained by using the estimates (6.1) and (6.2) and applying
Theorem 6.1. 0

7.2. Berry—Esséen bounds for arbitrary tensor powers of Ornstein—Uhlenbeck
kernels. Let N be a centered Poisson measure over R x R, with control measure
given by u(du,dx) = v(du)dx, where v(-) is positive, nonatomic and o -finite.
We assume that [u”v(du) =1 and [u*v(du) < co. Fix A > 0, and, for every
t > 0, define the Ornstein—Uhlenbeck kernel

(7.5)  fi(u,x) =u x V2rexp{—A(t =)<y, (u,x) eR xR,

For every fixed g > 2, we define the gth tensor power of f;, denoted by f,®q, as
the symmetric kernel on (R x R)? given by

q
(7.6) 130w x5 s ugaxg) = [ fitug, x)).
j=1
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We sometimes set y = (u,x). Note that, for every r > 0, one has that
[ fAudy) = [ fHu, x)v(du) dx = 1, and therefore 29 € L2(u); it follows
that the multiple integral

Zi(q) := L, (f7)

is well defined for every ¢ > 0.

REMARK 7.3. Fix ¢ > 2, and suppose that f|u|jdv <oo,Vj=1,...,2q.
Then, one can prove that Z;(1)? is square-integrable and also that the random
variable Z;(q) coincides with the projection of Z;(1)? on the gth Wiener chaos
associated with N. This fact can be easily checked when g = 2: indeed (using
Proposition 2.5 in the case f = g = f;) one has that

Z:(* = () + () = h(f) + Z,(2),
thus implying the desired relation. The general case can be proved by induction

ongq.

The main result of this section is the following application of Theorems 4.2
and 5.1.

THEOREM 7.4. Fix A > 0 and q > 2, and define the positive constant ¢ =
c(q, L) :=2(q — D)!/A. Then, one has that, as T — o0,

law

1 T
T.7) M ( );:_/ Z:(q)dt — X ~ A4 (0, 1),
q =T Jo g
and there exists a finite constant p = p(A, q,v) > 0 such that, for every T > 0,

0
7.8 dw (M , X) < —.
(7.8) wMr(q), X) < JT

PROOF. The crucial fact is that, for each T, the random variable M1 (q) has
the form of a multiple integral, that is, M7(q) = I,(Fr), where Fr € L%(;ﬂ) is
given by

1 T ®
FT(u1,x1;...;uq,xq)=—f oy, x5 ug, xg) dt,
T Jo

where f,®q has been defined in (7.6). By using the fact that the support of Fr is
contained in the set (R x (—oo, T'])? as well as the assumptions on the second and
fourth moments of v, one easily deduces that the technical condition (4.8) (with
Fr replacing f) is satisfied for every T > 0. According to Theorems 4.2 and 5.1,
both claims (7.7) and (7.8) are proved, once we show that, as T — oo, one has that

(7.9) Il —E(Mz(g))?| ~1/T,
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and also that

2
(7.10) IFr 17400, = O(1/T)
and

a1 17+ Frll 2,00-r1y = O(1/T)
' Vr=1,...,q.¥l=1,....,r A(g—1)

[relation (7.9) improves the bounds in Theorem 4.2]. In order to prove (7.9)—(7.11),
for every t, t» > 0 we introduce the notation

(7.12) (firs fodu :/R thl ) fiy M paldy) = e H01F12) 2H0AR)
X
(recall that [ u?dv = 1) and also, for 1, 12, t3, 4 > 0,

(7.13)  {fo, fro» frs Jridie =./R><R T ) fo (D) fis () fu ) (dy)

(714) — [/ I/£4U(d1/l):| % )\'e—)»(l‘l+12+l‘3+t4)e4k(l]/\l‘2/\I3/\l4)‘
R

To prove (7.9), one uses the relation (7.12) to get

LT T i )
EMr @)= [ [ e Falfydtrdin =1~ (1 =74,

In the remainder of the proof, we will write ¥ in order to indicate a strictly
positive finite constant independent of 7', that may change from line to line. To
prove (7.10), one uses the fact that

/ Faut = /TfT/T/TUf Fufu)dty diy dtydiy < ~
RxR) Tap _C2T2 0 0 o Jo t1Jos JizJigly 4N AR AL 4_Tv

where the last relation is obtained by resorting to the explicit representation (7.14),
and then by evaluating the restriction of the quadruple integral to each simplex
of the type {tr(1) > tx(2) > tx3) > Ix4)}, Where 7 is a permutation of the set
{1, 2, 3,4}. We shall now verify the class of asymptotic relations (7.11) for r =g
and/ =1, ...,q. With y = (u, x), one has

Fr+ Froyn, ... y_z)=i/TfT ﬁft()’i)ft i) |(fu fi)h dtdiy
q s s Vg T Jo Jo b 1 2 102/

and hence

l 2
”FT *q FT”LZ(Mq—l)

T T T T
=3 [ [ i B i b i iy dradi

=

9

N A
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where the last relation is verified by first using (7.12)—(7.14), and then by assessing
the restriction of the quadruple integral to each one of the 4! = 24 simplexes of the
type {tx(1) > tx(2) > tx(3) > tz(4)}. To deal with (7.11)inthecase r =1, ..., — 1
and/ =1, ..., r, one uses the fact that

/
FT*rFT(ylv"'yyr—hwl""vwq—}"azl""vzq—}")

A =
= — /O /0 [};[lmyi)ftz(m}

X (fl‘l(wl) te ft1 (wq—r)ftz(zl) ce ftz(zq—r))(ft] ftz)L dty dt,

and therefore

) 2
| Fr *,. Fr ||L2('u2q—r—l)

T T pT T
= %/0 /(; /O /0 <ft1 ftzv fl3ft4>:;l<ftl ﬁ3>z—r
X (o fid" (o fhu fis fuu)h dtr Ay dz dty

K

=< )

- T

where the last relation is once again obtained by separately evaluating each re-

striction of the quadruple integral over a given simplex. This concludes the proof.
g
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