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We obtain a Bernstein-type inequality for sums of Banach-valued random variables satisfying a weak de-
pendence assumption of general type and under certain smoothness assumptions of the underlying Banach
norm. We use this inequality in order to investigate in the asymptotical regime the error upper bounds for
the broad family of spectral regularization methods for reproducing kernel decision rules, when trained on
a sample coming from a T-mixing process.
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1. Introduction

Let (Xy)ren, be an integrable and centered stochastic process taking values in a separable Ba-
nach space (B, ||-]|). Define S,, = X; + X + --- + X,,. In this work, we are interested in the
non-asymptotic behaviour of the deviations of S, from zero in B; more precisely, we investigate
exponential concentration inequalities for events of the type {|| S, || > ¢}, for # > 0. In the simplest
situation where (X1, X3, ..., X,;) are mutually independent and real-valued, the celebrated Ho-
effding’s [28] and Bernstein’s inequalities [6] are available. Vector-valued analogues (in finite or
infinite dimension) of those concentration inequalities for norms of sums of independent random
variables were first established for the case of bounded independent random variables in Hilbert
spaces by Yurinskyi [54].

The situation differs in an arbitrary Banach space. There, the distribution of || S,|| (in par-
ticular its expectation) heavily depends on the geometry of the underlying Banach space, and
moment (Bernstein-like) conditions for the individual variables X; are generally not sufficient
for a generic control of ||.S,| around zero (see [55], Example 3.0.1). Still, under assumptions
on the “smoothness” of the underlying Banach norm (reflected by boundedness of its first two
Gateaux-derivatives), one can control the deviations of || S, || around zero. Corresponding con-
centration inequalities have been obtained in [42] and [40].

Of interest for many applications is the case where random samples are generated from some
non-trivial stochastic process with (possibly infinite) memory. The generalization of Hoeffding’s
inequality for real-valued martingales and martingale differences together with its application
to least squares estimators in linear and smooth autoregressive models are presented in [52].
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An extension of the Hoeffding—Azuma inequalities for the weighted sum of uniformly bounded
martingale differences can be found in [45]. Generalizations of the exponential inequalities for
the case of real-valued supermartingales were obtained in [25] and recently generalized in [23],
where the authors use change of probability measure techniques, and give applications for esti-
mation in the general parametric (real-valued) autoregressive model. Extensions of [25] for the
case of supermartingales in Banach spaces were obtained in [41].

Beyond the (super)martingale setting, the need to handle more general processes which have
some ‘“‘asymptotic independence” assumptions led to the concept of mixing. Definitions of
(strong) «-, ¢- and p-mixing were introduced in [30,32,47], we refer also to [13] for a broad
survey about the properties and relations between strong mixing processes. However, there are
examples of dynamical systems [18] generated by uniformly expanding maps that are not even
a-mixing (considered the weakest form of strong mixing assumptions). Such type of processes
include mixingales [2,37], associated processes [22,24], and various more recent notions of weak
dependence [8,20,44]. In this paper, we consider the analysis of the inherent dependency of
the random sample by means of a general type of weakly dependent process. In this general
framework, many techniques used in the independent data scenario were improved and com-
bined with other methods to obtain concentration inequalities for the sum of real-valued random
variables. For example, generalizations of Bernstein’s inequality for ¢-mixing random processes
were obtained combining the entropy method with the blocking technique in [48]; using a similar
blocking technique ensuring asymptotic independence, Bernstein-type inequalities for geomet-
rically a-mixing processes and moderate deviation principles were derived in [38]; deviation
inequalities for real-valued sums of variables from general o-mixing processes were obtained
in [11] through approximation by independent random sums and the blocking technique. More-
over, in [26] the blocking technique together with majorization of joint distributions by means
of the marginals and a general Chernoff’s bounding principle are used to obtain Bernstein-type
inequalities for real-valued Lipschitz functions of C-mixing processes. In [34], the martingale
difference method is used to establish general McDiarmid-type concentration inequalities for
real-valued Lipschitz functions of dependent random sequences on a countable state space. Us-
ing logarithmic Sobolev inequalities and the contractivity condition related to Dobrushin and
Shlosman’s strong mixing assumptions, general non-product measure concentration inequalities
were obtained in [35].

Most of the above mentioned inequalities characterize the deviations of sums of real-valued
random variables. Concerning Hilbert- or Banach-valued weakly dependent processes, a sig-
nificant literature exists on limit theorems of central limit or Berry—Esseen type, motivated in
particular by functional time series [12,29]; we will limit ourselves to pointing out the recent ref-
erence [31] and the substantial literature review there. In this paper, we are specifically interested
in concentration results with a non-asymptotic control of exponentially decaying deviation prob-
abilities. A few results concern the concentration of real-valued functional of weakly dependent
variables over somewhat general spaces, and can be applied to norms of sums of vector-valued
variables. This is the case for the measure concentration result in [34] for so-called n-mixing
(which is implied by ¢-mixing) random variables, but a condition called W-dominance [33]
must hold (it is satisfied if the underlying variable space is countable, or is a closed subspace of
the real line). This result implies Hoeffding—Azuma type inequalities for norms of sums. Still,
to the best of our knowledge, it is unknown how these mixing assumptions are connected to
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a-, B- or dc-mixing, or whether they can be applied to norms in arbitrary Banach spaces. The
aforementioned measure concentration results of [35] for distributions of dependent real vari-
ables with continuous density imply concentration of the norm of their sum (which is a Lipschitz
function in Euclidean distance) in an Euclidean space. However, the question becomes more
challenging when one considers concentration of the norm of random variables in a separable,
infinite-dimensional space. Finally, the recent work [19] establishes a Hoeffding-type bound un-
der assumptions close to what we consider here; we underline that we are interested in sharper
Bernstein-type rather than Hoeffding-type bounds (see also Section 3.3 for a more detailed dis-
cussion of the latter work).

This paper is organized as follows: in Section 2, we recall the setting for stochastic processes
with values in a Banach space. We recall the definition from [36] to consider a general type
of weakly dependent processes. In Section 3, we pose the main assumptions about the struc-
ture of the underlying infinite dimensional Banach space and present in a general form the new
Bernstein-type inequalities for C-mixing processes. Furthermore, here we also provide specific
corollaries for the cases of either exponentially (geometrically) or polynomially mixing decay
rates. We compare our results to the former inequalities on the concentration of real-valued C-
mixing processes. As an application, in Section 4 we investigate the (asymptotical) error bounds
for reproducing kernel learning algorithms using a general form of spectral regularization when
the sample is drawn from a process which satisfies the so-called T-mixing assumption. All proofs
can be found in the Appendix.

2. Preliminaries and notations

Let (2, F,P) be a probability space. We recall that (B, ||-||) is some separable Banach space
and X C B aball of B. We use the standard notions of p-integrable and essentially bounded real
functions spaces and use the notation L ,(IP) := L, (€2, F,P) and L := Lo (82, F, P). Follow-
ing [36], we define mixing processes with respect to a class a of real-valued functions. Let C(-)
be a semi-norm over a closed subspace C of the Banach space of bounded real-valued functions
[+ X > R. We define the C-norm by || fll¢c := || fIl + C(f), where ||| is the supremum norm
on C, and introduce C; ={f €C,C(f) < 1}.

Define M; =0(X; :1<i < j),j €N to be the sigma-algebra generated by the random
variables X1y, ..., X;.

Definition 2.1. For k € N. (¢ we define the C-mixing coefficients as

De(k) = sup{E[Yo(Xitx)] — E[YIE[p(Xit4)]
|i=1,Y e Li(Q,M.P), YL@ <1leecC}

We say that the process (X;);>1 is ®¢-mixing (or simply C-mixing) if limy_, o $c(k) = 0.
If ®¢c(k) < cexp(—bk?) for some constants b,y > 0, ¢ > 0 and all k € N, then a stochastic
process (Xy)i>1 is said to be exponentially (or geometrically) C-mixing. If ®¢(k) < ck™7 for
all k € N and for some constants ¢ > 0, y > 0, then the stochastic process (Xy)x>1 is said to be
polynomially C-mixing.
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As discussed in [36], C-mixing describes many natural time-evolving systems and finds its
application for a variety of dynamical systems. The authors of [26] use a slightly different
definition of ®¢-mixing coefficient, where the supremum is taken over the class of functions
{0 fle =1}

Thus, dependency coefficients ®¢ are characterized by the control over correlations between
the past and one moment in the future of the process, for functions of bounded supremum norm
from class C;. A fundamental result ([36], Lemma 1.1.2) claims that Definition 2.1 can be equiv-
alently stated as following.

Definition 2.2 (Equivalent to Definition 2.1).

®c (k) = sup{ | E[¢(Xi 1) | Mi] — E[p(Xis0)]|, | ¢ €Cr.i = 1},

where |||l 1S the Lo (P) norm. In our theoretical analysis we will use Definition 2.2 for pro-
cesses which are assumed to be C-mixing. We first describe some examples of semi-norms C.

Example 2.3. Let Cp;, be the set of bounded Lipschitz functions over X'. Consider

lf(s) = fOl

s,teX,s;ét}.
ls —zll

CLip(f) = fllLipcxy = SUP{

It is easy to see that Cpip(f) is a semi-norm. With this choice of class C and semi-norm C(-), we
obtain the so-called t-mixing coefficients (see [18] and [53] for the real-valued case), which will
be denoted 7 (k) := O (k), k> 1.

Examples of t-mixing sequences. Consider a Banach-valued auto-regressive process of or-
der 1:
Xi=pXi-1)+§& forieZ,

where (£;);cz is an i.i.d. sequence such that ||§|| < 1 almost surely, and p : X — X is a linear
operator with ||p|l. < 1, where ||-||, is the operator norm. Due to the linearity of p, we can write
Xits = Xi5 + p°(Xy), where X, ; = Z‘l:é ,ol (&/+45—1). For the 7-mixing coefficients, by using
this decomposition and the independence X; s and X;, we get:

(s) = sup HELf Xie) M) = E[f(Xis0)]] o}
SS9

= ;ug HELf (X5 + 0° (X)) M) — E[f (X1 + 05 (XD)]]| o)

= sup (1E[/ (X +9°00) = F K1)
€l

—E[f(Xis+0° (X)) — FXe9)]] o}
<2[p° X)), < IPlilIXi oo = O,
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when s — 00, as X; is almost surely bounded. From this, we observe that (X;);>1 is exponen-
tially T-mixing Banach-valued process. Repeating arguments from [1] (in the real-valued case),
one can show that this process is not always a-mixing (in particular when &; has a discrete dis-
tribution). Similarly to the aforementioned argument, it is easy to check that a Hilbert-valued
version of the moving-average process of finite order g < oo:

q
Wi =M+29i—j1//i—j fori e Z,
Jj=0

where (/) jez i an independent and centered noise process and u is some fixed element in
a Hilbert space, is an exponentially t-mixing process. Furthermore, one can straightforwardly
check that (W;);cz is not a martingale in general.

Remark. We observe that the T-mixing property of the process (X;);>¢ is preserved under a 1-
Lipschitz map. More precisely, let ¢ : X — H be a 1-Lipschitz mapping of the original process
(Xt)r>0 to some Polish space (H, ||-|l7¢). Then, it is straightforward to check that the process
(¢(X:))r>0 is again T-mixing. This conservation property is due to the definition of T-mixing.
The concentration inequality of Theorem 3.5 will allow us in Section 4 to obtain qualitative
results about the statistical properties (error bounds) of the estimators of regression function in a
reproducing kernel Hilbert space. The key idea here is that the estimators of the target function
are based on a non-linear but Lipschitz mapping of the corresponding training data sequence into
the Hilbert space.

Example 2.4. Assume X’ C R to be an interval on the real line, let Cgy := BV(X') be the set of
functions over X’ whose total variation is bounded and Cgv (-) be the total variation seminorm:

Cev(f):=Iflltv="sup Y |f(x)— flxi-n),

(X0,--»Xn)EA i=1

where A = {(xg, X1,...,%x,) € X" | x9 < x1 < --- < x,}. It is known that BV(X') endowed with
the norm || f|[gv = Il /Il + Cev (/) is a Banach space. With this choice of (C, C(-)) we obtain
the so-called ¢-mixing processes, described in [44].

3. Main assumptions and results

3.1. Assumptions

Following [40], we introduce suitable hypotheses pertaining to the geometry of the underlying
Banach space (B, ||-||), the distribution of the norm of coordinates || X; ||, and additional condi-
tions on the considered C (-)-semi-norm.

We recall briefly the concept of Gateaux derivative: for a real-valued function f : X — R we
say that f is Gdteaux differentiable at point x € int (X’) in the direction v € B, if t > f(x + tv)
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is differentiable in 0. We then denote
5/ = | i)
o/ = dt lt=0 .
We say that the function f is Gdteaux-differentiable at point x if all the directional derivatives

exist and form a bounded linear functional, that is, an element D, f in the dual B* such that
Yv e B:

i L) — f&)
1m =
t—0 t

(Dy f,v).

In this case, Dy f is called Gdteaux derivative of function f at point x.

Assumption Al. The norm |-|| in the Banach space B is twice Giteaux differentiable at every
nonzero point in all directions and there exist constants A; > 1, A> > 0 such that the following
conditions are fulfilled for all x,v e B, x #0:

18, (Ilx )| < Atllvll  orequivalently  ||(Dill-)||, < A1

2
[vll

Ixll

80,0 (Ilx11)| < A2

where 8, , denotes the second Géteaux differential in the direction v and |-||« is the norm in the
dual space B*.

We recall the following examples of Banach spaces that fulfill the desired properties (see [40]):

Example 3.1. Let B = H be a separable infinite dimensional Hilbert space with scalar product
(-, -)u and norm ||-||gr. Then by the Cauchy—Schwartz inequality, it holds:

d
8e(Ifllm) = E(v (f+18, f+18)li=0 < llglm,

and also

_d(otiglEy) el
Sg,g(”f”H) - dt( ||f+[g”H ) t=0 = ||f||H,

hence H satisfies Assumption Al with constants A} = Ay = 1.

Example 3.2. Let B=L,(22, F,P), p > 2. Then for any f, g € B such that f # 0, it holds:

d 7 _
se(1s1) = 5 (([1r+earar) )| =uon” [1rw-2rear

1- —1
<1y PIAIp gl = liglp,
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because of Holder’s inequality; similarly:

1-2 2
e.e(1fp) = =DIfll, ”(||f||pf|f|f’2g2dP— (/lﬂ”fgdl?) )

<(p- 1)||f||}72"<||f||p/ |f|ﬁ—2g2dP> <(p=Dlgl3If1,"

Thus for p > 2 an L ,-space satisfies conditions of Assumption Al with constants A; =1, Ay =
p—1.

The next example belonging to random matrix theory was not present in [40] and is appar-
ently new. It can be given as a relevant application in its own right of the results of [40] (in the
independent case) as well as of the present results.

Example 3.3. Let p > 2 be fixed and B be the space of real symmetric matrices of dimension
1 1
d equipped with the Schatten p-norm || X ||, = (Tr(|X|?))? = (Zflzl [A; (X)|P) 7. Then it holds
that for any elements X, H € B, X #0:
Su(I1Xlp) < 1H1p,
2
IH3

Su.n (I1X1lp) <3(p = Do
(IX1y) 111

so the conditions of Assumption Al are satisfied with constants A =1 and A> =3(p — 1) (for
a detailed justification, see Appendix B).

The conditions in Assumption A2 are common in the framework of Bernstein-type inequali-
ties.

Assumption A2. There exist positive real constants c, o2 so that for all i € N:

IXill <¢, P-almost surely;
E[IX:*] <o

Finally, throughout this work, being in the framework of the general Definition 2.2, we will
consider functional classes C with a semi-norm C(-) satisfying the following assumption.

Assumption A3. Let, as it was assumed before, C(f) be a semi-norm defined on a subspace
(C, |I'll¢) of real bounded functions {f : X > R}. For each s € B* define hj : x — (s, x) for
each s € B* and hj : x — ||x||%, where B* is the dual space of B. Define B(r), B*(r) to be the
closed balls of radius r centered in zero in 53 and 5*, respectively.

It is assumed that /11 ; € C for all s € B*; hy € C, and:

sup C(h1y) <Cy,
seB*(1)
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C(hy) < Cy,
for some fixed constants C1, C; € R5.

Example 2.3 (continued). For the Lipschitz class Cpip considered in Example 2.3 we have:

(s, x1 — x2)

sup Curip(h1s)= sup |hisllLipBeny= sup —— =1,

seB*(1) seB*(1) se=() L llx1 —x2ll
X1,X2€B(c)

and

[t 1 = 21|
CLip(h2) = |h2llLipB(e)) =  sup {— <2c.
x1.52€B(C) llx1 — x2l

Example 2.4 (continued). For the BV functional class Cpy considered in Example 2.4, and
X =[—c,c] C R we get (note that in this case B*(1) =[—1, 1] and the functional 7 ; is just
multiplication by s):

n
sup Cgv(his) = supllhysllBv(B(c)) = Sup  sup Z|S(xi — xi—1)| =2c.
seB*(1) |s|<1 Is|<1 (xq,...,xp)EA i—=1

Cov(hy) = IhalBvsey = sup ) |xf —x7 | =2c%

(X0,.--sXn)EA i=1

3.2. Main result and corollaries

Our main result is a Bernstein-type inequality for norms of sums of bounded Banach-valued
random variables which are generated by some centered ®¢-mixing process. We begin with a
general bound on the deviations of the norm of ) 7, X;.

Theorem 3.4. Let (2, F,P) be an arbitrary probability space, (B, ||-||) a Banach space such
that Assumption Al holds and X = B(c). Let (X;)!. | be an X-valued, centered, C-mixing ran-

dom process on (2, F,P) such that Assumptions A2, A3 are satisfied. Then for each pair of
positive integers (£, k), £ > 2, such thatn =Lk +r,r € {0, ...,k — 1}, and any v > 0, it holds:

1 n
IF’[ ;in

i=1
where B = A% + A and the constants Ay, Az, C1, Cy are given by the assumptions.

2
B(o +C2¢C(k))v+4€_v:|§2exp(—v), (3.1

>4A,C1Pe(k 4
> 110()+\/ 7 T,

Since the choice of k and £ in the above result is free subject to k = | 7], one can optimize
the obtained deviation bound over the choice of ¢ in order to reach the most favorable trade-
off between the first term of order QDC(L%J) which is nondecreasing in £, and the following
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“Bernstein-like” terms. This trade-off is a direct consequence of the so-called blocking technique
used in the proof of the above result: the sample is divided into £ blocks of size € or £ + 1, such
that the distances between two neighbor points in a same block is exactly k. The Bernstein-like
deviation terms are similar to the ones found in the i.i.d. case, but with the total sample size n
replaced by the block size £. The terms involving ®¢ reflect the lack of independence inside a
block. This trade-off leads us to the notion of effective sample size. For a given n and constants
¢, 0% we define the positive integer number £*:

e max{1<e<nsth> <VJ><CVU}U{1} (3.2)
= <f<nst.CiPc| |- <-V— . .
¢ [N

Observe that £* is a function of n, but we omit this dependence to simplify notation. The
following consequence of Theorem 3.4 is formulated in terms of the effective sample size:

Theorem 3.5. Assume the conditions of Theorem 3.4 are satisfied, and the effective sample size
£* is as given by (3.2). Then for any v > 1:

d

where M =2+ 2v/B(1 +2%).

n

o

i=1

' - o (4A1 + 6/ BYv) n c(4A1 + Myv)
> NG Iz

:| <2exp(—v), 3.3)

Remark. Lest the reader should wonder at the apparent lack of multiplicative scaling invariance
of the last result due to the constant C»/(Cic) appearing in M7, we stress that the C-mixing
assumption is not invariant with respect to rescaling of the value space in general. However, in
the particular cases of - and ¢-mixing (Examples 2.3, 2.4), the mixing assumption behaves
gracefully with respect to scaling: in both cases it can be checked that the compound quantity
C1®¢(-) scales linearly with multiplicative rescaling of the space X, so that the effective sample
size £* given by (3.2) remains invariant, while C,/(C;c) remains constant, so that the deviation
inequality (3.3) is unchanged by multiplicative rescaling, as one would expect.

Furthermore, we can give more explicit rates by lower bounding the effective sample size in
the specific cases of exponentially or polynomially C-mixing processes.

Proposition 3.6. For an exponentially C-mixing centered process on (2, F,P) with rate
Do (k) ;= xexp(—(@k)Y) (x > 0,0 >0,y > 0), the effective sample size satisfies

|

For a polynomially C-mixing centered process with rate ®¢c (k) = pk™7, the effective sample
size satisfies

XI=

> Ee(l Vvilog(c™'Cix6n))”

2y 1 Y

cem([(&5) 76 ()6 D)
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In the application section, we will use the obtained concentration framework for sums of
Hilbert-space valued random variables. In this particular case, we have A =1, A2 = 1 and
correspondingly B = 2. Considering the case where the underlying data generating process is
T-mixing (see Example 2.3) we get C;1 = 1 and C2 = 2c¢. This gives us the following conse-
quence for the concentration of the norm in the case of a process that satisfies the t-mixing
conditions mentioned in Example 2.3.

Corollary 3.7 (Concentration result for Hilbert-valued t-mixing processes). Under the as-
sumptions of Theorem 3.5 with a Hilbert-valued t-mixing sample {X;}!_,, for any 0 <n < %,

with probability at least 1 — n it holds:
2\ (130 2lc
<log| — + , 34
g( n) <«/€* e ) G4

1 n
§ X

where the choice of £* is given by (3.2).

3.3. Discussion of results

We highlight aspects in which our results differ from previous work. We first restrict our attention
to the real-valued case (B = R). We consider the general type of ®¢-mixing processes as in [26],
where the authors require the additional assumption on the semi-norm C(-) that the inequality
C(e!) < || fllooC(f) should hold for all f € C. Instead, we only pose the assumption that the
underlying class C contains linear forms and the function x — |x||?, plus a.s. boundedness.
The reason is that the proof of the main result essentially relies on the representation of the
norm by means of its second order Taylor expansion. This allows us to recover results analogous
to [26] (in the sense of the order of the effective sample size) for geometrically ®¢-mixing
processes. In this case, a broad overview and comparison to existing literature is given in [26];
we omit reproducing this detailed discussion here and refer the reader to that work. As a further
contribution with respect to [26] we derive new results for the exponential concentration of the
sum for polynomially ®¢-mixing processes.

In the general Banach-valued case, the norm can be seen as a particular case of general func-
tionals of the sample. As mentioned in the Introduction, while the literature on concentration
of general functionals in the independent case is flourishing, it is rather scarce under the set-
ting of weak dependence. In the work [34], the authors obtain general Hoeffding-type concen-
tration inequalities for functionals of the sample satisfying the bounded difference assumption
(Azuma—McDiarmid type setting) under the so-called n-mixing assumption (which is related to,
but weaker than, ¢-mixing). The core proof technique in our results as well as in [34] is the
martingale difference approach.

Furthermore, in the work [19], the authors establish a Marcinkiewicz—Zygmund type inequal-
ity for dependent random Banach-valued sums under assumptions on the smoothness of the
corresponding norm which are very close to ours. In particular, from Corollary 3.2 in [19],
one can deduce that for a bounded t-mixing process (X;);>o (see Example 2.3) with values
in L9(2, A, P) for g > 2, a Hoeffding-type exponential bound holds for sums with a deviation
rate of order 2¢b,/log(e/8)/n, where c is as in Assumption A2, and 19,2z =143, t0).
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Comparing to this last deviation bound, an advantage of our results is that they are of
Bernstein- rather than Hoeffding-type, and valid under a weaker dependence assumption, which
includes t-mixing as specific case. On the other hand, the deviation scaling in b,, above is better
than ours (this is in particular relevant for polynomial mixing conditions), which leaves open for
future work the question of obtaining a similar scaling for Bernstein-type deviations under the
assumptions we consider.

The strongest assumption we make (besides those concerning the geometry of B and the class
C) is the a.s. boundedness of the random variable; this assumption was also made in [42] and [54]
(Bernstein-type inequalities for a Banach-valued independent process, which is included in the
present result) and in [26] (Bernstein-type inequality for weakly dependent real variables). From
a technical point of view, our current proof significantly relies on that assumption at several key
places; removing this assumption to replace it by a weaker control of moments (as in the classical
independent real-valued Bernstein inequality) is a stimulating question.

We now apply the concentration results to the particular case of random variables with values
in a separable Hilbert space, and use them for the analysis of statistical properties of kernel-based
algorithms in machine learning which are trained on a dependent sample. This analysis will be
the cornerstone of the next section.

4. Application to statistical learning

Let X be a closed ball of a Polish space and J = RR. Let as before (Z;);>; be a stationary
stochastic process over some probability space (€2, F, P) with values in X x )/, and define v as
the common marginal distribution of the Z;s, and u as its X-marginal. We will also denote v(y|x)
a regular conditional probability distribution of Y; conditional to X;. In the general framework
of learning from examples, the goal is to find a prediction function f : X — ) such that for a
new pair (X, Y) ~ v, the value f(X) is a good predictor for Y. Let z := {x;, yi};_, € (X x })"
be the observed training sample from the n first coordinates of the process (Z;);>1, and f; be
an estimated prediction function belonging to some model class H. We will assume (Z;);>1
to be a T-mixing stationary process (as in Example 2.3) on (€2, F,P). We consider the least
squares regression problem where the goal is to minimize the averaged squared loss £(f) :=
E,[(f(X) — Y)2). Equivalently, we want to find f; that approximates the regression function
fu(x) =E[Y|X = x] well in the sense of being close to optimal risk £(f) over the considered
model class.

4.1. Learning and regularization using reproducing kernels

We investigate statistical learning methods based on reproducing kernel Hilbert space regular-
ization, that is, we consider as a model class a separable real reproducing kernel Hilbert space
(RKHS) H = Hj C L3(X, n) which is induced by a measurable kernel k over X 2 1In the next
pages we recall the setting and notation used in this framework and therefore reiterate in short-
ened form some of the corresponding content of [4,10]; for more details see also [15,46].

We assume the kernel to be bounded by a positive constant « = 1, thatis sup, v +v/k(x, x) < 1.
This implies that any f € Hj is measurable and bounded in the supremum norm. As Hy is a
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subset of LZ(X, p), let Sg : Hy — L?(X, n) be the inclusion operator; and Sj; : L2(X, i) > Hy
its adjoint. Using the definition of the adjoint, S} can be written as:

Sig = Eu[g(X)kx] :=/kag(X)M(dX),

where k, is the element k(x, -) € Hy. Similarly, for x € X denote T, = k, ® kY, then the covari-
ance T : Hy — Hi has the following representation:

T:= Eu[TX]ZL(("kx)Hkkxﬂ(dx)a

where the last integrals are understood in the Bochner sense and T', Ty both are self-adjoint and
trace-class. We use the notation HS(#Hy) for the space of Hilbert—Schmidt operators over Hy, so
that the former implies that T', Ty € HS(Hy).

We obtain the empirical analogues of the operators T, Si, S; by replacing the measure p with
its empirical counterpart iy = % o' 8y, where L2(X, [iy) is identified as R” endowed with
the standard scalar product rescaled by n~!. We define the following empirical operators:

SciHi >R (Sxf); = (fiky,),

* ¥ * 1 :
Sy ' R" > Hy, Sxyzzz:yjkxj,
j=1

1 n
Ty := SgSx : Hi > My, Txf=;Zka<kxwf>’
j:l

where we used the notationy = (yq, ..., y;) € R".

We now specify classes of distributions which correspond to a certain regularity of the learning
problem in relation to the RKHS Hy, and on which we will aim at establishing error bounds.
We start with the following assumption on the underlying distribution v and the corresponding
regression function f,.

Assumption B1. There exist 0 < R <1, ¥ > 0 such that the distribution v belongs to the set
D(R, %) of distributions satisfying:

(i) |Y| < R, v-almost surely.
(i1) The regression function f, belongs to the RKHS Hy, that is, for p-almost all x € X it
holds

E[Y|X =x] ::f ydv(ylx) = fu(x), f, € Hy.
yey
(iii) For p-almost all x:

Var(Y|X = x) =/ (v = fo0)’ dviylx) < =2

yey
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Point (i) of the assumption ensures that we can assume ) = [— R, R] without loss of generality.
The two next assumptions are: a decay rate condition for the discrete spectrum (¢;);>1 (ordered
in decreasing order) of the covariance operator 7', and a so-called Holder source condition (see,
e.g., [17]) that describes the smoothness of the regression function f,. Denoting P to be the set
of all probability distributions on X’; we will thus assume that the X-marginal distribution p
belongs to

P, B):={ueP:¢;<pi b vj=1}

secondly, we assume that f, € Q(r, D), where
Q(r,D)={f eHilf=T"g, lIglln, <D} 4.1

which in the inverse problems literature is called the standard Holder source condition for the
linear embedding problem. Joining all assumptions, we consider the following class of marginal
generating distributions:

M(R, 2, r,D,B,b)
= {v(dx,dy) =v(dylx)u(dx) : v € D(R, ), u € P=(b, B), f» € Q(r, D)}.(4.2)

For estimation of the target regression function f,, we consider the following class of kernel
spectral regularization methods:

Sz = Fi(Tx) S5y, 4.3)

where F) : [0, 1] — R is a family of functions. The expression Fj (7x) is to be understood in
the usual sense of (compact, selfadjoint) functional calculus on operators. The family (F3)xe0,1]
defines the regularization method (which we also call regularization function), depending on the
parameter A € (0, 1], and for which the following conditions hold:

(i) There exists a constant B < oo such that, forany 0 < A < 1:

sup |tFy.(t)| < B.
t€(0,1]

(i) There exists a constant E < oo such that

sup |tFy(t)| < E/A.
1€(0,1]

(iii) There exists a constant y such that the residual r (t) := 1 — F; (¢)t is uniformly bounded,
that is,

sup |r (0] < yo.
1€(0,1]

(iv) For some positive constant y, there exists a maximal g, which is called the qualification
of the regularization such that

sup |rA(t)tq| < ygrl.
1€(0,1]
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The above conditions are standard in the framework of inverse problems and in asymptotic
framework are sufficient (see [4]) in order to obtain consistent learning algorithms in case of in-
dependent examples. Many known regularization procedures (including Tikhonov regularization,
spectral cut-off, Landweber iteration) may be obtained as special cases via appropriate choice of
the regularization function Fj and satisfy conditions (i)—(iv) for appropriate parameters. We refer
the reader to [4,21] and [46] for a variety of different examples as well as the discussion in the
context of learning from independent examples.

4.2. Learning from a 7-mixing sample

We now restrict our attention to the case of T-mixing processes, i.e. to those which are generated
by the Lipschitz seminorm Cyip(-) from Example 2.3. Obtaining probabilistic results for Hilbert-
valued estimators (analogous in spirit to those in [10]), we derive upper bounds on the estimation
error of f, by regularized kernel learning estimators f; ;, in the case of learning from 7-mixing
samples, assuming a polynomial spectrum decay rate of the covariance operator 7, and for a
certain range of norms.

A key technical tool used in previous works for the analysis of the i.i.d. case (see [4,10]) is
a quantitative statement for the concentration of the centered (and possibly suitably rescaled)
Hilbert-space valued variables (S;y — Tx f,) and (Tx — T') around 0. Observe that these variables
are empirical sums (of elements ky, (y; — f,(x;)) € Hy and (ky;, ® k;i — T) € HS(Hy), respec-
tively). Thus, a very natural way to proceed in the analysis is to use the concentration results
established in Section 3 for Hilbert spaces as replacement for their i.i.d. analogues, and for other
steps follow the proof strategy of those earlier works.

Assuming the sample z = {x;, y;}{_, is arealization from a 7-mixing process (Z;) j>1, in order
to apply the concentration inequality from Section 3, we should ensure that the corresponding
Hilbert-valued quantities are forming a T-mixing sequence themselves. As pointed out earlier, the
T-mixing property is obviously preserved (up to constant) via a Lipschitz mapping. Lemma C.1
in Appendix 4.3 establishes this Lipschitz property for the kernel maps under mild assumptions
(uniformly bounded mixed second derivative of the kernel). Using the inequality from Corol-
lary 3.7, in Lemma 4.1 we obtain high probability inequalities for deviations of the corresponding
random elements. The proof of the lemma can be found in Appendix C. To simplify the exposi-
tion, we specify the results for the cases of either exponentially or polynomially mixing process.
Further extensions are possible using the same general proof scheme as a blueprint, described in
Appendix C, together with the result of Theorem 3.5 on the effective sample size.

Lemma 4.1. Let X, Y =[—R, R] and Hj be as defined before. Assume that the kernel k sat-
isfies sup,.c y Vk(x, x) < 1 and admits a mixed partial derivative 9 2k : X x X + R which is
uniformly bounded by some positive constant K. Let (Z; = (X, Y})) j>1 be a T-mixing process
with rate T (k), satisfying Assumption B1 and such that || f,|| < D.
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Table 1. Bounds on effective samples sizes for (4.4). Put C :=3 max(1, KR, KD) here

T(k) = x exp(—(0K)Y) k) = pk™¥
2 2
N &)
t (1viog (n54)) L(EW)2y+l (%)%J
2 2
LWJ 2 2y
: [

For any n € (0, 1/2] the probability of each one of the following events is at least 1 — n:

H TIxfy — S,:yH < 2110g(2n_1)(i + Z_R)’

N

_1 BNNAYD) 2R)
T +0)72(Tfy — Siy)| <211og(2n™" ;
I+ g = ) = 211080 ) (R +
5 (4.4)
T+0)"V2(T — T <21log(2n~! (— );
[T +171 % )| =21log(2n7") %+ﬁz3
log(2n~")
T — Tyl <42———
l ll N

where the quantity N'(A) := Tr((T 4+ 1)~'T) is the so-called effective dimension; £1, €2, €3, £4
are in each case suitable bounds on the effective sample size. For exponentially and polynomially
T-mixing rates, corresponding bounds for effective sample sizes are given in Table 1.

Remark. The first inequality will not be used in the statistical analysis to follow and is presented
here for completeness.

Armed with the above probabilistic results, we derive upper bounds for the errors of estimation
of f, by means of the general regularized kernel learning estimators (4.3). The main tool is the
following lemma, giving a high probability inequality on the deviation of the estimation error.
The gist of this result and of its proof is to follow the approach of [10], wherein the sample size
in the i.i.d. case is replaced by the effective sample size, the rest of the argument being essentially
the same.

Lemma 4.2. Consider the same assumptions as in Lemma 4.1. Assume that f, € Q(r, D) (de-
fined by (4.1)) for some positive numbers r, D. Also, let f; ) be the regularized estimator as in
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(4.3), with a regularization satisfying conditions (1)—(iv) with qualification g > r + s. Fix num-
bers n € (0, 1] and A € (0, 1] and denote:

8
7i=max(y0,¥),  £o:=25001"" max(N'(»), 1)log? <_)
n

where we recall that yy, y, are the constants from conditions (iii)—(iv).
Then with probability at least 1 — n, the inequality

|7 Frae = F2d) |3,

2
< Cr,S,B,Eylog(sn—l)As (D(/\’ + \/1?> + <% + #)) (4.5)

holds with £’ = min{{y, £3, £4}, provided that £’ > £ and all £; are as in Table 1.

We remark that the choice s = 0 corresponds to the estimation error in the space Hj, whereas
s= % corresponds to the prediction error in the space L2(X, ).

Finally, we establish asymptotic error bounds for the family of regularized estimators of the
type (4.3), when learning from a stationary t-mixing sequence whose marginal distribution be-
longs to the class M(R, X, r, D, 8, b), under appropriate choice of the regularization parameter
sequence A,. To simplify somewhat expressions, we will assume from now on, without loss of
generality, that D > R > 1 holds. We separate the analysis between the cases of exponentially
and polynomially t-mixing processes.

For an exponentially t-mixing process (X;, Y;);>1 with mixing rate t(k) = x exp(—(0k)?),
we set:

b
0 $2 \ 2Br+55T
¢ (n) = " . Apc=min| [ —— 1) @6
8 1 sz/
2(1 v log(3nK D6 R-1))7 ¢

we observe in particular (by straightforward calculation, using the fact that D > R > 1) that the
constraint E;, < min{{y, £3, £4} is fulfilled. We are then able to formulate the next statement:

Theorem 4.3. Assume the data distribution v belongs to the class M(R, X, r, D, 8,b), and
Jz.2, is a kernel spectral regularization estimator (4.3) with qualification g > r + s, where A,, is
given by (4.6). Fix some 1 € (0, 1].

Then there exists ng (depending on all the model parameters and of n) such that for n > ny, it
holds with probability at least 1 — n:

2b(r+s)

| ) r 41
o < Culog(8n~ )D( ) , )
‘ D /¢,

” Ts(fu - fz,An)

where Cy := Cy. 5 p E 7,0, IS a factor depending on the regularization function and model pa-
rameters (other than D, R, X0).
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We establish an analogous result for a polynomially t-mixing process (X;, ¥;);>1 with mixing
rate t(k) = pk~7, this time without precisely tracking the effects of the constants (X, D). We
also only consider the case of a two-sided controlled spectrum

PS(b.po. ) i={neP:pj b <t;<prj " Vj=1},

and the model M (R, X, r, D, B+, b) defined as in (4.2) with P= replaced by PS . The technical
reason for adding an assumption of lower bounded spectrum is that it implies a lower bound on
the effective dimension A/ (1), and in turn a lower bound on the effective sample size, which
involves the effective dimension in the polynomial mixing case (see Table 1).

We consider the following parameter sequence:

S R
Api=n Drbtl4be+Dy =t (4.8)

Similarly to the case of exponential mixing, we use Lemma 4.2 with the choice K/p =

2 2
O(()»n/\/' (kn))mnﬁ), which depends on the regularization and on the effective dimension;
by arguments similar to Theorem 4.3 we then obtain the following.

Theorem 4.4. Assume the data distribution v belongs to the class /ﬁ (R,2,r,D, B+,b), and

Sz.», is a kernel spectral regularization estimator (4.3) with qualification g > r + s, where A,

is given by (4.8). For any fixed n € [0, 1] and all n > ng (Where nq is such that log(Sn_l) <
br

C’Anél"'”JrH}’”H)V1 , we have with probability at least 1 — n:
_ b(r+s)
H T(fy = far,) } <Chp log(8n_1)n 2br+b1+b+ Dy T 4.9)

where Cp, C', are factors depending on the regularization and smoothness parameters of the
model (R, %, D,r,s,B,E,y,b, ).

Let us briefly discuss the upper bounds for the risk of the general regularization methods,
described in Theorems 4.3 and 4.4. Asymptotic in nature, those results are based on the concen-
tration inequality (3.5), which allows the control of an error on the exponential scale. Comparing
the result of Theorem 4.3 to risk bounds obtained for i.i.d. scenario (e.g., in [10]), we observe that
in the case of an exponentially mixing process the upper bounds are optimal up to a logarithmic
factor, while in the case of a polynomially mixing process with exponent y, the rate is degraded
by a term depending on y, that vanishes as y — 00, as one would expect (whether this rate is
optimal in the polynomial mixing case remains unclear). In the case of exponential mixing, since
we describe the explicit dependence of the sequence A, on ¥ and D, further analysis can be
conducted exploring other regimes in which either ¥ or D may depend on 7.

4.3. Conclusions and perspectives

The results of Theorems 4.3 and 4.4 are stated in the somewhat standard framework of regular-
ized learning schemes where the estimator takes values in a Hilbert space, which is generated by
some reproducing kernel k.
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Since the concentration results of Theorems 3.4 and 3.5 are valid in the more general case of
complete normed spaces which satisfy the smoothness Assumption Al, a natural extension is to
consider the setting of statistical learning whose estimators are prediction functions belonging
to a certain functional Banach space. A variety of such Banach-valued learning schemes (using
a corresponding Banach norm regularization) and theoretical justification of their validity have
been proposed by numerous authors over the years. Seminal works [5,58] have introduced exten-
sions of convex risk regularization principles to involve a Banach norm regularizer terms. Further
efforts have developed the mathematical foundations of such methods, in particular concerning
properties of so-called evaluation Banach spaces or reproducing kernel Banach spaces and gen-
eralizations of the representer theorem [14,27,56] as well as universal approximation properties
of such spaces [39].

Furthermore, such approaches have given rise to numerous developments in recent research,
for example extension to the vector-valued kernel setting [57] with application to multi-task
learning, the notions of orthomonotonicy, which leads to a generalization of representation theo-
rems [3], or combination of these approaches with the kernel mean embedding principle [50].

Concerning statistical properties (such as consistency, learning rates and generalization upper
bounds for the risk) of Banach valued learning algorithms, these were also investigated in [16,
27,49,51], albeit only in the case of independent training data.

Following [16,56], as a direction for future work, one can investigate the geometrical proper-
ties of the underlying Banach space norm so as to ensure the possibility of learning in the normed
space on the one hand, and to satisfy the smoothness Assumption A1 on the other. In such a situ-
ation the concentration results presented in this paper will apply and have the potential to provide
a pivotal tool in the analysis of such schemes for weakly dependent data.

Appendix A: Proofs of results in Section 3

We need the following auxiliary results to complete the proof of Theorem 3.5. We will use
repeatedly the shorthand notation 7 (x) :=e* —x — 1.

Lemma A.1. Assume that (X;)i>1 is a C-mixing stochastic process with values in the closed
subset X = B(c) of the separable Banach space (B, |-|), such that Assumptions Al, A2, A3
hold. Let furthermore (i1, ..., i) be a k-tuple of non-negative integers, such that iy <ir <...<
ir, >0and S'k =X, + Xi, +---+ Xi,. Then the following holds:

i r)\ o
E[exp(115¢1)] < 2(1 " Baz”(c;)) [T+ p;. ),

j=1

where p(k,A) := )u&]@c(k) 4+ B(Cy®c (k) —i—az)%, dj:=ij—ijqforall j>2,and B :=
A%+A2,51=C1A1.

Lemma A.2. Assume that (X;)!_, is a random sample from a X-valued centered ®c-mixing
process, such that Assumptions Al, A2, A3 hold. For n = £k + r, where £,k > 1 are some



Concentration of weakly dependent Banach-valued sums 3439

integers andr € {0, 1, ...,k — 1}, and any A > 0 we have:
] n
]E|:exp<)»H— E X;
n
i=1

where Ay and B are defined as in Lemma A.1.

m < Zexp<c£2((ﬂ + Do? + Cot D¢ (k)7 (%) + M@C(k)), (A.1)

Lemma A.3. I[fall the conditions of Lemma A.2 hold then the following (exponential) inequality

holds:
1< 0(12 — 4it)
P( - Xi|=t]=<2 -,
(n ; "= )‘ eXp( 4(%+&2B)>

where i := A1 ¢ (k) and 6% = 0% + Cr, D¢ (k).
Alternatively, for any v > 0 this can be written as:

1< . B2y 4cv
P ;.X;Xi >4m+4 7 +§? <2exp(—v).
1=

Proof of Lemma A.1. The backbone of the proof follows the technical approach of [40]. Use
as a first step E[exp(A|| S’k D] < 2E[cosh()]| S’k ID]. The next step consists in bounding iteratively,
going from Sy to S;_; by conditional expectation. To this end, we first need some (deterministic)
bounds relating cosh(A||s 4+ x||) to cosh(A||s]|]).

Let s, x be elements of X'. Introduce the following functions for ¢ € [0, 1]:

f(#) :=cosh(Ah(1)), h(t) :=||s +tx].
For any ¢ € [0, 1] such that A (¢) # 0, it holds
fl)y=x sinh(kh(t))h’(t) = sinh()uh(t))(DH,x -1, x). (A2)

If for some 1y, it holds k& (zy) = 0, then A itself may not be differentiable in 7y, however f'(t)
exists, and is equal to 0, in this case. Namely, if x = 0 then # must be identically zero,
otherwise h(t) # 0 for ¢ # 1y, and (A.2) holds for any ¢ # #p, implying by Assumption Al
|f' (1) < ArA|lx]| sinh(Ah(r)); this implies differentiability in 7y since the limit of the deriva-
tive exists (and is equal to 0) as r — 7y, and the function f(¢) is continuous. Similarly, for any
t € [0, 1] with h(¢) # 0, and using Assumption Al:

£ (t) = 3% cosh(Ah ()W (t)* + Asinh (A ()R (1)

= 2% cosh(Mr (1)) (Dyex I, x)2 + Asinh(Ah(2))8x x (s + tx]l)

o sinh(Ah(t))

< AP Ix1 cosh(4h () + Axllx | —

< A?|lx||* B cosh(rh (1)),
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where we have used sinh(x) < x cosh(x). We conclude that f'(¢) is absolutely continuous: unless

h(t) is identically 0, there exists at most a single point #y € [0, 1] where h(fg) = 0 and where f’
may not be differentiable. We can therefore use the Taylor expansion:

1
f(1)=f(0)+f’(0)+/0 (=0 f" (1) dt, (A.3)

and the integral rest can be bounded using the previous inequality on f” together with the triangle
inequality, the elementary inequality cosh(a +b) < cosh(a) exp(b) for b > 0, and recalling || x| <
c:

1 1
/(1—t)f”(t)dt5,\2||x||23/ (L —tycosh(A(lIsll +tlx]))dt
0 0

1
§A2||x||ZBcosh(k||s||)/ (1 — 1) exp(rtc)dt
0

w(ic)

= |lx[I* B cosh(Alls) I

Combining this with (A.3) and (A.2) we get for s # 0:

w(ic)
c2

cosh(Alls 4+ x||) = £(1) <cosh(Alls]) <1 + MDs Il x) + Ix|I*B ) (A4)

where we have used sinha < cosha in (A.2). The above inequality remains true for s = 0 if we
formally define Dygl|-|| as 0, due to f/(0) = 0 in this case, as argued carlier.
We now go back to our initial goal of controlling E[cosh(A||Sk[)]. We use the notation

Ej_l[-] = E[~|M,'j71] where 1\4,']7l =o(X;:1<1< ij_l),l eN using §i=Sk_1,x = X,’k then
taking conditional expectations in (A.4), we obtain

Ey—1[cosh(1]1Se1)]

- A
< cosh(xnsk_ln)(l + 2B [(Dg, Il Xi)] + B [1X5, 7] BT f)>. (A5)

c

In order to control the conditional expectation of the duality product on the right-hand side of
(A.5), we will need the additional following measure-theoretical lemma.

Lemma A.4. Assume X,)), T are three Polish spaces. Let F be a measurable real-valued func-
tion defined on X x T, and let (X,Y) be a X x Y-valued random variable (X x ) being
endowed with its Borel sigma-algebra) on an underlying probability space (2, F,P). Denote
through B(t, €) an open ball of radius €, centered at point t € T. Assume that F(X,t) is P-
integrable for all t € T and that the following holds:

1. Forallt e T, |E[F(X,)|Y]—E[F(X,1)]|lec <C <00}
2. The mapping t — F(x,1t) is continuous in t for all x € X
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3. There exists ¢ > 0 and for all t € T a measurable function L;(x) : X — Ry such that for
allx e X, SUPy/eB(1.¢) |F(x,t")| < Li(x), and L;(X) is P-integrable.

Then, there is is a version of the conditional expectations E[F (X, t)|Y] such that for P-almost
all y € Y, we have:

vi e T|E[F(X,0)|Y =y]-E[F(X,n]| <C. (A.6)

In particular, if T = Y, under the previous assumptions we conclude that
|E[F(X. »)IY] -E[F(X. ")IY]|, <C. (A.7)
where X is a copy of X which is independent of Y .

(Observe that the whole point of this lemma is the inversion of quantificators “for all 7, for
almost all y” between its assumption (1) and the conclusion (A.6).)

Proof of Lemma A.4. Since X is Polish, there exists a regular conditional probability
P(X €Y =), and we choose as a particular version of all conditional expectations the point-
wise integral with respect to this stochastic kernel.

By uniform local domination and continuity of F in 7 (Assumptions 2-3), the function 7
E[F(X,t)] is continuous. Therefore, replacing F by F(x,t) := F(x,t) — E[F(X,¢)] and L;
by 2L;, we can assume without loss of generality that IELF (X,t)]=0forall t € T. Since T
is assumed to be Polish, it is in particular separable; let 7 be a countable dense subset of 7.
From assumption 1, for each 7 € ’7: there exists a measurable set A; C YV with ]P’(Y~e A7) =1,
such that |fX F(x,7)dP(x|Y = y)| < C for all y € A;. Furthermore, for any 7 € T, since the
function L;(X) is P-integrable, it holds fX L;(x)dP(x|Y =y) < oo for all y € B C Y with
P(Y eBy)=1.

This together with countability implies that the set A := (");.5(A; N B;) is such that P(Y €
A) =1 and for all (y,7) € A x T, we have | [y F(x,0)dP(x|Y =y)| < C and x — Lj(x) is
P(-|Y = y)-integrable. ~

For an arbitrary ¢ € T, let 7, be a sequence of points in 7 converging to ¢ in 7. We can assume
without loss of generality that for all n, d(f,,t) < &/2 (where & > 0 is from Assumption 3), so
that d(f,, f,/) < ¢ for all n, n’, implying that sup,, | F (x, t,,)| < L; (x) holds (by Assumption 3).
Now for all y € A, using continuity (Assumption 2) we have for the conditional expectation
under the regular conditional probability P(-|Y = y), and by dominated convergence:

/ F(x,t)dIP’(x|Y=y)=f lim F(x,1,)dP(x|Y =y)
X Xn—)OO
n—od

= lim F(x,1;)dP(x|Y =y) <C.
X

In the case 7 =)/, we note that (A.6) implies (A.7) by choosing t = y. O

Returning now to the proof of Lemma A.1, we use Lemma A.4 with ) = X*, F(x,y) =
(y,x),and (X,Y)=(X;,, D Sy I-]l). By linearity of scalar product and expectation, and because
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the process (X;);>1 is centered, we have for fixed y € X*: E[(y, X;,)] = 0. Obviously F is
continuous in its first argument. Since by Assumption A2, Ds||-|| is uniformly bounded and X =
B(c), we can restrict the domain of F to X x B*(Aj), and F is then bounded uniformly, so that
conditions (2) and (3) of Lemma A.4 are satisfied. Because of Assumption A3 it follows that we
have | F(y, )llc < C1|F(y, )|l < C1Aj.Finally, due to conditions on ®;-mixing coefficients,
we have that condition (1) is fulfilled with the constant C = A{C1 D¢ (dy) := Al e (dy), so from
(A.7), we conclude that:

[Ex—1[(Dg,_ 111, Xie)]| < A1 @(dp). (A.8)

We turn to the control of the second conditional expectation on the right-hand side of (A.5). Using
the ®c-mixing assumption and Assumptions A2, A3 again, we have almost surely (recalling
dp =i —ix—1):

Ee1[I1Xi 7] < Eect [1Xi 2] = E[I1X0 12] + E[I1 X0, 012]
< Cy®c(dy) + 02,

since by Assumption A3, the mapping x +—> lx||? is bounded in semi-norm C(f) on B(c) by
some constant C;. Putting this bound together with (A.8) in the inequality (A.5), we get:

Ex—1[cosh(A[Skll)] < cosh(A]|Sk—11l) (1 + p(ds. 1)).

where we recall p(k, 1) := AA; D¢ (k) + B(Cr®c (k) + 02)(%).
Iteratively repeating the aforementioned argument and considering that the bound on condi-
tional expectation Ex_1[-] holds almost surely, one obtains:

E[cosh(A[|Skll)] = E[Ex—1[cosh(x[Skl)]]
< E[cosh(A|Sk—111)](1 + p(dk, »))

=~

<E[cosh(x] X, II) ]_[ + p(d;, A)).

For bounding E[cosh(A || X}, [|)] we use (A.4) with s = 0 and obtain:

( ) o’
E[cosh|| X;, I] <E i <1 +C—23n(xc),
which implies the claim. |

To proceed in the proof, we use the classical [11,26,53] approach to divide the sample
(X1, ..., X,) into blocks, such that the distance between two neighbor elements in a given block
will be large enough to ensure small dependence. We partition the set {1, 2, ..., n} into k blocks
in the following way. Write n = £k +r,0 <r <k — 1 and define

itk i k) ifl<i<r,
lii+k,....i+E—Dk} ifr+1=<i<k.
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Denote through |/;| the number of elements in the ith block; it holds |[/;| =€+ 1 for 1 <i <r,
|I;|=£forr+1<i<k,and Zle |1;| = n. Introduce the notation S, = Zjel,- X;.

Now me may use Lemma A.1 for each of the constructed blocks I;, 1 <i <k to prove
Lemma A.2.

Proof of Lemma A.2. By the triangle inequality || S,| < le‘: 117, II, implying for any A > 0,
via the convexity of the exponential function:

elew(215.1)] sE[exp( 30

I . .
where r; := % with Z?:N’j = 1. Now for each summand in the last sum, we apply

Lemma A.1 for the index tuple given by the ordered elements of /;, yielding

few(asin)] 2o (7)) (o)

Using this last bound into (A.9), we obtain:

E[exp<—||5 H)} < 2§;”j<1 + B:_ZZN<%>><1 +p<k, l%))'”“

j=

k 2
Bo Ac A
<2 E rj exp(—zn(—>>exp<ﬁp<k, —>>,
o c V4 V4

where we twice used the inequality 1 + x < exp(x), the condition £ < |/;| < £ + 1, and the fact
that p(k, -) is non-decreasing in function for fixed k. The last quantity is equivalent to the claim
of the lemma. U

s
= ZFJ]E[GXP(W ISy, ||>], (A.9)
i J

Jj=1

Proof of Lemma A.3. Using Chernoff’s bound and Lemma A.2, we obtain for any A > 0:

IP’[lllSnll > f} =P[6XP<llllSnll> > eXP(M)}
n n
A
<exp(—AHE [exp(; || S, ||>i|

gzexp<—,\(z m)+~2(€t21)3 (%)) (A.10)

where i ;= AP (k) and 62 := 02 + Cr e (k).
First, we get an upper bound on the value of the function 71( ). By using the Taylor series
decomposition, simple inequality 2 - 32 < k! for k € N and summing the geometric series we
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obtain:

A X ae\ 1 2221
jT C SZ C j = c > 7
) i\ ¢ ) 2.3/-27 202 1_ X
j=2 3¢

where we assume that 0 < A < 3(—,4. Inserting this inequality into (A.10) and simplifying the terms
we get:

(A.11)

1 o 2230+ 1B 1
Pl =S, >1] <2 At — 2)2 .
[nn = ]_ exp( (1 i)+ 3352 SE_M)

Now we put A = ﬁ. Clearly, by this choice of A we have:

T+0

A t 3
=TT T =
l %C—l—azB c

Thus, the choice of A satisfies the assumption; putting it into the exponent of the right-hand side
of (A.11) we obtain:

At — N _
(t=m)+ 50" 30— e
te(t —m) n 3_,t+1B 1262 1
= —0
Ic ~2 tc ~2R)\2 tlc
7 to°B 2 £ (5 +0°B) 32—%+&23

ot —m) 1 (L4 Di?
- X452B 2% +62B

o (e—D2—2emt
2% +42B)

Putting this into the exponent bound and upper bounding ¢ with 2(¢£ — 1), for £ > 2, we get the
claim of the lemma. O

Proof of Theorem 3.4. From the very last claim of Lemma A.3, we have:

1 & (1% — 4inr)
Pli[-) Xi|=t]|=<2 —_— .
|:n§ = }— exP( 4(%+a23))

Setting f((,’;;% := v and solving the last equation in terms of ¢, we obtain:
l & - B2y 4cv
P| (- E Xi| =4A1Dc(k) +4 7 + 37 <2exp(—v), (A.12)
n
i=1

which proves the claim of the theorem. ]
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Proof of Theorem 3.5. From Theorem 3.4, assuming the effective sample size £* defined from
(3.2) is greater than 2, and putting C, = C,/C1, we obtain straightforwardly with probability at
least 1 — 2exp(—v):

<an(=v2 +4\/B(02+C*(;_;v%))v+4cv—~i (A.13)
=N\ T v e 3¢ '

1 n

Y ox
n i=1
For a, b > 0 using the obvious inequalities a V b < a + b and v/ ab < (a + b) /2 we obtain:

I:S4A1<C o >+4\/Bvo ~/BC,cv

4 t4 +4\/BC*av+4cv
o Jex S > [exJor 3¢

B JBu(C c 2
§4A1<5+i)+4 va ¥ Bu *+c)+2m<£—f+ 7 )+ v

o e Jex £* Jex o
c
< \Z_(4A1 +6vBv) + 5(21; +2vBv 444, +4\/Bv—*).
* * c

Finally, observe that the inequality
1 n
o
n

i=1

trivially holds also for £* =1, since A; > 1. This implies the statement of the theorem using
/v < v, since we assumed v > 1 here. O

C
< %(4141 +6vVBY) + Ei(zu +2vBv 444, +4«/Bv—*>,
* * I

Now we are equipped with all technical tools in order to prove the exponential bounds for
different decay rates of the mixing coefficients.

Proof of Proposition 3.6. We choose a reasonable bound £, on the effective sample size £*
in the case of geometrical mixing. Since ®¢(-) (extended to the positive real line as @ () =
x exp(—(0t)7)) is nonincreasing and 5; < | 7], itis sufficient to choose £, such that C| <I>C(2"Tg)
_o_
Ve

Lg such that C; CDC(znTg) < i (trivially this implies that C; ®C(ﬁ) < é \% Lz)' We choose
4

i

is smaller than ZL \% . Moreover, in the case of geometrical mixing, it is sufficient to choose
8

_ no . . .
by = LZ(IVIOg(anC] oV J It is easy to check that in this case, we get

n x0Cin
£Crbc( 53— ) <nbxCrexp —<1vlog - ) <c,

8

which together with the result of Theorem 3.5 implies the first claim of the proposition.

For the case of polynomially mixing process, we have the coefficient decay rate ®¢ (k) =
pk™7 . Similarly as above, we choose a bound £, for the effective sample size £* so that the
conditions of Theorem 3.5 are satisfied. Analogously, it is sufficient to choose £, such that
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C1¢C(2217) < ﬁ Vv ﬁ Solving C1®¢(5;5) < % Vv ¢ in ¢ for given n, o, ¢, p, Cy results
in the following choice:

=m0 HE) TG

which matches the claim of the Proposition. (]

Appendix B: Justifications for Example 3.3

We provide proof of the fact that the p-Schatten norm satisfies Assumption Al on the smoothness
of the norm. We recall that here 3 is the space of real symmetric matrices of dimension d and

we use the notation || X ||, = Tr (] X|? )% for the Schatten p-norm of a symmetric matrix X. We
compute explicitly the upper bounds on |8 (|| X )| and |87, 5 (1 X1 p)].

We make use of the following additional notation, which is standard functional calculus over
symmetric matrices. For a real diagonal matrix W = diag(wy, ..., wy) of dimension d, write
f(W) =diag(f(wy), ..., f(wg)), where f : I C R — R is a scalar function of class Clonl,
and 7 is a finite union of open intervals of R, containing the spectrum {wj, ..., wy} of W. For a
symmetric matrix X with the spectral decomposition X = UAU " = Zle Aieie;r we consider
the matrix-valued maps f(X)=Uf(A)U T Denote the real-valued function g(X) = Tr(f(X)).
Applying the chain rule and using Theorem V.3.3 from [7], we compute the Fréchet (and hence
Gateaux) derivative of the function g at point X in the direction of an arbitrary matrix H € 5.
Namely, by linearity of the trace as a matrix operator, and from equations (V.9) and (V.12) from
[7] (which are stated there in the case where I is an open interval, but the extension to a finite
union of open intervals is immediate), we deduce:

d d
i (g(X)) =8 (Tr f(X)) = | T i) =T fXC o)

=Trép f(X) =Tr(fM(A) o (UTHU)),
where o is used for the Hadamard (i.e. entry-wise) product of matrices; and fI!/(A) is a matrix
whose (i, j) entry is defined as follows:
FOi) = f())

(fMw),; = Ai—Aj
) otherwise.

if A # A,

Thus, denoting H= UTHU, we have:

Te(f11(A) 0 H) = Tr(f/(A) 0 H) =Tr(f' (M H) = Te(f (X)H) = (f(X), H) .,
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where the second to last equality follows from the definition of the matrix f/(X) and (-, -)F is
the Frobenius product. This implies

d
Su(Tr f(X)) = E‘IZOTrf(X—i—tH) =(f"(X). H),., (B.1)

so that the Fréchet-derivative of Tr(f (X)) is f'(X). (This formula is certainly not a novelty and
its justification included here for the sake of completeness.)

First consider the case where X has full rank, therefore has no zero eigenvalue, and apply
Equation (B.1) to the function f : 7 > |¢|? which is of class C! on I =R\ {0}, together with the
chain rule to obtain that

51 (I1X] )=i( IX +tH| =i’ T(rx +m)r = (X m) B2
" PP dt li=0 P dtli=0 ||X||§7] T E '
where we introduced the notation w(x) = sign(x)|x|? ~1 on I. From the definition of the Fréchet
derivative, this implies that Dx (||-]| ,) := \|Zﬁﬁl is the corresponding Fréchet derivative at point
4

X. Furthermore, for any H # 0 we have by the matricial Holder’s inequality:

(SH(||X||,))_< wX) H > -
IH] XU = T

thus, for any H € B we have that |5 (|| X||,)| < A1||H||, with constant A = 1.
For the second Gateaux differential, using linearity of the differential operator, we obtain:

8.1 (I-1p) = 8u (Bu (I-115)) = 8u ({(Dx (I-115), H)) = (81 (Dx (II-1l ) ), H)-

Furthermore, for §g (Dx (||-|| »)) we have by using the chain rule, (V.9) and (V.12) from [7] again,
differentiation rules for matrices and Equation (B.2):

d d w(X +1H)
su(Dx(I1,)==—| D dp)=—| —————
i (Dx () = 3| Dxen (1) = 0 Tx 4 HI
U)o HYUT w(X)(w(X), H)
- = —(p=D——

115 X1

where the matrix wH1(X) is defined analogously to f H1(X) before. Therefore, for the second
Gateaux differential we obtain explicitly:

81,1 (1X11p) = (61 (Dx (II-11)). H)

2
(wl(A) o i, ), — (p — 12X )

- wer 7 (B.3)
—1 2p—1
X115 1X15°
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For the second term, by the matricial Holder’s inequality, we have:

2p—2
( 1)<w(X),H>g 1 IXU" WA A
p—Y———= 1 =P~ - = .
x ! D(Fa X115

For the first term, from the definition of the Hadamard product, we have

(wh(A) o H, ﬁ)F = Zw[l](A)ijﬁ,%-.
i,j

Furthermore, taking into account that w’(x) = (p — 1)|x|” -2, by the mean value theorem on the
closed interval [A}, A;] (assuming A; > A ), since the maximum of w’ is attained at one of the
endpoints of the interval we have that

w(Ai) —w(;)

wm(A)ijE I
i—Aj

< (p — Dmax{|»]77%, [»;177%}.

In the case where A; = A, by definition w!'!(A);; = (p — 1)|2;|P~2. Proceeding from this and
using the symmetry of the matrix H we get:

Yo wllA) B <3 (p = Dymax{(21772, 131772 H
i,j i,j

< (=D (11?2 +1351772) 2
i,J

=2p— 1Y L2 H}
iJ

=2p =Y _MIP72> HijHji
i J

=2(p -1 ) LIP3 (B,
i

=2(p — DTr(|AIP2H?).
Finally, applying the matricial Holder’s inequality once again for the last trace we get:
25 - -2
Te(|AIP2H?) = (IX1P72 H?), < |IXI5 7 IHIS
Gathering the above estimates, for the first term of (B.3) we obtain the following bound:

1
p—1
1 X1p

-2
— DX 1 H|? HI|J?
2(p X1, ||”—2(p_1)|| 5

[1] N
(w(X)oH,H), < — = .
! x5! X1
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2
The latter implies that |6y, 5 (| X|[p)] < Az% with Ay =3(p —1) forall H € B.

The inequalities required for Assumption Al are therefore established for all X € B of full
rank. To conclude the argument, it was established in [43] that X > || X||, is of class C,, for all
nonzero X € B. Since full rank matrices are dense in BB, by continuity Assumption Al is satisfied
for all nonzero X € B.

Appendix C: Proof of Lemma 4.1

As mentioned in the main body of the paper, in order to make use of the concentration inequalities
for sums of random variables in HS(#) and in H;, we should ensure that the functions of inter-
est of the original T-mixing process Z; = (X;, Y;) are again t-mixing. This claim is established
by the Lipschitz property of the corresponding mappings in the next lemma.

Lemma C.1. Assume Hy is a RKHS over a base space X (a closed ball of a Polish space) with
reproducing kernel k satisfying sup, .y vk (x, x) < 1. Assume further the kernel admits a mixed
partial derivative, 01 2k : X x X — R which is uniformly bounded on X by an absolute constant
K > 0. Finally, let Y = [—R, R]. Then, the mapping V : X — HS(Hy) : x = ky ® k¥ is 2K -
Lipschitz, and for a fixed f € Hy, the mapping Wy : X x Y — Hy 1 (x,y) = ykx — ky{ky, f) is
3max(KR, K || f|l, 1)-Lipschitz.

Proof of Lemma C.1. As a starting point, because of the assumption of uniform boundedness
of the (mixed) partial derivative of the kernel k and Lemma 3.3 from [9], we deduce that k, is
K -Lipschitz as a map X — Hj. Then, for arbitrary x, x, we obtain:

v, @ Kty — kg @ K g = ey ® K3, — Ky @S, + kg @KL, — oy @K, 1y
= [l @ (K5, = k%) s + Gy =) @ K3, [ 5
+ 2k, ® (kS —K%,). (ky — k) ® kys)
= Wy g s, = i, [ + Wesy = e 134, 15, 13,
+ 2,/ Mk 13 My 13, My — Ky 15,
<4K*|x; — x2])%, (C.1)

where we used the properties of the Hilbert—Schmidt norm of tensor product operators, the
Cauchy—Schwarz inequality in the third line, and the assumptions about boundedness of the
kernel | ky ||%_[k = k(x,x) <1 and that the map k, is K-Lipschitz in the last line. Thus the map
V(x) = ky (ky, -) is 2K -Lipschitz. Furthermore, we deduce

[y Gy £ = Ky (ks )] < [y @ K2, = kay @ KL g1 F1l < 2K 1 F it =32l (C.2)
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Quite analogously, for any (x1, y1), (x2, y2) € X x ) we have:

yikx; — yokoy 13, = I y1kx; — Yikay + Yike, — Y2k, 19,
= [[y1y = ky) + ke, 51 = 32) |3,
< KR|lx; — x2llx + [y1 — y2l
< max(KR, 1)(|lx1 — x2llx + [y1 — »21). (C.3)

The latter implies that the map (x, y) — yk, is max(KR, 1)-Lipschitz. By gathering bounds
from (C.2) and (C.3), we deduce that W (x, y) := yky — ky(ky, f) is Lipschitz with constant
3max(l, KR, K| f|) asamap X x Y — Hy. O

Proof of Lemma 4.1. Consider the mapping
E1(x,y) = yky — ky (ky, fo),

with values in Hy. It holds %ZLI E(xi,yi) = S5y — Ix fv, as well as E[£;(X,Y)] = 0. By
Assumption B1,

&1, )| = [ vks = Kbk, fo) 3y, < Ikell]y = fu(0)] <2R.

Due to Assumption B1 and sup, .y k(x,x) <1, we obtain the following bound on the vari-
ance:

E[|&X, v) ||2] = /Xxy(kx(y — ) ke (y = fo(0)))dv(x, y)

=/X du(x)k(x,x)/y(y—fu(x))de(ylx) <32

Because of Lemma C.1, and since & (x,y) = Wy, (x, y) with the notation there, if (X;, ¥;)i>1
is T-mixing with rate 7 (k), the sequence &{(x;, y;);>11s T-mixing with rate (k) = 3 max(l, KR,
KD)t (k). Using the result of Corollary 3.7 with the aforementioned bounds on the norm, the
variance and the multiplicative correction for the mixing coefficients decay rate, we obtain with
probability at least 1 — n:

|Sey = T, | < 2110g(2n7") (i + 2_R>7
NE

where the bound on the effective sample size €1 is obtained by straightforward plugging-

in the bounds for the norm, the second moment and the form of mixing coefficients of

the sequence &1 (x;, y;) in the general form given by Proposition 3.6, and is given by €| =
2

(m)m(%)ﬁ, for a polynomially mixing process with rate t(k) = pk™7,

0 . .. .
and ¢| = 2(1v10g(n3ma;l(l‘§1§‘ KD, 1 /yJ for an exponentially mixing process with rate 7(k) =

X exp(—(0k)7).
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The other inequalities will be derived in a similar way. We introduce the random variable:
£206,7) = (T + 172 (key — ke bke, £3),
Quite analogously, we can check that E[&; (X, Y)] = 0. Repeating similar steps, we get:
[T+ 2072 (key = kel £) |3, < [T+ 2072 (key = ka bk, £u)) [, <207 2R.

For the second moment of the norm of £ (X, Y), we get:

E[|&(X, V)|*] = f)w((T ) ke (y = o)), (T + )" 2ky (v = fr, (x)))dv(x, y)

- / 1T+ 2 bk i) / (v = /o) 2dv(y)
X N
< 22/ Tr((T + 1) "2k, @ K}) dpa(x)
X

= (TVNW)~

Using Lemma C.1, one can readily see that the function & (x, y) = (T + A)_% Wy, (x, y) is Lip-
schitz with constant 3A_% max(1, KR, KD), from which we deduce that (§2(X;, Y;))i>1 is T-

mixing with rate 352 max (1, KR, KD)t (k). Finally, by using Corollary 3.7, we obtain with
probability at least 1 — n:

1 2\ L (EJNG) 2R
T+ 22 (T fr, — S; 21log( = )&~ ,
o7 2074 (1o = 529) | < 2102 )t (22 4+ 22

where, as before, a bound on ¢, is obtained by Proposition 3.6 for either a polynomially or
exponentially mixing process, through considering bounds on the norm, the second moment and
the Lipschitz norm of the elements of the sequence & (x;, y;).

We define the map &3 : X = HS(H) (here, as mentioned before, through HS(H) we denote
the space of Hilbert—Schmidt operators on #y) by:

E3(x) = (T +2) (T = T),

where we recall the notation Ty =k, ® k} for any x € X.
Taking expectation we get:

E[&(X)] = (T + 1)~ /X(Tx — T)dpu(x) =0.

So that we have:

l n
I +0~NT -1 = H - ;a(xi)
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Verifying the conditions as before we have:
1630 |igs < 1T+ 27 IT = Telluscgy <247
and
E[[600] 5] = /XTr((Tx — T)(T +2) (T — T)) u(dx)

= / Tr(T (T + 2) 2T ) pu(dx) — Tr(T(T + 2)~2T)
X

< ||T+)»||_1/ ||Tx||Tr((T+)\)_lTx)ﬂ(dx)
X
<A7'N).

We can check via Lemma C.1 that &; is Lipschitz with constant 21~ K, which implies that
(53(Xi, Yi))i>1 is T-mixing with rate 2)»’1Kt(k).

We use the result of Theorem 3.5, applied to the quantity || % Yol &(xi) . With probability
at least 1 — n we have:

e 2 A2 N 2,\—1>
la+n~'T Tx)uszllog(n)( % T a)

where ¢3 is chosen following the standard “plug-in” scheme as before.
Finally, define &4(x) := (kx ® k{ — T'). Again the random variables £4(X;) are centered and
we have:

1 n
L-T=- ;a(x,-).

Repeating the scheme we get:
&) 520 =2

E[ 600 [ ] =4

Also, Lemma C.1 implies that £&4(X;);>0 is T-mixing with rate 2K t(k), so that using the
general deviation bound from Corollary 3.7 according to the same principle as before, we obtain
with probability at least 1 — #:

2 2 2 421og(2n~ Y
1T — Tx|l < 2110 <—><—+—> < —F
* 0 )\Va Vs

where ¢4 is chosen according to the mixing rate and bounds on the norm, variance term and
Lipschitz constants as before. ]
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Appendix D: Proofs of remaining results in Section 4
We start with an auxiliary lemma, also in the same spirit as [4,10].

Lemma D.1. Assume the conditions of Lemma 4.1 are satisfied. Let n € (0, %] and A € (0, 1] be
such that the following is satisfied:

V> 5010g(2n_1),/maX(J\/(A), 1),

with £’ chosen to be the minimum of €5, {3, £4 from Lemma 4.1. Then, with probability at least
1 — n, the following holds:

(T +20)~NT + 1) <2

Proof of Lemma D.1. By means of the Neumann series decomposition we write:

(Tt 0 T+ = —d) =),
j=0

with Ay ;= (T + 1)~ W(T = T). If | Tx(M)|| < 1, then the last series converges and the norm of
(Tx + 2)~N(T + 1) is bounded by the sum of the series of norms. From Lemma 4.1, we have:

N 2 )

Ml <Cyl =2+ =
ALl < n( IVAREY,

where we put C;, =21 log(2n‘1) for n € (0, %]. Using the lemma’s assumption and the fact that
C, > 28 for n € (0, %], we obtain:

VAl =2.3Cp/max(N (1), 1) = 2.3C, > 60.

1 1 1

— < <

M T 60/ T 120G,

Putting these pieces together we obtain:

1 1 1
Al <Cy —— I
I8a0 < ”(2.30,7 + 6OC,7) =2

This implies that with probability at least 1 — n:

This implies that

|(T+0~ T +0)] <2. O

Sketch of the proof of Lemma 4.2. The proof is analogous in form and spirit to that of Proposi-
tion 5.8 for the i.i.d. case given in [10]. The main difference is reflected in using high probability
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upper bounds from Lemmata 4.1 and D.1 instead of their i.i.d. counterparts, which in each case
involve the knowledge of bounds on the effective sample size £'. The appropriate choice of the
latter is assured by the two conditions from the theorem statement. Namely, £/ > £y implies
the claim of Lemma D.1 (which is the 7-mixing counterpart of the Lemma 5.4 from [10]). On
the other hand, the condition ¢’ < min{¢;, €3, £4} implies that all inequalities from Lemma 4.1
hold for £. We check additionally that the assumption f,, € Q(r, D) implies || f,|| < D (since
IT| < 1), which was a required condition for applying Lemma 4.1. The remaining reasoning is
the same as in Proposition (5.8) from [10]. U

Proof of Theorem 4.3. The proof of the first part of the theorem is in essence a direct extension
of the proof of Corollary 5.9 in [10] to the case of T-mixing stationary sequence.

As the marginal distribution p belongs to the class P=(b, 8) (by assumption), from Proposi-
tion 3 in [17], for any choice of parameter A € (0, 1] we obtain:

NG < Cppr7s. (D.1)

For the choice 1, and 6;, given by (4.6) as function of n (the other parameters being fixed) it
is easy to check by straightforward calculation that ng > £o holds, where ¢ is defined as in
Lemma 4.2, provided n is larger than some 7 (depending on all the fixed parameters).

Thus, as the given quantity E; fulfills all the requirements of Lemma 4.2, from this result we
have with probability at least 1 — n:

b+1
~ 1 R RV
AT r n
g, < Clog(8n7")a;, (D(/\,, + ) + e + 7 )

where C := Cy.4.p. 8.7.E,B,x,y depends potentially on all model and method parameters except
for R, D and X.

By direct computation, we check that the choice of regularization parameter sequence A, im-
plies that (e/g)*l/ Z=o, (A},). Therefore, for n and therefore K’g large enough, we can disregard

” Ts(fv - fz,)»,,)

the term (8;)_1/ 2 in the above bound, if we multiply the front factor by 2. In the same vein,

_btl
we can check that (K;,)L,,)_l =0, ((Z;’,)_l/z)\n ") and disregard the R/(€yAy) term for n big
enough. Finally, the proposed choice of parameter A, balances precisely the last two terms and
leads to the conclusion. ]

Proof of Theorem 4.4. In this proof Ca will denote a factor depending on the model and method
parameters (but not on n or 1) whose exact value can change from line to line.

Observe that estimate (D.1) still holds, and additionally due to the assumption of lower
bounded spectrum, a matching lower bound for the effective dimension holds (with a differ-
ent factor). Relegating the effects of the constants R, K in the formulas from Table 1 in a generic

2 2
factor, the choice of the bound for effective sample size Z/P =Cpar(aN (W) 2Vﬁnhﬁ ensures
that condition £’ < min{¢,, £3, £4} is fulfilled with ¢’ = E/p (which can be checked by straightfor-
ward computation) and A, as defined by (4.8). Furthermore, for n > ng, where ng is as specified
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in the statement of the theorem, we obtain:

br
logn™! < Can2reorisoe+ny T

which, by plugging in the value for A, and estimate for A/ (%,), implies that £ > £¢, and we can
apply Lemma 4.2.
Thus, we get with probability at least 1 — 7:

|| T°(fy — fz,)»,,)“y.[k

k—(%)vﬂl 1 1 ybtD+b y
< Caqhy, <)‘Z+ — )+ s S A e B

n2v+l

where Cp  =Ca log(8n~"). We observe that the choice of regularization parameter A, implies

O, - . -
that A, 7 /A = o(Ay,). Therefore, similarly to the case of exponentially -mixing pro-
cess, taking n large enough and multiplying the front factor with 2 we can disregard the term

-ty v .
An 7 /AT in the above bound. Similarly, one can check that:

1 _1y®+hH+b

Y
b 2yl — 5T
20()\” 4 n 2y+l)’

I+t (bly oy
)\’n 2y+1Y b nT/Jrl

so this term can be similarly asymptotically disregarded (again, multiplying the second term

by 2). Therefore, we can concentrate the analysis on the remaining main terms which are A}, and
_1y(b+D+b
b 2 1
At

n~ 2Zr+1_The choice of A, balances exactly these terms and the computations lead to
the conclusion. ]
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