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Abstract

A semiparametric model is considered where the functional of interest is a shift
parameter between two curves. A surprising example is provided where two at first
sight indistinguishable Gaussian priors lead to quite different behaviors of the poste-
rior distribution of the functional of interest. This phenomenon also illustrates that
a condition introduced in [4] of approximation of the least favorable direction by the
Gaussian prior is almost necessary for the Bernstein-von Mises theorem to hold.
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1 Introduction

Recent years have seen the development of a theory for the behavior of Bayesian procedures
-estimation, testing etc.- in high dimensional contexts, typically nonparametric. Under-
standing the behavior of posterior distributions when one puts a prior on an unknown
function or high dimensional unknown parameter is the main goal. Some conditions are
needed to guarantee appropriate behavior of the nonparametric posterior. The counter-
example of Diaconis and Freedman [7] for estimation of the center of symmetry (which
can in fact be seen as a semiparametric problem) illustrates this fact, since even innocent-
looking priors can lead to inconsistency in the posterior. The pioneering works [11], [20],
[12] give sufficient conditions that ensure posterior convergence at a nonparametric rate
for some distances of interest.

In semiparametric problems, the quality of a Bayesian procedure can be measured using
the marginal of the posterior with respect to the parameter of interest . Consistency is
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a first requirement, we refer to [26] for a review of existing results. A very desirable
further property of the convergence is given by the so-called Bernstein-von Mises theorem
(abbreviated BvM in the sequel). Its conclusion is the convergence in total variation
of the marginal posterior towards a Gaussian distribution at rate constant times 1/y/n
and centered around a frequentist efficient estimator of 6. From it one directly deduces
that Bayesian confidence intervals asymptotically coincide with optimal frequentist ones.
The extension of the BvM theorem to semiparametric frameworks has recently sparked off
works by several authors, starting with [19], which provided a first set of general conditions,
some of which were however a bit implicit in nature or hard to check in practice. The work
[16] considered the proportional hazards model and obtained the semiparametric BvM for
Lévy-type priors, exploiting their partial conjugacy in this model. In [4], a set of simple
and easy-to-interpret sufficient conditions were given for the semiparametric BvM to hold
in a quite general semiparametric framework, focusing mostly on Gaussian process priors.
In [18], generic condition are given for estimation of linear functionals of the density in the
case of sieve-type priors. In [I], a set of sufficient conditions for the semiparametric BvM
to hold is given. We also mention the parallel direction of research considering the validity
of BvM results in nonparametric settings [6], [§], [I5] or growing dimension settings, see
for instance [10], [2].

Back to the semiparametric framework, in [4], a novel condition consisted in measuring
the quality of approximation of the least favorable direction of the model by the RKHS
of the Gaussian prior. The present work shows that a condition of this type is needed in
general for the BvM theorem to hold, thus complementing [4]. We focus mostly on a model
of alignment of curves, which makes appear an interesting phenomenon of independent
interest that we describe below. We also exhibit another semiparametric model in white
noise, where the aforementioned condition is strictly necessary.

Let 6 a real belonging to an open interval © C [—7, 7|, with 0 < 7 < 1/2. Let f be
an element of L2[0,1]. For simplicity of treatment, we assume that f is 1-periodic. One
observes in continuous time the paths

dY (t) = f(t)dt + %dWl (t)

dA7(1) = f(t— 0)dt + %dWQ(z&),

where ¢ € [0, 1], n > 1 is an integer measuring the amount of “information” present in the
model and Wy, Wy are independent standard Brownian motions. Both the real # and the
function f are unknown, making the model semiparametric in n = (6, f). For an overview
on semiparametric models, we refer to [22], Chapter 25. We are interested in estimation
of 6 from the Bayesian perspective. We denote by X the coupled observation of (Y, 7).

This type of model is of particular interest in signal processing, where it naturally arises
in problems of alignment of noisy curves or images, see for instance [9]. For the sake of
simplicity, the Gaussian white noise version of the model is considered here, but analogous
results hold in discretized versions of it as well.



We follow a Bayesian approach and assign a priori probability distributions my and
to the unknown 6 and f. Those yield a prior II = my ® 7y on the pair n = (6, f). This
prior is updated with the data X leading to the posterior distribution II(:|X). We assume
that there exists a “true value” 1y = (6o, fo) of the parameter and are interested in the
convergence of the posterior under the corresponding law P,%L ) of the observations X , as
n — +00. We often drop the index n, and denote E, the expectation under this law.

As prior 7y on 0, we simply take the uniform distribution on the interval [—7, 7]. For f
we consider two prior distributions on the space of 1-periodic square integrable functions.
Let {vx}r>1 be a sequence of independent N (0, 1) random variables. We define, for any
real o > 1, the distributions (the variable u belongs to R)

+oo
T~ \/§Z [(2/{:)_%_“1/% cos(2mku) + (Qk)_%_“y%ﬂ sin(27rk:u)]
k=1

+o0
LN \/§Z [(Qk)_%_al/gk cos(2mku) + (2k + 1)_%_O‘V2k+1 Sin(Qﬁku)} ‘
k=1

Thus, the prior 7¢ draws random functions with Gaussian Fourier coefficients of variance
equal on even and odd harmonics to the same constant times k~'~2%. The prior 71'?’* is the
same, except that the variance of the kth Fourier coefficient is simply k—'=2%.

Provided the true function f; has at least one derivative in the L?-sense , one can set

- 1 !
Yo = _f(/)/2 and L, = 5/ f(l)Q(u)du-
0

These quantities will be further interpreted in Section [2| In the sequel, we often drop the
index 7y and simply write I and . We also denote

1
A=l / [y () AW (u) =y (u — 60)dWa(w)] & T W(1, =),
0
A special example illustrating our results is the function f(gﬁ ], defined for g > 3/2 by

(gm(u) = ﬂi [(2]{:)_%_’6 cos(2mku) + (2k + 1)_%_ﬁ sin(?wku)] : (1)

The condition 3 > 3/2 ensures that f|” is a continuously differentiable (C!) function.
One could also take same coefficients in front of cosine and sine, that is (Zk)_%_ﬁ . The
conclusion of the Proposition below would be the same.

For any prior IT on © x F, let II(- x F | X) denote the marginal distribution on 6 of
the posterior distribution with respect to IT given the observation of the data X = (Y, 7).
Let || - — - || denote the total variation distance between positive measures on R equipped
with the Lebesgue o-field.

The following statement is a consequence of the main result of the paper, see Theorem
in Section[2] The details on what is precisely meant by the semiparametric Bernstein-von
Mises theorem are postponed to Section [2]



Proposition 1. Let 6y belong to © and fy be the function f(gﬁ] defined in . Let us set
" =my @ 7§ and 11" = 7y ®7r;"*. Take o =4 and B = 2. Asn — o0, it holds

B 117 F | X) = Ml + .

In particular, the semiparametric Bernstein-von Mises theorem holds for I1*. On the other
hand, for any § > 4/9 and any M > 0, as n — +o0,

2 Doon—o

E, ]I (|0 — 6] < Mn™°| X) — 0.
In particular, the marginal of the Bayesian posterior for TI** is not \/n-consistent.

One of the surprising aspects of the above result is that the two considered priors I1¢
and [1** share the same properties insofar as estimation of f is concerned. More formally,
if one considers the posterior distributions corresponding to II* and I1** for nonparametric
estimation of fy in our model, they have precisely the same rate of convergence towards [fo.
Combining nonparametric techniques from [23], [3], it can be checked that, for fy = Oﬁ ],
B > 1 and with || -||2 the L?-norm on the interval [0, 1], there exist some positive constants

a,b such that, denoting ¢, = n~/\/Qat+1),

E, I(ae®? <||f — folla < be2? | X) — 1,

as n — +oo and the preceding display holds for both IT = II* and II = II**. Note however
that both posterior distributions have radically different behaviors insofar as estimation of
the functional ¢y of the full law P, is concerned.

One could notice that 7 is stationary, while W?’* is not. However, we will see below
that many non-stationary priors will work here too (in the sense that they satisfy the
Bernstein-von Mises theorem) while 77" does not.

The outline of the paper is as follows. In Section [2] we introduce the main notation
and assumptions. We also explain how this paper is related to [4]. We then state our
main result, and provide some discussion. Section |3|is devoted to the proof of the main
result. Finally, in the appendix Section [4] it is checked that some particular priors verify
the general assumptions.

2 Posterior concentration in the curve alignment model
Let {€,},>1 denote the Fourier basis that we number as follows
e1(:) =1, eal’) = V2cos(2mk-), egprr(-) = V2sin(27k:), k> 1.

Let © be an open sub-interval of [—7, 7], where 0 < 7 < 1/2. We assume that “the
true” parameter 6y belongs to ©.



Let F denote the linear space of all square-integrable functions on [O 1] extended by
periodicity to R. Any element f in F has Fourier coefficients f; = fo u)du, any

k > 1. We further impose f; = fo =0 for any f in F.

The last requirement is for notational simplicity. The results of this paper immediately
extend to the case where f; is not necessarily zero by adding a first Fourier term to the
priors too. Next we state the assumed regularity conditions on “the true” f.

Condition (R). Assume that f, belongs to F, is continuously differentiable and, for
some (> 1,

fo1 =0, | fo2| >0, ka {foor + fooui1} < +o0

k>1

The condition |foa| > 0 ensures identifiability in imposing 1 as the smallest period of
f. The last condition ensures some (Sobolev) smoothness. The case of more irregular
nuisance functions, for instance if § < 1, is also interesting, but one leaves the set of
“smooth” models, see [5] for some frequentist results.

As an example, the function f 7 defined by (1) fulfills conditions (R) for § > 3/2 (as
noted above, asking 3 > 3/2 for this specific function guarantees that f([]ﬂ Vs ch).

Also, in this article we shall focus on the case of 1-dimensional 6, which could be
extended to the multi-dimensional case of § € R?, d > 1 without much effort.

2.1 Semiparametric structure

Likelihood. For any pair (6, f) in © x F, the probability Py ; of observing the pair of paths
(Y, Z) given (0, f) is related to the probability Pg of observing (Y, Z) given f = 0 through
Girsanov’s formula.

The likelihood of X = (Y, Z) in our model is given by the Radon-Nikodym derivative

d;;eof _eXp( /f t)dY (t ——/f dt>
X exp (n/o F(t = 0)dZ (1) —5/0 f(t-@)?dt)
~e (v [ L0+ 110~ 0z} [ o).

noticing that 1-periodicity of f implies that the two quadratic terms are the same. We
denote by ¢,(0, f) the log-likelihood.
LAN expansion. The log-likelihood-difference A, (0, f) = €,(0, f) — £n(00, fo) under the

true (o, fo) is obtained replacing Y, Z by their expressions and equals

A6, f) = ——/(f ) dt——/{ft— — holt — 82 (0)dt
v / (f = o) ()W (t) + v/ / {F(t—0) — F(t — 60)}dWW().



For any true parameter (6, fy), we define an inner product (-,-); on R x F by, for any
(h1,a1), (he, ag) in R x F,

((h1,a1), (h2,a2) )L = (a1, a2)2 + (a1 — h1f67 az — h2f(l)>2a

with (-,-), the usual inner product on L?[0,1]. The norm associated to (-,-), will be
denoted || - || and for brevity ||k, a||; stands for ||(h,a)| . This norm defines an Hilbert
space structure on R x F.

For any (h,a) € R x F, we also denote

W((ha)) = [ awdw) + [ (@ hi)u— o))

Notice that for any d > 1 and any fixed vy, ..., v, each in R x F, the variable W (vy, ..., vq)
is centered multivariate Gaussian, of covariance structure ((v;, v;);)1<ij<d-
In the sequel we use as shorthand notation, for any (6, f) in © x F,

he = \/5(9 - 90), afr = \/ﬁ(f - fo),

and also, for the following normalized remainder term of the Taylor expansion of fj,

D (t, hg) =v/n{ fo(t — 0) — fo(t — 60)} + hafo(t — 6o).

The previous definitions enable to rewrite the log-likelihood difference A, (0, f) as
AaO.) = =110 =00, f = Jo I} + VAW(O — b0, f = o) + Ru(6.£),  (2)
where the remainder term R, (6, f) is the sum of the four following terms R, ;, 1 <1i <4,
Roa(0,f) = /Olmf(t —0) — ay(t — 60))dWa(t)
Roa(0.f) = /0 Dot ha)dWa(t)

Ros(0, f) = —/0 (ay — hofo)(t — bo) lag(t — ) — ay(t — bo) + Dalt, he)] dt
Ro.(0,f) = —%/ﬂ lap(t —0) — ap(t — 60) + Dy (t, he))’ dt.

While (2)) is an identity valid for any 6, f, one can for a moment consider it on shrinking
neighborhoods of size 1/4/n of the true (6, fy). For any fixed (¢, a) in © x F,
A (6 + —

) ||ta||L+W(t a)+ R,(0y + — )

\/_ T \/_ IR

where the remainder term, as can be checked from the previous expressions tends to zero
in probability as n — +o0o (use the continuity at 6y of § — fo (t —0) — a(t — 6y))%dt
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for any square-integrable function a and the fact that for any fy satisfying (R), we have
[ Du(t, 00 + t/y/n)?dt = 0(1) as n — +oo, similarly to [4], Lemma 5).

This expansion is called local asymptotic normality (LAN) property of the considered
sequence of statistical experiments, see for instance [I7] or [25], Section 3.11. The expansion
here has also the property that the tangent space coincides with R x F and that the
approximating paths (6p + t/+/n, fo + a//n) are linear.

The fact that the expansion holds means that the model ressembles asymptotically a
(shift) Gaussian experiment, as studied in the (more general) theory of limiting experiments
due to Le Cam. The inner-product (-, -); should be understood as a generalization of the
Fisher information metric arising in smooth parametric models. One can study concepts
like optimality of estimation of € - efficiency in this context- directly from the Hilbert space
structure generated by (-,-);.

Efficient information and least favorable direction. It follows from the general results
for semiparametric models in this context, see [I7] or [25], Section 3.11, that the optimal
amount of information when estimating # for unknown f is given by the projection of the
vector (1,0) into the orthogonal for (-,-), of the subspace {0} x F. If we denote by (0,)
the orthogonal projection of (1,0) onto {0} x F, we have, for any (¢, a) in R x F,

H t, aH% - || 17 - ”%t2 + || 07 a—ty ||%

Notice that by positivity of the norm this quantity is always larger than || 1, —v ||%¢* and
that this lower bound is achieved when a = ty. In the model considered here, a simple
calculation shows that v = — f{ /2, which is called least favorable direction. The quantity

. 1 !
T=|L-yl} = | >0
0

is called efficient information. Efficient semiparametric estimators of 6 have variance

7! /+/n asymptotically and such an estimator 6, is called linear efficient if it has the
expansion, as n — 400,

Vil —60) = Z7'W(1,—7) + opy (1),

which can be rewritten as 6, = 6y + A/v/n + op(1/y/n), with A = Z-W(1, —v). It is
important to note that in the model under consideration, there is a loss of information,
in the sense that the information in the semiparametric context is smaller than in the
parametric context where f is known, where one can check that it equals ||1, 02 = || f{II3-

2.2 Prior

The prior 7y on € is chosen to be the uniform distribution on the interval [—7,7]. The
prior on the nuisance f is defined as the distribution of the Gaussian process

+oo
T~ \/52 (oo Vor, cos(2mku) + oop 1 1Vak 11 sin(2mku)]
k=1



for some square integrable positive sequence {oy}r>1. This induces a prior on the pair
(0, f) denoted 117 = my @ 77. Among those priors, we also denote

+o0
T~ \/52 [(Zk)’%’o‘ugk cos(2mku) + (Qk)’%’aygkﬂ sin(27rk:u)] :
k=1

“+o00
T~ \/52 [(ij)_%_al/zk cos(2mku) 4 (2k + 1) 7 “vopiy Sin@”’““)} :
k=1

We denote II* = my @ 7} and 1I*" = my & ﬂ?’*. We could also consider sieve priors, for
which the sum is truncated at some cut-off k(n). For instance, all results obtained in the
sequel for the priors ¢, 77" are also valid when the sum is truncated at k(n) = [n/(e+1) |,
These cutted distributions make the prior depend on n, which makes the notation slightly
more involved, so for simplicity we focus on the case of the infinite prior.

We shall assume that the sequence {0} is decreasing. Let {v;} denote the Fourier
coefficients of v = —f{j/2. We assume that o fulfills the following technical requirement,
as n — 409,

Z(l An"ro2)ve = o(1). (3)

k>1

Equation is automatically fulfilled for instance for fy, = éﬁ ,l = k2% and o ~

k=12~ for any f > 1 and a > 0. Since o is decreasing and square integrable, and thus
tends to 0, there exists a largest integer K, such that na%(n > 1. We define the sequence

Yo = Y, k(-

k<Kp

Associated to the Gaussian prior 7¢ is the Reproducing Kernel Hilbert Space (RKHS)
H?, see [24] for basic properties. It can be checked that for the prior at stake

H? = {h= (hi)k=1, Y 0y hy < +00}.

k>1

When no confusion is possible, we drop the index ¢ in the notation for H?. This space is
equipped with the Hilbert-space norm, for h € H,

IRl = oy °hi.

k>1

One can notice that ensures some approximation of the least favorable direction ~
by elements of the RKHS H of the prior. More precisely, implies the existence of a
sequence p, — 0 such that
we, i0E [0l < mp.
Indeed, the sequence 7, defined above belongs to H and, under Condition , is such that
I = I3 + n g tends to 0.



To a Gaussian process (Z(t))icpo,1] defined on the probability space © with covariance
function K(-,-) and associated RKHS H], one can always associate a map U from the linear
span of the functions t — K (-, t) into L?(Q) by

P

U: ia#((-,tﬁ — ZazZ(ti,w).
i=1

=1

It is easily seen that U is an isometry, which can be extended to an isometry from H into
L*(9), see for instance [24][Section 3]. In our framework, explicit calculations easily reveal
that for the prior 7§, denoting {ex} the Fourier basis, U is the map described by

U: H — L*()
+o00 +o0
Zl{k&:k(') — ZO’k_lIika.
k=1 k=1

There is a slightly more compact way to think about Uh for h € H. Let f denote a
function drawn according to the prior, that is f(-) = >, o, oxvker(-). Let us write A(-) =
> o1 Fkek(+). Then notice that by the preceding identity, Uh = 3", o 2 (o4vk ) k1, Which
can be interpreted as an inner product “(f, h)y” in H, although f does not belong to H.

2.3 Bernstein-von Mises Theorem, sufficient conditions

We now have a prior Il = 117 = 7y ®7$ on the pair (6, f), which combined with the data X
leads to the posterior distribution using Bayes formula. We are interested in the marginal
distribution in 6, which is given by, for any measurable B C O,

B fB f]_.efn(a’f)dﬁg(f)dﬂg(é’)
a fe f]—' egn(e’f)dﬁ}r(f)dm(e) '

We also introduce a notation for the posterior distribution in the model where 6 is known
to be 0y, which will appear as a technical tool in our results. For a measurable set C' in F,

7(B | X)

fc eﬁn(éo,f)dﬁjc(f)

0=00 =
=% (C'| X) = [ e 0D dre(f)’

We also denote Ef=%(-| X) the expectation with respect to this measure.

In the present semiparametric context, a very desirable result for the marginal posterior
I17(- x F | X) is the so-called Bernstein-von Mises phenomenon, which asserts that the total
variation distance between the marginal posterior and the normal ' (6,,1/(nZ)) converges
(in Pé(’} )—probability) to 0 as n — +oo, where 6, is an efficient estimator of 6 in the
semiparametric sense and Z the efficient information. Alternatively, one can center the
target normal distribution at the point 6y + A/y/n or at any linear and efficient estimator
of 6y (this might be the case for a maximum likelihood-type estimator #MZE but the

9



previous centering provides more flexibility, since one does not have to prove efficiency of
OMLE see [21] for a discussion).

We now briefly describe the ideas behind Theorem 2 in [4] and specialize the conditions
to the framework of the curve alignment model under consideration. The result in itself
is not used in this paper, so the proof presented in Section |3|is independent of it, though
related. First, there should exist a sequence 7, of elements in H such that, for some
sequence p, — 0,

10,7 =l <pn and  [Jyllf < npi. (4)

Since in our model the LAN-norm of (0,a) is a multiple of the L*norm of a, we have
already checked above that under this condition is satisfied for the choice v, = 7).

Concentration (C;). This condition requires the existence of a rate ¢, — 0 and of a
sequence of measurable sets F,, in F such that, if F,(6) denotes F,, + (60 — 6y)7n,

M({ne©xFn In—mole<en}|XW) — 1,

inf 7% ({f € F(0), [0.f — follr <en/2} | X™) — 1,
\/f|9—90\§5n

as n — +oo, in P\"-probability.

This condition asks for the posterior distribution to concentrate at some rate €,, towards
the true 19 = (6o, fo), in terms of the LAN-norm. This assumption has a non-parametric
flavour and can typically be checked using Bayesian nonparametric techniques, as devel-
oped for instance in [11] (see [23] for specific techniques for Gaussian processes). Often,
results are first obtained in a distance for which some tests are known to exist. Some extra
work might then be needed to obtain results in terms of || - ||,. Notice however that the
condition just ask for the existence of a rate, which need not be very fast (of course a too
slow rate makes the next condition harder to check). One might also directly look for a
rate in the distance of interest, see for instance [I3] for some results related to the sup-norm.

Local Shape (N;p). Setting V,, = {(6,f) € © x F,, |0 —bo, f — follz < 2¢,}, this
condition requires that for any (6, f) in V,,,
[Ra(0, f) — Ru(bo, f — (0 — 00) )|

(g’sfl)lgvn 1 + n(@ — 00)2 0P’$0)( )

This condition means that the expansion of the log-likelihood around the true parameter
should not be too far from the one which would be obtained in a Gaussian shift experiment.
This condition enables the posterior distribution to have a Gaussian shape in the limit
n — —+00. The less “complex” (or “large”) the sieves F,, are, the easiest this condition
to verify. For Gaussian priors, Borell’s inequality is often a useful tool to construct sieves
verifying this conditions, see Section [4

10



We refer to [4] for further comments on how to check conditions (C;) and (Nj) in
general. Here, as verified in Section [} both conditions hold for instance for the priors TI*
and TI**, when choosing &, proportional to n=*"¥/e+1) “and o > 14 /3/2, 5 > 2.

Conditions (Cy), (N;) will be part of the assumptions of Theorem || below. We note
that (Cy) is slightly weaker than (C’) in [4] (the condition on the Kullback-Leibler neigh-
borhoods will not be needed in the proof of Theorem .

The last assumption made in [4] is related to how well the least favorable direction 7 can be
approximated by elements of the RKHS H of the Gaussian prior. Given an approximation
v, of v such that is fulfilled with rate p,, condition (E) assumes that, as n — 400,

(E)  Vneppn=0(1) and W0,y —,) = OPS,Q)(l)'

The better the approximation of ~, the faster the rate p, and the weaker this condition
becomes, so one typically chooses v, such that this approximation is the best possible.

We note that the condition W(0, v —,,) = op(1) is automatically verified in our context
when taking v, = ), by definition of W and because ||0, — 7,||2 tends to 0.

2.4 Main result

Let us denote, for any sequence o as specified in Section [2.2]

= TS Mbanoitn o) { e L
g T G ) @n oyt S

Theorem 1. Let g = (0o, fo) belong to © x F, where fy satisfies (R). Suppose that o is
a decreasing square integrable sequence and satisfies . Suppose that the corresponding
prior 117 satisfies conditions (Cy) and (Ny). Then, if (3 is defined by (5)), as n — ~+oo,

sig I
vioTon

Theorem |1| gives the exact expression up to the order op(1/4/n) of the centering term
of the semiparametric Bernstein-von Mises theorem in the model of alignment of curves,
for a fairly large family of priors I1?, provided two basic requirements of concentration
(C1) and shape (Ny) are met. Notice that the semiparametric BvM theorem holds if and
only if (7 = o(1) as n — 4o00. We illustrate the behavior of (7 below for priors having a
polynomial decrease. The main consequences of this result are

Ey, [T17(- x F | X) = N(6o + ) = 0.

e Structural nonparametric assumptions such as non-parametric (Cy) posterior rate
en, of estimation of 7 = (0, f) and approximately Gaussian shape (N7) of the model
are not enough to characterize the semiparametric problem when the least favorable
direction 7 is nonzero (Theorem 1 in [4] shows that these conditions are sufficient if
v = 0, for general, possibly non-Gaussian, priors). Indeed, a bias term (7 potentially
appears depending on the choice of o, and (7 becomes dominant for some regularities,
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typically (but not always) when a smooth prior (o, ' large) is combined with a less
regular f (for goes slowly to 0). This confirms the need, as already suggested in
[4], of avoiding oversmoothing in the prior choice. The safe way indicated in [4]
being “choosing a prior with [regularity| « as small as allowed by the theory”. This
illustrates the necessity of a condition of the type (E). If this condition is not met,
then the bias terms can become dominant, as will be seen in the examples below.

e One step further, this result can be interpreted in a more refined way at the light of
how the least favorable direction is approximated through the prior. The fact that
v = —f}/2 (here) plays a role can be guessed when recalling that yo, = —k7 fo 2k+1
and yory1 = kmfoor. Thus ¢ can be read as a twisted inner-product between f
and 7, where the prior comes in through o. The fact that the expression cancels if
oo = 09141 1s related to the fact that fy and v are orthogonal in L?[0, 1] (recall that
fo is 1-periodic). This makes it possible for two close priors to behave differently.
In general, when v and fy, are not orthogonal, the contribution of the bias when
oversmoothing (« large) is analogous for priors of the same regularity, see the example
of the amplitude estimation model below.

e To synthesize, the present case corresponds to a critical situation where validity of
BvM depends on much more refined properties of the prior than its only regularity.
Though the orthogonality of fy and v makes it possible for BvM to be verified even
when oversmoothing (for priors where g is equal or very close to ggx11), in most
cases a second order term appears in the form of (7 which introduces an extra bias.

Let us now illustrate the behavior of (7 in function of o and f,. We consider the simple
case of fy = (Em such that fé:g,l = k=128, We consider the priors II° = I1* and II7 = I1**.
First it should be noted that both priors satisfy (C;), (N7) for instance under the condition
that @ > 14 +/3/2 = 1.87 and 3 > 2 (the condition is even satisfied in a slightly larger
zone, see Section || or [4], Fig. 1). The proof of this is very similar to the proof of the
corresponding result for the translation model studied in [4]. For completeness the details
are included in Section Once this has been noted, we immediately get, for 117 = II¢,
that (7 = 0. On the other hand, if II7 = I1®*, then (7 is of the order of x2*~2+1p=1/2
where , = [n!/tD ]| if 200 — 284+ 1 > 0 (for smaller s it is of the order of 1//n, with
an extra logn in case of equality). Thus, according to the conclusion of Theorem (1} there
is an extra bias appearing in the centering if this term is not a o(1) as n — +o0, that is if
a > 2[4 —1/2. This includes Proposition |1, where we took o = 4 and § = 2.

Remark. Another surprising aspect of the above is that, in the particular case where
one would assume beforehand that the true f, has Fourier coefficients k~/27* for some

(unknown) A > 0, the prior 7 with coefficients k~1/2=% would in principle look more
natural than 7. Theorem (1| shows however that, if a = 4, the corresponding prior is not
suitable for estimating #y when A\ = 2, in that the posterior marginal does not concentrate
at rate 1/y/n around 6y (this phenomenon appears for o’s at least slightly larger than 3,
if & = (3 then both priors lead to the BvM theorem).
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2.5 Discussion

An examination of the proof of Theorem [1] (or of the main result in [4]) shows that the
following quantity is responsible for the “extra-bias” phenomenon when it exists. Let 7,
be an approximating sequence in H such that is satisfied with the fastest possible rate

pn. Let us set

En(f) = V{0, F — fo), (0.7 — 7)), + (%

For this term to be negligible, we need, with the notation h = y/n(6 — 6y),

(6)

log TI?=% ("D X') = 0p(1 + R?).

As examplified by priors II* and IT*®, failure of this condition induces an extra bias in
the Bernstein-von Mises theorem. So, what is required is that joint estimation of the true
fo and the least favorable direction v be good enough. Also, as we have noted already,
concentration properties of the posterior around the true fy are not enough for the BvM
theorem to hold, since from this viewpoint I1* and [1** cannot be distinguished. Something
more is needed, which involves approximation of the least favorable direction ~.
What is generally the order of the terms in (6] ?

Let us briefly explain how @ was bounded in [4], resulting in the condition y/ne,p, — 0.
For the first term in &,, by construction ||0, f — fo||, concentrates at rate e,. Then, by
assumption on 7, the term ||0,y — ~,||1 is of the order p,. Cauchy-Schwarz inequality
leads to an upper- bound \/ne,p, for this term. For the second term, under the prior U,
is NV(0, ||v,||?) distributed. Hence the event

H = {w, |U’Yn(w)| > M\/ﬁgnH'VnHH}

has prior probability at most exp(—Mne?/2). From this fact one can check that the
posterior probability of the event H tends to zero, using Lemma 1 in [12]. This means one
can restrict to the event H, which leads to a bound proportional to &, ||v,||m for the term
U~n/+/n. By assumption on +,, the previous bound is at most of order \/ne,p,. This
shows that (6)) is bounded by (v/nenp,)h. Hence the condition v/ne,p, — 0.

Of course, when considering specific models, the two terms considered above might
present some simplifications which do not make the condition sharp. This is what happens
in our model. Indeed, the fact that fy and 7 are orthogonal in L?*(0,1) implies some
simplifications in @ In that one can actually interpret (7 as a “second order term”.

However, even here the condition \/ne,p, — 0 is already fairly precise, as one can see
by looking at the example of féﬁ I and of prior IT*. As seen above, (7 can for some priors be
as large as y/nn =222 which must tend to zero if one wants the BvM theorem to hold,
while the condition that y/ne,p, — 0 amounts to asking for the slightly stronger condition
V/nn(1=28)/2a+1) 0 We notice that in this case, it is still possible for well chosen priors
to verify BvM even in the zone where the previous conditions do not hold (for instance,
here, by choosing o9, = o9r41). However, it appears that in general, oversmoothing will
typically result in extra bias, and the next example shows what seems to be the prototypical
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situation, where the BvM theorem fails to hold if \/ne,p, does not tend to 0, at least for
some true parameter 1y = (6y, fo)-

Necessity of the condition y/ne,p, — 0 in general

Here we show that there are models (in fact presumably most models) where failure of
V/nenpn — 0 implies that the BvM theorem does not hold. As what preceeds suggests, let
us consider a model where (0, fy) and (0, ) are not orthogonal for (-,-),. For ¢t € [0,1],
let the observation process be given by the path X defined by

dX (t) = Of(t)dt + %dW(t),

for some square integrable function f and a positive real 6. It can be checked that the
least favorable direction is given by ~(-) = fo(-)/6p. In particular, the inner product
((0, fo), (0,7)), is strictly positive. For the function f, = (E‘ﬂ, and prior I1*, where say
a > [ (for a < (3 the considered condition is empty if § > 1/2), combining results in
[23] and [3] one can check that e, = n~%/(172%) is the precise rate of convergence of the
posterior when f, = (gﬂ ], up to a multiplicative constant. Also, p, is of the same order
as €, when o > [, since v is equal to fy up to a constant. Computations similar to the
ones in Lemma 1| below show that the extra bias term induced by @ when o > 3 is of the
order of h(y/nn=2%/(+29)) which can thus be identified to h(y/ne,p,) up to a multiplicative
constant, so the above claim is established.

Overspecification, a remark

In this paragraph we would like to comment on the special subcase of the main model
of this paper corresponding to the case of symmetric (i.e. even) functions fy, for which
fo2k+1 = 0. If one knows beforehand that the curve is symmetric, then the model can be
seen to reduce (from the semiparametric perspective) to the problem of center of symmetry
estimation in Gaussian white noise, see [14], for which the semiparametric BvM theorem
has been obtained in [3]. In particular, there is no information loss in this model, and the
efficient information equals the Fisher information in the parametric case, that is || f3]?.

Now a natural question is: does one recover the results in that specific (sub-)model
using a prior such as II* ? The answer is no, since Theorem [l| applied with the prior
I1* (o = 2, say) implies the concentration of the posterior with variance I~ = 2| |2,
so the (optimal) Bernstein-von Mises theorem does not hold for this prior. This could
seem unexpected: indeed, under conditions similar to (Cj),(Ny), the BvM theorem is
established in [3] for a prior putting mass only on symmetric functions (that is o941 = 0).
Adding the antisymmetric part of the prior by having nonzero oq;41’s - the prior is somehow
overspecified - yields suboptimality. From the prior mass point of view, both priors however
do charge in about the same way neighborhoods of the true (6y, fy), but, again, have quite
different behaviors in the limit (the difference is less important here, with a loss only in
terms of the constant in the rate).

In fact, this phenomenon is very common, already in simple parametric models. If
the parameter takes the form 6 = (6, 6,) and the Fisher information matrix (;;);<2 j<2 is
invertible but non-diagonal, then there is a loss of information as far as estimation of 6, is
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concerned. If 6, is known, say 6y = (0p1,0), but the prior charges both #; and 6, then the
posterior in # achieves the (suboptimal) information I;; — (I%,/I5;). The present remark
constitutes an infinite-dimensional analogue of this fact.

3 Proof of Theorem [1

The proof follows to some extent the steps in [4], up to the fact that here bias terms,
which in some cases do not vanish, need to be dealt with. In particular, we introduce an
approximating sequence 7, of v in the RKHS H of the prior. We point out the following
variant of the proof: one could, once the likelihood localized in an appropriate neighbor-
hood with (Cy), (INy), write down an analogue of Lemma [I| without introducing ~, and
changing variables (the computations are still relatively similar, though), exploiting the
partial conjugacy of the prior in the nonparametric component. The advantage of the
proof below is that it is more generic. Up to Lemma [T, which is model-specific, it can be
used for different models, even in situations where the model is not partially conjugate,
provided one can evaluate the posterior probability appearing in Lemma [I]

Proof of Theorem [l First let us gather a few properties of the approximating sequence
V) defined as

Ky
Yo = Vo) = D VeEks
k=1
where K,, was defined as the largest integer such that no? > 1. Due to , as n — +00,

10,7 = yllL =0o(1),  n7HllE = o(1).

As a direct consequence of , we also have that

Z(U,%n Ao *n )28 = o(1).

k>1

The proof starts similarly as in [4]. One difference is that we will not take the indicator
that U~, is smaller than some quantity. Indeed, here the main point is that U~, is one of
the terms responsible for the “extra bias phenomenon”, when it exists. To be able to see
this, it is thus important to let U, vary freely.

Now, condition (C;) enables one to restrict the study of the posterior II(-| X) to a
neighborhood of the true 1y = (o, fo) of some size ¢, in terms of || - ||,. Similarly to [4],
setting V,, = {(0, f) € © x F,,, ||0 — b0, f — follr < en}, one first shows that, due to (Cy),
it is enough to focus on the posterior restricted to V,, that is [T (- | X). Then, we directly
have the bounds for any measurable B C O,

PQ(B) Vn (n)
Q2 < IHBIXT) < Q1

(7)
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where the explicit expression of Py(B) is given by

Pl(B)Z[Bli(e—eo)2§a% [/f L0, fot(0—00)yall <200 € " T drr p(f) | g (6),

and similarly for @1, Py(B) and @, with slightly different constants in front of ¢,’s.

Now let us expand £, (n) — £,(no) using the LAN-type expansion ([2)
(a0, ) = £alBo, fo) = ALL(0) + AL (0, f),
where ALY (0) is the parametric part and AK%Q)(G, f) contains the terms depending on f,

ALY () = —nl(0 — 6)2/2 + vV/n(0 — )W (1, —7).
ALD(O, f) = —=nl0, f + (0 = o)y — foll2/2+ VaW(O, f + (0 — o)y — fo) + Ra(0, f).

The first term factorizes from the integral with respect to f, while the second term can be
decomposed making appear the sequence 7,

AL, f) == nll0, f + (0 = 00) 1 — foll /2 + VaW(O, f + (0 — ) — fo) (D)
+ Ry(0o, f + (0 = 00)yn) + Ra(0, f) — Ru(Oo, f + (6 — 60)1n) (if)
—V/nh{ (0, f = fo+ (0 —00)wm) , (0,7 =) )y (iii)
— 20,5 = ll7/2 4+ BV(0, 7 — 7). (iv)

Note that is always a op(1 + h?) by assumption. Also, we have that reduces to
R, (0o, f + (0 — 0)v,) since the two other terms combine into a op(1 + h?) due to (Ny).

From the preceding arguments AE%Q)(H, f) is, up to a op(1+h?), equal to a term depending
only on f+ (6 — 0y)7y,. Let us denote it AES’)(f + (6 — 00)7¥n). Then

AL (f+ (0 = b0)) = = 10, f + (6 = Oo)m — foll7./2
+VrW(0, f + (0 — 00)v — fo) + Ru(bo, f + (0 — 60)7n)
— V{0, f = fo+ (0 = 00)7m) , (0,7 =) ).

This leads to the following upper-bound on P;(B),

Pi(B) < / ~ NGO { / eﬁfg)(f+(9—90)7n—f0)d7rf( fﬂ drg(0).
B; 1(6—00)2<¢2 For 10,4000 —foll L <2en

N J/

-~

Zn(0)

As in [4], since v, belongs to H, one can now change variables in the Gaussian measure into
brackets by setting g = f + (0 — 0y)7,. Doing so, the bracket Z,, = Z,,(0) above becomes

T, = / AU (9 10) {e(@—eo)m—(e—eoﬁ||vn||%ﬂ/2} dr;(9).
ngn(g), Hofg_fOHLS25n
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Let us notice that (0 — 6p)?||7,||% is a o(h?) with our choice of ~,. Next, as in [4], let us
recognize in some terms defining ALY (actually all except the inner product) a likelihood
in the model where 8 = 6,. Indeed, the difference of log-likelihoods in this model, say
AL9=% equals

AL == (g) — (5= (fo)
= —n[|0,9 = foll /2 + V(0,9 — fo) + Ru(b0, 9)-
Therefore, up to a normalizing factor which is independent of # and f, let us recognize
in Z,, a posterior expectation, in the model where 6§ = 6,, with respect to the prior 7

and with observations X. This expectation was introduced in Section [2| with the notation
Eﬁzeo(- | X). If o stands for proportionality up to a constant,

T < B (Lger,0), 10,9 foll <2e, ¥ 7000 =VItO=f0) (0r=m))e | X,

Due to Lemma [2] the indicator can be deleted, up to a negligible term. We can now apply
Lemma [I| to obtain, with h = /n(6 — 6,),

T,(6) ox el gor(0+h%),

This leads to the following bound on P;(B).

Pl(B) < / 6—h21:/2+hW(1,—7)+hC5+0p(1+h2)dﬂ_e(e)'
B B; I(0—6)2<e2

Now coming back to (7)), very similar (upper or lower) bounds can be obtained in exactly
the same way as above for each of the terms Py(B), @1, Q2. Provided the Lemmas are

proved, this leads to the result, by simple manipulations on the (by now) parametric-type
likelihood. O

Lemma 1. Suppose that holds. Then, denoting h = \/n(0 — 6y), as n — +o0,

EIQIZGO (6(9—00)U7n_\/Eh<(07f_f0)7(0:’7_7n)>L | X)
_ Elqlzeo (e(G—GO)U’Yn | X) - El(f[=90 (e—\/ﬁh<(07f—fo)7(0w—“/n)>L | X)

— hhtop(14h?)

Proof of Lemma[l. We consider the case where K,, is odd, which slightly simplifies the
presentation, the case K, even being analogous, as explained below. We first focus on the
term e(?=%)Um  The explicit expression of Uh for any h in H is given in Section . Let
fr be a shorthand notation for (f, ) ;.. Notice that under the prior it is distributed as a
Gaussian variable of variance O’%, since fr = ol

Note that if 8 = 6y, the model consists in “observing f twice”. More precisely, observing
the paths (Y, Z) is equivalent to observing the collection of pairs [ e, ()dY (+), [ex(-)dZ(-),
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any k > 1, but also to observing the collection [e,(-)dY(+), [ex(- — Oo)dZ(-); k > 1.
Denoting by ys, z; this last pair, we have

1 1 1 2

where C,il), ,9) are independent standard normal. From this it is fairly direct to see that
the posterior distribution of f given X is the product of the posteriors f |y, zx. The later
are normal by conjugacy of the normal prior under E%Zeo and simple calculations lead to

C n 1
X = N{—wyr+2z1),—— | .
Ti | under E=% <2n + 0',;2 (i ¢) 2n + ak2)

The posterior expectation of exp((6 —6y)U~,,) is now computed using the expression of U+,
together with the simple identity, for any V of law N(a,o?), logE(e"V) = pa + pu?c?/2.
For compactness in the following formulas, let us set ¥y (0) = (0 — 6p)o, >y We have,
using the preceding identities, that the posterior at stake equals

H Eﬁieo(ewk(e)fk |X) _ H exp[ n¢k<922 (yk+2k) + wk<9)2 :|

=
oy K. 2n + oy, 2(2n+0,7)

=[] e [wkw)fo,k i } (8)

—
r<K. 2n + oy,
2y/n
)V
X exp {@Z)k( )Qn =
Ui (0)? }
2(2n + 0}, %)

¢+ ) (b)
% exp {

The main term turns out to be . We explicit it next, splitting the sum in even and odd
k’s. Since K, is odd, one can write K, = 2M,, + 1, for some integer M, > 1.

_ 2n _
@ = exXp 7T(9 - 90) Z [—UszPfo,szfo,zp <—_2> + 0—2p2-|—1pf0,2pf0,2p+1 (

orvs 2n + Tap

2n

- - (2n)?
=exp 7T(9 - 90) pf072 +1f0,2 (0 2, -0 2) — —
pSZMn P pAT2ptl 2 (2n + 02p2)(2n + 02p2+1)

Turning to the study of @ and ,

By, () =exp Z ka(s)Z (2n J:La,f)Q]

Lk<Kn

92
@=eop |y 2O _n

=2
R 2n 2n + oy,
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Condition (3 and the definition of K, directly imply E,, (b)) + () = exp(o(1 + h?)).
Now focusing on the second term, note that the expression ((0, fy), (0,7 —¥,)); equals
2 fol fo(v — 7). But, since fy is a C', 1-periodic function by assumption,

/o1 Jo(w)y(u)du = — /01 folu)fi(u)/2 =

Since K, is odd, the same argument shows that fol foyn is zero. Thus we focus on

(0, f), (0, — ’yn) = 2ff Y — Yn). Let us set wi(0) = —2(0 — Op)nvyk, any k > K,.
Similar to the case k < K,,

TT &t e 1) = TT esp | 3t )+ o

ol i 2(2n + o, 2)
= T e (w7 o] (@)
X exp [wk(G)%( RN )] (b)
< exp {%} (©)

Similarly as for (a])-(b), using (3)) one verifies that E,, (b)) and are exp(o(1 + h?)). To
write down , we split the sum along even and odd &’s,

i 2n 2n
() =exp |27(0 — o) Z [pf0,2p+1f0,2p <ﬁ> — Pfo2pfo2p1 (—)]
n+ oy,

p>My, 2n + 02p+1

=exp | (0 = 0o)(2n)" Z pfozpt1fo2p { (2n Thpia Oy }] .

i v +02p)(2n+‘72p+1)

Regrouping @ and - ) concludes the proof in the case of odd K,. When K, is even, the
argument is similar, except at the split pomt k = K,. In that case one uses the fact that
an extra contribution comes from —2 fo foyrn = 2Mn f07 i, fo.x,+1 to regroup the terms for
k=K, and k = K,, + 1, leading to the same expression of the leading terms. O

Lemma 2. Suppose that holds. Then, as n — —+00,
0)Urn—/nh((0.9=fo) , (0,7=n) }|X)
_ (1 +Op(1))6hc"+OP(1+h2).

0=0,
B (Lger0), 10.9-folln<2en -

Proof. Let \,(0, g) be the term into the braces. Applying Cauchy-Schwarz inequality,

0=0, n(0,
B ([1 = Lyer,0), fo.g—foln<2en) €@ | X)
< EFP([1 = Lger, 0, f0g—sfoll<2en] | X)2ER% (€209 | X)1/2
< Op(l)E%zeo (e2>\n(9,g) |X)1/2.
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The bound by op(1) results from the second part of assumption (N7). The last square
root can be computed exactly in the same way as in Lemmal[I] In fact, we can notice that
the leading term in the computations in the proof of Lemma |l}is linear in § — 6, (for both
cases k > K, and k < K,,), so we have that

EO=00 (£22(0:0) | X)1/2 = [I=to (A (0.9) | X)eor(14h7) (1 4 gp(1)).

This leads to the assertion of the Lemma. O

4 Appendix, checking conditions (C;) - (N;)

Let us check that the priors II%, II** verify conditions (Cy), (Ny) for some rate ¢, in some
domain of values of the regularity parameters (a, 3). The arguments are very similar to
the ones used in [4] for the translation parameter estimation, [4], eq. (9). In fact, here we
obtain the same set of parameters («, 3) for which (Cy), (Ny) are satified, see [4], Fig. 1.

First, we check the concentration condition (Cy) following the approach in [12]. The
first step is to show a concentration in terms of a distance for which tests with exponential
decrease exist. Given the true parameter (6, fy) and another parameter (6, f1), let us set

b = 1{2 / (i — fo) (t — 60)dY () + 2 / Ut —6) — folt — 60)}aZ(t) > | AP — 1]}

Simple calculations analogous to Lemma 5 in [I2] show that this test enables to test the
true (o, fo) versus a ball with appropriate exponential decrease of the error probabilities,
see [], eq. (4) or [12], eq. (2.2). The corresponding testing distance dr is given by

dr((01, f1), (02, f2))* = |Lfr = foll* + L fi(- = 00) = fol- = )|,

One then relates d2 to the squared-distance || fi — f2||3 + (61 — 62)?. This is easily done by
adapting Lemma 4 in [4] to the case of not-necessarily symmetric f. Once those distances
are related, the verifications of the entropy and prior mass conditions are done exactly as
in [4], Section 4.1.1, thus leading to (C1). One also verifies that the rate ¢, can be taken
proportional to n~®\#/(2atl),

Now we check (N7). The term R, (0o, f + (6 — 6p)7) is zero so one focuses on R, (6, f).
We first introduce a sieve F,, on which it is possible to restrict the supremum in condition
(Ny). Let us introduce the Hilbert space of functions

BY ={f =Y frex(-), D KPR <+00}, p>1,

k>1 k>1

equipped with the norm || f[3, = >~,-, ¥*f7. The idea is to use Borell’s inequality in the
form of [24], Theorem 5.1. This result exactly tells us that overwhelming probability, the
Gaussian prior (either I1* or I1**) draws functions g which can be written

g = envo + Vneawe,  with vg € BY, w € HY, (8)
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but also, for 1 < p < «a, and some rate a,, — 0 to be specified,
g = a,v+vna,w, with v € B, w e H, (9)

where H{ denotes the unit ball of the RKHS of the prior (we use the same notation HY
for TI* and IT1** though the corresponding spaces differ slightly) and B} the unit ball of
the space B?. As in [4], one can then define a sieve F,, as the intersection of the set of
functions defined by and @ Under some conditions on «,,, Borell’s inequality implies
that the complement F \ F, has probability less than exp(—ne?), see [4], Lemma 13. Thus
it is possible to restrict the study of the posterior (and of (Ny)) to F,.

We first deal with the deterministic terms R,, 3, R, 4. To control R, 4, it is enough to
bound from above separately [(af(t — 0) — as(t — 6p))*dt and [ D, (t,h)*dt. This last
term can be bounded as in [4], Lemma 5 (adapting slightly the proof to accomodate to
not necessarily symmetric functions f), leading to a bound in o(1 + h?). The first term is
bounded using the decomposition (9)) in the form f = a,v + w,, with HwnH%ﬂ? < na?,

/0 (ay(t —0) — ap(t — 6y))*dt
< nai/o (0t — ) — vt — 60))2dt + n/o (wn — Fo)(E = 0) — (wn — fo)(t — 09))2dt.

The bounds on the respective variances have been derived in [4], see the bounds to (22)-
(23). The first term is a O(a2h?) and the second is a O((1 + h%)a2n?(+29). Thus both
are o(1 + h?) provided that a,, = o(n="/(1+22),

To bound R, 3, we develop the product and bound again each term separately. One
resulting term is [(ay — hf§)(t —00) D, (t, h)dt and, similar to Lemma 6 in [4], is a o(1+ h?)
as soon as €, = o(n~ /%), Another term is h [ f3(t — o) (as(t — 0) — ay(t — 6y))dt. Using
Cauchy-Schwarz inequality, we can re-use the bound of the previous display. The last term
to bound is [ap(t —60p)(as(t —0) —as(t —6p))dt. First we notice that, for any w in L?[0, 1]
1-periodic of Fourier coefficients wy,, expanding the function on the Fourier basis,

/0 w(t — 0o)(w(t — 0y) —w(t —0))dt = Z sin®(mk (60 — 6p)) (w3, + Wiy, q)-

k>1

Applying this to the function a; = \/n(f — fy) and using the inequality sin(z) < x enables
us to bound the quantity at stake by a constant times h* ", o, k*(for — fx)?. We split
this sum along indexes k < k(n) and k > k(n), with k(n) = [nY/3*2%)|. The sum up to
k(n) leads to the bound h2k(n)?||f — fol|> < h%*k(n)%€2. Due to the expressions of k(n)
and &, this is a o(h?) when a A 3 > 1. The sum for & > k(n) is bounded noticing that
Zk>k(n) k2 fg’k = o(1) since 3 > 1 and using the decomposition (9 as follows

Z k2 fE < a? Z k*vi +na? Z kw3,

k>k(n k>k(n) k>k(n)
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Since v € B} with p > 1 the first term is a o(a?). Since w € H, we have that

Z k,Zwi < k(n)l—Qa Z k.l-i—?ozwi _ O(k’(n)l_2a).

k>k(n) k>k(n)

By definition of k(n), we conclude that the term at stake is a o(h?) if n?/(1+20)a2 = o(1).
The stochastic terms R, ; and R, 5 are exactly the same (up to the symmetry assumption
on f, which does not change the proofs) as in [4], see eq. (16)-(18), so we can borrow the
proofs.

The imposed conditions on &,, «, found above are the same as in [4], section 4.1.3,
where it is checked that those are satisfied as soon as a > 1 + \/5/2, B > 3/2 and, if
B <2Aa,also a < (36 —2)/(4—23). This is the zone depicted in [4], Fig. 1. It includes
in particular the rectangle o > 1 ++/3/2, 3 > 2, where (Ny) is therefore satisfied. [
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