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Abstract: We consider high-dimensional multivariate linear regression
models, where the joint distribution of covariates and response variables
is a multivariate normal distribution with a bandable covariance matrix.
The main goal of this paper is to estimate the regression coefficient matrix,
which is a function of the bandable covariance matrix. Although the taper-
ing estimator of covariance has the minimax optimal convergence rate for
the class of bandable covariances, we show that it is sub-optimal for the
regression coefficient; that is, a minimax estimator for the class of bandable
covariances may not be a minimax estimator for its functionals. We propose
the blockwise tapering estimator of the regression coefficient, which has the
minimax optimal convergence rate for the regression coefficient under the
bandable covariance assumption. We also propose a Bayesian procedure
called the blockwise tapering post-processed posterior of the regression co-
efficient and show that the proposed Bayesian procedure has the minimax
optimal convergence rate for the regression coefficient under the bandable
covariance assumption. We show that the proposed methods outperform
the existing methods via numerical studies.

MSC2020 subject classifications: Primary 62C20, 62H12; secondary
62J05.

Keywords and phrases: Bandable covariance, conditional mean, covari-
ance estimation, minimax analysis, post-processed posterior.

Received May 2021.

Contents

1 Imtroduction. . .. ... .. ... .. .. ... .. ... ... .... 1254

2 Blockwise tapering estimator and minimax analysis. . . . . . . ... 1257
2.1 Notation . . . . ... ... .. ... ... ... .. ........ 1257
2.2 Blockwise tapering estimator . . . ... .. .. ... .. .... 1258

1253


https://imstat.org/journals-and-publications/electronic-journal-of-statistics/
https://doi.org/10.1214/22-EJS1981
mailto:klee564@wisc.edu
mailto:leekjstat@gmail.com
mailto:leejyc@gmail.com
https://mathscinet.ams.org/mathscinet/msc/msc2020.html

1254 K. Lee et al.

2.3 Minimax analysis of blockwise tapering estimator . . . . . . . . 1260
3 Blockwise tapering post-processed posterior . . . . . ... ... ... 1262
4 Numerical studies. . . . . . . . . . ... 1264
4.1 Simulation . . . . . . . .. ... 1264
4.2 Application to forecasting trafficspeed . . . . . . . .. ... .. 1267
5 Proofs of theorems and lemma . . . . ... ... ... ... ..... 1270
5.1 Proof of Theorem 2.1 . . . . . . . . . . ... ... ... ..... 1270
5.2 Proof of Theorem 2.2. . . . . . . . . ... .. .. ... ..... 1271
5.3  Proofs of Lemma 2.3 and Theorem 2.4 . . . .. ... ... .. 1273
5.4 Proof of Theorem 2.5 . . . . . . . . . . . . . . ... .. ..... 1278
6 Discussion . . . . . . .. 1281
A Proofs of remaining lemmas and theorems . . ... ... ... ... 1282
A.1 Proofs of Theorems 3.1 and 3.2 . . . . . . ... ... .. .... 1282
A.2 Proofs of lemmas in Section 5.1 . . . . .. ... .. ... ... 1285
A.3 Proofs of lemmas in Section 5.2 . . . . .. ... ... ... ... 1287
A.4 Proof of lemma in Section 5.3 . . . . . .. ... ... 1292
A.5 Proof of lemma in Section 5.4 . . . . . .. ... ... ... ... 1293
A.6 Proofs of lemmas in Section A.1. . . . ... ... ... ..... 1294
References . . . . . . . . . . . e 1300

1. Introduction

Consider the multivariate linear regression model
Y, =CX;4+¢, i=1,...,n,

where Y; € R? is a response vector, X; € RP° is a covariate vector, C € R?*Po
is a regression coefficient matrix, and ¢; € R9,¢ = 1,2,...,n, are independent
and identically distributed error vectors from a ¢-dimensional distribution with
mean zero. The multivariate linear regression model has been used for various
fields of applications. For example, [36] analyzed atmospheric data using the
model to forecast PM2.5 concentration, and [29] used the model to analyze the
genomics data.

For the estimation of the multivariate linear regression coefficient C' € R9*Po
one of the most commonly used approaches is a penalized least square method,
which finds the minimizer of the following objective function,

£(C, Q) = nrace((Y — XCTT(Y — XCT)Q) — log |Q| + P(C, ),

where P(C, () is a penalty term, and the X € R"*P° and Y € R"*? are defined
such that the ith row vector of X € R"*Po (Y € R"*9) is X; (V;), and 2 is ¢ X ¢
positive-definite matrix representing the precision matrix of the error vector in
the multivariate regression model. The penalized least square method penalizes
the objective function when the estimate C' deviates from the low dimensional
structure which the true coefficient matrix C' is assumed to have, and it is
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beneficial under high-dimensional settings, where py and ¢ can grow to infinity
as n — oo.

For example, as the penalty term P(C,Q), the weighted sums of absolute
value of elements in C and € have been suggested in [30], [35] and [24]. These
penalty terms provide sparse estimations on the regression coefficient C' and €.

There are also researches on the penalized estimation with the additional
rank condition rank(C) = r for r < ¢. For example, in [10], the coefficient C' is
decomposed as CT = BAT where B € RP°*" and A € R"*? with ATA = I,.
Then, they set the group lasso penalty on the row vectors of B to drop irrelevant
predictor variables in the regression model. [9] suggested the penalty term as
the sum of singular values of C' and [33] used the penalty term on the singular
vectors of C' as well as the sum of singular values of C.

Employing a covariance estimation method is another approach for the esti-
mation of the regression coefficient. The coefficient matrix C' can be considered
as a function of the joint covariance matrix of the covariate vector X € RP° and
the response vector Y € RY. Assume that Z = (X7, YT)T € Rrote follows a
joint distribution with a mean vector p and a covariance matrix 3 such that

_ mx
: (w>
> Yxx Xxvy
Yvx Yyvy)’

where pux € RPY, iy € R, Yxx € RPO*Po and Yyy € R9%9. Then, we have

(1o, o) = (py — SyxTxxix, SyxSxy)
= argming, ) E{(Y —p = X)(Y —p — vX)Ty,

and g + Yoz is the conditional mean of Y given X = x if Z follows the mul-
tivariate Gaussian distribution. Note that ug is the zero vector if we assume
that ux and py are zero vectors. In this case, the coefficient matrix C' in the
multivariate regression model corresponds to ¥y = ¥y XE;X, which is a func-
tion of the covariance matrix ¥ and is called the conditional mean operator.
Thus, estimators for covariance matrices can be used for the estimation of the
conditional mean operator, which can be seen as a functional of a covariance
matrix. Estimation methods for various functionals of covariance matrices have
also been investigated in the literature. [13] suggested an optimal estimator for
quadratic and [” functionals of sparse covariance matrices. [14] considered opti-
mal estimation of 7 X ~!y, where p is mean vector and ¥ is covariance matrix,
under the sparsity assumption of X~ p.

We need to consider a high-dimensional covariance estimation method when
we use a covariance estimator for the multivariate regression model under high-
dimensional settings. Suppose 71, Zs, ..., Z, are independent and identically
generated from a p-dimensional distribution with mean zero and covariance ma-
trix ¥. We refer to the estimation of covariance ¥ as high-dimensional covariance
estimation when p is assumed to go to infinity as n — oo. Since traditional
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covariance estimation methods, such as the sample covariance matrix and the
Bayesian method by the inverse-Wishart prior, are not consistent when p is
larger than n [18, 22], various structural assumptions on covariance matrices
have been used to reduce the number of effective parameters. For example, the
banded covariances [23], the bandable covariances [2], sparse covariances [5] and
sparse spiked covariances [4] have been considered. These structural assumptions
can be used in the joint covariance matrix of covariates and response variables
when we employ covariance estimation for the multivariate regression under the
high-dimensional settings.

In this paper, we consider the multivariate linear regression model, where the
joint covariance of the covariate vector and the response vector is a bandable
covariance matrix. Under the bandable covariance assumption, the farther apart
two variables are, the smaller their covariance is. On the frequentist side, [6,
7] proved that the tapering estimator of covariance has the minimax optimal
convergence rates for the class of bandable covariances under the spectral norm,
Frobenius norm, and matrix [; norm. Therefore, a naive approach would be
estimating the conditional mean operator based on the tapering estimator of
covariance (or other minimax covariance estimators).

Unfortunately, even if a covariance estimator 3 has the minimax optimal
convergence rate for the covariance X, it does not imply that f (2) has also
the minimax optimal convergence rate for f(X) where f is a function on the
space of covariances. Thus, the estimator for Xy XZ)_(lX based on the tapering
estimator of covariance may not have the minimax optimal convergence rate.
Furthermore, there is no Bayesian method achieving the minimax posterior con-
vergence rate for the class of bandable covariances. Note that [31], [20] and [23]
proposed Bayesian procedures for banded covariances, but the class of bandable
covariances considered in this paper is larger than the class of banded covari-
ances.

We investigate the decision-theoretic property of the tapering estimator when
the parameter of interest is the conditional mean operator, Xy x E;(lx, instead of
the covariance itself under the normality assumption. As a naive plug-in estima-
tor for the conditional mean, we first define the tapering estimator of regression
coefficient, a tapering estimator of covariance plugged into the conditional mean
operator. However, we show that the tapering estimator of the regression coef-
ficient is sub-optimal under the bandable covariance assumption. This implies
that a naive plug-in estimator is not enough to achieve the minimax rate. To re-
solve this issue, we propose a modified plug-in estimator, the blockwise tapering
estimator of regression coefficient, and show that it obtains the minimax rate.

As a Bayesian procedure for the conditional mean operator under the band-
able covariance assumption, we adopt the post-processed posterior method [23].
A post-processed posterior is a posterior constructed by transforming posterior
samples from the initial posterior, which is typically a computationally conve-
nient posterior. This idea is especially useful when it is difficult to impose a
prior distribution on a restricted parameter space due to an unknown normal-
izing constant. For a given parameter space ©*, suppose that we are interested
in restricted parameter space, © C ©*. A post-processed posterior can be ob-
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tained by generating samples from an initial posterior on ©®* and post-processing
the posterior samples so that the transformed post-processed samples belong
to ©. When the post-processing function is a projection map from ©* to O,
the method is called the posterior projection method. The posterior projection
method has been suggested for various settings including [12], [17], [26] and [§],
and was investigated in general aspects by [27]. The idea of transforming poste-
rior samples was also used for the inference on covariance or precision matrices
in [23] and [1].

We suggest two post-processed posteriors for the conditional mean operator.
Both methods use the inverse-Wishart distribution as the initial prior distribu-
tion on the unconstrained covariance matrix space and use the tapering function
and the blockwise tapering function as the post-processing functions for the con-
ditional mean operator Xy x E;(lX. We present the asymptotic analysis to justify
the proposed post-processed posteriors, and show that the post-processed pos-
terior by the blockwise tapering function has the minimax optimal convergence
rate.

The rest of the paper is organized as follows. In Section 2, we introduce the
blockwise tapering estimator for the inference of the conditional mean operator
under the bandable covariance assumption and show that this estimator has the
minimax convergence rate. In Section 3, we introduce the post-processed poste-
riors for the conditional mean operator, and present the posterior convergence
rates. Simulation studies and real data analysis are given in Section 4. Proofs
of theorems in Sections 2 and 3 are given in Sections 5 and A, respectively. We
conclude this paper with a discussion section.

2. Blockwise tapering estimator and minimax analysis
2.1. Notation

Let ¢, k and [ be positive integers with [VEk < g. For a ¢ X g-matrix 3 and positive
real numbers o5, 1 < 4,5 < ¢, let £ = (045)1<i,j<q = (0i;) when o;; is equal to
the (4, 7) element of ¥. We define sub-matrix operators Ml(k) : RIXT sy RETXET
where k* ={(l+k—-1)Aq} — (V1) +1, and Ml*(k) : R9%9 5 RI%? ag

k
Mz()(z) = (0ij)av)<ij<{(+k—1)Aq}
MyP(S) = (ouI[(IV1) <ij < {4k —1)Aq}])i<ij<ar

for ¥ = (04j)1<i,j<q- Let Xaupc.a be the sub-block matrix of ¥ € R9*¢ with
(a,a +1,...,b — 1,b) rows and (¢,c 4+ 1,...,d — 1,d) columns for positive
integers a,b,c and d with 1 < a < b < gand 1 < ¢ < d < ¢, and let
Yab = Zab.ab We also let Xop = (Tay Tasts- - -, To—1, ) € RE7TL for a vector
X = (z1,22,...,24) € R? and positive integers a and b with 1 <a <b <gq.

For a ¢ x g-matrix 3 = (0;;)1<i,j<q and a positive integer k with k < ¢, define
the tapering function Ty (X), which was first defined in [6], as

k
T3(2) = (Wi o)) 1<i.i<a:
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where
1, when |i — j| < k/2
wit) =32l when k/2 <|i—jl <k.

0, otherwise

For any sequences a,, and b,, of positive real numbers, we denote a,, = o(by,)
if hm an /b, =0, and a,, = O(by,) if lim nsup an /b, = C for a positive constant

C We denote a,, =< b, if a, < Cb, for all sufficiently large n and a positive
constant C.

Let [|Z]| = ||Z]]2 = {Amax(ZET)}/2 be the spectral norm of a covariance
matrix 3, where Apax(2) is the maximum eigenvalue of . Given positive inte-
gers p and po with po < p, let Axx = A1.51:p, and Ay x = Apg41):p,1:p, fOT
a positive p x p-matrix A. We also let ¥y xx and Yo yx denote (Xo)xx and
(30)y x, respectively.

2.2. Blockwise tapering estimator

Let n, p and pg be positive integers with pg < p. Suppose Z1, Zo, ..., Z, are
independent and identically distributed from a p-dimensional distribution with
mean zero and covariance matrix o, where Z; = (XI,Y;")T, X; € RP and
Y, e RP~P0 for i € {1,2,...,n}. When only the first py elements of Z;, i.e. X,
are given, the conditional mean vector for the other p — py variables is

Yoy x(Zoxx) 1 X (1)

The conditional mean operator Xg y x (X0, xx) ! in (1) is the estimand we focus
on in this paper. We define the transformation v from a covariance to the
conditional mean operator as

() == (S;po) = Syx (Sxx)

for ¥ € Cp, where C,, is the set of all p x p-dimensional positive definite matrices.
We assume Yg belongs to a class of bandable covariances, F, which is defined
as

]:a = (M MO7M1)

.7:
{ Uzg 1<i,5<p € C Z ‘Uij| < M/fo‘Nk > 1,
(ivj)i\i—j\Zk

Amax(Z) < Mo, Anin(E) > M |,

for some positive constants a, M > 0 and 0 < M; < My, where Apin(2) is the
minimum eigenvalue of ¥. [2] and [6] also considered the same class of bandable
covariances except the minimum eigenvalue condition.

A natural estimator for (%) is the plug-in estimator, the tapering estima-
tor of covariance plugged into v, because the tapering estimator achieves the
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minimax optimal convergence rate for the class of bandable covariances under
the spectral norm loss [6]. For the positive-definiteness is necessary for the co-
variance estimator, we modify the tapering estimator of covariance so that it is
positive definite and call it adjusted tapering estimator of covariance:

T (S0) = Tu(Sn) + (len — Amin{Tk(Sn)}] V 0),,

where €, > 0 is the positive-definite adjustment parameter, S,, is the sample
covariance matrix » ., Z;ZF In, and I, is the p x p identity matrix. We call
the plug-in estimator with adjusted tapering estimator of covariance the tapering
estimator of regression coefficient, in short the tapering estimator.

Since every column of the tapering estimator is not the zero vector with
probability one, the tapering estimator uses all variables in a given covariate
vector when the estimator is used as the regression coefficient. In other words,
in the variable selection perspective, all variables are selected when the tapering
estimator is used. Note that selecting out negligible covariates can increase the
accuracy of a regression estimator, and partial correlations between covariates
and responses have been used as a criterion for the variable selection [25, 3].
Theorem 2.1 shows that if a covariance matrix is bandable, then so is its inverse
matrix. It essentially means that, under the bandable covariance assumption,
the variables far away from each other tend to have weak partial correlations.
The proof of Theorem 2.1 is given in Section 5.1.

Theorem 2.1. Suppose Xo € Fp o(M, My, M), and let Zgl = (wjyj). There
exist some positive constants C' and \ depending only on My, My and M such
that

max Y {|wy|: [i — j| > aklogk} < C(k™M' 4 k™),
75

for all a > 0 and all sufficiently large integer k with p > k V (aklogk).

Note [21] showed that the partial correlation between the ith and the jth

variables is

Tigl e\ {43} = L7
where ¥5! = (w;;) and [p] = {1,2,...,p}. Since |w;;| > M " for all i € [p],
by Theorem 2.1, each element in response vector (Z;)p,+1): has negligibly
weak partial correlations with remote covariates (Z;); for j < po and large |j —
pol|. Thus, selecting out these negligible covariates could yield a more accurate
estimator for the conditional mean operator.

Based on the above argument, we propose the blockwise tapering estimator
of regression coefficient, in short the blockwise tapering estimator. Let Z be the
set of all integers and |x] = max{z € Z : z < z}. For positive real numbers
a and €,, and a positive integer k with 2|aklogk| < po, define the blockwise
tapering estimator as

@(Sn;2|aklogk],en) = ¢(Sn;po,2|aklogk],ey,)
= Tu(Sn)yx A {Th(Sn)xx;2aklogk]}, (2)
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where A(“n)(A;b) is defined as for a py x py matrix A

Alen) (A;b)
_ [ Owo-b)xwo-) » O(pofbm(b)
O(bx (po—b) {Mpo—b+1(A) + ([en — /\min{Mpg—b+1(A)}] v O)Ib}71 ’

where O,y 4 is the ¢ X d zero matrix for positive integers ¢ and d. The definition
of the blockwise tapering estimator gives

&(Sn;2|aklogk], e,)
(O(p—po)x(po—Q\_aklogkj) Tk(Sn)yx<2>{T,EE"')(SmX@)Xm))}’l)7 (3)

where Tk(Sn)YX(Z) = {Tk(Sn)}(]?o-‘rl):p,(po—QLak log k]+1):po and

Sp.x@x@ = (Sn)(po—2|aklog k) +1):pe» a0d We examine the blockwise tapering
estimator using the formula (3). The first pg — 2|aklog k] columns of the esti-
mator (3) are zero column vector, thus, given a covariate vector x € RP?, the
blockwise tapering estimator drops the first pg — 2| aklog k| covariate variables
T1:po—2|aklog k|- Lhe remaining part of the estimator

Ti(Sn)y x e (TS (S x o x)} ! (4)

operates as the regression coeflicient for the remaining covariate variables

Tpy—2|aklog k| +1:po> and (4) is almost the same as

1/’(T1§6")(Sn,(X@),Y)(X@),Y))%2Lak logk]) except for the positive-definiteness
adjustment part, where S, (x@ y)(x®,y) = (Sn)po—2(aklogk|+1:p-

Note that ’(b(T]gen)(S7L7(X(2)7y)(X(2)7y)); 2|aklogk]) is the tapering estimator
of regression coefficient with data {((Xi)go—ztak log kj+1;p0>YiT)T;i =1,...,n}.
These observations show that the blockwise tapering estimator is constructed
based on the variable selection and the idea of the tapering estimator of the
regression coefficient.

2.3. Minimax analysis of blockwise tapering estimator

In this section, we give the convergence rates of the tapering and blockwise ta-
pering estimators under the normality assumption, i.e., Z1, Zo, ..., Z, are inde-
pendent and identically distributed from a p-dimensional Gaussian distribution
with mean zero and covariance matrix 3o, which is denoted by N,(0,%). We
also show that the blockwise tapering estimator has the minimax convergence
rate under the normality assumption. We use the loss function on R(®P=Po)*ro

L{C,%(Z0)} = ||C = ¥(Zo)]|2, (5)

for a pair of parameter ¥(Xy) and estimator C. The loss function gives the
upper bound of the estimation error of E(Y | X = z) given x € RP?, because
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the definition of the operator norm gives

|Gz — B(Y | X = z)||» I{C — 4 (Zo)}all2

< L{C,9(Z0)} |||z

We show that the tapering estimator has a sub-optimal convergence rate under
the loss function (5), while the blockwise tapering estimator has the minimax
optimal convergence rate.

Theorem 2.2 gives the convergence rate of the tapering estimator. If we set
en such that p'/25%/2nexp(—An) < €2 < (k + logp)/n, then the convergence
rate is (k + logp)/n + k=2, which is the same rate as the convergence rate of
the tapering estimator of covariance [6]. The proof of this theorem is given in
Section 5.2.

A

Theorem 2.2. Suppose g € Fp o(M, My, My). Let k be a positive integer. If
kVilogp = o(n), e, = O(1) and |k/2| > {4M/Amin(Z0)}'/*, then there exist
some positive constants C' and X depending only on M, My, My and o such that

Es, (18(S0) — AT (S)H1%)

k+logp Ly p/25%/2 exp(—An) }
n n ’

< O{k—m +

&
for all sufficiently large n.

Next, we show the convergence rate of the blockwise tapering estimator.
The blockwise tapering estimator is designed to estimate ¢(Xg;2|aklogk],0)
which approximates 1(3g). Lemma 2.3 gives the approximation error, which
is negligible when % is large enough. Based on the approximation error, the
convergence rate of the blockwise tapering estimator is given in Theorem 2.4.
If we set €, such that (aklogk)'/25*/2nexp(—An) < €2 < k/n, the convergence
rate of the blockwise tapering estimator is k/n + k=21 @7=D} The proofs of
the lemma and theorem are given in Section 5.3.

Lemma 2.3. Suppose Ly € Fp o(M, My, My). There exist some positive con-
stants C' and T depending only on M, My and M, such that

1% (0) — T(Z0)y x AT (S0, x x ): 2 ak log k| }|| < C(k™* + k1),

for all a > 0 and all sufficiently large integers k and py with |aklogk]/2 > k
and 2|aklogk] < po.
Theorem 2.4. Suppose ¥ € Fp o(M, Mo, My).

If k = o(n), [k/2] > {4M/Amin(Z0)}/* and €, = O(1), then there exist
some positive constants C, A and T depending only on M, My, My and o such
that

By, (|l¥(X0) — ¢(Sn; 2| aklog k], en)|)
(aklog k)'/25%/2 exp(—\n) }

2
€n

< C{k72{a/\(a‘r71)}+ﬁ+ei+
n
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for all a > 0 and all sufficiently large n, k and po with |aklogk|/2 > k and
po > 2|aklogk].

Remark 1. Contrary to Theorem 2.2, Theorem 2.4 does not require the upper
bound of pg and p. Recall that the blockwise tapering estimator is designed
to estimate Tk(Zo)YXA(O){Tk(EO7XX);2Lak log k|}, which is independent of p
and py. The factor A {Ty (3o xx); 2|aklogk|} is obviously dependent only on
(20) (po—2/aklog k|+1):p, DY the definition. Futhermore T} (¥o)y x depends only
on (X0) (po—k):(po+k) because (i) Ti(Xo) is a k-banded matrix and (ii) Tx (Xo)y x
is an off-diagonal block matrix. Thus, Tk(ZO)yxA(O){Tk(ZO)XX);2Lak: logk|}
depends only on (X0)p—2(aklogk|+1):po aNd (30)(po—k):(po+k)- Note that the
dimensions of the square matrices (30) (po—2|ak log &]+1) @0d (30) (po—k): (po+k) aT€
2|aklog k] and 2k + 1, respectively, which are independent of p and pg. Since
the blockwise tapering estimator is constructed based on the sample covariance
estimators on (o) (py—2(aklogk|+1):po A0A (X0)(po—k):(po-+k), Po and p does not
affect the convergence rate of the blockwise tapering estimator.

Next, we give the lower bound of the minimax risk for the conditional mean
operator under the bandable covariance assumption to show that the blockwise
tapering estimator is a minimax optimal estimator. Let C' = (:‘(Xh Xo,..., Xp)
be an estimator on R(®P~P0)XPo The minimax risk is defined as

inf sup E|[¢(50) - C|.
C Yog€EFa

Theorem 2.5 gives a lower bound of the minimax risk as n=2%/ o+t If we
set k, a and €, of the blockwise tapering estimator such that k& = n'/(2a+1),

> (a +1)/7 and (aklogk)Y/?5%/2nexp(—An) < €2 < k/n, then the conver-
gence rate is the same as the lower bound asymptotically. Thus, the minimax
convergence rate is n~2%/(22+1) and the blockwise tapering estimator attains
the convergence rate. The proof of Theorem 2.5 is given in Section 5.4.

Theorem 2.5. There exist some positive constants C' and v depending only on
M, My, My and a such that

inf sup El[¢(20) — C||? > Cn~2e/(Za+D),
C YoEFa

for all sufficiently large n and py with py > ynt/(2e+1)

3. Blockwise tapering post-processed posterior

We propose the Bayesian counterparts of the tapering estimator and the block-
wise tapering estimator using the post-processed posterior method [23]. The
algorithm for the post-processed posteriors consists of the following two steps.

(a) (Initial posterior sampling step) First, we obtain the initial conjugate pos-
terior distribution on the unconstrained parameter space. We take the
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inverse-Wishart distribution IW,(By, 1) as the initial prior distribution
of which density function is

T(B) o BT 2em GBI s e,

where By € C, and vy > 2p. Then, using the likelihood of Gaussian distri-
bution, we obtain the initial posterior distribution 7%(3|Z,,) as IW,(Bo +
nSy, Vo +mn), where n is the number of observations, S, = n~1 Z?Zl ZiZiT
and Z,, = (Z1,...,Z,). We generate ©(V, % . $(N) from the initial
posterior distribution.

(b) (Post-processing step) Second, we post-process the samples from the initial
posterior distribution with w{Tée")(J} or ¢(+;2|aklogk],€,), which are
called the tapering function and the blockwise tapering function.

We call the post-processed posteriors obtained from the post-processing func-
tions the tapering post-processed posterior (tapering PPP) and the blockwise
tapering post-processed posterior (blockwise tapering PPP).

We use the decision-theoretic framework [22, 23] to prove the minimax op-
timality of the blockwise tapering post-processed posterior. We define P-loss
L(-,-) and P-risk R(:,-) for the conditional mean operator as

L) 7 (| Zu: )} = E7 ([[(S0) — S| | Za)
R{4(Z0). (', )} = B (B ([0(S0) = F(2)I | Zn)},

where 7PP (- | Zy; f) is the post-processed posterior distribution derived from
initial prior 7* and post-processing function f, and (7%, f) is a pair of initial
prior 7 and post-processing function f. Theorems 3.1 and 3.2 give the P-risk
convergence rates of the tapering and the blockwise tapering post-processed
posteriors, respectively. The convergence rates are the same as their frequentist
counterparts. The proofs of these theorems are given in Section A.

Theorem 3.1. Suppose Xy € Fp, o (M, My, M1). Let k be a positive integer, and
let the prior ©* of ¥ be IW,(An,vy) for An € Cp and v, > 2p. If €, = O(1),
LE/2] > {4M/Anin(Z0)}® and kV || Ay |V (v — 2p) Vog p = o(n), then there
exist positive constants C' and A depending only on M, My and M, such that

Esy{E™ (|[(20) — o{T (D)2 | Z)}

—_ n n b

€

for all sufficiently large n and k.

Theorem 3.2. Suppose Yo € Fpo(M, My, My). Let the prior w of X
be IW,(Ap,v) for A, € C, and v, > 2p. If ¢, = O(1), |k/2] >
{4AM ) Anin (Z0) 3@ and k V [|An|| V (v — 2p) = o(n), then there exist positive
constants C, T and X depending only on M, My and My such that

Es, {E™ (||¢:(S0) — ¢(; 2| ak log k|, €,)|| | Z)}
aklog k)'/25%/2 exp(—\n) }

2
€n

< C{k72(a/\(a‘r71)) + E +6$7,+ (
n
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then for all a > 0 and all sufficiently large n, k and py with |aklogk|/2 > k
and po > 2|aklogk].

Note that the P-risk minimax lower bound is n—2%/(2¢+1) gince the P-risk

convergence rate is slower than or equal to the frequentist minimax rate [22].
Thus, if we set k, a and ¢, of the blockwise tapering post-processed posterior
such that k& = n!/(etV (aklogk)'/25%/2nexp(—An) < €2 < k/n and a >
(a + 1)/7, then the P-risk convergence rate is the same as the lower bound
asymptotically. Thus, the P-risk minimax convergence rate is n=2%/(2e+1) and
the blockwise tapering post-processed posterior attains the convergence rate.

4. Numerical studies
4.1. Simulation

We compare the blockwise tapering estimator with the tapering estimator using
simulation data. We define the true covariance matrix g € RP*P as below. Let
26 = (US,ij)lﬁiJSw where

N 1, 1<i=353<p
On . = s
01 i— gt 1<i£j<p

and let o = X8 +{0.5—Ain (3§) } I, which guarantees the minimum eigenvalue
of ¥y is bounded away from zero. We set p = 0.6 and o = 0.1 for ¥y and
generate data Z1,. .., Z, from N,(0,X,) independently, where p € {500, 1000}
and n = p/2. Let po = 0.8p and fix the positive-definite adjustment parameter
€, as 0.5. We define the error reduction value by choosing the blockwise tapering
estimator over the tapering estimator as

dy(Snik,a) = [[P{T™(S0)} — 9(0)|] — [|¢(Sns; 2 aklog k], ) — 1 (So)|-

We repeat generating the simulation data 7" times, and let ZS ) and S’y(f) denote
the data and the sample covariance matrix, respectively, in the ith repetition for
i€ {1,2,...,T}. We summarize the error reduction values from the repetitions
as t-value

YL ds(Ska)/T
[oF {dp (S sk, a) — S, dp(S)s b, a)/TY2/T]H?2

which is the performance measure for the comparison between the tapering
and blockwise tapering estimators. We also compare the blockwise tapering
PPP with the tapering PPP for the same simulation data. We define the error
reduction value by choosing the blockwise tapering PPP as

tr(k,a;T) =

dy(Znsk,a) = ||[CTPPE) —y(S)|| — [|CCTPPR) — (),
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Blockwise tapering estimator

p=500 p=1000
S
g
3 2- 2-
o
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(0]
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k k 5
Blockwise tapering post—processed posterior — 10
p=500 p=1000 — 20
S
g
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©
0
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Fic 1. The evaluated t-values t¢(k,a;100), the summarized error reductions by choosing the
blockwise tapering estimator over the tapering estimator, are represented in the upper plots.
The dimension of the covariance p is set to 500 and 1000. As the tuning parameters of the
methods, k € {2,3,...,10} and a € {5,10,20} are used. The evaluated t-values ty(k,a;100),
the summarized error reductions by choosing the blockwise tapering post-processed posterior
over the tapering post-processed posterior, are represented in the lower plots for the same
parameters.

where C(TPPP) and COTPPP) gre the posterior means of the tapering PPP and
the blockwise tapering PPP, respectively. We define the t-value for T repetitions
as

S dy(Z) sk a)/T
(S dn(Z) koa) = S, do(Z45 k. a) /T2 /T)V2
We evaluate t¢(k,a;100) and t,(k,a;100) for & € {2,3,...,10} and a €
{5,110, 20}. For the post-processed posteriors we generate 1000 posterior samples
in each setting. We represent the result of the evaluations in Figure 1. When p

is large and k is small, the effects of error reductions by the blockwise tapering
estimator and the blockwise tapering post-processed posterior increase. Note

tb(kv a; T) =
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that the convergence rates of the tapering estimator and the tapering PPP con-
tain the additional logp/n term. The effect of the additional term is increased
when another term in the convergence rate, k/n, is relatively small. Thus, the
error reduction is effective when p is large compared to k. The figure also shows
that the tapering estimator is slightly better otherwise. If log p is not relatively
large, one does not need to abandon the covariates Xi.(,,—2|aklogk]) DYy using
the blockwise tapering estimator or the blockwise tapering PPP.

Next, we compare the tapering estimator, blockwise tapering estimator, and
their Bayesian versions with two other methods: covariance estimation method
and multivariate regression method. A covariance estimator can be used for the
estimation of the conditional mean operator by applying the transformation (2).
We use the banding estimator [2], dual maximum likelihood estimator [19], and
the banding post-processed posterior [23] as covariance estimators for compari-
son. The multivariate regression method is also used for comparison, since the
multivariate linear regression coefficient is the conditional mean operator. We
adopt the reduced-rank regression [9], the sparse reduced-rank regression [10]
and the method of sparse orthogonal factor regression (SOFAR) [33].

We need to select tuning parameters for the conditional mean operator es-
timators. Based on the tuning parameter selection process, we divide the es-
timation methods into three categories: frequentist covariance-based method,
post-processed posterior method, and multivariate regression method.

The tapering and blockwise tapering estimators belong to the frequentist
covariance-based method, and the process of the tuning parameter selection is
as follows. When a covariance estimator is given, the conditional mean operator
and the conditional variance are derived, which yield the conditional distribution
under the normality assumption. The log-likelihood function of the conditional
distribution is used for the leave-one-out cross-validation. Let E(Zm_i, 7) be a
frequentist covariance estimator based on Z,, _; = (Z1,..., Zi—1,Zit1,-- -, Zn)
given a tuning parameter vector 7. The tuning parameter 7 is (k,€) when the
tapering estimator is considered and 7 is (k, €, a) when the blockwise tapering es-
timator is considered. The derived conditional mean operator is w{i(Zn,,i, 7)},
and the conditional variance is

S (Z—i,7)} = 3L i, T)yy
—(Z, s, T)YX{i(Zn,—ia T)xx} (2 i, T)xy -

We select 7 as the minimizer of

RO () =3 logpl¥i | ${8(Zn,—1, 7)1 Xi, S (L, 1, 7)Y,

i=1

where (X1, V)T = Z; and p(z | p, X) is the density function of the multivari-
ate normal distribution with mean p and covariance Y. Since the conditional
variance can not be derived from the blockwise tapering estimator, we use the
conditional variance from the tapering estimator in this case.

For the tuning parameter selection of the post-processed posterior meth-
ods, we use the Bayesian leave-one-out cross-validation method [15] to the
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log-likelihood function of the conditional distribution. Let Egi),Eg),...,Eg)
be leave-one-out initial posterior samples which are generated from the initial
posterior by Z,, _; for i € {1,2,...,n}. We select the tuning parameter vector
7 as the minimizer of

n 1 S § ) § )
> log = > p{Y: [ ¢ (B0 1) X;, v (357},
=1 s=1

where ¥* and v* are post-processing functions for the conditional mean operator
and conditional variance given the tuning parameter 7, respectively. For the
post-processing function of the conditional variance v*, the banding PPP uses
V{B,(;’L)(Egl))}, where B,(;") is the positive-definite adjusted banding operator
defined as

BY"(2) = Bi(2) + ([en — Amin{ Br(£)}] V 0)1,,

and the tapering and blockwise tapering PPPs use I/{TIEE")(ZS))}.

For the multivariate regression method, we use 10-fold cross-validation method
as [10], [9] and [33] suggested. Note that all the methods contain the rank pa-
rameter in the tuning parameters. While we select the rank from {0, 1,...,10}
for the reduced-rank regression, {1,2,...,10} is considered for the others. Be-
cause if the rank is zero, all the three methods coincide, we only consider the
[9]’s method for the zero rank case.

We set p =200, p = 0.6 and o = 0.1,0.3 for Xy and generate 71, Zs, ..., Z,
from N,(0,%0) independently for n € {100,200}. We repeat generating the
simulation data 100 times for each simulation setting. The performance of each
method is measured as

100
1

— > [[Y(Zo) — Csll,
100; 0

where C is the point estimator for the conditional mean operator in the sth rep-
etition. For the post-processed posterior methods, we use the posterior mean as
the point estimator. Table 1 gives the simulation error. The tapering estimator
and the blockwise tapering estimator, and their Bayesian counterparts are the
best in all settings. The multivariate regression methods, i.e. the reduced-rank
regression, sparse reduced-rank regression and sparse orthogonal factor regres-
sion, are the worst in all settings. Unlike the other covariance-based methods, the
bandable or banded covariance structure is not considered in the multivariate
regression methods. It appears that the multivariate regression framework does
not perform well under the high-dimensional bandable covariance assumption.

4.2. Application to forecasting traffic speed

We apply the proposed methods to multivariate regression analysis for small
area spatio-temporal data, and use this application to forecast traffic speed in
Yeoui-daero, a road in Seoul.



1268 K. Lee et al.

TABLE 1
Spectral norm errors of estimators for the conditional mean operator.

n = 100 n = 200
a=01 a=03 a=01 «a=03
Tapering estimator 0.255 0.240 0.206 0.188
Blockwise tapering estimator 0.255 0.240 0.206 0.188
Banding estimator 0.319 0.293 0.290 0.247
Dual maximum likelihood estimator 0.365 0.357 0.319 0.273
Tapering post-processed posterior 0.257 0.246 0.208 0.193
Blockwise tapering post-processed posterior 0.257 0.246 0.208 0.193
Banding post-processed posterior 0.323 0.323 0.303 0.256
Reduced-rank regression 0.509 0.488 0.509 0.488
Sparse reduced-rank regression 3.324 3.309 2.818 2.902
Sparse orthogonal factor regression 1.823 1.819 1.679 1.703

Suppose spatio-temporal data are observed in S spatial regions and T times,
where S and T are positive integers. Let X ; be a random variable at sth spatial
index and tth time index, s =1,...,S and t =1,...,T. We assume

E[{Xsl,tl - E(Xsl-,tl)}{X527t2 - E(st,t2)}]
< ’/‘(|t1 — tQD7 S1,82 € {1, - ,S},tl,tg S {1, - ,T}, (6)

where r is a real-valued function from the non-negative integer space, and is as-
sumed to be a decreasing function. Rearranging (X, ;)s=1,....s,t=1,..., 7, we define
Z € RTS as

Z = (X1,17X2,17 e 7XS,17X1,27X2,27 oo 7XS,T)7 (7)

and let E(ZZT) = £y = (00;). We show that g is a bandable covariance, if
the decreasing rate of r(z) is x=*~1. Note that if mS < |i — j| < (m +1)S for
m € {0,1,...,7 — 1} and 7,5 € {1,2,...,TS}, then the time index difference
between Z; and Z; is at least m. This observation and assumption (6) give
00,5 < r([li = jI/S]) and

sup » {loo;|:li—jl >k} < sup {loog|: i —j| > [k/S|S}
I I

T-1

< s > Y ool
T m=|k/S]S jerD
T-1
< S Z r(m),

m=|k/S|S

where I{) = {ie{1,2,...,p}: |t — j|/S] = m}. If the decreasing rate of r(z)
is 77!, then

sup Y {looij| : |i —jl > k} < Ck™®,
I
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route a->b b->c c-—>d d->e e->d d->c c—>b b->a

Fic 2. The eight routes in Yeoui-daero and their index allocation.

for some positive constant C. Thus, ¥, is a bandable covariance, and the pro-
posed methods for the conditional mean operator under the bandable covariance
assumption can be used to predict Xi.54,+1.7 given Xi.g 1.4, -

Based on the rearrangement (7) and the proposed methods for the conditional
mean operator under the bandable covariance assumption, we forecast traffic
speed in Yeoui-daero using data from TOPIS [32]. In the traffic speed data in
Yeoui-daero, a daily data set consists of observations in 8 spatial indexes and 24-
time indexes. Let a daily traffic speed be (X, ¢)1<s<s,1<t<24, where time index ¢
indicates the time interval from (¢ — 1) o’clock to t o’clock, and the allocation of
and apply the proposed estimators to forecast Xi.g 15:24 given X5 1:17.

In the data from TOPIS, we use data from January to October in 2020, ex-
cluding weekend data sets and missing data sets. We have 172 days observations
which are denoted by Z1, Zs, ..., Z172 € R'92. To apply the proposed methods,

we use mean-centered observations Z;, Z, . . .12122 € ]Rl‘gf. For the performance
measure, let the training data be Ztrain = (21, Z2, ..., Zse), and the test data
be Ziest = (Zs7, Zss, - - -, Z172). The forecast errors are summarized as

172

1 A - -
% Z HC(Ztmin)(Zi)lipo - (Zi)(poJrl):p”?v
1=87
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TABLE 2
The root mean square errors of forecast results for traffic speed in Yeoui-daero.
Method Error
Tapering estimator 2.80
Blockwise tapering estimator 2.80
Banding estimator 2.85
Dual maximum likelihood estimator 3.33
Tapering post-processed posterior 2.78
Blockwise tapering post-processed posterior 2.78
Banding post-processed posterior 2.87
Reduced-rank regression 3.59
Sparse reduced-rank regression 3.39
Sparse orthogonal factor regression 4.31

where pg = 17 x 8 and C (Ztrain) is a point estimator for the conditional mean
operator based on Zgqin. The summarized forecast errors are represented in
Table 2, which shows the tapering and blockwise tapering estimators and their
Bayesian versions are the best among all methods.

5. Proofs of theorems and lemma

In this section, the proofs of Theorems 2.1- 2.5 and Lemma 2.3 are given. The
proofs of the other theorems, Theorems 3.1 and 3.2, are given in Section A. We
give notations for the proofs. Let ||S||F = tr(XX7T) and ||S]|, be the Frobenius
norm and the matrix r-norm for a covariance matrix X, respectively. We also
let W, (Bo, 1p) be Wishart distribution of which density function is

() o [B|omPD/2e—tr(By D)2 e ¢

where By € Cp, and vy > p — 1.
For a ¢ x g-matrix ¥ = (04)1<i,j<q and a positive integer k with k < ¢, define
the banding function By (X) as Bi(X) = (04, 1(|i — j| < k))1<ij<q-

5.1. Proof of Theorem 2.1

In this subsection, we give the proof of Theorem 2.1. First, we present Lem-
mas 5.1 and 5.2 which are necessary for the proof of Theorem 2.1. Proofs of
these lemmas are given in Section A.

Lemma 5.1. Let p and k be positive integers with k < p. Suppose ¥ € Cp, is a
k-band matriz, and let ¥~! = (wij). For all a > 0 and all sufficiently large k
with p > k V (aklogk),

m]axzi:{\wijI i —j| > aklogk} < ~Toeq

k2a log g+1

)

where ¢ = (k"2 = 1) /("2 +1), C = {[[S7Y| vV (1 +£'2)?}/2|[Z]]), and & is
the spectral condition number of 3.
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Lemma 5.2. Let p and k be positive integers with k < p and suppose ¥y €
Fp.a(M, My, My). There exist some positive constants C1 and C2 depending
only on M, My and My such that

155" = Bi(Z0) 'l < Cik™@
150" = Te(So) M < Ca(lk/2])7°,

for all sufficiently large k.

The proofs of these lemmas are given in Section A.
Now we prove Theorem 2.1.

Proof of Theorem 2.1. Let Bj(Xo)~' = (w};). We have

wis] < D w4 Jwig — w]
>

S iel; iel;
< Y lwil + 1155t = Bi(So) I,
i€l;

where I; = {i € {1,2,...,p} : |i — j| > aklogk}. By Lemma 5.2, there exists
some positive constant C; depending only on M, My and M; such that

I1Z" = Br(Zo) M1 < C1k™, (8)

for all sufficiently large k.
For the upper bound of ), I lwj;|, Lemma 5.1 gives that, for all sufficiently
large k with p > k V (aklogk),
max Y {|w};| : |i — j| > akloghk} < —2—02k2a1°gq+1, (9)
g — loggq

where ¢ = (k*/? = 1)/(kY? + 1), Cy = {||Z7Y|| V (1 4+ &¥/2)2}/(2||Z]|) and & is
the spectral condition number of ¥. By collecting the inequalities (8) and (9),
we complete the proof. O

5.2. Proof of Theorem 2.2

In this subsection, we prove Theorem 2.2 which gives the convergence rate of
the tapering estimator. First, we present Lemmas 5.3-5.6 necessary for the proof
of Theorem 2.2. Proofs of these lemmas are given in Section A.

Lemma 5.3. Let ¥ and X be p x p-symmetric matrices and X(") = X+ [{e, —
Amin(Z)} V 0]I,. For all positive integer r and all positive real number €, > 0,

|2len) — 5|7 < 2277 H|2 — So[" 4+ 4" en |
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Lemma 5.4. Let n, k and p be positive integers with k < p and suppose ¥y €

fp7a(M, Mo, Ml) IfC S )\min(zo)/2 and U{Z/2J > {4M/>\min(20)}1/a, then
PEO P\min{Tk(Sn)} S C] S 2p5k exp(—/\n),

for some positive constant \ depending only on My and M.

Lemma 5.5. Let n, p and k be positive integers with k < p and suppose ¥ €
Fp.a(M, My, My). If kVlegp = o(n) and €, = O(1), then there exists some
positive constant C depending only on My and My such that

By (IITS(S0) — SollY) < €,

for all sufficiently large n.

Lemma 5.6. Suppose ¥g € Fp, o (M, My, M1). Let g and k be positive integers
with k < ¢ < p, and let (X¢)1:q,1.q and {T,Ee")(Sn)}ltqyl:q denoted by ¥y 11 and
Téen)(sn)u, respectively. If kVlogp = o(n), |k/2] > {4M/Amin(Z0)}/* and
en, = O(1), then there exist some positive constants C' and A depending only on
M, My, My and o such that

Esy (1T (S0) 1 — o hul1?)
{ k+logp
n

pl/25k/2 exp(—)\n)}

<C N e

€
for all sufficiently large n.

The proofs of these lemmas are given in Section A.
Now, we give the proof of Theorem 2.2.

Proof of Theorem 2.2. We have

E(|[Z0,y xSy kx — {7 (S

< 2B(ITE (Sn)yx — Zowx PN (S) x5 01)
+2|[So,y x|PE(ITE (Sn) 3y — So kx|
23 .
< 3BT S0y x = Soyx|PIAwin{T(Sa)xx} > Mi/2]) - (10)
1

+§2E(||T156")(5n)YX — Yo,y x[PTAmin{Tk(Sn)xx } < M1 /2]) (11)

n

+2MEE(ITE (S0) %k — 0 kx|, (12)

where the last inequality holds since )\min{TéE”)(Sn)XX} > )\min{Tée")(Sn)} >
€n. We have that there exists some positive constant C; depending only on M,
My, My and « such that

23

(10) < —5E(IT(S0) — Sol[?)
MEE 0
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23
< —M2{23E(I|Tk(5n) — Xol?) + 4e;}
i
k+1
< 01{ + ng—&—k_m—i—ei},
n

for all sufficiently large n. The second and last inequalities hold by Lemma 5.3
and Theorem 2 of [6], respectively. By Lemmas 5.4 and 5.5, there exist some
positive constants Cy and A; depending only on My and M; such that

2 €n
(1) < BT (S0) = Soll)*POmin(Te(Sn)xx) < M /2)
C
< '8 exp(-Ain),
En
for all sufficiently large n. Finally, by Lemma 5.6, we get the upper bound of (12)

as

pt/25k/2 exp(—)\gn))

k +lo
(1) < ¢y (L2 :

+E2 e+

for some positive constants C3 and Ay depending only on M, My, M; and «a.
Combining the upper bounds of (10), (11) and (12), we complete the proof. O

5.3. Proofs of Lemma 2.3 and Theorem 2.
In this subsection, we show the convergence rate of the blockwise tapering esti-
mator by proving Lemma 2.3 and Theorem 2.4. First, we present Lemma 5.7.

Lemma 5.7. Let g and k be positive integers with k < g, and A € C, be a k-
band matriz. For positive real numbers a and b with ¢ > |aklogk| + |bklogk],
we express A and A™' as

Ann Aigg 1 Q1 Qe
|:A21 A22] ’ Qo1 Qo2

where Ags, Qgy € R(laklogk]+[bklogk])x(laklogk]+[bklogk])  There exist some pos-
itive constants X\ and C depending only on ||A|| and ||A™Y|| such that

bklog k bklog k — —a
”M&klogngJJr)l(Q??) N M&klogngJJr)l(AQ;)H < Ck Hlv

for all sufficiently large k and q with |aklogk| > k and q¢ > |aklogk] +
|bklogk].

The proof of this lemma is given in Section A.
Next, we provide the proofs of Lemma 2.3 and Theorem 2.4.

Proof of Lemma 2.3. There exist some positive constants C; and Cy depending
only on M, My and M; such that

11(Z0) = Te(Zo)y x T (Zo,xx) " |
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< B0k x I ITe(Z0)yx — Zovx||
T (Zo0)y x| 1150, xx — Te(Zo,xx) 71|
< M7IM([E/2)7 + (120l + 1Tk (Zo0) — ZolDIIZ0 x x — Te(So,.xx) |
< M7UM([K/2))7 + {Mo + M([k/2])"*}Ci([k/2]) "
< Co(lk/2])7,

for all sufficiently large k. The third inequality holds by Lemma 5.2 since
Yo.xx € Fpy,a(M, My, My). Then, we have

19 (Z0) — Th(Zo)y x AP{ Tk (S0, xx): 2 ak log k] }|

< (Z0) — Te(So0)y x Ti(Zo,x x) |
Tk (Z0)y x [A{T(Z0,x x); 2 aklog k] } — Ti(So,x x) ]|
< Co([k/2]) ™% + 1T (Z0)y x [AO{ Tk (Z0,x x);

QLak log kJ} — Tk(EQX)g)_l] H
For this upper bound, we have

T (Z0)y x [AP{ Tk (S0, x x): 2 ak log k] } — Th(So,xx) |

_ * klog k —
< ITh(So)y x [T (So,x x) ™ = ML) {T3(So.xx) ™I (13)

*(|aklogk _
HITk(So)y x MR {Tk(So,xx) ™1}
— AT (S0 xx): 2] ak log k |||, (14)

First, we show the upper bound of (13). Since T%(X) is a k-band matrix,
T (X0)yx is expressed as

Ok (po—k) {T(20)y X}k, (po—kt1): ]
T.(2 — Ppo Ry,(po—k ‘Po . 15
b(Zo)yx [O(ppok)x(pok) O(p*pwk)xk (15)

Since |aklogk]| > k, the definition of MrLaklosk)) - ogveg

po—|aklogk]|+1

- *(Lak log k -
T (Zo,xx) " *MpO(ELa;{gogJ£J+1{Tk(Eo,XX) "
[ B* c* ]
{Tk(EO,XX)_l}(Po—k-‘rl):po,l:(po—Laklogkj) ka[aklogk] ’
for some (pg — k) X (po — |aklog k])-matrix B* and some (py — k) x |aklogk |-
matrix C*. Thus,

_ *(|aklog k _
Ti(X0)yx [Tr(Xo0,x x) 1_Mpégtakigjgzj_,_l{Tk(ZO,XX) a

= |: Tl(lB) ka laklog k| :| ’
O(p—po—k)x (po—Laklog k])  Op—po—k)x Lak log k]
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B _
where T ):{Tk(EO)YX}I:k,(pO—k+1):pO{Tk(ZO,XX) U} (po—k+1):p0,1: (po— Lak log k)
and

(13) = ||{Tk(ZO)YX}L]C,(PO*ICJFDIPO{Tk(ZO,XX)_l}(PO*kJrl):pg,l:(pgf[aklogkJ)||
< NTk(Z0)y x| I{Tk(Z0.xx) ™"} po—k-+1):po,L: (po— Lak log k) |-

Let {Tk(zovxx)}fl = (bij)lgi,jgpo~ EVGI‘y element bij
in {75 (20,11) ™ }(po—k-+1):p0,1: (po— ak log k) Satisfies

li—j| > |aklogk] —k+1
> |aklogk]|/2,

since |aklogk]/2 > k. Thus, by Lemma 5.1, there exist some positive constants
Cs3 and A; depending only on My and M; such that

{5 (Z0,xx) ™"} (po— ket 1):po,1:(po— Lak log k) |2

IN

I{Tk (0,5 %) ™ }po—k+1):p0,1:po — Lak og k) 1
\/||{Tk(EO,XX)_I}(po—k+1):po,1:(po—Laklong)||00
< Cgk_a)\1+1,
for all sufficiently large k with pg > k V |aklogk]/2. Since
Tk (Z0)y x| < [[Zol + |[E0 = T(Xo)[| < Mo + M|[k/2],
we get
(13) < (Mo + M| k/2])Cok ™M+, (16)

for all sufficiently large k with pg > k V |aklogk]/2.
Next, we show the upper bound of (14). Since Ty (X¢)y x is expressed as (15),
we have

* klogk _
(14) < (|Tu(Sol| ML) {T(S0 xx) ")

~ AT (20, xx); 2[ak 10g k] H (o — -t 1):p0,1:p0 |- (17)
Note

*(|aklog k _
[MPO(ELak fgogjk)ﬂ»l{Tk(EO,XX) = AT (S0, xx);

2| aklog k] }(po—k-+1):po,1:p0
= [Okxpo—2lakiogk)) —Di Dj— D3],

where Df, D and Dj are k x |ak log k]-matrices with

* 2|aklogk —
1:[ éokgtakglng)kJJrl{Tk(ZO,XX)} 1](2LaklogkJ*kJrl):ZLaklogkJ,l:[aklong

* 2|aklog k _
DQZ[MPEOEaQLaokglOJg)kJ+1{Tk(EO,XX)} 1](2|_aklogk:J—k+1):2|_aklogkj,(l_aklogkj—&-l):Z\_aklogkj

D5={Ti(S0,xx) " }po — k-+1)p0.(p0  Lak log k] + 1)ipo-
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We have
(14) < |(|Te(E)I[(| D[ + [ D3 — Dsll).

First, we show the upper bound of ||D} — Dj||. Let

2|aklog k
A22 = MIEQEQLaolflojg)kJ—&-l{Tk(ZO’XX)}
2|aklogk —
2 = M;EOEZ\_akglojg)kJ-&-l{Tk(EOaXX) s

By Lemma 5.7, there exist some positive constants Cy and Ay depending only
on My and M; such that

* * (laklogk]) (laklogk]) -1
||D2_D3|| < ||MLak10gng+1(Q22)_Mtaklogng+1(A22)||

—aXz+1
< Cgk‘a2+,

for all sufficiently large k with |aklogk]| > k and py > 2|aklogk].

. 2|aklogk
Next, we show the upper bound of ||Djf||. Let M;OL_QLGOEIOJ;MH

{Ti(Z0,xx)} " = (¢ij)i<ij<2|aklog k|- Every element c;; in D7 satisfies
li—j] > l|aklogk] —k+1
> |aklogk]|/2,

since |aklogk|/2 > k. Thus, Lemma 5.1 gives that there exist some positive
constants C5 and A3 depending only on M, and M; such that

D3] < G5k,

for all sufficiently large k with py > k V (aklog k). By combining this inequality
with (17), we have

(14) < (Mo + M([k/2])"%)(Cok™A2T! 4 Ok ~aNaF1), (18)

By collecting the inequalities (16) and (18), the proof is completed. d
Proof of Theorem 2.4. We have

E(|[$(S0) = Tr(Sn)y x A {T0(Sn) x x5 2| ak log k| }||)

2|[1(20) — Tr(S0)y x AO{Th (S0, x x); 2 ak log k| | (19)
HAE(||Tk(So0)y x — Te(Sn)y x|* A {Te(Sn) xx; 2| ak log k]}*) (20)
4| Tk (S0)[|PE (A4 T} (So,x x ); 2 ak log k| }

— AT (Sn) x x5 2 aklog k| }H]?). (21)

IN

By Lemma 2.3, there exist some positive constants C7 and A\; depending only
on M, My, My and « such that

(19) < Clk—Q(a/\(u)\l—l))’
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for all sufficientlay large k with |aklogk]|/2 > k and py > 2|aklogk].
Next, we show the upper bound of (20). Let M := M;(?Eazkt;okgl?g )k |41 in this
proof. By the definition of A(¢») we have

A {T3(Sn) xx: 2L ak log k|| = [T [M{(Sa) xx I,

(20) = 4B(||Ti(So)yx — Ti(Sa)y x| PITE IM{(S0) xx )
%E{HTk(EO)YX — T (Sn)yx |2 Amin[M{(Sn) x x }] < M1/2)}

n
L6
MY
4
S BT, 50 (20)) = T M0 ()31

po—k po—k
n

IN

E(||Tx(20)y x — Ti(Sn)yx|?)

IN

x P{uninM{(Sn)xx}] < My /231>

16
= BT MV (£0)} — Tef MY (S0 11%)

IN

4 k k —4o
= B IIMEY (80) = T M2 (S} + 280 (Lk/2)) )2

X P{\min[M{(S,) xx }] < My/2}1/?

16
5 BQIMEE Y (80) — Tl MET D (S) 12 + 2M2([k/2)) %)

1
< Cof 5 (aklogh)/25"/2 exp(—om)

n

k +logk
I +n0g + kfga}’

for some positive constants Cy and Ay depending only on M, My, M; and a.
The first inequality holds since

)‘min(Tlgen) [M{(Sn)XX}]) > €n.

The second inequality holds since T} (A)y x for a matrix A is determined only
by Méiﬁ;l)(A). Note that Tj(A) is a k-banded matrix and Ty (A)yx is the
off-diagonal block matrix. The third inequality holds since

[|T%(20) — oll1 [1Bk/2)(X0) — Zoll1

<
< M(|k/2)) (22)

The last inequality holds by Lemmas 5.4, 5.5 and Theorem 2 of [6]. For the upper
bound of (21), we have that there exists some positive constant C5 depending
only on M, My and M; such that

E([AO{T3,(Soxx); 2 ak log k] } — A {Ty(S,) x x; 2 ak log k] }||?)
= B(||T{ M (So,xx)} 1 = T [M{(Sn)xx 17 HI2)
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< 2B(||M(So.xx) " = TR [M{(Sn) xx }HI%)
+2||Te{ M (Zo,xx)} ' — M(Zo,xx) "2
< 2B(||M(So.xx) " = T [M{(Sn) xx }7HI%) + Ca([k/2) 72,

for all sufficiently large k. The first equality is satisfied by the definition of
A©® and A(er). The last inequality holds by Lemma 5.2 since M(3p,xx) €
Falaklog k],a(M, Mo, My). We apply Lemma 5.6 and obtain that there exist some
positive constants C4 and A3 depending only on M, My, M; and « such that

E(|M (So,xx) " = T [M{(S)xx 1P

k + log(2ak log k 2ak log k)'/255/2 exp(—=\in
& J
4 ’
n

2
n

<

+el+ kT4 -

for all sufficiently large n. Thus, there exists some positive constant C5 depend-
ing only on M, My, M; and «a such that

k + log(2aklogk
(21) §C5{ + Og(na 0og )+ei+k72a+

(2ak log k)5* exp(—A1n) }

2

€n

for all sufficiently large n and k. Collecting the upper bounds of (19), (20)
and (21), we complete the proof. O

5.4. Proof of Theorem 2.5
In this subsection, we prove Theorem 2.5 which gives the lower bound of the

minimax risk for the conditional mean operator under the bandable covariance
assumption. For probability measures Py and Py, we define

1Py — Pyl = /|p9/ — poldv

[|Py A Pyl| /pe/ A podv,

where py and py. are probability density functions of Py and Py, respectively,
with respect to the reference measure v. First, we provide Lemma 5.8 which is
a reformulation of the proof of Lemma 6 in [6].

Lemma 5.8. Suppose ¥ and X' are p X p-positive definite matrices. Let Ps be
the joint distribution of X1, Xa, ..., X,, which are independent and identically
generated from Np(0,3). If || — Z'|2(J|S |2 A ||1Z 7H|2) < 1/2, then

1Ps = Perllf < (157 M2 A IS HI2)? IS = X115

The proof of this lemma is given in Section A.

Proof of Theorem 2.5. Let Cp p, = {A € RP*P 1 A1 19 € Cpy b, and (Cp p, )X
be the space of estimators on Cy, ,,, where x is the sample space. Since for an
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arbitrary B € R(P=P0)xPo there exists Ap € Cp.p, such that ¥(Ap;po) = B, it
suffices to show

inf sup  E(||v(30;p0) — ¢(A;p0)||2) > Op2/(atl)
AE(CP PQ)X Zoe]:p a

for some positive constant C. Let d(iZO) = Hiyxi)}lx - ZO’YXZ(;’AIXXHQ,
which is a semimetric on Cpp,. For a positive integer k with k < po/2, let
O = {0,1}*, and let H(0,6’) be the Hamming distance on ©. We define

k
$(0)=MI, + 1 Z OmB(m + po; k), 0 = (01,02,...,0;) € O,
m=1
where 7 = {M(2k)~*~1} A {(My — NI)/(2K)}, M = (My + My)/2, B(: ) =
(bij)1<ij<p and

bij=I(i=land ! —-2k<j<l—-1l,orj=landl—2k<i<[-1).
Note that £(0) € Fp,o (M, My, M) for all 6 € ©. Thus,
inf sup  E|d(So5po) — 1 (4; po)|[?

Ae(cp,po)x S0€EFp,a

X inf sup E||1/)(Z(9);p0) - w(AépO)”Q
AE(Cp py)x 0O

— inf  sup E[@{2(0), A}] (23)
AE€(Cp,py)X €O

v

By the Assouad lemma [6, Lemma 4], we have, for all s > 0,

sup B[ LA, 0(0))] > min =0 EO)}E

Py A Py 24
0O T H(6,00)>1 H(9,0") 2 H(G 9/ H o oll, (24

where Py is the joint distribution of n independent observations from the mul-
tivariate normal distribution with mean zero and covariance ().
First, we show the lower bound of

a*{x(6),2(0")}
Ho,0)

For vector v = {I(pg—k < i < po)}1<i<p, and all §,6" € © with 0 # ', we have

{E(O)yx — B(0")y x } (M)~ o]”

E{EO).50)) > e
R

> M72H(9,0")7%k
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which implies

2 /
{30, 50)
H(0,6')>1 H(0,0")

Y

M™272. (25)

Next, we consider the lower bound of ming g ¢y—1 [|Ps A Pyr||. We assume
H(0,0") =1, 27k < M, 27k /(M —27k) < 1/2 and (v/2n'/2k'/27) /(M —27k) <
1/2. We have

12(0) =202 < [1%(0) — Z(0)]]h
< 27k,
and
IO = Amin{Z(0)}
< — 1 -
T M —[3(0) - MLy
S
- M -27k

where the first inequality holds by Lemma 4.14 in [23]. Since 27k/(M — 27k) <
1/2, Lemma 5.8 gives

min ||PsAPy|| = 1— max ||Py— Pyl|1/2
H(0,0")=1 H(0,0")=1
| nt2I(0) 2@l
= 2(M — 27k)
1/27.1/2
> g VAR (26)
M — 27k

where the last inequality holds since ||$(6) — S(0)[|r < (8k7%)'/2.
Since (v2n'/2EY27) /(M — 27k) < 1/2,

in [Py APyl >1/2.
aln_ (1B A Fyll 21/

Thus, collecting inequalities (23), (24) and (25), we get
inf max 22Ed*{3,2(0)} > ck*r2,
5 0e{o,1}¥
for some positive constant c. Since 7 < M (2k)~*~! we obtain the desired min-
imax lower bound by setting k = (yn)'/ e+ /2 where v = 16M?/(M?).
Finally, we check the assumed conditions on k:

2k < po
2tk < M
27k/(M —27k) < 1/2
onl/2):1/2
V2R

M — 27k
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Note 7 < M(2k)=*~! and k = (yn)*/2*+1) /2. The first condition is satisfied
when (yn)Y/(22+1) < py. For the other conditions, we have

21k < M(yn)~/(etD)
M(,.Yn)fa/(ZaJrl)

V[ — < —
27k/(M —27k) < T = M(ym)—o/@arD)
Vanl/2k1 /2, M /12
— < — .
M -2tk = M — M(yn)~o/Qatl)

The first and second upper bounds of these inequalities can be arbitrary small
numbers for all sufficiently large n. The last upper bound is smaller than 1/2
for all sufficiently large n since v = 16M?2/(M?). Thus, the assumed conditions
on k are satisfied for all sufficiently large n. O

6. Discussion

We have considered the estimation of the conditional mean operator under the
bandable covariance assumption, which is useful for the multivariate linear re-
gression when there is a natural order in the variables. We showed that the
plug-in estimator by the tapering estimator of covariance, which is the minimax
optimal estimator for the class of bandable covariance, is sub-optimal for the
conditional mean operator. This observation implies that when a function of
the covariance matrix is to be estimated, the plug-in estimator by a minimax
optimal covariance estimator may not be optimal. We have proposed the block-
wise tapering estimator and the blockwise tapering post-processed posterior as
minimax-optimal estimators for the conditional mean operator under the band-
able covariance assumption. We constructed the estimators by modifying the
tapering estimator and the tapering post-processed posterior to exclude the co-
variates which have small partial correlations with the response variables. Using
the numerical studies, we also showed that the blockwise tapering estimator and
the blockwise tapering post-processed posterior have smaller errors when p is
large enough.

The tapering estimator and blockwise tapering estimator are constructed
from the tapered sample covariance, and we can make similar estimators for
the regression coefficient by replacing the tapered sample covariance with the
banded sample covariance. Futhermore, the banding versions of these estimators
also have the same convergence rates as their tapering versions. When we obtain
the convergence rates of the tapering estimator and blockwise tapering estimator
(Theorems 2.2 and 2.4), we rely on the concentration inequality for the tapered
sample covariance Ty (Sy),

E(Ty(S, — %0) > t) < C1p(1 + Co)* exp(—Ant?),

for some positive constants C7, C2 and A. According to inequality (5.5) in [34],
the banded sample covariance Bi(S,) also has the same form of concentra-
tion inequality. Thus, the same convergence rates are obtained for the banding
versions of the proposed frequentist methods.
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Appendix A: Proofs of remaining lemmas and theorems

In this section, we give the proofs of Theorems 3.1 and 3.2 and lemmas given
in Section 5.

A.1. Proofs of Theorems 3.1 and 3.2

In this section, we prove Theorems 3.1 and 3.2 which give the P-risk conver-
gence rates of the tapering and blockwise tapering post-processed posteriors,
respectively. First, we present Lemmas A.1-A.4 necessary for the proofs of The-
orems 3.1 and 3.2.

Lemma A.l. Let k and p be positive integers with k < p. Suppose ¥y €
Fp.a(M, My, M), and let the prior 7 of ¥ be IWy (A, vy) for A, € Cp and
v > 2p. If KV ||An|| V (v — 2p) Viogp = o(n) and €, = O(1), then for all
sufficiently large n, Ex, {E™ ( \Tlge")(E) —%0l[*| Z,)} is bounded above by some
positive constant depending only on M, My, My and c.

Lemma A.2. Suppose the same setting of Lemma A.1. If ¢ < Amin(Z0)/2,
|k/2] > {AM/Amin(Z0)}Y* and kV ||An||V (vn — 2p) Vogp = o(n), then there
exist some positive constants C' and A depending only on My and M; such that

i

By, (P™ Pmin{Tk(2)} < ¢ | Zy]) < Cp5" exp(—An),

for all sufficiently large n.

Lemma A.3. Suppose the same setting of Lemma A.1. If ||An]|V (v, —2p) VEV
logp = o(n) and e,, = O(1), then there exist some positive constant C depending
only on M, My, My and o such that

E+1
+¥+ei>,

s {E™ (%0 - T (DI | Z)} < C(k72

for sufficiently large n.

Lemma A.4. Suppose the same setting of Lemma A.1. Let q and k be positive
constants with k < q¢ < p, and let {TIS”)(E)}L%LQ and (Z0)1:q,1:¢ be denoted
by Tk(f”)(Z)n and Xo 11, respectively. If |k/2] > {4M//\min(20)}1/"‘ and k V
[|An|| V (vn, — 2p) Vlogp = o(n), then there exist positive constants C and \
depending only on M, My, My and o such that

B {E™ (IS5t — T (2)73H1? | Za)}

C{k + logp ke g pt/25%/2 exp(—An) }’
n

2
€n

for all sufficiently large n.
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The proofs of Lemmas A.1-A.4 are given in Section A.6.
Now we give the proofs of Theorems 3.1 and 3.2.

Proof of Theorem 3.1. Since )\min{T,ge")(E);(IX} > )\min{Tlge")(Z)_l} > €n, We
have

Ex {E™ (|[(S0) — AT (D)2 | Zn)}

Eso (B (||%0,y x%5 kx = Te™ Ry x T (35?1 Z0)}

2B {E™ (ITL (2)y x — Sov x|PIITE () 5% P | Za)}
+2/[Z0,v x| 2B {E™ (IT{ (D) 3k — Soxx|? | Za)}

23

2B (BT (I Sy = Sovxll* | Z0)} (27)

IN

IN

2 i P
+o5 Be (BT (T (B)yx — Doy x|

n

X I[Amin{Tk(sn)} < M1/2] | Zn)} (28)
+2/[So,yx|*Es, {E™ (1T (D) 3k — Soxx|? 1 Zn)}- (29)

Lemmas A.3 and A.4 give that there exist some positive constants C; and Aq
depending only on M, My, M; and « such that

p'/25F/2 exp(—Ain) }

k+1
@7+ (29) < (o {——2F -

+ET e+

for all sufficiently large n. Next we show the upper bound of (28). By Lem-
mas A.1 and A.2, there exist positive constants Co and Ao depending only on
M, My, My and « such that

2 o (en
(28) < FEs {B" (I (D)vx — Sovxl*| Zu)}
X B {P™ (IPwin{Tk(Sn)} < M1 /2] | Z,,)}/2
p1/25k/2

2
€n

< Oy exp(—Aan),

for all sufficiently large n. Collecting the upper bounds of (27), (28) and (29),
we complete the proof. O

Proof of Theorem 3.2. We have

By {E™ ([4(S0) = Te(D)y x A Ti(E) x x5 2| ak log k] HI* | Zn)}

< 2[p(%0) - Tk(ZO)YXA(O){Tk(Zo,XX); 2|aklog k] }||? (30)
+4Es {E™ ({Ts(Z0)yx — Tr(Z)yx}
x AT, (2) x x: 2 aklog k| }|? | Z,)} (31)

AT (Zo)y x |2 Esy {B™ (AO{T3.(So,x x ); 2| ak log k |}
~ AT (D) x x5 2| aklog k] Y% | Za)}- (32)
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Lemma 2.3 gives that there exist positive constants C; and A\; depending only
on M, My, My and « such that

(30) < Clk_—Q{a/\(a)\l—l)}

for all sufficiently large k with |aklogk|/2 > k and py > 2|aklogk]. Let M =
(2|laklogk])

po—2|aklog k|+1 in this proof. By the definition of A(“»), we have

A T3 (Sxx ); 2 ak log k) Y| = ([T {M (Sxx)} Y-

Thus, there exist positive constants Cy and Ay depending only on M, My, M;
and « such that

AEs, (E™ (ITi(Z0)y x — Ti(X)y x| 21T M (Sxx)} 12 | Za)}
4
E_QEEO{EW (1T%(30)y x

n

T (2)y x|PIAmin{M (Exx)} < M1/2] | Zn)}

+ 38 B (B (ITe(Z0)yx — Th D)y x| | Za))

M

7t 2k 2k
Es (B (IT{MZ* Y (20)} — Td MEE D (D11 | Z) 12

(31)

IN

IN

4
2
6’I’L

IN

X By [P™ min {M(Sxx)} < My/2 | Zn}]M/?

16 i k k
+=2 B B (|TAMEE Y (20)} = T MG ()P | 24}
1
1 k+logk
< Oy (—2(ak log k)'/255/2 exp(—Aon) + % + k*QO‘),
€

n

for all sufficiently large n. The third inequality holds since )\min{M Exx)} >
Amin (2). The last inequality holds by Lemma A.1, A.2 and A.3. For the upper
bound of (32), we have

Ex, {E™ (AOT,(So.xx); 2| aklog k| }
— A T3(8) x x5 2 ak log k[ | Zn)}
Bs {E™ (I Te{ M (S0.xx)} ™ = T {M (Sxx)} 7 | Zn)}
< 2Bs {E™ (IM(Soxx) ™ — T H{M(Sxx)} P 1 Za)} (33)
+2[|M (So,xx) " — Te{ M (Z0,xx)}? (34)

where the first equality holds by the definition of A© and Ale). Since

M (Xo0,xx) € Falakiogk],a(M, My, My), Lemma 5.2 gives that there exists some
positive constant C3 depending only on M, My and M; such that

(34) < Ca([k/2]) 7
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for all sufficiently large k. Lemma A.4 gives that there exist some positive con-
stants Cy and A3 depending only on M, My, M; and « such that

(33) < C LRy

{ k + log(2aklog k) (2ak log k)'/25%/2 exp(—\3n) }
n )

2
€n

for all sufficiently large n. Thus, there exists some positive constant C5 depend-
ing only on M, My, M; and « such that

(2ak log k)'/25%/2 exp(—A3n) }

2
€n

(32) < Cs

log(2ak 1
{k + og(nak ogk) Lgpe

for all sufficiently large n and k. Collecting the upper bounds of (30), (31)
and (32), we complete the proof. O

A.2. Proofs of lemmas in Section 5.1
In this section, we give the proofs of lemmas in Section 5.1.
Proof of Lemma 5.1. Since X is a k-band matrix,

‘w’L]| S Cq2‘i7j|/k7 Za.] S {17 27 s 7p}7

where ¢ = (k72 = 1)/(k"/? 4+ 1), C = {||ZY| vV (1 + £'/2)2}/(2||Z||) and & is
the spectral condition number of ¥ defined as Amax(X)/Amin(X) [11, Theorem
2.4]. Note that

o 2
2li—j|/k < 2alog k
max > 4 = gt
{:]i—j|>aklogk}
_ 2 klogq2“+1
k(1= q*/*) ’
and
dq2x
m s - (), -
Thus, we get
max 3 2k < 2 g+
R —logq
{i:]i—j|>aklog k}
for all sufficiently large k. O

Proof of Lemma 5.2. By Thorem 2.3.4 of [16], we have

||Bx(20) 131120 — Br(Zo)llx

20" = Br(0) e < S R~ Bl

(35)
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when || By(20) {20 — Br(Z0)}|/1 < 1. This inequality condition holds for all
sufficiently large k, since ||Br(Xo)~!||1 is bounded above by a constant and
[[X0 — Br(Zo)|1 < Mk=®. We show the boundedness of ||By(3o) (|1 be-
low. Note that By (3g) € C, for all sufficiently large k since Apin{Br(Z0)} >
Amin(Z0) — ||Bx(Z0) — Xo|| [23, Lemma 4.14]. Thus, Theorem 2.4 of [11] gives

P
maXZ |wij |
i 4
i=1

p
Crsup Y (")l
J =1
2C,
> 2/k’
1—q
where By(So) = (wy), Cv = {|[Bx(Z0) | V (1 + 51"}/ Q@IIBL(Zo)|l), a1 =
(Iii/Q - 1)/(&}/2 + 1) and & is the spectral condition number of By (X¢). To
show that (36) is bounded, it suffices to show that ||Bx(Xo) (|2 is bounded. By
Lemma 4.14 in [23], we have

1B (Z0) M1

IN

IA

(36)

1Be(Z0) M2 = Amin{Br(Zo)}
< 1
Amin(X0) — |[Bx (o) — Zol|
1

(37)

<
~ Amin(Xo) — Mk’

which is bounded for all sufficiently large k. Thus, for all sufficiently large k,
|| Br(20) " 1{20 — Br(X0) }|1 < 1 and the inequality (35) is satisfied. By combin-
ing (35) and (36), we have that there exists some positive constant Cy depending
only on M, My and M; such that

_ _ 2C 2 ME™®
155" = B(Zo) M < (—) o
I1-q 1=200ME=/(1—¢"")
< OoME™“,

for all sufficiently large k.
Next, we consider the upper bound of ||251 — Tk (Z0) 7|1 Note that T}, (3o)
is a k-band matrix and

I[Tk(30) — Zolli < [IBxs2)(X0) — Zoll1
< M(|k/2])"°. (38)
In the same way as deriving the inequalties (36) and (37), we have
_ 2C!
ITu(Z0) I < ——57 (39)
1-—q5
1 1
[|Th(X0) "l <

Amin(X0) = M([k/2])~*"
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where Cs = [[Ty(3%0) ||V (1+53"*/ || Te(So)l]), a2 = (5* 1)/ (1" +1) and
kg is the spectral condition number of T}, (3g). Thus, we have ||Tk(Z0) (2o —
Ti(X0))|l1 < 1 for all sufficiently large k, and apply Theorem 2.3.4 of [16]. By

Theorem 2.3.4 of [16], there exists some positive constant Cy depending only on
M, My and M such that

T3 (Z0) 131120 — T (Zo) |1
T 1 |TR(X0) 71 (B0 — Tk(X0)) |1
C4(|_k/2J)_aa

for all sufficiently large k. The last inequality holds by the inequalities (38)
and (39). O

A

155" = Ti(Z0) [k

IN

A.3. Proofs of lemmas in Section 5.2

In this section, we give the proofs of the lemmas in Section 5.2. First, we present
Lemmas A.5 and A.6 which are necessary for the proofs of these lemmas.

Lemma A.5. Let p and k be positive integers with k < p. For an arbitrary
covariance matriz 3 € Cp,

(k)
<
[Tk (2)]] < 31rglag><p||Ml (2l

where || - || is the matriz r-norm.

Proof. [6] in Lemma 1 shows
Ti(2) = (k/2) {5 W (%) - 7D ()},

where S**)($) =P Ml*(k)(Z). Thus, we have

1Tl < /R IS*P @)l + 15" H2 (2)]],). (40)
Note that
*(k *(k
) (k)(z) = Z Z MjIEJr)l(Z)'
=1 -1<j<[p/k]
We have
*(k *(k
Z Mj’“(+)l(2)Hr - —1<r;1<aﬁ>/kJ ||Mj]£+)l(z)||r’
—1<5<|p/k] -
for I € {1,2,...,k}, since the sum of matrices is a block diagonal matrix. Thus,
we get
a k
IO < Y| Y i
=1 —1<5<[p/k] "
* (k)
< ksl > aGne)|,

—1<5<|p/k]
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IN

k MR )],
| mmax [[M (S

_ (k)
=k max [[M(Z)]]r, (41)

and

. *(k
IS D@ < k/2) o 1P @

Since || M; /()] < [|M;® ()], for I € {1,2,...,p}, we have

*(k/2) < *(k)
IS A @) < (k/2), max (M7 (D)) (42)

Collecting (40), (41) and (42), we get

(k)
TS, < 3 max 1342l O

Lemma A.6. Let k and r be positive integers, and T and My be positive real
numbers with 7 > k—1. Suppose Xg € C, and T ~ Wi (20, 7). If Amax(Z0) < Mo,
then there exists some positive constant C' depending only on My and r such that

T 5k
E(||T/7 —Xoll3) < Cm

Proof. Let Q) = Eal/ZTEal/Z/T. We have
E(|T/7 = %oll) < [IZoll3B(IY — Lill3).

Since ||Xo[|5 is bounded by M, it suffices to show the upper bound of E(| \Q(Tk) -
Ii||5). By a property of Wishart distribution, we have

QW) = 22Ty Y2 i o W ()7 T),
and

E(|[QF) — LI")

1 e’}
< / PR — 1] > 2)de + / PR — ]| > 2)da
0 1
1 o]
< 2><5k{/ z exp(—Tx2/27)dac+/ xrflexp(—Tm/27)dx},
0 1

where the last inequality is satisfied by Lemma 4.4 in [23]. Integration by sub-
stitution and the definition of Gamma function give the inequalities

1 9Tr/2—1 oo
/ " Vexp(—r2?/2N)dx < / /27 exp(—t)dt
0 ™2 Jo

27r/2—1
= WF(T/Q)
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00 27 r o0
/ 2" Vexp(—r2/2N)dr < (—) / t" ! exp(—t)dx
1 0

.
27\
= (—) I'(r).
()
Thus,
5k
E(IQF — L)) < Ci—,
T Tr/2
for some positive constant C7 depending only on 7. U

Proof of Lemma 5.3. By Lemma 4.14 in [23], we have

)\min(z) = )\min(z - E0 + EO)
> Amin(Zo) — [|Z — o[-

Using this inequality, we get

||E_ZOH ||E_ZO||I()‘min(Z) <O)
{HZ - EOH - )‘min(ZO)}I(Amin(z) < O)

min(2) Ain(B) < 0). (43)

AVARAVARLV]

We also have

{fen = Amin(E)}IV0 < {en = Anin(E) I (Amin(Z) < 0)} VO
€n — Amin ()] (Amin () < 0). (44)

Thus, we have

| — 55| |"

15 = 2o + {en — Amin(3)} VO] ||"

2771 = Sl + 27 en — Amin(Z)I (Amin (Z) < 0)]”

2 HS = So|[" 4+ 4" e " + 477 = Anin ()T (Amin (T) < 0)|7
27 H|Z = Zo||" + 47 Hen|" +4TTHIE — So||"

22r—1||2 _ ZOHT + 4r—1|6n|r,

VAN VAN VAN VAN

where the first and third inequalities are satisfied inequalities (44) and (43),
respectively. O

Proof of Lemma 5.4. Two inequalities in Lemma 4.14 of [23],

Amin{ Tk (Sn)} Amin{Tk(Z0)} — [Tk (Sn) — Tk (X0)]|

>
Amin{Tk(Z0)} > Amin(Zo) — [|Z0 — Tk(Zo)]],

imply
IAmin{Tk(Sn)} < ]
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H{Amin(30) = [|Tk(Z0) — Zol| = [[Tk(Sn) — Th(X0)|| < ¢}
I(||T%(Sn) — T (Zo)[| = k), (45)

IAIA

where ¢ = Amin(Z0) — M(|k/2])™® — c. The last inequality holds by the in-
equality (38). Since ¢ < Amin(X0)/2 and [k/2] > {4M/Amin(Z0)}/<, we have
¢k > Amin(Z0)/4. By Lemma A.5, we have

P([T(S2) = Tu(So)l| = ex) < Pmax [IM (S, —So)]| > ex/3)

< Pz QW ) >
< P(Zoll max [1€2, " — Il = cx/3)

*(k)
< P(Ms m (9] — >
= ( OlglaSXpH n,l Ik”_Ck/S)

*(k
< poax PR = Ikl = e/ (3Mo)}

where Q5% — MM (20)712MP (8,) MM (£4)7/2 of which distribution is

n,l

Wi, (I1/n, n). Since ¢/(3Mp) < 1, Lemma 4.4 in [23] gives
P = Iill = e/ (3Mo)} < 2 x 5" exp[—n{er/(3Mo)} /2]
Thus, combining this inequality with (45), we get

B(IDuin{Te(S)} < ) < B{I([Ti(S0) — Te(So)l| > )}
plrgzaéipp{mz(f) — I|| > e /(3Mo)}

IN

< 2p5* exp(—An),
for some positive constant A depending only on My and M;. O

Proof of Lemma 5.5. Note, by Lemmas A.5 and 5.3,

BE(ITL(S,) — Soll*)

< TTE(IT(S) - Zoll') + 4%

< 2OB(||Tu(Sh) — Tu(So)|[*) +21Z0 — Tu(So)||* + 4%

< 2038 B(max ||M(S, — So)||1) + 29[S — Te(So)||* + 4%,
sSSP

It suffices to show E(maxi<i<p HMl(k) (S, — ¥o)||*) is bounded above. There
exist some positive constants p; and C; depending only on My such that

E(max |[M" (S, — Zo)||Y)

1<i<p

< h (k) _ 4 (k) _

< 24 B max |[M;7(Sn — Zo)l[" (max [[M; (S, — Xo)l| > 2)}

< 4 1/2 (k) _ 8\1/2 (k) _ 1/2
< a0 max BIMY (S, o)A P 14 (S, — Sl > @)
< ot O (ot exp(onaon)} 2

< 1P~ {2p5" exp(—na”p1) } 7,
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for all 0 < x < p;. The last inequality is satisfied by Lemma A.6 and Lemma
3 of [6]. We set = = {2(logp + k) log 5/(np1)}'/?, which can be smaller than an
arbitrary positive constant for all sufficiently large n. Then, we have

E(max |[MM(S, — Zo)||Y)

1<I<p

exp{—(logp + k)log5}

{2(10gp + k) logh }2 n V2C, p5*

np1 n?

_ {2(logp + k)log5h }2 N V20,
np1 n?

exp(—(log5 — 1) log p),

which is bounded by some positive constant depending only on M, for all suf-
ficiently large n. O

Proof of Lemma 5.6. Let ¢ = Apin(X0)/2.
Since Amin{T™ (Sn)11} > Amin{ T (50)} > €5, we have

E(|ITE (Sa)1t - S hl1?)

1S L IPET (S) 1 PITE (St — Son|[?)

1Sahll? e )

e BT (S = Sotl P Awin{Te(Sw)} < ) (46)
Ak

c2

IN

E(||ITE (S — So,u ) (47)

By Lemmas 5.4 and 5.5, there exist some positive constants C; and A; depending
only on My and M; such that

(46) < B(IT{ (S)1n = Zo1l [ 2PPin{Te(Sn)} < '/

< — L p'/?58/2 exp(—Ain), (48)

for all sufficiently large n. We also have

1 (en)
(47 < BT (S = Soll)
28 2 4
< S BUT(S) = Soll’) + el
k+logp —on 9
< — or
< 02{ - +k +en}, (49)

for some positive constant Cy depending only on M, My, M; and «. The second
and last inequalities hold by Lemma 5.3 and Theorem 2 of [6], respectively.
Collecting (48) and (49), we complete the proof. O
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A.4. Proof of lemma in Section 5.3

In this section, we give the proof of Lemma 5.7 in Section 5.3.

Proof of Lemma 5.7. Let {Bl_aklogkj (D} = {B\_aklogkj () }:g%,(g*+1):q> Where
q* = q— |aklogk] — [bklogk| and B|,k10g k| is |aklog k]-banding operator de-
fined in [2]. First, we show the equality

bk log k — bk log k —
MG (A5 [T = At {Blakiog iy (W ha]) = MG (4. (50)

Since |aklogk| > k and A is a k-band matrix, Ag; is expressed as
Ay = [O{Laklog K)x(a* —Laklog k) A } ,
O{ bk log k| x(q*—[aklogk])}  O(lbklog k| x [aklog k)

for some |aklogk] x |aklogk]-matrix A*. Likewise, {B|ak1ogk|(£2)}12 is ex-
pressed as

*

Of(g*—|aklogk))x [aklogk]}  Of(g*—|aklogk])x [bk1 kj}]
B, 0 _ q g aklog q* —|aklog og ’
{ Lklogkj( Jhe [ B([aklogij[aklogkj) O(lak log k| x [bk log k)

for some |aklogk]| X |aklogk|-matrix B*. Thus,

A*B* 0]
A B " 0 _ (Laklogij[bklogkj)] 7
21{Blakiogk) (Dh [O([bklogij[aklogkj) O([bk 1og k| x | bk log k)

and M[ii’ﬁézgé’jj_gl(/l;; [A21{B|ak10g k| () }12]) is the zero matrix, which gives the

equality (50).
Next, we show the upper bound of

bk log k _ bk log k
||ME£1¢ logngJJr)l(Aﬂl [T = A21{Blaktog k) (V) }12]) — M&k 1oggkjj+)1(Q22)||' (51)
By the block matrix inversion formula, Q9o = A2_21 (I — A219Q12), we have

(51)

bk log k _
MR (AZ Aoy [{Baktog ) (V) 112 — Q2]

|| Az5 Aoy | I{B|ak10g k] (1) }12 — Q2|
Amin(A22) " | A21 ] | Blaktog k) (€2) — Q11
A AT B akiog k) (2) — Q1.

IANCIA A

By Lemma 5.1, there exist some positive constants A\; and C; depending only
on ||A|| and ||A~!|| such that

|Blak1og k] (©2) — Q|1 < C koML

for all sufficiently large k with p > k V (aklogk). By combining this inequality
with the equality (50), we get

bk log k — bk log k _ —a
1M a1 (Aze) = Mool (Qa2)l| < Cull Al [[ATH [k,

for all sufficiently large k. O
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A.5. Proof of lemma in Section 5.4

In this section, we give the proof of Lemma 5.8 in Section 5.4.

Proof of Lemma 5.8. Let ¢ = ||S7]|2 A||X' 7|2 and D = ¥/ — 3. Without loss
of generality we suppose ||X7 ||z = c. The Pinsker inequality gives

|Ps — Polli < 2KL(Py | Px)
= n{tr(¥’L71) —logdet(X'E71) — p},
= n{tr(DY') — logdet(I, + DX ™)}, (52)
where KL(- | ) is the Kullback-Leibler divergence. Before showing the upper
bound of (52), we show

log(1+ z) >z — 22, for x > —1/2. (53)
Let g(x) = log(1 + ) — x + 22. Note
9(0) = 0

g < 0,if —1/2<z2<0
g(x) > 0,ifz>0,
where ¢’(z) is the derivative of g(x). Thus, inequality (53) holds.

Now we give the upper bound of (52). Note that DX~! is a similar matrix
of 712D ~1/2 and the set of eigenvalues of DX~! coincides with that of
YY2DR12 Let {A1, Aa,..., Ay} be the set of eigenvalues of DX~ If \; >
—1/2 for all i € {1,...,p}, then inequality (53) gives

P

—logdet(I, + D7) = = log(1+X;)
i=1
p p
DD WY
i=1 i=1

p
= —tr(DD7)+ ) A%
i=1

IA

By applying this inequality to (52), we have

P
|1Pe— Por|[f <n ) A7

i=1
It suffices to show max;—1__, |\ < 1/2and >_F_| A\? < ¢?||D||%. Since ||D||s <

1/(2¢),

,,,,,

‘max |N| < |ZTY2DnV?|,

1=1,...,p

IA

1D1lz 112712
< 1/2.

Next, we show the upper bound of Zle A2, we have X! = UVUT for some
orthogonal matrix U and some diagnoal matrix V', and
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IS~2 DS 25

]
ed
|

= |[VUTDUV|%
VI |lU"DU||%
1=~ IIDI%.

IN

The second and third equalities hold since U is an orthogonal matrix. The first
inequality holds since V is a diagonal matrix. O

A.6. Proofs of lemmas in Section A.1

In this section, we give the proofs of the lemmas in Section A.1. First, we present
Lemmas A.7 and A.8 which are necessary for the proofs of these lemmas.

Lemma A.7. Let n, k and r be positive integers and My be a positive real
number. Suppose Lo € Cy and let the prior distribution © on Cy, be IW (A, 7)
for A, € Cy, and 7, > 2k. If (1, — 2k) V|| An|| V k = o(n) and ||Zo]| < My, then
there exists some positive constant C' depending only on My and r such that

53k/2
Ex (B7(I8 - %oll" | Z0)} < ok 2
for all sufficiently large n.
Proof. Let ¥ = (nS,, + A,)/(n+ 7, — k —1). We have
Es {E™(|E =20l [ Zn)} < 277'Es {ET(IS-E|"|Z,)}  (54)
+27 7 B, (|| = Zo"). (55)

For the upper bound of (55), we have
Ex, (|15 = Sol|")

n T

n+m,—k—1

T) _|_2r—1HA71_(T7l_k_1)EO

< o-lg (H
- o n+1,—k—1

(Sn - EO)

Since (1, —k —1)/n = O(k/n) and ||A,|| = o(n), there exists some positive
constant C7 depending only on M, and r such that

Ap— (T —k—1)%0|" kN
< =
H n+m,—k—1 - Cl(n)’
for all sufficiently large n. Lemma A.6 gives
n T 5"
B (| (sl ) 2
EO( n—|—7'n—k:—1( o) )_ RE

for some positive constant Cs depending only on My and r. Thus, we have

5k
nr/2’

(55) < 4T—101(k)r L 410,

n

(56)
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Next, we show the upper bound of (54). We have

Es {E™(I[ - S|I" | Z)}
T & k)\— )\ & r
Es {E™(||SV2(QW) (1, — @8N S2)17 | 2,0}

(T T kE)\—1|r E)r
< BB E(/Q) I 11— QP17 | Z2,)}
ST nkd k)\— T T k r
< B IS ET Q)P | 2,)2ET (| I — Q|2 | Z,)Y2), (57)

where QF) = $1/25-15:1/2 Note that [S | Zn] ~ IWi(An + 1Sy, n+ 7). Since
(71 Z,]) ~ Wie{(An+nS,) "t n+7,—k—1} [28], we have (n—!—Tn—k—l)QEﬁ) ~
Wi(Ig,n+ 7, — k —1). Lemma A.6 gives

(k) (2 1/2 52
E7(||L — 9B |12 | s, < C
(M= 2RI 5012 < Oyt
5k/2
S 3W7 (58>

for some positive constant C3 depending only on My and r. Since [(Qgi))*l |
Zy) ~ IWi{(n+ 7, — k—1)I},n+ 7, }, we have

E™(IQ) 7> | Z,)

< E”([i{mé’i’)-lwr | Z)
< K iE’f[{mé’?)-l 2]
e
= E"(n+1,— k-1 2; ﬁ{(n +7n —2k)/2 =4}t
=1
< 5 ) 59)

where {(Q%))=1},; is the ith diagonal element of (2)=1. The third inequality
holds by Lemma 4.9 of [23]. By collecting (57), (58) and (59), we have that there
exists some positive constant Cy depending only on M, and r such that

— B (1211, (60)

for all sufficiently large n.
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For the upper bound of Ex, (||||"), there exist some positive constants C
and Cg depending only on My and r such that

- _ 27"—1
Esy (2" < 277 By ([[Sal") + — | 4nll"
21“—1
< A7 B ([ISn = Zoll) + 47 HIZoll” + ——l4alI"
5k
< C5+C6—/2, (61)
n?”

for all sufficiently large n. The last inequality holds by Lemma A.6. Collect-
ing (60) and (61), we have

5k/2 53k/2
(54) < Cob" (2o + ).

nr/Q nr

for some positive constant C; depending only on My and r. Combining this
inequality with (56), we complete the proof. O

Lemma A.8. Suppose the same setting of Lemma A.7. If (1, —2k)V||An||VE =
o(n), |1Zo]] < My and = < 4]|3||, then there exist some positive constants C
and A\ depending only on My such that

Es AP™(||IE—30|| >z |Zn)} < C’5k{exp(f/\nz2) + exp(—An)},

for all sufficiently large n.
Proof. Let & = (nS, + A,)/(n+ 7 — k —1). We have

En{PT(IS = Soll > 2| Z2)} < Bs,{PH(IS -8 > 2/2| Z,))
P, (|18 — Sol| > 2/2).

The upper bound of Py, (||% — Zo|| > 2/2) is given as

Py, (||% = 2ol > 2/2)

n Ay — (1 — k—1)5
- o |51
(n—l—Tn—k‘—l(S 0) + n+7,—k—1 >x/)
T —k—1
< — )
< P(IS0 = Zoll > 2/4) + I([lAnl/n+ ==l I%0l] > 2/4)
—-k—-1
< (k) _ n
< P(ISoll 1960 Tl > w/4) + I([lAnll/m + = 1%0]] > 2/4)

k —

— (k) _ Tn —
PLIO ~ ]| > 2/ @[S0} + I(llAull/n + ===

1
— 190l > /4),

where QF) = 271728, 5012, of which distribution is W (I /n, n). Since || A, || =
o(n) and (7, —k—1)/(n+ 7, —k—1) = o(1), we have

Tn—k—1 B
I(||An”/n+ 1Pl > x/4) =0,

+ T
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for all sufficiently large n. Since z < 4||X]||, Lemma 4.4 in [23] gives
P{IQG = Il| > x/(4][Zo])} < 2 x 5" exp{—na?®/(2"||Zo][*)}.

Thus, we have
Pry (|12 = Soll > 2/2) < 2 x 5" exp{—na®/(2"||0[[*)}, (62)

for all sufficiently large n. .
Next, we show the upper bound of Fx, { P™(||X—X|| > = | Z,)}. For arbitrary
positive constants Ry and Rs, we have

Es (P™(||S ~ || > 2/2 | Z,)}
E{P™ (|52 (1, — QMNS12)| > 2/2 | Z,)}

T > k)\— k
< E{P(IIZ] Q)Y 11 — QP > | Z,)}

- k)N — k &
< E{P"(R||Q) Y| 11y — 0¥ > 2| Z,)} + P(|S|] > Ry)
< B{P"(RiRo||Ix — || > x| Z0)}

FE[P™ Mmin () < By | Zo}] + P(S]| > Ry), (63)

where Qgﬁ) = B1/20-1531/2 of which distribution is Wy (I /(n+7, —k—1),n+
Tn—k—1). Ifweset Ry' <[1—{k/(n+7, —k—1)}'/?]?/4, Lemma 4.2 in [23]
gives that there exists some positive constant A; depending only on My and M;
such that

Pﬂ{)‘min(Qslk)) < Rgl ‘ Zn}

< 2exp{—(n+71, —k—1)[1 —{k/(n+ 7, — k —1)}/?]?/8}

< 2exp(—Ain), (64)
for all sufficiently large n. If Ry € (||Xo]|, 3||20]|), then

P(|[Z]| > Ri) < P([% = ol > Ry — [|Z]])
< 2x 5 exp{=n(Ri — [[Zo])?/(2°[[Z0]|*)},  (65)
where the second inequality holds by (62). Since we can set Ry large enough to
satisfy x/(R1R2) < 1, Lemma 4.4 in [23] gives
P™(R\Ry||I — Q|| > 2 | Z,)
Pk = 27| > @/ (RiR2) | Z)

n+7,—k— l)zQ}
27(R1R2)?

IN

2 x 5F exp{ — (66)

By collecting the inequalities (63)-(66), we obtain that there exist some positive
constants C7 and Ag depending only on My and M; such that
Es {P™(||Z = 3| > /2| Zy)} < C15"{exp(—Aana?) + exp(—Aan)},

for all sufficiently large n. Combining this inequality with (62), we complete the
proof. O
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Proof of Lemma A.1. By Lemma 5.3 and A.5, we have

Es {E™ (TS () — Zo||* | Za)}
< 2B (E™ [||ITi(S) — Soll* | Z)) + 25¢4
< 25 (BT (|To(E — So)||* | Za)} + 2"°||T5(S0) — Sol|* + 20¢2
< 2193Ey {E™ (max ||M(S — )| | Z,)}
1<i<p

+210 M ([k/2]) "} + 262 (67)
Next, we have

Es, {E™ (max |[M" (=~ So)||* | Z,)}

1<i<p

< a'+ Be {E™ (max [|[MP(S - 5o)||*

1<i<p

(k) .
I(max |[M7(8 — 20)|| > @) | Z)}

< 2t 4 B (B (max [[M(S — S| | Za)}/?

1<i<p

x Ex, {P™ (max [|MM (S~ %0)|| > x| Z,)}/?
1<i<p

< ot +p max B, (B7 (1M (S = Sl | Z,)}?

x max Ex, {P" (|[M" (S~ 2o)|| >z | Z,,)}/%
1<i<p

Note that M (S0) € Fr.o(M, Mo, My) and [M*)(S) | Z,,] ~ TW(M* (S, +
Ap),n+uv, —2p+2k) [28]. If z < 4||Ml(k)(20)||, then Lemmas A.7 and A.8 give

that there exist some positive constants C; and A; depending only on M, and
M such that

p max By, {E7 (M (2 = 50)[* | Za)}*/?
<i<p

max B, (P (|[M" (2 = So)|| > | Z,)}'/?
1<i<p

< Clpk455k/2n_2{exp(—)\lnxz) +exp(—Ain)}, (68)

for all sufficiently large n. By setting « = 3logp/(A1n), which is smaller than an
arbitrary positive constant for sufficiently large n, We show that (68) is bounded
above by some positive constant for all sufficiently large n. Since €, = O(1), (67)
is bounded by some positive constant depending only on My, My, M and a. O

Proof of Lemma A.2. By inequality (45), we have
IAmin{Tk(X)} < o] < I(||Te(3 = 20)l| > &)

where ¢ = Amin(Z0) — M (|k/2])™ — ¢. Since ¢ < Apin(Z0)/2 and |[k/2] >
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{4M/)\min(20)}1/°“, we have ¢ > Anin(20)/4. There exist some positive con-
stants C' and A depending only on My and M; such that

Esy (P™ Danin {Tk ()} < ¢ | Zy))

< B P Oin (|Te(S — o)l = ek | Za)}

< pmax Ex, (P (|MM (S = %0)|| > e/3 | Za)}
1<I<p

< pC5k[exp{—)\n(ck/3)2} + exp(—An)],

for all sufficiently large n. The second inequality is satisfied by Lemma A.5. For
the third inequality, Lemma A.8 is used. Note M (S0) € Fy.a(M, Mo, My),
[Ml(k)(z) | Zy] ~ IWk{Ml(k)(nSn + A,),n+ v, —2p+ 2k} and ¢ /3 satisfies

ck/3 < Amin(Zo)
< Amin{ MM (Zo)}
< 4l (o)l
foralll € {1,2,...,p}. |

Proof of Lemma A.3. By Lemmas 5.3 and A.5, we have

Es {E™ (I[S0 — T (D) | Za)}
< BBy (B (|[S0 — Te(D)|? | Zn)} + 42
< 2B (B (|ITi(S0) — To(S)|? | Za)} + 24T (So) — Sol|? + 4¢2
< 2B, (BT (max M7 (S0 — D) Z)}

+24 (M [k/2]) )% + 4€2. (69)

Note M™ (50) € Fra(M, Mo, My), [M* () | Zp)] ~ IW{MF) (nS,,+A,), n+
vy, — 2p + 2k}. Thus, for an arbitrary positive real number x

with ¢ < 4min;<;<p ||Ml(k)(20)||7 there exist some positive constants C; and
A1 depending only on My such that

ot k
B, (B (uax (1M (S0 = )| | Z0)}

< 2% 4 By, [E™ { max [|[MM (50 — %)|)2T
1<I<p
(k) .
(quax 1047 (S0 ~ D) > ) | Zu}]
< 2?+p max Ex, (B (||IM" (S0 - D)||* | Z,)}/2
1<I1<p
x max Bx {E™ (|M" (S - 2)|| > x| Z,)}"/?
1<I<p
2 253 k 2
< x4+ Cipk ES {exp(—A1nz®) + exp(—Ain)},

for all sufficiently large n. The last inequality holds by Lemmas A.7 and A.8.
By setting 22 = 2(log p + klog 5)/n\1, which is lower than an arbitrary positive
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constant for all sufficiently large n, we have

logp+ k
By (B (ax M (S0 D)7 | Z)} < Co(F2077).

n

for some positive constants Cy depending only on My. Combining this inequality
with (69), we complete the proof. O
Proof of Lemma A.4. Let ¢ = Apin(20)/2.

Since Amin {TL™ ()11} > Anin {7 (£)} > €, we have

Ex {E7 (1204~ ™ (31 | Za)}
< ||zal||2E AET (T )P 118001 = T D)l | Za)}
< i QEEO{E” (12011 = T (Sl | Z0)}
M2 7 B0 {E7 (120 = T )l F1min{TH(2)} < ] | Z0)}
< M“EEO{E” (12001 = T ()l | Z0)} (70)

Tz QEEO{E” (1201 = T ()ual ' Z)}' 7

Exo{E™ (I Tu(2)} < o] | Z,)}'72. (71)
For the upper bound of (70), Lemma A.3 gives

Eso{E™ (|[So1 — T, (S)l? | Za)} < Eso{E™ (IS0 — T, (D)2 | Z4)}

k+1
< 01(7+ 98P | 2oy ei),
n
for some positive constant C'; depending only on M, My, M7 and a. Lemmas A.1
and A.2 gives that there exist positive constants Co and A depending only on

M, My, My and « such that

p1/25k/2

(7) < G exp(—Ain),

for all sufficiently large n. Collecting the upper bound of (70) and (71), we
complete the proof. O
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