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Abstract

We derive multi-level concentration inequalities for polynomials in independent ran-
dom variables with an a-sub-exponential tail decay. A particularly interesting case
is given by quadratic forms f(Xi,...,X») = (X, AX), for which we prove Hanson-
Wright-type inequalities with explicit dependence on various norms of the matrix A. A
consequence of these inequalities is a two-level concentration inequality for quadratic
forms in a-sub-exponential random variables, such as quadratic Poisson chaos.

We provide various applications of these inequalities. Among them are general-
izations of some results proven by Rudelson and Vershynin from sub-Gaussian to
a-sub-exponential random variables, i.e. concentration of the Euclidean norm of
the linear image of a random vector and concentration inequalities for the distance
between a random vector and a fixed subspace.

Keywords: concentration of measure phenomenon; Orlicz norms; Hanson-Wright inequality;
Poisson chaos; sub-exponential random variables.

MSC2020 subject classifications: Primary 60E15, Secondary 46E30; 46N30.

Submitted to EJP on September 10, 2019, final version accepted on March 12, 2021.
Supersedes arXiv:1903.05964.

1 Introduction

Let Xi,...,X, be independent random variables and f : R™ — R be a measurable
function. One of the main and rather classical questions of probability theory consists in
finding good estimates on the fluctuations of f(Xi,...,X,,) around a deterministic value
(e.g. its expectation or median), i.e. to determine a function A : [0,00) — [0, 1] such that

P(If (X1, Xa) — E f(X1,..., X,)| > 1) < h(2). (1.1)
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Of course, h should take into account both the information given by f as well as
X1,...,X,. Perhaps one of the most well-known concentration inequalities is the tail
decay of the Gaussian distribution: if X;,..., X,, are independent standard Gaussian
random variables, and f(X1,...,X,) =n" Y23 | X,, then f(X1,...,X,) is a standard
Gaussian and satisfies

2
P(F(X1, o Xa) = ES (X100, Xa)| 2 6) < 2ex0 (- 5 ). (1.2)

Using the entropy method, it is possible to show that the estimate (1.2) remains true for
any 1-Lipschitz function f (see e.g. [24, Chapter 5]).

On the other hand, if f is a quadratic form, then its tails are heavier. Indeed,
the Hanson-Wright inequality (see [14], [35], [29]) states that for a quadratic form in
independent, centered sub-Gaussian random variables Xi, ..., X, with EX? = 1 we
have for some absolute constant C' > 0

- 2
IP(‘ Zgz:l a;i; X X; — trace(A)‘ > t) < 2exp ( — émin <||At||2HS’ ||At||op)> (1.3)

Here, || A|,, is the operator norm and || A| ;g the Hilbert-Schmidt norm (Frobenius norm)
of A respectively. Thus the tails of the quadratic form decay like exp(—ct/||A4]|,,) for
large t. There are inequalities similar to (1.3) for multilinear chaos in Gaussian random
variables proven in [22] (and in fact, a lower bound using the same quantities as well),
and in [4] for polynomials in sub-Gaussian random variables. Moreover, extensions of
the Hanson-Wright inequality to certain types of dependent random variables have been
considered in [17] and [2], for instance. However, a key component is that the individual
random variables X; have a sub-Gaussian tail decay.

In recent works [6], [13], [12] we have studied similar concentration inequalities for
bounded functions f of independent and weakly dependent random variables. There,
the situation is clearly different, since the distribution of f(Xj,..., X, ) has a compact
support, and is thus sub-Gaussian, and the challenge is to give an estimate depending
on different quantities derived from f and X. However, there are many situations
of interest where boundedness does not hold, such as quadratic forms in unbounded
random variables as in (1.3). Here it seems reasonable to focus on certain classes of
functions for which the tail behavior can directly be traced back to the tails of the
random variables under consideration. Therefore, in this note we restrict ourselves to
polynomials.

In the following results, the setup is as follows. We consider independent random
variables X1, ..., X,, which have a-sub-exponential tail decay, by which we mean that
there exists two constants ¢, C' and a parameter o > 0 such that foralli=1,...,n and
t > 0 it holds

P(|X;| > t) < cexp(—Ct®). (1.4)

There are many interesting choices of random variables X; of this type, like bounded
random variables (for any a > 0), random variables with a sub-Gaussian (for o = 2) or
sub-exponential distribution (o« = 1) such as Poisson random variables, or “fatter” tails
as present in Weibull random variables with shape parameter « € (0, 1].

We reformulate condition (1.4) in terms of so-called (exponential) Orlicz norms, but
we emphasize that these two concepts are equivalent. For any random variable X and
a > 0 define the (quasi-)norm

RIS

I1Xlw, = inf{t>0: Eexp (7) 32}, (1.5)
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adhering to the standard definition inf () = oo. Strictly speaking, this is a norm for o > 1
only, since otherwise the triangle inequality does not hold. Nevertheless, the above
expression makes sense for any o > 0, and we choose to call it a norm in these cases as
well. For some properties of the Orlicz norms we refer to Appendix A.

Throughout the article, we denote by C' an absolute constant and by ', .. ;, a constant
that only depends on some parameters [, ...,[;. These constants may vary from line to
line. Moreover, we frequently write X = (X3,...,X,,) for the vector consisting of the
random variables under consideration.

Just to provide one example which might be of particular interest for applications, we
start with a simplified version of a later result. More precisely, we present the following
concentration inequality which may be considered as an analogue of the Hanson-Wright
inequality (1.3) to quadratic forms in random variables with a-sub-exponential tail decay.

Proposition 1.1. Let X4,..., X, be independent random variables satisfying IE X; =
0,EX}? =07, || Xillg, < M forsomea € (0,1], and A = (a;;) be a symmetric n x n matrix.
For any t > 0 we have

= 1 t2 t $
]P( a;; X; X; — U?aii 2t)§2€xp(——min( ,( ) ))
|2 X ot N T TR TE PI

As we will see in Corollary 1.4 (2), the tail decay exp(—t‘*/2||A||g;/2) (for large t) can
be sharpened by replacing the operator norm by a smaller norm. Actually, the technical
result contains up to four different regimes instead of two as above. Note that with
slightly different techniques, it is possible to extend Proposition 1.1 to « € (0, 2], as was
done in [30].

Our main results presented in the next section yield bounds for arbitrary polynomials
in a-sub-exponential random variables for « € (0, 1]. These inequalities typically involve
larger families of norms, resulting in refined tail estimates.

1.1 Main results

Let us first introduce some notation. Define [n] := {1,...,n}, and leti = (i1,...,iq) €
[n]? be a multiindex (which we typically write in boldface letters). Let A = (ai)igin)e
be a d-tensor and I C [d] a set of indices. Then, for any i; = (i;);cr, we denote by
A;,. = (ai)i,. the (d — |I|)-tensor defined by fixing i;, j € I. For instance, if d = 4,
I ={1,3} and iy = 1,i3 = 2, then A;,. = (a1jox);jx. For I = [d], i.e. we fix all indices
of i, we interpret A;,. = a; as the i-th entry of A. If I = (}, i; does not indicate any
specification, and A;,. = A.

Moreover, we write P; for the set of all partitions of [d] and P(I¢) for the set of all
partitions of ¢ for any I C [d]. If J = {J1,...,Jr} is any partition, we denote by |7 |
the number of subsets it contains. For I = [d], by convention there is a single element
J € P(I¢) which we may call the “empty” partition, thus justifying that we set || := 0.

Next we introduce a family of tensor-product matrix norms ||A||s for a d-tensor A
and a partition J = {Ji,...,Jx} € P;. Foreachl =1,...,k we denote by z(!) a vector in

n’t
R"™ . Then, we set

k
1l =sup{ 3 a][a? S <tforani=1,.k}.

icn)d =1 is,

In particular, this also defines norms ||4;,. || ; forany I C [d] and any J € P(I°). If I = [d],
Il A, || 7 = |ai] is just the Euclidean norm of q;.

The family ||-|| ; was first introduced in [22], where it was used to prove two-sided
estimates for P norms of Gaussian chaos, and the definitions given above agree with the
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ones from [22] and [4] (among others). We can regard the || 4| ; as a family of operator-
type norms. In particular, it is easy to see that [|All;, = [[Allgs = (X, L, af )"
(Hilbert-Schmidt norm) and [|A|| 1y, (ay = [Allop = sup{X;, ., ail,,,idscl(-ll) : --xgj) :
lt@| < 1foralll=1,...,d} (operator norm).

In fact, these norms are monotone with respect to the underlying partition in the
following sense. For two partitions Z = {[1,...,I,} and J = {J1,...,J,} of [d], we say
that Z is finer than J if forany j =1,...,uthereisa k € {1,...,v} such that I; C J;. In
this case, it is easy to see that [|Al|; < [|A]| ;. In particular, we always have

[Allop = Allg1y....qapy < NAllg < 1Al = [ Allgs; (1.6)

so that the two norms highlighted above can be regarded as “extremal cases” of the
family ||| ;.

Before stating our main theorem, let us recall a result by Kolesko and Latata which
provides bounds for a d-homogeneous chaos in independent a-sub-exponential random
variables. By a d-th order homogeneous chaos, we mean the polynomial

fd,A(X) = Z ailn_id(Xil 7EX11) (Xid *EXid)- (17)

..........

Here, A = (aj,..;,) is a d-tensor which we assume to be symmetric (i.e. a;. ., =
Qi yy.igqy TOT @ny permutation o € Sy4). Additionally, we often assume that A has
vanishing diagonal in the sense that a;, . ;, = 0 whenever 4,...,i; are not pairwise
different. Using the characterization of the ¥, norms in terms of the growth of L norms

(see Appendix A for details), [18, Corollary 2] yields the following result:

Proposition 1.2. Let X;,...,X,, be a set of independent, centered random variables
with || X;|y < M for some a € (0,1], A be a symmetric d-tensor with vanishing diagonal
and consider f4 4 as in (1.7). We have for any t > 0

. . 4 Q\I\iauw\
P(lfaa(X)] 2 1) < 2exp ( Ca,a 1121[2] JénF}(I}C) (Md maxi, || Ai,. ||J) > '

Our main result generalizes Proposition 1.2 to arbitrary polynomials in random
variables with bounded Orlicz norms. For sub-Gaussian random variables, i.e. o = 2,
such a result has been obtained in [4, Theorem 1.4]. Our next theorem can be regarded
as an analogous result for o € (0, 1]. To fix some notation, if f: R™ — R is a function in
CP(R™), for d < D we denote by f(? the (symmetric) d-tensor of its d-th order partial
derivatives.

Theorem 1.3. Let X;,...,X,, be a set of independent random variables satisfying

I Xillw, < M for some o € (0,1]. Let f: R — R be a polynomial of total degree
D € IN. Then, for anyt > 0,

t 2«
min )72\1\«)4\5\ )

P X)-Ef(X)|>t) <2 — i i
(Lf(X) F(X)] > t) <2exp ( coa D min min (AN maxi, [(Ef @ (X))i,. 7

Note that if f(X) = fp,a(X) asin (1.7), only the D-th order tensor gives a contribu-
tion, i. e. we retrieve Proposition 1.2. We discuss Theorem 1.3 and compare it to known
results in Subsection 1.2. For illustration, let us consider some simple cases next. The
following corollary evaluates the cases of d = 1, 2.

Corollary 1.4. Let X4,..., X, be a set of independent, centered random variables with
| Xilly, < M for some « € (0,1].

1. Leta € R™. For anyt > 0 it holds

n
1 t? 2
P13 0] = 1) < 200 (= i (5 )
|;a [21) <20 Co . M?|a|?” M max; |a;|*
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2. Let A be a symmetric matrix. Writing E X? = o2, we have for anyt > 0
- 1
IP( SX X =S 0%a; >t)<2 (—— A, ,tMQ),
|sz:aj J ;Uza ’_ S Zexp Can( a,t/M*)

where, setting ||A|| ., = max; j|a;;|, we have

12 t

t 2 t \?
n(A, a,t ::min< , , ,<) )
( ) 1Al5s 1Al (maxz':l,.u,nll(au)j\\2) Al o

Let us complement these results by some simple observations. First, up to constants,
Corollary 1.4 (1) gives back a classical result for the tails of a linear form in random
variables with sub-exponential tails for & = 1. For more general functions and similar
results under a Poincaré-type inequality, we refer to [7] (the first order case) and [11]
(the higher order case).

Moreover, Corollary 1.4 (2) is a sharpened version of Proposition 1.1. In compar-
ison, the more refined version contains two additional terms. The respective norms
max;—1,...n|/(ai;);]|, and ||A||, can no longer be written in terms of the eigenvalues
of A (in contrast to [|A|ys and [|A]|,,). Indeed, we have [A| = max;;|(e;, Ae;)| for
the standard basis (e;); of R™, and it can easily be seen that max;—1 . ,[/(a:;);ll, =
[All5, oo = maxz),=1/lAz[|,. Moreover, the norms might have a very different scaling
in n. For example, for e = (1,...,1) and A = e’e — Id we have [|A|yg ~ |Al[op ~ n,

max; | (ai;);l, ~n'/? and [|A]|, = 1.

Furthermore, let us provide a simplified version of Theorem 1.3 which only involves
Hilbert-Schmidt norms. These norms are typically easiest to calculate, and another
benefit is that in this situation, we may extend our results to any « € (0, 2].

Theorem 1.5. Let X1, ..., X,, be independent random variables satisfying || Xy, < M

for some « € (0,2] and let f: R" — R be a polynomial of total degree D € WN. Then for
allt > 0 it holds

1 q
lP(If(X)fEf(X)Izt)§2exp(fE@QD(WHEJC(Z)(X)”HS) ). a8

In particular, if |Ef®(X)|us <1 ford =1,...,D, then

1

se (gam

FX) - Ef(X)Ig> <o,

or equivalently || f(X) —Ef(X)|y. <Cp..MP.
D

Intuitively, Theorem 1.5 states that a polynomial in random variables with tail decay
as in (1.4) also exhibits a-sub-exponential tail decay whenever the Hilbert-Schmidt
norms in (1.8) are not too large. Moreover, the tail decay is “as expected”, i.e. one
just needs to account for the total degree D by taking the D-th root. For a d-th order
homogeneous chaos, Theorem 1.5 reads as follows:

Corollary 1.6. Let X,..., X, be independent random variables with HXZH\I,Q < M for
some « € (0,2] and let A be a symmetric d-tensor with vanishing diagonal and || A|lus < 1.
Then it holds 1

B exp (CdaMo‘

faa(0)|T) <2.

Remark 1.7. With the help of these inequalities, it is possible to prove many results on
concentration of linear and quadratic forms in independent random variables scattered
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throughout the literature. For example, [27, Lemma A.6] is an immediate consequence
of Corollary 1.4 (combined with Lemma A.1 for f(X, X’) = X, X]). In a similar way, one
can deduce [36, Lemma C.4] by applying Corollary 1.4 to the random variable Z; := X,Y;,
whenever (X;,Y;) is a vector with sub-exponential marginal distributions. More generally,
one can consider a linear form (or higher order polynomial chaoses) in a product of &
random variables X7, ..., X} with sub-exponential tails, for which Lemma A.1 provides
estimates for the \I/% norm. Lastly, the results in [9, Appendix B] can be sharpened for
a € (0, 1] by a more general version of Corollary 1.4 (2), using the same arguments as in
[29, Section 3] to treat complex-valued matrices.

1.2 Discussion of related literature

Inequalities for the LP-norms of polynomial chaos have been established in various
works. From these LP norm inequalities one can quite easily derive concentration inequal-
ities. For a thorough discussion on inequalities involving linear forms in independent
random variables we refer to [8, Chapter 1].

Starting with linear forms, generalizations to certain classes of random variables as
well as multilinear forms of higher degree were shown. Among these are the two classes
of random variables with either log-convex or log-concave tails (i.e. ¢ — log P(| X | > t)
is convex or concave, respectively). Two-sided LP norm estimates for the log-convex
case were derived in [15] for linear forms and in [18] for chaoses of all orders. On
the other hand, for measures with log-concave tails similar two-sided estimates were
proven in [10, 20, 21, 23, 3] under different conditions. Moreover, two-sided estimates
for non-negative random variables have been derived in [25] and for chaos of order two
in symmetric random variables satisfying the inequality [|X|,, < A[ X||, in [26].

Our approach is closer to the work of Adamczak and Wolff [4], where the case of
polynomials in sub-Gaussian random variables has been treated. Lastly, let us mention
the two results [9, Lemma B.2, Lemma B.3] and [34, Corollary 1.6], proving concentration
inequalities for quadratic forms in independent random variables with a-sub-exponential
tails.

To be able to compare our results to the results listed above, let us discuss their
conditions. Firstly, the conditions of a bounded Orlicz norm and log-convex or log-
concave tails cannot be compared in general. It is known that random variables with
log-concave tails satisfy || X || < co. On the other hand, the tail function of any discrete
random variable X is a step function (for example, if X has the geometric distribution,
then logP(X > t) = —|z]log(1/(1 — p))), which is neither log-convex nor log-concave but
can still have a finite ¥, norm for some «. For example, a Poisson-distributed random
variable X satisfies || X ||y, < oc.

Secondly, the condition [|X||,, < af/X]|, for all p > 1 and some « > 1 used in the
works of Meller implies the existence of the Vz-norm for & := (log, @) ~!. Especially in
the case o = 2¢ this yields the existence of the ¥, ,a norm. However, we want to stress
that the results in [3, 18, 25, 26] are two-sided and require very different tools.

Finally, the two works of Schudy and Sviridenko [32, 33] contain concentration
inequalities for polynomials in moment bounded random variables. Therein, a random
variable Z is ca_lled moment bounded with parameter L > 0, if for all 7+ > 1 it holds
E|Z|' < iLE|Z|'"'. Actually, using Stirling’s formula, it is easy to see that it implies
[Z]ly, < oo, but it is not clear whether the converse implication also holds. However,
there is no inequality of the form L < C||X]|y,, as can be seen in the Bernoulli case
X ~ Ber(p). Considering the case of quadratic forms in random variables X which are
moment bounded and centered, one can easily see that (apart from the constants) the
bound in Corollary 1.4 (2) is sharper than the corresponding inequality in [33, Theorem
1.1]. Since for log-convex distributions there are two-sided estimates, Corollary 1.4 (2)
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is sharp in this class. Apart from quadratic forms, due to the different conditions and
quantities, it is difficult to compare [33] and Theorem 1.3 in general.

1.3 Outline

In Section 2 we formulate and prove several applications which can be deduced from
the main results. Section 3 contains the proofs of the results from Section 1. Lastly,
Appendix A contains some elementary properties of the Orlicz norms in particular for
a € (0,1].

2 Applications

In the following, we provide some applications of our main results. In particular, all
the results in this section follow from either Proposition 1.1 or Corollary 1.4 (2).

2.1 Concentration of the Euclidean norm of a vector with independent compo-
nents

As a start, Proposition 1.1 can be used to give concentration properties of the Eu-
clidean norm of a linear transformation of a random vector X consisting of independent,
normalized random variables with a-sub-exponential tails. We give two different forms
thereof. The first form is inspired by the results in [29] for the sub-Gaussian case.

Proposition 2.1. Let X4,..., X,, be independent random variables satisfying It X; =
0,EX2 =1, | Xilly,, < M for some o € (0,1] and let B # 0 be an m x n matrix. For any
t > 0 we have

1 . ( t2 e ))
Inin —Q o a . (21)
Sk IBIIgs"11Bllg, 1Blle

P (I1BX1l, = 1Bllus| = t) < 2exp (-
Proof. First, we additionally assume that ||B|;q = 1. In this situation, let us apply
Proposition 1.1 to the matrix A := BT B. An easy calculation shows that trace(4) =
trace(BT B) = || B||;;g = 1, so that we have

) - — 4 ) D
C H ||op || ||op (2 2)

< 2exp ( min (2, t%)>

1
CoaM*||BJ|G,,
Here, in the first step we have used the estimates ||A||?{S < HB||(2)1DHB||?{S = ||BH§p and
[A]lp < HB||(2)p as well as the fact that by Lemma A.2, EX? = 1 for any i implies
M > C, > 0, while the second step follows from | B||,, < 1.
Now, as in [29], we use the inequality |z — 1| < min(|2? — 1|,]2? — 1|1/2), giving for any
t>0

P (|||BX||2 1> t) <P (|||BX||§ 1> max(t,t2)>. (2.3)
Hence, a combination of (2.2), (2.3) and min(max(t,t?)?, max(t,t?)*/?) = min(t?,t%)
yields
1
]P( BX|, —1 >t)<2 (77a i tZ,to‘),
||| ||2 ‘ - = 4€Xp COLM4||BHOP mln( )

i.e. (2.1) for || B|lgzg = 1. The general case now follows by considering B = B||BH1:1é
noting that

D —1
P (I1BX I = |Bllgs| = t) =P (I1BX 1, = 11 > t]Bl ). 0
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The next corollary provides an alternative estimate for | BX ||§

Corollary 2.2. Let X;,...,X,, be jndependent centered random variables satisfying
| Xilly, < M for some a € (O 1] and E X? = 0?. For ann x n matrix B let A= BTB =
(ai;). Then, for any x > 0, with probability at least 1 — 2exp(—x/C,) we have

n n
2 2 2 2 2ta
IBXIE =" 02 32021 < M2 max (Val Allys, @l Allop, 225 max [l(aiy)lly, 2% 4]l )-

i=1 j=1

Let us briefly compare this result to the bound we obtain if we assume || X;||y, < M
instead. In this case, proceeding in the same way as in the proof below but using the
Hanson-Wright inequality (1.3) yields

I1BX]|3 — Z Z il < MP(Vz)| Allgs + 2l Allp)

with probability 1 — 2exp(—x/C). In particular, we have similar terms corresponding
to /x and z, whereas in the a-sub-exponential case we need two additional terms to
account for the heavier tails of its components.

Proof. Define the quadratic form
Z = HBXH2 (BX,BX) = (X,BT"BX) = (X, AX).

Using Corollary 1.4 (2) with the matrix A gives with probability 1 — 2exp(—z/Cy)

All)-

Noting that E Z = E(X, AX) = °", 07 77, b3; finishes the proof. O

2
17~ B 2] < M2 max (Vi Allyg, ol Allyp, 255 max [[4; 0%

2.2 Projections of a random vector and distance to a fixed subspace

It is possible to apply Proposition 1.1 to any matrix A associated to an orthogonal
projection. In this case, the norms involved can be explicitly calculated, and they do
not depend on the structure of the subspace onto which one projects, but merely on its
dimension. This leads to the following corollary.

Corollary 2.3. Let X,,...,X,, be independent random variables satisfying EX; =
0,EX? = 1 and || X;|,, < M for some « € (0,1]. Furthermore, let m < n and let
P denote a random orthogonal projection onto an m-dimensional subspace of R", inde-
pendent of X. For any x > 0, with probability at least 1 — 2exp(—z/C,,), we have

‘HPXHg—m‘ < M? max (\/mm,x%). (2.4)

Proof of Corollary 2.3. This is an application of Proposition 1.1. First, note that we have
for any fixed projection P onto an m-dimensional subspace

Ex||PX|; = Ex(X,PX) =Y P;Ex X;X; =tr(P) = > X(P) =

]

as well as HP||12{S =>"  N(P)?=mand |P||,, = 1. Consequently, by conditioning on P
and using the independence of X and P we have

P (IPX]3~m| > | P) < 2exp clamm(z\;in’ (#)7))

Finally, it remains to integrate with respect to P. O
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A very similar result which follows from Proposition 2.1 is the following variant of
[29, Corollary 3.1]. We use the notation d(z, E) = inf.cg d(x, ¢) for the distance between
an element z and a subset E of a metric space (M, d).

Corollary 2.4. Let X,,...,X,, be independent random variables satisfying EX; =
0,EX? =1 and || X;|,, < M for some a € (0,1], and let E be a subspace of R™ of
dimension d. For anyt > 0 we have

IP(\d(X7 E)—Vn—d| > t) < 2exp ( - C:M4 min ((n — d§2(2a)/2’ta))'

Proof. This follows exactly as in [29, Corollary 3.1] by using Proposition 2.1. O

2.3 Special cases

To pick out one example of random variables with finite ¥; norms, it is possible to
apply all results to random variables having a Poisson distribution, i.e. X; ~ Poi(};) for
some \; € (0,00). By using the moment generating function of the Poisson distribution,
it is easily seen that

1

log(log(2)A; ' +1)°

1 Xilly, =

The function ¢ is increasing and satisfies g(x) ~ log(1/z) (for x — 0) and g(x) ~ z/log(2)
(for x — c0). More generally, if the random variable |X| has a moment generating
function ¢ x| in a suitably large neighborhood of 0, it can be used to explicitly calculate
the ¥ -norm. Indeed, we have Eexp(|X|/t) = ¢\x|(t7"), and so || X[l = l/gol_Xll(Z).
Moreover, it follows from Lemma A.3 that

2 ) 1
elog(2)/ log(log(2)A; ' + 1)

X, — E Xy, < (1+ = g(\).
Thus, as a special case of Corollary 1.4 (2), we obtain the following corollary.

Corollary 2.5. Let X; ~ Poi()\;), B = g(max;—1
n X n matrix. We have for anyt > 0

nAi) and A = (a;;) be a symmetric

.....

P (‘ Za”(Xl — )\'L)(X] — )\]) — ia”)\z 2 B2t)
4,7 i=1

< 2exp 1 min 3 t ( ¢ )§ ( ¢ )é
= X = ) 9 )
C 1A]5s Al Nmax;||(ai;);l Al

<y 1. 12 t o\
<2exp|——=min| ——, | ———
c AlGs \ 14llop

For Poisson chaos of arbitrary order d € IN, one may derive similar results by
evaluating Proposition 1.2 (for o = 1). Note though that already for d = 1, we lose a
logarithmic factor in the exponent.

Let us compare Corollary 2.5 to [16, Section 4], where results for U-statistics of order
2 for Poisson processes are shown (related estimates for higher orders can be found in
[1, Section 4]). For simplicity, we assume A; = ... = A, = \. Let (IV});>0 be a Poisson
process with intensity A and compensator (At);>o, and write M; = N, — At. Taking

f(x,y) = Z aijLli-1,(®)L-1,4(y)

1<j
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and t = n, the functional Z; from [16] reads Z,, = ZKJ. a;i;(X; — ) (X, — Aj), i.e. we
obtain a quadratic form without diagonal. In a slightly rewritten form, [16, Theorem 4.2]
now yields that for any ¢, u > 0,

.2 " u 2/3 w 1/2
P(Z, > u) < 2.77exp (— min <4(1 +¢)3C2" 2n(e)D’ (ﬂ(e)B) ’ (“Y(E)A) )) .

Here, 1(¢), f(¢) and y(¢) are e-dependent quantities which can be read off [16], while it
not hard to relate the quantities A, B, C and D to the norms which appear in Corollary
2.5. Therefore, up to constants, we arrive at a result similar to Corollary 2.5.

Other interesting examples of sub-exponential random variables arise in stochastic
geometry. Apart from standard examples like the uniform distribution or more generally
log-concave measures on convex bodies, let us mention the cone measure. Indeed, if
K C R"™ is an isotropic, convex body and X is distributed according to the cone measure
on K, then [|(X,6)]|,, < cfor some constant c and any # € S”~'. For the details and the
proof we refer to [28, Lemma 5.1].

3 Proofs

To begin with, let us introduce some notation. For any subset C' C [d] with cardinality
|C| > 1, we may introduce the “generalized diagonal” of [n]¢ with respect to C by

{ien)®: i, =1 foral kil cC}. (3.1)

This notion of generalized diagonals naturally extends to d-tensors A = (ai)ie[n]d (obvi-
ously, the generalized diagonal of A with respect to C is the set of coefficients a; such
that i lies on the generalized diagonal of [n]? with respect to C). If d = 2 and C = {1, 2},
this gives back the usual notion of the diagonal of an n x n matrix. Moreover, write

[n]¢:={i e [n]?:iy,...,i4 are pairwise different}.

If A, B are d-tensors, we define (4, B) =} ..
R”, we write v! ® ... ® v? for the outer product

nja @ibi. Given a set of d vectors v', ..., v? €

d
(1)1 ®...0 Ud)il...id = H Ugj'
j=1

To prove Theorem 1.3, we need a number of auxiliary results. The first group of
them provides L? norm estimates. In the proof of [4, Theorem 1.4], moments of sums of
sub-Gaussian random variables are compared to moments of Gaussian random variables
(cf. (3.2) below). A similar result is needed for a-sub-exponential random variables, but
here we have to replace Gaussian by symmetric Weibull variables with shape parameter
« (and scale parameter 1), i. e. symmetric random variables w with P(|w| > t) = exp(—t®).
Of course, in particular we have [[w|;_ < oc. We now have the following lemma:

Lemma 3.1. For any k € IN, any a > 0 and any p > 1 the following holds. For any set of
independent, symmetric random variables Y1, ...,Y,, satisfying ||Y;|lv. < M we have
k

n
< QCa,kMH g aiwi,l"'wi,kH ,
P Pt P

n
H ZaiYi
i1

where w; ; are symmetric i.i. d. Weibull random variables with shape parameter « and
= (k/(1 —log(2)))*/*
Cak og .
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Recall that if a = 2, by [4, Lemma 5.4] we have

IS avil, < M| S auga -
i=1 i=1

where g; ; are independent standard Gaussians. In particular, this allows to prove
analogues of Proposition 1.2 and Theorem 1.3 if « = 2/¢ for some ¢ € IN solely based on
the use of Gaussian random variables. We will not pursue this idea further in this note.

(3.2)

Proof of Lemma 3.1. Due to homogeneity we assume M = 1, and for brevity we set
¢ = co k. By Markov’s inequality we have P(|Y;| > t) < 2exp(—t®/*) for any i € [n] and
all ¢ > 0.

The inclusion {c'/*|w; 1| > tY/* ... c/Flw; x| > t1/F} C {c|lwi -+ wix| > t} holds for
any ¢ € [n] and ¢ > 0. This yields for all ¢ > 1

k
t\ a/k
P (clwi, - wzk|>tzH Mgyl = 87 = exp (= k(2) )

( (1 —log(2 )ta/k) 22exp(—ta/k)
> 1),

where the second inequality requires the condition ¢ > 1. Now the rest follows exactly
as in [4, Proof of Lemma 5.4].

Alternatively, one can extend the inequality to all ¢ > 0 by multiplying the left hand
side by a constant. Indeed, it is easy to see (by observing P(c|lw; 1 ---w; x| > 1) > 2/e)
that for all ¢ > 0 it holds

\ \/
'.<:

P(|Yi| > t) < s P(clwiy - wik] > ).

N O

Thus, the contraction principle [19, Theorem 1] tells us that for any p > 1 we have

n
n e
E a;Y;|| < =cak E QWi - Wikl - O
i=1 p 2 i=1 p

Moreover, we shall need estimates for the L? norms of multilinear forms in Weibull
random variables. Adapting [18, Example 3] yields the following lemma:

Lemma 3.2. Let A = (ai)ic[n)« be a d-tensor and (w 7),i < n, j <d, an array of i.i.d.
Weibull variables with shape parameter o € (0, 1]. Then for everyp > 2,

Coa D 2 PV max| Ay || 7
IC[d] JeP(I°)

< ||<A,w ®...0w >Hp < Cad Z Z pll\/a+\5\/2 maXHA;,LH
IC[d] JeP(I¢)

Note that a similar result for Weibull variables with shape parameter a > 1 is not
known yet if d > 3, which explains the restriction to « € (0, 1] in this article. The case of
a € [1,2] and polynomials of total degree D < 3 has been discussed in [4, Proposition
6.2].

In the proof of Theorem 1.3, we actually show LP estimates for f(X). The following
proposition provides the link to concentration inequalities. Results of this type are by
now standard, and we cite them in the form given in [31] with some smaller modifications
to address the situation considered in the present note.
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Proposition 3.3. Assume that a random variable Z satisfies for every p > 2

1Z —EZ, <> (Crp)™
k=1

for some v € N, some constants C1, . ..,C, > 0 and some exponents v, € (0, 00) for which
we assume 71 < --- < ,. Let L .= |{k: C} > 0}| and r := min{k € {1,...,v}: Cy > 0}.
Then, for anyt > 0

log(2) . [t/
_ >t) < ST '
P(Z ~EZ| 2 t) < Zexp < 2(Le)l/ k—nllyl-r-lw{ C

In the second group of auxiliary results, we discuss some properties of the norms
IlA]l 7. To this end, recall the Hadamard product of two d-tensors A, B given by Ao B :=
(aibi)ig[nja- For any C' C [n]¢, we may define “indicator tensors” 1¢ by setting 1¢ = (ay);
with ¢; = 1 ifi € C and a; = 0 otherwise. If | 7| > 1, we do not have

[Aolclls < llAlls (3.3)

in general. However, [4, Lemma 5.2 and Corollary 5.3] show a number of situations in
which such an inequality does hold, e.g. “generalized rows” or “generalized diagonals”
as well as certain sets L(K). Here, for any partition = {K3, ..., K, } of [d] we define

LIK)={ic[n i =i« Jj: k1< K;}. (3.4)

That is, L(K) is the set of those indices for which the partition into level sets is equal to
K.

We need to extend these results to the “restricted” tensors A;,.. That is, we examine
whether (a modification of) the inequality

(Ao 107 < 1Al (3-5)

still holds in the situation where J is a partition of 7¢. Additionally, we show an analogue
of [4, Lemma 5.1].

Lemma 3.4. Let A = (a4);c[,o be a d-tensor, I C [d] and i; € [n]" fixed.

1. IfC ={i:ig, = J1,-.. ik, = ji} forsome 1 < k; < ... < k; <d (“generalized row”),
then (3.5) holds.

2. If C = {i: iy, = i; Vk,l € K} for some K C [d] (“generalized diagonal”), then (3.5)
holds.

3. IfCy,Cs C [n]? are such that (3.5) holds for any d-tensor A, then so is C; N Cs.
4. IfK € Pd, then ||(A o 1L(IC))ifc ||j < 2“C|(“C|71)/2||/1i1C ||j

5. For any vectors v, . ..,vq € R™, [|(A o @ v:)i,c |7 < | Aiye |7 Ty [[viloo-

Proof. To see (1), we may assume that {k1,...,k NI = 0 (note that if {kq,..., kNI #0,
either the conditions are not compatible, in which case (Ao 1¢);,. = 0, or we can remove
some of the conditions and obtain a subset with {k1, ..., kf} NI = (). In this case, if C'is a
generalized row, then (Ao 1¢);,. = Aj,. o 1o for some generalized row C’ in I¢, proving
(1).

If C is a generalized diagonal, we have to consider two situations. Assuming KNI = {3,
i.e. K is subset of /¢, we immediately obtain (2). On the other hand, if K NI # (), then
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either (Aol¢)i,e =00r (Aole)i,e = Ai;. 01 for some generalized row C’ in I¢, readily
leading to (2) again.

(3) is clear. To see (4), observe that 1rx) is the indicator matrix of a set C' which can
be written as an intersection of |K| generalized diagonals and |K|(]K| — 1)/2 sets of the
form {i: iy # i;} for k < I. Recall that

(B o1z )isellg = (B = Bolg,—iy)iells < 2[Bi. g,

using (2) in the last step. As a consequence, the claim follows by applying (2) again and
an interation of (3). Finally, noting that

j:SUP{Z Q= 1”2 H (J)- (j)||2 }

B

1(A 0 L, v0)s,

ire =

d d
<sup{zalnx<ﬂ>. o1l < 1} TTlvilloo = 14s,e Dl TTloilcs
i=1 =1

ife
we arrive at (5). O

We are now ready to prove Theorem 1.3. Before we start, let us give some final
definitions. For any multiindex i let [i| := }_, i;. For the sake of brevity we define

Ima = {(i1,...,im) e N : |i| = d},
Im,Sd = {(il, e ,’Lm> S INm . |i| S d},

where by convention 0 ¢ IN. Given two multiindices k, 1 of equal size, we write k <l if
k; <l; for all j, and k <1if k <1 and there is at least one index such that k; < [;. Lastly,
by f < g we mean an inequality of the form f < Cp 9.

Proof of Theorem 1.3. The proof works by finding suitable estimates for the L? norms
| f(X) —Ef(X)|l,, from which we derive concentration bounds using Proposition 3.3.
We may assume M = 1. For the general case, given random variables X1,..., X, with
[Xilly, < M, define Y; = M~'X;. The polynomial f = f(X) can be written as a
polynomial f: f(Y) by appropriately modifying the coefficients, i.e. multiplying each
monomial by M", where r is its total degree. Now it remains to see that 3@...2‘_,» f(Y) =
M9y, i, f(X).

Step 1. First, we reduce the problem to generalizations of chaos-type functionals
(1.7). Indeed, by sorting according to the total grade, f may be represented as

kl kz... k”
ZZ 2 Z it o) T T4 L+ o,

=1v=1kel, 4i€[n

()
where the constants satisfy 6(1 ) ens(in k) = Climy oy )seeos(imy

m € S,. As in [4], by rearranging and making use of the independence of X3, ..., X, this
leads to the estimate

D d
(X)) - 2N IP> | Y axl —Exf) (e —BXS),

=1kel, 4 i€[n]z

) for any permutation

where
D m m
k _ (k1+... Jrkm) ‘15
d=2 ¥ % ()it 11 ex
m=v ky41,....,km >0 Tydlyeensbm =v+1
ki+...4km <D (i1,...,0m ) E[n]™
EJP 26 (2021), paper 48. https://www.imstat.org/ejp
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Step 2. Let X, ..., X(4 be independent copies of the random vector X. Take a set

of i.i.d. Rademacher Varlables (e; g )) i <mn, j < d, which are independent of the (X));.
By standard decoupling and symmetrization inequalities (see [8, Theorem 3.1.1] and [8,
Lemma 1.2.6]) we have

0 - B0 £ 3 [ Z ak (X" = B () = B

d=1v=1kel, 4 i€n

D
SHIY | Z ately) (X)) el (X))
d=

1v=1kel, 4 i€[n

P

P

Noting that | X ||y
leads to

D d
1O =B, s S3 S | D akwwl ) @ wl)

d=1v=1kel, 4 i€[n]z

e = |\X,;||{§,a < 1 (cf. Appendix A), an iteration of Lemma 3.1 hence

p

Here, (w, G )) is an array of i.i.d. symmetric Weibull variables with shape parameter a.
Moreover the family (q; )Ve{l .d} keI, 4 ic[n)z gives rise to a d-tensor A, as follows.
Given any index i = (iy,...,iq) there is a unique number v € {1,...,d} of distinct
elements j}f7 ...y Jy with each 7 appearing exactly k; times in i. Consequently, we set
Lyeees

iy iy = ajh.._?jf”), and A; = (ai)ie[n]d. Note that this is well-defined due to the symmetry

assumption.

For any k € I, 4 denote by K(k) = K(k1, ..., k,) € P; the partition which is defined by
splitting the set {1,...,d} into consecutive intervals of length k1, ..., k,. In other words,
Kk)={Ky,...,K,}with K, = {3 2 ki + 1, T ki 42, kb 1 =1,...,v. Now,
recalling the definition of L(K) (3.4), rewriting and applying Lemma 3.2 together with
Lemma 3.4 (4) yields

1F(X) = Ef(X)lp

Mo

Z S Aa 0 1y ..k ®— 1®k L (w E,J;l)ignﬂip
1v=1kel, 4

d
S > P‘”/aﬂyl/zm?X\l(Ad01L(1<(k1 ..... go)ie llg

lv=1kel, g IC[d] J€P(I€)

d

Mo

d

plli/aHJ\/?

N
Mo

max||(Aa)ize ll7-
d R

1I1C[d] JeP(I€)

Step 3. Next, we replace ||A4||7 by |Ef(®(X)||7. To this end, first note that for
i € [n]? with distinct indices ji, ..., , which are taken 1, ...,l, times, we have

D

orf
Eaxil...aazid(X): Z Z Z Z

k:kZl m=v k‘,,+1 ..... km >0 ju+l 11111 jm
ki4...4+km <D (j1,....jm) €[n]™

m (k1+.. +/< ) kg—lg kg kg!
<V>V!C(J1 k1)sees(dms m)HEXja H EX; H (kg —13)!

=v+1
= vl las + R,

(d)

where the “remainder term” R, corresponds to the set of indices k satisfying k > 1. If

d = D, we clearly have Ri(d) = 0, and therefore
aD
ﬁ(i}():u'll'lu'a,:y"[ﬂ'|L,|'a,, (36)
i1 - 0T
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where Z = {I1,...,1,} is the partition given by the level sets of the index i. It follows
that for any I C [D] and any partition 7 € P(I°),

1(Ap)iellz < D I(Ap o lpge)iells < D IEFPHX) 0 1pe))ise |7
KePp KePp (3.7)

S IEFPHX) )i

using the partition of unity 1 = ;. pp 1L(c) and the triangle inequality in the first,
equation (3.6) in the second and Lemma 3.4 (4) in the last step.

The proof is now completed by induction. More precisely, in the next step we show
that forany d =1,...,D — 1, any I C [d] and any partitions Z € Py, J € P([d]\I),

Vg

D
IR iellz S >0 D 1Al (3.8)
k=d+1 KeP([K]\I)
K>

Actually, one can see below that it is possible to restrict the second sum to partitions
K with |K| € {|T]|,|J| + 1}. Once having proven (3.8), it follows from reverse induction
that

D

Z Z Z ‘I‘/a+'j‘/2maXII Addirells < Z Z Z plVoF T2 max| (B D (X))s || 7-

d=11C[d) JeP(I°) d=11C[d] J€P(I°) i
Here, performing the induction, we consider sums 3.2 41 and proceed from k£ = D to
k = 1. The base case k = D then immediately follows from (3.7). In the induction step
we moreover use that for any p > 2 and any |K| > |.7| we have pl71/2 < pIXl/2_ In view of
Step 2 and Proposition 3.3, this finishes the proof.

Step 4. Instead of (3.8), we actually show

IR o 1p2))ie o S Z ST ARk

k=d+1 KeP([K]\I)

IKI=|T|
from which (3.8) easily follows (cf. the arguments used in (3.7)). To this end, let us
analyze the “remainder tensors” R(?) in more detail. Fixd € {1,...,D — 1}, I C [d], is
and partitions Z = {I1,...,I,} € Py, J = {/1,...,J,} € P([d]\I). Here we assume 7 to
be “admissible” in the sense that there exists some j € L(Z) such that j; = i; (otherwise
(R o 11,1))i,. = 0). Forinstance, ifd = 3, I = {1,2} and i; = (1,1), T = {{1,2,3}} is
admissible but 7 = {{1}, {2, 3}} is not. Moreover, let 1 be the vector with /3 := |I5| (which
implies |1] = d).

S§d7k) _ (S§d7k1"“7ku))

For any k € I, <p with k > 1, we define a d-tensor = ien)e =
d
(sf ))ie[n]d as follows:
(d) = (k Em) kg—1 i K
) _ +oot sls 8
5V =lien) D > > ( )‘3(“1 K)o oo H EX;, 11 EXis -
m=vky, 1, Em>0  Gyq1.e im =1 B=v+1

k1o tkm <D (1,0 sim) €[n ]2
Here, for 8 < v we denote by jg the value of i on the level set /3. Clearly,

! k!
(@) ky! . (dk).
R%olyqg = E V|k1_l1 (k: —Z)S
kel, <p

k>1

Therefore, it remains to prove that there is a partition X € P([k]\I) with |K| € {|7]|,|T| +
1} such that

1SS Nl S 1 (A)ige llic (3.9)
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for any i;. To this end, we introduce an auxiliary tensor which is given by an appropriate
embedding of S; (41 " Choose any partition T = {fl, e ,f,,} € Py with |INﬂ| = kg and
Ig C Ig for all 3. Embedding the d-tensor Séd’k) into the space of |k|-tensors is done by
defining a new tensor S/l = (5{*); given by
sl = 5([(?] Licr @) (3.10)
We now define the partition = {K4,..., K, 41} as follows: for j =1,...,u, we add
all elements of J; to K, so that it remains to assign the elements r € {d+1,...,|k|} to
the sets K;. Since 7 is a partition of |k|, there is a unique k € {1,...,v} such that r € I.
Take the smallest element ¢ =: 7(r) in I, (since I, C I, we have t € [d). Ift € I¢ it
follows that ¢ € K; for some set K; and we add r to K. If t € I, we assign r to an “extra
set” K, 11. In particular, it may happen that K, = (. In this case, we ignore § = 1+ 1
in the rest of the proof.

LI
K1 Ky Ks K1 Ky K3 Ky

Figure 1: An illustration of the procedure of producing the partition K for d = 6, |k| =8,
I =123}, 7 ={{1},{4},{5,6}} and Z = {{1,2,5},{3,6,8},{4,7}}. In both figures we
used shapes to encode the partitions under consideration. In the first step (left figure),
we assign all elements of 7 to K. In the second step (right figure) we use the partition
7 to assign the elements 7 and 8. Here, 7(7) = 4 and 7(8) = 3, so that 7 is added to K,
(see the left figure) and 8 is added to K, as 3 € I.

First off, we claim

d,|k
1657 M)isell7 < NE™ sl (3.11)
To see (3.11), let z = (@) = (( .(ﬁ))) be such that maxg_; /2|, < 1. Based on this,
we define vectors y = (y*))g_1, 41 via
(8)
FON {miKﬁﬁ[d] [Lexpjg Livming, B= Sl
i
’ HTGK‘L+1 1i7':i1r('r) B =

As y#+1) only has a single non-zero element, it is easy to see that max;—; L1 Hy(ﬁ) |, < 1.

Moreover, by the definition of the matrix § "“' and the fact that if i € L(Z), then for r > d,
( 28 ) (/t+1)

iy = in(r), Which implies yi Ti i = for 8 < p as well as Yire =1 we have
[’-f‘l
p+1
S(dk ®m(ﬁ) \k\)) H®y(ﬁ)>. (3.12)
B=1

Hence, the supremum on the left hand side of (3.11) is taken over a subset of the unit
ball with respect to max;—1__,11/|z(?],.
Finally, it remains to prove

1S, e < 1A )ie Nl (3.13)

for any partition K € P(I°). To see this, note that i € L(Z) implies ?ik' = allkl [15-1 ]Eleif*lﬁ.

As a consequence,

Sl = (Aol o ®|/3 | 198,
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where the vectors vs are defined by vg = (EX*""),<,, if 8 € {min1;,..., minI,} and
vg = (1,...,1), otherwise. In particular, recalling M = 1 we always have |[vg|lcc < 1, and
therefore, by Lemma 3.4 (5),

15™ e < A 0 1l

from where we easily arrive at (3.13) by applying Lemma 3.4 (4).
Combining (3.11) and (3.13) yields (3.9), which finishes the proof. O

It remains to prove the corollary-type results presented in Section 1.

Proof of Proposition 1.1 and Corollary 1.4. Corollary 1.4 follows directly from Theorem
1.3 by calculating the derivatives. Moreover, Proposition 1.1 follows directly from
Corollary 1.4 (2). O

Proof of Theorem 1.5. First let a € (0, 1] and consider the bound given by Theorem 1.3.
Fixanyd =1,...,D. Then, for any I C [d], any i; and any J € P(I¢), we have

IES DX )irellg < IEFD )iy s < IBFD(X)]us

(using (1.6)) as well as
a 2

e a—
d = 2|I[+alJ|

Ift /(M| Ef(4(X)|us) > 1, this immediately yields the result. Otherwise, note that the
tail bound given in Theorem 1.5 is trivial. (In fact, here one needs to ensure that Cp , is
sufficiently large, e.g. Cp , > 1. It is not hard to see that in general this condition will
be satisfied anyway.)

To prove the result for a € (1, 2], we need to modify the proof of Theorem 1.3. Here
we only provide a sketch, since many of the arguments can be easily adapted. We
continue working with symmetric Weibull variables with shape parameter a. As Lemma
3.1 holds true for any a > 0, the central task is to find a replacement for Lemma 3.2 (or
more precisely, an upper bound on |[{4,w! ® ... ® w?) |,)- Here we begin with the case
of d = 1. Using the notation from the lemma, we may deduce from [20, Theorem 1] that

(A, w)ll,, < C([(A, willy + [[Ally )

where, writing z; = 2,1 (|z;| < 1) + (|2 > 1) = Z; + &4,
n n
| Al pr,, = sup { Zaixi: Zmin(m?, |z4|%) < p}
i=1 i=1
n n
<sup{ Y aidi: |3, < p2} +sup { Y aidi: il < pt/ )
i=1 =1

<2V sup { Y s |lzll, < 1} = 29V Al

i=1
which together with ||(A4, w)||; < |[{(4,w)|ly; < Cu||A|l; leads to

(A, )|, < Cap™ || All, (3.14)
for any p > 1. This may be iterated to arrive at

(40! @ 8 whll, < Cop" | Al (3.15)
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for any d-tensor A and any p > 2 with the same constant C, as in (3.14). Indeed,
assuming we have proven (3.15) up to order d — 1, we obtain that

a)||? _ /e p
| 3 wianl?wld ) < ool S (k]

7;1 ..... id 1 ..... ’Ld 1 ’Ld 1

> w7,

@1,eytd—1 2a=1

Sz (3 ],
p

U1 yeesld—1 1g=1

_ Ci(d—l)pQ(d—l)/a Z H Z ail...idw(d)

i1yeig_1  dq=1

2 2
S Cidp2d/(x Z Hail---id—1'||2 = CZdPQd/a”A”HS'

i1,eeeybd—1

— QU1 2d-D/a

Here we have used the assumption in the first step and (3.14) in the last inequality. This
establishes (3.15). Following the proof of Theorem 1.3 using (3.15), the conclusion of
Step 2 (in particular recalling the d-tensor A, introduced there) reads

D
1£(X) = EfX)]p > p™ (| Aallns.

d=1

The rest of the proof is easily adapted.
From here, the exponential moment bound follows by standard arguments, see for
example [6, Proof of Theorem 1.1]. O

A Properties of Orlicz quasinorms

As mentioned in the introduction, the Orlicz norms (1.5) satisfy the triangle inequality
only for o > 1. However, for a € (0, 1) it is still a quasinorm, which for many purposes
is sufficient. We shall collect some elementary results on Orlicz quasinorms in this
appendix. The first result is a Holder-type inequality.

Lemma A.1. Let X1, ..., X) be random variables such that || X;||y, < oo for some a; > 0
and let t == (Y.F_, a;1)~'. Then ||[]_, Xillg, < oo and

k
HIX le., -

Proof. By homogeneity we can assume || X;[|;, = 1foralli=1,..., k. We will need the

general form of Young’s inequality, i. e. for all py,...,pr > 1 satisfying Z —1 pl =1and
any zi,...,xx > 0 we have

k k

—1,.pi
[Tw: <> pitat,
i=1 i=1

which follows easily from the concavity of the logarithm. If we apply this to p; == a;t™*
and use the convexity of the exponential function, we obtain

k k k
EGXP(H|Xi|t) SEexp(Zp; ai) SZp;lEexp( ‘”) <2.
i=1 i=1 i=1
Consequently, we have HHf:l Xillg, < 1. O
EJP 26 (2021), paper 48. https://www.imstat.org/ejp
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The random variables X1, ..., X; need not be independent, i.e. we can consider a
random vector X = (Xj,...,Xy) with marginals having a-sub-exponential tails. The
special case o; = aforalli =1,...,k gives

k
11T
=1

To state the other lemmas, for any a > 0 define

k
< H Xillg -
W _j:1|| illw,

dy = (ae)/*/2  and D, := (2(a A1)e)"/“. (A.1)
Lemma A.2. For any o > 0 we have

X,
pl/a

X1,

oo (A.2)

d, sup < || X|ly < Dqsup
p=>1 “ p=>1
For a > 1, we obtain «-independent lower and upper bounds on d, and D,, i.e.

do, > 1/2 and D, < 2e, agreeing with the bounds proven in [5, Section 8]. In the

proof below, we will closely follow the proof therein, but keep track of the a-dependent

constants.

Proof. We begin with the left inequality. By homogeneity, we assume [ X||;, = 1. First
let us show that we have

g(z) = (ae)_l/a e - >0 for x> 0. (A.3)

Note that ¢ is continuous on [0,00) and differentiable on (0,00) with ¢(0) > 0 and
g(z) — oo as x — oo. Therefore, it suffices to find the critical points. We can rewrite the
condition ¢/(z) = 0 as e¥y = y*/*a~(ae)'/*, setting y := 2. From this representation it
can be seen that there can be at most two points xzy and x; satisfying this condition. One
of these points is z,, == a~!/®, and we have g(z,) = 0. A short calculation shows that
g (x4) = o/t > 0, so that z, is a global minimum, from which g > 0 follows.

Next, from this we can infer forall p > 1 and o > 0

pla o
P < (£> ev .
ae

Indeed, by a transformation y = zP and the change a = % this is just an application of
(A.3). Consequently, for any p > 1 we have

/o /o /a
IX1E < ()" Bep x1%) < 2(£)" <o ()7
ae ae ae

For the second inequality in (A.2), again assume that sup,,> ‘L)f/llf’ = 1. First, we

consider the case of « < 1 and extend the supremum to p € [o, ) as follows. For any
p € |a, 1) we have

||X\|p<||X||1< 1 L IIXII,,< 1
pl/a — pl/a - pl/a - ol/a ng pl/a - ql/a’

Now, by Taylor’s expansion and using the inequality n™ < e™n! gives

| X|” — E[X|*" o n" N e\ 1
EeXp(ta =i tanp) S1+Z:n!tcmSlJFXj(?&) T l—et—o’
n=1 n=1 n=1
For t = (2¢)'/“ this is less or equal to 2, proving the assertion. These arguments can
easily be adapted to the case of o > 1. O
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Lemma A.3. For any « > 0 and any random variables X,Y we have

1X +Yly, < Ko (1Xlly, +1¥ly,) (A1)
1

EX < — | X A.D5

B Xlhy, < 5oy X v (A.5)

|X ~EXlly, <Ko (1+(dalog2)™) Xy, (A.6)

where K, = 2'/® ifa € (0,1) and K, = 1 ifa > 1.

Proof. First assume a € (0,1), let K == ||X||,, and L := ||Y||,_and define ¢ := 2V/*(K +
L). We have

X +Y|" (X1 + YD~ X"+ v
E — | <E — | <E —_
exp ( o < Eexp T < Eexp 2K 1 L)

exp X exp Y
2K« 2L«
1 X~ 1 Y|®
< §]Eexp (|K0‘ ) + §Eexp (|L‘|"> < 2.
Here, the second step follows from the inequality (z + y)* < 2% 4 y© valid for all z,y > 0
and « € [0, 1], and the fourth one is an application of Young’s inequality ab < a?/2 + b2/2

for all positive a, b.
For a > 1 it is easy to see that ¢(z) = exp(z®) — 1 satisfies ¢(0) = 0, is convex and

<

=

non-decreasing on [0, 00). As a consequence, for K := || X||, and L = [V, we have
\X+Y|> (|X|+IY|> K <|X|> L (IYI)
— ) < < — —
W) <0 ) < mrp() 22 (%),

and it remains to integrate this with respect to P.
To see (A.5), assuming ||XH\I,Q < 00, an application of Lemma A.2 gives

EX| By 1
IEX|lg, = e < o < e lX
(log 2) (log 2) da(log2)
From here, (A.6) follows readily. O
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