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We establish, in full generality, an unexpected phenomenon of strong
regularization along normal convergence on Wiener chaoses. Namely, for ev-
ery sequence of chaotic random variables, convergence in law to the Gaus-
sian distribution is automatically upgraded to superconvergence: the regu-
larity of the densities increases along the convergence, and all the deriva-
tives converge uniformly on the real line. Our findings strikingly strengthen
known results regarding modes of convergence for normal approximation on
Wiener chaoses. Without additional assumptions, quantitative convergence
in total variation is established by Nourdin and Peccati (Probab. Theory Re-
lated Fields 145 (2009) 75-118), and later on amplified to convergence in
relative entropy by Nourdin, Peccati and Swan (J. Funct. Anal. 266 (2014)
3170-3207).

Our result is then extended to the multivariate setting and for polynomial
mappings of a Gaussian field, provided the projection on the Wiener chaos
of maximal degree admits a nondegenerate Gaussian limit. While our find-
ings potentially apply to any context involving polynomial functionals of a
Gaussian field, we emphasize, in this work, applications regarding: improved
Carbery—Wright estimates near Gaussianity, normal convergence in entropy
and in Fisher information, superconvergence for the spectral moments of
Gaussian orthogonal ensembles, moments bounds for the inverse of strongly
correlated Wishart-type matrices, and superconvergence in the Breuer—-Major
Theorem.

Our proofs leverage Malliavin’s historical idea to establish smoothness of
the density via the existence of negative moments of the Malliavin gradient,
and we further develop a new paradigm to study this problem. Namely, we
relate the existence of negative moments to some explicit spectral quantities
associated with the Malliavin Hessian. This link relies on an adequate choice
of the Malliavin gradient, which provides a novel decoupling procedure of
independent interest. Previous attempts to establish convergence beyond en-
tropy have imposed restrictive assumptions ensuring finiteness of negative
moments for the Malliavin derivatives Our analysis renders these assump-
tions superfluous.

The terminology superconvergence was introduced by Bercovici and
Voiculescu (Probab. Theory Related Fields 103 (1995) 215-222) for the cen-
tral limit theorem in free probability.
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1. Introduction.

1.1. Summary of the results. Controlling the regularity of a sequence of asymptotically
normal random variables is a prevalent question in probability theory. In the framework of
the usual central limit theorem, the smoothing effect of convolution entails the following
regularization phenomenon. Let (X;) be a sequence of centred, normalized, and i.i.d. random
variables such that E[ei’ X1]1 ~ =% as t — oo for some 6 > 0; then for all q € N, there exists
n large enough such that the law of n=1/2 >_"_, X; has a density with respect to the Lebesgue
measure that is €7 and converges in the ¥’?-topology to the Gaussian density, €7 being the
space of functions f: R — R with £, f/,..., 9 continuous and bounded, equipped with
the topology induced by the norm || f e := || flloo + - -+ + | f @]l so-

Extending normal convergence to nonlinear functionals of a random field, in particular
polynomial functionals of a Gaussian field, is a fertile and lively area of research. We refer to
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[36] and the references therein as well as to [32] for an overview. Despite numerous results
regarding normal approximation, capturing the above regularization phenomenon for Gaus-
sian polynomials has so far remained out of reach: the best known modes of convergence are
the total variation distance [35] or the relative entropy [39]. As opposed to the central limit
theorem, thoroughly covered by [28], due to the absence of convolution, questions regarding
regularity in this nonlinear framework are much more challenging.

In this article we develop a novel approach to study the regularity of nonlinear functionals
of a Gaussian field, based on Malliavin calculus and Wiener chaoses theory. In this setting
we show regularization of densities along normal convergence. This discovery drastically
strengthens the aforementioned results. Before stating our results, we recall that the Wiener
chaoses are the infinite-dimensional counterpart of the well-known Hermite polynomials. In
particular, they form an orthogonal basis with respect to the Wiener measure. We also recall
that nonconstant random variables in a finite sum of Wiener chaoses always admit a density
with respect to the Lebesgue measure [45]. We give more details on Wiener chaoses in Sec-
tion 3. We write dpy for the Fortet—Mourier distance; it metrizes the topology of convergence
in law. In the statement below, the Fortet—-Mourier distance plays no specific role and could
be replaced by any distance metrizing the topology of convergence in law. We also write N
for the set of natural integers, and N* := N\ {0}. Our main result reads as follows.

THEOREM 1. Let d € N* and q € N, there exist § =854 > 0 and C = Cy 4 > 0 such
that for all F in the Wiener chaos of degree d, with density f, we have

dim(F, N0, 1) <8=[f €€ and | fllge < C].

Closely related to Theorem 1, is the following sequential theorem that gives the announced
regularization phenomenon along normal convergence on Wiener chaoses. Write ¢ for the
standard Gaussian density.

THEOREM 2. Let (Fy) be a sequence of random variables in a Wiener chaos of fixed
degree, with respective density (f,,). Then

law

Fn n— 00 N(O’ 1) < [”f”(q) - (p(q) “oo m 0, Vq c N]

In the above theorem, the quantity fn(q) is only defined for n large enough.

Our approach to regularity of laws on the Wiener space originates from Malliavin’s semi-
nal contribution [30]. In this paper, Malliavin shows that a random variable F on the Wiener
space has a smooth law, provided the norm of its Malliavin derivative T'[F, F] := |DF ||
admits negative moments at every order. Our Theorems 1 and 2 proceed from Malliavin’s
strategy together with the following result, that is the pivotal tool of this paper.

THEOREM 3. Let (F,),>1 be a sequence of random variables in a Wiener chaos of fixed
degree. Assume that (Fy,) converges in law to N'(0, 1), then

limsupE[['[F,, F,] 9] <00, geN.
n—oo

By standard Malliavin calculus techniques, which are recalled in Section 3.2.2, Theorem 1
and Theorem 2 follow from Theorem 3. Establishing Theorem 3 is the main contribution of
this paper. The proof of Theorem 3 is conducted in Section 6 and relies on the following key
ideas:

e Proposition 31 shows that Theorem 3, stated for scalar random variables, is actually equiv-
alent to its version for vector-valued random variables.
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e Thanks to a new representation of Malliavin derivatives, we relate, in Section 5.2, the
negative moments of I'(F, F') to spectral quantities associated to the Malliavin Hessian.

e For chaos of degree 2, the Malliavin Hessian is deterministic and the control of these
spectral quantities is straightforward (see Section 4.2).

e For chaos of degree > 2, we proceed by induction. We first compare the Malliavin Hessian
with the compressed Malliavin Hessian which is obtained by multiplying it by a large
independent Gaussian matrix of small rank, which enables us to reduce the dimension (see
Section 6.4). Then Section 6.5 we interpret the compressed Hessian as a vector of random
variables in a chaos of degree d — 1 allowing to conclude by the induction hypothesis.

We give a more detailed summary of our approach in Section 1.4.
1.2. Compendium of related results.

1.2.1. Central limit on the Wiener space and the Fourth Moment Theorem. The break-
through by Nualart and Peccati [43] provides an efficient and tractable criterion to establish
normal convergence on Wiener chaoses. Their Fourth Moment Theorem states that a sequence
in a Wiener chaos of fixed degree converges in law to a Gaussian if and only if the sequences
of its second and fourth moments converge to the respective moments of the target Gaussian
distribution. This result has stemmed a new line of research establishing simple, yet powerful,
conditions for normal convergence on the Wiener space. Among the most notable develop-
ments regarding limit theorems on Wiener chaoses, let us mention the following nonexhaus-
tive contributions:

[44] Peccati and Tudor extend the fourth moment theorem to random vectors whose each
coordinate lives in a Wiener chaos, possibly of different degrees.

[42] Ortiz-Latorre and Nualart establish that a sequence of random variables (F},) in a
fixed Wiener chaos converge in law to a Gaussian if and only if ['[F,, F,,] converge to a
constant in LZ.

[35] Nourdin and Peccati combine Stein’s method and Malliavin calculus in order to ob-
tain a quantitative fourth moment theorem. Namely, for a chaotic random variable F' with
E[F?] = 1, we have

drv(F,N(0, 1)) < c Var[['[F, F]]'/* < cE[F* - 3]'/%.

This landmark contribution emphasizes the symbiotic interplay between Stein’s method and
Malliavin calculus: on the Wiener space, Stein kernels, that quantify convergence in distribu-
tion, are explicitly computable through integration by parts for the Malliavin operators; see
[32] for a regularly updated list of contributions in this area.

[3, 26] Ledoux, and Azmoodeh, Campese and Poly leverage the rich spectral properties
of Wiener chaoses to revisit the fourth moment theorem. This approach avoids the intricate
product formula for Wiener chaoses and insists instead on moment inequalities for chaotic
random variables. For further developments of this strategy, see [4, 29]

[33] Nourdin, Peccati and Swan improve further the Malliavin—Stein approach by estab-
lishing a fourth moment bound for the relative entropy with respect to the Gaussian measure.
In view of Pinsker’s inequality, this improves the convergence in total variation of [35], al-
though the rate of convergence in [33] are nonsharp by an additional logarithmic factor.

All the results presented above hold for a general sequence of chaotic random variables, that
is, they hold without any further assumption on the sequence. For such general sequences,
until the present contribution, no results beyond convergence in entropy were available.
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1.2.2. Controlling the regularity via the negative moments of the Malliavin gradient.
Originally, Malliavin [30] uses controls on negative moments of the Malliavin derivative to
give a new, purely probabilistic, proof of Hormander theorem on hypoelliptic operators [19];
see also the recent selfcontained survey [16]. Since then, establishing that I'[F, F]7” € L!
has become a practical criterion in the study of the regularity of the density of F. For in-
stance, in various contexts the recent works [2, 12, 23, 33] implement this strategy. In this
paper as well as in the companion paper [17], we propose a new general estimate on the
negative moments of ['[F, F'], involving the spectrum of the Hessian matrix of F'. We then
bring the aforementioned fine results regarding normal convergence on Wiener chaoses, aris-
ing from the Malliavin—Stein method, to bear on establishing existence of negative moments
for asymptotically normal chaotic sequences.

Previous works on the Wiener space have implemented the strategy of controlling negative
moments of the Malliavin derivative to improve normal convergence. These various attempts
fail to capture the generality of the phenomenon we exhibit in this work and are constrained
by unnecessary assumptions in order to carry their analysis. Let us mention the most promi-
nent developments in that regard. In the three following examples, the present contribution
renders the additional assumptions on the negative moments of the Malliavin derivative un-
necessary.

[22] Assuming negative moments for the Malliavin derivative, Hu, Lu and Nualart give a
% version of the celebrated bound of [35]. Namely, take a sequence (F,,) of chaotic random
variables with variance 1 and such that

limsupE[[[F,, F,] #] <00, peN,
n—oo

they show the following Malliavin—Stein bound for superconvergence
1/2
|39 = @] < E[F; =3]"%  qeN.

[33] In the same spirit, under the assumptions of negative moments, Nourdin and Nualart
establish a fourth moment theorem in relative Fisher information. The authors are, moreover,
able to apply their criterion to general sequences of random variables living in the second
Wiener chaos. In this case an explicit diagonalization argument allows to conclude on the
existence of negative moments. We also refer to [27], Proposition 5.5, for related bounds on
the negative moments of the Malliavin derivatives in connection with the Fisher information.

[23] Hu, Nualart, Tindel and Xu establish superconvergence to the normal distribution of
properly rescaled Hermite sums of a stationary Gaussian field, under the assumption that the
spectral measure admits a density whose logarithm is integrable, together with mild additional
assumptions on the spectral measure.

1.2.3. Regularity for general polynomials in Gaussian variables. Our techniques
strongly profit from the asymptotic normality of the sequence under consideration. The ques-
tion of the regularity of the law for a generic element of a Wiener chaos, possibly away from
normality, has attracted several important contributions. For instance, [8] establishes that the
law of a nonconstant polynomials in independent Gaussian variables always belong to a frac-
tional Nilkolskii—Besov space. Moreover, they show that this regularity is the best possible at
this level of generality; see also the survey [7] and the references therein.

1.2.4. Superconvergence in free probability. In [5] Bercovici and Voiculescu discover a
remarkable regularization in the free central limit theorem: indeed, for any free and identi-
cally distributed random variables (X,,) the law of n~!/2 >_i_; X; is eventually smooth, and
the sequence of respective densities converges to the semicircular density, in the sense of uni-
form convergence on compact sets of all the derivatives. They call this better-than-expected
convergence “superconvergence,” and we borrow the terminology from their work.
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1.3. Detailed review of the results. As anticipated, we establish a regularization phe-
nomenon along normal convergence on Wiener chaoses. Our techniques exploit the rich
structure of Wiener chaoses and yield existence of negative moments for |[DF; ||, as soon
as (Fy) converges in law to a nondegenerate Gaussian. This phenomenon has gone unnoticed
until now. It allows, in particular, an important enhancement of the normal convergence on
Wiener chaoses: from total variation [35] or relative entropy [39] to superconvergence, that
is, uniform convergence of the densities as well as all their derivatives. From [35, 42] normal
convergence of (F},) guarantees that (||DF,||) converges to a constant in L? (p > 1). Here we
refine this information on the behaviour of the Malliavin derivatives and provide analogous
results for negative p. This enables Malliavin calculus techniques to establish regularization.
We actually obtain a version of our result for sequences of vectors whose coordinates are in
Wiener chaoses, possibly of different degrees, and some variations of the result which hold
for finite sums of Wiener chaoses. We discuss below various applications.

1.3.1. Regularization on Wiener chaoses. In what follows, we denote by W,, the mth
Wiener chaos associated to a fixed Gaussian field and I' the associated square field operator,
that is, I'[F, F] := ||DF ||> where D is the Malliavin derivative. Whenever, F= (F1,..., Fy)
is vector-valued, we consider the Malliavin matrix

I'(F):= (T[Fi., F}));;-

Following Malliavin’s idea, our regularization results are obtained through the existence of
negative moments for the Malliavin matrix. The general version of our theorem for random
vectors is as follows.

THEOREM 4. Let d and my,...,mg € N*. Consider a sequence (F ) C I Wi, such
that

F — N(O, 1y).

Then for every g > 1, there exist N € N and ¢ > 0 such that
(1) E[detT'(F,) ] <¢, n>N.

REMARK 5. Equivalently, the sequence (F(l‘?n)_1 )n>1 1s asymptotically bounded in L7,
in the sense that, for any matrix norm ||-||,

limsup E[| T(F,) "] < o0
n—oo

REMARK 6. We can consider more general limiting laws A/ (0, C) with C an invertible
d x d matrix. Without loss of generality, assume that (m;) is not decreasing. Let k < n and
i1, ..., be the indices such that m;, # m;, ;. Then since elements of a Wiener chaos of dif-
ferellt degrees are uncorrelated [36], Proposition 2.7.5, we find that C},, the covariance matrix
of F,, is diagonal by blocks and contains exactly k blocks. Write C,,[1], ..., C,[k] for those
blocks. The block Cy,[/] is a square matrix of size n; x n;, where n; is the numbers of indices
i such that m; = m,,. Since C is invertible, for n large enough C, is also invertible. Inverting
the matrix by block and using that Wiener chaos are stable by nonzero linear combinations,

we obtain that C,, 1/ Zﬁn satisfies the assumptions on the theorem.

REMARK 7. It is possible to consider a slight generalization of our result, where we
consider degrees m ) that depend on n but are uniformly bounded. In this case the sequence
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(ml(")) assume only finitely many distinct values. Thus, we can extract finitely many sub-
sequences that satisfy the assumptions of the theorem. It would be interesting, and more
difficult, to consider varying degrees ml(") with mE") — 00, possibly with some prescribed
speed of divergence. We do not how to tackle this problem; it would require the demanding
and involved task of tracking quantitatively the dependence in the degrees of the chaos in all

our estimates.

As anticipated, an important consequence of Theorem 4 is a superconvergence phe-
nomenon on Wiener chaoses: by integration by parts, negative moments for detI"(F’) yield
regularity estimates on the density. We measure the regularity in the Sobolev space W7 (R¥)
with p € [1,00], and g € N. This is the space of (class of equivalence of) functions
f: R? — R that are in L? such that

a . an D d .
3f.=W€L, a=(011,...,ozd)€N,|Ot|.=011+-~+ad=q.
1 .. d

Here the partial derivatives are taken in the sense of distributions. We often omit the depen-
dence on R? in our notation. We equip W74 with the Sobolev norm

I fllwar == > |8% £ .0-

le| <q

For g = 0, our definition is understood as W%” = L”. Accordingly, we extend our definition
of €4 as the set of functions f: RY — R with all the partial derivatives 3% f for || < ¢
continuous and bounded. It is equipped with the norm

If s =D %] -

le|<q

We recall that, by the Sobolev embeddings [20], Section 4.5,
d
(2) I-lwatr < I-llwer <cll-lyqa, pell,ool,geN, ¢ :=d+q— > >q.

3 llgs <cl-llygn, g€N, g :==q+d.

Thus, it is sufficient to control the norms ||-||y4.1 for ¢ € N, in order to control all the norms
I-llwa.r for ¢ € Nand p € [1, oo], and all the norms ||-||¢« for ¢ € N. To achieve this control,
it is convenient to work in Fourier modes. We define

I fllna := sup 17117 f (@)

lzli=1

, ge€N.

By the Hausdorff—Young inequality [20], Theorem 7.1.13, the Fourier isomorphism theorem
[20], Theorem 7.1.11, the continuity of the Fourier transform on L?-spaces [20], Theorem
7.9.3, and (2), we have

4 I-lwat < cll-llyart < Mgt

THEOREM 8. Let (Ij“n) be as in Theorem 4. Then, denoting by f, the density of Ij"n and
by ¢ the density of the standard Gaussian distribution on R, for every p € [1, o0] and g > 0,
we have that, for n large enough, f, € W9?(R?) and

wa:r(RY)

5) Jn w %

Let us state some immediate consequences and remarks:
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(a) In particular, we obtain that f,, — ¢ in L?(R?) for every p € [1, oo]. This convergence
is already new, except for p = 1, which is simply total variation. By (3) we also deduce that,
for n large enough, f, € €4(R?) and || f,, — ¢|l«a.

(b) By (4) Theorem 8 also gives estimates on characteristic functions of vectors in Wiener
chaoses close, in law, to a Gaussian vector, which may be advantageous in some circum-
stances: for every m € N* and g € N, there exist § =4,,,» > 0 and C = C, > 0 such that,

for every F € W,,, we have

6) dim(FLN(0, 1)) <8 = sup [7])|E[7F]| < C.

=1

(c) We could, in fact, be more precise and estimate the rate of convergence. For example,
Theorem 4, together with [22], Theorem 4.4, yields for univariate random variables that, for
every p € N, there exist Cj, and o, > 0 such that, for every F € W, with density f,

7 E[F*] -3 <a,=[f €€ and supll f — gllgr < C, B[F* —3]"/7].
xeR

This estimate could be generalized to random vectors. It would be interesting and useful to
derive an explicit expression for the quantities «;, and C),. This rather demanding task falls
beyond the scope of this article and could be explored in further contributions.

Let us now show how modulo, a well-known result in Malliavin calculus, recalled in Sec-
tion 3.2.2, Theorem 4 implies Theorem 8. Similarly, Theorem 3 implies Theorems 1 and 2.

PROOF OF THEOREMS 1, 2 AND 8. By (2), (3) and (4), it is sufficient to show that
| fn —e@llve —0, gqeN.
The conclusion of Theorem 4, that is, (1), implies that

(8) limsup|| fy,[lwa.r <00, pe[l,o0], g €N.
n— oo

For details on this fairly standard result, see Lemma 23 below. By (4), (8) yields

) limsupl| fullnve <00, ¢qe€N.
n—oo

Fix ¢ > 0, and let A = ¢~!. By the convergence in law, we find that

sup |171l] fu () — ()] — 0.

1<||lf|<A

On the other hand, we have

sup (719 fu(®) = FO <91 fr — @l y2a-
llelI=A

Since by (9) and smoothness of ¢,
¢ == limsup|| fy, — ¢l y2g < 00,
n—oQ
we find that

limsup sup [|I7]17] fu (1) — /()| < ce?.

n0 |f=A

This concludes the proof. [J
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1.3.2. Regularization on sum of chaoses. The results partially extend to random variables
in a finite sum of Wiener chaoses. We let W<, := @), Wk. We also denote by Ji the
projection on the kth Wiener chaos.

Theorem 1 does not hold on W,,. Indeed, if F,, = (n + D~'G? + G where G belongs to
the first chaos of the underlying Gaussian field, then (F},),eN is a sequence in W<, converg-
ing in law to the standard Gaussian. Nonetheless, I'[ F,, F,,] = 2(n + 1)_1G + 1)2. It follows
that I'[F,,, F,,]”! is never integrable. Additionally, by direct computations the density of F, is
never continuous. Nevertheless, we obtain regularization results for sequences in W<, under
some assumptions on the projection over the largest Wiener chaos W,,,.

THEOREM 9. Fix m € N* and a sequence (F,) C W<,,. We assume that:

1) I (Fy) — N(O, 1) in law.
(i) (Fp)n>1 is bounded in L.

Then for every g > 1, there exist an integer N and a constant C such that

E[[[F,, F,]17?]<C, n>N.

Let us make some comments on this theorem:

e The main assumption concerns only the projection of F,, on W,,. The projection on the
other Wiener chaoses only need to be bounded.

e The conclusion implies that the density of F}, regularizes as n tends to +o00. At this level of
generality, (F;), does not converge in law. It is not possible to talk about smooth conver-
gence of the densities. Nevertheless, by the same argument as in the proof of Theorem 8,
our result implies that all the limits in law of a subsequence of (F;) have a smooth density
and that the subsequence of the densities converges smoothly.

Concerning smooth normal convergence, we state the following corollary. We write D* F
for the Malliavin Hessian of F, and for an Hilbert—Schmidt operator A, we write p(A) for its
spectral radius.

COROLLARY 10. Consider a sequence (F,) C W<, and the sequence of associated
densities (f,,). Assume any of the three following situations hold:

(@) F,—JmF, — 0in L% and (F,) converge in law to a standard Gaussian.

(b) For every k =0,...,m, (JpF,) converges in law to a Gaussian measure, possibly
degenerate, except for k = m.

(¢) (F,) is bounded in L?, p(D*F,) — 0 in L%, and liminf Var[J,, F,,] > 0.

Then we have superconvergence to a Gaussian density,

WP (R)
n—oo
PROOF. The proofs are immediate but for (c). Since for [ € {1, ..., m},
e 1 e 1 1
L'+ <) = ——— N
1 ( +i) {rl(k J}“
i=1,i#l i=1,i#l

by Meyer’s inequalities (see, for instance [37], equation (3.18)), we find that ,0(D2J1 F,)—0
in L? and thus also in L* by equivalence of L” norms on Wiener chaos (see Section 3.1.3
below). Since F,, € W<, I'(Fp, F;,) € W<,y for m’ =2(m — 1) (see [36], Proposition 2.7.4
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and Theorem 2.7.10). By equivalence of L” norms on Wiener chaos and by [41], Proposition
1.2.2, we find that
E[|DF, [*]/* = B[ (Fa, F)*]"* < cE[T(Fy, F)]'? < CE[F]

Thus, we are in the setting of the second order Poincaré inequality [13, 37], and each of
the (Jx F,;) converges in law to Gaussian, possibly degenerate but for k = m in view of our
assumption. We conclude by (b). U

1/2 12

Actually, from the proof of Theorem 4, one could obtain a vector-valued version of our
theorem for sum of chaoses.

THEOREM 11. Let d € N* and my,...,mgq € N*. Consider a sequence (17“,1) C
[1; W<m, . Assume that:

(1) (J_(n1 Futy.oosdmyFna) = N, 1) in law.
(1)) (Fy)n>1 is bounded in L2,

Then for every g > 1, there exist N € N and C > 0 such that
E[detT'(F,)™]<C, n=>N.

1.4. Scheme of the proof of the main results. Following Malliavin’s idea, Lemma 23, the
core of the proof is to establish control of negative moments of ['[F,, F,,] = |[DF}, ||2 for a
sequence (F,) C W, asymptotically normal, that is, Theorem 3. Actually, it is sufficient to
prove the claim for functionals, depending on finitely many independent Gaussian variables
(N1, ..., Ng) with K arbitrarily large and all the estimates being independent of K, as ex-
plained in Section 3.1.4. In this setting we prove Theorem 3 by induction on m. The main
steps of the proof are as follows.

Extending the statement to vectors. Through a discretization procedure, we show, in Corol-
lary 32, that the induction hypothesis, that is, Theorem 3 for m — 1, implies its vectorial
version, that is, Theorem 4, restricted to (F;) C W,ﬁfl.

Negative moments for the derivative and spectral remainders of the Hessian. Our key ob-
servation relates the negative moments of I'[ F},, F;] to spectral quantities associated to the
Malliavin Hessian D? F,,. Namely, for all ¢ € N*, we introduce the spectral quantities

Ry(D*Fa):= D A .47,
17 Fig
where (1;) is the spectrum of the random matrix D2F,. Then in Proposition 30 we show that
E[[[Fy, F,179] < cE[R,(D*F,) "'/,

where ¢’ depends only on g. Whenever m = 2, that is, on the second Wiener chaos, D*F),
is a deterministic matrix, and the above inequality follows from a diagonalization argument
together with an explicit computation of the Fourier transform of a chi-squared distribution.
This step is completed in Proposition 27. For the case of higher degree, we use a new decou-
pling idea based on taking Malliavin derivatives in the direction of Gaussian random variables
independent of the underlying field.

Compressing the Hessian. Actually, we do not directly derive estimates on Rq(Dan) but
rather control a compressed matrix. To do so, we generalize, using singular values, the notion
of spectral remainders to rectangular matrices (see (19)). Then we show in Lemmas 39 and 40
that the set of matrices X of size K x g such that negative moments of R, (D2 F, - X) controls
those of R (D%F,) is large, in a measure-theoretical sense. The idea is to take X, a Gaussian
random matrix independent of the underlying field, and show that this control happens with
high probability.
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Control of the compressed Hessian. We connect the compressed Hessian with the Malliavin
matrix of an intermediary random vector living in a Wiener chaos of degree m — 1. Namely,
define
K
aF -
D; F, = Z "k €Wpot, X= (x1,...,xK) e RX,
=1 d Nk

DxFy:= Dz Fy,...,Dg F) eW? |, X=(F,..., %) e REX4,

We show that R, (D?F, - X) = det(I"(Dx F,))). Then in Lemma 38 we exhibit a set of matrices
X, with large Gaussian measure, such that the law of Dy F}, is close to a Gaussian. To do
so, with respect to the enlarged Gaussian field (Ng), (X;;), we have that Dx F, € W,ﬁ, and
we conclude thanks to well-known results, linking asymptotic normality on Wiener chaoses
and convergence of the norm of the Malliavin derivative to a constant, that are recalled in
Section 3.2.3.

Conclusion. Since the two sets of matrices constructed in the previous steps have large
Gaussian measure, say greater than 2/3, they have nonempty intersection. Therefore, our
construction yields a matrix X such that the two conditions hold simultaneously. Since
Rq(DZF,1 - X) =det(I'(Dx F},)) and (Dx F;;) C W,‘,ll_l, by the vectorial version of the induc-
tion hypothesis, we conclude the induction step using that (Dx F},) is asymptotically normal.

Remark on the proof: The importance of Gaussian variables. Evaluating directional deriva-
tives in independent Gaussian variables plays a decisive role in several steps of the proof. In
this short paragraph, we would like to ease the reader’s acclimation to this new paradigm.
The usual Malliavin derivative of a random variable F is defined in the direction of /& € §,
where §) is an abstract separable Hilbert space. Due to the isomorphisms between separa-
ble Hilbert spaces, the literature has maintained that the choice of §) is inconsequential. The
present study, together with our companion paper [17] where we use similar ideas in a non-
Gaussian setting, puts forward a preferred choice for §): a Gaussian space, independent of the
underlying Gaussian field. Such choice guarantees that the Malliavin derivative is an element
of an enlarged Wiener space, as defined in (12), and allows us to put into action all the fine
results regarding the Wiener space. Historically, we trace back this idea to [9], where Bouleau
chooses $) to be a copy of the underlying L? space.

2. Applications. Our result expresses a broad and versatile phenomenon. Numerous
statements establish normal convergence for polynomial functionals of a Gaussian field. Our
conclusions potentially comprehend all these situations. We illustrate the flexibility and the
breadth of our analysis with applications coming from different fields, without trying to be
exhaustive or stating optimal results.

2.1. Small ball estimates for multilinear Gaussian polynomials. The celebrated inequal-
ity of Carbery and Wright [11] states that, for (G1, ..., G,) a standard Gaussian vector and
P a polynomial of degree d such that

E[|P(G,....Gp)|]=1,
we have
P[|P(G1.....Gy)| < €] <cqet,

where ¢4 depends on d only and is independent from n. Applied to multilinear homogeneous
sums, this inequality plays a crucial role in the seminal contribution [31]. They obtain quanti-
tative invariance principles in various convergence metrics, and for the roughest metrics, the
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resulting bounds may depend on d through the exponents of the maximal influence. A multi-
linear homogeneous sum evaluated in a standard Gaussian vector being an archetypal exam-
ple of Wiener chaos, our Theorem 8 applies. Thus, provided dpy(P (G, ..., G,), N (0, 1))
is small enough, the random variable P(G1, ..., G,) has a bounded density. This implies that

P[|P(G1,...,Gn)| 56] <cg€

for an another constant c4. This considerably improves the exponent on €.

2.2. Smooth convergence in Breuer—Major theorem. Consider (X,),cz a stationary se-
quence of centered and normalized Gaussian variables and f € L?(y), where y := N (0, 1).
Breuer and Major [10] give sufficient conditions for the asymptotic normality of Z, :=
n~1/2 Y i—1 f(Xy). Define the Hermite rank of f as the smallest integer s such that the
projection of f on the sth Hermite polynomial H; is nonzero. [10] proves that if the correla-
tion function p (k) := E[XoXy] belongs to ¢*(N), then (Z,) converges in law to a Gaussian
distribution. In particular, whenever p € £!(N), (Z,) converges in law to a Gaussian for any
f € L>(y). When f is a polynomial, Hu, Nualart, Tindel and Xu [23] give conditions to
ensure ¢ °°-convergence of the densities, in terms of logarithmic integrability of the spectral
density. They use their conditions to control the negative moments of the Malliavin derivative
of (Z,). Since our results provide such controls as soon as we have normal convergence, we
obtain that the ¢ °°-convergence holds without any additional assumption.

THEOREM 12. Let (X,) be a stationary normalized Gaussian sequence and P a polyno-
mial. Assume that the correlation function p belongs to £°(N), where s is the Hermite rank of
P. Then the density of Z,, =n~'/? Y k=1 P(Xk) converges to a Gaussian density in WP (R)
forevery g >0and p € [1, o).

PROOF. Seeing the variables (X) as elements of a Gaussian field, (Z,,) belongs to W<,
where m = deg(P). Writing P =)_"" _c¢; H;, the projections of Z, on JV; are given by
Ci n
4 .
— H;(Xp), i=s,...,m.
NG ,; ’
By [10] each projection J;(Z,) converges in law to a Gaussian variable, nondegenerate for
i = m since ¢, # 0. The result follows from Corollary 10 (b). [

Ji(Zn) =

2.3. Normal convergence in entropy and Fisher information. Let us recall some notions
from _information theory. Let ¢ be the density of the standard Gaussian distribution on R4,
Let F be a random vector of R? with density f. The relative entropy of F with respect to
N(O, 1) is
Ent[F]:=E|log f@} = E[log f(F)] + lE[||ﬁ||2] + d log 27,

¢(F) 2 2

while its relative Fisher information is
. F)|? Y 2 -
o(F) R f(x)

The total variation distance, the relative entropy and the relative Fisher information are related
through Pinsker’s inequality, and the log-Sobolev inequality [15]

I[F]:=E

drv(F, N (0, 1))* < %Ent[ﬁ] < il[f?].
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Thus, convergence in Fisher information is an improvement to the convergence in entropy,
which is itself an improvement to the convergence in total variation. Finally, we define the
multivariate score function of F

=(P1,...,p0d) = %logf.
In this way

d
F1=E[|3(F)|* = 1FI1*] = Y E[pi(F)* — F2].
i=1

The following integration by parts characterises the score function:
(10) E[3;0(F)]| =E[pi(F)®(F)], ®e% (RY).i=1,....d.

Consider a sequence of isotropic vectors (ﬁn) C W,fi converging in law to N, the standard
Gaussian vector on R?. We recall that jsotropic means that the covagiance matrix of 13,1 is I
for all n € N. Let f;, be the density of F},. By [39] we have that Ent[ F};,] — 0. More precisely,
they show the bound,

Ent[F,] < O(AullogAul). A :=E[|E* = IN|*].

[39] actually provides an analogous bound for nonisotropic random vectors. We focus on
the isotropic case for simplicity. The general case can be obtained by multiplying all the
F,, by the square root of the inverse of their covariance matrix. This bound is suboptimal
since by [1, 6, 25], in the case of sums of i.i.d., centred and normalized random variables
S, =n"12 > i—1 Xk, we have

I[S,]<0m™).

Our findings allow us to improve upon the results of [39] and to provide an optimal rate of
convergence in entropy on Wiener chaoses. Actually, we obtain directly an optimal rate of
convergence in Fisher information.

THEOREM 13. Fixd € N* my,.. .md € N* and a sequence of isotropic random vec-
tors (F JneN C [ 1; Wm Assume that (F ) converges in law to the standard d-dimensional

Gaussian distribution N. Then there exists a constant C such that, for n in N large enough,

- 1 - - d
EntFy] < S1[F] <CA, o A, =E[||F|* = IN]*].

Actually, from this result we can obtain a uniform bound for the relative entropy in the
cased =1.

COROLLARY 14. Fix m € N*. There exists a constant C = Cy, such for any F € W,
with unit variance, we have
Ent[F] < CE[F*-3].
REMARK 15. Thanks to Pinsker inequality, Corollary 14 implies the celebrated inequal-
ity [351,
drv(F,N(©0,1))* <CE[F*=3], FeW, EF’=1.

However, in the inequality of [35], the constant C does not depend on the order of the
chaos m. For instance, [14] gives C = 1/3.
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PROOF OF COROLLARY 14. Since EI'(F, F) = m, arguing as in [34], Proposition 4.2,
one can find p = p,, > 1 such that the L”-norm of the density of F is uniformly bounded;
thus, there exists a constant C > 0 depending only on the m such that Ent[ F'] < C, uniformly
in F € W,, with unit variance. Theorem 13 gives § > 0 and C’ > 0 such that for any such F,
if A:=E[F*—3] <8, then Ent[F] < C’A. These two observations implies the claim. [J

REMARK 16. Let us comment on the extension of Corollary 14 to the multivariate case.
Following [34], a uniform bound E[detI'(F)] > B for some B > 0 yields a uniform upper
bound for Ent[F ]. If we assume such bound, we could implement the same strategy as above.
We stress that the mere assumptions Fe [1; W, isotropic does not imply E[det F(F )] > 0.

The proof of Theorem 13 relies on two lemmas. The first lemma is a consequence of our
main result.

_LEMMA 17. Letd e N* andmy, ..., mq € N*. Consider a sequence of isotropic vectors
(F,) C [1; W, - Let N ~ N0, I). Assume that
ﬁn Law N’
n—oo

Define
W, = (er;j)lfi,jfd = F(ﬁn)_l;
W= (Wij)lgi,jgd = diag(ml_l, . .,mgl).

Then for every p > 1, there exist C > 0 and N > 0 such that, for every n > N and every
1<i,j=d,

|Wi/ =W+ IT(W, Wil < CAYR Aw:=E[IE|* — INI]
PROOF. We fix a matrix norm ||-||, and p > 1. If M is a random matrix, we write

1
ML :==E[IM|I"]?.
As a consequence of Theorem 4, there exists a constant C > 0 such that, for n large enough,
”F(ﬁn)_l |2 =C.

By hypercontractivity (13) and then [40], Proof of Theorem 4.2, there exists C > 0 such that,
forany n > 1,

IT(F) — D25 < Co|T(Fy) — D[ ;2 < CALYZ,
where D :=diag(my, ..., mg). Using that
[(F)™' =D~ ' =T(F)™ (D -T(F))D™",

we deduce by continuity of the matrix product and the Cauchy—Schwarz inequality that there
exists C > 0 such that, for n large enough,

IT(FD)™" = D71, <CAY2

Equivalently, |[W,, — W|Lr < CA,I/Z; thus, sup; ; ||W,§j — Wil < CA,I,/2 with possibly
another constant C > 0. This shows the inequality for the first term in the left-hand side.
For the second term, by Cramer formula

Z)

Wi Wi =
" det(T'(Fy))
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where Zi,j is polynomial in the entries of F(ﬁn). We have IIZf,j lz2p <C A,l,/ 2, and since Zi,j
is polynomial, we deduce, by integration by parts, the bound ||I'[Z;/, Z;/1||;2» < C A,l/ 2,
These two bounds and the bound on negative moments of det(I'(F},)) give the bound

IT1ZY, Z9 1L < CAY? for n large enough. O

The second lemma provides, on Wiener chaoses, an explicit formula for the score function
through integration by parts with Malliavin operators.

LEMMA 18. Let d € N*, my,...,mg € N*. Take F = (F1,..., Fq) € [1; Wh,. Define
W= W< j<d:= I'(F)~L. Then the score function p = (p1, ..., pa) of F is given by

d
pi(F) =Y E[m;F;jW;; — T[F;, Wi;]|F].
j=1

PROOF. Fix ® € ‘ﬁcl (R?). By the chain rule for I",

d
T[®(F), K=Y 8;®(F)T[F, Fjl, i=1,....d.
j=1
In matrix notation,

T[®(F), F] 3D (F)
: =T'(F) :
T[®(F), Fy] 9g®(F)
Equivalently,
3D (F) T[®(F), Fi]
=W :
9P (F) T[®(F), F4]
Thus, we find
d
B(F)=> Wyl[®e(F), F;], i=1,....d.
j=1

By integration by parts, we deduce

d
E[3;®(F)]= Y E[W;;[[®(F). F;]]

Wijq)(ﬁ)m]‘Fj] —E[F[Fj, Wij]cb(ﬁ)]

(m;FjW;j —T[Fj, W;;1)®(F)].

j=1
d
> E[
j=1
d
>_E[
j=1
The result follows in view of (10). [

PRrROOF OF THEOREM 13. For the sake of conciseness, we drop the dependence in 7 in
this proof. By Lemma 18 we have

pi(F) — F;y = E[Z;| F],
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where
Zi= (ml- - Wl',_'l)WiiFi + ijFle'j - F[Fj, Wij]-
J#i
By Lemma 17 we find that
1Z;|| < cal2.

In this case we conclude by the triangle inequality. [

2.4. Regularization of spectral moments of random matrices. In linear algebra many
quantities of interest, such as moments of the spectral measure, are polynomials in the entries
of the matrix. Thus, the theory of random matrices provides another context where our results
naturally apply.

Let n € N*, The Gaussian Orthogonal Ensemble GOE(n) is the probability distribution
on the set of n x n symmetric matrices with density with respect to the Lebesgue measure
is proportional to exp(—n Tr(A?)/4). Equivalently, a random n x n symmetric matrix A, ~
GOE(n) if and only if the entries of A, above the diagonal are independent Gaussian, with
variance n~! out of the diagonal and with variance 2n~! on the diagonal. Following the
famous semicircle law [46], when properly rescaled, the moments of the spectral measure of
A, converges to the respective moments of the semicircle law,

Moreover, by [24] the normalized fluctuations Tr(A) — nc;, converge in distribution to a
Gaussian limit NV (0, 01%) for some 0, # 0.

We stress that both Wigner [46] and Johansson [24] results are actually available for sym-
metric random matrices with entries possibly non-Gaussian. In the case of Gaussian entries,
our results improve the mode of convergence of the fluctuations.

THEOREM 19. Let A, ~ GOE(n) for each n € N*, and let p > 1. Then the sequence of
densities of Tr(Al) — ncy, converges to a Gaussian density in W% (R) for every q > 0 and
re[l,oc].

PROOF. For the convergence of densities in Sobolev spaces, we use Corollary 10 (c).
Consider the Gaussian field on N* x N* of independent standard Gaussian (G; ;). Write
F,:=Tr Al — ncy,. We have that

TrA,I;:i,, > G

2 . .
n I<ij,...ip=<n

iinOisiz+ Gi, i, Giyiy -

Thus, F, € W<. [13] shows that p(DZFn) — 0. Moreover, (F,) is bounded in L%, We are
left to verify that Var[J, F,,] > O(1). Let us write

ﬂp = {(i],...,ip) e{l,....n¥ Aip,ipp1} #{ip,ip ), 1= 1,...,])}.
In view of the explicit expression of F},, we find that

Jpby = 2 Z GiyiyGiyiy - Gi,_1,i, Giyiy + R

In the expression above and in view of the definition of .#),, all the random variables appear-
ing in the sum are independent. The term R,,, whose explicit expression is irrelevant, consists
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in sums of degree p of products of Hermite polynomials evaluated in the G;;’s, at least one
of these polynomials being of degree strictly greater than 1. By independence of the G;;’s,
the first sum and R,, are uncorrelated. Thus,

1 2
Var[JpFn] > n—pE|:( ‘ Z Gil,izGiz,i3 e GiplvipGipail> ]
(i1,..sip)E€EIp

=L LG, ip) €Ll i < i< <y

_Sp(n
(7)o

Corollary 10 gives the announced convergence in W%" (R) for every ¢ <0 and r € [1, oo].
O

REMARK 20. We stress that our approach is rather general and could be extended to a
situation where the (G; ;) have more general variances, that is, cin~ < Var(G; ;] < con~!
for some constants ¢y, ¢y > 0.

2.5. Control of the inverse of strongly correlated Wishart-type matrices. Fix n and d €
N*. Let B be an x d matrix whose lines are independent random vectors of R¢ with common
distribution N (0, £). Wishart matrices are, in their classical sense, matrices of the form
A ="BB. We can see the lines of B, as realizations of normal experiments and see A, :=
%’Bn B, as the empirical covariance matrix of the sample. When p is fixed and n — +o0,
after renormalization the sequence of Wishart matrices converges to the actual covariance,

A, — 2.

We consider a broad generalization of Wishart matrices. The lines of B, are not necessar-
ily independent, nor identically distributed, and we only assume the convergence property
A, — X. We then obtain a good control on the inverse A, ! Our general version allows for
correlation in the sample and might be of interest in statistics.

THEOREM 21. Fix n and p € N*. Let A,, ='B,B,,, where B, is a matrix n x p with
entries in a Gaussian field. We assume that (A,) converges in probability to a deterministic
invertible matrix .. Then for every q > 1, there exist an integer N and a constant C such
that

E[det(A,) Y] <C, n>N.
In particular, A;l — X7 Vin L9 for every g > 1.

PROOF. Consider a Gaussian vector G = (G1,...,Gg) ~N(0, 1;). Without loss of gen-
erality, assume that the G;’s are elements of the underlymg Gaussian field but independent of
the entries of A,. Let Fn = B, Ge Wz Conditionally to By, F is a Gaussian vector with
covariance matrix ‘B, B, = A,. Since, by assumption, A, — X in probability, we deduce
that F,, converges in distribution to N'(0, X). By Theorem 4 and for n large enough,

E[det(I'(F,)) /] <e.
We have F; =)}, B,li, k]Gy; thus, by bilinearity and independence of B, and é

T'(F;, Fj) =Y _T(Bulk,il. Gk, Bull, j1G,)
k,

=Y GiGiT(B,lk,il. Byll, j1) + Y _ Bulk,iIT(Gi, G j)BylL, j].
k.l kI
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Defining M is the nonnegative random matrix, whose entries are given by

M;ij :=Y_ GiT(Byli, k], Bulj. 11)Gy,
k,l

we thus have, using that F(é) =1,
T(Fy)="B,B,+ M= A, + M.

This give F(fn) > A,. The conclusion follows. [

REMARK 22.

(a) For simplicity, our statement is formulated for a matrix B,, with entries taking values
in a Gaussian field. From the proof, we see that the conclusion of the theorem remains valid
if we take the entries of B, with values in a Wiener chaos W,,.

(b) Whenever the lines of B, are i.i.d., developing the determinant with the Cauchy—Binet
formula and bounding it from below by a sum of positive independent terms yield a more
direct proof.

(c) We rely on similar strategy to obtain explicit estimates in the proof of our main theo-
rems.

3. Prolegomena on Wiener chaoses. In this section we provide the necessary defini-
tions, notations, and preliminary lemmas required for the proof of the main theorem. In all
the article, for any parameter «, C, stands for a constant which only depends on « and whose
value may possibly change from line to line. Nevertheless, for the sake of clarity, we generally
do not track the dependence on the order of the chaoses, typically denoted by m.

3.1. Succinct review on Wiener chaoses.

3.1.1. The Wiener space. We let y := N (0, 1) be the standard Gaussian distribution on
R. We work on the following countable product of probability spaces, which we call a Wiener
space:

(11) (Q,.7.P):=(R, BR), y)".
We define the coordinate functions

Q — R,
i =

(x0, X1,...) +H— x;.

By construction, the N;’s are independent random variables on (2, %, P), with common law
the standard Gaussian distribution. We sometimes require countably many auxiliary indepen-
dent standard Gaussian random variables, say (Nl-/ ), independent of (N;). In the same way,
we build such a family as coordinates of auxiliary Wiener spaces, and one is left to work for
instance on an enlarged Wiener space

(12) (Q..7.P):=[R, ZR)., y)" x (R, BR), y)".

Since N? is equipotent with N, an enlarged Wiener space is actually a Wiener space. In
particular, we typically do not explicitly refer to this enlarging construction.
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3.1.2. The Wiener chaoses. The Hermite polynomials

k x2/2 d —x2/2
Hi(x) :=(=1"e" '“—:e , keN
dxk
form a Hilbert basis of L2(y). For m € N, the mth Wiener chaos W, is defined as the L?(P)-
closure of the linear span of functions of the form [72, Hy,, where the k;’s satisfy Y72 k; =
m. The above product is finite since Hy(x) = 1 and only finitely many integers (k;);>o are
nonzero. For m = 0, we find that W) is the linear space of constant functions. Importantly,
Wiener chaoses provide the orthogonal decomposition

o
L*(P) = P W
m=0
We sometimes work in a finite sum of Wiener chaoses. Accordingly, let us define

me = @ Wk.
k=0

3.1.3. Hypercontractivity and equivalence of norms. We often use that on W<, all the
L?(P)-norms are equivalent. Namely, for all m € N and 1 < p < g < 00, there exists ¢ =
Cm, p,q such that

(13) IFllp <IIFlg <cllFllp, FeWszn.

This fact is well known in the range 1 < p < g < 0o as a consequence of hypercontractiv-
ity estimates, for instance [36], Cor. 2.8.14. The equivalence of norms can then be extended to
the case p = 1 with an interpolation argument that we recall now. Fix p =1 and g € (p, 00).
Of course, we only need to show the last inequality in (13). Take F € W<,,. A celebrated
interpolation inequality, which is a consequence of Holder’s inequality, states that

IEllpy < IF g IF1I5,. o, p1ell o0l 6 €0, 1),

where % = 117;09 + %. With po=p =1 and p; = ¢ + 1, there exists 6 € (0, 1) such that

pe = q. Thus, we find, by hypercontractivity,
1Flg < UFIPNFIG ) < emgqr IFITPIFNS.

This gives the announced extension.

3.1.4. Reduction to finitely generated Wiener chaoses. For the sake of simplicity, we
conveniently work with finitely generated Wiener chaoses W,(,,O) defined as the linear span
of functions of the form []7°, Hy, with the k;’s subject to Y72, k; = m. This simplification
avoids the use of infinite dimensional operators and allows us to manipulate instead matrices.
Although we state Theorems 3 and 4 for general Wiener chaoses, it is sufficient to establish
them on W,SZO) instead of W,,. Working in this finite setting, we show that, for all ¢ > 1, there
exists 84, C4 > 0 such that

(14) dem(F,N(©0,1)) <8, = E[[[F,FI9]<C,, FeWw®.

Let us show that by density of W,(,,O) in Wy, (14) is actually sufficient to conclude on W,,.
Indeed, by continuity of F + dgm(F, N0, 1)) with respect to the L2(P)-topology, we find
that the condition on the left-hand side of (14) is L%(P)-closed. Moreover, for F, — F in
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LZ(P), on Wx,,, I'[Fy, F,] — I'[F, F]in L2, and thus, up to extraction, convergence almost
sure. By Fatou’s lemma we have

E[[[F, F179] < liminfE[T[F,, F,]74] < C,.
n—oo

We often work with polynomial random variables living finite sums of chaoses. Thus, we
define

m
0 . 0)
W, =Pw".
k=0

3.2. Malliavin calculus. We introduce the operators coming from Malliavin’s calculus
used in this article. We refer to the textbooks [36, 41] for a broader introduction. Since we
work with polynomial mappings evaluated in finite-dimensional Gaussian vectors, we skip
any technical considerations regarding domain and integrability that frequently appear in
Malliavin calculus.

3.2.1. The square field operator. We fix a Gaussian vector N = (N1, ..., Ng). Given

two multivariate polynomial mappings F" and F € R[N1, ..., Ngl, the square field operator
of F and F is
. K oF
15 ['[F, F]:=
(15) [F, F] Z AUl
If F= (F1,..., Fq) is a random vector whose coordinates are as abgve, the Malliavin

matrix I'(F) is the d x d positive symmetric random matrix defined by I'(F); j :=I'[F;, F}].
When considering F and F € R[Ny, ..., Nk, Gy, ..., Gg/], where N and G are indepen-
dent standard Gaussian vectors, we set

X oF
(16) Tn[F, F] :_ZaN
K’ 9F
(17) TG[F, F]:= Z 3G,

In this way, I'[F, F] =I'n[F, F]4+'g[F, F]. Similarly, when F= (Fi, ..., Fg) isarandom
vector, the conditional Malliavin matrices I'y (F) and I'G(F) are defined by I'y (F); j :=
Ty[F;, F;] and TG(F); j := Tg[Fi, Fj]. We recall that I'(F, F) = (DF,DF). By [41],
Proposition 1.2.2, D is continuous on W,,, and thus the operators I" thus defined can be
extended by density to W<, for all m € N.

3.2.2. Malliavin’s lemma. As a consequence of the semmal work of Malliavin [30] con-
cerning the proof of the Hormander criterion, a random vector F of the Wiener space, which
is sufficiently smooth in some sense and such that det(l"(F )) has negative moments at any or-
der, has a smooth density. Moreover, it is a quantitative statement enabling to bound uniform
norms of the derivatives of the densities with respect to negative moments of the determinant
of the Malliavin matrix. In the framework of random vectors whose components are in a finite
sum of Wiener chaoses, this result takes the following simpler form.

LEMMA 23. Let m and d € N*, and q € N. Then there exist ¢’ € N and C > 0, both
depending only on (m, d, q) such that

1f llwa @y < C E[detT(F)™]
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for any random vector Fe ng with its Euclidean norm ||Ij" | normalized such that
E[|| F||?] = d and whose corresponding density is denoted by f.

PROOF. This lemma is nowadays rather standard in Malliavin calculus and relies on
successive integrations by parts. References [17], Theorem 2.2, or [16], Theorem 3.2, provide
similar statements. The exact statement of the theorem comes from [41], Proposition 2.1.4,
with the choice G =1 and u; = DF}; see the paragraph after the proof, in particular [41],
equation (2.32), and the subsequent equation. [

3.2.3. Normal convergence and carré du champ on Wiener chaoses. We repeatedly
call upon the following emblematic result from the literature of limit theorems for Wiener
chaoses: a sequence of chaotic random variables is asymptotically normal if and only if its
carré du champ converges to a constant. We state the most general version for vectors.

THEOREM 24 ([35, 38, 42]). Letd e N*,andmy,...,mgz € N*. Then

> 1 - L2(P . >
Fr =2 N0, Ig) = T(F,) —25 diag(m, ..., ma),  (Fy) € []W-
n— 00 n— 00 .
l
Moreover, with C > 0 a constant depending only onmq, ..., my,

dpm(F, N (0, 1)) < C|T(F) — diag(mi, ma, ..., ma)| 2, F € [[ W,
i

4. The second Wiener chaos. In this section we study the case of the second Wiener
chaos Wh. Since to every element F € W, corresponds a symmetric quadratic form, reduc-
tion theory makes the analysis much easier. We present here some of these tools, and we use
them to prove Theorem 3 in this simpler context. The proof in the general case relies in a
crucial way on the result for W;.

4.1. Quadratic forms.

4.1.1. Diagonalization. Every element F € Wéo) is of the form

K e
N;N;, if i # j,

FIZai,in,j, Xi,j::{ 2 ! e
l,J:l Nl _1, lfl :],

for some K € N* and where A = (g;,;) is a symmetric matrix of size K x K. Thus, defining

K
qx,x):= Y ajjxixj, x e RX,
ij=I

a diagonalization procedure yields

K
F=gq(N,N)—E[g(N.N)]=Y_%(N} - 1),

i
i=1

where (1;) is the spectrum of A, and (Ni) is a new sequence of independent standard Gaus-
sian variables, obtained by an orthogonal transformation of (Ng).
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4.1.2. Spectral considerations. The following spectral quantities play a crucial role in
our proofs. Given a symmetric matrix A with spectrum {A;}, we define its spectral remain-
ders:

(18) Rg(A):= > Aj---Ai, qeN-

i Fip - Fiy
In all the paper, the above notation iy # i # - - - # i, indicates summation over all pairwise
distinct indices.

We conveniently generalize the definition of R, to nonsquare matrices. In this case we
replace the spectrum by the singular values of A. Namely,

(19) Ry(A) = > i, gq€eN,
IFip g
where {u;} is the spectrum of 'AA. We highlight that Ry(A) =Ry ("A). The generalized

Cauchy-Binet formula [18] expresses R, (A) in terms of extracted determinants,

(20) Ry(A)= Y det(A;)?,
111=171=¢

where A ; is the extracted matrix A; ; := (a;,j)iel,jeJ-
If A is symmetric with spectrum ordered by decreasing absolute values [A{| > |Az| > ---,
we define the squared distance to matrices of rank less q

rg(A) :=inf{||A— B|*:tk(B) <g — 1} =) 27, geN*

i>q
with ||-|| designating the Euclidean norm on matrices.
PROOF OF THE EQUALITY. This is a consequence of the Eckart—Young—Mirsky Theo-

rem for the Frobenius norm [21], 7.4.15. This theorem states that the orthogonal projection
of A on the matrices of rank less or equal than ¢ is

projsq (A) = PDth,

where D, :=diag(Aq,...,24,0...,0), with (;) the spectrum of A, and P is the orthogonal
matrix that diagonalizes A. [

Since R, (A) = 0 if and only if A has rank less than ¢, in some sense R, (A) also measures
the distance of A to matrices with rank g — 1 or less. Actually, the two quantities R, (A) and
r4(A) are comparable.

LEMMA 25. Let g € Nand A be a symmetric matrix,

1) Ry-1(A)rg(A) <Ry(A) < qRy-1(A)rg(A):;
q q

(22) [1ri(A) =Ry (A) <q! ] ri(A);
i=1 i=1

(23) rg(A)7 < Ry(A) < q!ri(A) ' ry (A).
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PROOF. We only prove (21), since (22) proceeds from an immediate induction, and (23)
follows from the monotony of (r,(A)),. For the second inequality in (21), we write

Re(A)=q! 30 A

i <ip<--<ig
—qg! 2 .52 2
=q: Z )"ll )\'qul Z )"lq
i <ip<-<ig—| ig>ig—1
\—\/—/
<rq(A)

- qz< > a2 ---A,-zq_1>rq(A) — gRy-1(A)rg(A).

i <ip<-<ig—|

For the first inequality, we have

Ry(A) = Z )‘1'21 o2 Z Alz > Ry—1(A)ry(A).

Ig—1 q —

il#m#iq_] iq¢{ils~-~siq—l}

=rq(A)

-

This completes the proof. [

Define the spectral radius of A, p(A) := max,espec(a)|+|. From the above estimates, we
deduce the following useful estimate.

LEMMA 26. Let A be a n X n symmetric matrix such that Tr(A%) = 1 and p(A) < é,
then
qg—1
Ry(A) = [T (1 = kp(A)).
k=1
PROOF. Writing as before A1, ..., A, for the eigenvalues of A, we have >, )Ll.z =1 and

sup; [Ai| = p(A),sori(A) >1— (i —1)p(A), and the result follows from (22). U

4.2. Proof of the main theorem on the second Wiener chaos. With the spectral tools in-
troduced above, we now establish Theorem 3 for elements of WV,. Theorem 3 follows from
the following more general estimate.

PROPOSITION 27. Let g € N. There exists C > 0 such that

E[[[F, F] ] < CRyg41(A)"2, FeWD.

PROOF. We assume that g # 0; otherwise, the claim is trivial. Let F € Wéo). Consider
the matrix A associated to F' through the quadratic form. A is of size K x K for some K € N
and has eigenvalues (A;)1<k<x . Diagonalizing A, we can assume that

K
F=Y a(Ng—1).
k=1
Fix ¢ € R. It follows that

K
T[F,F]=Y 4A{N;
k=1
E[e~ 5 TIFFI] = ﬁ !

i=1

— .
(1+ 4122172
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Expanding the product gives the trivial bound ]_[,-K:1 1+ tz)»iz) > 124 R4 (A). Thus, we get

kA L] P
19-Ry(A)/?

Using that

1

o0
24 x*q:c‘/‘ t"fle*’xdt, x>0,¢cpi1=—,
(24) 7 T (g -1

we find that,
2 C
E[T[F, F] 9] = / 24V Ele~ 7T FFAgp < — "9
[ [ ] ] Cq R| | [ ] — R2q+](A)l/2

The result follows. [J
We now complete the proof in the case of the second Wiener chaos.

PROPOSITION 28. Theorem 3 holds for m = 2. In particular, a sequence (F,) C W,
converging to a Gaussian distribution satisfies: for every q € N, there exist N € Nand C > 0
such that

E[F[FnaFn]_q]§C, n>N.

PROOF. We assume that g # 0; otherwise, the claim is trivial. As explained in Sec-
tion 3.1.4, it is sufficient to prove our claims on Wz(o). By density, without loss of gener-
ality we assume that (F;) C Wéo). We denote by A, the associated matrix of size k, X kj
and (A; ) its spectrum. By Proposition 27 it is sufficient to bound from below the quantities

R4(Ay). By assumption we have

kn
PR
E[FZ]—> 1, . Ll psoo 2’
"l n—oo — i=
E[F:] o 3; & 4
n—00 > oA, ——0.
i=1

n—oo

This implies that p(A,) — 0. Since, by Lemma 26, R, (A,) > HZ;II (1—kp(Ap)), we deduce
that R, (A,) is bounded by below for n large, and we conclude. [l

5. Sharp operator. In this section we establish estimates regarding Malliavin deriva-
tives, when we specifically choose to take derivatives in the directions of a Gaussian space.
In this case the Malliavin derivative is an element of an enlarged Wiener space. Thus, we can
use Gaussian analysis to conclude. Through these estimates, we obtain that negative moments
of I'[F, F] are estimated by the spectral remainders of the Malliavin Hessian of D2F. The
estimates of this section are akin to our results from [17] obtained in a more general setting.
For the sake of completeness, we present self-contained arguments tailor-made to the case
of normal convergence on Wiener chaoses. For simplicity, we state our results in finite sums
of Wiener chaos, they still hold for more general random variables by density arguments,
similar to that of Section 3.1.4.
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5.1. Iterated sharp operators. The sharp operator, introduced by Bouleau [9] with
a slightly different definition, is a convenient way to interpret the Malliavin deriva-
tive. For a standard Gaussian vector N = (Ni, ..., Ng) and a polynomial mapping F €
R[N1, N3, ..., Nk], the Bouleau derivative of F is

K

oF
25 Fl:= ,
(25) 2F] Z o i
where G = (G1, ..., Gg) is a Gaussian vector independent of N. This operator intimately

relates to the square-field operator through the Laplace—Fourier identity

2
E[e""F] = E[exp(—%F[F, F])]

Our work exploits other connections between F, I'[F, F], and #[F], and they will become
apparent to the reader in the rest of this work. Intuitively, the random variable [ F] is simpler
than F, in view of the independence between the terms G; and "F (N ).

We generalize the definition to cover iterated Malliavin derlvatlves We fix (G ;) a se-
quence of independent standard Gaussian variables, independent of N. For a polynomial
function F € R[Ny, ..., Ng], we let

kF -

k }:

rl [F]= W(N)Glsil.“Gksik’ k=1,2,
it i

1<iy,...,ix<K

When k = 1, the definition of #* is consistent with that of #. When k = 0, the above formula is
understood as #°[F] = F. By density the operators ﬂk extends to W, (to see this, observe that
#* is simply the iterated Malliavin derivative when we choose ) to be a Gaussian space and
conclude by [36], Proposition 2.3.4). We regard #k[F] as an element of an enlarged Wiener
space, in the sense of (12), generated by the variables (Ny) and (G; ;).

These operators satisfy the following elementary properties:

1. FeW, = t[F1e Wy, and F e W<, = t[F] e W<,
2. FeW, = Var[t[F]]=m(m —1)--- (m — k + 1)) Var[F].

The first point follows immediately, since, for F* € Wy, the partial derivatives with respect
to the N;’s are in WW,,_1 and in view of the independence of N and G. For the second point,
we use a consequence of the integration by part formula, which gives for F € W,,; see, for
instance, [41], Proposition 1.2.2, that

() ] = et

Iterating this formula gives the second point.

5.2. Negative moments estimates. Estimates on the negative moments of I" (X[ F1, 8K F 1]
yield estimates on those of I'[F, F].

PROPOSITION 29. Let m and k € N* with k <m. For all g € N, there exists g’ € N and
C > 0 such that, for every F € W<,,, with E[F?]=1,

E[T[F, F17] < CE[T[#'[F], £*[F1]77].
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PROOF. Let F € Wx,,. Write Fy = #K[F] for k =0,...,m. For k > 1, the following
induction relation holds:

K

Z3Fk71
Fk: a—MGi’k‘

i=1

1
This shows that F; has the same law as sz N, where
K 2
0Fk—1
szz( ) =Tn[Fi-1, Fr1]
oN;

i=I

and N ~ N (0, 1) is independent of Vj. In particular, we have the Fourier—Laplace identity

(26) E[eil‘Fk] :E[e_%FN[kalstfl]].

Fix m, g, and k as in the theorem. In Malliavin’s result (Lemma 23), take the ¢’ € N associated
with 2g + 1. If E[["[ F, Fy]™4 /] = 00, then the statement is empty, and the proof is complete.
Thus, we assume that E[I"[ F}, Fk]_q/] < 00. By Lemma 23 the density f of Fj belongs to
w24+ 1(R), and

I ficllwag+11 gy < CE[T[Fe, Fl™7 ]
(4) gives the bound on the Fourier transform,

I fillyil < ||fk||W2ﬂ1+1’1(R)’ J=2¢+1.

Therefore, up to changing the constant C,

|t2q71 E[ei[Fk:” < E[F[Fk, Fk]iq/], telR.

2 +1
Reporting in the Fourier—Laplace identity (26) yields

2
l‘ /
|t2q_1|E[eXP(—5FN[Fk1, Fk1]>i| =< E[T[Fi, FI77], 1eR.

Using (24), we find that

2+1

00 2 ,
E[TW[Fe 1. Feoil ] =¢, / 1120~V B[~ "W )] dr < CE[T[Fy, Fil 7],
0

where I'y is defined in (16). Since
PFi—1, Fx—11=Tn[Fk—1, Fk—1]1 + Tl Fi—1, Fi—1]1 = Un[Fi—1, Fi—1l,
we deduce that
E[T'[Fi_1, Fi—1177] < CE[T[F, F] 77 ].
The statement follows by an immediate induction. [
Combining Proposition 29 for k = 2 with Proposition 27, we obtain the estimate for nega-

tive moments of I'[F, F] in terms of spectral remainders for V2F, the Hessian matrix of F,
that is,

9%F
ON;ON;

VZF::< ) ., FeR[Ny,..., Nkl
1<i,j<K
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PROPOSITION 30. Let m € N~g and q € N, there exist ¢’ € N and C > 0 such that, for
every F e R[Ny, ..., Nx] of degree m with Var[F] =1,
1

E[T[F, F171] < CE[R,(V*F)2].
_PROOF. Fixm € N* and g € N. Let us denote by (A; ;) the Hessian matrix of F, and let
F :=2[F]. Then
F= > A;;Gi1Gj».
i,j>1
By Proposition 29 there exist ¢” € N and C > 0 such that
E[['[F, F179] < CE[T'[F, F177].

Thus, it is sufficient to bound from above the right-hand side. Since A and G are independent,
fixing a realization of the entries A; ;, F' is a function of the variables G; ; and G; > and can
be seen as an element of the second Wiener chaos, with associated Hessian matrix

~ 0 A
i=(0 9.

The characteristic polynomial of Aist xAa(®) xa(—t), where x4 stands for the character-
istic polynomial of A. Hence,
spec(A) = {A, =X : % € spec(A)}.

This yields that R ,(A) < R,(A) (p € N*). Applying Proposition 27 gives ¢’ := 24" 4 1 and
C > 0 such that

1

EG[TGIF, F1™"| < CR(A)"7 < CR, (A) 2,
where E¢ (resp., I'g) means that we only integrate (resp., derivate) with respect to the vari-
ables G; ;. Using that F[F F 1> T'g[F, F] and integrating with respect to N, we get
E[F[F, F17 ] < CE[Rq/(A)_i].
This concludes the proof. [

6. Proof of the main theorems.

6.1. Setup. In this section we prove Theorem 3. We proceed by induction on the degree
m of the chaos. Let us define the property to be established.

For every sequence (F;)p>1 C Wiy,

(P [Fy == N0, 1)] = [limsupE[T'[F,, F,171] < +00,g € N,

n—400

This property is equivalent to the following nonsequential version:
VgeN, 36=4§,>0,3C=C; >0:

VF € Wy, [dem(F. N (0, 1)) < 8] = [E[T'[F, F179] < C].

Section 4 establishes PP (2). Let us prove that, for every m >3, P(m — 1) = P(m).

We often use that controls on negative moments in P(m) are expressible in terms of small
ball estimates. More precisely, for every sequence of random variables (X,,), we recall the
following elementary equivalence:

(P(m))

1. For every g > 0, there exists N € N such that sup,.. y E[|X,,|79] < +o00.
2. For every g > 0, there exist N € N and C > 0 such that

Ve >0, sup P[|X,| <€] < Ce?.
n>N
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6.2. The discretization procedure. Through a discretization procedure, we obtain that
‘P(m) is equivalent to the following vectorial version. For d € N*, we consider

For every sequence (Ij"n)nzl C Wim,

> . .
(Patm) [Fa —>,1sz0 N, Id)]é[“msupE[detF(Fan]<+°°v ‘IEN]'

n——+00

As above, it is equivalent to the nonsequential version,

VgeN,36=4,>0,3C=C,;>0:

(Pa(m)) A o
VF e WY [dpm(F, N (0, 1)) < 8] = [E[det(I'(F)) 7] < C].

In this section we prove the implication P(m) = [Vd € N*, P;(m)] via a more general state-
ment.

PROPOSITION 31. Let d and m € N*. Consider a sequence (f’n) - Wim that is also
L?-bounded sequence. Then there is equivalence between the two following properties:

(i) For every sequence (ay) in the sphere S*=!, and all g > 0
limsup E[T'[F, - @, Fy, - d,] 7] < 400.

n——+00

(i1) Forall g > 0, limsup,,_, , E[detF(f?n)_q] < +o00.
COROLLARY 32. Foranym > 2, if P(m) holds, then Py (m) also holds for every d € N*.

The proof of the proposition relies on a discretization procedure of the sphere. Such pro-
cedure is frequently used in Malliavin calculus, for instance [16], Lemma 4.7. We use the
following discretization result for the d — 1-dimensional Euclidean sphere S~

LEMMA 33. Foralld e N\ {1} and N € N, there exist Cq > 0 (not depending on N)
and ST=VN < S such that Card(S¢~N) < CyN? and
Cuy

Vae S, 3b e ST YN such that ||a — b|| < N

PROOF. We fix an positive integer N. Write [-N, N]| :={—N,—-N+1,...,N—1,N}.
Forevery I = (i1, i2,...,iq) € [—N, N]]d, we set by 1= % Forevery a € S we may find

I e[[-N,N ]]‘1 such that all the coordinates of b; — a are < % Hence,
Vd
brll =1 <||bf —a| < —.
b7l = 1] < |16y —a|l < N
Whenever N > 2+/d, the above choice of b; yields ||b;| > % Thus, setting a; := Hi—jll’ we
get
4y/d
lar —all <2|by —albsl|| <2lbr —all + 2|1 — lIb;l| < e
We define

b
Sd_l’N = {—Hbj” =aj: I e II—N, N]]d/{O, ao}}

We have proved that, provided that N > 24/d, for any a € S94-1 we may find a; € S§4-LN
such that [la — a7 || < %4 Besides Card(S?~V) < 2N + 1)4. O
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Let us prove the proposition.

PROOF OF PROPOSITION 31. In all the proof, we write indistinctly ||-|| for the Euclidean
norm of a vector, or the Euclidean norm of a matrix, also known as its Hilbert—Schmidt norm.
We first prove (i) = (ii), which is the only implication used in the paper. Assuming (i), we
want to obtain a bound

P[detT'(F,) <€] <Cye?, &>0,q>0.
For any S symmetric positive matrix d x d, we have
inf 'aSd = a1(S) < det(S)a,
aeSi-1

where A1(S) is the smallest eigenvalue of S. Thus, it suffices to prove that for every g > 0
there exist N € N and C > 0 such that, forn > N,
P[ inf T[F,-a,F, a]< e] <Cel, e>0.
aeSd—1
Let N be an integer to be chosen later. By Lemma 33, for every GeSi!and b eSI—1N ,
we have that ||a — b|| < % In this way

IT[F, -, Fy-a) —T[F,-b, Fy-bl|=|"(a—b)(F,)@+b)| < %Hr(ﬁn)u.
This gives
inf T[F, -d, F,-a]< inf r[ﬁn-a,ﬁn-aH%HF(ﬁn)”.
aesd-! aeSd-1L.N N
Consequently, we have
[ inf F[Fn.a,ﬁn-a]ge}c{ inf r[ﬁn.a,ﬁn-a]ge+2c—K}
aeSa-1 aeSA-L.N N

U{|T(F)| > K}

We choose N = (%21 and K = [é} so that, for a different constant C,
. S L = . e = 1
(27) {Zieléldf—l [[F,-a,F,-al < 6} C {aeglér}_fw [[F,-a, F,-a] < CE} U {”F(Fn)” > g}-
By assumption there exists C > 0 such that, for n large,
sup P[I’[Fn .4, F,-d] < €] < cedtd ¢,
aeSi—1

and we find, with another constant C’ > 0,

P[ inf TI[F,-d F,-al<Ce|< Y P[I[F,d,F, d<Ce

aeSI-LN i
28) <CN? sup P[T[F, -, Fy-al < Ce]
aeSd—1
<C’ 1 €24+a — ¢4
=3 .

Since (Ij"n) is bounded in L? and (ﬁn) - ng, (F(ﬁn)) is also bounded in L? and then
in L9 by equivalence of norms on Wiener chaoses Section 3.1.3. Markov inequality gives for

some C,

p[||r(ﬁn>¢| . ﬂ < cet.
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We conclude. For completeness, let us sketch the proof of the converse implication (ii) = (i).
In this case we start from the bound
d
det(S) = [T 2 < nallAl“".
i=1

Thus,

) igdf a T(Fy)d = A (T(Fy)) = det(T(F)|T(F | ~“7P.

aes’
Now, (F(ﬁn)) is bounded in all the L? (P) (p # 00), in view on the assumptions on (I:",,) and
the equivalence of the norms on W<, (Section 3.1.3). [

6.3. Normal approximation in smaller chaos. In this section, starting from an element of
a chaos W, whose law is close to a normal law, we construct variables in W,,_| whose laws
are also close to normal laws. This construction allows us to use the induction hypothesis in
the proof of Theorem 3. We start with some notations.

DEFINITION 34. Let F € R[Ny,..., Ng]be a polynomial. If X = (x1, ..., xg) is a vec-
tor of RX we denote by Dz F the directional derivative following X, namely,
K
oF,
Dz F = X .
* ]; kaNk
If X is a matrix K x d with column vectors (X1, ..., Xq), we write

DxF := (D, F, ..., Dz, F).

If F € W)y, then Dz F € W,y and Dx F e W9 _ .

The following proposition states that if F € W,, is close in law to the standard Gaussian
N (0, 1) and if we choose X randomly with respect to the Gaussian measure, then Dy F €
Wi_l is close in distribution to the Gaussian vector N (0, m1;)) with large probability. We
write yx 4 for the standard Gaussian distribution on the matrices of size K x d.

PROPOSITION 35. Let m € N*. Consider a sequence (Fy,) C W,S,O) such that, for all
neN, F, € R[Ny,..., Ng,1 for some K, € N*, and F, — N (0, 1) in law. Then for every
d € N* and every € > 0,

)/K,,,d{X € MKn,d(R) : dFM(Dan,N(O, mld)) > E} m 0.
REMARK 36. The result states that, for n sufficiently large, there exists a set of matrices
X of large Gaussian measure and such that the laws of all the Dy F},’s are closed to a normal
distribution with covariance independent of the X. It might seem contradictory, since by
multiplying X by a scalar A the distribution should change. Contrary to the finite dimensional
case, the image of an infinite Gaussian measure by a nontrivial homothety is singular with
respect to the initial measure. For instance, by the law of large number, the Borel set

1 n
- . N. 2
A:={(x)eR .;z}xi —= 1},
1=
has full yN-measure. However, the set
A ={Ax :x € A}

has measure 0 as soon as |A| # 1.
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PROOF. Let (F},) be as in the theorem. Let (G; j);, j>1 be a family of independent stan-

dard Gaussian variables, independent of N. For every n € N, we define the random K, x d
matrix ¢, and the random vector V,, by

—tz=e,1 =)=

-

Vii=Dg, Fn=Va1,.... Vua).

In the Wiener space generated by the variables (G; ;) and (Ng), \7,, € W,ﬁﬂ, and the coordi-
nates read

(29) Vii=Y ol

It follows that ‘Z,, has same law as I'[F,,, Fn]%é’ where G’ is a standard Gaussian vector
independent of N. Since by Theorem 24,

2
(30) T[F,, Fy] —=— m,

n——+00

we deduce that

law

V, = N0, mly).
n—oo

Using Theorem 24, we obtain that

— L2 2
(31) (V) —— m*I.

Consider the decomposition F(\7n) = Fg(Vn) + FN(\7,1), where Fc;(\7n) (resp., FN(VH))
is the Malliavin matrix of V,, with respect with the coordinates G;,; (resp., Ni), as defined in
(16) and (17). From (29) we directly compute the matrix I'g(V},),

LG[Vnis Vi, j1=0, i #];

K, 2 Kn 2
Vi JdF, .
FG[VH,,-,Vn,i]=§:(8G’?’f) =§:(8N’f) =T[Fy, Fal, i=].
j=1200 j=127

Thus, ' (V,) = '[Fy, F,114. By (30) we obtain that I'g(V,) — m1y in L2. Combining with
(31), we deduce that

> 2
(32) Ty (V) —=— m(m — 1)1,.
n—o0
Since Dx F;, depends only on the variables Ni’s and not the G; ;’s, we get

'(DxF,) =Tn(DxF,), forany deterministic X € Mg, 4(R).

Thus, we rewrite (32) as
(33) [ IP©xF) = mn = Dlal 32 dvk,a (X0 = 0.
Mg, a(R) n=>00

For X € Mk, 4, DxF, € Wr‘f%l so that Theorem 24 gives a constant C = C,, > 0 such
that

(34) dpni(Dx Fu N'(0,m14))* < C|T(Dx Fy) — m(m — 1) 14|75
Finally, combining (33) and (34) yields

/ dent(Dx Fu, N0, m1))? dyk, a(X) — 0,
Mg, a(R)

and we conclude by Markov’s inequality. [J
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6.4. A compressing argument. If F = F(Ny,...,Ng) € W,(no), we need to study the
K x K matrix A := V?F. To that extent, we fix a wisely-chosen K x ¢ matrix X for a
fixed g, and we study the K x g compressed matrix B := AX. We choose X in a way that
B contains most of the information on A. At the same time, B is simpler to study since the
dimension is reduced. This strategy appears in information theory under the name of “com-
pressed sensing.”

6.4.1. Control of the spectral remainder of the compressed Hessian. An elementary com-
putation shows that the ¢ x ¢ matrix ‘BB = I'(Dx F), and we use the tools developed above
in order to study this Malliavin matrix. We recall that we have define the spectral remainders
of a rectangular matrix M in Section 4.1.2 in terms of the singular values and that we have

D=

Ry(M)=R,((MM)?), qeN"

LEMMA 37. If F = F(Ni,..., Ng) is polynomial and if X € Mg 4(R), then

R, (V>FX) = det(T(Dx F)).

PROOF. Let X := (x1,...,Xy) = (X j)i<k, j<q for some X; € RX and B := (V2F)X.
Then
d(Dg; F) K 92F
= =B, i<K,j<gq.
N, IgNaN, e t=R =4

This shows that V(Dx F) = B and T'(Dx F) = ' BB.
Moreover, since ' BB is a ¢ x ¢ matrix, R, (B) is by definition the product of the spectral
values of BB, so it’s determinant. Thus,

Rq(B) = det(' BB) = det(I'(Dx F)). O
LEMMA 38. Letm, p,and q € N*, withm > 3. Assume the induction property P(m —1).

Then there exists C > 0 such that for every (F,(Ny, ..., Ng,)) C W,(,,O) converging in law to
the standard Gaussian distribution, then, for n € N, large enough, the set

&= {X € Mg, ,(R) :E[R,(V*F,X) "] < C)

2
has yk, q-measure more than 5.

PROOF. By Corollary 32, P, (m — 1) holds. In particular, for all p > 0, there exist &£ > 0
and C > 0 such that, forany V e W? |

(35) dem(V, N (0,ml,)) < e = E[det(T'(V)) "] < C.
Applying to V :=DyxF,, we find by Lemma 37
dem(Dx Fo, N (0, m1,)) < e = E[R, (V2 F,X)P] < C.
By Proposition 35, for n € N, large enough, the set
{X e Mg, ¢R) :dpm(Dx F, N(0,m1y)) < &}

has yk, 4-measure more than 2/3. This concludes the proof. []
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6.4.2. Relating the spectral remainder of the compressed Hessian and the Hessian. In
this step we derive estimates on R, (A) from estimates on R, (AX) for a generic matrix X.

LEMMA 39. Forevery p, q € N* there exists C > 0 such that, for every d x d symmetric
matrix M ,

E[Ry(MX)P] < CRH(M)?,
where X is a d x q matrix whose entries are independent standard Gaussian variables.
PROOF. Let us write M ='PAP with P orthogonal and A diagonal, with diagonal

values Ap, ..., Aq. We have Ry (M) = R4(A). Also, since PX and X have same law, we
find that

(MX)MX =" (PX)A2PX 2y A2X.

In particular, be definition of the spectral remainders for rectangular matrix, E[R, (M X)P] =
E[R,(AX)P]. Thus, we assume that M = A. The entries of AX are given by (AX); ; =
A&, j. Thus, for any subsets I, J of cardinality g, the extracted determinant on I x J is
[1ies Mi det(X7, ;). By the Cauchy—Binet formula (20),

Ry(AX) = Z HA?S;, where S; := Z det(X]’J)z.
[|=qiel [J1=q

The variables S; have same law and, in particular, same expectation c. This gives

E[Ry(AX)]=c Y []rf=cRy(A).
|=qicl

The claim follows for p = 1. For p # 1, we use the equivalence of norms (13); since Ry (AX)
is a positive polynomial of degree g in Gaussian variables, there exists C = C), ;, such that

E[R (AX)P] < CE[Ry(AX)]" = CRy(A)?,

and the result follows. [

LEMMA 40. Let p, g € N*. There exists C > 0 such that, for every K € N* and every
random symmetric matrix A in Mg g (R), the set

&= {X € Mg 4(R) :E[w] < C}

Rq(A)P

has yk 4-measure more than %
PROOF. By Lemma 39 there exists C = C, ; such that
Ry (A > C/ Ry (AX)P dyk ¢(X).
Mg 4(R)

Thus,

Rq(AX)P 1 ,,] B
/Mk,q(R)E[ Ry(A)? :|d)/K,q(X) < E[Rq(A)P x CR, (AP | =C.
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As a result, we obtain, by Markov inequality, that

yK,q{X € MK’q(R) E[M} > 3C}

Ry(A)?
1 R, (AX)P
36 _ g
(30) =3c MK,q<R>E[ Ry (AP ]d”’q(x)
1
<.
-3

The proof is complete. [

6.5. Proof of the induction step. PROOF OF THEOREM 3. We establish the induction
step P(m — 1) = P(m). Let m € N, m > 3, and assume P (m — 1). We fix a sequence (F,) C
W,%’) converging in law to A/ (0, 1). As before, we assume that F,, € R[Ny, ..., Nk,], and
we set A, := V2F,, which is a random matrix of size K, x K,. Fix p and g € N*, and
fix n € N large enough for Lemma 38 to apply to F),. Thus, there exists £} C Mg, 4(R) of

YK,,q-measure more than % such that

where Cy > 0 depends only on m, p, and g. By Lemma 40 there exists £, C Mk, 4(R) of
YK,,q-measure more than % such that

E[Rq (AnX)P

(38) Ry(A)?

}SCz, Xe&,

where C; depends only on p and ¢q. Since yk, 4(&1 N &) > % the sets £ and & have
a nonempty intersection. In particular, there exists X € Mg, ,(R) such that estimates (37)
and (38) hold simultaneously. Then by Cauchy—Schwarz inequality

Rq(AnX)P
Rq(An)P
Since in the previous argument, p and g are arbitrary positive integers, we have shown

limsupE[R,(An) " F] <+o0, p, qeN"

n—-+0o

E[R,(A) 2] <E[R, (A, X) "] E[ } < C,Cy.

Specifying the above estimate to p = %, we deduce from Proposition 30 that
limsupE[['[F,, F,]7 9] <400, geN.
n—+00

This shows P(m). This completes the induction step and thus the proof of Theorem 3. [

7. Multivariate random variables and sums of chaoses. In this section we prove The-
orems 4 and 9.

7.1. A central limit theorem for iterated sharp operators. We recall that the iterated sharp
operators are defined on polynomials F € R[Ny, ..., Nx] by

tF= Y or (N)G1i, -+ G,
. — | . aNllaNl 1,11 k,lk?
<if,e.., i
where (G; ;) is a family of independent standard Gaussian independent of Ni. We prove
that on Wiener chaoses, the property of converging to a Gaussian distribution is preserved by
applications of iterated sharp.
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PROPOSITION 41. For any sequence (Fy)neN in Wy, we have
Fy =25 N0, 1) = 2 [F,] s N(0,02),
n— oo n— oo
where 62 =mm —1)---(m —k+ 1).
We prove the following lemma. We write y := A(0, 1) and " := Rren?-

LEMMA 42. Let (F,) a sequence in W,%O) such that F, % N0, 1). Then there exists

a subsequence (Fyy)) such that, for )/N-almost every sequence (x;);,
Fpm) , = Law
> Py AL e N0, m).

i

PROOF. For an infinite vector X := (x1, x2, ...), we set

oF, -
Dx Fy :=Za—]\;(N)xi,
1

i

where the sum is finite since Fj, € W,S?). By Proposition 35 with d = 1, we deduce that the
sequence of measurable mappings X — dpy (D3 F,,, N'(0,m)) tends to 0 in probability on
(RN, M), Thus, there exists a subsequence which converges for yN-almost every vector x.
The result follows. [J

PROOF OF PROPOSITION 41. By successive applications of Lemma 42, there exists a

subsequence (Fy(y)) such that, for yN ® - - - ® yN-almost every sequences (x1,i);, ..., (x¢.i)i
8kF¢( ) AT Law )
Z . W(N)xu] Xk T N(0,07),
I<iy,...ik 1 i
where 62 =m(m — 1)---(m — k + 1). Take a continuous and bounded function 4: R —

R. By the previous convergence, we find that, for Yy ® --- ® yN-almost every sequences
(e1,i)is e ey (ki
FFpy =
E[h< > IN 0N, (N)x1,i “'xk,ik)i| —= /h(ax)y(dx).

1<if,.oik

Integrating each of x; ;’s with respect to ¥N, we obtain, by dominated convergence, that

E[h(# [Fo))] =2 /h(ax)y(dX)-

This gives convergence in law of the subsequence. Since this reasoning applies on every
subsequence of (F,), we conclude on the convergence in law of the full sequence. [

7.2. Proofs of the remaining theorems. The following statement is slightly more precise
than Theorem 9; we use it for the proof of Theorem 4. Recall that we write J,, F' for the
projection of F on the mth Wiener chaos.

PROPOSITION 43. Let m and q € N. There exist 6 > 0, r > 0, and C > 0 such that the
following statement holds: for every F € W<,

[div(dn F, N (0, 1)) < 8] = [E[T[F, F179] < C||FII}.].
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PrROOF. Let F € W<, and F = Jm F'. By definition of the sharp operators, tim[f 1=
" [F]. Let g € N. Applying Proposition 29 to ||F||Zz1 F, there exist ¢’ € N and C > 0 such
that

E[T[F, FI™] < CI|IFI} E[T[g"[F1,£"[F1] "],
where r :=2(q’ — ¢). By Proposition 41, for every 8’ > 0, there exists § > 0 such that
dem(F, N0, 1)) <8 = dpm (8" [F1, N (0,02)) < &,

where o :=m!3. By Theorem 3, for every ¢’ € N, there exist 8’ > 0 and C > 0 such that

dev (8" [F1. N (0, 02)) < 8' = E[T[¢"[F], 4" [F]] 7] < C.

Combining the three estimates above gives the result. [

Theorem 9 follows immediately. Now, we prove Theorem 4. In order to use Proposition 31,
we prove the following lemma.

LEMMA 44. Letd e N*, my,...,my € N*, and q > 0. There exist § > 0 and C > 0 such
that the following statement holds: for every F = (Fy, ..., Fg) € Wy, X -+ X Wy, such that

dim(F, N0, 1)) < 8, for every a € S, the variable F; = Z;jzl aFi=F-a satisfies
E[l[F;, Fal 7] < C.
PROOF. We proceed by induction on d. The case d = 1 is Theorem 3. We fix d > 2,
mi,...,my, F1, ..., Fg,and a as in the statement. We set m := max; m;. For € > 0, we bound

P[I'[F;, F;] < €] in two different ways, according to the relative size of |ay| compared to €.
Fixg e Nand € € (0,1/2), and set o := min(zq—r, 1) where r is given by Proposition 43:

e Assume |ag4| > €*. Then Proposition 43, applied to éF;l, implies that if dpp(Fy, N (0, 1))
is small enough, then

E[['[F;, Fz17] < Clag|™"
for a constant C = Cg 4. Thus,
P[T'[F;, F;]1 < €] < Clag| €7 < Ce?.

e Assume |ag| < €*. Define
d—1
/
F, .= ZaiF,-.
i=1

By using the induction hypothesis with some number Q to be chosen later, we find a
constant C = Cg,,, ¢ > 0 such that if dpm (F', N(0, I;_1)) is small enough, then
E[r[F}. Ff) ) < C.
By hypercontractivity (13) we find another constant C = C,, > 0 such that
IT[F;. F] = TFa Fall o < Claa] < Ce”.

Then, using that € < %e% (since @ <1 and € < 1/2), we write

o 1 o
P[[[Fs, Fs] <€] < P[T[FL Fl] < 5]+ P[|F[F(§, Fi] = T[Fs. Fal| = 562],
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where

P[[[F., Fi] <e?] < Ce?2

<2||F[Fa/, F;1—T[F; Falll Lo

@
€2

| 0 .
PNl £ - T1Fs, Fall = 5 < )" <ceen.

€ =
2
Choosing Q such that Qo > ¢, for instance, Q > 4r, we deduce that there exists C =
Cd,m,q such that

q
2

P[T[F;, F;]1 <e€] <Ce2.

Combining the two cases, we obtained that for every g > 0 if a’FM(ﬁ ,N(0, 1)) is small
enough, there exists C = Cy 4 such that

[SS1AS)

P[T[F;, F;]1<e€]<Ce2, ¢>0.

The conclusion follows.

PROOF OF THEOREM 4. Letmy,...,mg € N*. Consider a sequence (17”,1) C Wiy X -+ X
W, converging in law to A (0, 1), and a sequence (d,) C S?=1. For every ¢ > 0, we apply
Lemma 44 to F,,, and we deduce that there exists N € N such that

sup E[F[f’n -Gy, Fy -dy] 9] <400, n>N.

n>N
Then by Proposition 31, for every g > 0, there exists N € N such that
E[detT'(F,)™9]<C, n=>N. O
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