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WEAK TRANSPORT INEQUALITIES AND
APPLICATIONS TO EXPONENTIAL AND ORACLE
INEQUALITIES

By OLIVIER WINTENBERGER
Sorbonne Universités, UPMC Univ Paris 06, EA 312/ LSTA

We extend the dimension free Talagrand inequalities for convex
distance [49] using an extension of Marton’s weak transport [40] to
other metrics than the Hamming distance. We study the dual form
of these weak transport inequalities for the euclidian norm and prove
that it implies sub-gaussianity and convex Poincaré inequality [11].
We obtain new weak transport inequalities for non products mea-
sures extending the results of Samson in [48]. Many examples are
provided to show that the euclidian norm is an appropriate metric
for classical time series. Our approach, based on trajectories coupling,
is more efficient to obtain dimension free concentration than existing
contractive assumptions [20, 41]. Expressing the concentration prop-
erties of the ordinary least square estimator as a conditional weak
transport problem, we derive new oracle inequalities with fast rates
of convergence in dependent settings.

1. Introduction. In his remarkable paper [49], Talagrand proves that
convex distances have dimension free concentration properties. Since the
seminal work of Marton [38], transport inequalities are known to efficiently
yield such dimension free concentration inequalities. Using a duality argu-
ment, Bobkov and Gotze [10] even proved that transport inequalities are
equivalent to some concentration inequalities. Our references on the subject
are the monograph of Villani [51], the survey of Gozlan and Leonard [25]
and the textbook of Boucheron et al. [16] for the statistical applications. In
dependent settings, transport inequalities appear as a nice alternative to the
modified log-Sobolev approach of Massart [42] for obtaining dimension free
concentration inequalities useful to obtain fast rates of convergence in math-
ematical statistics. This article develops new kinds of transport inequalities,
new exponential inequalities and new oracle inequalities with fast rates of
convergence in dependent settings.

AMS 2000 subject classifications: Primary 60E15; secondary 28A35 62J05 62M10
62M20

Keywords and phrases: transport inequalities, concentration of measures, weakly de-
pendent time series, oracle inequalities, ordinary least square estimator, time series pre-
diction.
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2 O. WINTENBERGER

In the case of product measures with common margin (iid case), the mod-
ified log-Sobolev approach developed in [42] leads to optimal dimension free
concentration inequalities of Bernstein’s type. However, for non product mea-
sures, such inequalities do not hold in their optimal form in many situations.
The reason is the following: in the bounded iid case, Bernstein’s inequality
yields gaussian behavior for deviations less than a bound depending on the
essential supremum. In many bounded Markovian cases, their exists a unique
regeneration scheme of iid cycles with random length. Then the variance
terms in the Bernstein’s type inequalities are perturbed by the concentra-
tion properties of the random length, see [8]. It yields an additional term,
at least logarithmic, which cannot be removed, see [1]. It is a drawback for
statistical applications for whom the variance term of the iid case is essen-
tial. To bypass this problem, many authors assume contractive conditions on
the kernel of Markov chains, see Marton [39] under geometric ergodicity and
Lezaud [36] under a spectral gap condition. For symmetric Markov process,
the spectral gap condition is more general than uniform ergodicity and is
also necessary for Bernstein’s inequality, see [28].

Many classical models in time series analysis do not satisfy such contrac-
tive conditions. Fortunately, the classical Bernstein’s inequality also holds
for non Markovian processes under I-weakly dependent conditions, closely
related with the uniform mixing condition, see [48]|. This result yields fast
convergence rates of order n~! in oracle inequalities (comparable to those
in the iid case) in dependent settings, see [2]. However, this approach relies
on the maximal coupling properties of the Hamming distance and cannot be
extended to other metrics, see [19]. For other metrics, contractive conditions
are used by Marton [41] and Djellout et al. [20] to extend classical dimen-
sion free transport inequalities T3 4(C') in a dependent context for metrics
d different than the Hamming one. If the "constant" C' in the transport in-
equality is sufficiently close to the variance term then Bernstein’s inequality
is recovered and fast convergence rates are achieved, see [31]. Otherwise, a
tradeoff must be done between the estimates of the variance terms and the
accuracy of the contractive coupling schemes, see [52] for details. The fast
rates of convergence in oracle inequalities are not achieved because the vari-
ance terms of the Bernstein’s types inequalities do not have the same order
than in the iid case. On the contrary, the Hoeffding inequality is easily ex-
tended to very general dependent case using the bounded difference method,
see [44, 46, 20]. Unfortunately, the Hoeffding inequality, equivalent to the T}
transport inequality, is not dimension free and yields oracle inequalities with
slow rates of convergence of order n~/2 see [3].
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 3

In this paper we develop weak transport inequalities to obtain dimen-
sion free exponential inequalities and thus fast convergence rates in oracle
inequalities. Let E' be a Polish space and d be a lower semi-continuous met-
ric on E. With the notation P[h] = [ hdP for any probability measure P
and any measurable function h, we say that P satisfies the weak transport
inequality Tp,d(C) for any C' > 0 and 1 < p < ¢ if for any measure ()

e mla(Y)d(X, V)]
sup inf < V20K (Q|P
PR Qe = VD)
with 1/p +1/¢ = 1 and the convention 400/ + 0o = 0/0 = 0. Here « is
any non-negative measurable function, 7 is any coupling scheme of (X,Y)
with margins (P, Q) and IC(Q|P) is the relative entropy Q[log(dP/dQ)] (also
called the Kullback-Leibler divergence). As the roles of P and @ are not

the same, we also introduce TISZ&(C’) where P and () are interchanged in
the left hand side term. An application of Sion’s minimax theorem shows
that the weak transport inequalities are extensions of the Marton transport

inequalities [40]

. mla(Y)1x1y]

inf sup ———2— < /2CK(Q|P).

HE Qg = VA
These inequalities are weakened forms of the classical T}, 4(C') transport in-
equality

W,a(P,Q) == igfw[dp(X,Y)]l/p < \/2CK(Q|P).

Contrary to the classical T}, 4(C) transport inequalities, any compactly sup-
ported measure P satisfies the weak Tnd(C) transport inequalities for any
1 < p < 2. Moreover, the weak transport inequalities extend nicely to non-
products non-contractive measures P on E™ n > 1. Using a new Markov
trajectories coupling scheme, our main result in Theorem 3.8 states that
there exists C’ > 0 such that

it 2= MO NI YL
(1.1) up inf T Qe (T < \/ 2/p-10"KC(Q|P).

The main assumptions hold on the conditional laws P)lx(i) of the trajectory
(Xi41,-..,Xy) given that (X;,...,Xo) = 2 = (z;,...,20). Fix a lower
semi-continuous auxiliary metric d’ satisfying d’ > Md. We assume the ex-

istence of a trajectory coupling scheme m; of the E™ "_supported measures

(P\x(i) ) ﬂyi,xuq)) such that

(P (X, Vi) )P < i (p) ' (2, i), Vi<k<n.
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4 O. WINTENBERGER

The existence of such coefficients v, ;(p) for any 1 < i < k < n is called
the I'(p)-weakly dependent condition. When d = d’ is the Hamming dis-
tance, the I'(2)-weak dependance coincides with the weak dependence al-
ready studied by Samson [48] and we recover his results. We keep the nota-
tion of [48] and denote T'(p) the weak dependence when d is the Hamming
distance. However, to deal with more general and classical time series, we
prefer to choose d as the euclidian norm, see Section 4. When p = 1 and
Tiq4(C) = Tl(c)l(C) = T1,4(C) by definition, the I'(1)-weak dependence coin-
cides with the one of [46] when d’ is the Hamming distance and the one of
[20] when d’ = d. Thus we recover the Hoeffding’s inequalities of [46, 20].
They are not dimension free because n?/?~! = n as p = 1 and we prefer
to focus our study on the case p = 2. We then prove dimension free con-
centration for ARMA processes under the minimal dependence assumption
that the stationary distribution exists. Our approach improves the existing
ones based on contractive arguments [20, 41| for classical time series; for
instance, considering the Markov chain (X, &) formed by an ARMA(1,1)
process X; = ¢X;_1 + & + 0&_1, the contraction condition is ¢ + 6% < 1
whereas our condition is |¢| < 1. Thus, we answer positively to a crucial
question raised in Remark 3.6 in [20].

Weakening transport inequalities does not deteriorate the concentrations
properties used in mathematical statistics. More precisely, we show that
Ty,4(C) and T} ,(C) yields the convex distance dimension free estimate due
to Talagrand: 7

2(X,A 1
de (X, )ﬂ < L for any measurable set A.

Plew (55 )
Here d.(z, A) is the convex distance of Talagrand [49] when d is the Hamming
distance and the euclidian distance to the convex hull of A as in Maurey [37]
when d is the euclidian norm. Following Bobkov and Ledoux [9], we obtain
this result by analyzing the dual form of the weak transport inequality. If P
satisfies TQ@(C ) on E then for any function f such that there exist a function

a(x) satisfying f(x) — f(y) < a(z)d(zj,y;) for any x,y € E? we have

(1.2) P[exp (A(f—P[f])—CT/\zoP))] <1,  A>0.

When d is the Hamming distance, inequality (1.2) yields to the Bernstein
inequality, see Ledoux [34] in the independent setting and Samson [48] in the
f(2)-weakly dependent setting. When the function f is a convex function, the
condition above is automatically satisfied with L; = 0; f (the sub-gradients)
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 5

and d the euclidian norm. The inequality (1.2) coincides with generalizations
of the Tsirel’son inequality discovered in [50] for gaussian measures, see [12].
Using the dual form (1.2), we also prove that T, implies sub-gaussianity and
convex Poincaré inequality [11]. Then, the weak transport approach provides
dimension free concentration properties of ARMA processes under minimal
assumptions and is sufficient for statistical application.

As the transport inequalities yield concentration of measures via relative
entropy, we couple it with the statistical PAC-bayesian paradigm that de-
scribes the accuracy of estimators in term of relative entropy too, see [43].
Thus, instead of using the approach based on the supremum of the empirical
process [42], we introduce the conditional weak transport inequalities that
provides sharp oracle inequalities. We apply this new approach to the Ordi-
nary Least Square (OLS) estimator 0 in the linear regression context (other
interesting statistical issues will be investigated in the future). Denoting by
R the risk of prediction, an oracle inequality states with high probability
that R(A) < (1+n)R(0) + Ay~ 1770 where 1 > 0, 0 is the oracle defined as
R(0) < R(0) for all # and A, is the rate of convergence. If 7 = 0 then the
oracle inequality is said to be exact and otherwise it is non exact, see [33].
The dimension free concentration properties obtained from the weak trans-
port inequalities with p = 2 yield to fast rates of convergence A, o< n~'.
When d is the Hamming distance, we recover in the conditional weak trans-
port inequalities the variance terms of the iid case. These variance terms
play a crucial role through Bernstein’s condition [7] to obtain exact oracle
inequalities with fast rates of convergence. Thus, when d is the Hamming
distance, we obtain new exact oracle inequalities with fast convergence rates
for the OLS 6 in the f(Z)—Weakly dependent case. However, in more general
cases, Bernstein’s condition cannot hold and the variance terms cannot be
nicely estimated. There, we emphase the fact that the Tsirelson inequality
should be preferred to the Bernstein one. Hence, using the euclidian metric,
we obtain new nonexact oracle inequalities for the OLS 6 for T'(2)-weakly
dependent time series. The efficiency of the OLS is proved for many models

such as classical ARMA models.

The paper is organized as follows: in Section 2 are developed the pre-
liminaries that are used in the proof of our main result, a weak transport
inequalities for non product measures stated in Section 3. We also study the
dual form of the weak transport inequalities, the Tsirel’son inequality that
are satisfied and the connection with Talagrand’s inequalities in this Sec-
tion 3. Section 4 is devoted to some examples of T' and T-weakly dependent
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6 O. WINTENBERGER

processes. Finally, new oracle inequalities with fast rates of convergence are
given in Section 5.

2. Weak transport costs, gluing lemma and Markov couplings.

2.1. Weak transport costs on E. Let M(F) denotes the set of probability
measures on some space F, M1(F) the set of lower semi-continuous non
negative measurable functions and M (P, Q) the set of coupling measures
Ty, 1€ Tzy € M(E?) with margins m, = P and 7, = Q. Let (p,q) be real
numbers satisfying 1 < p < 2 and 1/p + 1/q = 1. Let us define the weak
transport cost as

mla(Y)d(X,Y)]

(2.1) WoaP,Q) = swp  inf
P aeM+(B)reM(PQ)  Qlad]Y/a
with the classical conventions Q[ad]"/9 = esssupa(Y) when ¢ = oo and
+00/ + 00 =0/0 = 0. For fixed « € M (F), let us denote
(22) WaalP,Q) = inf  ala(Y)d(X,Y)]
reM(P,Q)

Note that W is not symmetric and that W, 4(P, Q) = W, 4(Q, P) = W,.4(P, Q) =
Wa,d(Q, P)=0if P = Q. Note that « € M* and d are assumed to be lower
semi-continuous such as the optimal transport in the weak transport cost
definition exists, see for example [25]. Now let us show that the weak trans-
port cost satisfies the triangular inequality. It is a simple consequence of the
second assertion of the following version of the gluing Lemma:

LEMMA 2.1.  For any coupling 7y, € M(P, Q) and 7, , € M(Q,R) re-
spectively there exists a distribution 7, . with corresponding margins and
such that X and Z are independent conditional on'Y, i.e. Ty 1) = TpjyT2|y-

PROOF. From the classical gluing Lemma, se for example the Villani’s
textbook [51], we can choose 7., . such that 7., . = TalyTzlyTy as the
margins corresponds: |, T, = Ty, and 7,m, = 7. The conditional in-
dependence follows from the specific form of 7, . as 7, .|, = Tzy./7y by
definition. O

The conditional independence in the gluing Lemma 2.1 is the main ingre-
dient to prove the triangular inequality on W), 4:

LEMMA 2.2. For any P,Q, R we have
(2.3) W,a(P,R) < W, a(P,Q) + W,a(Q,R)

imsart-aop ver. 2012/04/10 file: WeakTRevAx.tex date: March 5, 2014



WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 7

PROOF. Let us fix « € MT(E) such that R[a?] < co. We have
ez [a(Z2)d(X, Z)] < wla(Z)d(X, Y )] + my [l Z)d(Y, Z)].
Let us choose ) , satisfying

Tyl Z)d(Y, Z)] = neﬂiﬂé o la(2)d(Y, 2)] < R[]V "W, 4(Q. R).

By conditional independence in Lemma 2.1, we also have
7 Z)d(X, Y )] = 72 [ 2V TACK, V)] = 70 [6(Y )X, V)]
Let us choose 3 ,, satisfying

w0V = it wla(V)dX V)] < QI W, (P, Q)

Note that Q[a?] = Q[T(:' ,(Z)[Y]1] < R[] using Jensen’s inequality. Let

us denote 7" = m; , . obtained by the gluing Lemma 2.3 of 7 , and m ..

Collecting all these bounds we have 7*[a(2)d(X,Y)] < R[a?|W, 4(P, Q). We

obtain
T [a(2)d(X, Z)]

R[Oﬂ] 1/q

and taking the supremum on « the desired result follows from the definition
of Wy 4(Q, R). O

< (Wp,d(Pv Q) + Wp,d(Qa R))

2.2. Markov couplings. In this section, we only consider Markov cou-
plings on the product space E" with n = 2, the cases n > 2 following by
simple induction reasoning.

DEFINITION 2.1.  Let P, Q € M(E?), the set of Markov couplings M(P, Q)
are defined as the products m = m7y; with 71 a coupling of P, and @ and
mo1 a coupling of Py and Q.

The terminology of Markov couplings was introduced by Riischendorf in
[47]. Similar couplings are used by Marton in [40]. The property of conditional
independence in the gluing Lemma 2.1 is nicely compatible with Markov
couplings:

LEMMA 2.3. For any Markov couplings m,, € M(P,Q) and Tyz €
M(P,Q) with P, Q, R € M(E?) it exists a distribution Tpy» With corre-
sponding margins and such that X = (X1, X2) and Z = (Z1,Z3) are inde-
pendent conditional on'Y = (Y1,Y3).
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8 O. WINTENBERGER

PROOF. By assumption m, , = my, 4T
Let us define 7,y > as Ty 4y 21 Ty g,

and my . = Ty, T

x2,y2|T1,y1 y2,22|y1,21"

by the relation

22\901791721
(2'4) To1y1,21 — Ty |yr T ey Ty
and
(2.5) Taayo,zeler,yr,z1 = Taolen,yn,y2 Tzalyn 21,02 Tyalys -

Let us check that 7, . has the correct margins. First, from the classical
gluing lemma we know that 7, ,, ., has the correct margins. It remains
to prove that 7., v, 2o(x) 41,2, has the correct margins. Notice that from the
definition of Markov couplings, we have 7 Thus
the first margin of m

yalyn = Tyoler,yr = Tyalyr,zie

©2,y2,22|71,y1,21 18 equal to

Taolz1,y1,y2 Ty2lyr = Taolzyyr,y2 Tyzlziyr = Tao,yz|e,yr -

The same reasoning show that the second margin is also the correct one.

We proved above that by construction X; and Z; are independent condi-
tional on Y7, i.e. that m,, . |y, = Tujy, T2y)y, - Let us show that it is also the
case conditional on Y7 and Y. We have

Trr,z1,y1,02  "yelyr Ten,21,91

Tay,21lyye = . - . = Tzy,z1|p1
Y1,Y2 y2ly1 'y

the third identity following from the identity 7,1, = Ty,(e1 4,2, Py the
identity (2.5). Thus, using that X; and Z; are independent conditional
on Yy we obtain the identity 7, .1y, 00 = Tay|ys Teyly,- We conclude that

Tor,z1ly1,y2 = Taalyr,ye Tealyr,ye @8

- _ Tyl Toyr  Tayiye -
x1lyr — = = - = Mz1ly1,y2
y2lyr y1 Y1,Y2

the third identity following from the identity m,,, = T,z ,, by definition

of Markov couplings (the same is true replacing x1 by z1).

It remains to prove that X is independent of Z5 conditional on (X7, Z;)
and (Y1,Y2). Indeed, we have by construction
 Tagye,zoleiyi,zr  Taoye,zolenyn,z

Ty, 22|21,91,21,92 — o = o = Tao|wr,y1,y2 T 22|21,y1,920
y2lw1,y1,21 y2ly1

the last identity following from the identity (2.5). Thus the result is proved.
O
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 9

2.3. Weak transport costs on E™, n > 2. We extend the definition of W
on the product space E" for n > 2. Let P, Q € M(E™) we define

~ S wlay(V)d(X;,Y5))
2.6 Wpa(P,Q) = f S
(2.6) (P, Q) we b En) M (PQ) () QLo (Y)a])Ha

with the convention (Z?le[aj(Y)q])l/q = maxi<j<pesssupa; if ¢ = oo
and

n

(2.7) WoaP,Q) = inf > wla;(V)d(X;,Y;)]

weAZuzQ)jzl

for any fixed a = (aj)1<j<n € MT(E™). Considering Markov couplings, we
use the conditional independence in the gluing Lemma 2.3 to assert that
the weak transport cost on E™ also satisfies the triangular inequality. More
useful, V~Va7d satisfies an inequality similar than the triangular one:

LEMMA 24. For any P,Q,R € M(E™), for any « € M*(E"™) there
exists & € MT(E™) satisfying Q[&;(Y)]? < R[o/;-(Z)] forall1 < j <n and

(2.8) Wa,a(P, R) < Wa a(P, Q) + Waa(Q, R)

REMARK 2.1.  As a consequence of the Lemma 2.4, we obtain the trian-
gular inequality for W
(2.9) Wpa(P, R) < Wya(P.Q) + Wpa(Q, R)
by taking the supremum on « on both sides of (2.8) and using the relation

Qla;(Y)]? < R[af(2)].

PROOF. Let us fix a € M*(E") such that Rlaj] < oo for all 1 <j <n.
Define recursively the couplings 7, , and 77, € M (E?) such that

7T;Z[Zaj(z)d(Xj,Zj)] = Wa,d(Q7R)a
j=1

a(2)v],d(P; Q).

Z\y[

my [ Sl (2)VIA, V)| = W
j=1

where we use Jensen’s inequality. Let us denote n* = 7% . obtained by the

m7y7z
gluing Lemma 2.3 of 7y , and ) .. Then

m Y, 2)] < m] Y a2 )+ 7 [ Y a2, 2)
j=1 Jj=1 Jj=1
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10 O. WINTENBERGER

< mhy | Do m e (D)IYId(X;, )]
j=1
2| Y 0s(2)d(Y;. Z)]
j=1
(2.10) < Ww:‘y[a(Z)\Y],d(Pa Q) + Woa(Q. R).

The inequality (2.8) follows from (2.10) taking &; = 7 ,[a;(Z)]Y = -] and
noticing that the relation Q[d?(Y)] < R[a?(Z )] holds by an application of
Jensen’s inequality. O

3. Weak transport inequalities.

3.1. Weak transport inequalities and dual forms. Let us say that the prob-
ability measure P on E", n > 1, satisfies the weak transport inequality

T,,.4(C) when for all distribution Q on E™ we have

p,d
(3.1) W,.a(P, Q) < /2CK(Q|P).

Let us say that P satisfies the inverted weak transport inequality 7 IS?;(C)
when

(3.2) W,.a(@, P) < V2CK(QIP).

By an application of Jensen’s inequality, P satisfies Tpd(C’) and ng?l(C') as
soon as Tpy 4(C) and TIS,Z )d(C) reciprocally with p’ > p. By the dual form of
the ¢P-norm || - ||, the weak transport inequalities ng 40) or T;%(C) on the
product space E™ where E is equipped with d are equivalent, respectively,
to Tlgde’) or TIEZ(C’) on E™ equipped with d?p(z,y) = ||(d(x;,y;))1<i<pllp-
Thus, when d is not specified, we consider the case n = 1 only with no loss
of generality. We have T} 4(C) = TI(C)I(C) = T1,4(C) where T 4(C) is the
classical transport inequality defined by the relation

inf  7ld(X;,Y;)] < /2CK(Q|P).

reM(P,Q)

Following [10], we investigate the dual form of the weak transport. Denote
foaly) = it {aly)d(z, y) + f(@)}

and Cp the set of continuous bounded functions with values in R, we have
the following dual forms of the weak transport inequalities:
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 11

THEOREM 3.1.  The weak transport inequalities T, 4(C) and TI%(C’) are

equivalent, respectively, to

q_
(3.3) sup sup sup P[exp ()\(fa,d — P[f]) — C')\2<a ! + 1))] <1,
A>0 aeM+(E) fEC, q
(3.4)

b sup s P/ exp (Mfaa — PUf) - CAQ(Laqq] mt %))] <1

PROOF. As their proofs are similar, we prove the first dual form only.
From the dual form of W, 4 for & € M*(E) fixed we have

WaalP.Q) = int xa(Y)d(X; )| = sup Qi ~ PIf]

Then a measure P satisfies T, 4(C) if for any a € M*(E) and any probability
measure @

sup Q[faa] — PLf] < Q[a]Y/1\/2CK(Q|P).

fety

From the variational identity
ab = inf Xad/q + P /(AP 1p)

we get for all A > 0:

Ql(faa — PID] < AC/qQ[a”] + K(Q|P)22P2C1 P12 /(W= 1p).
We can rewrite it as

(p/2)Ql(p/C) PPN (faa — PIf] = AC/qa®)]*'P < K(Q|P).
From the Young inequality
(p/2)z*? > yx — (1 — p/2)y*/ )
applied with y = (CA?/p)?/P~! we obtain
(p/2)((p/C) 7PPNP12P22/P > & — (1= p/2)CN? /p
For # = Q[\(fa.q — P[f] — AC/qa®)] we obtain
QA (faa — PLf] = ACal/q)] = K(Q|P) < (1/p = 1/2)CN>.

Then the desired result follows from the variational formula of the entropy.

O
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12 O. WINTENBERGER

In the case p = 1, then ¢ = oo and the dual forms (3.3) and (3.4) only
depends on « through the fact that a(y) < 1, y € E. Then one can consider

a =1, fadily) = infrep{d(z,y) + f(a:)} that forces to consider Lipschitz

functions and we recognize the dual form of the transport inequality 77 4
that is the Hoeffding inequality:

ii%feig(d) P[eXp (A(f — P[f]) - T)] <L

Here Lip; is the set of 1-Lipschitz functions f with respect to d.

To obtain similar results when p = 2, it is crucial to identify the map
f = fa,a- In the sequel, we focus on the cases d the Hamming distance and
the Euclidian norm in R™.

3.2. The specific case d = 1, the Hamming distance. The weak transport
inequalities when d(z,y) = 1,4, denoted d = 1, was introduced in [40].
When n =1 we have the explicit expression fq 1(y) = (a(y) +inf f) A f(y).
As the difference f, 1 — f is unchanged when adding a constant on f, we can
take inf f = 0 with no loss of generality and

sup Plexp(M(fa,1 — PLf]) = (\)*C/2)] = Plexp(A(f — PLf]) = A*f*C/2))].

a>0

But for any X > 0 we have X — X2/2 < log(1 + X) and thus
Plexp(X — X?/2)] <1+ P[X] < exp(P[X]).

Tzl(l) follows by taking X = Af. For the inverted weak transport, we apply
the inequality

Plexp(—X)] <1 — P[X] + P[X?]/2 < exp(—P[X] + P[X?]/2)
and we obtain

COROLLARY 3.2.  Any measure P on E satisfies Ty (1) and Tég(l)

REMARK 3.1. Alternative proofs of the Corollary 3.2 are given in [40]
and a stronger version is given in [48].

Consider its extension T2’12 on E™, where 15 denotes
n
2
Ia(z,y)” = Z 1xj;£yja r,y € E".
=1

Extending the previous reasoning, we obtain the dual form
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 13

PROPOSITION 3.3.  The weak transport inequalities Ty 1,(C') and TZE %2
are equivalent to that for any f and o, 1 < j < n, satisfying

(©)

(3'5) f(ﬂj) - f(y) < Z aj($)1xj#yj’ xz,y € E",

it holds, respectively,

The weak transport inequalities Ty 1,(C) and Té? ,(C), extended to E",
n > 1, are well suited to assert the concentration of measures, see [40],
especially through self bounding functions f, see [16]. More generally, assume
that f satisfies (3.5) with functions a; such that 77, oz? < f.Let AC E"
be a measurable set. Denoting

dr(x,A) = sup inf C; ,
A= yeAZ et

noticing that d2T(a:, A)/4 is self-bounding, we derive the Talagrand inequality
[49] in its generalized form given in [30]:

PROPOSITION 3.4. If the law P of X = (Xy,...,X,) satisfies T2,12(C)
and TQ(?Z (C) then

2 (2,
P[e’q’(dTiCA)” = P(lA)'

REMARK 3.2. If the X; are independent, Theorem 3.8 yields that P
satisfies Ty 1, (1) or Té%(l) and the constant C' = 1 is optimal, see [49].

PROOF. Let ¢* be the weights that achieves the supremum in dr. We have
n n
dr(z,A) —dp(y,A) < inf (@)1, Aol inf c; (y)lyﬁéy;

A A
xejl ye]l

n
< Z () Ly 4y,
j=1

imsart-aop ver. 2012/04/10 file: WeakTRevAx.tex date: March 5, 2014



14 O. WINTENBERGER

Then, by the convex inequality z? — y? < 2x(x — y), we obtain

dp(z, A)? —dp(y, A)? < Z2dT(x,A)c;(x)1xﬁgyj.
j=1
Thus f(z) = dp(z,A)? satisfies (3.5) with a;(x) satisfying Z?:l aj(z) <
4dr(x, A)?. Applying the first inequality in Proposition 3.3 with A = 1/(2C)
we obtain Plexp(d7.(X, A)/(4C))] < exp(Pld3(X, A)]/(2C))).
Using directly (3.2), we also have

Pld7(X, A)] < QdF(X, A)] + \/2CP[d2T(X, AK@IP), Qe MT(E").

Choosing @ as P restricted to {dr(X,A) = 0} = {X € A}, noticing that
Q[dA(X,A)] = 0 and K(Q|P) = —log(P(A)), we obtain P[dA(X,A)] <
\/—2Clog(P(A)), equivalent to exp(P[d%(X, A)]/(2C)]) < 1/P(A). The de-
sired result follows. O

3.3. The specific case d = N, the euclidian metric. Next we consider the
case of E' = R" equipped with the euclidian norm || - || that we denote d = N.
We obtain

THEOREM 3.5.  The weak transport inequalities To n(C') and T2(Z])V(C’) are
equivalent, respectively, to

(3.6)
Plexp(g — Plg] — C||Vgll?/2] < 1, for any separately convex function g,

(3.7)
Plexp(g — Plg] — CP[||Vg|*]/2] < 1, for any separately concave function g.

REMARK 3.3. The inequality (3.6) is called the Tsirels’on inequality who
discovered it for independent Gaussian random variables with the optimal
constant C' = 1. Corollary 6.1 in [12] states that it holds for any measures
satisfying the log-Sobolev inequality. In particular, T2,12(C') holds for any
log-concave measure dP/dx = e~V with C-strongly convex function V.

PROOF. We consider only the case n = 1 as the extension to n > 1 follows
the same reasoning. First, we note that one can let o take non positive values
in (3.3) and (3.4). A simple computation of the minimizer in the definition
of faq for sufficiently smooth f gives the following identities: f,4(y) =
/@)y — ) + f(z) for @ satisfying f'(z)? = a(y)? or faaly) = f(y) if such
x does not exists. Thus, one can restrict us to the cases where f'(z)(y—z)+
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 15

f(z) < f(y) and f'(z)? = a(y)?. As a is a free parameter, it is also the case
for f'(x) and thus x. Thus we can restrict ourselves to convex function f and
we distinguish two cases: either © = y or not. If x varies, noticing that the
dual form of the weak transport inequality (3.3) only depends on z through

Maa(y) = M)’ C/2 = Af'(@)(y — 2) + Mf(2) — (Af'(2))*C/2

we derive by x the function g = Af and we obtain

g"(x)(y —x—Cq'(x)) = 0.

As g is convex, the solution C'¢'(z) = y — z is excluded and thus worst g are
affine functions g(x) = ax + b for some a, b € R. We obtain the condition

Plexp(a(X — P[X]) —Ca%/2)] <1, a€R,

implied by (3.6). If x = y, then we also obtain (3.6). In any case (3.6) is a
necessary and sufficient condition.

Now let us prove the equivalence for Tl(’g(C'). We first notice that, when
n = 1, the dual form (3.4) is equivalent to

sup sup sup Plexp(Ag — P[Ago + C)\2a2/2])] <1
A>0 ae M+ (E) g€Cy

where g, (y) = sup,{g(x) — a(y)|z — y|}. Following the same reasoning than
above, one can consider only the cases where g(x) — ¢/ (z)(z — y) > g(y) and
g (r)? = a(y)?. Denoting Ag = f, if one can let x vary, we optimize the term

f(@) = f'(2)(x —y) + Cf'(2)*/2

by taking f an affine function. Otherwise, x = y and we obtain that any
concave function g satisfies (3.7). O

We relate weak transport inequalities to more classical notions of concen-
tration. Recall that a measure P on EF = R" is sub-gaussian if there exists
¢ > 0 such that

Plexp(\| X)) <00 for 0<A<e.

This property is equivalent to 71 y(C') for some C' > 0, see |20, 13|, and it is
a very common assumption in statistics. We say that P satisfies the convez
Poincaré inequality if for any separately convex function g

P[(g - Plg))’] < CP[[IVg]?).
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16 O. WINTENBERGER

REMARK 3.4. The convex Poincaré inequality on £ = R has been studied
in [11]. It is satisfied for X standard normal or in [0, 1] with C' = 1. It also
holds with the same constant C' for the product measure on R", n > 1.

Notice that the convex Poincaré inequality is equivalent to a concave
Poincaré inequality. We obtain

THEOREM 3.6. The weak transport inequality To N or T2(ZJ)V implies sub-
gaussianity and convex Poincaré inequality.

REMARK 3.5. In a personal communication, N. Gozlan and P.-M. Sam-
son showed me that the converse is not true using the counter-example given
p.15 in [27].

PROOF. The arguments developed in this proof are classical, see [35]. We

detail the case of T5 5 when n = 1 because the proof for n > 1 and T. Q(Z])V

follows the same reasoning. Assume that P satisfies T 4(C') or TQ(Z(C') and
apply (3.6) to g(z) = Az: Plexp(AM(X — P[X]))] < exp(CA2/2), A > 0. Then
P must be sub-gaussian. Now, applying (3.6) or (3.7) to tg with ¢t — 0 we
obtain the convex Poincaré inequality in both cases. O

Tsirel’son inequality (3.6) quantifies the concentration of "self bounding"
functions with respect to the euclidian norm, i.e. convex functions f such
that |V f||?> < f. Let A be a measurable set of R” and B its convex hull,
then dy(z, B) = infycp || — y||/4 is a self bounding function. Following the
same reasoning than in the proof of Proposition 3.4, we obtain the Euclidian
version of Talagrand’s concentration inequality [37]

PROPOSITION 3.7.  If the law P of X = (X1,...,X,,) satisfies T2,N(C)
and TQ(Z])V(C) then

2
Plew (V5] < o5

REMARK 3.6. The result is proved for independent X s on [0, 1] or stan-
dard normal with the optimal constant C' = 1 in [37] via the convex property

(7).

3.4. Coupling trajectories. Dual forms provided in Theorem 3.1 are par-
ticularly powerful to derive weak transport inequalities when n = 1. In order
to obtain concentration for measures on E™, n > 1, we prove that the weak
transport inequalities hold for non product measures. To obtain constants as
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 17

sharp as possible, we couple trajectories via the new notion of I'g 4 (p)-weak
dependence.

To any law P on E™, add artificially time 0 and put Xg = Yy = 29 = yo
for a fixed point yy € E. Denote z( = (4,...,20) for i > 0 and _P‘x(i)
the conditional laws of (X;i1,...,X,) given that (X;,...,Xo) = z® =
(i, ...,20). Let d and d' be two lower semi-continuous distances on E such
that d < Md' for some M > 0. Let us work under the following weak
dependence assumption:

DEFINITION 3.1. For any 1 < p < 2, the probability measure P is
Tg.4 (p)-weakly dependent if for any 1 < i < n, any (z%),y;) € E'*? there
exists a coupling scheme 7; of (F’lx(i),—P‘ ) and coefficients v ;(p) > 0
such that

x(iil) Yi

(38)  Wypd(Py, 4y Pry o= ) < i) d (i y3),  Vi<k <n.

x x

Let us denote

M 0 0 0
v2.1(p) M 0 0
L(p)= |10 120 M
: : K 1 0
Y1) Yn2®) - Yan-1(p) M

The matrix I'(p) has n rows and n columns. We equip R™ with the ¢P-norm
and the set of the matrix of size n x n with the subordinated norm, both
denoted || - ||, for any 1 < p < oo.

THEOREM 3.8. For any 1 < p < 2, if P is I'qq(p)-weakly dependent
and ij|m(j71) satisfies Tnd(C’) or TI%(C’) for all 1 < j < n then P satisfies

respectively, Ty,a, (CIT () [20%71) or T (CIT@)En%71),.

REMARK 3.7. When the process (X;) is stationary, we have v; j(p) =
Yie(p) for j —i =k — £. From the basic inequality ||A||, < ||A||}/p||A||C1£1/p

and the fact that |||l = |T'|ec = M + > vio(p), then [[Al, < M +
> i1 i0(p)-
PROOF. The proofs of the two assertions are similar as the weak depen-

dence condition (3.8) is symmetric in z; and y;. Thus the proof of the second
assertion is omitted.
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18 O. WINTENBERGER

Let us fix @« € MT(E™) such that Q[a?] < oo forall 1 <j < n. As pre-
liminaries, we recall the following result of existence of the optimal Markov
coupling due to from Riischendorf, [47] and a simple and useful consequence
of this result stated in Lemma 3.10.

Let 0 : E™ x E™ + R and the section of o in (z1,y1) € E? as

01,01 (w2,y2) = o((z1,72), (Y1, 42))-

THEOREM 3.9 (Theorem 3 in [47]). We have the equivalence between
1. inf __ 7 7lo] = 7*[o] with 7 € M,
2. (a) hMz,y) = infr,, mog,] = 7r;|1[0m7y|(x,y)] is finite m1—a.s. and

(b) inf., m[h] = 7i[h] < oc.
Denote ozg-i) denotes the section of a; in y@ as al?) (Yit1s - yn) = o (y)

J
(i))

and a? = (ozj j>i- A simple corollary of this Theorem is the following
result:

LEMMA 3.10. Let P, Q € M(E™) be decomposed as P = P1Px, and
Q = Q1Q)y, for P, Q1 € M(E) and~P|x1, Qy, € M (E"1). Then for any
a € MT(E™) and any coupling m; € M (Py, Q1) we have

(3.9) Wa,a(P, Q) < m[Q)y;[on [Y1)d(X1,Y1) + Woa 4(Pix, Qv )]

PROOF. Let us assume that for almost all z1, y1 € F we have Wa(1)7d(P‘w1 Q) <

oo. Then, by lower semi-continuity, it exists 7T|*m1 " such that:

7T|>"<’El7y1 [Zagl)d(Xj7Y7) = Wa(1)7d(P‘£B17Q|y1)]'
j=2

Thus the desired result follows from Theorem 3.9 remarking that for any x1,
y1 € E we have

* 1 * 1
1 lel d@y)] = i, ol e mld(en, ) = Q) lanlyild(@r, )
by definition of Markov couplings. O
Let us consider now the following coupling scheme denoted 7 defined recur-

sively as T = 1 - To1T1j0 € M (E") where 7,1 = T y;lali—1) yl-1) 18
determined such that
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 19

(310) Fj1| D Qpyyyo-n [af5 997 0 () (X5, 5)]
k=j

Y 9}, (-1) )\
= <ZQ|yu—1) [ag |y 1.5 (p) ) Wh,a (Py 1015 @y, y-1)
k=j

for all 20— ¢(-1) iy pi-1,

We are now ready to prove the result iterating several times the same
reasoning. Let us detail the case j = 1 when considering probabilities condi-
tional on yo. Applying (3.9) and (2.8) we have

Wa,d(P7 Q) < 7~Tl‘y(o) [Q|Y1,y(0) [al ‘Yh y(O)]d(Xla Yl) + Wa(l)d(ﬂxhy(o) s Q‘Yhy(o) )]
(3.11) < Fy Qv yo loa Y1,y V]d(X1, Y1) + Woa) 4(Py, 40 Qs y)
+W6!(1) ,d(ﬂXl,y(O) I F)|Y17y(0) )] .

To bound the last term, we use the definition of the I'y s (p)-weak depen-
dence:

LEMMA 3.11.  For any oy, € MY (E) for all j <k <n and any T4 (p)-
weakly dependent probability measure P we have

n
(3.12) Wi a(Po o0, Byo) < D Qo laflyY] 9 5(p)d (x5, y5)
k=j+1

PROOF. Assume that Q[a]] < oo for j < k < n. Then, applying the
Holder inequality and the definition of Markov couplings, we have

W) (P, -1, Py) = %Tl‘lf77|j|: > Oékd(Xk,Yk)]
! k=j+1

< inf Z W\j[aZ’y(j)]l/qmj[dp(Xk,Yk)]l/p

" k=it

< inf Y Qo ladlyD m[dP (X, Vi)l
" k=it

< >0 Quunlefly N Ty (p)d (25, 5)
k=j+1

because the I'(p)-weak dependence condition ensures the existence of a cou-
pling scheme satisfying

[ (X, Yl 7P < iy (0)d (2,95) Vi <k<n
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20 O. WINTENBERGER
U

Denoting 7;; = M for all 1 <7 < n, note that by assumption we have the
relationd(X;,Y;) < v;;d'(X;,Y;). Collecting the bounds (3.11) and (3.12) we

obtain

n
Wa,d(Ply Qy©) < qjy0) [Z Quy o[ f[Y D yo] /Ty 1d (X1, Y1)
k=1

+ W 4(Py; 40 Qpyy 4)]-

Let us do the same reasoning than above for any 1 < j < n conditional on
y) on Wa(j—l)’d(ay(j),Q‘y(j)). For any 1 < j < n, we obtain:

n
Woi-1 a(Pyi-1, Quyu-1) < Tj6-1 [Z Qlof Y5,y Y1y s (p)d (X5, Y5)
k=j

+ Wo a(Ply, -1 Qpy; ya-n)]-

For the specific Markov coupling considered here, the identity (3.10) holds
and

Wa(jfl),d(ay(jfl) 9y Q‘y(j*l))

" . 1/q ~
S(ZQ\W*U [OZZ|Z/(] 1)]’7k,j(p)q) Wp,d’(Pxﬂy(j*l)?Qyj‘y(jfl))
k=j
+ ﬁj‘y(ﬂ'*l) [Wa(j),d(Pp/j,y(jfl) ) anj,y(ﬂ'*l))]

n
< Quu-nlafly I Iy (D)W ar (P 1yi-1), @y pyti-1)
b=y
+ ﬁj‘y(ﬂ'*l) [Wa(j),d/(P\yj,y(jfl) ) Q|yj7y(jfl) )]

where the last inequality follows from the concavity of 2 — x'/9 and Jensen’s
inequality. Applying an inductive argument, we obtain

Waa(P,Q) < Q[ZZQ[OZZ|Y(j_1)]1/q7k,j(p)Wp,d/(ij\y(j—l)7Qyj|y<j—1>)

j—l k=j

< ZZQ Y5 (0) QW (P y 105 Qs yr -0 PP
Jj=1k=j

< 30D QL] (0)QRCK(Qy, 1y 61 [Py -0 P
=1 k=)
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 21

the second inequality following from Hoélder’s and Jensen’s inequalities and
the last one from the assumption ij‘y(j—l) € T,4(C). Let us denote Q the

row vector (Q[af]*/?); <<, and W the column vector (QRCK(P,, )y -1 @y, jy6-1 PRPY i
With <; > denoting the scalar product, we obtain

Waa(P,Q) << Q:T(p)W >< [|Qllq/IT ()|, Wl,-

Note that we have the identities
- 1/q
IQl, = (Y Qlegl) ",
j=1

- 1/p
IWlh = (X QROKQy - 1Pevo-n))

Jj=1

Z Q[QC/C(Qyj‘Y(jfl) ‘Pxﬂy(jfl))]-

J=1

K(@QIP)

As p/2 < 1, successive applications of Jensen’s and Holder’s inequalities yield

= 1/p
Wi, < (ZQ[2C’C(Qyj|y(jfl)\ij\yu—l))]pﬂ)

=1
Up-1/2( % 1/2
n (Z QRCK(Qy, 1yt ’ij\y(jfl))D
=1

< \/n2r120K(QIP).

IN

Finally, we obtain

> i oy (Y)d(X;,Y;
(i Qlad)la

The desired result follows by taking the supremum over all « € Mt (E™). 0O

L < Joirwizerikaip)

4. Examples of I'g 4 (p)-weakly dependent processes.

4.1. Tga(1)-weakly dependent examples. When p = 1, the dual form of
Ty 4, (Cn) = Tf’dl(C'n) =T ,4,(Cn) is the Hoeffding inequality (which is not
dimension free). We then recover concentration results that have been proved
using the bounded difference approach of [44]. Applying the Kantorovitch-
Rubinstein inequality, we obtain an explicit expression of 7y ;(1):
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Z Vr,i(1)

k=i+1

_ P[f(Xi+17 s 7Xn)’x(2)] - P[f(Xi+17 s 7Xn)’yi7 x(l_l)”

= sup sup 7 .
fELipy (d1) 2() s d (i, i)

In the bounded case d < M and d’ = 1, the I'q ;(1)-weak dependence condi-

tion coincides with the one introduces in Rio [46]. As the conditional prob-
abilities P, SRS automatically satisfy Pinsker’s inequality T} 1(1/4), The-

orem 3.8 recovers the Hoeffding inequality of [46]. The context of 'y ;(1)-
weak dependence is extensive and we refer the reader to Section 7 of [1§]
for a detailed study of many examples in this case, including causal func-
tions of stationary sequences, iterated random functions, Markov kernels and
expanding maps.

When d = d' the Iy g-weak dependence condition coincides with the con-
dition (C4)" of [20]: for any f € Lip;(d;) it holds

|P[f(Xk+17 e 7Xn)|x(k)] - P[f(Xk+17 v 7Xn)|yk7 :E(k_l)” < Sd($k7 yk)

From Remark 3.7 we have ||[I'(1)||; < 1+ S and thus Theorem 3.8 recovers
the Hoeffding inequality of [20]. Examples of I'g 4(1)-weakly dependent time
series are given in [20]. In particular, ARMA processes with sub-gaussian
innovations satisfy the conditions of Theorem 3.8 for p = 1, d = d' = N.
Thus they satisfy Hoeffding’s inequality (which is not dimension free).

4.2. T(p)-weakly dependent examples. We denote T'y 1(p) = T'(p). For this
choice of metrics the optimal coupling scheme is given by the maximal cou-
pling [24]. We have

- 1
Vi,i(p) = S(?P HP|:C<2> P\yi,x@fl) HT/\e
'y,
where ||P — Q|lrv = supy |P(A) — Q(A)| for any distributions P et Q. The
I'(p) weakly dependent condition coincides with the ones used by Samson
[48] for p = 2 and by Rio [46] and Kontorovitch and Ramanan [32] for p = 1.

For Markov chains, the f(p) weakly dependent condition is equivalent to
the uniform ergodicity condition. In the stationary case, 1?2. < 2¢p_; where
¢ is the uniform mixing coefficient introduced by Ibragimov [29]. For p = 2,
we recover the transport inequality obtained by Samson [48] as any ij |2 G—1)

satisfies Th .1(1) and by an application of Theorem 3.8 we obtain

inf (ZQ X, ;AY|Y]> < P ©2)[l2/2K(Q[P).

reM
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WEAK TRANSPORT INEQUALITIES AND APPLICATIONS 23

Notice that we use here the minimax theorem of Sion and the Proposition 1
of [40] to obtain the identity

inf sup 2?21 Tl (V) Lx; v, = inf
TEM 0 >0 (2?21 Q[Oéj(Y)2])1/2 TEM

(Soairxi v vi)
=1

In the stationary case, any ¢-mixing processes are f(p)—weakly dependent
with [T(p)]l, < 14 3071 (26;)/? for any 1 < p < 2, see [48]. But the I'(p)-
weakly dependence is also satisfied for non stationary sequences, see [32].
However, when F is a real vector space, the choice of the Hamming distance
is not natural and the resulting weakly dependent conditions are often too
restrictive.

4.3. I'n,q(2)-weakly dependent exemples. In what follows, we show that
the choice d = N is natural in many examples in £ = R¥. We focus on
two generic examples: the Stochastic Recurrent Equations, treated in [20]
when p = 1 only, and the chains with infinite memory [21]. As an explicit
expression of these coefficients is not available, we use the natural coupling
provided by the structure of the model to estimate the coefficients 7y ;.

EXAMPLE 4.1 (Stochastic Recurrent Equations (SREs)). Consider the
SRE (also called Iterated Random Functions in [22] and Random Dynamical
Systems in [20])

(4.1) Xo(x) =z € E, Xpr1(x) = Y1 (X (), t>0,

where (1) is a sequence of iid random maps. We denote P the probability
of the whole process (¢¢)¢>1. Assume in the next proposition that d and d’
are any semi-lower continuous metrics satisfying d < Md' for some M > 0.

PROPOSITION 4.1.  For any 1 < p < 2, if the distribution of 11 (x) belongs
to Tnd/(C) or TISZ),(C’) for any x € E and if there exists some S > 0 satisfying

o0

(4.2) > Pl (Xi(x), Xy (a)])VP < Sd'(z,2))  Va,2' € E.

t=1
then for any x € E we have that the law P} of (X¢(x))i1<t<n on E™ satisfies
T, a(C(M + S)*n?/P=1) or TISZ(C(M + 8)2n?/P=1Y respectively.

PROOF. The result is proved by an application of Theorem 3.8. The condi-
tion of I'y #-weak dependence is satisfied because the joint law of (X;(x), X¢(x))i>1

imsart-aop ver. 2012/04/10 file: WeakTRevAx.tex date: March 5, 2014



24 O. WINTENBERGER

is a natural coupling scheme | of the law of (X;);>1 given that (X, X1, X 2...) =
(x,x_1,2_9,...)and (X9, X_1,X _o...) = (2/,2_1,72_9,...). We obtain sim-
ilarly natural coupling schemes m); for any 7 > 0 and the coefficients v ; sat-
isfy the relation ), _; vx,:(p) < S. The fact that the relation >, _, vn.r(p) <
S also holds for any n > 2 follows from the exchangeability of (11,...,1y,).
Using similar arguments than in Remark 3.7, we obtain that |z (p)|l, <
M + S. The result is proved as, by the Markov property, ij‘x(jfl) is the law

of 9;(x;_1) that satisfies T, 4 (C) or Tlgi),(C) by assumption. O

Let us detail two classical SREs, the ARMA models and the general affine
processes when d = d = N. The two first examples cannot be treated
optimally by existing results in [20, 41] that use contractive conditions.

EXAMPLE 4.2 (ARMA models). Consider the ARMA model
Xo(z) =z, Xip1(z) = AXy(2) + &

in £ = RF where A € My (the space of k x k matrices) and (&) is a
sequence of iid random vectors in R¥ called the innovations. This model is
a particular case of the general model above with ¢y (x) = Az + &. The
I'n, v (p)-weak dependence condition is equivalent to

psp(A) := max{|A]; Ais an eigenvalue in C of A} <1,

which is the necessary and sufficient condition for the ergodicity of this linear
ARMA model (X;). The conditions of Proposition 4.1 are satisfied if the law
of & satisfies T), y(C) or TZEZ])V(C) It is in particular the case with p = 2 for
bounded and gaussian innovations &.

The notion of I'y n(2)-weak dependence is more general than the usual
mixing ones. For instance, the solution of X;i1 = 1/2X; + 41 with § ~
B(1/2) is I'y n(2)-weakly dependent but not mixing, see [4].

EXAMPLE 4.3 (General affine processes). Consider now the specific SRE
Xo(z) =2, Xit1(x) = f(Xe(x)) + M(Xe(x))Eeg1  VE> 1,

where E = RF & e R¥ | f: RF — RF, M : RF — My, (the space of k x k'
matrices) and the noise (&) is a sequence of iid random vectors of R¥ such
that its distribution P is centered. Fix p = 2 and assume that:

(a) P € Tyn(C) or TQ(ZJ)V(C) on R¥;
(b) |M(z)|| < K,Vx € R¥, K >0, | - || denoting also the operator norm
on My, ;s associated with the euclidian norms on R* and ]Rk/;
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¢) the Lyapunov exponent in L? satisfies
yap p

_ 2 1/t
Mar(12) 1= i ((sup ZULD) Z XTIy
S \ady o=l

Using a version of Lemma 2.1 in [20] we obtain that conditions (1) and
(2) implies that P, , € T27||,||(C'K2) or T2(Z|)|.”(C'K2). Moreover condition
(4.2) is satisfied for some S > 0 and thus P satisfies To y(CK?(1 4 S)?) or

TQ(?V(CK2(1 + 8)?) for any x € E.

EXAMPLE 4.4 (Chains with Infinite Memory). Here assume that d =
d" = d is any semi lower-continuous distance. Consider chains with infinite
memory define in [21] for any function F': EN x X + E by the relation:

(43) Xt(:E) :F(Xt—let—Qv"'7X17x07x—17x—27"';£t)7 vt > 1,

for any sequence z = (z_¢)i>0 € EY and any iid innovations & on some mea-
surable space X. This model does not satisfy the Markov property. However,
it still exists a natural coupling scheme of the law of (X;);>; given that
(Ab,)(_l,)(_g..J = x and (Xb,)(_l,)(_g..J ::(yo,x_l,x_g,”.).Indeed,
define recursively the trajectory (Y;):>1 by the relation

Y:‘, = F(}/},—laYVt—Qw o 7Y17y07‘7:—17‘7:—27’ c ;gt)7 vt 2 17

where the innovations (& )¢>; are the same than in (4.3). Then the natural
coupling scheme 7y is the distribution of (X;(x),Y?);>1. Denote P the law
of the innovations process (&) and PJ' the law of (X;(x))1<t<n on E™, we
have

PROPOSITION 4.2. Assume there exists a sequence of non negative num-
bers (a;) such that Y .~ a; =a <1, ) .. ilog(i)a; < co and

(4.4) Pld(F(x1,22,...58), F(y1,y2,... ;f))p]l/p < Z a;d(z;, yi),
i>1

for any x = (x1,22,...) and y = (y1,92,...) in EN. If the distribution of
F(y; &), y € EN, satisfies Tp, 4(C) or TZEZC)I(C) then it exists C' > 0 such that
P? satisfies T, 4(C'n?/P~1) or ngic)l(C/nwp_l) respectively.

PROOF. Let us compute a bound for the coefficients P[dP(X(x),Y;)]/?
for all t > 0 that are estimates of the coefficients ~; . Fix

7170 - P[d(F(‘TO7x—17 .. ';g)uF(yOwT—lw .. 76))p]1/p
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Because a < 1 then 7;44; is decreasing with ¢ > 1 for any ¢ > 0. We have

t—1
Vitti < Z a;Vt—j,0, t,i > 1.
=1

Arguments similar than in the proof of Theorem 3.1 in [21] yields

L < inf {at/p a-}.
Vi+ti = 71,0 1<p<t + Z: j
Ji=p

The desired result follows by choosing p = ¢r/log(r) such that 221 Vitti <
0. g

EXAMPLE 4.5 (AR(cc0) models). As an example of chains with infinite
memory in F = R, consider (X;) the stationary solution to the autoregressive
equation

X => aXei+&  tel
1>1
where the real numbers a; are such that 3 ;- |a;| < 1and )5 ilog(i)]a;] <
0o. Then if & satisfies Ty x (C') or TIE J)V(C') then the distribution of (X1,...,X,,)
satisfies Ty n(C") or Tp(i])\,(C"), C’ >0 for any n > 1.

EXAMPLE 4.6 (General affine processes with infinite memory). Consider
the process on E = R¥ defined as the solution of

Xt(x) - f(Xt—la Xt—27 Xt—37 . ) + M(Xt—17 Xt—27 Xt—37 . ')an Vt Z 1

where f and M are Lipschitz continuous functions with value in R¥ and
M(k, k") respectively. These general affine models includes classical econo-
metric models and is estimated in a parametric setting by the quasi maxi-
mum likelihood estimator in |6]. Denote for ¥ = f and ¥ = M the Lipschitz
coefficients

1 (2) =)l <> ail®)llzi —will, Ve, y € BN
1>1

If the condition (a) of Example 4.3 is satisfied and ||M(z)| < K, Vz €
EN K >0, ZiZl ai(f) + P£[52]1/2ai(M) < 1 and Zi21i10g(i)(ai(f) +
P:[€2)1/2;(M)) < oo then the distribution of (X7, ..., X,,) satisfies Ty n(C")
or Tz(,iz)v(cl), C’" >0, for any n > 1.
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5. Applications to oracle inequalities with fast convergence rates.
In this section, we use the weak transport inequality to obtain new nonexact
oracle inequalities in the T'(2)-weakly dependent setting and new exact oracle
inequalities in the f(2)—weakly dependent setting. Instead of using the Tala-
grand concentration inequalities given in Propositions 3.4 and 3.7 we prefer
to use a more direct approach using conditional weak transport inequalities.

5.1. The statistical setting. We focus on oracle inequalities for the the
ordinary least square estimator. Let us consider the case of the linear regres-
sion where X = (V,2) = (Y, ZW, ..., Z(d) and F = R!. The empirical

risk is denoted .

r(0) = > (% - Zi6)

n i=1
where (X;)1<i<n = (Yi, Zi)1<i<n are the observations and 6 € R is a pa-
rameter that has to be estimated. In our context, these observations are not

necessarily independent nor identically distributed and we denote by P their
distribution. The risk of prediction is denoted

R(9) = P[r(9)] V6 € R<

The aim is to estimate the value § € R? such that R(6) < R(6), V0 € R We
consider the Ordinary Least Square (OLS) estimator 6 of 8 such that r(§) <
7(0) for all @ € RY. We denote the excess of risk R() = R(6)—R(A) > 0, T its
empirical counterpart, Z = (Z;)1<;<n the n x d matrix of the design, || 2|2 =
n~I3°"  [|Zi)|? and G = P[ZT Z] its corresponding Gram’s matrix. Assume
that G is a definite positive matrix and denote p = max(1, ps,(G~1)). All the
results of this sections are given for probability measures P satisfying 75 4(C)

and Téle(C) for some C' > 0 on E™, n > 1, with d = N or 1,. In view of
Theorem 3.8 we focus on the case p = 2 to get dimension free concentration.
The constant C' in the weak transport inequality has to be estimated in each
specific statistical case via the 'y x(2) or I'(2)-weak dependence properties
of (Y, Zi)1<i<n. The case of possibly non linear autoregression is of special
interest. There, the vector Z; is a function of the past values ¢(Y;_1,...,Y7)
where ¢ can be chosen as the projection on the last coordinates (case of linear
autoregression), functions on Fourier basis or wavelets, etc. If the maximal
order of delay ¢ > 1 is fixed, we have 7,‘50(2) < 7%/@],0(2) and in the non-

linear autoregressive case, %{0(2) < H(p”oo’yﬁ /07,0- Under conditions on the

dependence of Y, the 4(2) coefficients of X are nicely estimated for any
bounded measurable functions ¢ whereas the (2) coefficients depend also
on the regularity of . Thus, a tradeoff is done: d = N is restricted to regular
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functions ¢ and some sub-gaussian margins but the dependence structure of
the observation is vast. Conversely, d = 1 corresponds to general functions
o with no assumptions on the margins but for observations that are nearly
independent.

5.2. Conditional weak transport inequalities. We recall the classical ap-
proach based on the empirical process concentration to motivate the intro-
duction of our new approach. Followmg [42], oracle inequalities will follow
from the concentration properties of 7‘(0) However, as the distribution of 6
is difficult to deal with, one studies the concentration of the supremum of
the empirical process

f(X1,., X)) = zlelg{F(H) —R(0)}.

Likely f is a self-bounding function (for d = 1) and one can use the weak
transport to extend Bernstein inequalities on f to dependent settings, see
[48]. To obtain oracle inequalities, it remains to study the expected value
of the supremum of the empirical process. In an independent context, a
classical solution consists in using a chain in argument and an entropy metric
approach, see Chapter 13 of [16]. In dependent settings, it is not an easy task
because the entropy metric depends on the mixing properties, see [45].

Here we take another route that avoid the study of the supremum of the
empirical process. Following the PAC-bayesian approach [43, 17], the idea is
to consider probability measures pg centered on 6. Then the concentration of
properties of F(é) will follows from the transport properties of the measure
Pps on E™ x O equipped with some metric d. Notice that p; is a probability
measure defined conditionally to the observations (X;). Thus, the properties
of the measure Pp; are not simple to handle directly. The PAC-bayesian
approach consist in introducing artificially the measure pz called a priori
because it does not depend on the observations (X;). The conditional weak
transport approach then extends the transport properties of P for the metric
do(z,y) = d((x,0),(y,0)) to pgP for d. Then we transport Pp; to Qpy, for
any @. Finally, considering f =7 — R or f = r — R, noticing that f has
nice "self-bounding" properties for dg = 15 or d = N respectively, we obtain
oracle inequalities via Qp,[f] because pzP[f] = 0, see (5.2) for dg = N and
(5.3) for dg = 15. More formally, for any metric space ©, we have

PROPOSITION 5.1.  If P satisfies T}, 4,(Cg) or T c)l (Cy), 0 € O then for

any p € M+(0) we have u® P that satisfies Ty 4 or T ; with constant p[Cp)
when p =1 and supg Cyp otherwise.
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REMARK 5.1. The result does not depend on the metric on © nor the
transport properties of .

PROOF. Denote any measure on E™ x © has Qv where Q € M*(E")
and v is defined conditionally to X. From the proof of Theorem 3.1, T}, 4 is
equivalent to the linear inequality

QUIN(faut — XCoa?/q)] — 1 ® PINF] < (1/p — 1/2)CeA* + K(Quln @ P).

Denote Qg the conditional probability measure such that pQy = Qv. From
Tp.4,(Cp), we infer that

QoA (fa,d — ACpa? /q)] — PINf] < (1/p — 1/2)CoX* + K(Qo| P).

We obtain the desired result by linearity integrating in g and remarking that
K(Qulp® P) = K(uQalp @ P) = u[K(Qa|P)] O

5.3. Nonezact oracle inequality for I'n n(2)-weakly dependent sequences.
Our first result is a bound on the excess of risk of the OLS estimator for
I'n n(2)-weakly dependent observations X. Let us first give an oracle in-
equality that follows from the conditional weak transport described above:

THEOREM 5.2. Assume that X satisfies To y(C') and T2(])V(C’) For any
measure @ and any B > 0 we have

(5.1)  Q[RO)] < QlIZ]7]/5 + 4\/pCQ[K]n‘1(/C(QIP) + BQIR(0))/2)

where
d — d+2\ — dyd—1 — —
K= 4%+ (14 0P + “22) RO + (1012 + 5) == + (1 + [8]2)r(@).
B B B/ B
ProoF. Considering the change (Z,0) — (Z2G~1/2 GY/?0), we assume
that the Gram matrix G is the identity matrix. This change of variable is
p-Lipschitz function. Thus ZG~/2 satisfies Ty y(pC) and Té?\,(pC’) using
similar arguments than in Lemma 2.1 in [20]. In all the sequel, we thus con-
sider G = I, Z € Ty n(pC) and Téf}v(pC) With this notation, P[||Z]||2] = d
and [0 — 8> = R(0) — R(P).
We first study the self-bounding properties of f = 7: using the inequality
2? —y? < 2x(x —y) < 2||z[|]]z — y|| for any z,y € R we obtain

n

fl@) = f@) < = (i — 20)* = (yi — 210)° + (y; — 210)° — (i — 2:0)*)

n
i=1
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n

> i = z0111(L, )| — 21| + [y; — 201 (I (1, O) [ lzs — 25])).-
i=1

<

2
n

We apply the conditional weak transport approach. By definition of W and
using Cauchy-Schwartz inequality we obtain for any Qg conditional on 6 that

PLA1-Qolf] < 211, 0)]1y/n=" ROWa(Qo, P)+201(1,8) /0" Qolr @] Wa(P, Q)

As P satisfies Ty n(pC) and Téf}v(pC) and using the Cauchy-Schwartz in-
equality we obtain

Qo[Plf] - f1 < 4\/p0n‘1’C(QeIP)((1 +IO)P)RO) + (1 + [0]1%)Qo[r(9)))-

Let pg = Ny(0, 3711,) for any 8 > 0. Integrating with respect to pg vields

paQolPLI] — 1] <495 [\/pCn=1IC(Qul P)(1 + [6)R(6) + (1 + [8]2)Qo - (B)])]
<43/ pCn 5 IC(Qol P)(pgl(1 + 012 RO)] + (1 + [B2)QLr(@)).

Choosing Qg such that p;Qp = Q/Zé we have py[K(Qg|P)] = K(Q|P) +
QUC(p3lop)] and K(pglog)] < B/2(R(0) — R(B)) and

QpglR(0) — R(0) —r(0) +r(0)] <

4\/p0n‘1 K(QIP) + B/2QIR(8) — RO))pgl(L + 10)[2)R©)] + (1 + [0]2)QLr (9))).

Now, by Jensen’s 1nequahty Qpy[R(0)] > Q[R(0 ))] and classical computations

)] >
give that Qpy[r(6)] < r()+Q[IZ]121/8 < r(8)+Q[| 2]12]/8. Collecting these
bounds, we obtain

QIR(9) — R(O) — ||1ZII7]/8] <

4\/an‘1 K(QIP) + 5/2Q[R(8) — R(O))pgl(1 + [9)II)R(©O)] + (1 + 812 QL ()

To end the proof, let us compute p;[(1 + [|0]|?)R(6)] using the following
identity

pgl(L+1101%)R(O)] = pg[R(O)] + pgll1611°] R(@) + pgll161° R(6) — R(B)].
Let us decompose the last term:
palllOI* R() — R(O)] = pgl10110611) + 2n~" PYZ]pg 11011 (6 — 0)]
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where ) = (Y7,...,Y},). Simple computations on gaussian random variables
give
plR(0)] = R(0) +d/B
pe[|!9H2] = [01* +d/8
pallOl*(6 — )] = 20/
pglllo 116 —611%) = (I61* + d/8)(d — 1)/8 + |[81|* /5 + 3d/B.

The desired result follows collecting all these bounds and noticing that

4P[YZ]0 < 2nR(0). O

In the proof above, we obtain the more general result: for any probability
measures 1 and v such that there exists Qg satisfying Qu = vQg we have:
(5.2)

Qu[R] < QulF( +4\/p0n‘1’C(QMIPV)( [+ (1612 RO)] + (1 + [[0]*)QIr(6)].
Let us discuss the choices = p; and v = pz made above. As soon as p is
centered in 0, Jensen’s inequality yields Qu[R(0)] > Q[R(0 ))]. Next, if s
sufficiently concentrated around 6 then Qulr(0) — r(9)] is small as r(0) —
7(f) < 0. Choosing u as the Dirac mass in 6 is excluded by the condition of
existence of some measure Qg satisfying vQy = Qu. The fact that the support
of u cannot depend on the observations (X;) constrain us to choose measures
supported on the whole space R? in absence of a priori information on 6. The
term Qu[r(#) — ()] can be seen as an alternative to the classical entropy
metric and VC-dimension approach, see Mc Allester [43]. The measure pu
should be chosen in order to bound this term (and the entropy KC(u|v)). It
leads to Gibbs estimators that are nice alternatives to classical estimators,
see Chapter 4 of the textbook of Catoni [17] in the iid case, [3, 2] in weakly
dependent settings. Here we choose the gaussian measures u = p; and v = pg
as in Audibert and Catoni [5] for simplicity because K(v|u) = 3/2]|0 — ]2
This choice leads to estimate the term Qu[r(0) — r(0)] by Q[||Z]/2]/8. This
term can easily be estimated by the sum of d/f and a concentration term
implying the entropy K(Q|P). Thus we obtain nonexact oracle inequalities:

COROLLARY 5.3. Forany 0 <e <1 and any (d+2)/n < n <1 we have

with probability 1 — &
Bad + 16pC log(c™1) . B3
n (nn)

R(9) < (1+ Bi)R(®) + 5

where

By =2(3+2|0|” + n/n),
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By =2(5+||0]°),
Bs = 2(d(d — 1) + d/n).

REMARK 5.2. This result extends nonexact oracle inequalities as devel-
oped in [33] to a dependent context but for the OLS only. Instead of the
Bernstein inequality used in [33], only Tsirel’son inequality is used through
the choice d = N and thus nonexact oracle inequality holds without any con-
straint on # € R? and for 'y (2) dependent sequence with nice margins.

PROOF. As for any a,b > 0 we have 2v/ab < a) +b/\ for any A > 0 then
from (5.1) we obtain

QURG) ~ 1212/8 — Kan — AR )] - LA <
Notice that by definition of K we have
QIK] = 45+ (1+ 812+ L2 r@) + (191 + ) L= + (- 181D Q1 @)
B B B/ B

by similar arguments than in the proof of Theorem 5.2 we have
QIr(@)] - R(@) < 21/20CRB)n'K(QIP).
As P[||Z||?] = d we obtain similarly
Q[IZ|*] — d < 2¢/2pCdn~"K(Q|P).

Collecting these bounds and using the Cauchy-Schwartz inequality we obtain
QUIZIP/B + A/nr(B)] <d/B + X/nR(8)
+4y/pCn=1(d/B + (\/n)* R(B)K(QIP).

Using again that 2v/ab < aX + b/\, choosing f = A = nn and by definition
of By, By and B3 we have

Q[R(6) — BinR(9) — Bad/(nn) — Bs/(nn)?] < %é@m _

Choose @ as the probability P restricted to the complementary of the event
corresponding to the desired oracle inequality that we denote A. Then
16pC log(e~1)
nn
Combining these two inequality, we assert that for this specific ) we have

—log(e) < K(Q|P). The relative entropy is computed explicitly (Q|P) =
—log(1 — P(A)) and thus the desired result follows. O

< Q[R(0) — BinR(9) — Bod/(nn) — Bs/(nn)?]
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5.4. FExact oracle inequalities for f‘(2)-weakly-dependent sequences. Let
us now give an equivalent of (5.2) when d = d’ = 1. Then any f has the

self-bounding property f(z) — f(y) < |f(x)[1s2y +|f(y)|1s2y. Following the
lines of the proof of (5.2) with f =7 we obtain easily

(5.3) Qu[R] < Qulr] + 2\/2pClC(Q,u\Py)(Py[F2] +Qu)).

For the specific choice p = p; and v = pz we use computations given in
Lemma 1.2 in the supplementary material of [5]: for any § € R? we have

- - 4213 421
polT?] < 57(0)* + WT( )+ Y

where |2, = n™' 0L, | Zi]*. The quantities Q[||Z|2r(6)] and Q|| Z]]
can be difficult to estimate for probability measures (). Let us work under a
Bernstein assumption that estimates the variance of the excess of risk with
its expectation [7]. It links the set of parameters © C R% and the support of
P: there exists some finite constant B > 0 such that

> i1 1 Zi0]l oo
5.4 B = sup &=L 127 llo.
(5.4) eeg > iy P1Z:6)2

This Bernstein assumption was introduced for the iid in [5]. Under (5.4) and
the fact that we assumed P[||Z]|?] = d we have ||Z||2 < Bd and ||Z|? <
(Bd)?. Moreover, using computations given in the supplementary material
of [5] we obtain easily that

7(0)*> < n~'(2B? +8Br(H))R(9).
It leads to the following equivalent of Theorem 5.2

THEOREM 5.4. If condition (5.4) holds, we have

— . _ Bd
QUEO)] < —

\/ Q[(10B2 + 40Br(9))R(0)] + 4Bd(R() + Q[r(9)])/8 + 8(Bd/B3)2.

+2y/200n-1(C(QIP) + BQIR()]/2)%

In the above estimate the terms involving () are nuisance terms without
additional condition on 6. However, if this term is bounded then the last term
of the inequality is proportional to the excess risk Q[E(é)] Similarly, in the
classical approach |7], the excess risk also appears in the concentration under

the Bernstein condition that controls this variance term by R(é) It is the

imsart-aop ver. 2012/04/10 file: WeakTRevAx.tex date: March 5, 2014



34 O. WINTENBERGER

major advantage considering the Hamming distance (Bernstein inequality)
compared with the Euclidian distance (Tsirel’son’s inequality) where instead

of Q[R(0)] the term Q[R(0)] appeared because T is self-bounding for 15 but

— A

only r for N. As Q[R(0)] is the quantity of interest, we obtain

COROLLARY 5.5. If condition (5.4) holds, for any 0 < ¢ < 1 and any
M > 0 we have with probability 1 — e:
- — B? +4BM
R(0) < R(6) + 160+T x

d(R(@) + M)  8(Bd)?
10B + 40M + n )

X (Bd+ 8pC (log(e™!) —log P(r(0) > M)) +

REMARK 5.3. Except (5.4), the exact oracle inequality holds for any
I'(2)-weakly dependent sequences without assumptions on the margins (be-
cause any probability measure satisfies Tzl(l)). These oracle inequalities are
knew, even in the iid case. We refer the reader to [5] for estimates of the

term log P(r(#) > M) in the iid case under finite moments of order 4 only.

PROOF. Let us denote A = {r(f) < M} and Py the restriction of P on
A defined as P4(B) = P(BN A) for any measurable set B on E™. We do
not know wether Py satisfies weak transport inequalities. However, a similar
reasoning than to obtain (5.3) yields

QIR(B)] < Bd/B + py [\ (ABAR(B)/5 + (4Bd/5)2)n1Wa(Qo, Pa)

+/((10B2 + 20BM)QIR(0)] + 4BAM/ + (4Bd/B)2)n—"Wa(Ps, Qs)|.

We now use the triangular inequality of the weak transport cost (2.9):

W2(PA7Q9) < W2(PA7P) + W2(P7 Q9)7
Wa(Qa, Pa) < Wa(Qp, P) + Wa(P, Pa).

Because P satisfies Th(pC') and TQ(Z) (pC), both RHS terms are estimated by

V2pCH(PA|P) + \/2pCK(Qo|P) < 4y/pC(K(Qg| P) — log P(A))

Collecting all these bounds and using the Cauchy-Schwartz inequality we
obtain

QIR(8)) < Bd/5 +4[/2pCn(K(QIP) + BQIR())/2 — log P(4) x
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\/ ((10B2 + 40BM)Q[R(6)] 4+ 4Bd(R(8) + M)/B + 8(Bd/B3)?).

Using several times the inequality 2v/ab < a\ +b/\ with A = 8 = n(40B? +
160BM)~! yields

d(R(@) + M) 8(Bd)?
10B +40M n >

Q[R]/4 < 40

2
B* +4BM (BA-+8pC(K(QIP)~log P(4))+

We conclude as in the proof of Corollary 5.3 choosing @ as P restricted to the
complementary of the event corresponding to the desired oracle inequality.
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