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Abstract
We derive Onsager—Machlup functionals for countable product measures on
weighted /7 subspaces of the sequence space R. Each measure in the prod-
uct is a shifted and scaled copy of a reference probability measure on R that
admits a sufficiently regular Lebesgue density. We study the equicoercivity
and I'-convergence of sequences of Onsager—Machlup functionals associated
to convergent sequences of measures within this class. We use these results to
establish analogous results for probability measures on separable Banach or
Hilbert spaces, including Gaussian, Cauchy, and Besov measures with summa-
bility parameter 1 < p < 2. Together with part I of this paper, this provides a
basis for analysis of the convergence of maximum a posteriori estimators in
Bayesian inverse problems and most likely paths in transition path theory.
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1. Introduction

A maximum a posteriori (MAP) estimator is an important feature of a Bayesian inverse
problem (BIP) because of its interpretation as a mode of the posterior distribution, i.e. as a
point in parameter space X to which the posterior assigns the most mass, relative to other points.
This interpretation is only heuristic, because even in the straightforward case that the parameter
space has finite dimension and the posterior admits a Lebesgue density, every point will have
measure zero. To make the interpretation rigorous, one can consider—for a given probability
measure ;2 on X—the behaviour of ratios of small ball probabilities 4Z-*13 for infinitesimally
small r and for any two parameters x;, x, € X. Intuitively, if x;, is a mode of p, then, for any
x1, the limit superior of this ratio must be less than or equal to 1.

In partI of this paper (Ayanbayev et al 2021), we called any x, that satisfies the limit superior
inequality in the previous paragraph a global weak mode of 11, and showed that, under certain
assumptions, a point is a global weak mode if and only if it minimises an Onsager—Machlup
(OM) functional /,, : X — R of s In practice, the full posterior is not accessible and must be
approximated, and we also analysed the convergence behaviour of the modes associated to an
arbitrary collection { ™ |n € N U {oco}} of measures defined on a metric space X, where (>
plays the role of the full posterior and (11%"),cn plays the role of a sequence of approximate
posteriors. Our findings were as follows:

(a) If (extended) OM functionals [,m :X — R exist for each n€ NU{co} and
04 #(m),,eN is an equicoercive sequence with I'-lim,_, 1 o = 1 05 then minimisers of
I, converge (up to taking subsequences) to a minimiser of /) (Ayanbayev er al 2021,
section 4).

(b) Since modes of ;' are minimisers of their OM functionals, it follows that modes converge
(up to taking subsequences) to a mode of > (Ayanbayev et al 2021, section 4).

(c) Suppose that the measures ™, n € N U {oc}, are posteriors given by Radon—Nikodym
derivatives (cf Stuart 2010)

dy ™
_/J(n) o exp(—®™),
dug

where ®™ : X — R are the potentials (negative log-likelihoods) and ug') are the priors,
n € NU {oco}. Under rather weak assumptions on the ®, if the conditions in (a) hold
for the priors, then they also hold for the posteriors. In particular, the existence of the OM
functionals / ) for the posteriors follows from the existence of the OM functionals for
the priors (Ayanbayev et al 2021, section 6).

In principle, establishing I"-convergence and equicoercivity would require explicit formulae
for the OM functionals of the posteriors, and such formulae can be difficult to obtain. Fortu-
nately, by (c), we only need to prove I'-convergence and equicoercivity for the OM functionals
of the priors and continuous convergence of the potentials. Indeed, for some commonly-used
priors, the OM functionals of the priors have a simple form and the requisite ['-convergence
and equicoercivity calculations can be performed more-or-less explicitly.

In part I of this paper (Ayanbayev et al 2021), we determined OM functionals and proved
(a) for possibly degenerate Gaussian measures, as well as for Besov-1 measures. In this paper,
we aim to do the same for a rather large class of countable product measures defined on
weighted sequence spaces. This class of measures consists of countable products of scaled and
shifted copies of a reference probability measure 1, on R, where 11, admits a sufficiently regular
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Lebesgue density. The class includes Gaussian measures, Cauchy measures, and Besov-p
measures for 1 < p < 2. The precise description of this class is given in assumption 4.1.

The first main contribution of this paper, theorem 4.10, shows the existence of and derives
an explicit formula for OM functionals of measures in this class under another technical
assumption. The second main contribution is to prove equicoercivity and I"-convergence of
OM functionals associated to a convergent sequence in this class, where convergence is meant
in the sense of convergence of the scale and shift sequences, and convergence of the Lebesgue
densities of the reference probability measures: see theorems 4.13 and 4.14. As concrete exam-
ples, we consider Besov-p measures for 1 < p < 2, and Cauchy measures. Since Bayesian
inference is often performed on infinite-dimensional separable Banach or Hilbert spaces, we
also translate the results from the weighted sequence space setting to the separable Banach or
Hilbert space setting.

The main challenge in this work is proving the existence of the extended OM function-
als. In this paper, we consider two approaches for this. The first approach, which we call
the continuity approach, considers shifted measures f,(-) := (- — h) and the corresponding
Radon—Nikodym derivatives 7’ := %, whenever they exist. The main idea of this approach,
which has previously been used by Helin and Burger (2015) and Agapiou et al (2018), is to
consider the negative logarithm of the function £ > h — " »(us), where u, is some suitable
reference point, and E C X is a subset on which 7}, is continuous and may depend on the ref-
erence point u,. We make some contributions to this approach. Ultimately, we do not use it
for the derivation of our main results, because proving continuity on a sufficiently large subset
E C X turns out to be more challenging than using a different approach.

The second approach, which we call the direct approach, avoids considering continuity of
rt ,»» and directly addresses the limit of the ratio Z Eg:g;;; as r \, 0 to derive the OM functional
of 1 on a sufficiently large subset E C X. By removing the constraint on E that ', must be
continuous on E, we can prove a formula for the OM functional using this direct approach, for
the class of probability measures mentioned above.

We emphasise, however, that in both approaches it is important to consider points in X\ E
with great care. In the direct approach, we achieve this by proving a property M(u, E) which
guarantees that we do not miss any modes outside of E.

The structure of the paper is as follows. In section 2 we discuss related work. Section 3
introduces key notation and concepts, including the formal definition of the OM functional.
In section 4, we present the main results of this paper, namely the derivation of OM function-
als of certain product measures on the sequence space R as well as the I'-convergence and
equicoercivity properties of sequences of such measures (and the images of such measures in
Hilbert and Banach spaces). In section 5, we summarise the results of the paper and suggest
some directions for future work. We collect auxiliary results in appendix A and state technical
proofs in appendix B.

2. Overview of related work

OM functionals have been extensively studied in the context of stochastic processes defined by
stochastic differential equations; see e.g. (Ledoux 1996, chapter 7) and the references therein.
However, I'-convergence does not appear to have been considered in this context until the work
of Pinski et al (2012). In their work, I"-convergence tools were used to study the minimisers
of OM functionals in the zero temperature limit. Lu ef al (2017a) considered optimal Gaus-
sian approximations of the law of a diffusion process with respect to the Kullback—Leibler
divergence using I'-convergence, and studied the relationship between the OM functional and
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the so-called Freidlin—Wentzell rate functional. Some examples of recent work that further
investigate this relationship include (Du et al 2021, Li and Li 2021).

OM functionals have only recently been studied in the context of BIPs and their MAP
estimators, beginning with the seminal work of Dashti er al (2013), and continuing with
(Clason et al 2019, Dunlop and Stuart 2016, Helin and Burger 2015), for example. The
importance of the OM functional in this context is that its minimisers are the modes (MAP
estimators) of the posterior measure. However, these works establish OM functionals only
for very few measures and do not consider I'-convergence, as they only study a single fixed
posterior measure instead of a sequence of such measures. As far as we are aware, the only
application of I'-convergence tools in the context of BIPs appears to be the work of Lu ef al
(2017b), where, the goal is to find optimal Gaussian approximations of non-Gaussian proba-
bility measures on R? with respect to the Kullback—Leiber divergence. The I'-limits of interest
are specified in terms of increasing quantity of data or decreasing amplitude of noise in the
data. The I'-limit is used to characterise frequentist consistency properties of the measure,
including a Bernstein—von Mises result. However, Lu et al (2017b) do not mention OM
functionals.

3. Preliminaries and notation

Throughout this article, X will denote a topological space, which in many cases will be a metric,
normed, Banach or Hilbert space. When thought of as a measurable space, X will be equipped
with its Borel o-algebra B(X), which is generated by the collection of all open sets. If X is a
metric space, then we write B,(x) for the open ball in X of radius r centred on x, in which case
B(X) is generated by the collection of all open balls. The most prominent spaces considered
in this manuscript are the real sequence spaces ¢” := (?(N) of pth-power summable sequences,
1 < p < o0, as well as the a-weighted ¢” spaces defined by

0= {x € R"| (xi/cuhen € €7}, 1% p == 1| Ceie/ e dien | gos (3.1)

where o = (ay)reN € Rgo. The ¢” and a-weighted ¢” spaces are separable Banach spaces.

In many cases, we will first define the measure 1 on (RN, BRY)), where RN is equipped
with the product topology, show that ;(X) = 1 for X = /¥ forsome 1 < p < coand @ € R§O,
and then view p as a measure on (X, B(X)). For this purpose, it is important to note that the
Borel o-algebra B(X) is contained in the Borel o-algebra B(RY); see lemma B.1.

The set of all probability measures on (X, B(X)) will be denoted P(X). We denote its ele-
ments by /1, v, 1y, 1"V, n € N U {00}, etc. The topological support of a measure y1 € P(X) on

a metric space X is
supp(u) :={x € X |forall r > 0, u(B,(x)) > 0}, (3.2)

which is always a closed subset of X.

We write R for the extended real line R U {00}, i.e. the two-point compactification of
R, and R :=R>o U {co}. We denote the absolute continuity of z with respect to v by y <
v, their equivalence (i.e. mutual absolute continuity) by p ~ v, and their mutual singularity
by u L.
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As motivated in section 1, we now introduce the term ‘OM functional’ of a measure p, the
minimisers of which correspond exactly to global weak modes of ;4 under certain assumptions
(Ayanbayev et al 2021, proposition 4.1).

Definition 3.1. Let X be a metric space and let o € P(X). Wesay that! =1, =1,5: E — R,
with E C supp(r) C X, is an Onsager—Machlup functional (OM functional) for y if

iy HUBH(X1)

lim P2 = expll(xn) — 1) forall xi.x € E. (3.3)

We say that property M(u, E) is satisfied if, for some x* € E,

xeX\E = limm—

=0, 3.4
M3 (B, () G

and in this situation we extend / to a function I : X — R with I(x) := + oo for x € X\E.

As we remark in part I of this paper (Ayanbayev ef al 2021, section 3), property M(u, E) does
not depend on the choice of x* in (3.4). The importance of property M(u, E) is that it guarantees
that we only need to look for global weak modes of 1 within E and may freely ignore points in
X\E. This also justifies setting I := + oo outside E. However, in order for this property to hold,
the subset £ on which an OM functional can be defined needs to be chosen to be as large as
possible. On the other hand, any measure has an OM functional on sufficiently small £ (such
as a singleton set), and so there is a certain tension between existence of an OM functional
and the M-property. We recall also that OM functionals are at best unique up to the addition
of real constants (Ayanbayev et al 2021, remark 3.4). Whenever we prove I'-convergence and
equicoercivity, we use the same version of the OM functional.

The following terminology will be necessary for the continuity approach mentioned in
section 1.

Definition 3.2. When X is a linear topological space, i € P(X), and h € X, we write p,, for
the shifted measure

pn(A):= A —h) = u({a—h|a € A}) foreach A € B(X). 3.5)

That is, u,, is the push-forward of p via the translation map x +— x + h. The measure p is called
quasi-invariant along £, if, for all # € R, 1, ~ . We define

O(n) :={h € X | is quasi-invariant a long h}. (3.6)

For h € Q(p), we define the shift density r;, .= ‘L’# € L'(p) as the Radon—Nikodym derivative
of y;, with respect to p, i.e.

wi(A) = /r}‘f(x) u(dx) for each A € B(X). (3.7)
A
Remark 3.3. Note that, in contrast to OM functionals, the shift-quasi-invariance space Q(u)
and the shift density 7}, do not depend on a particular metric.
4. OM functionals for product measures; equicoercivity and I'-convergence

Determining the shift-quasi-invariance space Q(u), the shift density r; and the OM func-
tional /, for a general measure y on an infinite-dimensional space is a challenging task,
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as is establishing I'-convergence and equicoercivity for such OM functionals. In the fol-
lowing, we describe two approaches that apply to a class of shifted product measures
1= Qe M 1k () = po(y, (- — my)). This class includes many of the classical prior mea-
sures that arise in the study of inverse problems, such as Gaussian, Besov, and Cauchy mea-
sures. Their common structure is summarised by the following assumptions on p, where
(A1)—(A3) should be seen as common basic assumptions, while (A4)—(A6) are technical
assumptions that will be used individually in specific settings.

Assumption 4.1. We introduce the following assumptions on the countable product measure
1= Qpen i € PRY):
(A1) Support in £: ju(X) =1 where (X,|[-[|y) =, |||,») for some a € RY, and

1 < p < oo. Consider j as a measure on the Bana(cyih space X.

(A2) Continuous, symmetric reference density: o € P(R) is a probability measure on
(R, B(R)) with continuous and symmetric Lebesgue probability density p such that
p‘RZO is strictly monotonically decreasing.

(A3) Affine change of variables: pu(A):= pio(7y, YA —my)), A € B(R), where v € R§0,
meX.

(A4) Finite Fisher information: p is Lebesgue-a.e. positive, locally absolutely continuous and
Jo (P )/ p(ae) du < oo

(A5) Smooth reference density: p € C2(R) and p” € L'(R).

(A6) Besov measure: ;1 = Bj, is a Besov measure with 1 < p < 2 and o = 4. For a definition
of Bj, and ¢, see section 4.3.

Remark 4.2. While many product measures satisfy (AS), the Besov measure p = B, with
1 < p < 2 does not have a sufficiently smooth probability density p. This is why we treat this
case separately, via (A6).

Note also that, since the shift-quasi-invariance space Q(u) and the shift density , do not
depend on the particular metric (cf remark 3.3), the corresponding results hold on all of R
and do not require (A1).

Many prior measures of interest, such as Gaussian, Cauchy and Besov measures, are often
defined on Banach or Hilbert spaces Z that are not subspaces of R". Thus, we introduce the
following notation, which will allow us to translate the results from /2 C RN to Z:

Notation 4.3. Let X = ¢? for some 1 < p < oo and o € RY|. Let Z denote a separable
Banach space with Schauder basis 1) = (¥;)ren such that the synthesis operator

Sy X —=Z, X = (Xpken — Zxk'l/}k’
keN

and the coordinate operator

T,:Z—RY, z= Z Uk = (Vken,
keN

are well defined and S, is a continuous embedding. Note that 7', o S, = Idy. For a probability
measure 1 € P(X), we denote by fiy := (Sy)4p the push-forward of 1 under Sy. If instead
of p € P(X) we have i € P(RY) and pu(X) = 1, then t,, denotes the push-forward of the
restriction of x to (X, B(X)).
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Example 4.4. The standard example of the setup described by notation 4.3 is to consider
(¥ )ren to be the standard Fourier basis of the space Z = L*(T¢; R) of square-integrable peri-
odic functions in d variables. Taking p = 2 and o = (1, 1, . . .), the operators T, and S, are
isometries—they are the Fourier transform and its inverse, respectively. By way of contrast,
taking o, ~ n’® for s > 0 yields a Sobolev space as Z, and further taking p # 2 yields a Besov
space.

Most of our results on X = £% can be transferred to the Banach space Z via S,. However, for
the statements concerning OM functionals, we will assume in addition that Sy, is an isometry,
i.e. that [|x||y = [|Syx||, for every x € X. This is because the definition of the OM functional
depends strongly on the metric, and because even equivalent norms can yield different OM
functionals (Ayanbayev et al 2021, example B.4).

Lemma 4.5. Suppose that assumption4.1(A1)—(A3) hold. If Sy in notation 4.3 is an isometry,
then

w(B(Tyh))  if h € ranSy = Sy (£%),
pp(By(h)) = 4.1)
otherwise.
Hence, if I, : X — R is an OM functional for i, then
B 1,(Tyh) if h € ran Sy,
L, Z—R, 1, (h) = 4.2)
400 otherwise,

defines an OM functional for ;. Similarly, if 1, : X — R is an OM functional for Hoy» then
Liy=1,,08,:X— R defines an OM functional for .

Proof. If S, from notation 4.3 is an isometry, then for any 4 € ran S,
11y (Br(h)) = (S, (B(h))) = p(BA(Tyh)).

Note that ran S is complete and therefore closed in Z. Hence, for i ¢ ran S, = Sy(¢2), there
exists ro > 0 such that B, (h) Nran Sy = @. Thus, for any 0 < r < ry,

pp (B () = (S, (B,())) = () = 0,

proving (4.1). The second-last and last statements follow from definition 3.1 by choosing
Ey:={Syx|x € X,I,(x) < oo} and proving property M(u,, E;) via (4.1), and by choosing
E:={x € X|1,,(Syx) < oo} and proving property M(u, E) via (4.2) respectively. O

ey

The two approaches that we consider for establishing OM functionals consist of the conti-
nuity approach, which we present in section 4.1, and the direct approach, which we present
in section 4.2. In the literature on MAP estimators, the continuity approach appears to have
been first proposed by Helin and Burger (2015). The approach connects the OM functional
for p with the continuity of the shift density ;' from definition 3.2. In contrast, the direct
approach considers the ratio of small ball probabilities directly, and does not require continuity
of the shift density 7, .

4.1. Continuity approach

We present some results that are related to the approach from (Helin and Burger 2015), i.e. the
approach of using continuity of the shift density 7. The results lemma 4.6 and corollary 4.7 do
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not require the product structure of the measure as formulated in assumption 4.1. Theorem 4.8
derives the shift-quasi-invariance spaces Q(x) and shift densities* r} specifically for product
measures fulfilling assumption 4.1(A2)—(A4). These assumptions refer to the continuity and
symmetry of the reference density p, the affine transformation relationship between the y;, and
L4, and the finite Fisher information condition. One of the key disadvantages of this approach
is that it requires the existence of representatives of shift densities or logarithmic derivatives
that are continuous on sets of full measure, see e.g. (Helin and Burger 2015, assumption (A1)).
This is the reason why we do not use either lemma 4.6 or corollary 4.7 to derive OM functionals.

Lemma4.6. Let X be avector space with a metric and ji € P(X). Let A € B(X) be a bounded
neighbourhood of the origin. Let (F) = 1 for some F € B(X), and h € Q(u). Assume that the
shift density rl, has a representative 7, (i.e. v} — ¥ = 0 in L'(1)) such that ¥, |r : F — R is
continuous>. Then, for all x € F N supp(), the limit below exists and

: /J’h(EA + X) _~i
iy = T (4.3)

Proof. Let x € X and ¢ > 0 be arbitrary. By definition of the shift density 77,

pp(eA 4 x) = / rydp = / P du = / 7 dp.
eA+x eA+x (eA+x)NF

By the hypotheses on A and x, p(¢A + x) > 0 for every € > 0, and thus

. ~[L /’Lh(gA + -x) ~IL
inf #y)g—=— sup  #(y).
YE(EA+X)NF h0) S (A +x) ye(aAJrF.)x)mF »0)

Next, we will use the continuity of 7, | on F to show that as € “\, 0, the upper and lower bounds
coincide. This will yield (4.3). Let x € F and ) > 0. By continuity of 7, |, there exists § > 0
such that, for all y € Bs(x) N F,

|7, (x) = )] < 7. (4.4)

Since A is bounded, there exists g > 0 such that, for all 0 < € < g, x + €A C Bs(x). Hence,
(4.4) holds forall 0 < ¢ < egpandy € (¢A + x) N F. Since np > 0 is arbitrary, this finishes the
proof. ([

Lemma 4.6 generalises (Agapiou et al 2018, lemma 2.3) in two ways: it does not require
symmetry or convexity of A, and it requires the continuity of the restriction of 7 to some
set of full measure F, instead of continuity of 7 on the whole space X. Continuity on X was
also assumed in (Helin and Burger 2015, lemma 2). On the other hand, (Agapiou et al 2018,
lemma 2.3) does not assume A to be a bounded neighbourhood of the origin. However, the frac-
tion of small ball probabilities on the left-hand side of (4.3) may be ill defined even if supp(u) =
X and A is symmetric and convex. For example, if p is an absolutely continuous measure on
(R?, B(R?)) and A = {0} x [—1, 1] is a line segment, then p(cA + x) = O for every x and ¢.

4We wish to highlight the case of Besov-p measures: in previous work (Agapiou et al 2018), formulas for Q(;1) and
r; could only be derived for p = 1 by a considerable amount of work, while our results include the cases 1 < p < 0o
and the proof is a rather simple application of theorems A.1 and A.2.

5 This is a much weaker assumption than continuity of 7! on F, which would mean that 7 is continuous at each point of
F as a function on X. See also (Lie and Sullivan 2018a, lemma 4.6) for a result that only requires local continuity.
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If A is a bounded neighbourhood of the origin, then the expression on the left-hand side of (4.3)
is well defined if and only if x € supp(u). In this case, we obtain the following result.

Corollary 4.7. Let X be a vector space with a metric, . € P(X) and F € B(X) be a set of full
measure Assume that, for some h € Q(w), the shift density r} has a representative ¥}, such that
#i|F: F — Rxg is continuous. Then, for all x, € F N supp(,u)

(B (x. + h))

—
B xe). .5)

Assume that the above condition holds for any h € Q(w), let x, € F N supp(n) be arbitrary
and E(x.):=x, + {h € Q(w) | F",(x.) # 0}. Then

I/I,,X* ZE(X*) — R; I/I,X* (X) = - log rg*—x(x*)a (46)
defines an OM functional for p on E(x,).

Proof. Recall that (3.5) defines p,(A) := (A — h) for each A € B(X). From this definition,
it follows that p(A + h) = p_,(A) and we obtain (4.5). Next, recall that (3.7) states that
pn(A) = fA ry (x) p(dx) foreach A € B(X). This implies that rjj = 1 p-a.s. Hencel, . (x.) = 0.
Now let x € E(x.), i.e. x = x, + h with h € Q(u) and 7', (x..) # 0. Then (4.6) follows from

im (B:(x)) hmu(B (x« +h)) _
N0 p(Be(x:)) N0 p(Be(x4))

= eXp(I/, Xy (X*) /l X (-x))

Hy(x.) = exp(log 7, (x.))

O

The derivation of Q(y) and r' for product measures y that satisfy assumption 4.1(A2)—(A4)
relies on a theorem of Kakutani (1948) and a consequence of this theorem, due to Shepp (1965).
Therefore, we state both in appendix A. Below,

dp dl/

H(p,v) = X dN

4.7)
denotes the Hellinger integral of two probability measures ;. and v on the same measurable
space (€2, F), where X is another measure on (€2, ) with u, v < A. Note that the value of

H(p, v) is independent of the choice of \; see e.g. (Jacod and Shiryaev 2003, chapter IV,
section 1.A, lemma 1.8).

Theorem 4.8 (Shift-quasi-invariance space and shift density r; of certain product
measures). Let p satisfy assumption 4.1(A2)—(A4). Then the shift-quasi-invariance space
of wis Q(p) = (3, and, for any h € Q(p) and x € RY,

P 'Yk "o — hk))
0= H 'Ykl(xk_mk)) . @9

Further, if assumption 4.1(Al) is satisfied, then the objects |1, Sy and Ty, defined in notation
4.3 satisfy Q(py) = S,L;)(E%,), and, for any h € Q(j1,,) and z € Z, r/ “(2) = rT (h)(Tw(z))

Proof. For k € N, let vy =y (- — hy), fix:=po, k= fu(- — hi), where h= (hgen =
(% " M)ken, and define
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p=Qu.  v=QRQu=mnt—h, = 7= = fi(- — h).

keN keN keN keN

From the definition of /1, above, (A2) and (A3), we have duu(x) =7, 'p (7, ' (x — my)) dx.
Using the definition of v, and the a.e. positivity of p in (A4), it follows that y; ~ v and
i ~ v for all k € N. Using the change of variables formula,

(ST

H(pige, 1) 2%_1/p(7k_1(“_mk)) p(Vk_l(”_m"_h"))%du
R

= /p(u)% pu — izk)%du
R
= H(fu, Vi)

Hence, by Kakutani’s theorem (theorem A.l), p ~ v if and only if i ~ v, and similarly
L vifand only if /i L ©. Finally, Shepp’s theorem (theorem A.2) implies the following:

o If ) ren f:l/% = > ten i/ w)* < 0o, then ji ~ b.
o If 3o 8 = D ien (/1) = oo, then i L.
This proves Q(u) = E?/, where we used that E?/ C X by corollary B.5, while (4.8) follows

directly from theorem A.1. For the final statement first note that, since ;(X) = 1 by assumption,
we have, forany B € B(Z)and h € Z,

p1p(B) = (S, (B)) = p(Ty(B) N X) = ju(Ty(B)),
pip(B — h) = p(Ty(B) — Ty (h)).

Hence, for /i € Z, the shift density 7, on Z exists if and only if the shift density rr.a on RY

exists, in which case r;:w (z) = r%,(h)(Tw(Z))- O

Having identified the shift-quasi-invariance space Q(u) and the shift density 7}, the second

step in the continuity approach involves finding a representative 7, and a sufficiently large

subset F of X such that the restriction of 7}, to F is continuous. The third step is then to apply
either lemma 4.6 or corollary 4.7. We do not pursue the continuity approach further because
the second step is difficult to carry out and because a more direct approach yielded the desired

results. We describe the direct approach in the next section.

4.2. Direct approach

The following definition and theorem provide the basis for establishing the OM functional
for the product measures defined in assumption 4.1. We demonstrate this by applying both
to the Cauchy measure in corollary 4.28, and to the Besov-p measure with 1 < p < 2 in
corollary 4.21.

Recall that (A2) assumes that the reference measure i, on R has a continuous, symmetric
density p decreasing on R, and (A3) assumes that each measure ;;, on R is obtained from
4o by an affine change of variables.

10
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Definition 4.9. Under assumption 4.1(A2) and (A3) we define the negative log-density q :
R — R>0 by

aw) = —log " = log p(0) — log p(u). 49)
p(0)

and the formal negative log-density q. , : X — R by
Grn(h) = a(y (e — my)). (4.10)
keN
Further, we set E.,, .= {h € X | qyu(h) < oo}. Similarly, using notation 4.3, we define the

formal negative log-density g, ,, : Z — R by

Trn (T (1) if Ty(h) € X,
q’)’,m,w(h =

+00 otherwise,

and E., = {h € Z| qy myp(h) < 00} = Sp(Ey ).

Note that, by assumption 4.1(A2), q |R;o :R>¢ — Ry is a strictly monotonically increasing
bijection.

Recall that assumption 4.1(A1) refers to the assumption that X = /2 and p(X) = 1, (AS)
assumes that the reference measure i, has density p € C2(R) such that p” € L'(R), and (A6)
assumes that © = By, is a Besov measure with 1 < p<2and a = 4.

Theorem 4.10. Under assumption 4.1(A1)—(A3),

(B, _ {exp (=) if h € Eq,

< 4.11
™0 pu(B,(m)) 0 ifh ¢ E,p. D

In particular, property M(y, E., ) is satisfied and, if I, : X — R is an (extended) OM func-
tional for p with I,(m) = 0, then 1,, > q.,,. If, in addition, either assumption 4.1(A5) or (A6)
is satisfied, then

(B,(h)) .
r@&m > exp (~quu()  ifh € E, 1 (m+ ). 4.12)

In particular, in this case and under the additional assumption that E., ,, C m + 63/, L= qym:
X — R is an (extended) OM functional for ju.

Proof. The technical proof is given in appendix B.1. O

Similar statements follow for the Banach space Z in notation 4.3 under the assumption that
Sy 1s an isometry.

Corollary 4.11. Using notation 4.3, assuming Sy to be an isometry, and assuming that
assumption 4.1(A1)—(A3) hold,
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(B R) {exp e @.13)

MO pp(BA(Sym) | o ifh & Ey .
In particular, property M(p,, E ) is satisfied and, if I, : Z — R is an OM functional for

fy, With I/,,w(Tl;,(m)) =0, thenI,, > qmy. If, in addition, either assumption 4.1(A5) or (A6)
is satisfied, then

ey

pp (Br(h))

_ 2 exX — /,m,'ls“)(h) ifheE mab N S,l;)(m + 62) (414)
lim e oy > P (s ®)  FhE By N Sy(m+ 6]

In particular, in this case and under the additional assumption that E., C m+ E%,
Ly, = Qymyp 1 Z— R is an (extended) OM functional for oy

Proof. By lemma 4.5, (4.13) and (4.14) follow directly from (4.11) and (4.12). ([l

Theorem 4.10 yields the full OM functional for a limited class of product measures. We
conjecture that the conclusions of theorem 4.10 hold for a larger class of product measures.

Conjecture 4.12 (OM functional of product measures). Under assumption 4.1(A1)—
(A3),

exp (—qum(h))  if h € E. .
p(B, () { P (= (™)) wis)

O u(B(m)) | o if hd E, .

In particular, property M(y, E, ,,) is satisfied and [, : X — R with I, = g, defines an OM
functional for p.

The following two theorems refer to (4.2), which we recall below:

I, :Z—R, I,

Hop -

I/I(T'z;“)h) if h € ran Srl‘;,,
(h) =

+o00 otherwise.

The following result concerns equicoercivity of a sequence of OM functionals. It assumes
that one is given a sequence of probability measures, where each probability measure ™ €
PRY) is defined by, in the sense of assumption 4.1(A1)—(A3), an absolutely continuous ref-
erence measure 1" € P(R), a shift vector m™ € X = 7, and a scaling vector v € RY,,
n € NU {oo} (note that ¥ € X by lemma B.3). Furthermore, it assumes that each probabil-
ity measure has an OM functional. The result states that if the sequence of probability measures
1 converges to 1 in the sense that both the sequence of shift vectors and the sequence of
scaling vectors converge in X to the corresponding pair of shift and scaling vectors, and if
the sequence of Lebesgue densities of the reference measures converges pointwise, then the
sequence of OM functionals is equicoercive.

Theorem 4.13 (Equicoercivity for product measures). For n € NU {oo}, let u™ €
‘P(X) be probability measures on the same space X = P that satisfy assumption 4.1(A1)—(A3)
with shift parameters m™ € X, scale parameters v € RY | and probability densities p™ of
the measures ug’) € P(R). If OM functionals Iu(") : X = R with I#(m(m(")) = 0 exist for all
n € NU{oco}and ime(") — m(oo)HX =0, Hw/(") — W(OO)HX — 0and p™ — p* (pointwise) as

12
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n — oo, then the sequence (I l“/(n))neN is equicoercive. Further, using notation 4.3 and assuming
Sy to be an isometry, the sequence (I#(n))neN defined by (4.2) is equicoercive.
(0

Proof. By assumption 4.1(A2), the negative log-densities q™ : R — R are symmetric and
their restrictions q*|g_, : R>o — Rxo are strictly monotonically increasing bijections. Let

t > 0and a, = (q"™|r,) " (1). Since p™ converges pointwise to p* by assumption, @, — dw
as n — oo. Further, by theorem 4.10,

L@ > %0, = > () = m), xeX.  @416)
keN

The proof is structured around the following four steps, of which the second and fourth are
straightforward.
Step 1. The operators

TW  0° =00, (Uken = (W vidken, 1 € NU {oo},

are well defined, compact and Ha,,T(") — Ao T H — 0 asn — oo.
Step 2. It follows that the sets

K™ :=m™ + a, T™B (0) = H[mﬁ") Y, m!” +~4\"a,)
keN

are pre-compact and, by (4.16),

I (=o00.1]) € {x e X |q® ((y,gm)*l(xk (’”)) ¢ for each k € N}

:{xeX

=K".

lxi —m"| <~"a, for each k € N}

Step 3. K,° =, .en K™ is sequentially pre-compact. Hence K, :=K,° is compact, which
proves equicoercivity of (I,m)nen. Note that for 7 < 0 there is nothing to prove, since
I/:(,l,)([—oo, t]) = @ for each n € N U {oo} in this case.

Step 4. Equicoercivity of (Iu@ )nen follows directly from lemma 4.5. Recall that this lemma

transforms an OM functional on the sequence space X into an OM functional on the separable
Banach space Z, where X and Z are related by the synthesis operator Sy, : X — Z and coordinate
operator Ty : Z — RY.

We now give the proofs of the non-trivial first and third steps.

Proof of step 1. Let n € NU {oo}. Since ™ € ¢2 by lemma B.3, Holder’s inequality
implies, for any v € £,

= > lag " ul” < V)L Il < oo,
keN

proving well-definedness of 7. Consider the finite-rank operators

T 0 00, (uken — (10 m € N.

13
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Then ||T{” — T®|| — 0 as m — oo, since Holder’s inequality implies, for any v € £ with
ol <1,

1T =T vl = > log 9 uoel? < flollfed oy 1P

k>m k>m

<Dl

k>m

where the last term is independent of v and goes to 0 as m — oo since 4™ € ¢7. Hence, T™ is
a compact operator. Finally, ||7¢ — T9|| — 0 as n — oo, since Hélder’s inequality implies,
forany v € > with ||[v|| 0 < 1,

T =70l = > Jar o = 3| < [ = 1 ol

keN

< =2l
where the last term is independent of v and goes to 0 as n — oo by assumption. It follows that
Jon® = x| < [l = 7| + [ = a7
< (supla, D[[(T — T)|| + |an — ax| || T
neN —_— N—\—
-0 —0

—0.

n—0o0

Proof of step 3. Let (x)),.cxy be a sequence in K°. If there exists n € N such that x® € K"
infinitely often, then there is nothing to show, since K™ is pre-compact. Otherwise, there exist

subsequences (x*7) ey and K" jen such that x7) € K" foreach j € N. By the definition of
K", there exist v € B{™(0) such that a T = xUi) — m™?. Since K™ is pre-compact,
the sequence (w?) jeyy given by w? :==m®™ + a, T v € K™ has a subsequence—which
for simplicity we also denote by (w?) jen—rthat converges to some element w € X. It follows
that, as j — oo,

5 =l < =) = 2 = i
2 =

< Jlan, T = au T [0 + [[m — m||,
——

—0 <1 —0
+ [ = wlly
—_———
—0

— 0,

and thus (x), <y has a convergent subsequence and K¢ is sequentially pre-compact. (]

The following result concerns I'-convergence of OM functionals. As in theorem 4.13, one
is given a sequence of probability measures, where each probability measure ;. is defined
by an absolutely continuous reference measure ug"), a shift vector m™, and a scaling vector
~™, and each probability measure has an OM functional. Again, we assume convergence in X

14
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of the sequence of shift vectors and the sequence of scaling vectors. However, we replace the
assumption of pointwise convergence of the sequence of Lebesgue densities in theorem 4.13
with the assumption of local uniform convergence from below of the negative log-densities and
assume the OM functionals to have the specific form /) = q;'g,)’m(,,). Under these assumptions,
we obtain I"-convergence of the OM functionals.

Theorem 4.14 (I'-convergence for product measures). Forn € NU {oc}, let u™ €
‘P(X) be probability measures on the same space X = {? that satisfy assumption 4.1(A1)—(A3)
with shift parameters m™ € X, scale parameters ¥ € Rgo and probability densities p™ of
the measures p” € P(R). Let ¢ : R — R and qi’if,)qm(,,) : X — R denote the correspond-
ing (formal) negative log-densities (see definition 4.9). Assume that ||m™ — m|| v =0,
||7(") — Hx — 0, that 4" — q° locally uniformly as n — oo, that q™ < q* for all but

finitely many n € N and that I,,w : X — R with I o = qi’:i)qm(,,) defines an OM functional for
,u(”) foreachn € NU {oc}. Then I#(n) _>L> I#(oc). Further, using notation 4.3 and assuming S,
n o0

to be an isometry, Iu(") _>L> I () where I#(n), n € N, are defined by (4.2).
) )

W n—roo My

Proof. For the I'-lim inf inequality, let (x™),cy be a sequence in X that converges to x € X
as n — oo. Then, by Fatou’s lemma,

L0 (x) = Z q ((%EOO))_I(xk - mf(oo))) by assumption
keN
= Z lim ¢ ((7,(("))’1(xf{") - mi"))) since " — q° locally uniformly
n—0o0
keN

< lim inf g q™ ((7,((”))_1(x,((”) — m,(("))) by Fatou’s lemma
n—00
keN

= lim inf 7, (x'™) by assumption.
n—00

Note that Fatou’s lemma is general enough to handle extended real-valued sequences, so we do
not need to treat cases such as /) (x) = oo separately. For the I'-lim sup inequality, let x € X
and choose the sequence (x™),cy in X by

A
(0)
k

) =ml + =5 o= m). (4.17)

If 7 eS) (x) = qf?fg)qm(x) (x) = oo, then there is nothing to show (simply choose x := x for all

n € N). Now suppose that / /,m)(x) = q:ﬁz) (69 (x) is finite. By (A2)—the assumption that the
reference density p is continuous, symmetric, and monotonically decreasing—and the for-

mula (4.9)—which states that q(u) := —log % = log p(0) — log p(u)—it follows that q©* is
monotonically increasing, with q©°”(x) — oo as |x| — oco. If the terms

X _m]((oo)

=— are unbounded,
Yk

X 7”15{00)

~(00)
Tk

then this implies that the q‘*( ) are unbounded, and hence that ) (x) is not finite. By

taking the contrapositive, it follows that if 7, (x) = q;i:g),m(m)(x) is finite, then

Xp — mf(oo)
(c0)
'Vkoo

S :=sup
keN

< Q.

15



Inverse Problems 38 (2022) 025006 B Ayanbayev et al

(1)
By lemma B.3, 7™ € 2. By (4.17), (x{" —m\") — (x; — m{™) = (xp — m{™)(1 — %)

k
Thus,

P
) —m) — (xp — m™)

G =) = = mNy =3

keN Qi
P p
| E= m? g —
- (00)
keN Tk Xk
p
<8 ™ =5
—0.
n—00

It follows that

I = [y < 67 =m®) = @ = mON [+ [fm® = m [} ———0.

n— oo

Using the reverse Fatou lemma and that q* < ¢ for all but finitely many n € N,

o0 (x) = Z q© ((%(COC))_I(xk - mf(oc))) by assumption
keN
= Z lim ¢q™ ((v,gm))’l(xk - m,({oo))) since " — q© pointwise
n—0o0
keN

> lim sup Z q™ ((y,ioc))_l(xk - mf(oc))) by the reverse Fatou lemma

n—00 keN

—timsup 3~ q () =) by (417)

= lim sup / /L(n>(x(")) by assumption.
n—0o0

I _>i> I 1 follows directly from lemma 4.5. For the T-lim inf inequality, we additionally
pon 00 M)

use that ran Sy, is complete and therefore closed in Z. O

While the proof of equicoercivity (theorem 4.13) only uses the inequality /,m > qf/’if,)’m(,,),
which holds by theorem 4.10, the I"-convergence of the corresponding OM functionals relies
on the complete knowledge of the OM functionals which are assumed to be given by
Iw = qi’{l),m(,,). This assumption is proven in theorem 4.10 only for certain product measures.
For example, theorem 4.10 applies to Cauchy measures and Besov-p measures with p € [1, 2]
(cf corollaries 4.21 and 4.28), but does not apply for Besov-p measures with p > 2, because

m+ E?Y g E, ,, in this case. Therefore, conjecture 4.12 remains an important open problem.

4.3. Application to Besov measures

This section considers the I"-convergence of OM functionals of Besov measures as introduced
by Lassas et al (2009) and Dashti et al (2012).° We will consider Besov B;, measures with

6We are slightly more general in that we consider shifted Besov measures.

16
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integrability parameter 1 < p < 2 and smoothness s € R, in contrast to the analysis of part
I of this paper (Ayanbayev et al 2021, sections 5.1 and 5.2), which was limited to the cases
pe{l,2}.

Throughout this subsection, we make use of the following notation:

Notation 4.15. Let sc R, d €N, 1 < p<2,7 >0, t:=s — p 'd(1 +n) and assume that
7:=(s/d +1/2)"! > 0. Define 7, := 1 and 7, § € RN by

+

1
=

_ 1y 24n
=k T

=k, 5 keN,

as well as the probability measures i, kK € NU {0}, on R with probability densities

1 P
27l +1/p) OF ( ) :

where m € (£ is some fixed shift. Further, let 7° be a separable Hilbert space’ with complete
orthonormal basis ¢ = (¢ )ren and Sy, : RY — T, .y span ¢y, ¢ — >y ckthx. We emphasise
that the direct product [ [, span ¢ is neither spany nor Z°. In corollary 4.20, we state how
Sy here is related to the synthesis operator Sy, : X — Z from notation 4.3.

diae
du

u — my
Yk

(u) =

The role of 7,  and ¢ will be explained in remark 4.19, where we discuss normed spaces of
full Besov measure. We define (shifted) Besov measures as follows, using notation that is an
adaptation of that of Dashti ef al (2012):

Definition 4.16 (Sequence space Besov measures and Besov spaces). Using
notation 4.15, we call p:=@@), .y a (sequence space) Besov measure on R and
write Bj,:= B‘I‘;m’d = p. The corresponding Besov space is the weighted sequence space
3 [[1lgg) = 22, [ -

Definition 4.17 (Hilbert space Besov measures and Besov spaces). Using nota-
tion 4.15, if vy ~ 4, are independent random variables, then we call u :== )", _ vxx a Besov-
distributed random variable and its law a Besov measure, denoted by B},(¢)) := Bj;’"*d(w).
Furthermore, let

X5:=5,0),  ||Su(0)

o=l cee,

and define the Besov space X; = X;(1)) as the completion of 5(2 with respect to ||| x;- BY
Parseval’s identity, the initial space Z° coincides with the Besov space X3.

Remark 4.18. Since it is the parameter p that most strongly affects the qualitative proper-
ties of the measure, we often refer simply to a ‘Besov-p measure’ for any measure in the above
class, regardless of the values of s, d, etc. The scaling of the Besov-2 measure corresponds to
the ‘physicist’s Gaussian distribution’ rather than the ‘probabilist’s Gaussian distribution’. In
particular, for p = 2, vy ~ p,; has variance %7,? A consequence of this is that the OM func-
tional of the Besov-p measure will be ||-||§[SJ, i.e. appears to lack a prefactor of % relative to
the Gaussian OM functional—one half of the square of the Cameron—Martin norm—given by
Ayanbayev et al (2021), section 5.1.

7 Typically, Besov measures are introduced on the space Z° = L*(T¢) with an orthonormal wavelet basis 1 of sufficient
regularity, in which case X}, coincides with the Besov space B;[,(T" )—as defined by Triebel (1983)—and X coincides
with the Sobolev space H*(T¢). In our more general definition, the dimension d becomes superfluous and one could

work with 5= s/d, but we continue to use the classical notation in order to reduce confusion.
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Remark 4.19. Note that the random variable u = wen Vktr in definition 4.17 takes values
in a space Z that may be larger than Z°. It has already been shown in (Lassas et al 2009,
lemma 2) that, for € R,

| _gw(m)HX; < ooas. <= E [eXp(aHu —gw(m)H;)},)} <00
f0ralla€<0,l] — ?<s—£1~
2 p

Hence, using the choice t:=s — p~'d(1 + 1) in notation 4.15, Z can be chosen as the Besov
space X1,(1)) = Sy(£5), i.e. ‘just a bit larger than’ X,Sfd/p(w) = S,(£). The shift by m € £ does
not cause problems, since S, (m) € X;,(w). For the sequence space Besov measure p = B), on
RY, the space X, = ¢ has full y-measure.

Given remark 4.19, we will from now on consider the Besov measures p = Bj, and
p = B)(1)) as measures on the normed spaces X = X, and Z = X (1)), respectively.

Apart from the different degree of summability (2 in place of p), the next result can be
interpreted as saying that the shifts 4 with respect to which the B), measure is quasi-invariant
are % degrees smoother than the typical draws from that measure. For p = 1, the corresponding
result was obtained in (Agapiou et al 2018, lemma 3.5), without using Shepp’s theorem.

In preparation for the next two results, we recall notation 4.3: X = ¢? forsome 1 < p < oo
and o € RY, Z is a separable Banach space with Schauder basis 1 = (¢y)ken, the syn-
thesis operator Sy, : X — Z satisfies x = (x)reny —> ZkeN Xy, and the coordinate operator
Ty:Z—RY satisfies z= >, vtk = (Wiken. If € P(X), then fuy:=(Sy)gpu is the
push-forward of p under S,. For the following result, X;,(w) and B) () are given in
definition 4.17.

Corollary 4.20 (Shift-quasi-invariance space and shift density of a Besov
measure). Let = B, be the sequence space Besov measure on RY oron X = X;, =1

d_d
s+77;

Then Q(n) = E% =X, and, for any h € Q(u) and x € RY (respectively x € X),

r(x) = exp (Z VP (| — mul? — |xi — my — hkl’)> . (4.18)

keN

Further, using notation 4.3 with o =6 and Z = X,(¢)) = Ew(él’;), we have Sy = Ew\fg and

ord_d y
py = By,(1)). Then Q(py) = S@,(E%) = X;z ") and, forany h € Q(u) and z € Z, rZ”’ (2) =

rlyl‘/w(h)(Tw (2)).

Proof. Assumption 4.1(A2) and (A3), which concern the continuity and symmetry of the ref-
erence density p and the assumption that each , is related to x4, by an affine transformation
respectively, are satisfied by virtue of definition 4.16. Assumption 4.1(A 1), which concerns the
assumption that X = ¢2 and ;4(X) = 1, follows from remark 4.19, while (A4), which states that
the reference density p has finite Fisher information, follows from a straightforward computa-
tion. Theorem 4.8 yields the formula (4.18) for r)/, the spaces Q(u), O(1,,), and the equation

My
for r,". O

The following corollary is an application of theorems 4.10, 4.13 and 4.14 to Besov-p mea-
sures p, 1™, n € N, 1 < p < 2, with different smoothness parameters s, s and shifts m, m®
such that s™ — s and m™ — mas n — oo. Note that it is not entirely clear on which space X to
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consider equicoercivity and I'-convergence, since the measures p, 1 seem to live on different
spaces X = (5, X" = (% with

s 1,24 s 1 249®™
Sp=k a2t 5,(("):k T2 g™ >0, neN.

After all, theorems 4.13 and 4.14 explicitly demand all measures p, ™ to be defined on the
same space X = (7. However, as we will see, the assumed convergence s — s guarantees the
existence of such a common space X of full ;"’-measure for all but finitely many n € N.

In preparation for the following corollary, we recall formula (4.2):

I, :Z—R, I,

Hop -

1,(Tyh) if h € ran Sy,
(h) = ,
+00 otherwise.

Corollary 4.21 (OM functional, equicoercivity and I'-convergence for Besov-p
measure, 1 <p <2). Using notation 4.15, the OM functional I, : X = R of p = B, =
By on X = X!, = (f is given by

P p ; _
V= mllfy = b —mlly  ifh—meXx) =2,
1,(h) = ' (4.19)

0 otherwise.
Further, let p™ = B‘;,(") = Bﬁn)’m(")’d, n €N, be Besov measures such that s™ — s,
||m(n) —m||X—>0 as n— oo and % - i =3+ % - i > 0. Then there exists ny € N such

that, for each n > ny, ,u(")(X) = 1 and we therefore consider these measures on the same
space X = X;, = (§. Then the sequence (I w)nzny 0f OM functionals of u™ given by I un =
|- — m(")Hi.v(") : X — R is equicoercive and I,, = T-1imy, o 1. Similarly, using notation 4.3

and assuming Sy, to be an isometry, I, and I’“(n), n € N, defined by (4.2) constitute OM func-
Y

tionals for 1, = BS"™(¢) and ul = B;(")*’"(")*d(z/)), respectively, and (I w)nzn, is equicoercive
‘ v

. r
with Iui’,’)n——foc [/l(l;o).
Proof. Assumption 4.1(A1)—(A3) and (A6)—i.e. the support condition on p, continuity and

symmetry of the reference density p, affine transformation property and Besov property—are
satisfied by definition 4.16 and remark 4.19 with

q(“) - |u‘p, q')’,m(h) = ||h - mHZ:’ Eﬂ/,m =m+ H\: Cm+ gg,,

hence (4.19) follows directly from theorem 4.10. In other words, the result in conjecture 4.12
holds for the Besov measures £ and p:

B,y [P (=dn() if h € E,p,
™0 (B, (m)) B 0 if h ¢ E’y,m,

and a similar result holds with y replaced by p. The analogous statement for I, and
I#(n), n € N, follows from lemma 4.5. Recall that this lemma transforms an OM functional
()

on the sequence space X into an OM functional on the separable Banach space Z, where X and
Z are related by the synthesis operator S, : X — Z and coordinate operator Ty : Z — RY.
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Since s™ — s, there exists ny € N such that, for n > ng, |s? —s| < % Therefore, for
n=ng,t=s—p'd(l+mn) <s" —p'dand p(X) = 1 for X = X}, = ({ by remark 4.19.

Further, for n > ny, the sequences a” = (k=7 \kfl”(f’s(")) — 1|)ken are (uniformly) bounded

by the summable sequence a = (2k~'~"/?);cx and the reverse Fatou lemma implies

1 : —1- Pg_gm)
im sup[y 5[ = tim sup k10 [ |

0 keN

< Z lim sup k=17

keN n—00

kg(s—s(")) — 1’ = Oa

proving Hﬂy(”) — fyH y — 0. Equicoercivity and I'-convergence of the sequences (/,m )nen and
(Iu(m),,eN directly follow from theorems 4.13 and 4.14 respectively. |

4.4. Application to Cauchy measures

This section considers infinite-dimensional Cauchy measures in the sense of infinite products
of one-dimensional Cauchy distributions, as used by e.g. Sullivan (2017) and Lie and Sullivan
(2018b). We note that there is another class of ‘Cauchy measures’ in the literature, namely the
class of stochastic processes with Cauchy-distributed increments, as used by e.g. Markkanen
et al (2019) and Chada ef al (2021).

Definition 4.22. We define the Cauchy measure C(m, ) := @,y C(mi, v) on RY with
shift parameter m € RN and scale parameter v € RY, as the product measure of one-
dimensional Cauchy measures on R with shift parameter m; and scale parameter 7;, k € N,

i.e. with probability densities
N
_ bW
T+ [ —

dC(my,

dCom, ) (W (1 .
du

Assumption 4.23. X = (7 for some ¢ > 1, m € 7, v € (' (N) N RY,. In addition, if ¢ = 1,

then  satisfies ), . [ log ||| < oo.

u — my

Vi

Recall notation 4.3: X =/ for some 1 < p<oo and « € RIEO, Z is a separable
Banach space with Schauder basis 1) = (¢x)ken, the synthesis operator Sy : X — Z satisfies
X = (Xp)ren — ZkeN Xy, and the coordinate operator Ty, :Z — RN satisfies
7= ZkeN Uepr = (Uken. I p€ P(X), then gy = (Sy)gp is the push-forward of g
under S.

Definition 4.24 (Sullivan 2017, definition 3.2, assumption 3.3). Under assumption
4.23 and using notation 4.3 with o = 1, we call u :=§,(v) = Zk vy, Where v ~ C(m, ),
a Cauchy-distributed random variable in Z and write u ~ C%¥(m,~). In other words,
Ce¥(m, ) = py for pu = C(m, 7).

The following theorem guarantees the well-definedness of the random variable u above:

Theorem 4.25 (Sullivan 2017, theorem 3.4). Under assumption 4.23, the Cauchy mea-
sure 1 = C(m,~y) on RY from definition 4.22 satisfies j(X) = 1. Similarly, under the assump-
tions of definition 4.24, u € Z a.s.

Lemma 4.26. The Cauchy measure ji = C(m,~) on RY satisfies assumption 4.1(A2)—(A5).
Further, under assumption 4.23, (Al) is fulfilled for X = 4.
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Proof. The support condition (A1) follows from theorem 4.25; the continuity and symmetry
of the reference density p (A2) and the affine transformation property of the (r)reny (A3)
follow from definition 4.22; the finite Fisher information (A4) and smoothness assumptions on
the reference density p (AS) can be verified by straightforward computations. (]

The following theorem characterises the shift-quasi-invariance space Q(u) of the Cauchy
measure /1, = C(m, ) as well as the corresponding shift density 7,

Corollary4.27 (Shift-quasi-invariance space and shift density of a Cauchy
measure). If i = C(m, ) is the Cauchy measure on RY, then Q(u) = E%. In particular, if

vy €0, then Q(p) C ?3 C 0. In addition, forany h € Q(i) and x € RY,

(xk — me)> + 77

N
r(x) = lim .
" NHOOnl;[l (ke — mg — g +

(4.20)

Further, under assumption 4.23 and using notation 4.3 with o = 1, we have ., = C%¥(m, 7).
Then Q1) = S@,(E%/) and, forany h € Q(u,,) and z € Z, r,f” () = r%}(h)(Tw(Z)).

Proof. Assumption 4.1(A1)—(A4) are satisfied by lemma 4.26. Theorem 4.8 yields the for-
mula (4.18) for r}/, the spaces Q(x), Q(u,,), and the equation for 7" Proposition B.4 yields

the containment relation Q(u) C 268 O

Corollary 4.28 (OM functional, equicoercivity and I'-convergence for Cauchy
measure). Under assumption 4.23, an OM functional 1, : X — R of . = C(m, ) is given

by
Z log (1+'71:2(hk_mk)2) ifhem+ 02,
Iu(h) = \ keN
00 otherwise.

Further, for n € N, let n™ = C(m™,~"™) be Cauchy measures such that m"™ and ~™ satisfy
assumption 4.23 for the same q > 1 as above and ||m™ — mHX — 0and ||v™ — 7“){ —0as
n — o0. Then the sequence (I #(H))neN is equicoercive and I, = I'-1im,,_, I - Similarly, using
notation 4.3 with o = 1 and assuming S to be an isometry, 1,,, and I,lff’)’ n € N, defined by

()

o = CP¥(m™, ™), respectively,

(4.2) constitute OM functionals for i, = C(m,~) and

. . . . r
and (I m)nen is equicoercive with I oy — 1 ().
Hop Hy n—ro0 My,

Proof. Assumption 4.1(A1)—(A5) are satisfied by lemma 4.26. We have

Q) =log(l + %), qym(h) =Y log (1 + 7 U — mi)?) ,
keN
E,n=m+ E%/,
where we used that ), _ log (1 + v *(h — my)?) is finite if and only if h — m € (2, as well

as corollary B.5 to guarantee that é?/ C X. Thus, the first statement follows from theorem 4.10,
i.e. the result in conjecture 4.12 holds for the Cauchy measures p and ™, n € N:
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B,y [P (=an() if h € Eyp,
A0 p(BAm) | hEE,,

and a similar result holds with . replaced by u™. The analogous statement for 1,, and
I#(n), n € N, follows from lemma 4.5. Recall that this lemma shows that an OM functional

on the sequence space X yields an OM functional on the separable Banach space Z, where X

and Z are related by the synthesis operator Sy, : X — Z. The equicoercivity and I"-convergence

of the sequences ([, u(n))neN and (I“(m),,eN now follow directly from theorems 4.13 and 4.14
Y

respectively. O

5. Closing remarks

In this paper, our first main contribution is to obtain a formula for the OM functionals of a
class of probability measures on a weighted sequence space X = ¢£. This class is defined using
assumption 4.1, and the key result that we used to obtain these formulas is theorem 4.10. In
addition, we considered collections of measures in this class that converge to a limiting measure
in the sense that the collections of shift and scale sequences converge to a limiting pair of shift
and scale sequences, and convergence of the Lebesgue densities of the associated reference
measures. Our second main contribution is to state sufficient conditions for equicoercivity and
I"-convergence of the corresponding sequence of OM functionals. For this, we relied on theo-
rems 4.13 and 4.14. In addition, we applied these results to Cauchy and Besov-p measures for
1 < p < 2. We used the results in the weighted sequence space setting to prove the analogous
results for measures on separable Banach or Hilbert spaces.

In the context of BIPs, the Besov, Cauchy, and more general product measures considered
in this paper arise most naturally as prior distributions. The results of this paper therefore
provide a convergence theory for the corresponding prior OM functionals. Since these priors
are unimodal, this convergence theory would appear to be surplus to requirements; it is in some
sense ‘obvious’ how the modes of sequences of such measures ought to converge. However,
the importance of this paper’s results is that prior I'-convergence and equicoercivity can be
transferred to the posterior using the results of part I of this paper (Ayanbayev et al 2021,
section 6), and understanding the convergence of posterior modes (i.e. MAP estimators) is a
non-trivial and novel contribution.

An important open problem raised in this paper is conjecture 4.12. Proving this conjecture
would significantly enhance the applicability of our results. In addition, it would be of inter-
est to study equicoercivity and I'-convergence of so-called ‘generalised OM functionals’ as
introduced by Clason et al (2019).
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Appendix A. Equivalence of product measures

The following two dichotomies on the equivalence or mutual singularity of certain infinite
product measures are classical results. Here, H(u, /) denotes the Hellinger integral defined in
4.7).

Theorem A.1 (Kakutani 1948). Let (up)ien and (Viren be sequences in P(R) such that
wy ~ v for all k € N, and let pi:= Qo i and v = Qe Vi- Then precisely one of the
following alternatives holds true:

(a) H(p, v) = [ ey H(itks i) > 0 and i ~ v, with density

dv e dy LN
—(u) = lim —(ur) in L'(RY, p). (A.1)
du K—00 dpk

k=1

(b) H(pt, v) = [Tyew HGuto i) = 0 and 1 L v,

Theorem A.2 (Shepp 1965). Let py € P(R) have a Lebesgue probability density p that
satisfies assumption 4.1(A4). Further, let h = (W)reny € RY, = Qe Ho, and vi=Qen
o(- — hy). Then precisely one of the following alternatives holds true:

(@) Ypenhi < ocand pi~ v.
(b) > yenhi =ocand i L v.

Appendix B. Technical supporting results

Lemma B.1. Let X = (2 for some 1 < p < 0o and o € RY and let Y = RN be equipped
with the product topology and the corresponding Borel o-algebra B(Y). Then B(X) C B(Y).

Proof. By definition of the product topology, for i € N, the projections 7;(y) = y;, ¥ € Y, are
continuous and so are the functions f;(y) = \y";_z" |P, where z € Y is any fixed sequence. Hence,

the (f1);en are Borel measurable, and so is the function f(y) = ||y — ZHZP as a countable sum

of non-negative measurable functions. Therefore each open ball B.(z) = f ' ((—oc, ")) lies in
B(Y), and we have shown that B(X) C B(Y). [l

Remark B.2. In fact, B(X) = {BN X |B € B(Y)}. This can seen by considering sets of the
form 7, '((a, b)) N 2, a,b € R. The collection of these sets forms a generator of B(R™) N ¢7.
The sets belong to B(¢F), since they are open in /4.

Lemma B.3. Let assumption 4.1(A1)—(A3) hold. Then:

(a) v € >
(b) v € {], for some 0 < T < 00, if the following condition is fulfilled:

AC>0dx>0: x>xy = /p(y)dy}Cx_T. (B.1)
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Proof. Let m =0 and v = (Vg)ken ~ i, 1.€. Vg = YU With uki‘iw‘d',uo. Note that we may
assume m = 0 without loss of generality since m € X and therefore v € X if and only
if v+m e X. Let wy = \;—’]‘(uk\l’. Since p(?) =1, ||v||;',, = ey Wk < 00 a.s., which, by
(Kallenberg 2021, theorem 5.18), implies:
(a) Forany A > 0, >, P(lwi| > A) < oo and
(0) ke E [wi 1ju<1y] < o0

First note that (a) implies 7y, /oy — 0 as k — oo. Hence, ¢ := mingey ¢y is strictly positive,

where
/e
= / y[” p(y) dy.

—ag/ Wk

Since |wy| < 1if and only if uy| < :7’(‘, it follows from (b) that

oo > ZE Wy 1{‘wk‘<1} Z/

keN keN Y~/ N

k/“/k R

(93

P
s

P(Y) dy=> e

e
Q,
keN

P
>c E
k keN

proving (a). If condition (B.1) is fulfilled, then there exists K € N such that, for all kK > K
f:—]’: > x¢ and thereby

P[\wk\>l]=/ —p<k>dy=/ p(y)dy>C‘ﬁ
1Tk Tk O/ Ok

Hence, condition (a) implies (b). O

T

Proposition B.4. Letp g € [1,00) and o,y € RY\. Then 0 Cep,
e [fp<gand~ € E(’i"’ (in particular, if p < g and v € £F C é([ ); or
o Ifp>qgand~y € lX.

Proof. Letp < gandh € £4. By Holder’s inequality,

>

S|

a
ken |

A |P
Yk

x|

«
keN k
keNll¢p keN

Now let p > g and i € £4. Then there exists some constant M > 0 such that for all k, | /v <
M. Hence,

S = 1Al - 171 0, < 0.

09-p ! Lo

’Yk

p

-

keN

i |
Yk

hk
Yk

hy
(675

P
Yk

P9
< MP—1
215 e

Y
«
k keN

2

keN

= M"|[hll - Ilvllze < oo

Corollary B.5. Under assumption 4.1(A1)—(A3), (2 C (7.

» by =

Proof. Sincey € ¢ C /° by lemma B.3, the claim follows directly by considering the first

o —

and second alternatives in proposition B.4 for the case where p < 2 and p > 2 respectively. [J
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B.1. Proof of theorem 4.10
In this section we give the proof of theorem 4.10 which is technical and requires additional
notation and lemmas:

Definition B.6. A non-negative function f : R? — R, d € N, has the symmetric decay
property if

e d = 1 and f is symmetric, i.e. f(x) = f(—x) forevery x € R, and the restriction f\R>O is
monotonically decreasing;

e d > 1 and f has the symmetric decay property ‘along each coordinate’, i.e., for any
u € R?, the functions fCoup, .. ug), f(ur, s us, ... ug)y ..., f(ur,...,uq_1,) have the
symmetric decay property.

Lemma B.7. Letrd € N\ {1}, let both s : R""! — R and f : R? — Rx have the symmet-
ric decay property and let g : R — Rxo. Then h: RY™1 — R also has the symmetric decay
property, where

s(u)
h(u) == f(u,v) g(v) dv.
—s(u)
Proof. We will show that & has the symmetric decay property along the first coordinate. The
proofs for the other coordinates proceed analogously. For any u = (ua, .. .,uq_1) € R¢"2 and
any uy, u) € R with |u;| < |uf], it holds that s(uy, u) > s(u}, u), and therefore

s(uy,u)
h(uy, u) = / f(ur,u,v) g(v)dv

—s(uy,u)

S(u/l,u)
> / Gy, u,v) g(v)dv = h(uy, u).

7s(u/1,u)
The symmetry of & follows directly from the symmetry of s and f. (]

LemmaB.8. Lers> 0and f,g:[—s,s] — R both have the symmetric decay property and
v € R. Then

[ s vgwans [ g

Proof. Due to symmetry, we only need to consider v > 0, and we split this into two cases,
according to whether or not v < 2s.
We first consider the case that v € [0, 2s]. First note that g(u + v) < g(u) for any u €
—%, s — v]. For u > 0, this follows from the symmetric decay property. For u € [—%, 0], it
holds that u + v > 3, and thus g(u + v) < g(5) = g(—3) < g(u). Using the transformation

u— —u — v we obtain

—v/2 S—v
/ (fu+v) = f(w)gu)du = / /z(f(—u) — f(—u—v)g(—u—v)du

s v

/ ) — fu + ) g+ v) du

—v/2

N

- / C(flu o) — W) gl du.

v/2
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Further, for any u € [s — v, s], u +v > s, and thus f(u + v) < f(s) < f(u). Therefore,

/ et o) — ) g)du

—v/2 )
_ / (Flu+v) — F)) gon) duc + / 0~ ) g

N
<0

+ / (Flut v)— f) g du
—— X~
<0 >0
<0.

Secondly, we consider the case that v > 2s. For any u € [—s, s], u + v > s and thus f(u +

v) < f(s) < f(u). Therefore,

/ (F(u + ) — f(w)) glu) du < 0.
——
<0 >0

J

Lemma B.9. Under assumption 4.1(A2) and (A5), there exists M > 0 such that, for any
s >0, any A : R — R with the symmetric decay property, and any v € R with |v| < 1,

@ |[°, p"(u+v) ANw)du| <M [* p(u) Aw) du;
(b) There exists ( = ((s, A\, v) € [—%, %] such that

/Avp(u +v) A(u)du = (1 + (vz) / p(u) A(u) du.

Proof. Since p is a probability density and p” € L'(R) by (A5), we can choose s, > 0 such

that

1
, /|p"<u)|du<—,
R\S. 2

N | =

/ p(u) du >
Sk

where S, == [—s,, s.] and S, := [—s. — 1,5, + 1]. Hence, forany v € R with |v| < 1, it follows
that fR\S*| p"(u+ v)|du < 1. Since S, is compact, p and p” are continuous and p is strictly

positive by assumption 4.1(A2), there exists M > 1 such that, for any u;,u, € S.,

P (ur)
p(uz)
Now let s > 0, S:=[—s,s], A : R — R>( be any function with the symmetric decay property
and v € R with |v| < 1. By the mean value theorem for definite integrals, there exists for any

<M -—1.

closed interval A C S, some uy = us(A,v) € S, such that

P'ua + ) / pl) Ay du < (M — 1) / pu) Awdu. (B.2)
A A

<
p(ua)

/p"(u + v) A(u) du
A
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If s < 54, then S C S, and the proof of (a) is finished. Otherwise, since A has the symmetric
decay property,

/ P (u+v) A(u) du
S\Ss

1
SAG) [ |p"w+v)|du < A(s)z <Ay [ p(u)du
S\S. 2 S,

< / p(u) A(u) du. (B.3)
S*
Hence, combining (B.2) and (B.3) and using S, C S,

‘/p"(u +v) A(u) du
s

< ’/ p"(u~+v) A(u) du
S«

+ ’/ p"(u~+v) A(u) du
5\Ss

<M / pla) Aw) du,
s
proving (a). Now let Fy(¢) :== fjsp(u + 1) A(u) du. Since p € C3(R),

Fi(t) = /X o' (u+ 1) A(w) du, Fl(t):= /S P (u+ £) Aw) du.

By symmetry of p and A, Fi(0) = 0 and, if |¢| < 1, (a) implies
|F{(n)] < M/ p(u) A(u) du = MF(0).

Hence, by Taylor’s theorem, there exists £ € [—v,v] C [—1,1]and ¢ = ((s,A,v) € [- %, ¥]
such that

2
Fi(0) = F\(0) + F(0) v+ FI(€) 7 = FO) (1 + ¢ v?),

proving (b). (]

Lemma B.10. Forp € [1,2], s > 0, any symmetric function A : R — R and any v € R,

/Se_“””"p A(u)du > e_"l"p/se_““p A(u) du.
Proof. If1 < p < 2, then (Clarkson 1936, theorem 2) yields, for any x,y € R,
e+ 317+ e = 17 = 277 ([P + [y ]P).
Using the transformation x = u 4+ v, y = u — v proves
2(|ul’ + )Py = lu+vlP + ju — v|? (B.4)

for any u, v € R, whenever 1 < p < 2, while for p = 1 the inequality (B.4) follows directly
from the triangle inequality. Using the inequality e* > 1 + x, x € R, it follows that

e—\u—&-u\p—i-\u\p—i-\w\p + e—\u—v\l’—i—\u\p-&-\u\p > 2 |M + ,U‘p _ |M _ ,U‘p + 2|u‘p + 2|,U|p > 2

and therefore
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_ P R P— —lulP=|v|P
e [u-v| +oe Ju—v] > 2e [u|P—|v] )

Since A : R — R> is even and non-negative, we obtain

/A o lutul? Aw)du = / (ef‘““"p + 67“477“"[)) A(u) du
0

—S

2/26—\7;\1’—\uw A(u)du
0

= e’W’/A e Adu) du.

O

Notation B.11. Under assumption4.1(A1)—(A3), we introduce the following notation for any
r > 0andany a,b € N:
e [a:b]:={a,...,b}.
e For x € R define Xia:b] = (xi)ie[a:b]- )
. . _ 1
Bl (x) = {y € Ry = xllpqapy = (Cremamlew ' 0x —x0l?) " < r} for x¢€
R[a:b].

BUx 2= BIE00, where ()= (17— 2] )'/ " for x e R and ze
r : r(z) ’ ' 2P (la+1:b]) ’

B£a+1:h](0).

e A1) denotes the Lebesgue measure on RI“?1,

o (PN = @ cram K is the probability measure on (R1“), B(R“?))) given by the density

A= T %' et 'x0,  x € R
kela:b]

e Letq,q,,, and E, , be defined as in definition 4.9. Recall that q is continuous and q(0) = 0.
Thus, for any € > 0 and u € R, there exists d,(¢) > 0 such that

v]| <du(e) = |gu+v)—qw)|<e, [qv)| <e.

o V.(h,a,b) = fB[raH;b,(o) P By ) Mo (B (0|w)) du, h € X.

® Yia:b] Ou:= (’Vkuk)kela:bj’ 7[:1;lb] OA= {u € Rla:b] |’Y[a:b] Oue A} , U € R[a:b], A -
R[a:bj;

e Foru €y, 1, © BT1(0), we define

‘ , 1/p
. a T
S gy 1) = == [ 7= L ’ ask<b
V1 it a;
1:b 1:
Al[fj_ YUt 1:61) = Nia (BE DO at1:5) © u) ,
_— S[ra+1:k](u[ﬂ+l:k]) [t 1ht 1]
a . a .
Ab,r (Upa+1:47) ::/ lat-1:4] )p(uk—i-l)Ab,r (gt 14417) it 1, ask<b.
it U PR P

For k = a, we use the convention that the empty sum in the parentheses is zero. Hence,
we define s := sl 4, 1.1) == 2L 7 in this case.

Ya+1
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Lemma B.12. For any a <k < b and u € v, ,,) © BT1)0), the functions s*T'*) and

A,[f;r Lk+1] satisfy the symmetric decay property, where we extend them to the corresponding

Euclidean space by setting them to zero outside their domain. Further, A,[fjl:“] =V,.(0,a,b).

Proof. The symmetric decay properties of st a < k < b, and Al follow directly

from the definitions. The symmetric decay property of A}ff "M 4 < k < b, then follows

recursively by consecutive application of lemma B.7 with g = p. The statement AL“f lal —

V0, a, b) follows from the definitions of pl**!, V,(0,a, b), si*1# and Al '™, a < k <b O

Lemma B.13. Let assumption 4.1(A1)—(A3) hold with m = 0. Then, using notation B.11, for
anyr>0,a,b € Nand h € X,

Aa(BN0)) = V,(m, a, b) = V0, a,b) > V,(h,a,b).

If, in addition, either assumption 4.1(A5) or (A6) is satisfied, then for any h € E. ,, N fo with
Yl < 1, k€ fa+1:b],

@2

1+ if (A5) holds,
Yk

Vrh’ ab >Vr0’ ab s -
(h,a,b) > V,(0,a,6) [J e cx h

p
keJ exp (— ) if (A6) holds,
Yk

for certain Zk € [—%, %] with M > 1 as in lemma B.9.

Proof. Since plT!(- 4 hy, ;1)) integrates to 1 as a probability density, and since for any
u € RIHT it holds that Bl“(0]u) C BL““)(0), the first inequality follows. Let /. ==, 'h.
The second inequality follows by applying lemma B.8 and by using A},“f bl — v.(0,a,b) (cf
lemma B.12):

V,(h,a,b) = / I B ) A (BU0]))
BLa+lb](0)

b

/ | I pux + hy) Allial (Bg-l:a](oh[a-;l:h] ® M)) du
,Y—l ] \'~)Bla+l:b](0)
la+1:5]9Br

k=a+1

S£(1+ l:a+ 1](“a+ 1)

s B ~
p(tat1 + hay1) PUgta + haga) - ..
/_Sérl —sp T gy )

la+1:b—1]
Sy Wpgt-1:6-17) - (ot 1:6]
a N
ol . p(up + hp) Ny o 1:67) A - - ditg o gy
=T gy 1p-1)

< AP 41 1)) by Lemmas B.8 and B.12

Y[ra~|»1:a+1 ](uu+ )

< / p(Ugt1 + /~1a+1)/ Ptass +hat) ..

S£(1+ l:a+ ll(uaJrl )

la+1:6-2]

sk (Ufat-1:5-27) ~ [a+1:b—1]

a b—

8 / ot 1:5-2] p(up—1 + hy 1) Ay (ia+1p-1)) Aty - - - ditg o dutg
=T g 1p-2)

< AE)“:"IZh*Z](u[u_*_lzh,Z]) by Lemmas B.8 and B.12
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< A = v,(0,a,b).

Now let in addition assumption 4.1(A5) hold, i € E, ,, N E?Y and M > 1 as in lemma B.9.

Then, fork =a+ 1, ..., b, there exist values (x(ugg+1:4—17) € [— %, %] by lemma B.9 and Zk €

— 2, %1 by the mean value theorem for definite integrals, such that

Vi(h,a,b) = / P A B Aitag(BY (0] ) du
BlrtH»l:b](O)

b
=/ | I P+ ) | Azay (BY VO a1 © w)) du
Aok @Bl TR )
[a+1:b]

k=a+1
et )

= / plUgt1 + ila+1)/ pltara + haya) ...

st S g )

la+1:b—1]
Sy Wig+1:6-11) 5 ot 1:6]
X . pup + hp) Ny g rrp) dup - dutg o dug g
=5 g 1:p-17)

2(1“"(})(“[41-&-1:};—1]) ‘;lh‘z)A[b(,lj—l:bill(u[u_;'_l:h,l]) by Lemmas B.9 and B.12

SL(H— l:a+ ll(uaJrl )

> (1 +Cp |}~1b‘2) / ptast + has1) Pttgsr + hata) - ..

7S£a+ l:a+ ll(uaJrl )

la+1:b—-2]

Sy (Ufa4-1:6-2)) N o+ 15—1]

a b—

X / . pup—1 + hp—1) Ay, (gt 1p-1) dup 1 - . dug o dug g
=TT g 1:p-27)

> (IJFC},,I(uaJr] ..... Up_2) /;%71 ) AL{Tj»IZb72I(M[u+1:h,2]) by Lemmas B.9 and B.12

and iterating this process yields

b b
Vihab) > Al TT (14 G) = veo,an) TT (14 Ge3).
k=a+1 k=a+1

proving the ﬁ~rst formula for ck. Now, let assumption 4.1(A6) be satisfied instead of (AS5).
Then p(ux + hi) < exp(—|ug + hi|P). Using lemma B.10 instead of lemma B.9 and replacing

(1 + G(par14-17) |i~zk\2) and (1 + Cx iz%) by exp (— |i~zk\1’) in the above derivation, we obtain
the second formula for ¢;. Note that, in the case that (A5) holds, all > inequalities in the above

derivation are actually equalities. We stated them as inequalities such that the proof can be
transferred to the case where (A6) is satisfied. O

Lemma B.14. Under assumption 4.1(A1)—(A3) and using notation B.11, for any r > 0,
a,beNandh € X,

I BEP hy)) = Vi(hya,b) inf pU N w A+ By,

veBlt o)

MBI By ) < Vilhya,b)  sup pl 9w 4 Byyg).
’UEBLI:G](O)
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Proof. For any u e RWEFEP pltaQly) C B@©). In  addition, B*(0) =
LﬂuEB[aH;h](O)BEl:“](O|u) x {u}, where & indicates a disjoint union. This is because every

y € BII(0) satisfies  y = (yj1:aps Viat16) € R, where  yi1.q € BE(0]yja41:4)  and
Via+1:6] € BET1PI(0) are unique. This partition of the domain of integration yields

M[l:b](Bgl:b](h[lzb])) = /B“:b](o)pn:b](y + 1) dy

= / " P 4 h[a+l:b])/ _ P W + hyp.q) do du
Blat 1)) B o[

= / b PN+ hiagr) AaBOw)  inf pw + hyygp) du
Bl 1#l) veBl o)

> Vihab) inf  p N+ hpg).

veBl )
A similar argument yields the second inequality. |
Proof of Theorem 4.10  Since |||y = [|-[|», we have that, for any » >0 and % € X,

B,(h) = Nger (BUKI(h) x RMEKT)  Thus, by the continuity of probability measures,

(B, () = lim p (BE:K](hUKJ) % RN\[I:K])

= lim p" (B (hyk)))

K—o0

and thereby

P8R By k)
(B (m)) — K=oo K1 (BLK )y

The proof will now be established using the following three steps, of which the third is
straightforward:

Step 1. Let m = 0. Forevery h € X, N > 0 and 0 < ¢ < 1 there exist r, > 0 and K, € N
such that forany 0 < r < r, and K > K.,

pEIBUK (B ) N (1 —=e)gymh) —¢ ifthekE,,,
P SIBI om )~ v if h ¢ E,,.

Since the right-hand side does not depend on r and K and since N, > 0 are arbitrary, this
proves (4.11) form = 0.

Step 2. Let m = 0. If either assumption 4.1(A5) or (A6) is satisfied, there exist, for every
heE, N E% and 0 < e < 1, values r, > 0 and K, € N such that, for any 0 < r < r, and
K > K*,

pKI BRI (B )
KB (myy k)

—log < qym(h) + €.

Since the right-hand side does not depend on r and K and since € > 0 is arbitrary, this proves
(4.12) form = 0.
Step 3. For arbitrary m € X, (4.11) and (4.12) follow directly from
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q'y,m(') = q')’,O(' - m), Eﬂ/,m =m-+ E%(),

finalizing the proof.

We now give the proofs of the non-trivial first and second steps.

Proof of step 1. Letm =0,h € X, N > 0 and 0 < € < 1 and denote l~1k = 7,:'/1/(. Choose
K. such that

K (o) quuh)  ifhEE,,
Z qhe) > (B.5)
k=1 N+e¢ ifh ¢ E, .,

where q.,,(h) = >y q(ﬁk) by (4.10) and the assumption that m = 0. Recall the definition of
d,(¢) in notation B.11. Choose

which implies the following inequalities for any 0 < r < r,, v € BI'*8J(0) and k € [1 : K, ]:

g

—1 7 2 il <
>, q(y, vk + ) = qiy) K.’

13
2K,
(B.6)

ol < 6, ( a0y o) <

£
2K,

It follows for any 0 < r < r,, K > K, that

pt K BUK ()
pKI B0y k)

Vi(h, K., K) sup, g P10 + hec)

> —log - - by Lemma B.14
V,.(0,K,, K) IIIfUEB[rlzK*](0)pll'K*](’U),
K. K.
> inf Z q(v; (v + ) —  sup Z q(v; ') by LemmaB.13
veB o) 1 veBV K 0)
s € 5
> h) — — — by (B.6
k; (q( T 2K*) y (B.6)
K
> —e+ Z q (hk)
k=1
(1—=e)gymh)y—¢ ifthekE,,,
> by (B.S).

N if h ¢ E,

Proof of step 2. Let m=0, heE%mﬂﬁ, and 0<e<1 and denote

= (hken = O hidken. )
First let the additional assumption 4.1(A5) hold. Since h € £?, we can choose K, € Nsuch
that 7.2 .| hi < 55, where M > 1 is chosen as in lemma B.9. In particular, |/| < 1 for
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all k > K,.Letr > 0and K > K, + 1 be arbitrary. It follows from the second conclusion of
lemma B.13 that

K K
V,(h.K,,K) M-, €
log——F+— > 1 11— — > -M = -, B.
Q7 og (1- 5 3 Rl ®)

where we used that 0 < %iz,% < % and log(1 — x) > —ﬁ > 2xfor0<x < %

Similarly, if assumption 4.1(A6) holds in place of (AS), then h € E, ,, = ££ implies the exis-
tence of K, € N such that 3%, | \h|P < £/2. In particular, |i;| < 1 for all k > K.. Again,
forany r > O and K > K, + 1 it follows from the second conclusion of lemma B.13 that

K
Vi Koo K) s E
log ———~ > — P > —=. B.8
R SEP DR B9

The rest of the proof is identical for both assumption 4.1(AS5) and (A6). Recall the definition
of d,(¢) in notation B.11 and choose

. €
ri=, min o O, ( 2K*> >0,

which implies the following inequalities for any 0 < r < 7., v € BI'*81(0) and k € [1 : K. ]:

€

K (B.9)

- € B ~ -
Ve lvk‘ < 6@ (i) ) q(v, Yo + ) < q(he) +
*
Since p is symmetric and p\R>O is monotonically decreasing, it follows that ¢ is symmetric and

nonnegative on R, and q|R>0 is monotonically increasing, with ¢(0) = 0. It follows for any
0<r<r.and K > K, that

oz PN B ()
PRI B Op.47)
Vr(h, K., K) Illnlg : pll:K*](v + h[l:K*J)
veB;, *(0)

V(0,K,.,K) sup pltKd(v),
’UGBLI ()

< —log by LemmaB.14

K
9 _
Syt sup > Aty e+ )
veBKH0) 1=1

K*
— inf q(v 'op) by (B.7) and (B.8)
veB[,l:K*](O) ; k Yk
=0
<f+§: (13)+i by (B.9)
X ) < q k ZK* Yy .

< Qym(h) + ¢,

where inf _ plIKe] (O)ZkK; L9y L0) = 0 follows from the nonnegativity of q on R. ([
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