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Abstract: We develop a technique for obtaining the fourth moment bound on the normal approxima-
tion of F, where F is an R?-valued random vector whose components are functionals of Gaussian
fields. This study transcends the case of vectors of multiple stochastic integrals, which has been
the subject of research so far. We perform this task by investigating the relationship between the
expectations of two operators I' and I'*. Here, the operator I was introduced in Noreddine and
Nourdin (2011) [On the Gaussian approximation of vector-valued multiple integrals. J. Multi. Anal.],
and I'* is a muilti-dimensional version of the operator used in Kim and Park (2018) [An Edgeworth
expansion for functionals of Gaussian fields and its applications, stoch. proc. their Appl.]. In the specific
case where F is a random variable belonging to the vector-valued multiple integrals, the conditions
in the general case of F for the fourth moment bound are naturally satisfied and our method yields
a better estimate than that obtained by the previous methods. In the case of d = 1, the method
developed here shows that, even in the case of general functionals of Gaussian fields, the fourth
moment theorem holds without conditions for the multi-dimensional case.

Keywords: Malliavin calculus; fourth moment theorem; multiple stochastic integrals; multivariate

normal approximation; Gaussian fields
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1. Introduction

For a given real separable Hilbert space $), we write X = {X(h),h € $} to indicate an
isonormal Gaussian process defined on a probability space (Q), §,P). Let {F,,n > 1} be
a sequence of random variables of functionals of Gaussian fields associated with X. The
authors in [1] discovered a central limit theorem (CLT), known as the fourth moment theorem,
for a sequence of random variables belonging to a fixed Wiener chaos.

Theorem 1. [Fourth moment theorem] Let {F,,n > 1} be a sequence of random variables
belonging to the q(> 2)th Wiener chaos with E[F?] = 1 for all n > 1. Then, F, Lz if and

only if E[F}] — 3, where Z is a standard normal random variable and the notation £, means a
convergence in distribution.

Such a result provides a remarkable simplification of the method of moments or
cumulants. In [2], the fourth moment theorem is expressed in terms of the Malliavin derivative.
However, the results given in [1,2] do not provide any estimates, whereas the authors in [3]
find an upper bound for various distances by combining Malliavin calculus (see, e.g., [4-6])
and Stein’s method for normal approximation (see, e.g., [7-9]). Moreover, the authors
in [10,11] obtain optimal Berry—Esseen bounds as a further refinement of the main results
proven in [3] (see, e.g., [12] for a short survey).
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For the fourth moment theorem, the key step for the proof of this theorem is to show the
following inequality:

Var((DF, —=DL7'F)g) < c(E[F*] — 3(E[F?))?), (1)

where DF is the Malliavin derivative of F and L~! is the pseudo-inverse of the Ornstein—
Uhlenbeck generator (see Section 2). In the particular case where F = I,(f), f € §%, with
E[F?] = 1, the bound in (1) is given by

dxo(F,Z) < Var((DF,—DL'F)g) < /";;,/E[P‘l] - 3. )

where dg,; stands for the Kolmogorov distance.

Another research of this line can be found: [13] for multiple Winger integrals in a
fixed order of free Winger chaos, and [14-16] for multi-dimensional vectors of multiple
stochastic integrals, such that each integral belongs to a fixed order of Wiener chaos. In
particular, the new techniques for the proof of the fourth moment theorem are also found
in [17-19]. In [19], the authors prove this theorem by using the asymptotic independence
between blocks of multiple stochastic integrals. At this point, it is important to mention
that all of these approaches deal with only the random variables in a fixed chaos, and thus
do not cover the cases that are not part of some chaoses. For this reason, we are interested
in the conditions that the property of (2) holds for the generalized random variables that
are not in a fixed Wiener chaos.

In this paper, we will develop a method for finding a bound on the multivariate normal
approximation of a random vector F for which the fourth moment theorem holds even when
F is a d-dimensional random vector whose components are general functionals of Gaussian
fields. By applying this method to a random vector whose components belong to some
Wiener chaos, we derive the fourth moment theorem with an upper bound more sharply than
the previous one given in Theorem 4.3 of [19].

Differently from the fourth moment theorem for functionals of Gaussian fields studied so
far, the findings of our research represent a further extension and refinement of the fourth
moment theorem, in the sense that (i) they do not require the involved random vector whose
components belong to some Wiener chaos, and (ii) the constant part except for the fourth
cumulant may be significantly improved. The main aim in this paper is to discover under
what conditions the fourth moment bound holds for vector-valued general functionals of
Gaussian fields, where each of which needs not to belong to some Wiener chaos. In the case
of vector-valued multiple integrals, the conditions on the fourth moment theorem are quite
naturally satisfied.

On the other hand, in the case of d = 1, the application of the method developed
here shows that, even in case of general functionals of Gaussian fields, the fourth moment
theorem holds without any conditions needed for the case of 4 > 2. The only necessary
condition is that the fourth cumulant is non-zero. The result in the one-dimensional case is
different from the result obtained by substituting d = 1 into the multi-dimensional case.
For these reasons, we will see how the random vector case can be reformulated in the
one-dimensional case.

Our paper is organized in the following way. Section 2 contains some basic notion
on Malliavin calculus. Section 3 is devoted to developing a method for obtaining the
fourth moment bound for a R?-valued random vector whose components are functionals
of Gaussian fields. In Section 4, we will show the fourth moment theorem by applying
the new method developed in Section 3 to vector-valued multiple stochastic integrals.
In Section 5, we will describe how the random vector case can be reconstructed in the
one-dimensional case.
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2. Preliminaries

In this section, we describe some basic facts on Malliavin calculus for Gaussian pro-
cesses. For a more detailed explanation on this subject, see [4,5]. Fix a real separable
Hilbert space $) with an inner product denoted by (-,-)s. Let B = {B(h),h € $} be an
isonormal Gaussian process that is a centered Gaussian family of random variables, such
that E[B(h)B(g)] = (h,g)s. If Hy is the gth Hermite polynomial, then the closed linear
subspace, denoted by Hy of L?(Q)) generated by {H,(B(h)) : h € %, ||h||s = 1} is called
the gth Wiener chaos of B.

We define a linear isometric mapping I, : $©7 — Hj by I;(h®") = q'H,(B(h)), where
$H®1 is the symmetric gth tensor product. It is well known that any square integrable
random variable F € L2(Q), G, P), where G denotes the o-field generated by B, admits a
series expansion of multiple stochastic integrals:

F= i I;(f9),
q=0

where the series converges in L?(Q)) and the functions f, € £ and g > 0 are uniquely
determined with fy = E[F].

Let {e;,i = 1,2,...} be a complete orthonormal system of the Hilbert space $). For
f € 997 and g € H1, the contraction f ®, gof fand g, r € {0,1,...,p Aq}, is the element
of H©(P+4-21) defined by

forg = Y (fiey ® @6 )ger ® (g6, @ Qe ) ger. €)
iy, ip=1

The product formula for the multiple stochastic integrals is given below.

Proposition 1. If f € HP and ¢ € H™1, then

Ip(f)lq(g) = jﬁg”! (f) (z) Ip+q72r(f ®r g)- 4)

We denoted by S the class of smooth and cylindrical random variables F of the form

F=f(B(¢1),---,B(gn)), n=1, ®)

where f € C°(R") and ¢; € $,i = 1,--- ,n. For these random variables, the Malliavin
derivative of F with respect to B is the element of L?((), §) defined as

DF = égﬁ(B((Pl)w“ ,B(@n)) ;- ®)

Let D97 be the closure of its associated smooth random variable class with respect to
the norm

q
IEI1G, = EIEI”] + 3 EID FIf ],
k=1

Let J be the adjoint of the Malliavin derivative D. The domain of 4, denoted by Dom(6), is
composed of those elements u € 1.?((); ) such that there exists a constant C satisfying

IE[(D*F, u) gi]| < C(E[|F[*])"/? forall F € D"

If u € Dom(J), then 5(u) is an element of .?(Q)) defined as the following duality formula,
called an integration by parts,

E[Fé(u)] = E[(DF,u)g] forall F € D2,
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Recall that any square integrable random variable F can be expanded as F = E[F] +
220:1 ]q(F ), where J3,4 =0,1,2..., is the projection of F onto Hj,. We say that this random
variable belongs to Dom(L) if Y02, 7*E[J4(F)?] < oo. For such a random variable F,
we define an operator L = Z;io —qJ4, which coincides with the infinitesimal generator
of the Ornstein—Uhlhenbeck semigroup. Then, F € Dom(L) if and only if F € D!? and
DF € Dom(é), and, in this case, S DF = —LF. We also define the operator L~ called the
pseudo-inverse of L, as L7F = 22021 % ]q(F ). Then, L lisan operator with values in D22,
and LL™'F = F — E[F] for all F € L?(Q).

3. Main Results

In this section, we will find a sufficient condition on the fourth moment bound for a
vector-valued random variable whose components are functionals of Gaussian fields. It
is important to note that these functionals of Gaussian fields do not necessarily belong to
some Wiener chaos. The next lemma will play a fundamental role in this paper.

Lemma 1. Suppse that F € D2 and G € 1L?(Q). Then, we have that L~'G € D*? and
E[FG] = E[F|E[G] + E[(—~DL™'G, DF)§].

A multi-index is a vector of a non-negative integer of the form « = (a1,...,a4). Then,
we write
d a o 14 d 14
_ . o & __ i d x i
| =) aj, 0j= e o =ayt...0y, x*=]]x,
]»:1 Xj i=1
where x = (x1,...,x;). By convention, we set 00 = 1.
For the rest of this section, we fix a random vector F = (Fy,...,Fy),d > 2.

Definition 1. Assume that E[|F|*] < oo for some « € N%\ {0}. The joint cumulant of order |«|
of F is defined by
ka(F) = (—i) 0"

_log pr(t) for t e R?,

where pp(t) = B[ “Fzd] is the characteristic function of F.

Suppose that F; € D! for eachi = 1,...,d. Let 1, ], ... be a sequence taking values
in {ey,...,e;}, where ¢; is the multi-index of length d given by

e;=(0,...,0,1,0,...,0).

IfI; = ej, then T} (F) = F,. Suppose that FZ,..-,lk(P ) is a well-defined random variable of

L2(Q)). We define
Lt (F) = <—DL_1FZM/Dri,...,zk(l:»ﬁ'

For the multivariate Gamma operator I';,,_; (F), see Definition 4.2 in [14]. For simplicity,
we will frequently write F;‘llm,ik(F )and T, (F) instead of Fé‘ilweik (F) and | (F),
respectively.

Using the Gamma operators I', ; of F, we can state a formula for the cumulants of

any random vector F (see, e.g., [14,20]).

Lemma 2 (Noreddine and Nourdin). Let & = (aq,...,a3) € N\ {0} be a d-dimensional
multi-index with the unique decomposition {Iy,..., 1, }. If F; € Dlal2 for1 <i<d,then

Ka(F) = Y BT 00w ()] @)

where the sum Y, is taken over all permutations o of the set {2,3, ..., |a|}.
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Remark 1. Obviously, the above lemma can be expressed in the one-dimensional case as follows:
Let m > 1 be an integer, and suppose that F € D"2". Then

Kmi1(F) = m!E[T,,(F)]. 8)
Remark 2. Successive applications of Lemma 1 yield that
E[T;ji(F)] = SE[(DF?,—DL™'T;;(F))g]
E[FPT,(F)] - E[FJE[,(F)]}

E[F?F?) - 2E [T (F)] - E[F?JE[F]}

NI NI DNI-DN =

o~ M A A

E[T;1(F)] +E[Ti4(F)]). ©)
Equation (9) gives that

E[T;; ;i (F)] +E[L;;;(F)] +E[T;;;i(F)]
= {EFF] - 2(E[RF)? - E[FEF]). (10)

For the forthcoming theorem, first we define a set:

d
¢y (F) = {? eR: ) Y. E[T7, 1, (F)]
i,jil ll +12+l3:ei+23j

d

>e ) ) E[ri,ll,lz,l3(F)]}'
i,j=10h +12+l3:€,'+2€j

Theorem 2. Let F = (Fy,...,Fy),d > 2, with F; € D32 and E[F] =0fori=1,...,d, and
Z be a centered normal random vector with the covariance £ = (0)1<; j<a, where 0j; = E[FF].
Suppose that, for 1 <i,j <d,

(@) E[(F)L;(F)]

(B)  E[Ij,(F)I};(F)]
() e € €y(F).

E[T7; (F)E[L;(F)),
(

>
> (E[T;;(P)))?,

Assume that ¥. is invertible. We have that, for any Lipschitz function h : R — R,

[E[r(F)] - E[r(2)]]

_ 2—¢\ ¢
< VaZi2 1||op|h|upJ (%5°) X sacsn®) an

ij=1

ot, as another expression,

[E[R(F)] - E[1(Z)]]

< ﬁ||>:||g;2||z—1||op|hnup\/ (T)(EHPH%A—EHZi@D- (12)
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where || - ||op and || - ||ga denote the operator norm of a matrix and the euclidean norm in R,

respectively, and
hix)—h
gy = sup = HL
x,y€Rd X = yH]Rd

Proof. Recall that, for a Lipschitz function / : R? — R, Theorem 6.1.1 in [4] shows that

[E[(F)] = E[R(N)]]

d
_ 2
< VAl 1||op||h|upJ Y E[(o5— Tij(F))?]- (13)
ij=1
Since I’} i = L for 1 <i,j <d, the right-hand side of (13) can be expressed as

[E[R(F)] = E[~(N)]]

d
_ 2
< Va|E|iE 1||ap||h|L,‘pJ 3. B[ (o~ P
ij=
By the definition of the operator I'*, we have that, for 1 <i,j <d,
E[T};(F)?] = E[I};(F)(~DL"'F, DF)s)]
= E[(—DL™'F, D(ET};(F)))s]
—E[F,(~DL"'F, DI};(F))s)]
= E[REIT;(F)] - E[I7;,,;(F). (14)

For a + b + c = 1, we write, using Lemma 1 and the definition of I'*, the first term in (14)
as follows:

E[FFT;;(F)] = aE[FF(-DL 'F,DF)s)]
+DE[(~DL™'F, D(ET};(F)))s]
+cE[(~DL™'F;, D(FT};(F)))s]
= A+ A+ As.
It is obvious that
Ay = aE[(-DL7'F, D(FF; x F;))g]
—aE[F;(—~DL'F;, D(FF))s
= aE[FF] —aE[FT};(F)] — aE[EET](F)]
= aE[FF] —aE[T};(F)I};(F)] — aE[T;; :(F)]
—A;. (15)

The above Equation (15) gives

Ay = %{E[P?F]?] — E[T},(F)I(F)] — E[T, ]”(p)]} 16)

Also using Lemma 1 and the definition of I'*, the terms A; and A3 can be expressed as
Ay = DBE[I};; (F)] 4+ bE[I;(F)I;(F)], (17)

Ay = CE[T};;(F)] + BTy (F)?). (18)
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Combining (16)—(18), we obtain, together with (14), that

E[T;;(F)?]
- 2(1617—@ {E[F2E}) — E[T3(F)T};(F)] - EIT,(F)]}

2RI (F)) + Bl (BT

c—1_,. .,
T e CE[ri,]',j,i(F)]' (19)

Now, we choose 4, b, and ¢ such thata+b+c¢ =1 and

a b c—1

2(1—¢) 1—-c¢ 1-¢

Obviously, we may takea = 1, b = —1/2, and ¢ = 1/2. The assumptions («) and (B) yield
that the left-hand side of (19) can be bounded by

E[T,(F] < E[F2FY—E[r};,;(F)

= Jijii
—E[I7;,;(F)] = E[I7; ;;(F)]
—E[T}(F)E[T};(F)] - (B[TF;(F)])> (20)

Therefore the Inequality (20) and the assumption (7) prove that, if ¢ € € (F),

d
Y. El(o;; — T};(F))?]
=1
d 212
< VA{EBHI- T B0
i,jzl ll+lz+l3:E,’+2€]‘
- 2(B[RE])? - B{FB(F
d 20
< ) {E[Pi Fl—e Y E[T; 1, 1,15 (F)]
ij=1 l]+lz+l3:61+2€j

- 2(BIFE] - BIFFIELR) @

Applying (10) in Remark 2 (or Lemma 2) to the right-hand side of (21), we have, together
with the assumptions («) and (B), that

E[(0;; — T;;(F))?)

< 1 {E[Fflff] - %E[FZ.ZFJZ] + (e — 2)(E[EE])
ij=
+ e;2E[Fi2]]E[pj2]}
2\ &
= ( 2 ) ,Zl (E[PZ.ZF],Z] — Z(E[Pil:j})z _ E[FIZ]E[PJZ])
ij=

- () et e
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The Inequality (22) proves the desired conclusion (11). Since IE[ZIZZ]Z] = 2(E[Z;Z]])* +
E[ZZZ]IE[ZJZ], the identity E[||Z H]%Qd] = Zgjzl (ZUizj + 0;;0j;) holds, which gives another expres-
sion (12). Hence, the proof of this theorem is completed. [J

Remark 3. Our techniques do not require the components of a random vector F = (Fy, ..., Fy) to
belong to a fixed Wiener chaos. Since the assumptions («), (B), and (7y) are satisfied in the case
of a random vector whose entries are element of some Wiener chaos, our result is an extension of
Theorem 4.3 in [19]. This fact makes it possible to estimate how restrictive the assumptions given
in Theorem 2 are in practice. In addition, for this random vector, the constant of the estimate in
Theorem 4.3 in [19] corresponds to e = 0 in (12).

4. Vector-Valued Multiple Stochastic Integrals

In this section, we consider a special case of the previous result such that F is a vector-
valued multiple stochastic integral. First, for an explicit expression of I'*, we introduce the
combinatorial constants

ﬁ;il i (r1,-..,72)

recursively defined by the relation

ﬁqiquiz(rz) _qlz(rz 1)'(r2_1> (r2_1>/

and for any a > 3,

By oy (12 72)

= ﬁ;ilr---/ﬂiig,l (ra,... zf’a—l)(% +ootg, 2~ — 2rg—1)(ra — 1)!

(Tt iy 22— = 200 — 1 (g5, — 1
ra—1 ra—1)"

For an explicit expression of I', we use the notations

Bai i, (r2) = iy (r2 = 1)! (qil B 1) (% B 1>,

1’2—1 1”2—1
and

ﬁqill“'/qi,; (1’2, ctc rﬂ)
Baiyii,_, (r2, - 7a-1)qi, (ra — 1)!

y Qi1+"'+q,‘ﬂ71—21”2—...—2}’,1,1—1 qia—l for a> 3.
1, —1 ra—1

Theorem 3. Fixd > 2. Let q; > 2,i =1,...,d, be positive integers, and let F be a random vector

F=(F,...,F) = (Ig;(fg, ) - - 1g,(fa,)),

where fg, € H% fori =1,...,d. Let Z be a centered multivariate normal random variable with
the covariance ¥. = (0;j)1<; j<4, where 0;j = E[F;F;]. For any Lipschitz function h : RY — R, it
holds that

[E[R(F)] = E[r(2)]]

d
Y. Kevejene; (F), (23)

iji=1

2—c¢ _
< /S VAIZIHIE op I Lip
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[E[1(F)] = E[r(Z)]]
< VAR faplblipJENIFIE] — EDIZI) 24)
— 2 op p p R4 Rdl”
where a constant e is given by
1
- maxicicqdi’
Moreover, if g1 = - -+ = q4 = q, then ¢ is given by
2
e=—. (25)
q

Proof. It is sufficient to prove that F satisfies the assumptions («), (8), and (y) in Theorem 2.
For the condition («): By the definition of I'*, we have that

I (F)Tj;(F)
q 4 2 2
_ v (9= 1\ (-1
iy X (n =110 (P20 (00,

X lg—2n (flii®”1fq;‘)12qj—272 (fq]‘®1’2fq]‘)r

which yields

E[I5(F)I;(F)]
qi 2 2
+ SR
— 00 Y (=D —gi+7—1)!
oy -0t a0 (T ) (T
x (2q; — 27)!<flii®qui/fﬂlj®q;—ﬂli+rqu'>ﬁ®(24i*2r)
= Qi!Qj!(fqi®qifqi)(qu®quqj)
qi—1 2 2
()
g Y (r— 1) — g + 7 —1)!
U NESIURY: (%) A
X (29; — 2r) X fg; @r fais f4;@q;—gi+rfa;) goag—2n) - (26)

On the other hand,
E[FZ(F)]E[FZ(FH = qi!(fg;@q,fg;) * a1 (f4;®q,fq;)- (27)

Denote by ¢(a) the length of a vector a. To prove (a), we need to show that, for every
1 <1i,j < d, the inner products in (26)

<f‘7i ®ffqi'qu ®q;—qi+rqu>ﬁ®(2qi*2r) = 0.

For this, it is sufficient, from the symmetry of f%‘/ i =1,...,d, and symmetrization of
contractions, to show that, for every 1 <i,j <d,

/ZZ(%'M,') f‘h (ul’ W)fqi (u2/ W)qu (ulr V)

2(q;+4;)

X fo, (w2, v)u® (duy,duy,dv,dw) > 0, (28)
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where ¢(w) = r and {(u;) + {(up) = 2g; — 2r. Since ¢(uy) = {(up) = q; — r, the integral
in (28) can be expressed as

i ®qj+r1+r2 i J
./Z'ij’ﬂiJrZr (fqi ®Z(u1) fq/)(wf V) (fli[ ®E(u2) qu‘)(wr V)V ( w, V)
qi+ry+ry
= Loy Ui @egan) fo))* (W, )" (dw, dv) > 0. (29)
Using (26) and (27) together with (29) yields that, for 1 <i,j <d,
E[T5(F)T5;(F)] = E[TG (F)JE[; (F)].
For the condition (B): Obviously,
T3 (F)T(F) (30)
qiNgj qiNg; 2 2
)
iqi rp— 1) (rp —1)!
qlq]rlglrzg](l )(2 ) (i’]—l ry—1
X 1‘11'+11j—2f1 (f‘ii®rlf‘7j)l‘7i+‘7j_2r2 (qu®fzqu)'
The expectation of (30) gives
E[T5(F)(F)) (31)
9i/\q; N2 /g — 1\ 2
. _1\112 qi qj
aay -0 (2 7)) (2))
X (g; + q; — 27”)!||fq,»®rqu ‘|;®(qi+qj—2r)-
For g; < g, the expectation (31) can be written as
E[GRTHE)] = 4ig;l(qi — 1)!}2||fqi®qiqu||2ﬁ®<qi+quzr>
gi—1 N2 /g —1\2
_ 12 qi q]
e le-ne(t 1) (1))
X (qi +q; = 20 fg, ©r fo; IIfﬁ@m,ﬂj_zr)- (32)
Since E[F:‘](F)] = 0 for q; < qj, we deduce, from (32), that
E[T};(F)T};(F)] > (E[T5(F))? for g; < g;.
On the other hand, if g; = g;, then
ETG(ETHR] = @D f 50 (33)

t]i—l _1 2 _1 2
_ 12 ql q]
e (1) (00)
x (2q; — 21’)!Hf%'®7’fq1||.26®(2q1-72r)

> (E[T;(F)])

For the condition (y): First, write

E[I7), 1,5 (F)]
ll JrlZ +l3:€i+2€]'

= E[I7;;,;(F)] +E[I};(F)] + E[I;;:(F)]. (34)
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Next, we compute the three expectations in (34). By the definition of the operator I'*,
we obtain

*
ril/iZ/i3ri4 (F) (35)
iy Miy (i +iy —21) NQiy (i +iy +i =211 —2r2) Ay,

72:l 7‘3:1 7‘4:1
*
X 'qul,‘..,ql;, (r2, 73'r4)1{272<m1+qi2}1{2rz+2r3<qil+qf2+qi3}
X Iqil +oo iy —2ry—2r3—2ry ( ( (f%‘l ®72f'1i2 )®"3f171'3 )®7’4f‘1i4 )/

and

r F) (36)

iy Miy (i +iy —21) NGiy (i) +iy +i3 =211 —2r2) Ay,

i1,i2,13,14 (

7‘2:l 1‘3:1 7‘4:1
X By ety (2,73, T4)1{272<%1 +ﬂi2}1{272+2’3<%1 +aiy i }
X Iqil +oo iy —2rp—2r3—2ry ( ( (fqil ®72fﬂi2 )®73f4i3 )®f4fqi4 )-

When gq; + -+ +q;, = 2r2 +2r3+ 2ry and r3 < q;, + g, +qi; — 2r2 — 2r3, we have that
qi, > r4. Hence, ry = q;,. Taking an expectation on (35) and (36) yields that

iy Niy (i +iy —2r2) Ny
E[} mi (B = ) )y Bai, i, (12/73,41) (37)

72:1 1/3:1
X ]l (ilr ey i4; 1, r3>1{2r2<qi1 +‘7i2}

x1 {27’2+2"3:411 +ﬂi2 +qi3 7%4 }/

and
iy Ni (i Tiy —2r2) Ndig
BTy iy ini5(F)] = Y. Baiy ey (r2:73,Giy) (38)
72:1 7'3:1

X ]l (11, cecy 14/ 7’2, 1’3)1{272<qi1 +q,'2}
X 1{272+273:qi1 +iy +i3—4iy }

where

Ji(i, .. igro,r3) = <(fq,-1 ®rzfqi2 )®r3fq,~3/fqi4 >5®qi4 .

Using the definition of coefficients f* and B, we compute

Baiy ety 1273, 0iy) = By, (12,73, q1,) (39)

(‘71'4)!{,3211 Miy i (ra,r3) — 213%'1 Miy i (r2, 73)}
(9i, + i, — 212 —¢qi,) J2 (i1, - - -, 14572, 73),

where

L(i1, .- iaire,r3) = (4i,)' By g, (12) (r3 = 1)!

« gi, +qi, —2r2 =1\ (qi, — 1
1’3*1 1’3*1 ’
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If (ir,...,i4) = (i,i,,7),(i,j,i,j) or (i,],j,i), then we have, from a similar estimate as
for (29), that, for1 <r, < qiy A qiy and 1 < r3 < (qil + qiy — 27’2) A Tiss

Ji(i1, ... g1, 13) > 0.

Indeed, for (iy,...,i4) = (i,i,],j), it is sufficient to show that

/Zz(qi+qj) fq,‘ (ull v, w)fq, (u2/ \7) W)fq] (ulr up, V3)

®2('ii+flj)

X qu (v1,vo,v3)u (duy,duy, w,dvy,dvy, dvs)

Lo U B o 51m,00)
X (fg; ®e(v,) fa;)(v1, 02, W, v3)(dvy, duy, w,dvs) > 0, (40)

where {(u;) = ¢(vy). Similarly, we can show that, for (iy,...,is) = (i,j,4,j) or (i,],],1),

jl(ill’ . .,i4,’7’2,7’3) Z 0.

These facts lead us to E[T;, 4, ;5 4,(F)] = 0and E[I} , ;. ; (F)] > 0for (i1,...,14) = (i,7,],]),
(i,j,1,j) or (i,],j, i), which implies that €4 (F) # @. Now, we find a constant ¢ > 0 such
that ¢ € € (F). Letusset J(---) = Ji(--+) x Jo(---). From (37) and (38), we have,

together with (39), that

d

{ (E[ Tty (F)] = ¢B[Li g 1, 05 (F )]) }
i,j=1 11+12+l3:ei+26j

d
Z{Mﬁwﬁﬂ—ﬁmmmﬂ+MUWGﬂ

ij=1
= GE[L351(F)) + B[} 4(P)] — ¢B05(F)]
= Vig+Voa+ Vs, (41)
where
d g
Vl,d - Z Z (qu - 272 - 3‘7])](1/ i/j/j;72/73)
ij=1r,=1
X Ly<qiy Yratrs=gi}s
d q9iMNgj
Voy = 2 Z (qi +q; —2r2 —eq;)] (i, ],1,];12,73)
i,j:1 1’2:1
X 1{2fz<ﬂi+%}1{72+r3:%‘}’
and
d 9iN;j
Vag = Y. Y (qi+aq;—2r2—eq))](i,],],i;72,73)
i,j:l 7‘2:1

X 1{272<q;+qj}1{72+f3:'1j}'
Foreveryi,je{1,...,d} andr, € {1,...,9; — 1}, we have

(29; —2rp —eqj) > (2 —¢ max qi)-
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IlliS leads us to
Vig > (2—¢max g;)Vqg, 42
1,d = ( el<i<xdql) 1,d ( )

where
L d ql . . . .
Vig= 3. Y I 0 0im273) gy rn=q)-
i,jzl 1/2:1

For the second sum V) 4 in (41), we change the range of r, from the inequality 2r; < g; + g;
to

—K&ij for o € (O, 1],

gi + g;
<
ro < 5

where [(q; +¢;) /2] — &;; is a positive integer. For fixed i,j € {1,...,d},

(9i +qj — 2r2 — eqj)
9i + qj
> (qi+fij—2[< 12 ]_“i,j> qu} —eq]‘)- (43)

Ifq; = q; for1 <i,j <d, then, from (43), we have

(qi+q;—2r2—eq;) > (29 —2(qi — 1) —eq;)
> _ )
> (2 e max4;) (44)

foreveryi,j € {1,...,d}andr, € {1,...,4; — 1}. For q; —qi > 2, we deduce, from (43), for
fixedi,j € {1,...,d}, that

(qi +4qj—2r2—¢q;) > (qi+4q;—29; — eq;)
> (2— ). 4
> elrg%qz) (45)

Forg; =q;+1and 0 < «;; < 0.5, the Inequality (43) yields
(i +q; =22 —eqj) = (2q; +1—2q; — eq;)
> (1 —e max g;). (46)

1<i<d

On the other hand, if ; = q; + 1 and 0.5 < a;; < 1, then we obtain, from (43), that

1
[2%’ +1- 2(%‘ t5- IXz',j) - 9%}
(2w, — eq;)

(I—e 1n§11a§>§1 qi)- (47)

%

(9i +q; — 2r2 — eqj)

(AVANY

Combining the above results (44)—(47), we obtain

Vog>(1— Vo g, 48
24 > ( elrg%qz) 2.d (48)
where
. d 9N
VZ,d = Z Z ](Z/]/l/]/.YZIr3)1{272<q,‘+q]'}1{72+1’3:qi}'
i,jil t’2:1
Similarly,

Vag>(1-— Vs 4, 49
34 > ( elrggi%) 3,d (49)
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where
) 4 g
Vaa= ). Y JUjjiir2,13) an g gy Ly tra=gy)-
i,j=1 72:1

The Inequalities (42), (48), and (49) yield

i { ). (E[rzll,zz,@(l: ) — eE[T; 1, 1,5 (F )]) }

i,j=1 11+12+l3:ei+26j
> (1—emaxg))(Vig+ Vo, 4+ V-
> 1Si§d%)( 14+ Voa+Vaa)

1
> 0 for ee [0,],
maxi<i<d i
so that the condition () is satisfied. Hence, applying Theorem 2 gives the desired conclu-
sion. If g1 = -+ - = g5 = g, the estimate in (42) yields a constant ¢ given in (25). O

Remark 4. 1. Theorem 3 proves that the three assumptions in Theorem 2 are satisfied under the
same conditions as in Theorem 4.3 of [19]. To achieve this, we just need to explicitly compute the
expected values of Gamma operators and compare them.

2. The estimate in Theorem 4.3 of [19] corresponds to the estimate (24) with ¢ = 0. Hence,
our approach improves the rate of constants appearing in the previous estimate given in [19]. If
g1 =+ =qq = 1, then e = 2, which implies that F has the same distribution with Z.

5. Results in Dimension One (d = 1)

In this section, we specialize the results given in the previous Sections 3 and 4 to the
one-dimensional case. We begin with a one-dimensional version of Gamma operators
I' and T'* (for these operators, see [21,22]). We set T'j(F) = Fand I';(F) = F. If Fis a
well-defined element in IL?(Q)), we set Ty (F) = (DF, —DL™'T\(F))s and I (F) =
(—=DL™'F,DT}(F)) fork =1,2,....

Theorem 4. If d = 1, the conditions («), (B), and (vy) are satisfied under the assumption
E[T4(F)] #0.

Proof. The assumptions («) and (B) obviously hold. Indeed, the Cauchy-Schwartz in-

equality proves that
E[T3(F)?] > (E[T3(F)))?%,

where T'5(F) = Ty(F) = (—~DL™'F, DF) . A repeated application of Lemma 1 proves that
E[[2(F)’] = E[F’Ts(F)] — E[j(F)]
= 2E[T4(F)] + (E[F?)? — E[T3(F)].
This shows that Var(I'y(F)) = 2E[I'4(F)] — E[I'; (F)]. Let ¢(x) = E[I'4+(F)]x — E[I';(F)].
Then, ¢(2) > 0. Since E[['4(F)] # 0, there exists a constant ¢ € R such that ¢(¢) < 0. This
implies that the condition () is satisfied. [

Remark 5. If E[F] = 0, it follows from (8) that

1
E[[4(F)] = < (E[F] - 3(E[F?])?). (50)
Studies so far have shown that Inequality (1) holds true only when F belongs to a fixed Wiener chaos.

Howeuver, the technique developed here can be applied to prove that the fourth moment theorem (1)
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holds even if F is not an element of a fixed Wiener chaos. The proof in Theorem 4 yields, together
with (50), that

Var(T(F)) < —— (E[F*] - 3(E[F?))?), (51)

2—c¢
6
where a constant ¢ satisfies ¢p(¢) < 0. Note that the constant given in (12) is three times that in (51).

Proposition 2. Let ¢ be a linear function in the proof of Theorem 4. Let F = I, (f) with f € $§1
(q > 2). Then, there exists a constant ¢ € [2/q,2) such that ¢(e) < 0, and (—o0,2/q] C € (F).

Proof. A direct computation yields that

-1 —2r—
B = 0t L Fa) 2 -2 —r =122

q—1 .
X (q oy 1) Hf®7f||f~j®(zqur) > 0. (52)

r

On the other hand, Theorem 5.1 in [22] shows that

q-1 — 2y —
El4(F)] = q!;lﬁw(r)q(q—r—1)!(23_f_11>

r

q—1 .
X (q o 1) Hf®7’f||‘26®(2q72r) > 0. (53)

Combining (52) and (53) (or V; 4 for d = 1 in (41) in the proof of Theorem 3) together with
B4 = Bgq, we obtain that

—¢(e) = E[[3(F)] — B[4 (F)]

(o 29 —2r—1
— ' L baalnea -2 —ea)qg—r—1x( )
r=1 q—r
g—1 ~
o R [ 137

q—1 I Y
(Z—eq)q!Zﬁq,q(r)(q—r—l)!<2q 2 1)
r=1

v

g—1 ~
x <q —r— 1) ||f®7’f||§7j®(2q72r)‘ (54:)

This Inequality (54) shows that ¢(2/g) < 0. Since E[I'; (F)] > 0 and E[T4(F)] > 0, it may
be possible for ¢ to belong to [2/4,2). [

Remark 6. Substituting 2/q for e in (51), we can derive the fourth moment theorem in (2). By
using the new method developed in this paper, we show that the constant term given in (51) is less
than or equal to the one in (2). This means that

2—e§q—1'

6 3 (55)

Let’s take an example that satisfies (55).
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Example 1. We consider the case of g = 3. Let F = I3(h®®) with h € $. A similar computation
as for (54) proves that

E[3(F)] — eE[T4(F)]
2 2
= 3l ><3Z(r—1)!(r

2
Py 1> (6—2r—eq)(3—r—1)!

6—2r—1 2 @32 10302
X<3—r—1><3—r—1>”h wrh "56@(6*2’)

= (3! x 18)(4 — 3¢) ||h®3&1 h®3||2

He4
+(3! x 12)(2 - 3e) [ 12 @2k ™ I3, s
— 15 6
= 72(8—7e)||h|\5. (56)
From (56), it follows that (—c0,16/15] = €y (F) and
E[T4(F)]
= =16/15.
" EN(F)]
As a consequence of (51), the upper bound is given by
Var(To(F)) < /1= \/EIF4] - 3(B[F])? 7)
— V45 '
On the other hand, the estimate (2) (g = 3) gives
Var(To(F)) < ) o2 \/E[F4] — 3(B[F])? 59)
— V45 '

Compare the constant in (57) with that in (58).

6. Conclusions and Future Works

This paper finds a method to obtain the fourth moment bound on the normal approx-
imation of F, where F is a d-dimensional random vector whose components are general
functionals of Gaussian fields. In order to prove the fourth moment theorem, all we need to do
is to show that the conditions («), (B), and (vy) in Theorem 2 are satisfied. The significant
feature of our works is that these conditions are naturally satisfied in the specific case where
F is a random variable belonging to the vector-valued multiple integrals. In addition, our
technique yields a much better estimate than the conventional method. Comparing with
the studies in literatures [3,14-16,19,20], our study is not only an extension of these studies,
but it is also possible to naturally derive the results of existing studies.

As future research directions, we will apply our approach for the fourth moment
theorem, developed here, to more general processes, including Markov diffusion processes
and Poisson processes. Our developed approach is expected to integrate the fourth moment
theorem for many processes.
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