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For normalized sums Z, of i.i.d. random variables, we explore necessary
and sufficient conditions, which guarantee the normal approximation with
respect to the Rényi divergence of infinite order. In terms of densities p, of
Zy, this is a strengthened variant of the local limit theorem taking the form
supy (pn(x) —9(x))/p(x) - 0 as n — oo.

1. Introduction. Strict sub-Gaussianity. Let X be a random variable with density p.
The Rényi divergence of order o > O or the relative o-entropy of its distribution with respect

to the standard normal law with density ¢ (x) = \/Lz_n exp(—x2/2) is given by
1 © /p\¥
(1) Duplg)=——tog [ (2)
o — 1 —oco \ @

A closely related functional is the Tsallis distance

1T\
(12) EAMW)ZEjT[/“Kg)wdx—I}

Since T, = ﬁ [e@ DD« _ 1], both distances are of a similar order, when they are small.
Hence, approximation problems in D, and T,, are equivalent. Moreover, as the function « —
D,, is nondecreasing, the convergence in Dy is getting stronger for growing indexes .

Let us recall that, for the region 0 <« < 1, D, is topologically equivalent to the total
variation distance between the distribution of X and the standard normal law. For « = 1, we
obtain the Kullback—Leibler distance

o p
mmw=/ plog? dx,
— 00 @

also called the informational divergence or the relative entropy. It is finite if and only if X
has a finite second moment and finite Shannon’s entropy. But the range o > 1 leads to much
stronger Rényi/Tsallis distances. For example, the finiteness of Dy (p| @) requires that X is
sub-Gaussian, that is, the moments E X ? should be finite for small ¢ > 0. One important
particular case o = 2 in this hierarchy corresponds to the Pearson y2-distance 75> = x 2. For
various properties and applications of these distances, we refer an interested reader to [8, 15,
19, 21, 31, 32].

The study of the convergence in the central limit theorem (CLT) with respect to D, and
the associated problem of Berry—Esseen bounds have a long and rich history. Let us remind
several results in this direction about the classical model of normalized sums

Zn=(X1+"‘+Xn)/\/E
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of i.i.d. random variables (Xy)x>1. We will treat them as independent copies of a random
variable X, assuming that it has mean zero and variance one.

The convergence Dy (p;ll¢) — 0 as n — oo holds true for 0 < o < 1, as long as Z,, have
densities p, for large n. This is due to the corresponding result by Prokhorov [29] about the
total variation distance. The stronger property D(p,||¢) — 0 in terms of relative entropy was
studied by Barron [4] who showed that the condition D(p,||¢) < oo for some n is necessary
and sufficient for the entropic CLT. The asymptotic behavior of such distances under higher-
order moment assumptions, including Edgeworth-type expansions in powers of 1/#x, has been
studied in [6]. It is worthwhile mentioning that this convergence is monotone with respect to
n; cf. Artstein, Ball, Barthe and Naor [2] and Madiman and Barron [22]. See also [3] and [7]
for various entropic bounds in the non-i.i.d. case.

The range o > 1 was treated in detail in [8]. It was shown there that D, (p,|l¢) — O as
n — oo, if and only if Dy (p,|l¢) is finite for some n, and if X admits the following sub-
Gaussian bound on the Laplace transform:

(1.3) Ee'X <e® /2 (R (1t £0),

where o* = 5. In that case, we have an equivalence Dy ~ Ty ~ 5 x2. These results have
been extended to the multidimensional setting as well.
For indexes &« — o0 in (1.3), we arrive at the following characterization.

THEOREM 1.1. Assume that Dy (py|l@) < oo for every o > 1 with some n = ny. For
the convergence Dy (pp|l¢) — O for all «, it is necessary and sufficient that E exp{t X} <
exp{t?/2} forall t € R.

The last inequality describes an interesting class of probability distributions, which appear
naturally in many mathematical problems. More generally, one says that a random variable X
with mean zero is strictly sub-Gaussian, or its distribution is strictly sub-Gaussian (regardless
of whether or not it has a density), if the inequality

(1.4) Ee'X <2 1 eR,

holds with constant o2 = Var(X), which is then best possible. Note that, when saying that X
is sub-Gaussian (with mean zero), one means that (1.4) holds with some o 2.

This class was apparently first introduced in an explicit form by Buldygin and Kozachenko
in [12] under the name “strongly sub-Gaussian” and then analyzed in more details in their
book [13]. Recent investigations include the work by Arbel, Marchal and Nguyen [1] provid-
ing some examples and properties and by Guionnet and Husson [17]. In the latter paper, (1.4)
appears as a condition for the validity of large deviation principles for the largest eigenvalue
of Wigner matrices with the same rate function as in the case of Gaussian entries.

A simple sufficient condition for the strict sub-Gaussianity was given by Newman in terms
of location of zeros of the characteristic function f(z) = Eei*X, z € C (which is extended,
by the sub-Gaussian property, from the real line to the complex plane as an entire function
of order at most 2). As was stated in [23], X is strictly sub-Gaussian, as long as f(z) has
only real zeros in C (a detailed proof was later given in [13]). Such probability distributions
form an important class denoted by £, introduced and studied by Newman in the mid 1970s in
connection with the Lee—Yang property, which naturally arises in the context of ferromagnetic
Ising models; cf. [23-26]. This class is rather rich; it is closed under infinite convergent
convolutions and under weak limits. For example, it includes Bernoulli convolutions, and
hence convolutions of uniform distributions on bounded symmetric intervals.

Some classes of strictly sub-Gaussian distributions outside £ have been recently discussed
in [10]. It was shown that (1.4) continues to hold for symmetric distributions under the weaker
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requirement that all zeros of f(z) with Re(z) > 0 lie in the cone |Arg(z)| < % (which is sharp
when f has only one zero in the positive octant). In that case, if X is not normal, the inequality
(1.4) may be sharpened as follows: For any 7y > 0, there is ¢ = c(#p), 0 < ¢ < o2 = Var(X),
such that

(1.5) Ee'X <e™/2 1] > 1.

In general, this separation-type property is however not necessary for the strict sub-
Gaussianity. It turns out ([10]) that there exists a large class of strictly sub-Gaussian dis-
tributions with mean zero and variance one, for which the Laplace transform has the form

Ee'X = \I’(t)etz/z, teR,

where W(¢) is a periodic function with some period & > 0 and such that W(¢) < 1 for all
t € R. Hence, W(kh) =1 for all k € Z, so that (1.4) becomes an equality for infinitely many
points 7.

2. Main results for the convergence in D,. Thus, the strict sub-Gaussianity appears as
a necessary condition for the convergence in all D, and, therefore, in Do, which according
to (1.1) is given by the limit

Doo(plle) = lim Dy (plle) = esssup, log(p(x)/¢(x)).

Although the Tsallis distance of infinite order may not be defined similarly as a limit of (1.2),
we make the convention that

p(x) — o)

T =
co(pllp) =esssup, (0

Then T, = eP>~ — 1 like for the Tsallis distance of finite order, so that convergence in Dy
and T, are equivalent. In particular, in the setting of the normalized sums Z,, the CLT
Doo(prll¢) — 0 is equivalent to the assertion that Z, have densities p,, such that

2.1) supweo as n — oo.

x p(x)

The purpose of this paper is to give necessary and sufficient conditions for this variant of
the CLT in terms of the Laplace transform L(r) = E ¢'X. Consider the log-Laplace transform
K (t) =log L(¢) (which is a convex, smooth function) and the associated function

1
A(t) = 512 — K@), teR.

As before, suppose that (X4 )x>1 are independent copies of the random variable X with mean
[EEX = 0 and variance Var(X) = 1. We assume that:

(1) Z, has density p, with T (psll¢) < oo for some n = ng;
(2) X is strictly sub-Gaussian, that is, A(t) > 0 for all t € R.
THEOREM 2.1. For the convergence Too(py|l@) — 0, it is necessary and sufficient that

the following two conditions are fulfilled:

(a) A”(t) =0 for every point t € R such that A(t) =0;
(b) limsup;_, o, A”(tx) < 0 for every sequence ty — F00 such that A(ty) — 0 as k — oo.
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The conditions a) — b) may be combined as lim)—.o max(A”(¢), 0) = 0, which is kind
of continuity of A” with respect to A.

Note added in proof: This combined condition can be strengthened to lim4¢)—.0 A”(t) = 0.
It will be proved when extending Theorem 2.1 to the multivariate case in a forthcoming paper
[11].

Under the separation property (1.5), the condition b) is fulfilled automatically, while
the equation A(#) = 0 has only one solution ¢ = 0. But near zero, due to the strict sub-
Gaussianity, A(r) = O(t*) and A”(r) = O(t?). Hence, the condition a) is fulfilled as well,
and we obtain the CLT with respect to Dso. In particular, it is applicable to the class £ of
Newman described above. In fact, for this conclusion, (1.5) may further be weakened to

22) sup [e " PEeX] <1 forall fg > 0.

l11=10

In this case, one can additionally explore the rate of convergence.

THEOREM 2.2. Let X be a nonnormal random variable with Var(X) = 1 satisfying (2.2).
If Too(pnll@) < o0 for some n, then

(2.3) Too(pll@) = O(l(logn)3> asn — oo.
n

Furthermore, specializing Theorem 2.1 to the case where the Laplace transform contains
a periodic component, we have the following.

THEOREM 2.3. Suppose that the function WV (t) = L(t) e~ 12 s h-periodic for a smallest
value h > 0. For the convergence Too(py|l@) — 0 as n — o0, it is necessary and sufficient
that, for every O <t < h,

(2.4) i) =1= v =0.

Moreover, if the equation WV (t) = 1 has no solution in O < t < h, then the relation (2.3) about
the rate of convergence continues to hold.

For an illustration (cf. Section 9 for more details), consider random variables X with
W(r) = 1 — csin*z, where the parameter ¢ > 0 is small enough. In this case, W (¢) is 7-
periodic and all conditions in Theorem 2.3 are fulfilled. Hence, the CLT for 7, does hold
with rate as in (2.3). On the other hand, in a similar  -periodic example

W(t)=1—c(1 —4sin’1) sin*1,

the condition (2.4) is violated at the point t = 7 /6, so there is no CLT. Thus, the continuity
condition of A” with respect A in Theorem 2.1 may or may not be fulfilled in general in the
class of strictly sub-Gaussian distributions.

Returning to the convergence property (2.1), it should be emphasized that it is not possi-
ble to put the absolute value sign in the numerator (this will be clarified in Section 4). The
situation is of course different, when one considers the supremum over bounded increasing
intervals. For example, under suitable moment assumptions (cf. [27, 28]), it follows from
Edgeworth expansions for densities that

|Pn(x) — ()|
sup — — 0 asn— oo.

|x|<c4/logn (p(x)

The proof of Theorem 2.1 is given in Section 8, with preliminary developments in Sec-
tions 3—7. Its application to the periodic case is discussed in Section 9. What is unusual in
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our approach is that the proof does not use in essence the tools from Complex Analysis (as
one ingredient, we establish a uniform local limit theorem for bounded densities with a quan-
titative error term). However, in the study of rates of convergence with respect to T, We
employ an old result by Richter [30] in a certain refined form on the asymptotic behavior of
ratios p,(x)/@(x). This result is discussed in Section 10, where we also include the proof
of Theorems 2.2-2.3 (for the rate of convergence). In the last section, we describe several
examples of probability distributions satisfying the condition 1), needed for applicability of
Theorems 2.1-2.2.

3. Semigroup of shifted distributions (Esscher transform). Let X be a sub-Gaussian

random variable with density p. Here and in the sequel, the sub-Gaussianity is understood
as the property that EeX* < 00 for some ¢ > 0 (which is equivalent to (1.4) with some o2
when X has mean zero).

Then the Laplace transform, or the moment generating function

(Lp)(t) = L(t) =Ee'X = f " e p) dx

—00
is finite for all complex numbers ¢ and represents an entire function in the complex plane.
Hence, the log-Laplace transform

(Kp)t) =K () =logL(1) =logEe'X, 1eR,

represents a convex, C°°-smooth function on the real line.

DEFINITION 3.1. Introduce the family of probability densities

(3.1) Onp(x) = " p(x), xeR,

L(h)

with parameter & € R. We call the distribution with this density the shifted distribution of X
at step h.

The early history of this well-known and popular transform goes back to 1930s. In actuarial
science, following Esscher [16], the density Qp p is commonly called the Esscher transform
of p. Other names “conjugate distribution laws,” “the family of distribution laws conjugate
to a system” were used by Khinchin [20] in the framework of statistical mechanics. See also
Daniels [14] who applied this transform to develop asymptotic expansions for densities. In
this paper, we prefer to use a different terminology as in Definition 3.1 in order to emphasize
the following important fact: For the standard normal density ¢(x), the shifted normal law
has density Qp@(x) =¢@(x + h).

A remarkable property of the transform (2.1) is the semigroup property

On (Qnyp) = Ony+h,p, hi,hreR.

Let us also mention how this transform acts under rescaling. Given A > 0, the random
variable A X has density p,(x) = % p(3) with Laplace transform (Lp;)(t) = L(At). Hence,

1
01 pa(x) = M pr) = (Qmp)G)-

1
(Lp;)(h)
This identity implies that the maximum-of-density functional M (X) = M (p) = esssup, p(x)
satisfies

1
(3.2) M(Qnpy) = XM(QMP)-

The transform Qj, is also multiplicative with respect to convolutions.
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PROPOSITION 3.2. [f independent sub-Gaussian random variables have densities
Pl,--., Pn, then for the convolution p = p| - - - x p,, we have

(3.3) Onp=0np1*---%Qnpn.

PROOF. It is sufficient to compare the Laplace transforms of both sides in (3.3). The
Laplace transform of p is given by Lp(¢) = (Lp1)(t) ... (Lp,)(t). Hence, the Laplace trans-
form of Qy,p is given by

o0 1 0
(LOwp)(1) = /_ LSOy = s /_ () d
ALYt +h) & Lot +h)
o - U e~ o 0

The formula (3.1) in Definition 3.1 may be written equivalently as
p) =L e ™" Qypx) =KD g, p(x),

or

p(x)=me%(x—h)z—%h2+lf(h)th(x).
P(x)

Introduce the function
1
(3.4) (Ap)(h) = A(h) = Ehz — K (h),

which allows to reformulate the strict sub-Gaussianity via the inequality A(h) > 0 for all &
(under the assumptions EX = 0, Var(X) = 1). Thus,

(3.5) & — ./zne%(x—h)Z_A(h)th(x)_
@(x)
We will use this representation to bound the ratio on the left-hand side for the densities p;,
of the normalized sums

Xi+...4 X
(3.6) Zn:u
N

of independent copies of the random variable X with density p. In order to apply (3.5) to p,
instead of p, put x, = x\/n, h, = h/n. Note that in terms of L = Lp, K = Kp and A = Ap,
we may write

(Lpa) (1) = L(t/v/n)" = "KWV,
(Kpn)(t) =nK (t/s/n),
(Apa)(hy) = %h,% ~ (Kpn)(hn) = %hz —nK (h) =nA(h).
Therefore, the ratio (3.5) being applied with (x,, #,) becomes the following.

PROPOSITION 3.3.  Putting x, = x/n, hy = h/n (x, h € R), we have

(3.7) % = V2r EETIAD O b ().

This equality is useful, if we are able to bound the factor Qy,, p,(x,) uniformly over all x
for a fixed value of 4 as stated in the following corollary.
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COROLLARY 3.4. Forall x,h e R,

(3.8) % < Vm ACTI A (0,

REMARK 3.5. Since the function K is convex, it follows from the definition (3.4) that
A”(h) <1 for all h € R. As a consequence, this function satisfies a differential inequality
(3.9) A'(h)? <2A(h), heR,
if A(h) > 0 for all & € R. For a short proof (proposed by the referee), one may apply the

Taylor formula

0<A(h+x)=AMh) + A'(h)x + %A”(hl)xz

1
<A(h) + A (h)x + 5xz, x eR,

holding for some point /; in the segment with endpoints 4 and & + x. Minimizing the right-
hand side over all x leads to (3.9).

4. Maximum of shifted densities. In order to bound the last term in (3.8), suppose that
the distribution of X has a finite Rényi distance of infinite order to the standard normal law.
This means that the density of X admits a pointwise upper bound

4.1) px) <cpx), xeR(ae)
for some constant ¢. Note that its optimal value is ¢ = 1 + Too(p|l¢). In that case, one may
control the maximum of densities of shifted distributions
M(Qnp) =esssup, Qpp(x).
Indeed, (4.1) implies that, for any x € R,

h—x2/2 h2)2
th(_x) _ Lexhp(x) < Cex X / ce / C A(/’l)

< = e s
L(h) L(WN2m ~ L(h)2r /27
where L = Lp and A = Ap. Thus,

C
4.2 M e,
(4.2) (Qnp) = me

However, it is useless to apply this bound directly to the densities p, of the normalized
sums Z, as in (3.6), since then the right-hand side of (4.2) will contain the parameter ¢, = 1+
Too(pnll@). Instead, we use a semiadditive property of the maximum-of-density functional,
which indicates that

1 n
MX1+ o+ X2 2 3 M(X0™?
k=1
for all independent random variables X; having bounded densities; cf. [5] or [9]. If all X} are
identically distributed and have density p, this relation yields
M(p™) </2/nM(p)

for the convolution nth power of p. Applying Proposition 3.2 together with (4.2), we then
have

M(Qnp™) <\/2/n M(Qup) < \/2/n J% eA®,

JT
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On the other hand, since p*'(x) = % pn(3) with & = J/n, one may apply the identity (3.2):

1
M(Qnp™") = ﬁ M (Qp, fnPn)-

Hence,
¢ A
M(Qhﬁpn) =< ﬁe (k)
Let us now return to Corollary 3.4 and apply this bound to get that

pn(x+/n) < o2 B E—=(1=DAM)
¢ (x/n)

recalling that c = 1 + To (p||@). In particular, with & = x this yields the following.

PROPOSITION 4.1. Let p, denote the density of Z,, constructed for n independent copies
of a sub-Gaussian random variable X whose density p has finite Rényi distance of infinite
order to the standard normal law. Then, for almost all x € R,

Pn(xy/n) —(—1)A()
@3 ENO oVae '

COROLLARY 4.2. If additionally EX =0, Var(X) = 1 and X is strictly sub-Gaussian,
then

Too(Pullg) < V2(1 4 T (pllg)) — 1.

Thus, the finiteness of the Tsallis distance T (p| @) for a strictly sub-Gaussian random
variable X with density p ensures the boundedness of Too(py|l¢) for all normalized sums
Zy.
If A(x) is bounded away from zero, the inequality (4.3) shows that p,(x/n)/@(x/n) is
exponentially small for growing x. In particular, this holds for any nonnormal random vari-
able X satisfying the separation property (2.2). Then we immediately obtain the following.

COROLLARY 4.3. Suppose that X has a density p with finite Tso (p|l¢). Under the con-
dition (2.2), for any 19 > 0, there exist A > 0 and § € (0, 1) such that the densities p, of Z,
satisfy

(4.4) pn(x) < A8"p(x), |x| > 104/n.

In particular,

lim inf sup M > 1.
=00 yeR (p(x)
Therefore, one cannot hope to strengthen the Tsallis distance by introducing a modulus sign
in the definition of the distance.
Since (2.2) does not need be true in general, Proposition 4.1 will be applied outside the set
of points where A(x) is bounded away from zero. More precisely, for a parameter a > 0 and
n > 2, define the critical zone

4.5) Ap@)={h>0:Ah) <a/(n—1)}.
From (4.3), it follows that

PaXy/n) <cv2e™

4.6 N
(+0) p(x/n) ~

x ¢ An(a).



CLT FOR RENYI DIVERGENCE 461

If a is large, this bound may be used in the proof of the CLT with respect to the distance
T restricted to the complement of the critical zone. As for this zone, the bound (4.3) is not
appropriate, and we need to return to the basic representation from Proposition 3.3. To study
the last term Qy, pn(x,) in (3.7) for x € A,(a), one may apply a variant of the local limit
theorem, using the property that the density Qj, p, has a convolution structure. However, in
order to justify this application, we should first explore the behavior of moments of densities
participating in the convolution.

5. Moments of shifted distributions. For a sub-Gaussian random variable X with den-
sity p, denote by X () a random variable with density Qj p (h € R). It is sub-Gaussian, and
its Laplace and log-Laplace transforms are given by

L) = B Xt — L+
(5.1) L(h)
Kp(t)=logLy,(t)= K+ h) — K(h).

Furthermore, it has mean and variance

_ _ L'(h) o
L"(h)L(h) — L'(h)?
o7 = Var(X (h)) = *) 2(;)2 *) = K" (h).

The last equality shows that necessarily K" (h) > 0 for all & € R. Indeed, otherwise the ran-
dom variable X (h) would be a constant a.s.

The question of how to bound the standard deviation o}, from below relies upon certain fine
properties of the density p and the behavior of the function A(h) = %hz — K (h), introduced
in (3.4). As before, suppose that the distribution of X has finite Rényi distance of infinite
order to the standard normal law, so that

(5.2) p(x) <ce(x), xeR,

with ¢ = 1 + To(pll¢). Then one may control the maximum M (X (h)) = esssup, pp(x) of
densities of shifted distributions, using (4.2):

C AW
X)) < —e .

For a lower bound, we employ a well-known general relation
1
M (#)* Var(§) = —
(where the equality is attained for the uniform distribution on a bounded interval). Let us
provide the following simple argument, assuming without loss of generality that a random
variable £ has finite variance and a density with M (§) = 1. Then the function
H(x) =P{|§ — E§| = x}

is absolutely continuous, and its Radon-Nikodym derivative satisfies H'(x) > —2 a.e. in
x > 0. Since H(0) =1, we get H(x) > 1 — 2x for all x > 0 and, therefore,

00 1/2 1
Var(é):Z/ xH(x)deZf x(1 —=2x)dx = —.
0 0 12
Applying this to £ = X (h) and combining the two bounds, we obtain that
—— < M(X(h))op < ——=e®.
V12 ( ) N2
Thus we arrive at the following.
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LEMMA 5.1. Under the condition (5.2), for all h € R,

T
(5.3) op > /@e Al

Since oy, > 0, one may consider the normalized random variables
X(h)—EX(h) X(h)—
Var(X(h))  on

By (5.1), they have the moment generating function

(5.4) X(h) =

Ee'X®) = Eexp{ (X (h) — )}

- { t K/(h)}L(h+ L)
~P L(h)
and the log-Laplace transform
~ t t
(5.5) Kh(t):K<h+—>—K(h)——K/(h).
Oh on

In order to estimate (5.5) from above, assume that K (h) < %hz, that is, A(h) > 0 for all /.
For h € A, (a), the definition (4.5) implies that

1 a
K(h) > —h*>— :
()_2 n—1
and hence
t\? 1 t
Kn(t) < = <h+ >——h2+ T _Tkwm
2 n—1 oy
(5.6)

=1<L>2+ i1+ULh(h_K/(h))-

2\ oy n
Here, the term & — K'(h) = A’(h) can be estimated by virtue of the inequality (3.9), which
gives

h— K () <240 < —2
n—1

and

2
|t||h K'(h)| < <—t) +=|lh—K'®)[
oy, 2

- 1 < t )2 n a
~ 2\oy n—1
where we used ab < a2 + b2 (a,b € R). It follows from (5.6) that

~ t\2 2a
Kh(t)§<—> + .
o

n—1

Here, the right-hand side is bounded for sufficiently small 7| and sufficiently large n. One

may require, for example, that n > 4a + 1 and |¢| < \}5 o, in which case K, (1) < 1, so that

EelXh) < ot X0 | g o=1Xh) < 2e.

Using x3e~I"¥ < (%)3 1|73 (x > 0), this gives E |)/(\(h)|3 < 26(%)3 |#|=3. One can summarize
in the following statement.
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LEMMA 5.2. Ifthe Laplace transform of a sub-Gaussian random variable X is such that
A(h) =0 forall h € R, then for all h € A, (a) withn > 4a + 1, we have

I eI X(0)1/2

< 2e.
As a consequence,
E|Xh)| < Co;

up to some absolute constant C > 0.

6. Local limit theorem for bounded densities. Before we can apply the representation
(3.7), in the next step we need to establish a uniform local limit theorem with a quantita-
tive error term. Let (X;)x>1 be independent copies of a random variable X with EX =0,
Var(X) =1, B3 =E|X |3 < 00, which has a bounded density. Then the normalized sums Z,
have bounded continuous densities p, for all n > 2 satisfying

1
sup o () — ()| = O(W) (n = 00).

See, for example, [27, 28]. Let us quantify the error O-term in terms of 83 and the maximum
of density M = M (X).

LEMMA 6.1. With some positive absolute constant C, we have

M?B3
7

PROOF. Since M > 1/+/12 and B3 > 1, while M (p,) < +/2M for all n (cf. Section 4),
we may assume that n > 4.

Denote by f(¢) the characteristic function of X. By the boundedness assumption, the
characteristic functions

(6.1 SUP\Pn(X)—GD(X)\ =C

@) =Ee"?n = ft/y/n)". 1€eR,
are integrable for all n > 2. Indeed, by the Plancherel theorem,
f |f(t)| dtf/ |f(t){ a’t:2n/ px) dx <2mM.
—0 —o0 —o0

Hence, one may apply the Fourier inversion formula to represent the densities of Z,, as

1 o —itx
Pn(x) = 3 f e "™ fu(dt, xeR.
—o0

Using a similar representation for the normal density, we get

L 12/2
[Pn(x) — ()] < | fu(t) — € 2| d.
27 —00
As is well known (cf., e.g., [28], p. 109),

2 B3 _ Jn
|fn<r>—e’/2|516f|r|3 2/, Itlsﬁ
which yields

CB3

n

[ -
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with some absolute constant C. As for large values of |¢], it was shown in [9], page 145, that
for any € € (0, 1] and n > 4,

dr M

n 9 )
/|t|28|f(t)| dt < Ners exp{—ne“/(5200M7)}.

This gives

4 M
ffz exp|—con/(B2M?)).

/|t|>%‘fn(l‘)|dl‘=\/ﬁ‘/l; . |f(t)| dt <

[> B
Since M is bounded away from zero, a similar estimate holds true for the normal character-
istic function as well. As a result, we arrive at

B
Jn

with some positive absolute constants Cp and cg, Using e™ < x (x > 0), the second
term in the brackets is dominated by the first one up to the multiple of M?2. Hence, the above
estimate may be simplified to (6.1). O

|Pa () — ()] < co( 4+ Mexp{—con /(,632M2)}>

—1/2

7. Local limit theorem for shifted densities. An application of Lemma 6.1 to the nor-
malized sums of independent copies of random variables X (h) defined in (5.4) leads to the
following refinement of the representation (3.7) from Proposition 3.3, when the point x be-
longs to the critical zone A(x) < n“Tl Define

x—my x—K'&x) A®X)
Uy = = = s
* Ox Ox Ox

where we recall that m, = K’(x) and crxz =K"(x).
LEMMA 7.1. Ifthe Laplace transform of a sub-Gaussian random variable X with finite

constant ¢ = 1 + Too (pll@) is such that A(h) > 0 for all h € R, then for all x € A, (a) with
n>4(a+ 1), we have

i) _ L armiya B
p(xy/n) oy Vi

where B = B, (x) is bounded by an absolute constant.

(7.1)

PROOF. Let us return to the term Qj, p, in (3.7) with h, = h/n. By Proposition 3.2,
this density has a convolution structure. Recall that, for any random variable X with density

P =DrXx,
B 1 X
Onpix (x) = X(Qu,p)(x).

Using this notation, p, = Ps,/Jn in terms of the sum S, = X + --- + X,,. Hence, with
r=1//n,
Oh, Pn(x) = /1 (Qnps,)(x/n) = /n(Qnp) *--- % (Qnp)(x/n),

where we applied Proposition 3.2 in the last step. By the definition, Qj, p is the density of the
random variable X (k). Hence, Qj, p,(x) represents the density for the normalized sum

Zpp=(X1(h) + -+ Xn(h))//n,
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assuming that X (h) are independent. Introduce the normalized sums
(72) Znn=(X1(h) + -+ X, () /v/n
for the shifted distributions (5.4), that is, with Xy (h) = my, 4+ oy, X x(h). Thus,
Znh=mpS1 403 Zyp.
Denote by p, , the density of 21, . Then the density of Z, j is given by

TV mhﬁ) xelR

I _
pn,h(x) = _pn,h<
o, o},

At the points x,, = x4/n as in (3.7), we therefore obtain that

1 X —my
th Dn(xp) = pn,h(xn) = pn,h( ﬁ)
on on

Consequently, the equality (3.7) may be equivalently stated as

Pnx/n) o a2 —nA(h) 1 (X—mh
2w e? .
Yoy VT o)

In particular, for 7 = x, we get

1
(1.3) PN o na L Do (0x /7).
90()6\/5) Ox
We are now in a position to apply Lemma 6.1 to the sequence X (x) and write
_ B3 ()M (x)?
(7.4) Pnx(@)=¢@)+B——F=—, z€R,
Jn

where the quantity B = B, (z) is bounded by an absolute constant, 83(x) = El)A( (x)|? and
M (x) = M (X (x)). The latter maximum can be bounded by virtue of the upper bound (4.2):

M(X(x)) =0:M (X (x)) = 0 M(Qup) < \/"i A,

In this case, (7.4) may be simplified with a new B to

5 B3(x)o?
pn,x(Z) = (p(Z) + BCZTX€2A(X).

Inserting this in (7.3) with z = v, +/n, again with a new B we arrive at

pa(xy/m) 1 L pnaw-mis | p 2B _gyac.
Jn

QD(X\/_) Ox

To further simplify, assume that x € A, (a) with n > 4(a + 1). Then, by Lemmas 5.1-5.2,
Bi(x) < Ccrx_3, while crx_l < 2c¢eA™  Hence,

B3 (x)oy e~ AN < 4C2emTHAW <402, O
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8. Proof of Theorem 2.1. Recall that the assumptions (1)—(2) stated before Theorem 2.1
are necessary for the convergence T (py ||) — 0 as n — oo. For simplicity, we assume that
ng = 1, that is, X is a strictly sub-Gaussian random variable with mean zero, variance one
and with finite constant ¢ = 1 4+ T, (p||¢). In particular, the function

A(x) = %xz — K(x)

is nonnegative on the whole real line.
Sufficiency part. The critical zones A,(a) = {x € R: A(x) < %5} were defined for a
parameter a > 0 and n > 2. Choosing a =log(1/¢) for a given ¢ € (0, 1), we have by (4.6),

pn(xﬁ)
8.1 _— V2.
( ) x;:\lnrza) (p(xﬁ) =¢ ¢

In the case x € A, (a) with n > 4(a + 1), the equality (7.1) is applicable and implies

Pa(xy/n) _ 1 ( 1 )

)

where we recall that 02 = K" (x). Using (8.1), we conclude that

sup ———=——< sup —+O0
xedn(@ PN T xea,(a) Ox

1 1
I+ Too(pullg) < sup —+cﬁs+0(—).
vn

x€A,(a) Ox

Thus, a sufficient condition for the convergence T, (pynll@) — 0 as n — oo is that, for any
g€ (0, 1),

lim sup sup o, =1L
n—>0o0 xeA,(log(l/¢))

Equivalently, we need to require that liminf,_, .o infyea, @) K "(x) > 1 for any a > 0, that is,

limsup sup A”(x) <0.

n—>oo xeA,(a)

Since A(x) = O(1/n) on every set A, (a), the above may be written as the following conti-
nuity condition:

8.2 li A”(x),0) =0.
(8.2) A(}ggomaX( (x),0)

Necessity part. To see that the condition (8.2) is also necessary for the convergence in T,
let us return to the representation (7.1). Assuming that 7o (p, ||¢) — O, it implies that for any
a>0,

1 1
(8.3) limsup sup — exp{—n (A(x) + —v)%)} =<1,

n—>00 xeA,(a) Oy 2

where v, = A’(x)/oy. Recall that
6
A (x)? <2A(x), UX_Z < — %A
T

(cf. Remark 3.5 and Lemma 5.1). Hence,

24 12
v? < @) < ;czezA(x)A(x) <12¢%A(x),

2
Ox
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assuming that x € A, (a) with @ < 1/2 and n > 2 in the last step. Since nA(x) < 2a on the
set A, (a) and ¢ > 1, it follows that

1, 5 14¢?
A(x)+§vx <T7c"Alx) < —a.
n

Thus, (8.3) implies that
1
limsup sup — <el4C 0<a<1/2.
n—>00 xeA,(a) Ox

Therefore, for all n > n(a),

. _ 2
inf K"(x)>e 309,
x€A,(a)

Since a may be as small as we wish, we conclude that, for any ¢ > 0, there is 6 > 0 such that
Ax) <8=K"(x)>1—¢,0r A(x) <8 = A”(x) < &. But this is the same as (8.2). [

One wide class of strictly sub-Gaussian distributions with mean zero and variance one is
described in terms of the Laplace transform L (1) = E ¢’ X via the potential requirement (2.2),
that is,

(8.4) L) <(1—8)e/?
for all 7o > 0 and |t| > 7y with some § = 6(#y), & € (0, 1). In this case, the log-Laplace trans-
form and the A-function satisfy

K@) < %zz +1log(1—8), A(t)>—log(l —29).

Hence, the approach A(¢#) — O is only possible when ¢+ — 0. But, for strictly sub-Gaussian
distributions, we necessarily have A(¢) = O(t*) and A” (1) = O(#?) near zero. Therefore, the
condition (8.2) is fulfilled.

COROLLARY 8.1. If a random variable X with mean zero, variance one and finite dis-
tance Too(p|l@) satisfies the separation property (8.4), then Too(pnl|l@) — 0 as n — oo.

9. Characterization in the periodic case. Examples. Let us apply Theorem 2.1 to the
Laplace transforms L(¢) with

9.1) W) =Lt)e P =EeXe 2, 1€R,

being periodic, with some period /& > 0. Suppose that EX = 0, Var(X) = 1, and assume that:
(1) Z, has density p, for some n = ng such that T, (py||¢) < 00;
(2) X is strictly sub-Gaussian, that is, L(z) < e’ 2/ 2 or equivalently W (z) < 1 forall r € R.
PROOF OF THEOREM 2.3 (FIRST PART). We need to show that the convergence

Too(pnll@) — 0 is equivalent to the assertion that, for every 0 < ¢ < h,

(9.2) i) =1= V') =0.

First, note that due to W(¢) being analytic, the equation W(¢) = 1 has finitely many so-
lutions in the interval [0, 4] only, including the points # =0 and ¢ = & (by the periodicity).
Hence, the condition () in Theorem 2.1 may be ignored, and we obtain that 7o, (py||¢) — O
as n — oo, if and only if

(9.3) A”(t) = 0 for every point ¢ € [0, h] such that A(¢) =0.
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Here, one may exclude the endpoints, since A”(0) = A”(h) = 0, by the strict sub-Gaussianity
and periodicity. As for the interior points ¢ € (0, 2), note that A(r) = —log W (¢) has the
second derivative

V()R -vve o,
\IJ(I)Z =-v (t)

at every point ¢ such that ¥ (z) = 1 (in which case W’(¢) = 0 due to the property ¥ < 1). This
shows that (9.3) is reduced to the condition (9.2). [

AU(I) —

In order to describe examples illustrating Theorem 2.3, let us start with the following.

DEFINITION. We say that the distribution p of a random variable X is periodic with
respect to the standard normal law, with period & > 0, if it has a density p(x) such that the
function

px) dpx)

19=00 "y

is periodic with period 4, that is, g(x + h) = g(x) for all x € R.

eR,

Here, g represents the density of p with respect to the standard Gaussian measure y. We
denote the class of all such distributions by §, and say that X belongs to §j. Let us briefly
collect and recall without proof several observations from [10] on this interesting class of
probability distributions (cf. Sections 10-13).

PROPOSITION 9.1. If X belongs to §y, then X is sub-Gaussian, and the function V(t) in
(9.1) is h-periodic. It may be extended to the complex plane as an entire function. Conversely,
if W(t) for a sub-Gaussian random variable X is h-periodic, then X belongs to §j,, as long
as the characteristic function f(t) of X is integrable.

Since
() = L(it) = W(in)e "2,

the integrability assumption in the reverse statement is fulfilled, as long as W(z) has order
smaller than 2, that is, when |V (z)| = O (exp{|z|*}) as |z| — oo for some p < 2.

The periodicity property is stable under convolutions: The normalized sums Z,, belong to
shﬁ, as long as X belongs to §p.

. . . . . 2
This class contains distributions whose Laplace transform has the form L(t) = W(z) e’ 2,
where W is a trigonometric polynomial. More precisely, consider functions of the form

N
W()=1—cP(t),  P@t)=ao+ Y_(axcos(kt)+ bysin(kt)),
k=1

where ay, by are given real coefficients, and ¢ € R is a nonzero parameter.

PROPOSITION9.2. If P(0) =0 and |c| is small enough, then L(t) represents the Laplace
transform of a sub-Gaussian random variable X with density p(x) = q(x)p(x), where q(x)
is a nonnegative trigonometric polynomial of degree at most N .

Necessarily ¢ is bounded, so that T (p|l¢) < o0.
As for the requirement that P(0) = agp + a1 + --- + ay = 0, it guarantees that
q g
[%o. p(x)dx = 1. In order to apply Theorem 2.3, there are two more constraints coming

from the assumption that EX =0 and EX2 = 1.
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COROLLARY 9.3.  Suppose that the polynomial P(t) satisfies:

(1) P(0)=P'(0)=P"(0)=0;
(2) P(t) >0 for0 <t < h,where h is the smallest period of P.

If ¢ > 0 is small enough, then L(t) represents the Laplace transform of a strictly sub-
Gaussian random variable X. Moreover, if P(t) > 0 for 0 <t < h, then Too(pull¢) — 0
asn — oo.

In terms of the coefficients of the polynomial, the moment assumptions P’(0) = P”(0) =0
are equivalent to le(vzl kb, = Z,]CVZI k*ax = 0. The assumption (2) implies that 0 < W(r) < 1,
and if P(¢) > 0 for O <t < h, then the equation W (#) = 1 has no solution in this interval.

EXAMPLE 9.4. Consider the transforms of the form
9.4) L(t) = (1 — csin™ (1)) e /2

with an arbitrary integer m > 3, where |c| is small enough. Then EX =0, EX 2 —1, and the
cumulants of X satisfy yx(X)=0forall3 <k <m — 1.

Moreover, if m > 4 is even, and ¢ > 0 is small enough, the random variable X with the
Laplace transform (9.4) is strictly sub-Gaussian. Hence, the conditions in Corollary 9.3 are
met, and we obtain the statement about the Rényi divergence of infinite order. In the case
m =4, (9.4) corresponds to

.4 1
P(t) =sin"t = 3 (3 —4cos(21) + cos(4t)).

EXAMPLE 9.5. Put
9.5) P(t) = (1 —4sin®1)*sin*7.
Then P(t) = O(t*), implying that P(0) = P’(0) = P”(0) = 0. Note that W(¢) = 1 — cP(¢)
is w-periodic, and & = 7 is the smallest period, although
VO0)=W(t)=VY(r)=1, tH=mr/6.

As we know, if ¢ > 0 is small enough, then L(¢) = 1 —cW (¢) represents the Laplace transform
of a strictly sub-Gaussian random variable X. In this case, the last assertion in Corollary 9.3
is not applicable. Thus, the property that 4 is the smallest period for a periodic function W ()
such that 0 < W(¢) <1 and W (h) = 1 does not guarantee that 0 < W(¢) < 1for0 <t < h.

Nevertheless, all assumptions of Theorem 2.3 are fulfilled for sufficiently small ¢ > 0 with
h =, and we may check the condition (9.2). In this case,

W) =1—cO(r)?, Q(t) = (1 — 4sin®t) sin?t = sin’r — 4sin*7,
so that W”(r) = —2cQ'(¢)? at the points ¢ such that Q(r) = 0, that is, for r = 9. Hence,
V(1) =0« Q'(t) =0. In our case,
Q'(t) =2sint cost — 165sin’ 7 cost = sin(21)(1 — 8 sin’ 1),
and Q'(tg) = _%ﬁ # 0. Hence, W’ (19) # 0, showing that the condition (9.2) is not fulfilled.
Thus, the CLT with respect to T, does not hold in this example.

The examples based on trigonometric polynomials may be generalized to the setting of
27 -periodic functions represented by Fourier series

o0
P(t)=ap+ Z (ax cos(kt) + by sin(kt)).
k=1
Then the assertions in Proposition 9.2 and Corollary 9.3 will continue to hold, as long as the
coefficients satisfy Y 72, K12 (lak| + |bi|) < o0.
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10. Richter’s local limit theorem and its refinement. We now turn to the problem
of convergence rates with respect to T,, which can be explored, for example, under the
separation-type condition (2.2). In this case, it was shown in Corollary 4.3 that p,(x) is
much smaller than ¢(x) outside the interval |x| = O(4/n). In the region |x| = o(y/n), an
asymptotic behavior of the densities p,, of the normalized sums

Zn=(X1+--+Xp)/v/n
is governed by the following theorem due to Richter [30]. Assume that (X, ),> are indepen-

dent copies of a random variable X with mean EX = 0 and variance Var(X) = 1.

THEOREM 10.1. Let E !Xl < 0o for some ¢ > 0, and let Z,, have a bounded density for
some n. Then Z,, with large n have bounded continuous densities p, satisfying

b e =exp{3—;k(%)}<l o))

uniformly for |x| = o(y/n). The function A(z) is represented by an infinite power series which
is absolutely convergent in a neighborhood of z = 0.

The corresponding representation
o
(10.2) A=)
k=0

is called Cramer’s series; it is analytic in some disc |z| < 7¢ of the complex plane. The proof of
this theorem may also be found in the book by Ibragimov and Linnik [18] (cf. Theorem 7.1.1)
where it was assumed that X has a continuous bounded density. The representation (10.1) was
further investigated there for zones of normal attraction |x| = o(n%), o < %

One immediate consequence of (10.1) is that

Pn(x)
p(x)

—1 asn— o0

(10.3)

uniformly in the region |x| = o(n'/%). However, in general this is no longer true outside
this region. To better understand the possible behavior of densities, one needs to involve
the information about the coefficients in the power series (10.2). As was already mentioned
in [18], Ag = %y3, A= ﬁ (ya — 3)/32). However, in order to judge the behavior of A(z) for
small z, one should describe the leading term in this series. The analysis of the saddle point
associated to the log-Laplace transform of the distribution of X shows that

Vn
m!

(10.4) AMz)="27"3 4 0(z|™?) asz— 0,

where y,, denotes the first nonzero cumulant of X (when X is not normal). Equivalently, m
is the smallest integer such that m > 3 and EX" # EZ™, where Z ~ N (0, 1). In this case,
Vm = EX™ —EZ™.

Using (10.4) in (10.1), we obtain a more informative representation

Pu(X) B Vi XM xmtl 14 |x|

which holds uniformly for |x| = o(y/n). With this refinement, the convergence in (10.3) holds
true uniformly over all x in the potentially larger region

11
x| <emn2™m  (ep — 0).
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For example, if the distribution of X is symmetric about the origin, then y3 = 0, so that
necessarily m > 4.

Nevertheless, for an application to the T,-distance, it is desirable to get some information
for larger intervals such as |x| < 7o/n and to replace the term 0( ) in (10.5) with an

explicit n-dependent quantity. For this aim, the following refinement of Theorem 10.1 was
recently proved in [9].

THEOREM 10.2. Let the conditions of Theorem 10.1 be fulfilled. There is t9 > 0 with
the following property. Putting Tt = x //n, we have for |t| < 1,

(10.6) Pulo) _ e’””(f)—/“”(l +0(n! (1ogn)3)>,
@(x)

where u(t) is an analytic function in |t| < 19 such that (1 (0) =
Here, similar to (10.4),

_ 1 m—2 m—1
wo) =g oyt o(lI"™).

As a consequence of (10.6), we have the following assertion, which was also derived in
[9] (note that it cannot be obtained on the basis of (10.1) or (10.5)).

COROLLARY 10.3. Under the same conditions, suppose that first nonzero cumulant y,,
of X is negative and m > 4 is even. There exist constants tg > 0 and c > 0 with the following

property. If |T| < 19, T = x/+/n, then

putx) _ |, ellogn)®

10.7
(107 px) — n

PROOF OF THEOREM 2.2. It remains to combine Corollary 4.3 with Corollary 10.3 and
note that, for any strictly sub-Gaussian random variable X with variance one, m is even
and y;, < 0. Indeed, the log-Laplace transform of the distribution of X admits the following
Taylor expansion near zero:

K(t):logIEe’X t +Zyk k

1
=t +y’"t + 0™ t),

which is a definition of cumulants. Hence, the strict sub-Gaussianity, that is, the property
K@) < %tz for all # € R implies the claim. [

PROOF OF THEOREM 2.3 (CONVERGENCE PART). For simplicity, let ng = 1, so that
the random variable X has density p with Too(pll) < 00. By the assumption, EX = 0,
Var(X) =1 and

L) =EeX =w(@)e?, 1eR,

for some periodic function W (¢) with period 4 > O such that 0 < W(¢) <1 forall 0 < ¢ < h.
Hence,

Lt/ =Ee'Z =W, ()12, W,(t) = W(t//n)",
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where the function W, (r) has period i+/n. Since the density p is bounded, the characteristic
function of X is square integrable. Hence, the characteristic function of Z, is integrable
whenever n > 2. In this case, we are in position to apply Proposition 9.1 to the random
variable Z,, and conclude that it has a continuous density p,, which is periodic with respect to
the standard normal law with period z+/n. That is, p,(x) = ¢, (x)¢@(x) for some continuous,
periodic function g,, with period i+/n. We need to show that

(logn)?

(10.8) sup (gn(x) — 1) = O( ) as n — o0o.
X
In view of periodicity, one may restrict this supremum to the interval 0 < x < h/n. But, if
0 < x < 194/n, where 19 is taken as in Corollary 10.3, we obtain the desired rate due to (10.7).
Here, without loss of generality one may assume that 7y < k. Since g, (x) = ¢, (x — hi/n),
the same conclusion is also true, if we restrict the supremum to (h — 19)+/n < x < h\/n.
Finally, if t9./n < x < (h — 19)+/n, we apply the bound (4.3), which gives

n—1
n(x) < cﬁw(%) =14 Tu(pllo).

Since W(¢) is continuous, sup, -,<,_,, ¥ () < 1. Hence, the expression on the right-hand
side is exponentially small for growing n. Collecting these estimates, we arrive at (10.8). U

11. Examples based on weighted sums. Here, we describe some examples illustrating
Theorem 2.2. It involves the separation condition (2.2) on the Laplace transform,

(11.1) sup[e " PEeX] <1 forallfg > 0,

|t1=10

and states the following speed of convergence in the CLT:

(logn)?
n

(11.2) Doo(pn||<p)=0< > as n — oo,

provided that the necessary condition Do (py|l¢) < oo for some n = ng holds, where p,, de-
note the densities of the normalized sums Z,, constructed for independent copies of a random
variable X with EX =0, Var(X) = 1.

While in general this condition is rather delicate, in the simplest case ng = 1, it reduces to
the pointwise sub-Gaussian bound

(11.3) p(x) =Mo(x), xeR,

which should hold with some constant M for a density p of the random variable X. This
property is obviously fulfilled, when the density p is bounded and compactly supported; the
rate (11.2) holds as well for a family of probability distributions whose Laplace transform
contains a periodic component (see remarks after Proposition 9.2). We now consider further
examples where the density p is representable as a “weighted” convolution of at least two
densities satisfying (11.3). More precisely, we have the following.

COROLLARY 11.1. Assume that X satisfies (11.1) and is represented as
(11.4) X =cono+cin1 + cana, c%+c%+c%=l,c1,cz>0,

where the independent random variables ni, k =0, 1,2, are strictly sub-Gaussian with vari-
ance one and satisfy Doo(nx||@) < 00 for k =1, 2. Then the CLT holds with rate (11.2).
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As an interesting subclass, one may consider infinite weighted convolutions, that is, ran-
dom variables of the form

o [e.e]
(11.5) X= &, Y ap=1
k=1 k=1

COROLLARY 11.2. Assume that the i.i.d. random variables & are strictly sub-Gaussian
and have a bounded, compactly supported density with variance Var(§1) = 1. If &; satisfies
(11.1), then the CLT holds with rate (11.2).

This statement includes, for example, infinite weighted convolutions of the uniform distri-
bution on a bounded symmetric interval.
By Theorem 2.2, Corollary 11.1 follows from the next general assertion.

LEMMA 11.3. Suppose that the random variable X is represented in the form (11.4),
where the random variables no, n1, N2 are independent and possess the properties:

(a) no is strictly sub-Gaussian with Var(ng) = 1;
(b) n1, n2 have densities q1, g2 such that qx(x) < Myp(x) for all x € R with some con-
stants My (k=1,2).

1

Then X has a density p satisfying (11.3) with constant M = WMI M.

PROOF. The case cg =0 is simple. Then X has density

1 00 x —
p(x) =—— cn( y>qz(l>dy, x eR,
Ccl Ccl

C1€2 J—o0

which, by the assumption, does not exceed

M M o0 _
1 zf w(x y)so(l)dy:M]Mzso(x)-

c1cy J-oo Cl C1

Hence, (11.3) is fulfilled with constant M = M| M, (which is better than what is claimed in
the lemma, since 2cicy < 1).

In the basic case ¢y > 0, introduce the characteristic functions fz(¢) of nx and put gz (¢) =
Ji(cxt), k =0, 1, 2. Since the densities g1, g are bounded, they belong to L%(R) together
with their characteristic functions f1, f>, according to the Plancherel theorem. The same is
true for g1, g2, so that the characteristic function of X,

(11.6) () =go(t)g1(1)g2(1),

is integrable on the real line (using |go(¢)| <1 for all # € R). As a consequence, the random
variable X has a continuous density described by the inversion formula

(11.7) p(x) = % f_o; e " f(t)dr, xeR.

Moreover, the pointwise sub-Gaussian bounds on the densities gy in b) for k = 1, 2 ensure
that E "% < oo for A < %, implying that the random variables 7; are sub-Gaussian. Since g
is also sub-Gaussian, we conclude that X is sub-Gaussian as well. Hence, all g () and f(¢)
may be extended from the real line to the complex plane as entire functions of order at most
2, and thus, (11.6) holds true for all r € C.
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For definiteness, let x < 0 in (11.7). We use a contour integration to obtain a different
representation for p(x). Fix T > 0, y > 0, and apply Cauchy’s formula for the oriented
contour consisting of the segments [T, T, [T, T +iy]l, [T +iy, —T +iyl,[-T +iy, —T],

T . y o .
f e " f(n)dt + f e THWX £(T + i) dh
(11.8) - 0
T o y . .
:/ e—’<f+’y)Xf(t+iy)dz+/ e {CTHMY ¢ (T 4 in)dh.
-T 0

Here, the two integrals taken over the interval [0, y] are vanishing as T — oo. To prove this,
first let us note that the functions

G =e " q(x), xeRk=1,2),

are integrable for every & € R and have the Fourier transform

o . L
Gin(t) = / ¢ g () dx = Bel CHIIE — f (2 4 i),

—00

We may therefore conclude by applying the Riemann— Lebesgue lemma that f(t +ih) — 0
as |t| = oo. Moreover, this convergence is uniform over all 0 < h < y, which is due to the
assumption b). Indeed, since the mapping & — g , from [0, 2] to LY(R) is continuous, for
any ¢ > 0, one can choose the points 0 = hg < h| < --- < hy =y such that

lgk,n — qin;llpr <€ forall helhj, hji], 0<j<N-—1.

In particular, sup, |gk.»(t) — @\k,h, (t)] < €. By the Riemann-Lebesgue lemma, for every j,
there is ¢; > 0 such that SUP|;|>; |qk.n; (t)] < e. As a consequence,

sup sup | fx(t +ih)| < 2e,
hel0,y] 7|=T

by choosing T = max{t{, ..., ty}. A similar property holds true for gx, k = 1, 2 and, there-
fore, for the characteristic function f in (11.6), we get

sup sup |f(t+ih)| >0 as T — oco.
hel0,y]t|=T

As a result, in the limit as 7 — oo the identity (11.8) leads to the equivalent variant of
(11.7),

eyx o0 .
Py = / eIt 4 iy) d,
27 —00

which yields

eyx e.¢] .
(11.9) p(x)fz—/ | f(t+iy)|dt.
T J—o0
In the next step, we need to estimate the integrand in (11.9). In view of the bound,
|g0(t +iy)| =|E & OUHIM| <00 = gy (iy),
equation (11.6) gives

| +iy)| < goliy)|g1(t +iy)||g2(t +iy)].



CLT FOR RENYI DIVERGENCE 475

Applying this in (11.9) and using Cauchy’s inequality, we get

1 o0
px) < e’ goliy) 7 / lg1(r +iy)||g2(t +iy)|dt
T J—o00

, ) 1 > 0 /2,1 poo s 1/2
< e go(iy) (2—f lg1(t +iy)| dt) (—/ |g2(t +1iy)| dt)
T J—oo —00

2
e folicoy) ( [ . 2 N2 . 2 \'/?
- Tm </oo|f1(t+lcly)| dt) (/Oo|f2(t+lczy)| dt) )

Applying the Plancherel theorem and using the pointwise sub-Gaussian bound in (b), we get

1 o . 2 o —2cryx 2
_271/ | fi(t +icky)] dt=/ e Mgl (x)dx
o0

o0
00 2
< M,%/ e 22 (x) dx = Mi e
00 N

. . . _ 2.2 . .
In addition, by the assumption a), fo(icoy) = Ee 00 < ¢Y"/2, Combining these esti-
mates, we arrive at

yx
€ MM, e(c%+c%+c§)y2/2.

V2¢cico 21

It remains to choose y = —x and recall the assumption c(z) + cl2 + c% =1. 0

px) <

We conclude this section with the following.

PROOF OF COROLLARY 11.2. To apply Theorem 2.2, we only need to check that X has a
density p(x) satisfying (11.3). Let g (x) denote the common density of &, which is supposed
to be bounded and compactly supported. Without loss of generality, let a; > ar > --- > 0.

Case 1: a; =1 and a; =0 for all k > 2. Then p = ¢, so that p(x) < M¢(x) a.e. for some
constant M > 1.

Case 2: ap > 0. Then X = cono + c1n1 + ¢c2n2, where

o
cono=Y ax, m=£&.m=%&, c=a,2=a.
k=3

If a3 > 0, then ¢g = /1 — al2 — a%, so, no is well-defined, strictly sub-Gaussian, and has
variance one. Otherwise, we may put cong = 0. By Lemma 11.3, the relation p(x) < Mg(x)

a.e. holds true with constant M = «/ﬁM ]2, thus proving (11.3). [
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