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1 Introduction
1.1 Background and studied objects

Given amatrix A € R"*" and arandom vector X € R”, the Hanson—Wright inequality
provides a tail bound for the chaos X7 AX —EXT AX. In the original work [1], X was
assumed to have independent subgaussian entries whose distributions are symmetric
about 0.

This result has been improved and adapted to various settings in a number of works,
for example [2] gives a version which holds for vectors with general subgaussian entries
without the symmetry assumption of the distribution:

Theorem 1 (Theorem 1.1 from [2]) Let A € R"*". Let X € R" be a random vector
with independent entries such that EX = 0 and such that X has a subgaussian norm
of at most K. Then for every t > 0,

12 t
K4Al%" K2 Alla—2

P(XTAX —EXTAX| > 1) <2exp |:—c min {

where || Al is the Frobenius and ||Al|2—2 the spectral norm of A.

Today, the Hanson—Wright inequality is an important probabilistic tool and can be
found in various textbooks covering the basics of signal processing and probability
theory, such as [3, 4]. It has found numerous applications, in particular it has been a
key ingredient for the construction of fast Johnson—Lindenstrauss embeddings [5].

For subgaussian X € R”, linear expressions » ;_, ax Xy can be controlled by
Hoeffding’s inequality, while quadratic (order 2) expressions XTAX =
Z;’ x=1 Aj kX Xy can be controlled by the Hanson-Wright inequality. Thus, it is
natural to wonder to what extent such control extends to a higher-order subgaussian
chaos of the form

D AiigXiy e Xy ey

Expressions of this type for subgaussian vectors have been considered in [6] where
they are controlled using specific tensor norms of the arrays of all expected partial
derivatives of certain degree with respect to the entries in X.

In contrast, for independent random vectors X D XD the decoupled chaos

n
1 d
Yoo AnaX) X )

i1,02,...,ig=1

can be controlled with simpler bounds and has been considered in multiple previous
works for numerous different distributions of the random vectors [7-9].

In the course of adapting fast Johnson—Lindenstrauss embeddings to data with Kro-
necker structure as introduced in [10] (see also [11, 12]), one encounters expressions of

W Birkhauser



The Hanson-Wright inequality... Page3of35 14

the form (XM @ - @ X TAXD @ .. ® X@) which are somewhat intermediate
between (1) and (2), as they can be expanded as

n
1 d 1 d
N Aiigiger i X X O XD XD 3)

ld+1 iod *
i1, i24=1

In the case that A is of the form B” B for a matrix B (suitably reindexed), this
expression can be rewritten as the square of

IBXV @ @ XDy, 4

a quantity of interest studied by Roman Vershynin in the context of random tensors
[13]. Hence, understanding (3) can also help understanding (4), see Sect. 3.4 below.

Even though (3) can be cast as a specific case of (1) for which [6] provides optimal
bounds, these bounds are not straightforward to use in this specific situation since they
are given in terms of partial derivatives and not in terms of the coefficients A;, . i,

The main results of this paper provide moment estimates for the semi-decoupled
chaos process (3) that are easier to use as they are explicitly given in terms of the coeffi-
cients A;, . i, Our bounds imply improved estimates for (4) and lay the foundations
for an order-optimal analysis of fast Kronecker-structured Johnson-Lindenstrauss
embeddings. We refer the reader to our companion paper [14] for a discussion of
the implications in this regard. We nevertheless expect that our results should find
broader use beyond these specific applications.

1.2 Previous work

For the case where X (1 ..., X (@) are independent Gaussian vectors, the concentration
of (2) has been studied in [7] which provides upper and lower moment bounds which
match up to a constant factor depending only on the order d. We will obtain our main
results for subgaussian vectors by careful reduction to the Gaussian bounds.

Higher order chaos expressions have also been studied for distributions beyond
Gaussian. Specifically, [15, Section 9], considers (1) for the case of Rademacher
vectors. However, the bounds are more intricate than in [7] and the coefficient array
A= (A i d);’l ’’’’’ i,—1 must satisfy a symmetry condition and be diagonal-free, i.e.,
A, ..i; = 0if any two of the indices iy, ..., iy coincide.

Upper and lower bounds on the moments of (2) are shown in [8, 9] for the case of
symmetric random variables with logarithmically concave and convex tails, meaning
that for a random variable X € R, the function t — —logP(|X| > 1) is convex or
concave, respectively. However, for general subgaussian random variables, neither of
these has to be the case. In addition, these works only consider the decoupled chaos
(2) and provide a decoupling inequality to control (1) for diagonal-free A.

Upper moment bounds for general polynomials of independent subgaussian random
variables are provided in [6]. Similar to our work, the authors utilize the decoupling
techniques of [16]. Since (3) is a polynomial in the entries of XD XD it can
also be controlled using the results from [6]. Because the aforementioned work also
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shows that these moment bounds are tight for the case of Gaussian vectors, one of the
main results (Theorem 3) of our work can also be shown using their results. However,
their result bounds the corresponding L, norms in terms of norms of the array of all
d" < 2d expected partial derivatives, meaning that significant additional work would
be required to relate these derivatives to the expressions in Theorem 3. We believe,
that our approach is not much longer but more insightful. In addition, it provides the
decoupling result Theorem 4 which will be of independent interest.

More work on related topics include [17, 18] where upper and lower bounds for
the case of random variables satisfying the moment condition || X||2, < a||X||, are
considered for the case of positive variables of order 2. The recent work [19] provides
similar bounds to [6] for distributions of bounded 1/, norm fora € (0, 1] (ora € (0, 2]
for some fo their results), such as subexponential distributions. Like in [6], their bounds
are given in terms of partial derivatives, not directly in terms of the coefficients.

The decoupling technique used in many proofs of the standard Hanson—Wright
inequality relates X7 AX to X AX where X is an independent copy of X. This
approach was first introduced in [20], already in a general higher-dimensional form.
The general idea is to upper bound convex functions (e.g. moments) of (1) by the
corresponding expressions of (2), up to a constant. Beside independent, symmetrically
distributed entries of the random vectors, the result also requires the coefficient array
to be symmetric and diagonal free.

The subsequent work [21] has also shown the reverse decoupling bound, up to
constant factors, proving that through (2), one can also provide lower bounds on
the moments of (1) with the same assumptions on the coefficient array. However,
in some applications it can be interesting to consider non-diagonal-free coefficient
arrays. For example, in the scenario of |[B(XV ® - -- @ X (@) ||%, the coefficient array
BT B cannot be expected to fulfill the diagonal-free condition in general. The work
in [16] lifts the restriction of a diagonal-free coefficient array and bounds the tails of
slight modifications of (2) and (1) by each other up to certain constants in the case of
Gaussian random variables.

The concentration of the norm (4) has recently been studied for the subgaussian
case in [13]. It is shown that

2
ct
P(‘”B(xm Q@ XDy, — ||B||F‘ > r) <2exp <_—dnd1||B||2 ) )
2—2

for an absolute constant ¢ and for 0 < ¢ < 2n% || B|l2—2. This bound suggests that
techniques like the chaos moment bounds in [7] could be applied to this problem,
which is what we do in this work and leads to Theorem 6 below.

1.3 Overview of our contribution

The goal of this work is to provide upper and lower bounds for the moments of
the deviation of (3) from its expectation for vectors with independent subgaussian
entries (Theorem 3 below). Key steps of the proof include a decoupling inequality
for expressions of the form (3), Theorem 4, and a comparison to Gaussian random
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vectors. Finally, based on our results for (3), we provide a concentration inequality for
(4) as stated in Theorem 6 which extends previous results of [13].

Possible applications of such results include recent developments in norm-
preserving maps for vectors with tensor structure in the context of machine learning
methods using the kernel trick [10-12].

1.4 Notation

Our results on X7 AX where X is a Kronecker product of d random vectors will
depend crucially on the structure of the coefficient matrix A rearranged as a higher-
order (specifically order 2d) array. As such, we must establish sophisticated notation
for such arrays and their indices.

Consider a vector of dimensionsn = (n1, ny, ..., ng) andasubset I C [d]. We call
afunctioni : I — N a partial index of order d on [ if foralll € I,i; :=i(l) € [ny].
Assume there is exactly one such function if / = (. If I = [d], then i is called an
index of order d. We denote the set of all partial indices of order d on I as J"(I); the
set of all indices of order d is denoted by J" := J"([d]). J" can be identified with
[n1] x - x [ng].

Afunction B : J" — Riscalled anarray of order d. Because of the aforementioned
identification, we also write B € R"1**"d —: R" For I C [d], we define R"(I) to
be the set of partial arrays B : J"(I) — R.For I = [d], this s just the aforementioned
array definition.

We denote

IBl2:=| Y B}

ieJ"(I)

for the Frobenius norm of the (partial) array where B; := B(i) are its entries.
For disjoint sets I, J C [d] and corresponding partial indices i € J"(I), j €
J"(J), define the partial index i x j € J"(I U J) by
e ij iflel
ixj)y = 6
(BT {hiﬂe]. ©
We will often work with arrays of order 2d whose dimensions along the first d
axes are the same as the dimensions along the remaining d ones. We use the notation
n>x% = (ny,...,ngq,n1, ..., ng) to denote such arrays.
Forsets I C [2d], J C [d] suchthat I N (J +d) = @ and for corresponding partial
indicesi € J"(I), j € J"(J), define the partial index i +j € J"X2 (IUJ +d))by

o i iflel
i+ = 7
G+ [hﬂiﬁleJ+d. 2

Fori € J"(I)and J C I, defineiy € J"(J) to be the restriction of i to J, i.e.,
(iy) =i foralll € J.
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As suggested by the explanations above, our convention is to use bold letters for
higher order arrays (e.g., A) while their entries are denoted in non-bold letters (e.g.,
A;). For some of our results, we will convert matrices into higher-order arrays by
rearranging their entries. In these cases, we will denote the matrices in non-bold
letters and use the same letter in bold for the array, e.g., A and A. For the entries, it
will be clear from the indices which object is being referred to. Besides that, we will
also always use bold letters for array indices (e.g., i), for vectors of array dimensions
(e.g. n), and for the set J".

We denote 1d, € R"*" for the identity matrix, ||A| r for the Frobenius norm of a
matrix, and || A||2— 2 for the spectral norm of a matrix.

For a random variable Y € R, we define [|Y||z, := (E|Y|P)Y/P and we define the
subgaussian norm [|Y ||y, = SUp =1 I1Yllz,//p- For a random vector X € R", we
define the subgaussian norm || X|ly, = sup,crs jy,=1 (X, v)[ly,, and we call X

isotropic if EXXT = Id,.

1.5 Previous relevant results

Since our result is based on the bounds given by Latala in [7], we also consider the
following norms which are also used in that result. In our notation, the norms of interest
are stated as follows.

Definition 1 Forn € N? and an array A € R”, we define the following norms for any
partition I, ..., I, of [d].

1
1Alg,...1, = sup > iy, o).
aWeR"(I),...aWeR (L), jejn
e [lo=-=lla2=1
For example, when d = 2, the array A is a matrix and || - [|{1 2} coincides with the
Frobenius and || - [|{1},2; with the spectral norm. Latala [7] proved the following upper

and lower moment bounds for a decoupled Gaussian chaos of arbitrary order. Even
though it is only shown for p > 2in [7], itholds for all p > 1 as explained in Remark 1
below.

Theorem 2 (Theorem 1in [7]) Letn € N, A e R", p > 1.

Let S(d, k) denote the set of partitions of [d] into k nonempty disjoint subsets.
Define

d
mp(A) =Y p* > Al ®)
k=1

(I, I )eS(d k)

Consider independent Gaussian random vectors g(” ~ N, Idy,), ..., g(d) ~
N(O, Idy,). Then
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0
C(d)mp(A) <X A]]e&| =c@mya),

ieJ" leld] L,

where C(d) > 0 is a constant that only depends on d.

Remark 1 Theorem 1 in [7] only shows this statement for p > 2. However, by a small
adjustment, we can see that it also holds for 1 < p < 2 with a possibly different C(d).

Let X := ) i yn Ai [ ey gfll). For the upper bound we have for 1 < p < 2,

XNz, < IX]lL, = C(d)ma(A) = 2%C(d)mp(A)-

For the lower bound, we consider the recent work [22] about a generalized Gaussian
chaos with values in an arbitrary Banach space. Theorem 2.1 in their work states the
lower bound

Z > PPRIAllp < 1, ©)
Jc[d]PeP(J)

for all p > 1, where P(J) is defined as the set of all partitions of J (into non-empty,
pairwise disjoint sets) and || A || p, defined in (2.2) of [22], is a non-negative expression
that coincides with our definition of ||A|ly,,.. 1 if P = (11, ..., I;) is a partition of

the entire set [d]. Therefore we can restrict the sum over J in (9) to the term J = [d]
and obtain

> PP RAllp < XL,
PeP(d])

mp(A) =

C(d) C(d)

2 Main results

The main contribution of our work is the following result which gives a generalization
of the Hanson—Wright inequality (Theorem 1) in terms of upper and lower moment
bounds. Note that the operators x and - are defined in (6) and (7).

Theorem3 Ford > 1, let n = (ny,...,ng) be a vector of dimensions, and let
N =ni...nq.
Let A € RV*N gnd XM e R . XD ¢ R pe random vectors with indepen-

dent, mean 0, variance 1 entries with subgaussian norms bounded by L > 1. Define
X =XV®.. -® XD, There exists a constant C(d), depending only on d, such that
forall p > 1,

HXTAX _ExTAX

< C(d)ym,.

P
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The numbers m, are defined as follows. By rearranging its entries, regard A as an
array A € R of order 2d such that

Tay — , (O30
xTAx = Y A [] x5 X
ii'en leld]

For any I C [d] and for I¢ = [d\I, define A R"XZ(IC U +d)) by
()
Ay = D0 Awwrisi (10)
keJ"(I)

foralli,i' € J"(I°).
For T C [2d] and 1 < k < 2d, denote by S(T , k) the set of partitions of T into k
sets. Then for any p > 1, define

2d

my =13 pt Y > 1A DN ....-
1

K= IC[d]  (I1,...I)eS(I)UUIC+d),k)
1#[d]

Ifin addition, XM ~ N, Idy)), ..., X@ ~ N (O, Id,,) are normally distributed
(i.e. L is constant), and A satisfies the symmetry condition that for alll € [d] and any
i,i' e J"([dN\IY), j, j' e J"AD,

AGis )i xjhy = AGxjH i) (11
then also the lower bound

Cdm, = |XTAX —EXT AX|

Lp

holds for all p > 1. Here, C(d) > 0 only depends on d.

Note that these upper bounds can directly be converted to tail bounds in the style of
Theorems 1 or 6 using Lemma 13. After introducing the required tools, the proof of
Theorem 3 will be split up into two parts. We will prove the upper bound in Sect. 3.2.2
and then the lower bound in Sect. 3.3.2.

Remark 2 The symmetry condition required for the lower bound is not satisfied for all
matrices. However, for any matrix A, we can find a matrix A satisfying the symmetry
condition and such that X" AX = XT AX always holds. To do this, in the array
notation we can define A by transposing A along all possible sets of axes and then
taking the mean A; ;; = 2% > Icld) Aije il xit,) forany i, i’ € J" Thisis a
generalization of taking A = %(A + AT) for d = 1. Note however, that A might
have significantly smaller norms than A which is why the lower moment bounds in
Theorem 3 might not hold for A directly.
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A central part of our argument is the following specialized decoupling result for
expressions as in (3) which might be of independent interest.

Theorem4 Letn = (n1,...,ng) € N, A e R", x( ¢ R, ..., X@ e R
random vectors with independent mean 0, variance 1 entries and X W XD cor
responding independent copies. Then for all p > 1,

Z Apie HX(Z)X(I) E Z Ajir HX(I)X(I)

ii'eJ" leld] ii'eJ" leld] L
P

< Z 4d=1| Z A(lXJxk)l_II:(Xg))z ]]_[X(”X“)

1,JCld]: ieJny  FExjxk)ies lel¢
JCI, INJ#[d] jeJ"(I\J)
kK eJ" (19 L,
Remark 3 Consider the special case in Theorem 4 of X M XD being Rademacher

vectors, i.e., having independent entries that are £ 1 with a probability of % each. Then
any squared entry is 1 almost surely. This implies that the factor [ ;. [(X g))z -1

is O unless J = #. So on the right hand side of the inequality in Theorem 4, only the
terms with J = ¢J need to be considered.

Theorem 4 combines two aspects. On the one hand, there is the probabilistic aspect

that the factors X (I)X D are replaced by X (I)X]((l,), using the independent copy X (1).

On the other hand, there is the arithmetic one that the quadratic factors (X E,))z arising

on the left hand side for i; = i} are expressed by factors [(X Ef))z — 1], which have

mean 0. A crucial ingredient for the proof of Theorem 4 is the following theorem,
which summarizes the aforementioned arithmetic aspect. Note that it does not take
any randomness in the vectors into account.

Theorem5 Lern e N4, A e R?, XD e R XD ¢ R", Then
! I
Sallodr-¥ ¥ a1 [or-1]
icJ" le[d] ICld])ieJ™([dI\]) leld|\1

where for any I C [d] andi € J"([d|\I),

JeJ"a

Theorem 3 also leads to the following new tail bound for [[A(XV ® - - ® X@)|,.
Note that it contains the deviation of the non-squared norm. This improves upon the
previous result by Vershynin [13] as described in (5), up to the constant C(d). By
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comparison, our result provides a strictly stronger bound for matrices with smaller
Frobenius norm and holds for all # > 0.

d . .
Theorem 6 Let B € R"™*" be a matrix, XV, ..., XD ¢ R" independent random
vectors with independent, mean 0, variance 1 entries with subgaussian norm bounded

byL>1l,andletX = XV@. ... XD ¢ R Then for a constant C (d) depending
only on d and for any t > 0,

PlIBX|2 = IBlFl > 1)

2 . d
e? exp —C(d)=t=r— ) it <n?||Bl2-2
n=H Bl

IA

d . d
& exp (—c<d) (ﬁ)) ift = n? Bl

2 2 pod-l d—1
evexp | —=C(d) —=—— fna|Blas2<t<n7%|Bl|F.
n 2 |Bl}
Note that the third interval intersects the first two intervals. In any interval of
intersection, both bounds hold. For slightly more complicated but provably optimal
moment bounds, we refer the reader to Corollary 22.

Remark 4 In addition to extending the previous result in (5) from [13] to all ¢+ > 0,
our result provides a strict improvement of that result for matrices with stable rank
d—1
(IBllF/IIBll2—2)* € (1,n° 7). L
As an example, consider a square matrix B € R" *"*" with mildly exponentially

d
. . P . .
decreasing singular values o; = e 3 40D for < j < r. Then by direct calcula-
tions, one can check that || B||2—> = o1 = 1 and

2 1 —en 4r 1 4 d
Bl = —— € §n4,2n4

—a
l—en?

So the stable rank is € [%n%, Zn%]. Indeed, for at least the (for large enough n
non-empty) interval n%d_% <t < %n%d_%, the third line in Theorem 6 provides
a probability bound < e exp (—C (d)L> while the first line only provides a

3 1
mad2

bound of ¢? exp (—C(d)n;—z_l>, i.e., there is an improvement for d > 3.

3 Main proofs

3.1 Preliminaries

The classical symmetrization theorem for normed spaces, such as Lemma 6.4.2 in

[23], can be extended to increasing convex functions of norms as the following result
from [24] shows.
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Lemma 7 (Special case of Lemma Alin[24]) Let X1, ..., X, beindependent, mean 0
real-valued random variables and p > 1. Let &1, . . ., &, be independent Rademacher
variables that are independent of X1, ..., X,,. Then

P
<E

p

! P
. o) <2PE
2P

n
Y EXx
k=1

n
X
k=1

n
Y EXx
k=1

Decoupling theorems for quadratic forms relate double sums Z’/’ =1 Aj kXX
over random variables (X;) e[, to a “decoupled” expression Z;’ =1 Aj kX Xy
where the X are independent copies of the Xj. Different versions have been used in
probability theory for a long time and we refer to Section 3.6 in [25] for an overview
of their history. The following version for convex functions, Theorem 8.11 in the
textbook [3], is an adaptation of Proposition 1.9 in [26].

Theorem 8 L_et A € R™" be a matrix, X € R" a vector with independent mean 0
entries, and X and independent copy of X. Let F : R — R be a convex function. Then

n n
EF Z AjpXiXy | <EF |4 Z A XXy
Jok=1 J.k=1
J#k
Also the following elementary result will be used.
Lemma9 Let T be a finite set. Then

Scr 0 otherwise.

Proof By grouping all S C T of the same size and applying the binomial theorem,

17| 17|

NS =3 S =y <|T|>(—1)" ATk = (1 4 T
scT k=0 SCT k=0 k
|S|=k
LT =0
0 otherwise.

O

Although this is a very elementary statement and consequence of the binomial
theorem, we are not aware of any previous usages of precisely this identity. One
somewhat similar tool is given by Mazur-Orlicz formula ((11) in [27]), which has also
been used in a problem related to decoupling inequalities in [28]. It is stated as
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1
(_1)k Z (—1)_(€'+"‘+€k)6f1 . '6ng =(1- Ovl) (1= ka).

€1,...,6,=0

With v; = --- = v = 0, this becomes

1
(—l)k Z (_1)—(€1+'“+€k)=0k'

€1yenny €=
For k = |T| > 0, the {0, 1}-tuples (€y, ..., €¢) can be identified with the subsets
S C T such that |S| = €1 + - -- + € and then this identity implies Lemma 9 for

T # 0.

For the norms in Definition 1, we need the following property about restricting
arrays to some diagonal entries. This can be obtained directly from a repeated appli-
cation of Lemma 5.2 in [6] (where K = {I,[ + d} for each / € I). Here again, we use
the notation of x and + from (6) and (7).

Lemma 10 Let A € R" [ C [d] and define AV) € R"™ py

A[.[~]., — Ai—i—i’ lfVl el: il = l;
i 0 otherwise.
foralli,i’ € J". Then for any partition I, . . ., I, of [2d], we have

1
IAY o < 1Al -

For comparisons between functions of subgaussian and of Gaussian variables, we
will use the concept of strong domination of random variables. See, e.g., [29] for the
following definition and further explanations.

Definition 2 (Definition 3.2.1in[29]) Let X, Y € R be random variablesand «, A > 0.
We say that X is («, A)-strongly dominated by Y (X <) Y) if forevery t > 0,

P(X| > t) < kPA|Y| > 1).

It can be shown that linear combinations of independent, strongly dominated ran-
dom variables are again strongly dominated which in turn implies the following
statement about expectations of convex functions of these linear combinations.

Theorem 11 (Corollary 3.2.1 in [29]) Let X1, ..., X,, Y1, ..., Y, € R be indepen-
dent symmetric random variables and ay, ...,a, € R fixed coefficients such that
Xi <. Yi. Then for any nondecreasing ¢ : Rt — R,

n n
]E(p(Za,'X,' Za,-Y,'
i=1 i=1

) < 2[«]Eg (fKM
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Statements similar to the following lemma have been used in multiple works to
establish a relation between |||Ax||2 — a| and |||Ax ||% —a? }, for example in the proof
of Lemma 5.36 in [30]. For completeness, we state it as a separate result with its proof
here.

Lemma 12 For real numbers a, b > 0, b #£ 0, it holds that

1. (la® = b2 [ la® — b?|
~ min T,\/|a2—b2| < |a — b| < min T,\/|a2—b2| .

3
Proof We obtain

a —p? a? — b2
<

— bl = ,
="l la+b| — b

and since a,b > 0, i.e., la — b| < |a| + |b| = |a + b|, it follows that |[a — b|> <
la — blla + b| = |a% — b?|, proving the second inequality.
For the first inequality, first assume the case @ < 2b. Then a + b < 3b such that

1 |a? — b2 - la? — b?|
3 b T a+b

= la—b|.

In the case that a > 2b,1i.e.,a — b > b > 0, we obtain

1 1 1
VI =0 < 2la+blla = bl < V/(a — bl +2b)|a — b]

IA

1\/(I b| +2|a — b|)la — b| ! la — b| < |a —b|
—+/(la — a— a—bl=—la—- a— bl.
3 J3 -

m}

Relations between moments and tail bounds have also been well-known in the
field. For an overview see, e.g., Chapter 7.3 in [3]. In this spirit, we state and prove
the following small tool for the case of mixed tails which we encounter in this work.

Lemma 13 (Moments and tail bounds) Let T be a finite set and X an R valued random
variable such that for all p > po > 0,

d
XL <Zmin Ly
11k, < 3 min p*

Sorvalues y; > 0, e > 0.
Then for all t > 0,

1

t el
P(|X| > t) < e exp [ — min max ).
(1 )= p( keld] leT (edyk,l> )
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e
Proof Fix any u > 0. For any k € [d], define I'(k) := argmax;.y (#) &I then

1 1
)“k.l’(lo, and p = (Lyk”’(k’), such that p =

/e .
choose k' := argming [ ( Vo ran

Yiel! (k)

u k.l
mlnke[d] maxjer (Vkl) .

If p < po, then P(|X| > edu) < 1 = eP0 exp(—po) < e exp(—p).
If p > po, then by the choice of p,

1 ekl
K1 (K
npe"’yk1< E min < > Vi
1 LET | \ Vi)

1 kI k)
u ek’.l’(k’)
Vi, (k)
Yi' I (k")

" 1 k. (k) d
k1 (k)
[(—> :| VI (k) = Zu =du.

Vil (k) o

IX1lz, <

<

iD= TM= | Ma

So by Markov’s inequality,

E|X|? Xz, \”
P(X| > edu) < P(X|” > (eduy?y < DX _ (WXl _ )
(edu)? edu

In all cases, we obtain

1
u €kl
P(|X| > edu) < ePe™” = e exp (— min max ( > ) .
keld] leT \ Yk,

The result follows by taking u := ﬁ. O

3.2 Proof of the upper bound

3.2.1 Required tools

Lemma 14 There is an absolute constant C such that the following holds. Let X € R"
be random with mean 0 and || X ||y, < L. Take a Gaussian vector g ~ N(0, Id,) and

a € R Then forall p > 1,

P
<(CL)’E

p

n
> ag

k=1

n
E Zaka

k=1

W Birkhauser
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Proof By the assumption on X, Y ;_, ax Xy = (a, X) is mean 0 with [[(a, X)ly, <
L|al>, implying that for any p > 1,

r
2 .

El{a, X)|” < (CiLlal2)"p

On the other hand, (a, g) ~ N (O, |la ||%), so by the known absolute moments of the
normal distribution and Stirling’s approximation,

) 2
2z p+1 27 p+1)2 p+1
El(a, &)I” = llally - ==T <—> > |lally —=+2n (—) exp <——)

N3 2 SNz 2 2
P P
P 2 /p\5 2 (1\2 P 2\?2 P
> 27 p\/j (_> > /== Pp2 > (= Ppa,
> 27 ||all3 ) ZVo 3 lall p?2 = 22 lally p
p
implying that E|(a, X)|? < (%L) E|{a, g)|7. O

In order to control arbitrary chaoses, we will derive a similar result as Lemma 14 for
squared subgaussian and Gaussian variables. To achieve this, we make use of strong
domination. The following theorem states that this can be used to compare squared
subgaussian and Gaussian variables.

Lemma 15 There exist absolute constants k, ). > 0 such that the following holds. Let
X be a random variable with EX? = 1 and IXlly, <L, L >1andg ~ N(,]1).
Let &, &' € {*1} be Rademacher variables that are independent of X and g. Then
S(Xz —1) <(eAL?) E’(g2 — 1) in the sense of Definition 2.

Proof For any ¢t > 0,
P<|g(x2—1)| >t> :P<X2—1>t)+IP’(—(X2—1) >t>

For a constant ¢ > 1, the first term can be bounded by

141t i
IP’(XZ—I>t>=P(|X|>«/1+t)§exp<l + >§e.e el

c2L?

_ _ 1
The second termis 0 if # > 1 since —(X2—1) < l.Fort < l,e 22 > ¢ 212 >

e~!. Then it holds that P(—(X?> — 1) > 1) < 1 < e-e L%, and altogether we obtain

P (|g(x2 —1 > t) <2¢.¢ 22,

) Birkhauser
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On the other hand, for any A > 0,

To bound this, we use the following properties of the normal distribution: (see
Proposition 7.5 in [3])

21 Iy _2 2 _u?
P(Iglzu)z,/——<1——2)e 7, P(Iglzu)2<1—\/—u>e 7. (12)
Tu u T

For0 <u < 4—1‘, the second inequality in (12) yields

1 I+u 1
IP’( > /1 >>_—T>— . -
lgl = +u) = 106’ > ]Oe ]7e

=
3
|
=
%
|
=

Foru > %,the first inequality in (12) gives P (g > /1 +u) > %\/g‘/l;e_%.

. 1 1, . 1
> > 2
Using that T 2 e 2% for all u > 0, we obtain for u > I

1 /2 1 14+u 1 /2 1 1
(2 vT75) 2 LT bon (127) = g (L) Lo
lg| > +u Z < ne exp( 2 > 5 nexp 5 u _Ue

Soforanyu > 0,P(|g| > /1 4+u) > %e’”. By choosing A = ¢? and combining,

ot 1
P(|g(x2— | > t) <2e-¢7H7 <93 e AT < 93P (,\L2|g’(g2— | > z).

m}

Theorem 16 There is an absolute constant C > 0 such that the following holds. Let
X € R”" have independent entries that have mean 0 and variance 1 and are subgaussian
with Yy norm < L for an L > 1. Take a Gaussian vector g ~ N (0, Id,) and a € R".
Then

P
< (CLH)'E

n

Y a(Xg -1

k=1

n p

D ag — 1)

k=1

E

W Birkhauser
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Proof Consider independent Rademacher variables &1, ..., &,, &1,...,&, € {£1}"
that are also independent of X and g. By the symmetrization Lemma 7, it holds that

n P n p
E|Y a(Xi—D| <2PE|) ae(Xi — D
k=1 k=1
n P n P
E|Y adigl — | <2PE|> a(gi—1) (13)
k=1 k=1

Using that ék(X2 —1) <@ AL?) §k (g2 — 1) by Lemma 15 and that |-|” is a convex

nondecreasing function R — R*, Theorem 11 implies that there is a constant C > 0
such that

P
< (CLH'E

n P
E > ardi(gi — 1)

k=1

> arg(X; - 1)

k=1

O

Theorem 35 is an important tool for the proof of our decoupling result (Theorem 4).
Its purpose is to rearrange a chaos in such a way that—under some changes—the

quadratic factors that occur (here (Xg) )?) are replaced by corresponding mean 0

factors of the type [(X g))z - 1], which also occur in Theorem 4.

Rearranging the terms with this theorem enables an iterative application of the
standard decoupling Theorem 8 in the proof of Theorem 4. Furthermore, the factors

[(X g))z — 1] are 0 in the Rademacher case (Remark 3). In the general case, after the

comparison with Gaussians, they will be turned into a product of two independent
factors with the subsequent Lemma 17 in the proof of Theorem 3.
As the next step, we prove this Theorem 5.

Proof of Theorem 5 Observing that for any I C [d], i € J"(I),

I1 [(X§f))2—1]= DI NCGYAT y (Pdit)

leld]\1 I'cld|\I lel’

we obtain

() Dy2
Z Ai 1_[ [(Xil) N 1]
ICld] leld\I
ieJ"([d\I)

! 1
= Y Ay Y (DI (x D)2

IC[d] I'cldi\g ler
ieJ"([d\D)
jeJ")

) Birkhauser
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Z (—1)lldnaun) Z Aiij(Xx))z

IC[d] ieJ"([d\I) lel’

dN\I JjeJ"

— Z (— 1)|[d]\(1U1)\ Z H(X(l))z

ieJ" lel’

\1’

= Z Z (_1)\([0’]\1’)\1\ ) Z A; H(Xgl))z

i
I'cld] ICld\I’ ieJ" lel’
This implies the claim using Lemma 9. O

A key to the proof of the upper moment bound in our main result (Theorem 3) is
the decoupling technique of Theorem 4. With the above auxiliary results, we can give
the proof of it here.

Proof of Theorem 4

> ar [T a0

ii'eJ" leld]
(l> 2 0] (1)
Z Z A(lXJ)+(txJ ) H(X l_[ X X
1C[d] teJ"(I) lel lel€
J.J'ed"ue)

Viel®:j )

since each summand i, i’ is precisely considered in the sumfor I = {l € [d] : i; = i;}
and no other /.
Now applying Theorem 5 yields

— R (OFA0 )2
b=3 > o Aasprasn [TX5 X5 [ TTG)
icidliegnay | j.j'egr e lel® lel
VIelC:j )

Z Z Z A(tX]xk) nX(l)X(l) H[(Xlg?)z_l]

racldl: iegrgy \ j.jegraey +axj'xk)iere leJ
JCI keJ"(U\) \VieI¢:j,#],

Yo Y Ak | X(Z)XU)H[ (X;)) — 1]
1.JCldl: iejn(J)  FExj'xk)[elc
JCI keJ"(I\J])
J.j'eJ"I%)
VieI®:j )

.||.
™
~
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Because of

Sag =Y Ak =E Y A [] X(I)X(f)

keJ" ii'leJ" leld]

and the triangle inequality, we obtain

Ib—EbllL, < Y IS0yl (14)

1.JCld]:
JCI,INJ £

For any fixed [y € I, we obtain that [|S7 ||, =

. W) 1) D2 (U0) o)
> > A s Xk I_IX X H[X 1] XJIOXJ[
iJ eJ”([lO}) ieJ"(J) Fixj'=j xk)1€l¢ 0
#J keJ"(I\J)
To#ily | jjreana\iion
VIeI®:j #j)

Lp

We can apply the decoupling Theorem 8 to this for the convex function |-|” and the
expectation conditioned on all variables except X ‘0. This leads to || 1L, <

I

(OFY0] 2 _ (o) % o)
Z Z A (lXjX]Xk) HX X H[(X ) ] X“OX”O
5o icJ"(J) i INGG
J.Jj eJ"({lo}) ke (I\J) (i%j'%j %I
J',J"EJf’(I"\{lo])
VIl ji#j))

Ly

Repeating this procedure iteratively for all other / € I¢, we obtain

_ 1 1 1
”SI,J”Lp S4d 1 Z A(lX]Xk)+(l><J Xk)l_[X()X()l_[[X() l:|

ieJ"(J) lel®
keJ"(I\J)
J.Jj'eJrae) L
P
Substituting this into (14) completes the proof. O

The works in [16, 21] have investigated polynomials with higher powers of Gaussian
variables. Since in our scenario, we only have two occurrences of every vector, thus we
can repeatedly apply their result for the case of two coinciding indices. Considering
that H>(x) = x2 — 1 is the Hermite polynomial of degree 2 and leading coefficient 1,
equation (2.9) in [16] in our setup can be written as follows. Note that as suggested

) Birkhauser
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there, the case p > 1 can also be shown using Jensen’s inequality which can be used
to show this inequality with coefficient 2.

Lemma17 Leta € R", g, g ~ N(0, Id,), p > 1. Then

n n
dar(gi—D| =2 arekix
k=1

Ly = L,

Combining the previous lemmas, now we can prove the upper bound in the main
Theorem 3.

3.2.2 Proof of Theorem 3, upper bound

Step 1: Decoupling
Leta := |[XTAX —EXTAX||z,. By Theorem 4, & <

D (1 l
Z 4=l Z A(l><_]><k)+(l><j xk)l_[X()X()l_[[(X() 1] (15)

Jcicld ieJ"(J) lel¢ leJ
INJ#ld keJ"(I\J)
J.Jj'eJ" e L,

Step 2: Replacing the subgaussian factors by Gaussians

In (15), we can repeatedly apply Lemma 14 to replace all the linear subgaussian
factors by Gaussian ones. Afterwards, Theorem 16 allows the same for the quadratic
terms. Together, this yields that o <

Yoo ST A g TTe0E e =1]| - ae

Jcicld] ieJn(J)y  FHExj'xk)|ere leJ
I\#ld] keJ"(I\J)
JJ'ed™ e Ly

Step 3: Decoupling of squared Gaussians In an analogous fashion as in step 2, we
can successively replace all the factors [(g( ))2 ] in (16) by gl( ) gl( ) using Lemma
17. This leads to

I¢ 1) -( 1) -
o= Z (CL)‘ +1J1 Z A (1><]><k) l_[g() ()l_[gl(,)gt(,)

Jcic| d] ieJn(yy  Faxj'xk)jejc leJ
INJ#[d keJ"(I\J)
J.j'eJ" 1% L,

W Birkhauser
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eI+ (,J) (l) @
Z (CL) Z Al—H 1_[ ng Ji

Jclcld] i,i'eJ"(IcUJ) lelcuJ I
INJ#[d] 4

where for alli, i’ € J"(J U I°),

) _ |2 kegrang Aasiotase EVLE S i = i
A . (17)
i+’ 0 otherwise.

Step 4: Completing the proof Then Theorem 2 yields that

(1 f) ) =) > (1, J)
Z l-H 1_[ gtl 8; i = mp
ii'eJm(JUIC) lelcuJ L,

where for S((J U I€) U ((J U I°) +d), ) being the set of all partitions of (J U I€) U
((JUI®) +d) into « sets,

=" ptl? > 1Ay,

k=1 (1, T ES(JUIOU(JUI) +d) k)

By Lemma 10, |A"D ) o < |AD |, 1 where AD = ATD a5 given in
the statement of Theorem 3. Together with this, the upper bound in Theorem 3 follows.

3.3 Proof of the lower bound
3.3.1 Required tools

In this section, we will prove the lower bound in Theorem 3. Unlike the upper bound, we
will only prove this for the case of Gaussian vectors. Indeed, for arbitrary subgaussian
distributions, the lower bound fails to hold as the following simple example for the case
d = 1 shows: Consider the identity matrix /d, and a Rademacher vector & € {+1}".
Then the object of interest in Theorem 3 is £7 Id,&é — E[£T Id,&] = 0 even though
the moment bounds m, would be > 0.

We follow the approach of reversing all steps in the proof of the upper bound,
without the Gaussian comparison steps. This is why also the two decoupling steps
before and after the Gaussian comparison can be performed together.

As mentioned before, Gaussian decoupling, with upper as well as lower bounds,
has been studied in [16] where central ideas of [21] have been used. [16] provides
a decoupling inequality for Gaussian chaos with an arbitrary number of coinciding
indices. Similarly to Lemma 17, we can adapt the result of Equation (2.9) in [16] to
our situation as follows.

) Birkhauser
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Lemma 18 Let A € R™™" be a symmetric matrix, g, g ~ N(0, Idy) be independent,
and p > 1.

Z Aj g8k < Z Ajr(gige — 1j=k)

Jkeln] L, Jkeln] L,

To generalize this to cases of multiple axes, we iteratively apply Lemma 18 to obtain
the following corollary.

Corollary 19 Letn e N¢, A € R*? such that A satisfies the symmetry condition that
foralll € [d]and anyi,i’ € J*([dI\{I}), j, j € J"({I}),

Ay b sgy = A i) ) (18)

Let gV, gV ~ N, Idy,), ..., g9, §D ~ N(0, Idy,) be independent. Then
forany set I C [d], p > 1,

o 0
> A(ixj)+<i’xj>ngl,8/

i,i'eJ"(I) lel
jedn e L,

O O
= Z A(z><])+(z Xj)l_[[g” g/ l[ l;:l

i,i'eJ"(I) lel
JjeJ"u) Ly

Independently of the Gaussian decoupling approach, the following two lemmas
provide a tool to reverse the application of the rearrangement result Theorem 5 in the
proof of the upper bound.

Lemma20 Let A € R" be an array of order 2d and XV € R™ ... X@ ¢ R
vectors. Then

Z Z Z A(tx1)+(t X Jj) l_[ I:X(I)X(Z) - 111 =i/ ]

ICldlii’'eJ(I) jeJ"(I) lel

2 A [ X5)x)

ii'eJ" leld]

Proof Note that

)y () [I\J| )y ()
1[0~ 14mg] = Xt ™ TT 0

lel JciI leJ

W Birkhauser
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Using this, we obtain

Z Z Z A(t)(_])-‘r(l xJ) l_[[ (l)X(Z) — 1” ll]

Cldli,i'eJ™(I) jeJ"(I°) lel
_ o 0
=D > D> Awpiain 2 [ Cl=p X X;
ICldli,i’eJ"(I) jeJ™(I¢) JCIlel\J leJ

Observing that

IT 15— {( DIV iEYj e INT 1 i) =1
i|1= ll -

lenJ otherwise,

we can conclude

“= Z Z Z Z A(lXij)+(l xlxk)(_l)ll\Jll_[X([)X(l)

[d1JCI ii'eJ"(J) jeJ"(I¢) les
keJ"(I\J)
INJ ) v (D)
= Z 2EDIER T T Awsgiarca [ XX,
d11>J i,i’eJ"(J) jeJ"(J°) leJ
Lemma 9 yields

=7 retng 0 otherwise,

such that
@) (l)
=Y e TT XX
ii'eJ" leld]
O

Lemma21 Let A € R pe an array of order 2d and XV e RM ... X ¢ R"
independent random vectors with mean 0, variance 1 entries. Then for any subset
W#EI1Cld], p=>1,

Z Z A(tx])x(t xj) H [X(I)X(l) ;[ t;:l

ii'eJ™() jeJ" () lel L,
l / l )
e | 30 A [T X7%) -E 37 Ay [Tx0x0) . a9
i,i'eJ" leld] ii'eJ" leld] L,

where C(|1]) is a constant only depending on |I|.
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Proof By the assumptions on the vectors X ),

E:=E Z i+i’ l—[ X(I)X(l) Z A

ii'eJ" leld] ieJ"

Since this is exactly the term for / = ¢ in Lemma 20, we obtain for the term on
the right hand side of (19),

= > A [] Xff)xff) —E

ii'eJ" leld]
UP%0) .

) Aamm)l_[[X Xy = Li= 1]2- > S
W#JCld] leJ JCld]
ii'eJ"(J) T#0
jednJe)

Using these terms, we need to show that ||y, < C([ID||b]L, forall ¥ # I C
[d].

Now we prove this by induction over |/|. First assume I = {lp}. Forany J # 0, I,
there exists an/ € J\I and then

l 1 !
-] -
leJ

since there is at least one factor whose conditional expectation is 0.
We conclude

p
E|S;|? =E|S; +E >y |x®
JCld]:J#0,1
14
=E|E Z Sy | x| <Ep|P,
JCld):J £0

where we used Jensen’s inequality on the conditional expectation in the last step.
Now assume that we have already shown (19) for all @ # I’ C [d] with |I'| < |I].
For all J C [d] such that J # @, I, one of the following holds.

e J\I =0,ie.,J C I:Because J # I, |J| < |I|, so by induction
I1Sslz, = CUIDIbIL,. (20)

e J\I # @. Since thereisan !’ € J\I,

E [l_[ (XX~ 1] ‘ (X(l))lel} 0. en

leJ

W Birkhauser
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The triangle inequality yields together with (20), that [|S7]lz, <

Si+ Y Si| o+ Y Sl < |Si+ D0 S+ DD Caah | lIblL,

JJC(/J[I JJCV)II JJCV}II JCI,J#0,1
#9, L, #0, #0, L,

The first term on the right hand side can be controlled with (21) and Jensen’s
inequality,

P P
E|Si+ > S| =E|Si+ Y S, +E >
JCI:J#0,1 Jcl:J#0,1 JCd]:I\I#Y
P
—E|E Z <E|b|P.
JCld):J £9

So altogether [|Syll, < C(IDIbllL, where C(|I]) := Z]d:]#@’[ c(Jp +1
depends only on |/]. O

Now we introduced all the necessary tools and can prove the lower bound of the
main result, Theorem 3.

3.3.2 Proof of Theorem 3, lower bound

Forany J C I C [d], define the array AY*”) as in the proof of the upper bound (17)
and

,J) ._ (I J) ) =)
@ T Z l+t 1_[ gtl g’ (22)

ii’eJn(JUIC) lelcuJ L,

Step 1: Adding off-diagonal terms

Define independent Rademacher vectors (£ Dy,c; which are also independent of
the g, ...g@, g @,

Noting that E¢ [& (1)5 (1)] =1;

i=i]» We obtain

(O] (OONPAOF (1)
Eg Z A(l><]><k)+(l x j' xk) l_[ 8j, g i l_[(%_” 8i, )(‘i: )

ii'eJ"(J) lelc
keJ"(I\J)
J.Jj'eJ" I
— A J) )=
- Z t+l 1_[ 8i, g,
i,i'eJ"(JUIC) lelcuJ
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Substituting into (22) and applying Jensen’s inequality and Fubini’s theorem yields

(a(lJ))P

- o ,a o=
:]Eg’g EE Z Z A(lx;xk)+(t x j' xk) l_[ g;l) ;)H(S ) ))(S 'z ))

ii'eJ"(J) keJ"(I\J) lelc
Jj'eJ" 1

[OP (1) ) (l) (O (l)
S]EEE&g Z Z A(l><j><k)+(l x j'xk) 1_[ 85,8 J) l_[(f )(S )

ii'eJ"(J) keJ"(I\J)
J.J'eJt )

By the symmetry of the normal distribution, conditioned on (¢ Oy, (Sl(/l) gt(f) & %

glff)) and (gl(f), g(l)) have the same distribution. So we can conclude
!

1.7 D~
ol < > Y Aasoiaxe | g,(,)g(/)

ii'eJ(JUIC)Y keJ"(I\J) leJulc L,

Step 2: Inverse Gaussian decoupling
For every J C I C [d], we obtain then by the symmetry of A and Corollary 19,

1.7 o (OO
al"P) < 2 § Ak k) | | [811 8 ]li/=i§]
i,i'eJ"(JUI®) keJ™"(I\J) leJuIc L,

Step 3: Removing the mean subtractions in every factor
Since I\J # [d], J U I¢ # ¢ and Lemma 21 provides that «/-/) <

l l ! !
CAIUID | Y A [T eleld —E Y A l_[gf,)g(/)
ii'eJ" leld] ii'eJ" L,

Adding this up over all J C I C [d], I\J # [d] yields

3 ot

JcIcld]
INJ#[d]

BINU  (
<C@| > A Hgl(l)g(,) E Y A Hgl([)g(,) (23)

ii'eJ" leld] ii'eJ" L
p

where C(d) ==} jciayns2a) C1(1J U 1€]) depends only on d.
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Step 4: Completing the proof

Restricting the left hand side in (23) to the terms in which J = . The remaining
terms /") only contain the arrays AV # which are equal to the AY) from the
theorem statement. Subsequently, we can bound the o/-#) from below using Theorem 2
(similarly to the upper bound) to obtain the lower bound in Theorem 3.

3.4 Concentration of || BX]|2

In this section, we apply our main results to the concentration of ||BXl||, where
X = XD @..-® XD is a Kronecker product of independent vectors with sub-
gaussian entries. The following statement is a direct consequence from Theorem 3
and Lemma 12.

Corollary 22 Let B € R™*N be a matrix where N =ny---ngand X = XV ®...®
X@D ¢ RN g random vector as in Theorem 3.

Let A € R" be the rearrangement of the matrix A = B*B as an array with 2d
axes. For any I C [d], define the array AD asin (10).

ForT C [2d], 1 <k <2d, denote S(T, k) for the set of partitions of T into k sets
and 1€ = [d]\I. Define for any p > 1 and any k € [2d],

Mps =Y > HAD

2d
. K Mp, K
— IBIF

Then there is a constant C(d) > 0, depending only on d, such that for all p > 1,
IBXl2 = IBllFllL, = Cld)ym,p.

Ifin addition, XD ~ N(O, Idy)), ..., X9 ~ N(O, 1d,,) are normally distributed
(i.e., L is constant) and A satisfies the symmetry condition (11), then also the lower
bound

Cdmp < 1IBX[2 = IBlFllL,

holds for all p > 1. Above, C(d) > 0 that depends only on d.

Lemma23 Let B € R"""*". Assume that I, ..., I is a partition of [d]. Let
I U L1 = I be a partition into two subsets. Then

IBlig,...s < IBln.....1

. K*lvl_Kﬁl_K‘Fl -
min ¢ [T [T mi p0BIy g 7

lel, leleyy

IA

) Birkhauser



14 Page280f35 S.Bamberger et al.

Proof Take arrays a' € R"(Iy),...,a" D e R*"(I,_1), &™) e R*(I,),a**tD ¢

R (I,11), with Frobenius norm 1 each, suchthat [|Bll; ;7 7. =Xieymn Bioelg:)
seeesdg—Isdi sl 1
l(ll{ 1)%(;]«) f”l) Now define a®) e R*(I,) by a;K) = ‘l(’l‘) ('I‘+) for every

1 K eyl K K+1

i € J"(I,). Then |||, = 1 and by the definition of || - ||7,.... ;. as the supremum
overaM, ... a® we obtain

1
1Byt i = D Bioq, ) < IBli...

ieJ"

which proves the first inequality.
To prove the second inequality, take arrays &) € R*(I}), ..., a®) e R"(I,) such
that

1Bly.1, = Y Biaf) ol

l]K
ieJ"

Now define B € R"(I,) such that for all i € J"(L¢), j € J"(Ic41),

3 (D (k—1)
Bi>'<j: Z Bz><]><kak, aklj o
keJ" ([dI\I)

For Ny := [];¢j, m and N2 := [];¢j,,, m, we can interpret B as a matrix B €

RN1>N2 with rows indexed by i € J"(I,) and columns indexed by j € J" (L1 1).
Then

IBllF = sup Bipi,
BER"(Lo).1B12=1; ;)

. ~ 1 2
1Bloa= s 30 BBV,
BV ER" (I).BP R (L), jeyn(f)
1BV 12=1812=1  jey*(los)

such that

N 1 -1
1Bllr = sup > > B,Xkot,(”) Vg
BeR" (1), [Bll2=1 ieJ" (L) ke J"([d\I)

= sup Z Bia;’ o ﬁilw
BER™ (1), 1Blla=1 ;  yn ! o=
where by definition the maximum is attained at 8 = &), implying

IBlF = IIBl,..1,- (24)
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For the spectral norm, we obtain from the definitionof || - I, ;7 7.

1 Bll2—2

1 1 1 2
— sup Z Z Bl><j><ka](¢1) (K )’3( ),3( )

BYER" (1).BP R (L), jegn(iy keJ"([d\)
IBV12=18P =1 jejr(l)

_ sup Y i a0 p?

i i
BUERN (1), PR (I, 11), je g ol et
1BV 12=118P|l2=1

< Bl (25)

e le— 150 D1

The second inequality now follows from (24), (25) and the general property of matrices
that

IBllF < \/rank(B)|Bll2—2 < v/min{Ny, N2} || Bl2—2.

Lemma24 Let A € RV I C [d]. Define AV as in (10).
Let Iy, ..., I be apartition of ([dI\I)U (d + ([d|\I)). Let I, 1, ..., Lcy|1) be the
sets {j, j +d}forevery j € I.Then Iy, ..., I,y is a partition of [2d] and

Proof Take a(D e R”Xz(h), e e R"XZ(IK), all having a Frobenius norm of 1,
such that

1 1
AP = Y Al )
ieJm? (1°U(I°+d))

= > > A1><(k+k)0‘l,1 : ,(',(K)

ieJv? (1eure+dy) keJ" (1)
1
Z A Ol( ) : (K)]]-VIEI A=l 4q (26)

tEJ"><2

Now define «®*+D e R"({j, ji + d), ..., a® "+ ¢ R"Xz({jm, i +db)
X2
(where I = {ji, ..., jij}) such thatforall » € [|[I|]and i € J"  ({jr, jr +d}),

1 . ..
ot = | 7 ifij, =ij4a
0 otherwise.
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Then fori € J" (I U (I +d))

G+ eI 1

= ———1lvieri=i
11 11 L=t4d
e+1 k1| /l_[lel n;

Substituting this into (26) yields

) (1) (K) (K+]) (K+|1|)
1A ... n”l Z Aoy, Sy Y iy,

O

Using the aforementioned results, we can give the proof of Theorem 6 about
IB(XM ®--- @ X@)]|, in which we find suitable bounds for all the tensor norms of
B*B in terms of ||B||>—7 and || B||F.

Proof of Theorem 6 Let A := B*B € R"*"" and A € R" be the corresponding

array of order 2d obtained by rearranging A for n = (n, ..., n). Note that here the

dimensions along all axes are equal. For I C [2d], define A" as in Corollary 22.
Step 1: Showing the norm inequalities

IADY g <nZllAlE APy g < 0972 All—a. (27)
In both cases, we start by extending Iy, ..., I, to I, ..., Iy as in Lemma 24,
obtaining
11
NADN gyt < T NAN g (28)

Then the firstinequality of (27) follows by repeatedly joining all the sets Iy, . . ., L4 1|
in the sense of Lemma 23 (first inequality) yielding | Al 1,.....1., ;) < 1All2a1 = | AllF-
For the second inequality in (27), we distinguish two cases. First assume that k <
—|I]. Then |I] < d — «. Since A is a matrix in R > | A[la» < n?||A|lF and
with the first inequality in (27), we obtain

(I 4 d—x d _K
IAD g <n2n2||Allass <02 n2||Allaos = 0972 [|Allo.

In the other case that k > d —|I|, denote k' for the number of sets among Iy, .. ., I,
that only contain one element. Since each of the other sets must contain at least two
elements, this leads to the inequality

K42 —k)Y<|HU---Ul| =2—« <2d-|1)) =« >2k—d+|I]).
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This implies that among 11, ..., I, there must be at least k — d + |I| sets with
exactly one element that are all contained in [d] or all contained in [2d]\[d]. Without
loss of generahty, we can assume that these are I, ..., I, _44|7|- Now take the unions
II'=0LU---U L gy 1) and b= Le—avn+1 Y- U Ly With (28) and the first
inequality of Lemma 23, we obtain

11
IAD Nyt <0 2 Al -

.....

_ Nowsplitup L into I> 1 := I N[d] and I > := I, N ([2d]\[d]). If neither /5 | nor
I> > is empty, then with the second inequality of Lemma 23, we obtain

1 <n'Tpzminlhil ByA:

,,,,,

< 722D A 2an -

where in the last step we used the first inequality in Lemma 23 with the fact that

I U 1_2,1 U 1_2,2 = [2d] and each of these three sets is contained in either [d] or

[2d]\[d]. Note that the inequality between the first and the third term still holds in the

case that 12 1 or 12 2 is empty and thus Lemma 8.4 cannot be applied in the first step.

Now assume I; C [d] (0therw1se I C [2d \[d] and the proof works analogously)

Then L1UD =[d]and I = [2d]\[d]. Somin{|[>,1|, | 22|} = |I21| =d — || =
— (k —d +1|I]) =2d — k — |I|. This implies

i _
L <n2t2 7 D) Alljay. (Rd\d]) =n'"2||All2—2.

.....

This completes the proof of (27).

Step 2: Moment and tail bounds

Now, use Corollary 22 and its notation of m , , and m ,. The number of terms in the
sum of the definition of m, , only depends on d. This fact together with (27) leads to

mpx =Ci(d) [flrlle});éldlnz IAllF = C1@n T |AlF < Ci(@nT Bl Bllr.

My, <C1d)n?"2(|Alamr = C1(d)n?~2||BI3_,,

where C;(d) is a constant depending only on d. Furthermore, we obtain

p < Ci@L*
2d
) © d-L _« IBI3
-me{pz T
= IBllF
K d—l1 Kk d_k
pin % /Bl2=2lBllr, p*n2~4||Blla—2¢-
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Since this is an upper bound on the L , norm of || BX ||> — || B|| r, Lemma 13 implies

P(IBX|l2 — IIBlr| > 1) < € exp <—C2(d) min /3,()
kel2d]

where

2 2
5 { t - tIBlr )
e =maxy |\ o —— | o\ T a2 ]
n7 ||Bll2-2 n“"2|Bl5_,,
4 4

t “ ¢ “
n = J/Blla=2lBllF n2"4|Bl2-2

Now, for each of multiple different ranges of ¢, we select one of the four terms in
(29).
d
Step 3: Bound for t < n2|Bl2—2

d—1 2
= (1/@ T 1Bl2-2)
For k > 2, we can use the fourth term in (29) to show the same bound because

4 4
t “ t “
N\ ) =l
2 4||B||2—>2 nz||Blz2-2

n
2
ol IBI3.,,
n? Bl 22

For « = 1, we obtain using the first term in (29), B

This implies that

2
t
P(IBX|l> = [Blrl > 1) < e exp | =Cald) ————— | .
n ||B||2_>2

Step 5: Bound for t > n% IBll2—2
For all « € [2d], using the fourth term in (29) yields

4 4
t “ t “
wZ\r e | =l
n2"4||Bll2—2 n?||Bl2-2
4
) ( : )3
T IBllo—2/
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such that

2
t d
P(IBXl2 = IBllF| > 1) < & exp [ —C2(d) (—) :
1 Bll2—2

Step 6: Bound for n“T | Bllasas <t < n'T ||B||F
Using the third term in (29), we obtain that

2 o 2
2 k d—1 I
t tn % ||Blla—2
B 2( -1 ) = ( a—1
n 7 ||Bllas2lIBllF n 7 ||Blla=2lIBllF

2

= a1 = Taod )
1 TN
n# ||B|lF n 2 |Bll&

implying

2
t
P(IBXl2— IBIF| > 1) < e*exp (—Cz(d)d_.—> .

4 Discussion

In total, for a chaos of the type

n
1 d 1 d
Z Ail,---,id,id+1 ,,,,, iZdXi(l)"'X( )X( ) ...X( )

id “id+1 24’
I1yeeey irg=1

we have shown moment bounds that are tight (up to dependence on d) for the Gaussian
case. Along with this, we have also shown a specific decoupling inequality for the above
expression and improved moment and tail bounds for | B(X(V @ --- @ XD)||,.

The application [14] generalizes the result in [5] on constructing Johnson—
Lindenstrauss embeddings from matrices satisfying the restricted isometry property to
Johnson-Lindenstrauss embeddings with a fast transformation of Kronecker products.
This leads to expressions of the type || ® Dgx ||%, where ® € R™*N is a matrix, x € RV
avector, and D¢ € RN*N is a diagonal matrix with entries fromé = £V ® ... ®& ),
where £ ... @ are independent Rademacher vectors. Then ||® Dgx ||% can be
rewritten as a chaos of the above type with the Rademacher vectors £ © as X, This
chaos is controlled with the decoupling statement of Theorem 4, more specifically the
Rademacher case (Remark 3), in which the terms significantly simplify. After some
necessary intermediate steps, the upper moment bounds of Theorem 3 are applied to
the resulting decoupled chaos.
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