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Abstract

In probability theory, a natural question is how additional information affects the uncer-
tainty in a given variable, expressed via its probability distribution. This is formalized as
the conditioning of the probability distribution. It turns out that conditioning random
variables is a challenging problem with many subtleties. However, in the case of Gaussian
random variables, the situation simplifies significantly: given two jointly Gaussian random
variables, conditioning one on the other yields again a Gaussian random variable. This
property makes it straightforward to incorporate additional information into the system.
This is one of the reasons why Gaussian random variables are widely used in geostatistics,
machine learning, uncertainty quantification, and spatial statistics.

In the context of Gaussian random variables, modern methods allow the conditioned
random variable to be computed with increasing amounts of information. This leads to
several natural questions: Does the process converge as more information is added? If so,
what is the limit of this process? And finally, how fast does this convergence occur?

We address the first two questions in Chapter [3 There, we begin by covering the
measure-theoretic background needed to understand conditioning and then introduce an
operator M that maps the observed Gaussian random variable to the conditioned Gaus-
sian random variable. Under the assumption that M is bounded, we are able to derive
convergence rates for the posterior variance of the conditioned Gaussian random variable.
The results are formulated in a general way so that they can be applied to any information
selection algorithm. To illustrate this, we employ a greedy algorithm, which iteratively
selects the most informative measurements given an observed Gaussian random variable.

Before addressing the third question, we make an interlude to explore kernel methods.
When applying kernel methods, a common assumption for deriving convergence rates is
that the target function lies in the reproducing kernel Hilbert space, the native space of
these functions. The escaping-the-native-space question asks: Are reasonable convergence
rates still possible if this assumption is not satisfied? We answer this question in Chapter
by utilizing the class of scaled reproducing kernel Hilbert spaces.

In the third main part of the thesis, Chapter [5 we are finally in a position to address
the third question and derive convergence rates for the realizations of Gaussian random
variables. We begin by deriving a concentration inequality that allows us to bound the
norm of Gaussian random variables in scaled reproducing kernel Hilbert spaces. By
assembling the results from Chapters[3|and 4], we then derive a concentration inequality for
the realizations of Gaussian random variables. This concentration inequality is expressed
in terms of the posterior variance. Thus, the results of Chapter |3| directly imply the
concentration inequality.
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Kurzfassung

In der Wahrscheinlichkeitstheorie stellt sich die Frage, wie zusétzliche Informationen die
Unsicherheit einer gegebenen Zufallsvariablen beeinflussen. Dies wird formalisiert durch
die Konditionierung der Wahrscheinlichkeitsverteilung. Es zeigt sich jedoch, dass das Kon-
ditionieren von Zufallsvariablen ein kniffliges Problem mit vielen Feinheiten ist. Im Fall
von Gauflschen Zufallsvariablen vereinfacht sich die Situation jedoch erheblich: Sind zwei
Zufallsvariablen gemeinsam Gauf-verteilt, so ist auch die bedingte Zufallsvariable wieder
GauBl-verteilt. Diese Eigenschaft ermoglicht es, zusatzliche Informationen auf einfache
Weise in das System zu integrieren. Aus diesem Grund finden Gaufische Zufallsvariablen
in der Geostatistik, dem maschinellen Lernen, der Unsicherheitsquantifizierung und der
raumlichen Statistik breite Anwendung.

Im Zusammenhang mit Gauflschen Zufallsvariablen erlauben moderne Methoden, die
bedingte Zufallsvariable unter zunehmender Informationsmenge zu berechnen. Dies fiihrt
zu mehreren natiirlichen Fragestellungen: Konvergiert dieser Prozess, wenn immer mehr
Information hinzugefiigt wird? Falls ja, was ist der Grenzwert dieses Prozesses? Und
schliellich: Wie schnell erfolgt diese Konvergenz?

Die ersten beiden Fragen werden in Kapitel |3| behandelt. Dort beginnen wir mit
den mafltheoretischen Grundlagen, die zum Verstandnis der Konditionierung notwendig
sind, und fiihren anschliefend einen Operator M ein, der die beobachtete Gaufische Zu-
fallsvariable auf die bedingte Gaufische Zufallsvariable abbildet. Unter der Annahme, dass
M beschrankt ist, konnen wir sogar Konvergenzraten fiir die a-posteriori Varianzen der
bedingten Gaufischen Zufallsvariablen herleiten. Die Resultate sind allgemein formuliert,
sodass sie auf beliebige Informationsauswahlalgorithmen angewendet werden konnen. Zur
Veranschaulichung verwenden wir einen greedy Algorithmus, der iterativ die informa-
tivsten Messungen einer gegebenen Gaufischen Zufallsvariablen auswéhlt.

Bevor wir die dritte Frage behandeln, legen wir eine Zwischenetappe ein, um uns mit
Kernel-Methoden zu befassen. In diesen Methoden ist es eine géngige Annahme fiir die
Herleitung von Konvergenzraten, dass die Zielfunktion in dem reproduzierenden Kern-
Hilbertraum liegt, also im nativen Raum der betrachteten Funktionen. Die sogenannte
“escaping-the-native-space” Frage lautet: Sind auch dann noch verniinftige Konvergen-
zraten moglich, wenn diese Annahme nicht erfiillt ist? Diese Frage beantworten wir in
Kapitel [4 indem wir die Klasse der skalierten reproduzierenden Kern-Hilbertraume ver-
wenden.

Im dritten Hauptteil der Arbeit, Kapitel [5], sind wir schlielich in der Lage, die dritte
Frage anzugehen und Konvergenzraten fiir die Realisierungen Gaufscher Zufallsvariablen
herzuleiten. Wir beginnen mit der Herleitung einer Konzentrationsungleichung, die es
ermoglicht, die Norm Gauflscher Zufallsvariablen in skalierten reproduzierenden Kern-



Hilbertraumen abzuschatzen. Durch die Kombination der Ergebnisse aus den Kapiteln
und [ leiten wir anschlieBend eine Konzentrationsungleichung fiir die Realisierungen
Gaufscher Zufallsvariablen her. Diese Konzentrationsungleichung wird in Abhangigkeit
von der a-posteriori Varianz formuliert. Daher implizieren, die Resultate aus Kapitel
diese Konzentrationsungleichung direkt.
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Chapter 1

Introduction

This chapter is structured as follows: in Section[L.1] Tlist all the publications I contributed
to during my PhD studies and specify my contributions to each. In Section [I.2] I provide
a brief historical background on Gaussian random variables and outline the motivation
for our main results. In Section [I.3], we describe the structure of the overall thesis.

1.1 Publications

During the time of my PhD studies, I worked on the following publications which are
undergoing the review process:

[1]

2]

D. Winkle, I. Steinwart and B. Haasdonk, Convergence Analysis of a Greedy Algo-
rithm for Conditioning Gaussian Random Variables, arXiv:2502.10772, 2025.

Author Contribution: I (D.W.) contributed most of the proofs and ideas, while
my supervisors (I.S. and B.H.) assisted with the precise formulation and guided
me through the submission process. Additionally, I.S. contributed the idea of the
measure theory focused analysis that enabled the handling of the null sets.

D. Winkle, I. Steinwart and B. Haasdonk, Convergence Rates for Realizations of
Gaussian Random Variables, arXiv:2508.13940, 2025.

Author Contribution: I (D.W.) contributed most of the proofs and ideas, while
my supervisors (I.S. and B.H.) assisted with the precise formulation and guided me
through the submission process.

Additionally T was part of a project that led to the following publication

El

T. Wenzel, D. Winkle, G. Santin and B. Haasdonk, Adaptive meshfree approrimation
for linear elliptic partial differential equations with PDE-greedy kernel methods, BIT
Numerical Mathematics, Springer, 2025.

Author Contribution: Most of the work was done by T.W., while I (D.W.)
contributed to some of the proofs and introduced the well-posedness conditions of
the PDEs to obtain convergence rates.

The results of [1] are covered in Chapter [3| while the results of [2] are discussed in
Chapters 4| and . Lastly, the ideas I contributed in |3| are used to provide an example
in Chapter [6], which connects the results of [1] and [2].
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CHAPTER 1. INTRODUCTION

1.2 Motivation

This thesis is mainly concerned with Gaussian distributions. The origins of the Gaussian
distribution can be traced back to 1733, when Abraham de Moivre demonstrated that the
binomial distribution can be approximated by a bell-shaped curve [4, Chapter 2]. This
result was later generalized into what became known as the central limit theorem. In 1809,
Carl Friedrich Gauss independently rediscovered this distribution while studying the law
of errors. He showed that if observational errors are independent and equally likely to be
positive or negative, their most probable distribution is proportional to the exponential
of the negative square of the deviation |4, Chapter 5]. This formulation became known
as the Gaussian law. Many years later, in 1923, Norbert Wiener introduced the Wiener
process, which is now recognized as the first Gaussian process [5]. Since these discoveries
preceded Kolmogorov’s formal definition of random variables in 1933 [6], the concepts
were later rigorously formalized within modern probability theory.

Building on these historical developments, Gaussian distributions evolved from a de-
scription of measurement errors into a general framework for modeling uncertainty. This
development laid the foundation for modern applications of Gaussian processes in data
analysis and statistical inference.

Today, interpolation with Gaussian random variables is a widely used method for
analyzing functional data, with applications in computer experiments [7], machine learn-
ing [8], and geostatistics [9], where this approach is known as kriging. These approaches
naturally encode prior uncertainty and enable coherent probabilistic inference, making
them fundamental to Bayesian modeling frameworks |10]. In particular, Gaussian process
models play a central role in scientific computing and statistical learning, where they
are employed to approximate computationally expensive models [11], reconstruct spatial
fields [12], and quantify uncertainty in inverse problems [13].

But my personal motivation for working with Gaussian random variables is simpler and
more direct: I find researching them fun. Gaussian random variables connect many differ-
ent areas of mathematics, which allows to bring tools from numerious different branches
of mathematics to the table.

The first connection I highlight is with harmonic analysis [14], established through
their relationship with kernels [15]. When a kernel satisfies an invariance condition, for
example translation invariance, the associated Gaussian random variable is called sta-
tionary. Such invariant kernels are analyzed using harmonic analysis, which allows the
application of representation theory [16].

Moreover, since Gaussian random variables are generally Banach space-valued, we can
readily apply functional analysis to their study [17]. They are also naturally associated
with various Hilbert spaces, such as Gaussian Hilbert spaces [18] and abstract Wiener
spaces [19], enabling the use of spectral theory [20]. Gaussian random variables can even
be employed to solve nonlinear partial differential equations [21].

Just as there are many different mathematical fields that can be applied to the study
of Gaussian random variables, there are also many questions that arise concerning them.
In other words, the study of Gaussian random variables spans such a broad range of
mathematics that I never ask myself, ‘What can I do?’. Instead, I often wonder, ‘Given
all the possible approaches, which one should I choose?’.

Given all those possible approaches which questions should I ask?



1.2. MOTIVATION

One possible question is: given a set of realizations (X)) of a Gaussian random variable
X, what can be inferred about the covariance operator of X [22]? It turns out that the
maximum likelihood approach to this problem is ill-posed [23].

Another question, which we focus on in this work, is the conditioning problem. Specif-
ically, given two jointly Gaussian random variables X and Y, what can be said about
X | Y? If the image space of Y is finite-dimensional, this question has been thoroughly
addressed [8]. For Gaussian random variables taking values in separable Hilbert spaces,
one approach to solving the conditioning problem employs shorted operators [24]. For
separable Banach spaces, Ref. [25] shows that the conditioned Gaussian random variable
can be represented by a series. More recently, Ref. [26] addressed the conditioning prob-
lem using conditional probability, representing the conditioned Gaussian random variable
as the limit of a sequence converging in the Banach space norm.

To adress the second question consider the simplest non-trivial setup. Let us assume
a Gaussian random variable X : (Q, A, u) — C(T), where (£2,.A, 1) is a probability space
and C(T') denotes the space of continuous functions on a metric space (7', d). Furthermore,
we assume that X is observed on a finite set S,, := {s1,...,s,} C T, meaning we observe
Y, : Q — R™ defined by Y,, :== (05, X, ..., d5,X), where d§;(f) denotes the point evaluation
of feC(T)atteT.

We can then compute the conditional expectation and posterior variance of X given
Y, = y, as follows:

E(X | Y, = ya) = E(X) + cov(X, Yy)cov(V,) (3, — EY,,),
cov(X | Y,) = cov(X) — cov(X, Y, )cov(Y;,) cov (Y, X),

where cov denotes the corresponding covariance operator or matrix, and cov(Y},)! is the
Moore-Penrose pseudo-inverse of the n x n covariance matrix [26].

The main computational bottleneck in this setting arises from evaluating the Moore-
Penrose pseudo-inverse, since cov(Y;) becomes increasingly ill-conditioned as n grows.
One way to alleviate this issue is to employ Kalman filtering [27] or multiresolution anal-
ysis [28]. These techniques typically do not compute the exact conditional expectation
but instead yield a surrogate that depends on certain hyperparameters, which control
the trade-off between approximation accuracy and computational cost. This approach
enables the efficient treatment of larger value n. Thus, we consider the case n — oo.

Let us assume that we have infinitely many points s; € 7" and define S := {s; | j € N}d.
Moreover, let Y = X|g € C(S). Then, by [26, Corollary 4.6] and |26, Theorem 3.3], we
have for the conditional expectation

E(X |Y =y) =E(X) + lim cov(X, Y,)cov(Y,) (3, — EY;) (1.1)

n—oo

and for the posterior variance

cov(X | Y) = cov(X) — lim cov(X,Y,)cov(Y,) cov(Y,, X), (1.2)

n—o0

where the convergence in holds in C(T") and the convergence in holds in the
nuclear norm for operators.

We call the finite-dimensional approximation E(X|Y,,) of E(X|Y') the surrogate. The
equations and can, under additional assumptions on the surrogate, guarantee

3



CHAPTER 1. INTRODUCTION

that the surrogate converges to the true conditional expectation and posterior variance.
However, even with such assumptions, we generally have no information about the con-
vergence rate, which may be arbitrarily slow. To address this issue, we investigate condi-
tions under which the conditional expectation can be represented by a bounded operator
M : C(S) — C(T) satistying My =E(X | Y =y).

This representation allows us, given an approximation f,, of the observation y with con-
vergence rate ¢, > 0, such that || f, —yl|c(s) < cn, to obtain [[E(X | Y =y) — M foll o) <
|| M||c,,. Hence, we also obtain convergence rates for the conditional expectation. We dis-
cuss this further in Chapter 3|

A central difficulty is that realizations of infinite-dimensional Gaussian random vari-
ables almost surely lie outside their associated reproducing kernel Hilbert space [29,30].
This well-known phenomenon precludes the direct application of classical kernel approx-
imation results [31] and requires addressing the so-called escaping-the-native-space prob-
lem [32]. We address this problem in Chapter {4 and apply the results in Chapter .

1.3 Structure of this Thesis

This thesis is structured as follows.

Chapter 2| provides the necessary preliminary information for the subsequent chapters,
including basic concepts related to Gaussian random variables, their associated spaces,
conditioning, kernels, kernel approximation, and greedy algorithms. Additionally, we
introduce the common notation used throughout the thesis.

Chapter |3| begins by establishing the connection between the Gaussian Hilbert space,
the abstract Wiener space, and the reproducing covariance space of a Gaussian random
variable. We then present general results on conditional expectation. In the following
section, we provide the main convergence results and introduce the operator M, which
maps the observational Gaussian random variable to its conditional expectation. We also
state the corresponding convergence analysis results. The chapter concludes with basic
illustrative examples.

In Chapter ] we address the escaping-the-native-space question. We first present its
context and then provide the main result for scalable reproducing kernel Hilbert spaces,
allowing us to answer this question positively in that setting. We conclude the chapter
with an example involving power spaces, where we reproduce, up to a constant, the same
convergence rate known from the power space setting.

The results from Chapter [4] are applied in Chapter [5 There, we prove a simple con-
centration inequality, which together with the escaping-the-native-space results yields a
convergence rate for realizations of Gaussian random variables in a concentration inequal-
ity setting.

Finally, in Chapter [6] we present a short example where all our results are combined.
We also summarize the main results and provide an outlook on open questions. The
appendices [A] and [B] contain supporting theorems that are required but do not offer
further insight.



Chapter 2
Background

The following sections review the required background for the topics studied in this thesis:
Gaussian random variables and kernels. The coverage is not exhaustive, but references to
the relevant literature are provided for further details.

We begin with Gaussian random variables, followed by a brief interlude on kernels to
highlight the close connection between Gaussian random variables and kernels.

2.1 Gaussian Random Variables

Throughout this work, (€, .4, 1) is a probability space and J is an index set with at
most countable many elements. We set L*(A) := L*(Q, A, ) as the Hilbert space of
p-equivalence classes of square integrable functions. Note that here we emphasize the
dependence on the g-algebra A by taking it as argument of the space. The reason for
this is that conditioning changes the o-algebra, while the measure p usually remains
unchanged in this work. In some cases we want to emphasize the measure, we then write
L*(p) := L*(A). Furthermore, when the o-algebra is irrelevant to the discussion, we
abbreviate the probability space as (€2, u).

Moreover, troughout this work, £ and F' denote Banach spaces and E’ denotes the
dual. We further write Bg for the closed unit ball. Finally for all A C E we write A for
the closure of A.

We call a mapping X : Q@ — E weakly measurable, if ¢/(X) is measurable for all
¢/ € F’. In addition, we call X strongly measurable if X is measurable with respect to
the Borel-o-algebra generated by the norm topology on E and X (2) is norm-separable.
In the case of separable Banach spaces both definitions coincide, as ensured by the well-
known Pettis-measurability theorem [33, Theorem E.9]. We call X a random variable if
X is strongly measurable.

Moreover recall that, given p > 1 and a Banach space F, the Bochner space LP(A, F)
is the linear space of all u-equivalence classes of strongly measurable functions f : 2 — F
such that

1y = / 112 du < oc.

For more details about Bochner spaces we refer to [34, Chapter 1].
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We continue by discussing the conditioning of random variables. To this end, let A
be a sub-g-algebra of A and X € L'(A, E). An Ay-measurable function Z is called a
conditional expectation of X under A, if

/Zd,u—/Xd,u, for all A € A,.
A A

In this case we write Z € E(X|Ap). The existence and almost-sure uniqueness of condi-
tional expectations is guaranteed by [34, Chapter 2.6]. For this reason we often do not
distinguish between Z and E(X|Aj). Given a random variable Y : Q@ — F we write
o(Y) for the smallest o-algebra such that Y is weakly measurable. Moreover we set
E(X|Y) :=E(X|o(Y)) and for §F C F’ we define

E(X[§ oY) =EX|ec({f'(Y) : [ €F}).

We call a random variable X : 2 — R a one dimensional Gaussian random variable
if there exist 1,0 € R, such that E (e™¥) = eith=3"1 1olds true for all + € R. We then
write X ~ N(u,0?%). We note that if ¢ > 0 one obtains a normal distribution and if
o = 0 one obtains a point measure. We call a random variable X : 2 — E Gaussian
if F is separable and ¢/(X) is a real-valued one dimensional Gaussian random variable
for all ¢/ € E'. Given two random variables X : Q — F and Y : Q — F, we call them
jointly Gaussian if (X,Y): Q — EXF, w+— (X(w),Y (w)) is a Gaussian random variable.
If X :Q — FE is a Gaussian random variable we have X € LP(A, E) for all p > 1 by
Fernique’s Theorem |35, Theorem 5.3].

We will often make the same assumptions, thus we consolidate them into a single
statement:

Assumption A. We require E, F' to be separable Banach spaces, (Q, A, p) to be a prob-
ability space, and the random variables X : Q — E, Y : Q — F to be jointly Gaussian.
Also we assume E(X) =E(Y) =0 and we set Z .= E(X|Y).

We remark that, under [Assumption A| Z is indeed a Gaussian random variable with
E(Z) = 0, see |26, Theorem 3.3 vi)].

We now introduce covariance operators, which are an essential tool for analyzing
Gaussian random variables, see [36, Chapter 1]. To this end, under [Assumption Al the
covariance operator cov(X) : £/ — F of a Gaussian random variable X is defined by
cov(X)e' := E(e/(X)X) for all ¢ € E’. Given ¢’ € E’ the one-dimensional conditional
variance is defined by

cov(¢/(X)[Y) = E((¢/(X) ~ B (X) Y)Y,

as in [37, Chapter 4]. We want to generalize this to the infinite dimensional case. To
this end, recall that given e;,es € E the elementary tensor e; ® es : B/ — E is given by
¢/ — €/(e1)es. Moreover, the injective tensor product EQFE is one instance of a Banach
space containing all elementary tensors, see e.g. [36, Section 4]. Now, given a random
variable X : Q — E, the pointwise defined map X @ X : Q - EQF, w — X (w) ® X (w)
is also a random variable, see |36, Theorem 6.7].
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Definition 2.1.1. Under |Assumption A| we define the conditional variance cov(X|Y) :
FE' — F as

cov(X|Y) = E((X ~E(X|Y)) ® (X — E(X]Y)) |Y>.

We define the cross covariance operator cov(X,Y) : F' — E of X and Y as

cov(X,Y)f = /Qf'(Y)Xd,u.

2.2 Kernels

As already mentioned, kernels are closely connected to Gaussian random variables, see
[15]. In particular, every Gaussian process is fully characterized by its mean function
and covariance kernel. Conversely, any positive definite kernel defines the covariance
structure of some Gaussian process. This duality establishes a direct correspondence
between kernels and the distributional properties of Gaussian processes, making kernels
a central tool in both their theoretical analysis and practical implementation.

There are two ways to define a kernel. The first one is via positive-definite matrices,
as presented in [31], the second one uses feature maps and feature spaces, as in [38]. Both
definitions are equivalent, as shown in [38, Theorem 4.16]. The choice of definition depends
on the intended application. When working with finite-dimensional approximations, it is
more natural to use the definition via positive definite matrices, as is common in numerical
analysis [31]. However, in our setting, we are primarily interested in the connection with
Gaussian random variables and the infinite-dimensional case. For this reason, the feature
map and feature space definition is more appropriate.

Definition 2.2.1. Given a non-empty setT’, we call k : T xT — R a kernel if there exist
a Hilbert space Hy and a map ® : T — Hy, called feature map, such that

k(t,s) = (®(t), P(s)) n,, forallt,s e T.

The natural connection between Gaussian random variables and kernels arises by
viewing the Gaussian random variable X as the feature map of the kernel. We set T' = B

and define
kx (e}, e5) == (e1(X), e5(X)) r2()-

It is clear that the feature space is L?(A), and the feature map is given by ® : Bp —
L*(A), ¢ — €/(X). Hence, kx is indeed a kernel. We will return to this connection later.
In this section, we focus on kernels.

We now introduce reproducing kernel Hilbert spaces, which are in one-to-one corre-
spondence with kernels.

Definition 2.2.2. Given a non-empty set T' and given a Hilbert space of functions H C
{f: T—R}
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i) a function k : T X T — R is called a reproducing kernel of H if we have k(- ,t) € H
for allt € T and the reproducing property

f@&)={f k(. )n
holds for all f € H and allt € T.

i) the space H is called a reproducing kernel Hilbert space (RKHS) over T if for all
t € T the Dirac functional 6, : H — R defined by

5t(f) = f(t)a f€H7
18 CcoNtInUOUS.
The one-to-one correspondence with kernels is described by the following Theorem.

Theorem 2.2.3. Let H be an RKHS over T'. Then k : T x T — R defined by
k(t,t') == (s, 0 &, for all t,t' € T,

is the only reproducing kernel of H. Moreover, if (e;)jes is an orthornomal basis (ONB)
of H, then for all t,t' € T we have

k(t,t) = Zej(t)ej(t/)-

For a proof we refer to |38, Theorem 4.20].

Kernels are commonly used to approximate functions, for example, by interpolation.
Given a set of points T, := {t1,...,t,} C T, assume that K := ((k(t;,t;))7,=, € R™" is
a strictly positive definite matrix. Given a function f : 7" — R, the interpolant sy, of f
is given by

sra(t) = ajk(t ;)
j=1

where (a;)j_; € R™ is obtained by solving
Ka=Tf,

with f= (f(tl)a T >f(tn));n:1 € R™

A key property of interpolation in RKHS is that it is an orthogonal projection onto the
space V,, := span{k(-,t;)|t; € T,,}, see |31, Theorem 13.1]. This will also be emphasized
in the next section.

2.2.1 (Generalized Interpolation

Interpolation can be extended to a more general setting, where the goal is not only
to satisfy point evaluations but also arbitrary linear functionals applied to the target
function. We follow the approach of [31, Chapter 16]. Let H be a Hilbert space with
dual space H'. Given a set of linearly independent functionals {Ay, -, A,} € H' and

8
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values (f;)j—, € R", the generalized recovery problem seeks a function s, € H such that
Aj(sp) = fj for all 1 < j < n. The function s, is then called a generalized interpolant.
If we additionally require that

Isnller = min{][s|| [ s € H, Aj(s) = f;, 1 <j < n}

we call s,, the norm-minimal generalized interpolant. If H is an RKHS we call s,, the
generalized kernel interpolant.
Moreover, since H is a Hilbert space, we can identify each A\; € H’ with a unique
element v; € H via the Riesz representation theorem, i.e., \;(s) = (s,v;)y for all s € H.
We summarize [31, Theorem 16.1] and [31, Corollary 16.2] into the following theorem.

Theorem 2.2.4. Let H be a Hilbert space, {\1, -+, \,} € H' linearly independent func-
tionals with Riesz representers {vy, - ,v,} C H. The mapping 1, : H — H given

by
I,f :=s, := Zajvj,
j=1

with s, € H being the norm-minimal generalized interpolant, where (a;)5_, € R™ are such
that \;(s,) = Aj(f) for all1 < j < n, is an orthogonal projection onto V,, := span{v; |1 <
j<mn}.

We want to apply this method to our Gaussian random variable X, but X takes values
in a larger Banach space £ O H rather than in a Hilbert space H. Therefore, we do not
consider all functionals in H’, but only those A\; with A\; € £/ C H'.

The Hilbert space H to which we apply this generalized interpolation framework is
the RKHS associated with the kernel kx, where kx is a continuous linear kernel defined
on Bgr. This implies that H C E” C C(Bg:). Consequently, performing interpolation in
the space C'(Bpg/) with respect to H corresponds to the generalized interpolation setting,
since we directly identify points with their associated functionals in Bg:.

2.2.2 P-Greedy

Now we introduce the weak-greedy algorithm and recall the results from [39] we will need
in our further endeavors. Let H be a Hilbert space and let F C By be a compact subset.
For fixed 7 €]0, 1], we first choose an element f, € F such that ymaxser ||flla < || follu
holds true. Assuming {fo, -, fn_1} and V, := span{fy, -, fn_1} have been selected,
we then take any f,, € F such that

ymaxdist(f, V) < dist(fn, Va)a-
fer

Now, we turn to the P-greedy algorithm. Consider an RKHS H with kernel k£ and
domain 7. In addition, let F := {k(-,t)|t € T} be compact and k(t,t) <1 for allt € T.
We select points (tg, -+ ,t,—1) C T via an iterative method. First we take any ¢ty € T
according to the criterion

ysup |k(-, O)llm < [RC- o)l u
teT
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with v €]0,1[ and we set Ti:={tp}. The subsequent point ¢, ; € T is then selected
according to

ysup [[k(-,t) =Tz, k(- )||a < [Jk(- tno1) — g, k(S t1) ||,

teT

where I, , denotes the orthogonal projection onto the space span ({k(-,t)|t € T,-1})
and again we set T,,:=T,,_1U{t,—1}. We call this point selection algorithm weak- P-greedy.
The following Corollary is a consequence of the statements in [40|, Section 4].

Corollary 2.2.5. Given an RKHS H with kernel k selecting points via the weak P-greedy
one obtains

n—m

sup ||f — g, flle@) < \/ﬁ’f1 min dn," (F).
feBu

1<m<n

with dp,(F) = miny sup,cz ||f — Uy f|lz denoting the Kolmogorov width of the set F,
where the minimum 1s taken over all m-dimensional subspaces V- C H and Iy denotes
the orthogonal projection in H onto V.

We emphasize that the weak-greedy algorithm above does not determine a unique
sequence of spaces as many elements might satisfy the weak-greedy selection criterion.
The inequality holds for any sequence obtained from the weak-greedy algorithm.

We note that there are many more greedy algorithms [41] that could be analyzed in
our context. However, for our purposes, the P-greedy algorithm is sufficient.

2.2.3 Power Spaces and Scalable RKHS

This section covers the construction of scalable RKHSs. Scalable RKHSs are a tool that
has previously been used to analyze Gaussian random variables, see [42]. We use them
not only for this purpose but also to answer the escaping-the-native-space question later
in Chapter [4] where this connection will be discussed in more detail.

To motivate the definition of scalable RKHSs, we begin with a more familiar construc-
tion of RKHSs, the so-called power spaces.

We do not distinguish between a function and its equivalence class. While this can
lead to complications, these and their resolution are thoroughly discussed in [43]. Let
(T, A) be a probability space, and let k be a kernel on T' such that [, k(t,t) dA(t) < oo.
We assume there exists an ONB (e;)jeny € L*(A\) and a positive sequence ();) € ¢*(N)
such that (y/Aje;) € H forms an orthonormal system in the RKHS H. Assume further
that there exists § > 0 such that

Z )\fej(t)z < 0 forall t € T,
j=1

holds true. We define kg(t,t') := > 72, /\fej(t)ej (t'), and refer to such kernels as power

kernels. The associated RKHS H¥? is called a power space. One can derive convergence
rates for elements in such power spaces by considering the orthogonal projection II,, :

10
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L*(\) — L?*(\) onto the subspace span{e; | 1 < j < n}. For f € HP, there exists a
sequence (f;) € (*(N) such that f = Z]oil fjw/)\jﬁej. Then we compute

—iff)\gsup)\ﬁ Zfz

jzntl Jj=n+1

~ 2
Z i \/)\_jﬁej

j=n+1 L2()) j=n+1

1f = T flf72 0 =

If we additionally assume that (\;) is monotonically decreasing, we obtain

1f = T fll2 gy < Aa3F Lo (2.1)

This is also the optimal convergence rate for the worst-case error, which can be verified
by setting f = e,y1.

To define scalable RKHSs, we do not start with an ONB in L?()\), but instead directly
with an ONB in the RKHS H. Let (v;) € H be an ONB, and let (a;) be a positive
sequence such that

Zajvj <oo, forallteT.

7j=1

We define the scaled kernel

oo
avtt Za]v]

Jj=1

This is indeed a kernel, and we denote the associated RKHS by H, v, see [42]. Moreover,
(\/a;v;) forms an ONB in H, v, see [42, Proposition 3.2].

In contrast to power spaces, scalable RKHSs allow a broader range of parameter
choices, as they are defined for arbitrary positive sequences (a;) rather than just powers
()\f ). They are also independent of the measure A, and any ONB in H can be used in the
construction. Such ONBs can be constructed efficiently via the Gram—Schmidt process,
which is particularly useful in the context of the P-greedy algorithm, where the projection
space is expanded by one function in each step.

2.3 Spaces associated to Gaussian Random Variables

The following subsections cover the spaces associated with Gaussian random variables.
At the end of all the subsections, we explain the purpose of each of these spaces.

2.3.1 (Gaussian Hilbert Spaces

We give a short introduction into Gaussian Hilbert spaces. For more details, see |18,
Chapters 1 and 9]. A Gaussian linear space G is a linear subspace of L?(.A) such that
each g € GG is a Gaussian random variable with E(g) = 0. A Gaussian Hilbert space G is
a Gaussian linear space that is closed in L?(.A). Under [Assumption A| we define Gx :=
{¢/(X)|e € E'} as the Gaussian Hilbert space associated with the Gaussian random

11
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variable X. Moreover, the norm on Gx is given by |lg[lax = [|9]lz2(4). Under [Assumption]
, we note that (X,Y) is an £ x F-valued Gaussian random variable, and the space

v) ={e(X)+ f/(Y)[(¢, [') € B/ x F'} (2.2)
is also a Gaussian Hilbert space. The closure can be necessary, see [18, Example 1.25].

Conditioning in Gaussian Hilbert spaces G reduces to orthogonal projections in L?(A).
Specifically, for a set G C GG and g € G the conditional expectation of g given G is

E(g19) :=E(glo(G)) = Tlyg, (2.3)

where ITy, denotes the orthogonal projection onto the subspace V' := span(G), see e.g. |26,
Theorem 3.3 vii)].

2.3.2 Abstract Wiener Spaces

We set the abstract Wiener space associated to the Gaussian random variable X as

Wx = {e € E'|dg € Gx withe = / ngu} (2.4)
)

with the norm being given by

el = it { Lol |9 € Gxwithe = [ gxau}. 25)
Q

In the literature, abstract Wiener spaces are commonly used to construct Gaussian mea-
sures, see [19, Chapter 8]. In any case, W is a Hilbert space, see Lemma . One can
naturally switch between the spaces Gx and Wyx by using a canonical isometric isomor-
phism Vx : Gx — Wx which is given by Vxg := [, 9X dp with g € G, see Lemma/3.1.1
In particular, the adjoint Vg : Wx — Gx of Vx is given via Vi = V¢ 1, see Lemma |3.1.1}
Furthermore if we extend Vx to the whole space L” .A) by defining Vx @ L2(A) = Wy
via Vg := [, 9X du for g € L*(A), then Lemma shows ker(VX) G and that the
adjoint Vi : Wy — L?(A) is given by V3 = V)Zl, as in Lemma . One can utilize V3
to map Wy into L?(.A) and then apply Vy to map it into Wy . This establishes a natural
connection between Wx and Wy, leading to the definition of the operator Ly, : Wx — Wy
as follows:

Lw
W > Wy

\V)? V (2.6)
L*(A)
We note that if Y = LX 4+ N where L : E — F'is a bounded operator and N : Q — F'is
a Gaussian random variable independent of X, then Ly = Ly, . For details, see Lemma
3.1.3| Furthermore, it can be proven that for all w, € Wy, we have Ljyw, € Wy, see
Lemma [3.2.1] Moreover, Lemma [3.2.1] shows ran(L};,) € Wy and thus we can consider
the new operator My, : Wy — Wy given by

Myw, = Liyw, = VzViw,. (2.7)
Note that My, is a bounded and linear operator with HMWH < 1. In addition My is

surjective since Vy : L2(A) — Wy is surjective and ker(Vy)* = Gz C Gy = Im(V})), see
Lemmata|3.1.1] and [3.2.14] Finally, My, is in general not an isometry, see Lemma [3.2.17]

12
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2.3.3 Reproducing Covariance Space

We finally introduce a third Hilbert space Hyx associated to a Gaussian random vari-
able X. To this end let + : E — E” be the canonical isometric embedding, that
is v(e)(e') = €'(e). Since Wx C E we can thus define Hx(E') := «(Wx) and equip
Hx(E') with the scalar product of W that is (vf, 19) uy () := (f, 9)wy With f,g € Wx.
The space (Hx(E'),(-, - )rye)) is an RKHS whose kernel is given by kx g/(e],e5) =
(cov(X)e), ey) g i, see [44]. Restricting the kernel kx g to the unit ball Bg gives the
kernel ]{,‘X : BE’ X BE/ — R, whose RKHS is HX = Hx(BEl) = Hx(E,)‘BE,, with
the kernel then naturally given by kx(e,e}) = (cov(X)e|,eh) g for €}, ¢y € Bp, see
e.g. [38, Lemma 4.3]. Note that this introduces an isometric isomorphism ¢y : Wx — Hx
given by tx(w) = («w)|p,,, as well as a canonical isometric isomorphism Ux : Hx — Gx

Uxw := Vithw = Vit w. (2.8)

We can canonically and isometrically switch between all three spaces Gx, Wx and Hy,
meaning that e.g. for an orthogonal projection in Gx, we find corresponding orthogonal
projections in Wx and Hx.

Each of these spaces highlights different aspects of a Gaussian random variable. The
Gaussian Hilbert space emphasizes its probabilistic nature, and the connection with con-
ditioning is most direct in this setting. The abstract Wiener space, on the other hand,
provides a more natural framework in which the Gaussian random variable “lives”. Thus,
statements about the abstract Wiener space are usually the most interpretable and have
the closest connection to the Gaussian random variable. Finally, the reproducing co-
variance space is similar to the abstract Wiener space but has the advantage of being
an RKHS, which allows us to apply the full machinery of kernel methods to analyze
the Gaussian random variable. The main drawback of the reproducing covariance space
is that it can be viewed as a subspace of the bidual of the Banach space containing the
Gaussian random variable, making statements concerning it often technical and, at times,
difficult to interpret.

In the upcoming Chapter [3| we will see how the properties of each of these spaces can
be leveraged to obtain significant results.
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Chapter 3

Conditioning of (Gaussian Random

Variables

In this chapter we investigate how conditioning of Gaussian random variables behaves and
what the implications of this behavior are. The main focus lies in the fact that our obser-
vations are not necessarily finite-dimensional, but may instead take values in a separable
Banach space F. Despite its importance, conditioning in infinite-dimensional settings is
considerably less well understood than in the finite-dimensional case. Nevertheless, sev-
eral approaches have been developed. For Gaussian random variables taking values in
separable Hilbert spaces one approach to solve the conditioning problem is using shorted
operators [24]. For separable Banach spaces, Ref. |25] shows that the conditioned Gaus-
sian random variable can be represented by a series. More recently, [26] addressed the
conditioning problem via conditional probability, representing the conditioned Gaussian
random variable as the limit of a sequence converging in the Banach space norm.

A common feature of these existing results is that they establish convergence but do
not provide any rate at which this convergence occurs. The aim of this chapter is to close
that gap. Specifically, given two jointly Gaussian random variables X and Y, we consider
a sequence of n € N linear measurements on Y, denoted as {f}(Y)}7=). We then derive
explicit convergence rates for the operator norm of the conditional covariance operator

|cov(X|Y) — cov (X|{f;(Y)}1=0) || < Can (3.1)

for some sequence (a,) and C' > 0, see Theorem and Corollary for the precise
statements. In particular, when X is a Gaussian process with continuous paths, Equation
(3.1) implies a convergence rate for the associated covariance function of X|Y in the
supremum norm [26].

We obtain by introducing a bounded conditioning operator M such that the
observed Gaussian random variable Y is mapped to the conditional expectation Z :=
E(X]Y),ie, MY = Z.

This operator enables the transfer of known posterior covariance convergence rates of
[|cov(Y) = cov (Y[{fi(Y) ") | [31140] onto the left-hand side of (3.1])). The boundedness
of the operator M is crucial for this transfer, making the choice of Banach spaces for X
and Y a key consideration, even though these spaces do not directly affect the Gaussian
variables [19].
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We also emphasize that our analysis is not limited to point evaluations, which are
common in the literature [45]. But instead we allow any general linear measurement as
in [25].

This chapter is structured as follows: In Section (3.1 we use the spaces Gx, Wy, and
Hx to introduce canonical operators that allow us to analyze the conditioning of Gaussian
random variables. Section presents fundamental results on conditional expectation
that are required for the main results in Section [3.3, There, we show that conditional
expectation can be interpreted as an orthogonal projection in the spaces Gx, Wy, and
Hx, and we introduce the operator M : F — E such that MY = Z. In the final Section
3.4) we provide examples demonstrating that the results from Section can be applied
directly.

3.1 The Connection between Gx,Wx and Hy

We first show that there exists an isometric isomorphism between Gx and Wy.

Lemma 3.1.1. Let[Assumption A| be satisfied and Vx : Gx — Wx be the map given by

Vxg:= / gXdp.
Q
Then the following statements hold true:
i) Vx is an isometric isomorphism and its adjoint Vi of Vx is given by Vi = V.
ii) Wx 1is a Hilbert space.

iii) The operator Vx can be extended to an operator Vx : L*(A) — Wy given by

Vxg :—/ngu
Q

and we have ker(Vy) = G%. Additionally the adjoint Vi of Vi is given by Vi =
Vit

Proof. i) First we note that Im(Vx) = Wx directly follows from the definition of W, as
stated in equation ([2.4]). Moreover, for the proof of the injectivity we fix a g € ker(Vx).
Then we have

0=ng=/ngu,
Q
and consequently, for all ¢/ € E’, we obtain
0=¢(Vig) = [ 9¢/(X)dn
Q

This in turn implies g € G5 = {0}, where G5 is the orthogonal complement of Gx in
itself.
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Since we have just seen that Vy is bijective, we now conclude that it is isometric by
the very definition (2.5 of the norm of W.

ii) Directly follows from ).

ii) We now write Gx for the orthogonal complement of Gx in L?(A). Then, for all
g € L*(A), there exist unique gx € Gx and gy € G such that

9=9x+9x- (3.2)

Note that for all ¢ € E’ we have

¢ </ g;%Xdu) = / gxe'(X)du =0,
Q Q

and hence Hahn-Banach’s theorem shows
/ gxXdu=0.
0

Using g = gx + g+ we then see that Vxg € Wy and ker(Vy) = G%.
To prove the last assertion, we fix a w € Wy and a g € L*(A) with (3.2). Then we
have

(9. Viw) 2y = (Vxg, whwy = (Vxgx, whwy = (g, Vy w)r2) ,

where in the second step we used ker(Vy) = G% and in the last step we used i). O

The isometric isomorphism between Wx and Hy is given by vx : Wx — Hx, which
is straightforward. Nevertheless, we include a proof of this statement.

Lemma 3.1.2. The mapping vx : Wx — Hx, given by vxf = 1f|p,,, is an isometric
1somorphism.

Proof. By the definition of Hx, the mapping tx is surjective.

For 0 # f € Wy, we have by [31, Theorem 10.46] and the definition of Hx(E") that
lex fllas = llefllaxEny = [[fllwe # 0, hence tx f # 0. We conclude that ¢x is injective
and therefore an isometric isomorphism. O

The next lemma demonstrates that the abstract operator Ly, = VY\A/)? can be easily
calculated in the common setting of ¥ = LX + N with L : E — F being a bounded
operator and N being an F-valued Gaussian random variable independent of X.

Lemma 3.1.3. Let [Assumption Al be satisfied and L : E — F be a bounded operator.
Moreover, let

Y :=LX+ N,
with N : Q — F being a Gaussian random variable independent of X. Then we have

Ly = L|w,.

17
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Proof. Let us fix a g € G, since g is centered and N is independent of X, we then have
Jo 9N dp = 0, and hence we obtain

Lywy (/ngu> :/gLXdN:/g<LX+N)dM:/ng/L:Vyg
Q Q Q Q

e[

where in the last line we used the definition of Ly as in (2.6), i.e. Ly = VyV)}‘ O

3.2 Conditional Expectation

In this section, we state some general results about conditional expectation that are
needed to prove the main theorems of this chapter. These results also account for null
sets: the conditional expectation of a random variable remains unchanged if the variables
one conditions on are modified only on a null set. This technical detail is often overlooked
in the literature.

Lemma 3.2.1. Let [Assumption A| be satisfied and C C A be a sub-o-algebra. Then for
all g € L*(C) the equality

[ sExiedn = [ gxau (3.3)
Q Q

is true. Moreover for all w € Wy we have Li,w € Wy, where Ly, = Vi Vi as in (2.6).

Proof. Equation ({3.3) follows by using [34, Proposition 2.6.31] with

b:RxE—FE
(a,e) — ae.

To prove the second assertion we fix a w € Wy and set C := o(Y'). For g := Vifw € Gy,
we then have w = fQ gY dp, which in turn leads to

L%w—VXV;w—/ng,u—/gZduEWZ,
Q Q

where in the last equation we used (3.3]). O

The next Lemma can be found for example in |34, Proposition 2.6.31].

Lemma 3.2.2. Let E be a separable Banach space, X € L' (A, E), and B C A be a
o-algebra. Then for all € € E' there exists an No € A with u(Ne) = 0 such that

¢ (E(X|B)) (w) = E(¢'(X)|B)(w) (3-4)

holds true for all w € 1\ Ner.

18



3.2. CONDITIONAL EXPECTATION

Lemma 3.2.3. Under|Assumption A| the following equality holds true for all ¢ € E’
(cov(X|Y)e',e') g = cov(e'(X)]Y).
Proof. First we set Xy := X — E(X|Y). We apply Lemma thrice to obtain
(cov(XIY), ) g = (€ (B((X — E(X[Y)) & (X — E(X|Y))|Y)), ).
= (' (E(Xo ® XolY)), €)
= (E(¢'(X0) Xo|Y), €') 5.5

= ¢ (E(e'(X0)X0)|Y))

= E(¢'(Xo)e'(Xo)[Y)

= E((¢'(X) = E(¢'(X)Y))*|Y)
= cov(e'(X)[Y).

]

The next theorem can be found in [34, Theorem 3.3.2]. Moreover, the upcoming
theorem is also essential for the proofs of [26].

Theorem 3.2.4. Let (A,)nen be a filtration in the probability space (2, A, u) and we
define Ao := 0 (UA,, : n>1). Then for all p € [1,00). and all X € LP(A, E), we have

lim E(X]An) = B(X[Ax),

where the convergence is almost everywhere and in the norm of LP(A, E).

The next lemma shows that the Gaussian random variable Y induces the same o-
algebra as the pre-Gaussian Hilbert space {f'(Y) | f" € F'}:

Lemma 3.2.5. Let|Assumption Al be satisfied and G := {f'(Y)|f' € F'}. Then we have
oY)=0(G).

Proof. For f’" € F', we have
Y o(f) =Y H(f7H(B) = (f' oY) (B) = a(f'(Y)),
where B is the Borel-o-algebra of R. This leads to

oY) =Y Ho(F)=Y" (0 ( U 0(f')>> =0 (Yl ( U 0(f’)>>
frer 'eF

=0 ( U Yl(U(f’)))
fler’

=0 ( U(f'(Y))>
fler’

=0 ( 0(9))
9€g

=0a(9),

where in the third step we used [46, Theorem 1.81]. O
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Lemma 3.2.6. Let (Q, A, i) be a probability space, E be a separable Banach space, and
X,Y : Q — E random variables. Moreover, assume that for all ¢ € E’' there exists a
null-set Ny € A such that

¢'(X(w)) =¢€(Y(w)), weQ\ N .
Then X =Y almost everywhere.

Proof. Let D C Bg: be a countable weak-*-dense subset, according to Lemma [B.1.2] We
set

ND = UelepNe/.

Then Np is a union of countable null-sets, thus again a null-set. Moreover, our construc-
tion shows

¢(X(w)) =¢€(Y(w)), we N\ Np, e €D.
Applying Lemma leads to X(w) =Y (w) for all w € Q\ Np. O

In the following, we like to introduce conditional expectations E(X |Gy ) with respect
to a given Gaussian Hilbert space Gy. Here we note that formally Gy is a subset of L?(.A)
that is, a collection of pu-equivalence classes. Consequently, a definition like

E(X|Gy) =E(X |o({g:9 € Gy}))

is not well defined. To address this problem we need a couple of auxilliary results. We
begin with the following characterization of conditional expectations, where in its proof
we need the indicator function y4 : 2 — R of A C ), that is, the function defined by

1, fweA
Xa(w) ==
0, else.

Lemma 3.2.7. Let (,A, 1) be a probability space, X € L'(A,E), and B C A be a
sub-o-algebra. Furthermore let £ C A be an N-stable system with Q € € and o(€) = B.
If Z - Q — E is B-measurable, p-integrable, and satisfies

/BZdM:/BXdM (3.5)

for all B € £, then we have Z € E(X|B).

Proof. We consider the Banach space valued mappings @), P : B — E given by
aB) = [ X
B
P(B) := / Z du.
B
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Moreover we define
D:={BeB|Q(B)=P(B)}.

Note that Q € &£ by assumption, and (3.5) implies € C D. Let us now show that D
is a Dynkin system in the sense of |33, Chapter 1.6]. Obviously we have Q € £ C D.
Moreover, if A, B € D with A C B then

/ Zd,u—/Zdu—/Zd,u—/Xd,u—/Xd,u— Xdu
B\A B A B A B\A

and therefore B\ A € D. Finally if we have an increasing sequence (A4,) C D then for
A := U,enA, we have

/Zdu:/ lim 4,2 dp = lim Zdu— lim Xd,u /Xdu,

where we used in the second and last step the dominated convergence theorem for Bochner
integrals |34, Proposition 1.2.5]. Therefore D is indeed Dynkin class. By [33, Theorem

1.6.2] we find that o(€) = d(€) C d(D) = D, where d(£) and d(D) denote the smallest
Dynkin system containing £ and D, respectively. Since o(€) = B we find the assertion. [

Let us now consider the o-algebra 7T of p-trivial events, that is
T :={T € Al u(T) € {0,1}}.
Given a o-algebra B C A we further define

B~r={BNT|BeB, TeT},

The next lemma collects some simple but yet important properties of these sets.
Lemma 3.2.8. For all o-algebras B C A the following statements hold true:
i) The set Bn is N-stable and 2 € B.
i) We have o(Bp) = o(Bu) =: B.
iii) It holds that B C B.
i) We have B = B.
v) Given a o-algebra C C B we have C - B.

Proof. . The first statement follows by the fact that intersections are commutative and

associative, and the second statement is obvious.
i)l We first show that Bn C o(By). To this end let B € Band T € T. Then we have

BAT =0\ (Q\(BNT)) =\ (2\ B)U(Q\T)) € o(By).
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To prove By, C o(Bn) we fix again some B € B and T € 7. Then we have

BUT =Q\ (Q\(BUT)) =\ ((Q\ B)N(Q\T))) € o(Bn).
In summary we thus find o(Bn) C o(c(By)) = a(By) C o(a(Bn)) = o(Bn).
% This follows from B C Bn.

v)l For the first statement we note that B - B is obvious. For the converse inclusion
we note that B, C B holds true. Since B is a o-algebra this statement follows.

ﬂ This follows by CC [;’ = B. O]

Lemma 3.2.9. Given o-algebras B C C C BC A, we have C=B8.

Proof. We first show C CB. Tothisend let C € Cand T € 7. By assumption we find
C eBand T € T C B, and thus C N'T € B. This shows C = ¢(Cy) C B.
For the converse conclusion we note that B C C implies B C C~. By Lemma |3.2.8 we

conclude B = ¢(Bn) C o(Cr) = C. O
Lemma 3.2.10. Let X € L*(A, E). Then for all o-algebras B C C C B C A, we have
E(X|B) € E(X|C) € E(X]|B).
Furthermore, for all Z € B(X|B), Ze € E(X|C), and Z € E(X|B), we have
W2 # Ze) =l Z # Z) = ulZe #+ 2) = 0. (3.6)

Proof. Let us fix a Z € E(X|B). Our first goal is to show Z € E(X|B). Then Z is
B-measurable. Moreover, for B € B and T € T with u(7) = 1, we have

/ Zdu:/Zdu:/Xdu: X dp, (3.7)
BT B B BT

where in the first and last step we used B = (BNT)U(BNT*°) and pu(BNT*°) < u(7T°) = 0.
Furthermore, for B € B and T € T with u(7) = 0, Equation (3.7)) is obviously satisfied.

Consequently, we have
/Zd,u:/Xd,u (3.8)
B B

for all B € Bn. With the help of Lemma and Lemma u we conclude that ( .
holds for all B € B. This finishes the proof of Z € E(X|B).

Next, we note that for Z € E(X|B) we have u(Z # Z) = 0 by the almost sure
uniqueness of the conditional expectation of X given B.

Our next goal is to show that Z € E(X|C). Since B C C, it follows that Z is C-
measurable. Since we have already seen that holds for all B € B it also holds for all
B € C. This shows Z € E(X|C).

Again, we note that for Z, € E(X|C) we have u(Z # Z¢) = 0 by the almost sure
uniqueness of the conditional expectation of X given C.

Our last goal is to establish the inclusion E(X|C) C E(X|B) together with the last
identity of (3.6). To this end we note that we already know that E(X|C) C E(X IC) and
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1w(Ze # Z) = 0 for all Z, € E(X|C) and Z € E(X|C). Therefore it suffices to show that
C = B. For the proof of the inclusion C C B. We fix a C € C and a T € T. This gives
CeB by assumption and T" € B by the definition of B, and therefore CNT € B. In other
words we have CH C B and by Lemma , we conclude C = o(Ch) C B. The converse
inclusion follows by B C C. O

In the following we need the space
L3(A) = {g Q=R ‘ g is measurable, / g du < oo}
Q

equipped with the usual || - ||z2(4) semi-norm. Moreover, for f € L£L*(A) we denote its
p-equivalence class by [f]. Note that we have [f] € L*(A).

Lemma 3.2.11. Let G C L?*(A) be non empty and
G :={ge L*A)|3(g.) € G [gs] = [g)in L*(A)}. (3.9)
Then for B := o(G) we have B C o(G) C B.

Proof. The statement B C U(G) follows directly from the fact that G C G.

Next, we prove the statement 0(@) C B. To this end it suffices to show that all
g € G are B-measurable. Let us therefore fix a g € G. Then there exists a sequence
(9») € G such that [g,] — [g] in L?(A). By the properties of convergence in L?(A),
there exists a subsequence (g, ) such that g,, — ¢ p-almost surely. Consequently the set
T :={weQ|gn(w) = g(w)} is A-measurable with (7)) =1, i.e., we have T € T.

Let us now define g,, := X7¢gn, and g := xrg. Obviously we have g,, — ¢ pointwise.
Moreover, the definition of G ensures Gny» § € G. Furthermore, Gn,, € G shows that g,
is B-measurable. Since yr is T-measurable and 7 C B, it follows that Ony = XTYn,, 1S
B-measurable. Thus, the limit function ¢ is also B-measurable.

With these preparations we now show that g~!(A) € B for all measurable A C R. To
this end we note that

A = {w e QY glw) € 4)
= (fweQ|gw) € A}NT) U ({w € Q| g(w) € A}\ T)
= ({weQjw) € AJNT) U ({w € Q| gw) € A\ T).

Since {w € Q| §(w) € A} € Band T € B, it follows that {w € Q| §(w) € A}NT € B.
Furthermore, we have

p({w € Qlg(w) € AJ\T) = p({w € Q[ g(w) € A} N (Q\T))
< uQ\T) =0.

Therefore, we have {w € Q| g(w) € A}\T € B and by combining this with our previous
consideration we conclude g71(A) € B. O

With these preparations and under [Assumption Al we now define

E(X|Gy) := E(X]|o(G)),

where G := {f'(Y) | f/ € F'} and G is defined by (8.9). The following theorem describes
E(X|Gy).

23



CHAPTER 3. CONDITIONING OF GAUSSIAN RANDOM VARIABLES

Theorem 3.2.12. Let|{Assumption Al be satisfied. Then, we have

—

E(X[o(Y)) € E(X|Gy) C E(X|a(V)).
Furthermore, for all Z € B(X|o(Y)), Zg € E(X|Gy), and Z € IE(X]U/O?)), we have
w2 # Za) = Z # Z) = i Za # Z) = 0.

Proof. We set B := o(G) and obtain B C ¢(G) € B by Lemma [3.2.11] For C := o(G)
Lemma B.2.10] thus shows

E(X|B) € E(X|o(G)) € E(X|B)

and (3.6)). Finally, Lemma shows o(Y) = o(G) = B, thus the assertion follows. [

Lemma 3.2.13. Let|Assumption A| be satisfied. Then for all g € L*(A) we have

/nguz/HcXngu,
Q Q

where Mg, : L*(A) — L*(A) is the orthogonal projection onto Gx.

Proof. Since Gx is a closed subspace of L?*(A), we decompose g into g = Ilg, g + gLy,
with HG§ being the orthogonal projection onto the orthogonal complement of Gx. For

simplicity we set gx := llg, g and g5 = gy Given €' € E’, we then have

y ( [ ox du) — [oecOau= [ (ax + a0 ) dn = [ gxe'x)d

:€,</ngd/,L>,
Q

where we used €/(X) € Gx and g% € G%. Since this holds true for all ¢/ € E’ we find the
assertion by the Hahn-Banach theorem. O]

Lemma 3.2.14. Under|Assumption Al it holds Gz C Gy = G(zy) and if Gy C Gx, we
additionally have Gy = G .

Proof. For Gz C Gy, we refer to [26, Theorem 3.3 vii)]. We conclude Gy = G(zy) by

Gy C Gzy) =Gz + Gy C Gy + Gy = Gy,

where in the first and second step we used (2.2)).
To prove the second assertion, we fix a g € Gy. Since Gy C Gy, there then exists a
sequence (€),) in E’ such that ¢/, (X) — ¢ in L?*(A). Now Lemma with C := o(Y)

n

implies for all gy € Gy C L*(C)

/gye’n(Z)duz/gye;(X)du%/gygdu'
Q Q Q
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We conclude that the sequence (e,

using [26, Theorem 3.3 vii)], we find
len(Z) = € (2l 20y = My (€,(X) = € (X)) 220y < llen(X) = e (X)[l2a) -

Since (¢! (X)) is an L?(.A)-Cauchy sequence, we conclude that (¢! (7)) is an L?*(C)-Cauchy
sequence. Combining the latter with the weak convergence, we conclude that e/,(Z) — ¢
in L?(C). In other words we have found g € G. O

(Z)) converges L*(C)-weakly against g. Moreover,

Lemma 3.2.15. Under|Assumption A, it holds W, C Wx and for all w € W, we have
[wllwy < llwllw, -

Proof. By Lemma with C := ¢(Y') and Lemma we find

Wz—{fEE‘ngGz,f—/ngu}
Q

Q{fEE‘EIgE[?(A),f:/ng,u}:WX.
Q
For the proof of the second assertion we fix a w € W;. We then obtain

w = inf 2(4) = inf 2(4) > inf 204) = ||w
lwlw, = _ it llgllzeca gEGZw:VXgHgHL(A)_geLQ(.A)w:VXgHgHL(A) [wllwy

where in the second step we used Lemma and in the last step we used Lemma

BT O

Lemma 3.2.16. Let [Assumption A| be satisfied, C C A be a sub-c-algebra, and X¢ :=
E(X|C). Then for all €\, €, € E' the following identities hold true

i) cov(X, X¢) = cov(Xe, X) = cov(Xe),
i) cov(X — X¢) = cov(X) — cov(Xe).

Proof. We start with [f)} Taking €, e} € E’, we obtain with Lemma [3.2.1]

(cov(Xe, X)el, e5) g rr :/

&\ (Xe)eh(X) dp = / &\ (Xe)eh(Xe) dpt = (cov(Xe)eh )
Q

Q

The identity cov(X, X¢) = cov(X¢) can be shown analogously.
The second assertion follows from the bilinearity of the cross covariance operator,
namely

cov(X — X¢) = cov(X — Xe, X — X¢)
= cov(X, X) — cov(X, X¢) — cov(Xe, X) + cov(Xe, Xe)
= cov(X, X) — cov(X¢, Xe),

where in the last step we used the first assertion. O

Lemma 3.2.17. Let|Assumption A| be satisfied and Wy be dense in F'. Then the following
statements are equivalent:
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CHAPTER 3. CONDITIONING OF GAUSSIAN RANDOM VARIABLES

i) The operator My, : Wy — Wy is an isometric isomorphism.
ii) The equality Gy = Gy holds true.
Note that [i)| and [ii)| are equivalent even if Wy is not dense in F.

Proof. = [i] As discussed around (2.7), the operator My is surjective. Furthermore,
for w € Wy we find a g € Gy = Gz such that w = Vyg. This gives

[Mwwllw, = V2VyVygllw, = Vzgllw, = ll9llc, = lglley = Vv gllwy = [lwllw,-

Therefore, My, : Wy — Wy is an isometric isomorphism.

= . By Lemma we know that GGz C Gy. To prove the converse inclusion
we consider the orthogonal complement G4 of Gz in Gy. Let g € G%. Then by the
definition of My, and Lemma |3.1.1f we have

My, (/ ngu) = Vyg = 0.
Q

By assumption the latter implies V34 g = 0 and since Vjy is injective we find ¢ = 0.
Therefore, we have G5 = {0}. O

3.3 Convergence Analysis

In this section we present the main results of this chapter that investigate conditioning
of Gaussian random variables. We start with a technical yet crucial lemma that we need
to prove an even more technical theorem that allows us to essentially view the process of
conditioning as orthogonal projections in the spaces G(x,y), W(x,y) and Hx y).

Lemma 3.3.1. Under|Assumption A, let G be a Gaussian Hilbert space, such that Gx C
G. Additionally, let G C G be a closed subspace and (r;);en be an ONB of G. Then the

series

[IgX = er/rjX dp
j=1 79

converges almost everywhere as well as in LP(A, E) for all p > 1 and its limit TgX is
jointly Gaussian with X. Moreover the limit is independent of the choice of the ONDB,
that is if (7;)jen is another ONB of G, then

ZT’]/T’JXdM:ZfJ/f]Xd,U/
j=1 & - Ja

almost everywhere. Finally, if llg : G — G denotes the orthogonal projection onto G, then
for all ¢ € E" we have

¢ (g X) = Ige' (X). (3.10)
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3.3. CONVERGENCE ANALYSIS

Proof. In order to apply Theorem [3.2.4] we define the filtration given by the o-algebras
Ay =0 (ry,...,rn).

For ¢’ € ', Lemma and (2.3)) applied to V' := span{ry,...,r,} give

¢ (E(X|A)(w) = EE()A)w) = 3 1;(w) / e (X) dp

—¢ (Z ) [ Tdeu>

for all w € Q\ No. Consequently, Lemma shows

E(X|A,) = er / r; X dp.
=1 7%

Moreover, using Theorem |3.2.4] we obtain the convergence
E(X|A,) = E(X|Aw),

which occurs almost everywhere and in LP(A, ). This implies that the series

er/rde,u—E(X|Aoo)
j=1 79

is convergent in the same sense. In order to show that the resulting random variable is
Gaussian we consider the sequence

Z, =E(X|A,) = er / r; X dp.
=1 79

Each Z,, is an E-valued Gaussian random variable and, as noted above, the sequence (Z,,)
converges to the random variable IIg X = E(X|A) pointwise on the set Q\ N, where N
is a suitable null-set. Consequently, we have €'(Z,(w)) — €'(Ilg(w)) for all ¢’ € E' and
weN\N.

We note for €, e}, € E' we have €|(IIgX) € G C G and €,(X) € Gx C G, and thus
e (llgX) + €5(X) is as an element of G Gaussian. We conclude TIgX is jointly Gaussian
with X.

Moreover, since each €'(Z,) is an R-valued Gaussian random variable, so is the limit
€' (Z), see e.g. [26, Theorem C.4].

To verify the last assertion we first note that applying toV :=G and g := €' (X)
yields

erj /ere’(X) dp = Tlge' (X)), (3.11)
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CHAPTER 3. CONDITIONING OF GAUSSIAN RANDOM VARIABLES

where both sides are L?(A) p-equivalences classes. Morevover, the series
er / r; X dp
j=1 78
converges pointwise up to some null set N. Consequently, we find
d(IlgX(w)) =¢ (Z ri(w) / r; X du) = er(w) / rie'(X) dp (3.12)
j=1 @ j=1 Y

for all w € Q\ N. Combining this with (3.11)) yields ({3.10].
Finally, let (7;);en be another ONB of G. The already proven parts then show that

g X ::ij/ijdu
j=1 79

converges almost everywhere and for all ¢ € E' we have ¢/(IlgX) = Ige/(X) = ¢/(IIgX)
as L*(A) p-equivalences classes. Now Lemma leads to the desired result. O

Theorem 3.3.2. Under|[Assumption Al and given an ONB (r;),ec; of Gy the equality

E(X|Y) :er/grjxcm

jedJ

holds true, where the convergence of the series is almost everywhere and in LP(A, E) for
all p € [1,00). Additionally, the following statements hold true:

i) The orthogonal projection Tl : Gxy) — Gxy) onto Gzyy = Gy is given by
llgg = E(g]Y).
it) The orthogonal projection My : Wixyy = Wix,y) onto Wizyy is given by
My (wg, wy) = (Lywy, wy).
i) The orthogonal projection g : Hixyy — H(xy) onto Hzyy is given by
g (he, hy) = (tx Lty hy, hy).
Finally, the orthogonal projections are related via the following relation

Proof. Applying Lemma [3.2.2] Lemma [3.2.5] Identity (2.3), and Lemma leads to
¢ (E(X]Y)) = E(¢(X)[Y) = E(¢'(X)|Gy) = I, €/(X) = ¢ (Ilg, X)
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3.3. CONVERGENCE ANALYSIS

where Ilg, denotes the orthogonal projection Ilg, : G(xy) = G(x,y) onto Gy. Using
Lemma [3.2.6| and Lemma [3.3.1 we obtain

E(X[Y)=Te X =) / r; X dp, (3.13)
jes 79
where the series converges almost everywhere and in LP(A, E).
i). Since E(-|Y) : G(xy) = Gx,y) is the orthogonal projection onto Gy, see [26,
Theorem 3.3 vii)], we conclude Ilg, = E(-|Y). We have Gy = G(zy) with Lemma

3.2.14] We obtain Il = Ilg, = E(-|Y).
i1). We consider the map Ily : Wixyy) — Wix,y) that is defined by

My (w,, wy) = (Lyyw,y, wy),

and show that it is the orthogonal projection onto W(zyy). To this end, let g € G(xy)
and gy := Ilgg. Then we find

VixnIwVixyyg = Vixy)llw /Q g (X,Y)du

= Vixy) (L*W / gY du, / gY dM)
0 Q
= Vixy) (L*W/QYYdM,/QYYdM>
0 0
= Vixy) (/ gde%/gYYdM)
0 Q

=0y,

where the third identity is a consequence of Lemma |3.2.13| and the fourth identity follows

by the definition of Ly, see (2.6). We use Lemma to conclude that ITy is an
orthogonal projection onto the space

Vixyyran(llg) = Vixy)Gy = {/ g-(X,Y)du ' g€ GY}
0

:{/Qg.(Z,Y)du‘gGGY}
= {/Qg~(Z,Y)d,u’g€G(z,Y)}

- W(Zy) .

where in the third identity we used Lemma|3.2.1) with C = o(Y") and in the fourth identity
we used Lemma 3.2.141
i41). We define the mapping Iy : Hxy) — Hxy) by

g (hes hy) = (ex Lipty by, y)

and show that this is the orthogonal projection onto Hzyy. To this end we first note
that for (hx,hy) € Hixy) and (wx, wy) := (tx hx, 13 hy) € Wix,y), we have

vx ) wix vy (s hy) = vy (wx, wy) = ey (Dipwy, wy) = (exLiyty hy hy) .
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CHAPTER 3. CONDITIONING OF GAUSSIAN RANDOM VARIABLES

Moreover recall from (2.8]) that we have

*

Uxy) = V(;(%y)b(x,y)-
Combining both identities leads to
U TaUlyyy = Vit © a0 txny Vi)
= Vit © loey) © w0 13 vy © L Vixy)
= VixnwVixy) -

By Lemma we conclude that I is an orthogonal projection with

ran(Ily) = v xyyran(Ily) = {L(X,Y) / g-(Z,Y)du ’ g€ G(Z,Y)} =Huzyy,
Q

where in the last equality we used

o ([ozan) = (¢ [ azyan) = ([ozau).

Theorem [3.3.2| establishes that conditioning corresponds to orthogonal projections in
the spaces G(x,v), Wx,y), and H(xy). Moreover, it demonstrates that the operator Lj,,
and consequently My, are intrinsically linked to the conditioning process.

The next theorem uses the orthogonal projection statement of Theorem by show-
ing that the kernel of the conditioned random variable is given by a projection of the initial
kernel.

]

Lemma 3.3.3. Let X : Q — E be a Gaussian random variable and € C E'. Then there
exists a Gaussian random variable Y : Q — (*(N) such that for all

Ze € E(X|o({¢/(X) : ¢ € €})) and all Z € E(X|Y),

we have p(Zg # Z) = 0. Moreover we have

Gy = G¢ :=span{e/(X) | ¢ € 8}”.”L2(A).

Proof. For simplicity we prove the statement only for dim G¢ = oco. The finite dimensional
cases are analogous yet simpler.

Let us fix an ONB ([r;]) of G¢ such that r; € span({e/(X)|e’ € £}) for all j > 1. Here
we note that this is possible by the Gram-Schmidt construction if in each step we pick a
vector in span({€¢/(X)| e’ € £}) that is linearly independent of the previously constructed
members of the ONB.

We further note that r; ~ N (0,1). Moreover, for each (r;,,...,r;,,) we know that for
linear combinations we have >\  a,;r;, € span(£0X) and hence (r;,,...,7;, ) is a Gaussian
vector. Since it components are pairwise uncorrelated we conclude that (r;,,...,r;, ) are
independent. In other words, (r;) is an i.i.d. sequence.
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Let (e;) be the standard ONB of ¢*(N) and

—1
Oéj = (\/In(] ln2(j + 1)))
Vo= o
n - 27
=1 J

We note that by Lemma we p-almost surely have

|(o5)
J JJ

2

1
< a2 H(—)
o Tl g () j

2
< 00,
£2(N)

and thus
>
= 7

converges almost everywhere in ¢?(N). We denote the set where the series does converge
by T" and we set

Y(w) = Z;L ajrj(w)%, weT,
' 0, else.

Next we prove that Y : Q — ¢*(N) is a Gaussian random variable. To this end let us fix
an a’ € (*(N). Then, for w € T, we have

dY -V, =d <Z owg(w)%) = Z Oéj@"’j(“)'

By Parseval’s identity and the fact that ([r;]) is an orthonormal system in L?(.A) we
conclude

= a(e;)\” 2. a?
/Qa’(Y—Yn)QdM: > <aj (jf ) <l lm > ]_—g%o. (3.14)

Due to the fact that each @/(Y,,) is a Gaussian random variable and a/(Y,) — /(YY) in
L*(A) it follows that Y is indeed a Gaussian random variable.
Our next goal is to establish the inclusion

og(EoX)Co(Y)Co(€oX). (3.15)

To this end we fix a ¢ € £ o X. Then there exists a sequence (b;) € (*(N) such that
g = Z;Ozl bj’l“j in £2(./4) By

ajrj(w)%, ifweT (3.16)
0, else
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CHAPTER 3. CONDITIONING OF GAUSSIAN RANDOM VARIABLES

we conclude that

J
XTTj = ;ej(y)-
J

Therefore, xrr; is o(Y)-measurable and thus also o(Y)-measurable. Using r; = xrr; +

Xa\r7; we conclude that 7; is o(Y")-measurable. Consequently, each finite sum 3 7, b;r; is

—

o(Y)-measurable. Since a subsequence of these finite sums converge almost surely to g we
conclude that g itself is o(Y')-measurable. This shows the first inclusion o(£0X) C o(Y)).

—

For the second inclusion a/(\Y) C 0(€ 0 X) we first prove o(Y) C a@( ). To this
end, we note that for o’ € £2(N) we have

ad(Y) = Z XTO@@@ (3.17)

with pointwise convergence. We further note that yr is 7-measurable and that all r;
are 0(€ o X)-measurable since by our construction they are finite linear combinations of

—

elements in € o X. Therefore, a'(Y') is (€ o X)-measurable and by Lemma |3.2.5 we find

o — L —

oY) Co(€o0X). By Lemma |3.2.8 we obtain o(Y) C o(€ o X).

Combining with Theorem we obtain the first assertion.

For the proof of G¢ C Gy we first note that [r;] € Gy by (3.16)). Since ([r;]) is an
ONB of G¢ and Gy is a closed subspace of L?(.A) we then find the desired inclusion.

To prove the other inclusion Gy C Gg, we fix an o’ € £%(N). Analogously to we

have
<aja/g?j)) € ().

By (3.17) we conclude that a/(Y) € Gg, and since G¢ is a closed space we then find
Gy C Gg. O

Theorem 3.3.4. Under|Assumption A| and given & C Bg/, we set

H(E) :=span{kx(-,€)]|e € E}H'HHX. (3.18)

Then Xe¢ := E(X|o{e/(X) : ¢ € &}) is a Gaussian random variable, whose kernel is
given by

ke(-,¢) =yekx(-,¢), foralle € Bp.

Also, the kernel kx_x, : Bpr X Bpr — R of the Gaussian random variable X — X¢ is given
by

kx_x.(€],e5) = kx(€],e5) — ke(e], e3), for all €], ey € Bpr.
Additionally, the following equality holds true

sup [|kx (-, €') = ke(-, €5, = llcov(X — Xe)|[prop = cov(X) — cov(Xe) |- p-

6/€BE/
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Proof. We set G¢ := span{e/(X) | e’ € 5}'|'HL2<A) and use Lemma [3.2.2| to obtain

¢'(Xe) = ¢ (E(X|o({e'(X) [ € £})) = E((X)|o({e'(X) | ' € £}))

for all ¢ € E'. We now fix a Gaussian random variable Y according to Lemma [3.3.3]
This leads to

E(e(X)o({e'(X) | € € £})) = E(e'(X)[Y).
By [26, Theorem 3.3 vii)] and Lemma [3.3.3) we also have
E((X)|Y) =g, €'(X) = lg.€'(X) = € (Ilg. X)
where in the last step we used Lemma [3.3.1] In summary we have
¢'(Xe) =€ (llg.X) (3.19)

almost surely. We conclude by Lemma [3.2.6] that II;, X = X¢ and by Lemma [3.3.1} that
X¢ is a Gaussian random variable.
Next we prove that the kernel k¢ is given by

kg(-,el) ZHH(g)kx(~,€,) with €' € Bg .
Recall that the operator Uy from ([2.8) is an isometry and for €’ € £ we have

Usky(-,¢) = V! ( /Q ¢(X)X d,u) _ ¢(X). (3.20)

By taking the span and the closure we conclude Ux H(E) = G¢. Using the reproducing

property in Hy, Equation (3.20), Lemma and Lemma in combination with
Equation ((3.19)) we find

(Mreykx (-, €)) (eh) = Mreykx (-, er), kx (-, €5))my

(
= (UxTlge)Uxey(X), UxMu@e)Uxes (X)) oy
<H ( )HGSQIQ(X»GX

_ /Q ¢ (Xe)eh(Xe) dpa

= (cov(Xe)ey, €5)pp = ke (e, €5)

for all €, e}, € Bp.
Next we note that X — X is Gaussian since X, Xg are jointly Gaussian by Lemma
3.3.1L Moreover, for €/, e, € Bg/, we obtain by Lemma (3.2.16

kx_x.(€],e5) = (cov(X — Xg)el, e5) g pr
= (cov(X)el, ey) . — (cov(Xe)e), eh) m -
Finally we establish the last assertion. With what we have already proven we conclude
kX—Xg (6,7 6,) = ||kx(, 6/) — HH(g)kx(', GI)HEX fOI‘ 6, - BE/ .
With the operator norm definition this leads to
leov(X — Xe)lpop = sup [lkx(-,¢') — ke (- )17,

e'eBg

The second identity follows by Lemma [3.2.16] [
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For a short example of Theorem , let S C T C R? be compact, X : Q@ — C(T) be
a Gaussian random variable, and &€ := {d;|s € S} with &, being the point evaluation in
the point s. Then to obtain X¢ we only have to calculate g gykx (-, d) for t € T'. Here,
we note that kx(ds,d;) = k(s,t) holds true, where k is the covariance function. We write

H for its RKHS. This gives H = Wy and thus tx H = Hyx. Lastly we have

H(E) =1H(S) :=txspan{k(-,s)|s € S}H.

Corollary 3.3.5. Under |[Assumption A| and given a bounded operator L : E — F such
that

Y =LX,
one obtains Gz = Gy C Gx and the kernel to the space Hy is given by

kz(-,€) =Hpekx(-,€)

for all e’ € Bg and H(E) :=span{kx (-, L'f")| f' € F'NL'f" € BE/}H"|HX.
Proof. We apply Theorem with the set
L/f/
£ = {0} U {—
O T

where we note that Z = X¢ since (L' f')(X) = f'(LX) = f'(Y) for all f" € F'. Therefore
it remains to prove that Gz = Gy holds true. To this end, we note that

f e F with L'f o},

Gy =span{f'(LX)|f € F'} " =span{L/'f'o X | f' € F’}”.” CGyx

holds true. Now Lemma implies Gy = G. O

Our next goal is to calculate the conditional expectation Z = E(X|Y). To this end
we recall the mapping My, : Wy — Wy

Myw, = VZV;wy
from (2.7). Moreover, recall from Theorem that given an ONB (7;);e; C Gy we find
Y = er / r;Y dpu.
jeg 79
If we could apply My, to Y, we would obtain
MyY = "r;My (/ r;Y du) => 7 / riZ dp = Z, (3.21)
jeJ @ jes 79

thus solving the conditioning problem. Unfortunately, however My, is only defined on
Wy, therefore Equation (3.21]) is not valid and should only be seen as a heuristic.

In the following we investigate whether we can turn this heuristic into a rigorous
argument. To this end we explore under which conditions we can continuously extend the
operator My,. We begin with the following lemma.
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Lemma 3.3.6. Let |[Assumption A| be satisfied and Wy be dense in F'. If there exists a
C > 0 with

[Mywllp < Cllwl|r (3.22)

for allw € Wy, then there exists a bounded linear operator M : F — E such that MY = Z
almost everywhere and M |w, = My, .

Proof. By the B.L.T. Theorem, see [47, Theorem 1.7] there exists a bounded linear ex-
tension M : F' — E of My, : Wy — Wj. Repeating (3.21]) we then obtain

MY:Mer/erd,u:erMW (/erd,u) :er/erdu:Z.
jes 7% jeJ @ @

jed

O

An example where the inequality in (3.22)) occurs, is given by partial differential equa-~
tions with well-posedness inequalities, e.g. [48, Chapter 2.5]

If My, does not satisfy (3.22)), we can change one of the spaces E or F or both to
obtain that My, can be extended, as we exemplify by the following theorem.

Theorem 3.3.7. Under [Assumption A|, assuming Gy = Gz, and Wy is dense in F,
ti}ere alwags exists a Banach space E such that Wz C E and there exists an extension
M : F — E of My, which is an isometric isomorphism and satisfies MY = Z.

Proof. We first note that by Lemma [3.2.17, we have that My is an isometry. We now
define a norm on Wy by

lwll g, = | My w|p

for all w € W5. Since My, is invertible as an isometric isomorphism, this norm is well-
defined. We define E to be the completion of the space (Wz,|| - || Bo)

Our first goal is to show that E is separable. To this end we note that Wy C F is
separable with respect to the || - || F-norm since F' is separable. Consequently there exists
a countable and || - || ;-dense D C Wy.. Clearly it suffices to show that D= MwD C Wy
is || - [|z,-dense in Wy. To this end we fix a w € Wz. Then there exists a v € Wy
such that Myv = w, and additionally a sequence (v,) C D such that v, — v. For
wy, ;= Mwv, € ﬁ, we then find

lwn = wll g, = 1My (wn — w)llr = vn = vllr — 0.

Let us now consider the operator My, : Wy — E that is given by

Our next goal is to show that this operator is continuous with respect to the norms || - ||
and [| - ||z, To this end we fix w € Wy, then we have My w € Wz and thus we find
[Mywwll g, = [ My Mwwllr = w]r.
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By [49, Theorem 1.9.1] there exists a unique bounded and linear extension M : F — E
of My . Clearly it is even an isometry.

Lastly, we show that MY = Z holds true. To this end, let (r;);c; C Gy be an ONB.
By Theorem |3.3.2] we then find

Y=EY[Y)=) r / r;Y du,
Q

jeJ

where the convergence is pointwise almost sure in F. Applying M leads to

MY_M<ZTJ-/erYdu> => M (/QTJ-Ydu) = riMy (/erYdu)

jeJ jeJ jeJ
= er / riZ dp
jed Q
=E(Z|Y)
=7,
where in the fourth step we used the definition of My . O

We note that one could instead of changing the norm on F change the norm on F' to
obtain a continuous extension of My, into the space E.

Having shown criteria for extending the operator My, to an operator M : F' — E,| we
make the following assumption:

Assumption M. Under [Assumption A|, we assume that there exists a bounded linear
operator M : F' — E such that MY = Z almost everywhere holds true.

The operator M allows us to obtain an easy formula for the conditional variance.

Remark 3.3.8. Assume now that Wx and Wy are RKHSs on some domains Tx and Ty,
respectively. For simplicity, we write kx and ky for their corresponding kernels. Then,
forallty € Tx and ty € Ty, we have

(Lwkx (- tx)) (ty) = (Lwkx (-, tx),, ky (-, ty))wy
(kx (- tx), Livky (- ty))wy = (Livky (-, ty)) (tx)-

Since Idw,—w, Mw = Ly, it follows that

(Mwky (-,ty)) (tx) = (Lwkx (-, tx)) (tv),

so My, can be explicitly evaluated on kernel translates.
This is particularly relevant when conditioning on finitely many points (ty;) € (Ty)",
where the conditional expectation is given by

sn= Yy asky (- tyy),
j=1
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for some coefficients (a;) € R". We can then compute

(M)t Zaj (Miwky (- 1v,)) (tx)

= ZCL]' (LWkX( ’ 7tX>> (tYJ)a

thus expressing My s, in terms of Ly and the kernel kx.

The next theorem covers a simple formula, which allows us to easily work with the
conditional variance of X given Y.

Theorem 3.3.9. Under|Assumption Al the conditional variance of X 1is given via

cov(X|Y) = cov(X) — cov(Z)

with Z = E(X|Y). Additionally, under |Assumption M| the conditional variance is also
guven via

cov(X|Y) = cov(X) — Mcov(Y)M'.

Proof. The first assertion can be found for example in [26, Theorem 3.3 vi).], but here we
give an independent proof. To this end we define X, := X — Z, this gives

Z =E(X|Y) = E(X, + Z|Y) = E(X,|Y) + E(Z|Y).

Using the definition of the conditional expectation we conclude E(Z|Y") = Z, which implies
E(X,|Y) = 0. We conclude that

<gua gy)LQ(A) =0 (323)
for all g, € G, and g, € Gy. Additionally, since E(X) =[E(Z) = 0 we have
E(X,) =0.

Utilizing Lemma leads to
(cov(X|Y)e, Vg p = (cov(X, + Z|Y)e eV pp = E(('(Xu + Z — E(X, + ZIY))?|Y)

=E((¢(Xu+ 2~ 2))°|Y)

= E((¢(X.))’[Y)
= (cov(Xu)e' €) p.pr
= <COV(X ) >E7El

= (cov(X)e', eV g — (cov(Z)e', €' ) p
where in the fifth step we used that €'(X,,) is independent of YV, since E(¢/(X,)|Y) =
0. Where we used the well known fact that it suffices to calculate the diagonal of the
covariance operator, see for example [26, Lemma B.2.].

For the second assertion we use MY = Z and some well known formulas for cross
covariance operators, see e.g. [26, Equation (B.3)]:

cov(X|Y) = cov(X) — cov(Z) = cov(X) — Mcov(Y)M'.
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We use Theorem to derive convergence rates for the conditional variance leading
to the following theorem.

Theorem 3.3.10. Under |Assumption Al |Assumption M, and given a subset F, C F'.
We define

Yu=EY[o{f'(Y) : f € F}})

We obtain
leov(X[Y) = cov(X|Ya) | pr—e < [|M][5pllcov(Y) = cov(Ya) || pp.
Proof. We set

Zy=E(X|o{f'(Y) : f € F.})
Z:=E(X|Y).

By applying Theorem [3.3.9| and Lemma [3.2.16| we obtain

cov(X1Y,) — cov(X|Y) = cov(X) — cov(Z,) — cov(X) — cov(Z) = cov(Z) — cov(Z,)
=cov(Z — Z,).

Using [Assumption M| Theorem and given an ONB (7;);e; € Gy, we obtain

MYn:Mer/erdu:erM/erdu:er/erdu:Zn.
Q Q Q

jeJ jeJ jeJ

Now we prove the inequality via

lcov(X|Y) — cov(X|Y,)||lprse = ||cov(Z) — cov(Z,)||e -k
= [[cov(MY) — cov(MY,)||p—E
< IM3_ gllcov(Y) — cov(Yo)l o

]

In summary, Theorem states that if M : F — E is bounded then the conver-
gence rates of cov(Y) —cov(Y,,) translate into convergence rates of cov(X|Y") —cov(X|Y,).
The following corollary demonstrates how this can be done by applying the P-greedy al-
gorithm on Y.

Corollary 3.3.11. Assume that we are in the setting of Theorem[3.3.10} with[Assumption]
[M and that the statement ||cov(Y)||pr—sr < 1 holds true. If we obtain the set F), by applying
the weak-P-greedy method on ky. We obtain the inequality

n—m)

2(
leov(X[Y) = cov(X[Yo) | < 2 M g min 4 72dm ™ (F), (3.24)
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with F = {ky(-,f')| f' € Bp}. Lastly assuming there exist C, o« > 0 such that for each
n € N there exists a set §,, C F' with |§,| =n and Y, :=EY|oc{f'(Y) : f'€F,})

llcov(Y) — cov(Y,) || pr—r < Cn™“ (3.25)
then the inequality
leov(XY) = cov(X|Ya)[proe < [ M7, 52y O
holds true.

Proof. We apply Theorem [3.3.10, meaning we only have to show that
2(n m)

lcov(Y) — cov(Yy) || pror <2 min v 2dy, ™ (F)

1<m<n

holds true. Using Corollary [2.2.5] we obtain

(n=m)
sup ||f — g flles,.) <\/_ mln A Yy (F),

f€Bu,,

with ITz being the orthogonal projection in Hy onto the subspace span{ky (-, f;)| f, €
F)}. Utilizing Theorem and |40, Lemma 2.3] we end up with

sup [|f — py flles,) = sup  sup |(f =g ()"

fe€Bu, fE€Bmy ['€Bp
= sup |lky (-, f") = Upky (-, )7,
f'€Bpr

= sup [[cov(Y) — cov(Yy)| pr— -
fleF’

Again using Theorem and [40, Lemma 2.3] we obtain
do(F)* < sup ||f =TIz, fll¢ s,

fEBHy

= ||cov(Y) — cov(Y,)) || prsr < Cn™?
Using [39, Corollary 3.3 (ii)], we end up with
lcov(Y) — cov(Yo) || pror < 2°2T1y2Cn 2.
O]

Corollary shows that we obtain at least the optimal convergence rate of cov(Y)
for cov(X|Y') by applying the P-greedy algorithm on Y. A short example when the
Inequality is satisfied, is given by T C R? compact, F' = C(T) and Wy is equal to
a Sobolev space on T' with regularity s > d/2. Then the sampling inequalities in [50] give
(3.25) with o = 2s/d — 1.

Remark 3.3.12. If one replaces the Banach space E by a Banach space E, as men-
tioned in Theorem[3.3.7 the convergence rate results from Theorem 0 still hold. How-
ever cov(X|Y') is not necessarly a mapping from E' to E but the dzﬁerence cov(X|Y) —
cov(X|Y,) is a mapping from E' to E.
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3.4 Examples

In this section we give a few examples that show how to calculate My, and when My, can
be extended and when not. We begin with a positive example in which the spaces Wy
and Wy are well known and understood.

Example 3.4.1. Let E := C([0,1]), X be the Brownian motion, and L : C([0,1]) —
C([1/2,1]) be the restriction operator on the intervall [1/2,1], that is

Lf:= f’[1/2,1]-
Let us further consider Y := LX. Then Wx is an RKHS with kernel
kw, (t,s) = min(s, t)

and its scalar product is given by

(U, V)wy :/0 o' (6)0' () dt,

see e.g. (19, Subsection 8.1.2].
We note that by Y = LX we have that Wy = LWx s an RKHS and its kernel is
given by

kws (s,t) = min(s, t)

for all s,t € [a,b] with a:=1/2 and b:=1. By Lemma[A.1.4 we thus have

1

(u, V) = 2-u(1/2)v(1/2) + / u'(8)0' () de

1/2
for all for u,v € Wy-. Let us now calculate the adjoint of Ly : Wx — Wy, which is given
by
Lyw = w|[1/2,1]7
see Lemmal|3.1.5. To this end, we first note that for u € Wx and v € Wy we have

1

2-u(1/2)v(1/2) +/ () (t) dt = (Lyu, v)wy, = (u, Liyv)w, = /0 u'(t)(Lyyv)'(t) dt.

1/2
In particular, for uw € Wx with supp(u) C [1/2,1] we can conclude that
1 1
/ o () (1) dt = / o () (L 0) (1) dt.
1/2 1/2

Recognizing that for all 4 € L*([1/2,1]) we find an v € Wx with supp(u) C [1/2,1]
and v = U, we conclude v'(s) = (Lyv) (s) for almost all s € [1/2,1]. Combining the
calculations leads to

1/2
2. u(1/2)v(1/2) = /0 o (1) (L) (1) dt (3.26)
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for allu € Wx and v € Wy. Using the fundamental theorem of calculus and u(0) = 0 we
conclude

1/2
u(1/2) = /O W' (¢) dt.

Combining this with (3.26|) leads to

1/2 1/2
) /0 o (B)o(1/2) dt — /0 () (LE0) (£) dt.

Again we can conclude that for almost all s € [0,1/2] we have (Ljv)'(s) = 2-v(1/2).
Putting these results together and taking into consideration that Ly,v has to be continuous
with Li,v(0) =0, we end up with

20(1/2)s, for s <1/2

v(s), for s > 1/2. (3:27)

(Lyv)(s) = {

We note for v € Wy we have ||L:v||oo < ||||loo, and therefore Ly, can be uniquely extended
to a bounded linear operator M : C([1/2,1]) — C([0,1]). Finally, it is not hard to see
that Mv can be calculated as in (3.27)).

In the following example, we add some noise to the Gaussian random variable of
Example |3.4.1

Example 3.4.2. Let X and L be as in Ezample and
Y :=LX + N,
where N is a Gaussian random variable independent of X, whose kernel is given by
kwy (s,t) = o°.
This changes the kernel of Wy to
kw, (s,t) = 0® 4+ min(s, t),

and by Lemma[A.1.9 the scalar product is therefore given by
1/2)v(1/2 !
(u, v)wy = u(1/2)v(1/2) +/ o ()0 (1) dt.
1

Repeating the steps of Example up to (3.26)), we end up with v'(s) = (Ljyv)'(s) for
almost all s € [1/2,1] as well as

w(1/2)v(1/2)

1/2
12402 /O u'(t)(Lyyv)'(t) dt.

Again we use the fundamental theorem of calculus to conclude

1/2 1/2
ﬁ/{) u’(t)v(1/2)dt:/0 u'(t)(Lyyv)'(t) dt.
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Thus for almost all s € [0,1/2] we have

_ v(1/2)

(Liyv)'(s) = 2102

Combining these considerations and respecting the continuity of Ly,v and (Lj,v)(0) =0
we end up with

v(1/2)
(Liyo)s) = | 731 ors < 172
v v(s) — 1/571}(1/2)’ for s > 1/2.

We note that Ly, can also be extended onto the set of continuous functions as in Example
.41,

The last example provides a situation in which the operator My, cannot be extended.

Example 3.4.3. Let E := C*([0, 1]) be the space of once continuously differentiable func-
tions and F := C([0,1]) be the space of continuous functions. Moreover, let X be an
FE-valued Gaussian random variable such that Wx is dense in E and

Y = 1d(X),

where Id : E — F is the embedding. Note that we have Id(Wx) = Wy, and therefore
we can define Idw : Wx — Wy as Idy (w) = Id(w) for all w € Wx. For w € Wx and
g := Viw we thus find

Lyw = Vo Viw = Vg = / gY dp = / gld(X) dp = Idy (/ gX du) = Idy (w).
Q Q Q

Moreover, setting v = Idy (w) € Wy and h := Vifv, we find
Vyh = Vy Vildw (w) = Idw (w) = Vv g,

where in the last step we re-used parts of the previous calculation. Applying Vi on both
sides leads to h = g. Consequently we obtain

dw (w)lwy = llvllwy, = llklley = llgllex = llwllws-

In other words, Idw is an isometric isomorphism and thus My, = L}, = Idj, = Idt}}.
Now observe that 1y : Wy — Wx is given by Idy/w = w, where both side are viewed
as functions. Moreover, since Wx is dense in E and E s dense in F' we quickly see that
Wy is dense in F'. Consequently, the mapping Id;[,1 s not continuous with respect to the
norms || - ||g and || - ||r_and therefore My, cannot be extended to a desired M.

In view of Theorem we note that for E := F we obtain Mw = w as a continuous
linear mapping, see Example|5.4./).

Lastly we give some final example on how to deal with a general operator L : £ — F
and some noisy observation such that ¥ = LX + N with N being a Gaussian random
variable independent of X.
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Example 3.4.4. We assume that Wy s dense in F' and that we have a continuous
invertible operator L : E — F such that Y = LX. A simple calculation shows

Z =E(X|Y) =E(X|LX)=E(X|X)=X =L,

and this suggests M = L~'. Let us now verify this. We first observe that since L is
1vertible the equality

Gx =Gy

holds true. For g € Gx the norm of w := Vxg € Wx is given by

= [Jwllwy,
Wx

Lol = H / nguH —lglle, = llglle. = H / ngu'
Q Wy Q

where we used the definition Ly, = Vij’g, see . Consequently, Ly is isometric, and
since it 15 also surjective it i1s an isometric isomorphism. Here we used that L;Vl exists
because L is invertible. By the definition of My we conclude that My = L, = L;;}. Since
we further know that L|w, = Ly, see Lemma we obtain My = Ly} = L7,
Consequently L™ is indeed a continous extension of My, and since Wy is dense in I it
18 the only one, in other words we have

M=L"
The next example generalizes the previous Example to L that are not invertible.

Example 3.4.5. Let L : E — F be a bounded operator and Y = LX. Then we have
My = Li,, where

Liyw = argmin {|lw.|lw, | Lww, = w}, w e Wy (3.28)

is the Moore-Penrose inverse of Ly, see [51|]. To wverify this we first note that L;r,V does
exist since ran(Ly ) = Wy is obviously closed in Wy . Moreover, we find Gy C Gx by
Y = LX, and obviously Gy is closed in Gx.

We define the space

Wx(Y) = {/Qng[L‘gEG)/}.

Note that the space Wx(Y) is a closed subspace of Wy because Gy C Gx is closed and
Wx(Y) =VxGy. Now let w € Wy. Then there exists a g € Gy such that Vyg = w. We

calculate
oo, -
Q Wy

[wllwy =

[ty an| = ey gl = eyl
Q Wy

z‘/HangduH ;
Q Wy
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where in the second step we used g € Gy and thus g, g = g. Moreover, since for U := Vg
we have g U = Ully vy, see Lemma we find

\ = o (o)
WX Q WX

w—/ngﬂ e Wx(Y)t we WX}.
Q

/ g, gX du'
Q

=m$wm

Now observe that Gy C Gx implies Ly = VYV;g = WVs. In addition, for w € Wx we
have

ID—/ng,uEVVX(Y)L @Vjé(u?—/ng,u) € Gy
Q Q

& VyV}(ﬁJ—/ng[L):O
Q

& wa:/gLXd,u.
Q

In summary we thus find

iy = | [ 10,0 a
Q

= mln{”lb”wx w — / gXdu e Wx(Y)J', w E Wx}
Q

Wx

= min{||d}||WX Lyw = / gLX dp, w € WX}
Q

)

= | Liywliws-

Wx

Now calculating the adjoint given u € Wx and v € Wy we obtain
<LWU7 U>WY = <L;r/VLWu7L;r/VU>WX = <u7 (L}L/I/LW>*L¥/I/U>WX = <U7LTWU>WX7

where in the last step we used one of the defining properties of the Moore-Penrose inverse.
In other words we have My, = LLV. Note that depending on the situation we sometimes
can extend My, see Fxamples|3.4.5 and|5.4. 1.

The next example extends the previous example to noisy observations of LX.

Example 3.4.6. Let L : E — F be a bounded operator and N : 0 — F be a Gaussian
random variable independent of X. For

Y :=LX + N,
we then have

My = Ll Id; (3.29)
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with LI,V as in (3.28) and Id} being the adjoint of the embedding 1d;, : Wi x — Wy, where
we note that this embedding is well-defined since the independence of N and X implies
Gy = Grx ® Gy. To verify (3.29) we note that for g € Gx

Ly (/ng,u) :/ng,u:/g(LX—l—N)du:/gLXd,u,
Q Q 0 0

where we used that N and X are independent, thus fQ gNdp = 0. In other words, we
have Ly = IdLﬁW with

ﬁwiWX%WLX

/nguH/gLXdu.
Q Q

We already showed in FExample M that the adjoint of Ly is L;V. In summary, the
adjoint of Ly is

Ly, = (Id,Lw)* = LiyId; = LI, 1d;.

Example [3.4.6] shows that one can factorize the conditioning problem into solving the
minimization problem for LLV in (3.28) and calculating the adjoint of an embedding. We
further note that for invertible L, we have LI,V = L Yw,, which makes the computation
of My = L}, in Example [3.4.6 easier.

The next example investigates a variant of the noise model in Example |3.4.6

Example 3.4.7. Let L : E — F be a bounded operator, N : Q — E be a Gaussian
random variable independent of X, and

Y:=LX+N).

Clearly this is a special case of Example[3.4.6 and in the following we provide an alternative
way to compute Myy.
To this end, we define the following operators

Ly : Wx — Wiy, Ly : Wxyn — Wy,

w — Lw w — Lw

Id: Wy — Wyin, Id; : Wrx — Wy.
w —w w — w

Repeating the calculations of Example|3.4.6 we obtain the following commutative diagram

L
Wy ———— Wix
L
1d W I,

w
Wiy —Y s Wy
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In other words we have Ly = IdeJW = I:WId. Calculating the adjoint as in Example

we obtain
My = Li,1d; = 1d*Li,.
We note that the Moore-Penrose inverses of Lw and Ly can differ.

In our final example, we investigate Hilbert space valued Gaussian random variables
for which our observational Y is based upon a subset of the eigenvectors of the covariance
operator of X.

Example 3.4.8. Let H be a separable Hilbert space and X : Q — H be a Gaussian
random variable such that Wy is dense in H. Then the covariance operator can be viewed
as a symmetric and positive operator cov(X) : H — H. Clearly, cov(X) is also compact
and our denseness assumption ensures that it is injective. Consequently, all its, at most
countably many, eigenvalues (N\;);cr are greater than zero. The corresponding eigenvectors,
denoted by (e;)ics, form an ONB of H and one can show that the sequence (\/Ai€;)icr is
an ONB of Wx with

(w, cov(X)e;) 3, 2

ol = Sty = 3 M SO g

iel iel iel v

for all w € Wx. Now, given a non-empty J C I we consider the map L : H — (*(J)
given by

Lf = (<f’ €j>H)jeJ .
Lastly, we set Y := LX. By Ezample we know that My, : Wy — W is given by
Mwyw = argmin {||w,||wy | Lw, = w}

for all w € Wy. To solve this optimization problem, we fiz a w := (w;);je; € Wy C £2(J).
For w, € Wx with Lw, = w we then know w, = ) ,; aiv/Nie; for some (a;) € (2(I), and
therefore Lw, = w implies

(Oéj\/)\_j)jeJ = Lyw, = (w]-)jej.

In other words, we have o = A;l/zwj forall j € J. In view of (3.30) we conclude that
the sought minimizer satisfies c; = 0 for all i € I'\ J and therefore we find

Mww: E aj\/)\jej: E w;€;
jed Jj€J

with convergence in Wx. Since this shows |Mwwl|lg < ||w|lee) for all w € 2(J) we
conclude that My, can be uniquely extended to a bounded linear operator M : (*(J) — H,

which 1s given by
Mw = Z w;e; .
j€J
We note that Example [3.4.8| covers the case of rotational invariant Gaussian random

variables on a sphere S", with H = L*(S", \) and A being a rotational invariant measure
on S™.
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Chapter 4

Escaping the Native Space

In contrast to Chapters [3] and [5], this chapter focuses primarily on kernels and RKHSs
rather than on Gaussian random variables. A standard assumption in kernel approxima-
tion is that the target function f belongs to the RKHS associated with the kernel.

This assumption is typically not satisfied for Gaussian random variables. As is well-
known in the literature [29,30,42,52], we have pu(¢X|p@my € Hx) = 0 when Hy is
infinite-dimensional. This phenomenon precludes the direct application of classical kernel
approximation results [31] and necessitates addressing the so-called escaping-the-native-
space problem [32].

In simple terms, the escaping-the-native-space question is as follows: assume we are
given an RKHS H, and Banach spaces Bi, By such that H C B; C B, and f € B;.
Moreover, given a set of functionals A,, ;== {\1,..., A\, } C Bj. Can we derive a convergence
rate ¢, > 0 such that

||f - Sf,n||B2 < Cn”f||Bl7 for all f € Bl7

holds true, with sy, being the generalized kernel interpolant of f?

For Sobolev RKHSs H on some domain 7" and Sobolev spaces B; on the same domain
with lower smoothness than H, this question has been answered with By = C(T'), see [32].
The precise convergence rate depends on both the smoothness of the spaces H and B;
and the dimensionality of the domain [53].

It is also possible to generalize the escaping-the-native-space question to the setting
of generalized interpolation. To illustrate this, consider the case where A is a measure on
T such that [, k(t,t) dA < oo. Under mild technical assumptions, there exists a sequence
(e;) € L*()\) such that (e;) forms an ONB in L?*()\), and a monotonically decreasing
sequence ();) such that (1/Aje;) C H is an ONB in H, see [43].

For f € L%*(\), point evaluations are in general not well defined, so we cannot
compute standard kernel interpolants. Instead, we define the approximation s,(f) :=
> i1 (f,ej)r2ne;. We then derived in (2.1)

||f — Sn(f>H%2(/\) < )‘fLJrleH?{e?

for all f € HY where HY denotes the power space with § € [0,1]. This answers
the question of escaping-the-native-space, in the context of orthogonal projection onto
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CHAPTER 4. ESCAPING THE NATIVE SPACE

span{(e;)}_, } and in the L*(A)-norm. However, for general RKHSs and interpolation, the
problem remains open. This is the setting we address.

To approach this problem, we first need to classify the spaces into which we “escape”
into. In the Sobolev and L?()) cases, the target spaces were interpolation spaces. In our
setting, we escape into scalable RKHSs. In Section 4.1}, we directly provide the proof of
the escaping-the-native-space theorem, and in Section [£.2] we compare this result with
the convergence rate in (2.1)).

4.1 Scalable RKHS

Let H be an RKHS. For j € N, let d; € Nand 1 < m < d;, and let (v;,,) € H be an ONB.
Then, for all ¢;,t, € T, we have k(t1,t2) = 377, ngzl Vjm(t1)Vjm(t2), see [38, Theorem
4.20].

The use of two indices for the ONB (vj,,,,) is motivated by Example |5.3.4 There, we
consider a stationary Gaussian random variable on a product of spheres and, instead of
conditioning on point evaluations, we condition on harmonic polynomials these are the
eigenfunctions of the Laplacian on the sphere. Since the eigenspaces E; of the Lapla-
cian have dimension greater than one, it is more natural to condition on all harmonic
polynomials within a given eigenspace rather than on individual functions.

The following lemma is essential for answering the escaping-the-native-space question.

Lemma 4.1.1. Let (vj,,) € H be an ONB, and let a; > 0 be a monotonically increasing
sequence, and let c¢; > 0 be a monotonically decreasing sequence, such that

o dj
sup Z ZJ: 07 (t) < o, (4.1)

€T 1 m=1

ajc; = 0, and (a; - (¢j_1 — ¢;)) € L1(N). We then have for allt € T

0o dj 00
Doy vum® <Y a(e ) < oo
j=n+1 m=1 j=n+1

Proof. Set P.(t) := P S v7,,(t). We then have

00 d; 00
2 2
>4 =Y o (Pl -P)
j=n+1 m=1 j=n+1
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4.1. SCALABLE RKHS

For a finite sum with [ > n + 1, we compute

> o (PLm-Pi0) = 3 o - Y aP)

j=n+1 j=n+1 J=n+1
-1
2 =2
= ap1 P, (1) — alPl Z a;P Z a; P (t)
Jj=n+2 j=n+1
) -1 ) -1 )
- an-‘ran(t) alPl (t) + Z a]+1Pj (t) Z aJ‘P] (t)
j=n+1 j=n+1

where in the last step we used the monotonicity of (a;). By applying summation of parts
on the right hand side we obtain

-1
=2

Api1Cn — Py (1) + E ci(ajy1 — aj) = apg16y — a, P E Cjljq1 — E cja;

j=n+1 j=n+1 j=n+1
l -1
=2
= Api16n — Py (t) + E Cj_10; — E cja;
j—n+2 j=n+1
-1
= cqa; — qa; — CL[ E Cj—1aj; — E C;a;
j=n+1 Jj=n+1
l
= a; — al E Cj—1a5; — E C;a;
Jj=n+1 j=n+1
=cqa — aqP E aj (cj—1 —¢;).
Jj=n+1

Since 0 < al??(t) < @y and by assumption a;¢; — 0 we have al??(t) — 0. Taking the
limit [ — oo gives

_io: a; (ﬁj (1) _Fj(t)> < i: aj(cj—1 —¢j)

O

Note that the key assumption in Lemma is (4.1)), which, as we will see later,
implies a convergence rate of the posterior variance. Moreover, (4.1]) with the conditions
that there exist a monotonically increasing sequence a; > 0 with (a; - (¢;_1 —¢;)) € (}(N)
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CHAPTER 4. ESCAPING THE NATIVE SPACE

and a;c; — 0 allows us to define a kernel k, v q: T X T — R by

J

(e’ d;
ka V,d t1>t2 = Za’] Zvj,m tl Vjm t2)
J=1 =1

see [38, Lemma 4.2]. We denote the associated RKHS by H, 4. Furthermore, we recall
H C H,y,g, see [42, Proposition 3.3], and that (,/@;vj,) C Hayv,a is an ONB, see [42,
Proposition 3.3]

Let V,, :==span{v;,, |1 <j <n, 1 <m <d;} and II,, : H — H denote the orthogonal
projection onto V,, in H. Similarly, let I1,,, 4 : Hyv.a — Hav.a be the orthogonal projection
onto V,, in H,yg4. It follows that these two projections coincide on V,,, as the following
lemma shows.

Lemma 4.1.2. Let 11, : H — H be the orthogonal projection in H onto
Vo= span{vy, [1< 5 <n, 1< m < d;}

and 1, 4 Hyva — Hgava be the orthogonal projection in H, v 4 onto the same V,,. Then,
forall f € Hx C H,vq4, we have

an = Ha,n,df'

Proof. For f € H C H, 4 there exists a sequence (b;,,) with Z;’il ngzl bim < oo such
that f =377, Zfri:l bjmVjm- Since (y/@jvj,,) is an ONB of H,y,q4. We conclude

n dj
I, f = Z Z b~,mvj7 Z Z \/_U]7 ) = Ha,n,df-

j=1 m=1 j=1 m= 1
0

It is essential that the orthogonal projections II,, and II, , 4 coincide. In the context of
interpolation, computing II,, involves inverting the kernel matrix. Since the projections
are the same, we can use the same kernel matrix to compute Il , 4. Consequently, the
precise values of k, 4 are never needed.

We can now prove the escaping-the-native-space Theorem.

Theorem 4.1.3. Let (vj,,) € H be an ONB, and let a; > 0 be a monotonically increasing
sequence. Moreover, let ¢; > 0 be a monotonically decreasing sequence, such that 18
satisfied and we have both ajc; — 0 and (a; - (¢j—1 — ¢;)) € L1(N). Then, for all f € Hyya
the following inequality holds

1f = TMapmafllom < Y ajlega—¢) - |If = Wonaf I, o

j=n+1

where 11, , 4 denotes the orthogonal projection onto V,, := span{v,,, |1 <j<mn,1<m <
dj} m Ha,V,d-
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4.2. EXAMPLE

Proof. Let Id : Hyy,q — H,v,q denote the identity mapping. By the reproducing property
of H,yq and the fact that II, ,, 4 is an orthogonal projection, which we use in the second
and third equation, we have

(f - Ha,n,df)(t) = <ka,V,d( ’ 7t)7 f - Ha,n,df>Ha,V,d
= (kava(-,t), (1d = Tona)* f)r, 0
= <ka,V,d( ' 7t) - ana,V,d( ) 7t)7 f - Ha,n,df)Ha,Vﬂd-

Applying the Cauchy-Schwarz inequality gives

|(f - Ha,n,df) (t)| < ||ka,V7d( ) ’t) - Ha,ﬂ,dka,v,d( : 7t)||Ha,V,d ||f - Ha,n,deHa,V,d‘

Set P~ (t) = ZJ . Zm L ]m( ). By applying [40, Lemma 2.3] to the kernel k, vq4, we
have

d;

Hka,V,d< . ’t) N H"kay’d( “Ha V,d Z a; Z Uim

j=n+1 m=1

By Lemma we obtain

S d; 00
D> vm®)’ < ) ajleia—¢).
j=n+1 m=1 Jj=n+1
Finally, putting everything together and taking sup,., leads to the assertion. ]

4.2 Example

One of the issues with scalable RKHSs is that they highly depend on the considered
ONB and can in general not easily be identified with well-known spaces such as Sobolev
spaces. Therefore, comparing the convergence result obtained in Theorem [4.1.3| with
results from the literature is difficult. However, as shown in Section [2.2.3] scalable RKHSs
generalize power spaces. In the upcoming example we compare the convergence rate ([2.1)
for functions that lie in power spaces with the convergence rate in Theorem [£.1.3]

Example 4.2.1. Let (T, A) be a probability space, moreover let k : TxT — R be a kernel
such that there exists an ONB (e;) in L*(\) and a positive monotonically decreasing
sequence (\;) € L' such that k(t,t') = 3772, Nje;(t)e;(t') and (v/Ase;) is an ONB in the
associated RKHS H. Moreover, let 1 > B > 0 such that ZOO )\ﬂ 2( ) < oo and consider
the orthogonal projection 11, : L*(\) — L*(\) onto V,, := span{ej |1 <j<n}. Werecall
that the convergence rate in ,

1f = T f N2y < AaEF Lo

holds true. We note that this setting falls under generalized interpolation. We take T =
Byz(y and the functionals are given by (e;, - )12 € L*(N).
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CHAPTER 4. ESCAPING THE NATIVE SPACE

We now reconstruct the power space within the scalable RKHS framework. Set d; =
1, we then omit the second m index in vj.,, and define (v;) := (\/Aje;) as an ONB

in H. Define a; = )\5_1, then, the resulting scaled kernel matches the power kernel.
Moreover, (2.1)) holds for B =1, so we set ¢; = A\j+1. Assuming that )\5_1 “Ajp1 — 0 and
()\?_1 (A = A\j1)) € H(N), allows us to apply Theorem which yields

1f =T fllzeoy < | D X 5 = Nwn) - [ Fllae (4.2)

j=n+1

The rate in (4.2)) is not yet explicit. To clarify the behavior, we further specify the example
by assuming that for some a > 1, we have \; = j=“. It follows from Lemma that
the sequences (a;) and (c;) satisfy the conditions of Theorem . Consequently, (4.2

becomes

1= Taflliey < | 32 450G = (G +1)7) - | fll o

Jj=n+1

Applying Lemma we obtain

afB
2

|f = fll2p) < N f W s

1
—n
VB
This matches the convergence rate obtained from ([2.1)) in this setting

ap
2

N Nsze

which implies that, in this case, Theorem[{.1.3 yields the optimal convergence rate up to
the constant factor 1/+/f.

|f =T fll2y < n”

Although only one example is given for Theorem [£.1.3] the class of examples it applies
to is quite rich. The next chapter can also be viewed as an example of Theorem 4.1.3
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Chapter 5

Convergence Rates for (Gaussian

Random Variables

In this chapter, we first derive a simple concentration inequality and then relate it to
the results from Chapter [dl We show that the escaping-the-native-space results can be
used to obtain improved convergence rates for realizations of Gaussian random variables
compared to those already established in the literature.

To place our result in context, we briefly compare it with existing concentration in-
equalities for Gaussian processes. The concentration inequality in [54] is based on a
maximal inequality for Gaussian processes |55, Theorems 1.3.3 and 2.1.1], whereas the
inequality we derive is based on a concentration inequality for chi-squared random vari-
ables. Additionally, the inequality in [54] applies in the misspecification setting but re-
quires stronger assumptions on the Gaussian random variable than our approach. We
discuss these differences in more detail later in this chapter.

Moreover, the concentration inequality that we derive is expressed in terms of the
posterior variance. This is relevant in the context of Chapter [3] where we explicitly
derived convergence rates of the posterior variance in Corollary [3.3.11]

Furthermore, since we established in Chapter |3|that we are working in a setting where
an operator M : F' — FE exists with MY = Z, we restrict our attention to the case where
X is conditioned on observations of X itself. This simplifies the notation without any loss
of generality.

In Section [5.1], we derive a concentration inequality that allows us to bound the norm
of the Gaussian random variable X in the scaled RKHS. In Section [5.2] we use the results
from Chapter [4] in conjunction with the established concentration inequality to derive a
concentration inequality for the Gaussian random variable. Finally, we provide examples

in Section [5.3]

5.1 Concentration Inequality

The following lemma states a concentration inequality for generalized-chi-squared dis-
tributed random variables. Such a lemma has already been proven for the sum of finitely

many squared independent one-dimensional Gaussian random variables, see [56, Theorem
4.2.3], but this is not enough for our context since we require the statement for the sum
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CHAPTER 5. CONVERGENCE RATES FOR GAUSSIAN RANDOM VARIABLES

of infinitely many squared independent one dimensional Gaussian random variables. Let
us briefly clarify the reason, let H be a Hilbert space, (v;) an ONB of H, r; ~ N(0,1)
i.i.d., and (a;) € /*(N) i.i.d. assume we can write

00
X = E Tj,/CLjUj.
Jj=1

Then it can be shown that || X ||z = }_7_, a;r7 < oo almost everywhere holds true. Thus,

the following concentration inequality bounds the norm of the Gaussian random variable.

Lemma 5.1.1. Let (r;) ~ N (0,1) be i.i.d. and let (b;) € (*(N) with b; > 0 for all j > 1.
Then the series ) °°, b;r7 converges almost surely, and for Z := 3727, b;(r? — 1) we have,
forall >0

w(Z = 2/[(b))lle2v/T + 2[I(0)) leeT) < €77

Proof. First, we show that Z;’il bjrjz converges almost surely. Since bjr? > 0, we can
apply Fubini’s theorem to calculate the expectation

EijTJQ- = Zb]ET’JQ = Zb] = ||bj||g1 < 0Q.
=1 =1 =1

A series of nonnegative random variables with finite expectation converges almost surely,
so the series converges. For the concentration inequality, we follow the argument from [57,
Lemma 1]. For z < 1/2, [56, Theorem 4.2.3] gives

1
Y(z) :=In (Eex(r?_1)> =In (e*“EeTf‘) =-r-3 In(1 — 2z).

Using Lemma [A.3.3] for 0 < z < 1/2 we have

0 <(z) <

1—2x
Thus, for 0 < x < 1/(2]|(b;)]|s=), the independence of (r;) yields

]Eel“Z Zln(EeJ“’_l)) i b? v’ < 2?[|(b) |12 < 0
p= 1 —2bjx = 1 —2z|(b;)]|eee

All series converge since the terms are nonnegative. Finally, applying Lemma with
v =2|[(b;)||% and ¢ = 2||(b;)||¢= gives the stated bound. O

5.2 Convergence Rates for (Gaussian Random Vari-
ables

In this section, we combine the concentration inequality from Corollary with Theo-
rem to derive a convergence rate for the concentration of Gaussian random variables.
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5.2. CONVERGENCE RATES FOR GAUSSIAN RANDOM VARIABLES

The key quantity controlling this rate is the decay of the posterior variance. This connec-
tion should be understood in the light of Chapter [, where we analyzed how the posterior
variance decreases with the number of observations.

As already mentioned in Chapter [4] we will condition X on more than one functional
at a time in Example |5.3.4] For this reason, we need to adapt our notation.

In the case where we condition in each step on d; € N many functionals (e],,) € £’
simultaneously, we write

Xl . (X o ((( Jm(x>)j‘;1)::1)> (5.1)

and if we only condition on one functional in each step, meaning d; = 1 we write X,.
We note that in we have a sequence (€},,) C E’, and by deﬁmtlon of Hyx we have

Rjm = / € m(X)tp,, X du € Hy, (5.2)
0

where vp,, : E — E"|p; denotes the canonical embedding into the bidual space, which is
then restrlcted to the unit ball. We use the sequence (€,,) to construct an orthonormal
system in Hx. This leads to the following assumption.

Assumption V. Given a sequence (€},,) € E', we define hj,, by (5.2). In addition let
(vjm) € Hx be an ONB of span{h;,} C Hx satisfying

span{vm [1 < j <n, 1 <m <d;} =span{h;,, |1 <j<n,1<m<d;}

for all n.

Remark 5.2.1. Under|Assumption V|, if span{e’;  |j € N, 1 <m < d;} is weak™-dense
in E', then by (19, Lemma 8.2.3], the family (vj,,) forms an ONB of Hx.

Lemma 5.2.2. If[Assumption V| is satisfied, then there exist independent N'(0,1) dis-
tributed random variables rju, : Q — R such that [, 7jmtp,, X du = v;, and

n dj
LBENX[ ] = rj,mvj,m'

j=1 m=1

Moreover, if ||cov(X) — cov(XM)|| g,z — 0, we also have

oo dj
LBE//X = E E Tjamvjvm'

7j=1 m=1
Proof. Our first goal is to construct the random variables r;,,. To this end let (v;,,) be
an ONB of V,, := span{fQ e;,m(X)LBE,,Xd,uH <j<nl1l<m<d;j} and (’UJL) be an
ONB of V* := (span,cyV,)". We note that since Hy is separable (v;,,) and (vj") are
both countable. Furthermore, {v;,,} U {v;j} is an ONB of Hy and for all ¢ € Bp we
have

cov(X)e' = k( ZZU“” e )Vjm -)—i—Zij(e’)ij(J. (5.3)

7j=1 m=1 7=1
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By Theorem for all ¢’ € Bg we also have

cov(X e/ —ZZv]m Yim( ). (5.4)

7j=1 m=1

By [58, Theorem 3.1], we have that (v;,,) C Hxwm is a Parseval frame, that is

ZZ' f Ujm | ||f||HX[,L]

7j=1 m=1

for all f € Hy. Consequently, we have Hyp = span{v;,, |1 < j <m,1 <m <d,;} by
(5.4) and [38, Theorem 4.21] and since the vectors (v;,,) are linearly independent, they
are a basis of H . Moreover, by [59, Proposition 1.11], we have, for all i,/ € N,

n  dj
Vit =Y (Ui, Vim)a

j=1 m=1

Since (vjm) is a basis, the coefficients are unique. We conclude (viy, vjm)n_,, = 1 if
(7,m) = (4,1) and 0 else. In summary, (v;,,) is an ONB of H .
By Lemma the mapping Vym : Gxm — Wxm defined by

Vx[n]QZZ/gXM dp
Q

is an isometry. Furthermore, the mapping tp,, : Wxm — Hxpm is an isometry by Lemma
. Thus we define r;,, = V);[}l] 17", . Furthermore, we have r;,, € Gxm and by
definition they are normalized and orthogonal, thus r;,, ~ N(0,1) i.i.d.. By Theorem
3.3.2, we have

n dj
n E E
X[ | = Tj,mvj,m'
7j=1 m=1

Let us now assume that cov(X™) — cov(X) in the operator norm. Our first goal is
to show

s [ 0xar) - 55

It suffices to show V+ = {0}. By assumption, cov(X,)e’ — cov(X)e', so (5.3) and (5.4)
give
cov(X)e' — cov(XM)e —Zvj Z Zvjm eVjm(-) — 0.
J=1 j=n+1m=1

This implies Y °°, v3-(e)vj(¢/) + 222, 1) S Vjm(€)v;m(e’) — 0 and since the first

Jj=1"J

sum is independent of n, we conclude that 3777, vi(e')vi(¢') = 0 for all ¢’ € E'. This

implies v;- = 0 for all j € N, so V= = {0}. Therefore, (5.5) holds true.
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5.2. CONVERGENCE RATES FOR GAUSSIAN RANDOM VARIABLES

By [34, Theorem 3.3.2] we have
n dj oo 4y
DD TimUion = DD TimVim,
j=1 m=1 j=1 m=1

where the convergence is almost surely. Finally, X — X is Gaussian with mean zero and
covariance cov(X — X™). By Lemma [3.2.16/ we have

cov(X — X" = cov(X) — cov(X M),
which converges to 0 by assumption, thus the limit of X[ is truly X and we conclude

co dj
Lng E TjmVjm-

=1 m=1

]

Corollary 5.2.3. Under|Assumption V|, let (a;) be a sequence with a; > 0 for all j € N
and (dj/a;) € 0*(N). Then we have tp,, X, LBE,,XM € H,y almost surely, and

n - d —T
/1’ (HLBE//X - LBE//X[ }H%{a"/,d S 5maX{177—} Z a/_j) Z 1 —¢ :

j=n+1

Proof. By Lemma [5.2.2) we can write tp,, X = Z;; Z:l,zzl TjmVjm- Applying Lemma

b.1.1], we get

almost surely. Since (,/@;v;m) is an ONB of H, y,4 we conclude 15, X € H,y,q4. Moreover,

by Lemma [5.2.2, we have tp,,X — tp,, X" = > it Zﬁizl TjmVjm- Applying the

concentration inequality from Lemma [5.1.1] we obtain for any 7 > 0

i leppn X — e Xallfi, v 2 Z dj/a; +2v/T Z dz/a5 +21 sup dj/a; | <e .

j=n+1 j=n+1 jzn+l

Furthermore, note that we have || (d;n/as4n) e < | (dsn/a51n) [ < | (dsin/azen) 1o
and thus we find

H (dj+n/aj+n)||el(N) + 2\/; H(dj—l—n/aj-i-n) HZZ(N) + 27 H(dj—l—n/aj-i-n) Hgoo(N)
<5 max{1, 7} (A /500 s
Putting everything together leads to the assertion. O

Our main result shows that convergence rates for the posterior variance also imply
convergence rates for the realizations. We then derive our other results from this theorem.
In particalur we treat the cases where the posterior variance converges at a polynomial
rate or at an exponential rate.
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Theorem 5.2.4. Let X be a Gaussian random variable and (e;m)fg:l

there exists a monotonically decreasing sequence (c;) € ¢*(N) such that

C E'. Suppose

|cov(X) — cov(X™) | poe < e

for alln € N. Then, for every monotonically increasing sequence (a;) satisfying (d;/a;) €
(Y(N), (a;(cj—1 —¢;)) € }(N), aje; — 0, and for alln € N, 7 > 0 we have

p| [|X — XM 5 <, | 5max{1, 7} ( Z aj(cj_1 — cj)> < Z a—J> >1—e".

j=n+1 j=n+1 9

m=1

Proof. Let ((vjﬁm)dj )n C Hym be an ONB of Hy,j. We then have
1

00 d;
sup D~ D0 0,(€) = fleov(X) — cov(XM) [ < e
e'EBE/ j=n+1m=1

Moreover, we have ||t X — (X "|| g = | X — X||z. By Lemma we have X" =TI, X.
Applying Lemma [4.1.3, we obtain

o0

IX = Xp = X — o X gr < | D7 ajleja =) - X — o X3,
j=n+1
Finally, using Corollary leads to the assertion. O

In the case where the posterior variance converges at a polynomial rate, we obtain the
following corollary.

Corollary 5.2.5. Let X be a Gaussian random variable and let (€},,) € E'. Suppose
there exist constants C,Cy >0, a« > 1+ 3 > 1, such that

|cov(X) — cov(X") || g < Cln +1)7, and dp < Cy(n+1)°

for alln € N. Then, forn > 1 and 7 > 0, we have

V20 - 26CChamax{l,7} —assi .
n- 2 >1—e".
a—pF—1

u@x—xwm§

Proof. We will apply Theorem with ¢, := C(n+1)"* and a; := j7 for f+1 < v < a.
The condition 8+ 1 < v implies (d;/a;) € ¢*(N). We note that (a;) is monotonically
increasing. By Lemma we have that the assumptions of Theorem [5.2.4] are satisfied
and

o0 n,y_a
> ajlcj1—¢j) < Ca >
o —7
Jj=n+1
o0
Py —
j=n+1 4 y-B-1

o8
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Multiplying the two terms gives

Yo Bty

N ailci i — s - di o g
(50 (£ 2) soceirz 2

j=n+1 j=n+1

Q

n—otBs+1
(= -B-1

By setting v := %’6“ and putting everything together we obtain by Theorem m

= OéCCdQ’B

20aC'Cy28 1 —a
1% <||X_X[n]||E’—>E < V/200CC27 max{ ’T}n +2BH> >1—e".

a—pF—1
O

The next theorem should be viewed as a simplified version of our main result, in which
only one functional is added at each conditioning step.

Theorem 5.2.6. Let X be a Gaussian random variable and (e}) C E' a sequence of
functionals for which there exists a positive, monotonically decreasing sequence (c;) €
(*(N) such that

|cov(X) — cov(X,)||lg—E < cn, (5.6)

for alln € N. Assume further that (c;—1 —c;) is monotonically decreasing, (\/c;—1 — ¢;) €
(Y(N), and ¢j/\/¢j—1 —¢; — 0. Then, for alln € N and 7 > 0 we have

I <||X — Xullg < vHmax{l,7} Z V€1 —cj> >1—e .

Jj=n+1

Proof. The result follows directly from Theorem by setting d; := 1 and a; :=
1/«/0]'_1—0]' for aH]GN L]

The following corollary specializes Corollary to the case in which only one func-
tional is added at each conditioning step.

Corollary 5.2.7. Let X be a Gaussian random variable and (e}) C E' be a sequence for
which there exist C' > 0 and o > 1 such that

lcov(X) — cov(X,) || prse < C(n+1)"°

for alln € N. Then, forn>1 and 7 > 0, we have

2 e
V OCOémaX{l,T}nT N
(@—=1)

Proof. This follows directly by Corollary with d; = 1. n

Similarly, if the posterior variance converges at an exponential rate, we obtain the
following bound.
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Corollary 5.2.8. Let X be a Gaussian random variable and (€;) C E' be a sequence for
which there exist C1,Cy > 0 and o > 1 such that

llcov(X) — cov(X,) | prop < Cre= "

for alln € N. Then, for a > 1, n>( (a—l))a, and T > 0, we have

a—2
" (IIX — X,lp < \/1210102‘);5%{{1’7} (%) (n— 1)‘3Je‘3<nl>“a) S l—e.

For a =1 we obtain for all 7 >0 andn € N

Co
,u <HX — Xolle < v/bmax{1,7}C; - (e€2 — 1) - %e?’) >1—e".
e J—

Proof. We will apply Theorem with ¢, := C1e=%""" . First, we note that (c,) €
(*(N) and (c,) is positive monotonically decreasing. To show that (¢;_; — ¢;) is monoton-
ically decreasing, observe that this is equivalent to ¢;_1 — ¢; — (¢; — ¢j41) > 0. Applying
the mean value theorem twice to the function f : [0,00) — R, f(t) := Cie=®%""" there
exist £ € [j — 1,7],¢ € [4,7 + 1] such that

cj1— ¢ —(¢j —cjpa) = —f'(§) + f(C).

Since f is convex and ¢ > &, we conclude f'(¢) — f'(§) >0
By the mean value theorem, there also exist {; € [j — 1, j] such that

Z Cj— 1—6] Zm Z C116’2520[ 1 C;2£jl_/a

7j=1
< Z '0102.]%_56_ (j— 1)1/0‘

The final sum is finite because of the exponential decay, hence (y/c;—1 — ¢;) € £*(N).
Finally, we show that ¢;//c,—1 —¢; — 0. Again, using the mean value theorem, for
J>1:

_ 1/ _ 1/
Cj C’le C2j < OéCl [§ C2j
L — . 1 1 Cy.lfa — . 1 _1° —Cagl/a
VEim1 = ¢ \/&gm S 26" T O — D o P
a
OéCl Ca:1/a

Thus all conditions of Theorem [5.2.6] are satisfied. For o > 1 applying Corollary
gives the desired assertion.
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For the case o = 1 we calculate

Z m: Z \/Cl - (eC2)=U=1)(1 — e=C2)

Jj=n+1 j=n+1
oo
= /O - (1 — e C2)el? Z VeCz)~
o0
= /Cy - (eC2 — Z ng
7=0
Ca
e Co
— /O (€ — 1) e F,
velz — 1
With Theorem [5.2.6] we obtain the assertion. m

Remark 5.2.9. Assume that E = C(T') and that the covariance kernel of X can be
written as kx(t,s) = k(t —s) for all t,s € T, where  : R — R. In addition assume that
there exists an 0 < o« < 1 such that

[l ie) d < o (5.7

where k denotes the Fourier transform of k. If we consider conditioning with respect to
point evaluations and assume that (5.6 holds then the results in [54] lead to the concen-
tration inequality

(||X Xollem < C (@m( ) +¢—n>) >1—e,

for alln € N and all 7 > 0, where C' > 0 is a suitable constant. This is comparable to
Theorem [5.2.6. We will discuss in the next Section when which result is better.

5.3 Examples

We focus our examples on Gaussian random variables taking their values in the Banach
space E = C([0,1]%). For simplicity, we assume that E(X) = 0 and describe the Gaussian
random variable X using the covariance operator defined on point evaluations &;(X)(w) :=
Xi(w) == X(t,w) for w € Q and t € [0, 1]

5.3.1 Sobolev Covariance

Let X : Q — C(]0,1]%) be a centered Gaussian random variable with kernel function given
by

91— (s—d/2)
(s —d/2)
where s > d, K,_4/» is the modified Bessel function of the second kind, and I' is the

Gamma function. This kernel is known as the Matérn kernel, whose RKHS is the Sobolev
space H*([0,1]%), see [60].

kx(t,s) = I =t~ K —aya(llr = ¢1]),
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Assume that we have chosen points (¢,) € [0,1]%, such that for some constant C' > 0,
we have

sup |kx(t,t) — kx, (t,8)] < C(n+1)"4*', forall n € N.
tel0,1]4

Such points can be constructed by algorithms like P-greedy, see [40, Corollary 2.2]. Ap-
plying Lemma and Corollary leads to

\/200 (% — 1) max{1,7}

o 1X = Xallegoae < n~atl ] >1—e”

for n > 1 and 7 > 0. We note that this converges to zero only if s > d, recall that this
condition also ensures that almost all realizations of X are contained in the Sobolev space
H"([0,1]%) for all r € (d/2,s — d/2), see [61, Example 5.6].

We note that the convergence rates provided in [54] leads to the following concentration
inequality

1 (IX = Xalleqous < € (0743 V() + v i*E)) > 1-e7, (58)

for some C' > 0. The rate in ([5.8) is faster than the one provided in our setting, however
it only holds for stationary processes satisfying (5.7)).

5.3.2 Gaussian Covariance
Let X : Q — C([0,1]%) be a centered Gaussian random variable with the kernel function
kx(t,s) =e 513 ¢ s e0,1]"

We identify points ¢, with the functionals d;,, meaning that the conditional expectation
X, is given by

Xo = E(X [ o((Xy,)j=1))-

Assume that the points (¢,) € [0, 1]¢ are chosen such that there exist constants C;, Cy > 0
with

sup |kx(t,t) —kx, (t,1)] < Cre """ forall n € N.
te[o,1]¢

Such points do exist and can be constructed, for instance using P-greedy algorithms,

see [40, Corollary 2.2]. We then apply Lemma and Corollary to obtain

121C, Cod max{1,7} [ Co\* > d-1 Oy 1yi/d
,u <HX - XHHC([O,I]d) S \/ ! 220 { } (g) (n — 1) 2d e 2 ( 1) >

1—e™,

d
for d > 1, n><é—(d—1)> +1,and 7 > 0.
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For d =1, n € N, and 7 > 0 we obtain

Ca
i <||X — Xolle < v/bmax{1,7}Cy - (e€2 — 1) - %e_i%a >1—e .
ev2 —

We note that the convergence rates provided in [54] leads to the following concentration
inequality

_C2

12 (HX - Xn”C([O,l]d) < C <e 2 nt/d . ni + \/Fe_%nl/d)> >1—e " (59)

for some C' > 0. The rate in (5.9) is faster if d > 3 and for d = 2 the rates coincide. For
the case d = 1 our setting provides an improvement in the realistic case 7 < n'/¢. Note,
however that these improvements are only obtained for stationary processes satisfying

BD.

5.3.3 Conditioning on Eigenfunctions

Let (T, \) be a probability space such that L?()\) is separable. In the case of E = L%()\), it
is often more natural to condition on the eigenfunctions of the covariance operator rather
than on point evaluations, which do not exist. Recall that for a separable Banach space,
the covariance operator is nuclear, symmetric and positive, see [62]. Let (\;) denote the
monotone decreasing eigenvalues and (e;) denote the eigenfunctions. By conditioning on
¢ = (¢j, )12 € L*(A)', we have by Lemma [A.3.6

HCOV(X) — COV(XTL)|’L2(T)~>L2(T) = )\n+1-

If we further assume that there exist constants C' > 0 and o > 1 such that \,;; <
C(n+1)%, as it is the case for Sobolev spaces, then Corollary yields

20C 1
1 (”X —Xale < v amalx{ ’T}n(lo‘)/2> >1—e .
a J—

5.3.4 Gaussian Random Variables on the Product of Spheres

We now make the previous eigenfunction-based example more concrete by considering a
product of spheres T' = S x §92_ following the setup in [63]. We note, S¢ C R%*! denotes
the sphere and d,d;,ds € N. To avoid repeating the full harmonic analysis framework,
we refer the reader to [63], but recall the key elements needed for our discussion.

Let A denote the Laplace-Beltrami operator on S? with eigenvalues p; and correspond-
ing eigenspaces H;(d). The dimension of H;(d) is denoted by D;(d), with D;(1) = 2 and,
for d > 2,

+d—2

Dy(d) = dim(Hy (@) = (2 +d — 13 <

for some ¢4 > 1, see [63, Equation (5.2)]. We denote by S;%l the classical spherical
harmonics on S?, see [64], which form an ONB of H,(d).
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CHAPTER 5. CONVERGENCE RATES FOR GAUSSIAN RANDOM VARIABLES

For j = (j1,72) € N? and m = (mq,mz) € N?, let 73,m ~ N(0,1) be i.i.d., and let
Bj > 0 satisty

> BiDj,(d1)Dj,(ds) < oo. (5.10)
jeN3
We define the Gaussian random variable

Dy, (d1) Dy, (d2)

X = Z\/_ Z Z TimSe S

jeN3 mi=1 mag=1

. . . d; ds . .
By construction, the covariance operator of X has eigenvectors Sj', 552 with eigen-
values Bj, so that

||COV(X)||L2()\)_>L2()\) = mjaX | Bs|.

(Dj1(d1),Djy (d2))

—(1,1) for |j| < n, we have

By conditioning X on (Sdl . 542 )

Ji,m1 J2,m2

= Z Dy,—i(dy)Dy(dy).

Furthermore, by Lemma we obtain

Dj, (d1) Djj, (dz2)

X=2 VB XL 2 mimS S,

lil<n mi=1  mo=1
For a;, C' > 0, let the coefficients satisfy
B; < O(1+ ) 2, (5.11)
where we note that implies . By Lemma we have
||cov(X) — COV(X[n])HLZ()\)_)LQ(A) < C(1 4 n) 20 dimdz,
Counting the functionals one adds in each step we estimate d,, by

dn = Z Dpy(di)Dy(d2) < Z Ca,Cay(n — 1+ )T+ 1) < eg,cq,(1 4 n)BTd27t
=0 =0

Applying Corollary [5.2.5] we obtain the concentration inequality

1
i <||X — XM 2y < F\/QO 241t d2=1Ccy g, max{l,T}n_o‘) >1—e .
«

In [63, Theorem 5.1] the authors have shown an asymptotic almost surely bound || X —
bl 2y <n77 forall 0 < v < a. In contrast, we obtain the "limiting’” n~=* as conver-
gence rate but instead of holding almost surely, our bound is formulated in terms of a
concentration inequality with explicit constants.
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Chapter 6
Conclusion

In this chapter, I present my concluding perspective. Section provides a brief example
showing how all the results obtained previously can be combined to derive a convergence
rate for a Dirichlet boundary value problem. In Section [6.2] the main results of the thesis
are summarized. Finally, in Section [6.3, we address some related questions that remain
unsolved.

6.1 Assembling the Parts

As mentioned in Section [1.1} Chapters [3| [ and [f] cover the results of [1] and [2]. The
attentive reader may have noticed that the results of [3] have not yet been included. I
will use the setting of [3] to connect the statements of Chapter [3|and Chapter [f]

Ref. 3] considers a Dirichlet boundary value problem. In the context of Gaussian
random variables, this corresponds to the equation LX = Y, where L is the Dirichlet-
Laplace operator. Moreover, Ref. [3] applies the P-greedy onto the right-hand side of the
Dirichlet boundary value problem. This leads to a convergence rate of the diagonal of
the kernel of the right-hand-side, which as we have established in Lemma can be
interpreted as convergence rate of the posterior variance of the right-hand-side (Y). The
Dirichlet boundary value problem in [3] is well-posed, which implies that the operator
M : F' — E exists and is bounded. By Theorem we obtain a convergence rate
for the posterior variance of the solution. This convergence rate of the posterior variance
for the solution implies, by Theorem [5.2.4] a convergence rate for the realizations of the
solution. This leads to the following example.

Example 6.1.1. Let us consider the setting where T = Bra, E = CHT)NC(T), F =
C(T) x C(0T), and L : E — F is defined by Lu := (Au,ulor), where A denotes the
Laplace operator.

Moreover, let X be a Gaussian random variable with Hx = H*(T), where H*(T) is
the Sobolev space of order o > 2+ d/2. ForY = LX, it follows from (3, Theorem 3.6]
that there exist functionals (f7)—, C F" such that

1— 27—4

leov(Y') = cov(Y[(f5 (YV))j=)llprmp < Cni
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holds true for some constant C > 0 and all n € N. Furthermore, since L corresponds to
the Dirichlet boundary value problem, it is invertible by the mazimum principle. Thus, by
Ezxample the operator M exists and is given by L=, and we have Z = X .

Corollary|3.5.11| then implies that for functionals (f})j—, C F" selected via the P-greedy
algorithm, we have

27—4

lcov(X) — cov(X,) |lprse = |lcov(X|Y) — cov(X|Y,) || g < C'nl~ ",

holds true for some C" > 0 and all n € N, where X,, := E(X | (f}{(Y))}-,) and Y, :=
E(Y | (fi(Y))j=1). In the first equality, we used Theorem and the identity X = Z.
Thus, we are in a position to apply Corollary[5.2.7 to obtain concentration inequalities

for realizations of X, meaning that
i (I1X = Xallogry < =T H) > 1 - o7

for some C" >0, alln € N and all 7 > 0 holds true.

The results of [3] provide a convergence rate for functions within the RKHS, while
Example [6.1.1] establishes a convergence rate for a class of functions that lies outside
the RKHS. This falls under the category of the escaping-the-native-space problem, see
Chapter [4]

6.2 Summary

As mentioned in Section [I.2] Gaussian random variables have a long-standing history and
are well established within the mathematical community. In this work, we focus on the
conditioning of Gaussian random variables with infinite-dimensional information, which
plays a key role in applications such as Bayesian inverse problems and machine learning.
Unlike usual settings that rely heavily on finite-dimensional approximations, our focus is
on the structural properties of Gaussian random variables in infinite-dimensional spaces.
In particular, we aim to understand how conditioning interacts with the underlying func-
tional analytic framework and how this perspective can aid both theory and computation.

Following a brief exposition of the necessary background in Chapter [2] the first part
of our main results in Chapter [3|is of a theoretical nature. We focus on the connection
between the different Hilbert spaces (Gaussian Hilbert space, Abstract Wiener space, and
Reproducing Covariance space) associated with Gaussian random variables and analyzed
how the process of conditioning acts on each of these three spaces. This provides valuable
insights, which ultimately led us to interpret the conditioning process as a mapping defined
by a linear operator M. Our main result in this chapter, Theorem [3.3.10, uses the
assumption of boundedness on M to derive convergence rates for the posterior variance
of the conditioned random variable. Moreover, we formulated the result in a general way
so that it applies not only to the P-greedy algorithm but also to any suitable functional
selection algorithm. Additionally, we ensured that our results remain valid for arbitrary
separable Banach spaces.

Chapter [4] did not focus on Gaussian random variables but instead on kernels, by
addressing the escaping-the-native-space question. The main result of this chapter, The-
orem [4.1.3] provides a positive result for scalable RKHSs. It states, in simple terms, that
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even when the target function lies outside the RKHS, we can still expect a meaningful
convergence rate. This is notable, because the assumption that the target function lies in
the RKHS is often unverifiable or not satisfied in practice, thereby offering an explanation
for the observed robustness of kernel methods, although we only treated power spaces as
a specific example in that chapter.

Lastly and building upon the results of Chapter [4] in Chapter [5] we derived a concen-
tration inequality that allows us to bound the norm of the Gaussian random variable X in
scalable RKHSs. We combined this insight with Theorem to obtain our main result
in this chapter, Theorem [5.2.4] In essence, it establishes that the convergence rate of
the posterior variance of a conditioned Gaussian random variable implies a corresponding
concentration inequality for its realizations. We then compared our result to the main
results of [54] and demonstrated that there are cases where Theorem [5.2.4] yields a sharper
concentration inequality than the one established in [54]. Moreover, we formulated our
result so that the concentration inequality is expressed in terms of the posterior variance,
thus the results of Chapter 3| directly imply a concentration inequality for the realizations
of Gaussian random variables.

6.3 Outlook

In mathematics, it is quite common that answering one question leads to several new
ones. In this section, we discuss the questions that arose during the development of this
thesis and that remain open.

The results in Chapter [3| relied heavily on the assumption that there exists a bounded
operator M : F' — FE such that MY = Z. A natural question is: Under which conditions
does such an operator M exist? More precisely, consider the setting where Y = LX + N
for some bounded operator L : EF — F and a Gaussian random variable N that is
independent of X. Can we classify the conditions on X, N, L, E, and F' under which M
is a bounded operator?

One possible approach to tackle this question is to adapt techniques from partial
differential equation (PDE) theory, as the question is similar to the classical well-posedness
problem in that field. To demonstrate the well-posedness of a PDE, several key theorems
such as the Lax-Milgram Theorem or the Fredholm alternative are typically used [65,
Chapter 6]. These theorems then need to be adapted to the setting of Gaussian random
variables, translating assumptions like ellipticity and weak solutions in Sobolev spaces
into conditions on X, L, N, E, and F.

In Chapter ] we answered the escaping-the-native-space question for elements of
the scaled RKHS. However, these scaled RKHSs are not well understood in comparison
to power spaces or Sobolev spaces. It is unclear how much larger the scaled RKHS is
compared to the original RKHS. Moreover, the scaled RKHS depends heavily on the
choice of the ONB, depending on this choice, the scaled RKHS can vary significantly.
While we demonstrated in Chapter [5] that realizations of Gaussian random variables can
lie in scaled RKHSs, it remains unclear whether there are larger classes of functions that
are contained in the scaled RKHSs. Conversely, one can also ask whether there are smaller
classes of functions that are included in the scaled RKHSs.

To resolve this issue, one can analyze the ONB for specific properties and, depending
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on which properties are satisfied, guarantee that the scaled RKHS is contained in a larger
space. For the reverse, direction, checking whether a space H is contained in the scaled
RKHS, assume additionally that the ONB can be identified with a set of functionals ()
that can be applied to a larger space. Then, for all f € H, one can consider the sequence
(Aj(f)). Depending on specific properties of this sequence, we can determine whether H
is contained in the scaled RKHS.

The results in [54] also apply in the misspecified case, meaning when the covariance
of X is unknown. For Chapter |5} it is unclear whether the results remain valid in such
a setting. One possible approach to address this is to investigate under which condi-
tions X € H,vg4 holds when H is not the RKHS associated with X, and whether the
corresponding norm can still be computed explicitly.
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Appendix A

Calculations

A.1 Statements for Chapter 3

Lemma A.1.1. Let (rj) ~ N(0,1) be a sequence of i.i.d. random variables, then

q-(¢mum%¢+no

15 a bounded sequence p-almost everywhere.

-1

Proof. We define

Ej = ‘Tj‘ > \/5
V(G 0%+ 1)

and £ := limsup, , F;. By the Borel-Cantelli lemma, we have

iP(EJ) < 00

Using a well known tail bound for one dimensional standard normal random variables we
find P(|r;| > t) < 2e7*"/2 for all t > 0. We thus obtain

o0

ZP(EJ') :iPOrj\ > ﬁ'\/ln(jlnz(j+1 ) Z?e ( \/T(ﬁlm)

_ Z 2e—<2~ln(j In?(j+1))/2)

J=1
oe]

2
~jln’(j+ 1)

The latter series converges, thus P(£) = 0. O
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Lemma A.1.2. Let a,b,c € R such that a < b and ¢ +a > 0. Moreover let k :
[a,b] x [a,b] = R be the function given by

k(t,s) := c* + min(t, s).

Then k is a kernel and the scalar product of the associated RKHS H is given by

o =L [ g ar (A1)
forall f,g € H.

Proof. Clearly k is a kernel. Let us consider the set H = H'([a,b]), equipped with the
scalar product from ([A.I). Because || - ||g is induced by a scalarproduct and H C C([a, b))
we have that (H,|| - ||g) is an RKHS. Consequently, it suffices to show that k is the
reproducing kernel of H. To this end, we pick an f € H. For s € [a, b], we then have

(f,c? + min(s, - )y = LU H l/f B dt = f(a) + f(s) — fa) = £(s),

02—|—a

we conclude k(s, -) € H for all s € [a,]. O

A.2 Statements for Chapter 4

We note that the following result is also needed for Chapter

Lemma A.2.1. Given constants C,Cq > 0, o > v > 1+ 3 > 1 and sequences a; = j7,
=C(+1) and dj = Cy(j + 1)6, we have

00 ny—«
> aj(ea—¢) < Ca
. a—ry
j=n+1
and
o0
J < Cd25—1
j=n+1 4 ttche

for all n € N. Additionally, we have a; - c¢; — 0.

Proof. The condition 8 + 1 < 7 implies (d;/a;) € ¢*(N). We note (a;) is monotonically
increasing. Furthermore, v < a implies a;c; — 0.

Next, we show that (C777(;7*— (j+1)7%) € ¢}(N). To this end we define f :
(0,00) = R by f(t) := C(t+ 1)~ By the mean value theorem there exist &; € [j — 1, j]
such that ¢;_1 —¢; = —f'(&;) = C&(ﬁj +1)"*t < Caj=*"' Thus (aj(cj_1 —¢j)) € EI(N)
is equivalent to v — a — 1 < —1 meaning v < «a. In other words the assumptions of
Theorem [.1.3 are satisfied.

Now we estimate

(e} [e.e]
Zaj(cj,l—cj): Z —a;f'(&) = ZC’]VQ§]+1)Q1<C&Z]7°‘1
j=n+1 j=n+1 j=n+1 Jj=n+1
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Using that j77*7! is decreasing, we bound the sum by an integral

y—a | v
Z]7a1</ tv—a—ldt:[t :| :TL ‘

j=n+1 v t= v

Note that d; = C4(j + 1)° < C4294°. Using this estimate, we obtain

> d; 0 1= B+1—y
Z — < Cd25 Z jﬂ v < Cd26/ tﬂ"?dt == Cd2ﬂ |:—:| == CdZBn—.
j:n-&-la] j=n+1 n F+1l—v =n v=8-1
[

A.3 Statements for Chapter 5

Lemma A.3.1. Given a decreasing sequence (c;) with ¢; > 0 and f : [0,00) = [0,00) a
twice differentiable, convex, and monotonically decreasing function, with f(j) = ¢; for all
j € N, we have

Z\/i / VIF)]dt  for all n > 1.

Jj=n+1

Proof. This is a consequence of the mean value theorem, we note that we have by the
property of f being monotonically decreasing and convex

o= =f-1D—=fU) < sup —fO<-f-1)=-f(t)

fe[jflrj}
for all t € [j — 2,5 — 1], thus

> Vaias [ ViFwle

Jj=n+1

]

d
Corollary A.3.2. Let C,,Cy >0, and d > 1. Forn > (é—(d - 1)) + 1 we then have

> / d—2
Z \/016_02(j—1)1/d - Cle—Czjl/d < %{;C(Qd (%) (n . 1)%6_%(n_1)1/d‘

j=n+1

Proof. We apply Lemma, with f(t) = Cre=t"" The derivative of f is given by
') = _OQOltl/d e~ and we obtain

1/d—1
Z VCremCli-DVE - Cre=Caitt < \/CyCy / Vt o

j=n+1

79



APPENDIX A. CALCULATIONS

Substituting u = t'/¢ we obtain

/ /tl/d 1 . / ul d u- ldu—/ Vi1 e~ Fu
(n 1)1/d n 11/d

Now substituting %u = z leads to

d—1

C T
/ Vdui—le” 2“dU—\/_ <—2x> —dx
(n—1)1/d @2 (n—1)1/d 2 Cs

This integral matches the incomplete gamma function. Applying [66, Inequality (3.5)],

with B = 1%, we obtain the following inequality for Cy(n — 1)*/¢ > 11(d — 1)
CQ =3 11\/_ d—1 1/d
T e dx — 1% f—(n 1)
\/ / e 10 2 (n Jare ’
thus the assertion follows. O

Lemma A.3.3. For 0 <z < 1/2 we have

x
0<—2—1/2In(1 —22) < .
< —o—1/2In(1=22) < 7=
Proof. We start by showing that f(z) := —x —1/21In(1 —2z) > 0. We note that f(0) =
and f'(z) = -1+ = = lfz > 0 for z € [0,1/2), thus we conclude f(z) > 0.
Next we prove g(z) == 1% + o+ 1/2In(1 — 2z) > 0. We note that g(0) = 0 and
g (z) = T QI)Q > 0 for x € [0,1/2), thus the assertion follows. O

Lemma A.3.4. Let Z : Q2 — R be a random variable with B(Z) = 0. If for fived v,c > 0,
and all 0 < x < 1/c we have

v’

xZ
In (Ee™) < 2(1 —cx)’

then for any T > 0, we have
w(Z >cr+V2ur)<e

Proof. This proof is taken from [67, Lemma 8], we also add all the necessary technical
details. We use the well known Markov inequality and obtain with the assumptions for
all z >0
’Ul’2
L (Z > 8) =1 (exZ > e:ps) < EexZefxs _ e—xa—i—ln(EeZZ) < efx5+72(17m)

for all e > 0. We define h. : (0,00) — R by

he(x) := (a:e — Q(%Six)) .
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Next we show that the function h(z) is maximized at z* := ¢~ (1 —\/v/(2ec+ v)) <
1/c. To this end we note that

vr(2 — cx)
Wz)=e— —2
() =¢ 2(1 — cx)?
Moreover, the denominator at z* is
2
2(1 — cx*)? = Y ,
2ec+w

while the enumerator is

“(2 o v (4 v 14 v 2ev
—cxrt) = — — = .
vr c 2ec+v 2ec+v 2ec+v

Inserting both equations in h. gives hl(z*) = ¢ — e = 0. To verify that h/(z*) < 0, we
note that the second derivative is given by

—v

h!(x) = =

Inserting z* gives

" ~3/2
hl(x*) = —v ( ) < 0.

2ec+ v

Thus z* maximizes h..
In the next step we calculate h.(z*). To this end we set

[
t .=
2ec+v

and note that 2* = % and 1 — cz* =t holds true. We thus obtain

1—t v(d=0* 2=t vt (1—1)(2ect—v(l-1))

ho(z*) = = —
(%) =e¢ c 2 tc? 2c%t 2c%t 2c%t

Since we have (2ec + v)t = v/t we conclude

1—-1
2ect —v(l —t) = ec+v)t—v =0 :

It follows that

ho(z") = (L-td-1)/t) vt |

22t 2c2t2
For u:= 1/t = /1 + %£¢ we now have

t2
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and with v> +1 = %

he(a) = gl — 1) =

w? —2u+1)  2(ec+v)—2vu  ec+v—ovu
2¢2 B 2¢? B ? '

Multiplying numerator and denominator by ec + v 4+ vu gives

ho(e) = (ec+v—wu)(ec+v+ou)  (ec+v)? — (vu)?
: B c(ec+v+vu) © clectvtou)

Moreover, we have

2
(ec +v)? — (vu)? = e2c® + 2ecv + v* — v? (1 + E) =e?c?
v

and hence

2.2 2
he(z") = ec _ €

c2(ec+ v+ vu) €C+U+U\/1+ﬁ'

We now show that for ¢ := ¢7 + v/2v7 we have h__ 5-(v*) = 7. To this end we note
that

g2 =7(1c* +2cV2uT +20) and ce +v =7+ V20T + 0.

This gives

2
vy/1+ =Vt 2ec0 = \/C2UT+200\/21)T+112 =1/ (v+ cV2uT)? = v+ cV2ur,
v

and thus we conclude

h (z*) 7(7¢* + 2cv/ 20T + 20) T(Te® + 2ev/ 20T + 20)
) — — =T.
er+v/20r 72 4+ V20T + v 4+ v + V201 Tc? + 2¢V/ 20T + 20

In summary we obtain

w(Z > et +V2ur) <e .
[

Lemma A.3.5. If E=C(T) and X is an E-valued Gaussian random variable, we have

sup [k (£ 1) = kixton (1, D] = fJeov(X) - cov(X™) ey —cm)-
te

Proof. We set Z = X — X[ and show that

Su;) kz(t,t)] = HCOV(Z)”C(T)’HC(T)
te
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holds true for all EF-valued Gaussian random variables Z. First, recall that
sup |kz(t,t)| = sup |kz(t,s)| = sup (cov(2)ds, bs)cr),cry
teT t,seT t,seT

where §; € C(T)" denotes the point evaluation at ¢. Furthermore, by the Krein-Milman

theorem we obtain aco{d; |t € T}w* = Be(ry, see for instance [68, Theorem 3.23]. More-
over, by [26, Theorem B.3] the kernel kz is w*-continuous and thus we find

sup (cov(Z2)0y, 0y pr =  sup  {cov(Z)e}, ey) p.pr-
t,seT €),e5€Bo(ry

In summary we obtain
sup [k (1, D] = leov(Z2)llocry e
te

By Lemma [3.2.16, we have
ky = cov(X — X)) = cov(X) — cov( X)) = kx — kym.
[

Lemma A.3.6. Let X be a Gaussian random variable, E = L*(\) and denote by \; the
monotone decreasing eigenvalues of cov(X) : L*(\) — L*(\). Furthermore, we denote by
H; the eigenspace associated to \;, we write d; == dim(H;), and let (eim)fg:l C H; be an
ONB of H;. For (€;,,) = (€jm, -) € L*(\) we then have

n d;
X[n] = Z \/ )\j Z Tj,mexm and HCOV(X) — COV(X[TL])|‘L2(/\)_>L2()\) = )‘n-i-l'
j=1 m=1

Proof. Because cov(X) is a symmetric, nuclear operator, see [62], we can write

o dj

cov(X)f = Z)\j Z(f, €jm) 1200\ €jm, for f € L*(N).

j=1 =1

By Example we know that (1/Ajej,) C Hx is an ONB and
Rjm = / e;’m(X)LBE,,X dp = cov(X)ejm = Nj€jm.
Q

Consequently, [Assumption V|is satisfied and Lemma thus shows

d.
X[n] = Xn: \/)‘_] ZJ: rj,mej’m.
j=1 m=1

We conclude

7

00 d;
sup ||cov(X) — COV(X[”])HLQ(/\) = sup Z A Z(f, €jm) L2(\) €jm
=n+1

||f||L2(>\)§1 ||fHL2(>\)§1 yi

m=1 23
= max \;.
j>n+1
Because A\; > Aj11 > 0, we conclude the assertion. O
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Auxiliary Theorems

B.1 Theorems for Chapter 3

Lemma B.1.1. Let E be a Banach space and D C Bg a weak-x-dense subset. Then for
all e, e9 € E with €'(e1) = €'(eq) for all € € D, we have e; = es.

Proof. Let ¢’ € Bp then there exists a net €, C D with (e],e;)p g — (€/,¢;)p r for

j = 1,2. This shows by our assumption that ¢’(e;) = €'(e2). Now a simple application of
Hahn-Banach Theorem gives the assertion. O]

The next Lemma can be found in [49, Theorem 2.6.18 and 2.6.23].

Lemma B.1.2. Let E be a separable Banach space. Then Bg: endowed with the weak-%-
topology is a compact metrizable space and there exists a countable, weak-+-dense subset
D C Bg.

Lemma B.1.3. Let Hy, Hy be Hilbert spaces, 11, : Hy — Hy be an orthogonal projection,
and U : Hy — Hy be an isometric isomorphism. Then Iy := UILU* s an orthogonal
projection in Hy with U(ran(1ly)) = ran(Ily).

Proof. Using [17, Proposition 11.3.3], we note that we only have to prove that I, is
idempotent and self adjoint. We first note that II, is idempotent since

112 = UILU*UILU* = UIIZU* = UILU* =11, .
Moreover, we also have
I = (UILU")* = (U I[U") = UILU* =1,

i.e. I, is self-adjoint. The last assertion is trivial. ]
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