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I believe that mathematics is mostly
about finding the right definitions, those
that affect the way we see things.

Alessio Guglielmi
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Summary

This thesis represents a stepping stone in advancing the applications of proof-theoretic tools in
probability theory and the theory of stochastic processes. Its contributions are both founda-
tional and applied.

The applied aspect of this thesis presents quantitative versions of important results in
probability theory. We give quantitative versions of various Strong Laws of Large Numbers,
including the improvement of known bounds from the literature. We provide a quantitative
version of Doob’s seminal martingale convergence theorem, and in doing so, we generalise
bounds on the stochastic fluctuations of martingales, found in the literature, to submartingales
and supermartingales. We present improved stochastic fluctuation bounds in the pointwise
ergodic theorem and bounds on local stability that generalise those found in the applied proof
theory literature. Lastly, we provide a quantitative version of the celebrated Robbins-Siegmund
theorem and various applications in stochastic approximation theory, including rates for a
procedure of Dvoretzky:.

The primary foundational contribution of the thesis is the development of abstract frame-
works for studying the quantitative aspects of probability theory, with a particular focus on
stochastic convergence. This includes introducing a formal system for reasoning about prob-
ability theory and a corresponding metatheorem guaranteeing the extractability of uniform
quantitative data for a large class of results. Lastly, the thesis presents various proof-theoretic
transfer principles that allow for the transformation of quantitative data from deterministic
results to their probabilistic analogue.

We conclude this thesis with a discussion on the current work in progress, both foundational
and applied, in proof mining in probability theory. We also present some open problems and

conjectures, paving the way for future research and development in this exciting field.
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Chapter 1

Introduction

1.1 An abridged history of proof mining

Proof mining is a program in mathematical logic that aims to extract computational content
from proofs, as found in mainstream mathematical literature. Throughout the years, many
characters have contributed to the story of proof mining. However, three figures provided
crucial paradigm shifts which brought the program to the maturity we enjoy today.

The first main character in the proof mining story is David Hilbert. On the 8th of August
1900, Hilbert presented twenty-three problems at the International Congress of Mathematicians
in Paris [64]. The second of these problems, which was titled Die Widerspruchslosigkeit der
arithmetischen Aziome (which translates to The compatibility of the arithmetical axioms), was

interested in the axioms of real numbers in arithmetic and asked:

“To prove that they are not contradictory, that is, that a definite number of logical

steps based upon them can never lead to contradictory results. ’ﬂ

In modern terms, the problem asked for a proof of consistency for an axiomatisation of the
real numbers. Hilbert had two formulations of the foundations of mathematics in mind, an
uncontroversial finitistic system whose consistency was not in question and an extension of
such a system that allowed for the use of infinitary reasoning, in which one could carry out
mainstream mathematics. Hilbert’s vision was to demonstrate the consistency of infinitary
mathematics in the uncontroversial finitistic system [

In 1931, Godel published his second incompleteness theorem [52], which proved that any
consistent system strong enough to formulate its own consistency (for example, able to formalise
a theory of natural numbers) cannot prove its own consistency, let alone any finitistic subsystem.

Godel showed:

IThis translation was due to Dr. Maby Winton Newson [65)].
2In [62] Hilbert provides an introduction to his program and the rudiments of modern structural proof theory.




“If ¢ be a given recursive, consistent class of formulae, then the propositional formula
which states that c is consistent is not c-provable; in particular, the consistency of
P is unprovable in P, it being assumed that P is consistent (if not, of course, every

statement is provable). ’ﬁ

The above result was a major blow to Hilbert’s program, but it did not completely kill it, as
noted by Godel [56, [52]:

“It must be expressly noted that Proposition XI (and the corresponding results for M
and A) represent no contradiction of the formalistic standpoint of Hilbert. For this
standpoint presupposes only the existence of a consistency proof effected by finite
means, and there might conceivably be finite proofs which cannot be stated in P (or
in M orin A).”

However, Godel’s result caused a major emphasis shift in Hilbert’s program. The focus of the
program was still to obtain consistency proofs for infinitary systems of mathematics; however,
the system this proof is carried out in was no longer a finitistic subsystem (and could not be,
by Godel’s theorem) but in a system which would be deemed as more trustworthy and finitistic
through heuristic and philosophical arguments. Notable examples of these relative consistency
proofs came from Ackermann [I], Gentzen [47] and Godel himself [54].

Though philosophically interesting, the shifted program lacked the precision and rigour of
a proper mathematical question: what was meant by a finitistic proof? The second important
character in the development of proof mining was Georg Kreisel, who set out to remedy this.

It was clear from his writings [63] that proving the consistency of mathematics was not
the end game Hilbert had envisioned for his program. Hilbert was convinced that the use of
infinite reasoning with so-called ideal principles in mathematics was just an artefact that could
be eliminated and replaced by finitistic means (just as infinitesimal calculus was replaced by

the more foundationally sound limit approach to calculus):

“It is, therefore, the problem of the infinite in the sense just indicated, which we
need to resolve once and for all. Just as in the limit processes of the infinitesimal
calculus, the infinite in the sense of the infinitely large and the infinitely small
proved to be merely a figure of speech, so too we must realise that the infinite in the
sense of an infinite totality, where we still find it used in deductive methods, is an
tllusion. Just as operations with the infinitely small were replaced by operations with
the finite, which yielded exactly the same results and led to exactly the same elegant
formal relationships, so in general, must deductive methods based on the infinite be

replaced by finite procedures, which yield exactly the same results; i.e., which make

3This is a translation due to Meltzer [56] of Satz (Proposition) XI in Gédel’s orginal paper [52].



possible the same chains of proofs and the same methods of getting formulas and

theorems.

Hilbert believed not only that the consistency of a system allowing for infinitary reasoning
(as is done in ordinary mathematics) could be proven by a finitistic subsystem but that the
infinitary system was a conservative extensionﬂ of the finitistic one. That is, a theorem proven
by infinitary means could be proven by finitary ones. This is, of course, false by Godel’s
theorem; furthermore, the relativised version of this problem (that is, finding philosophically
finitistic systems that could replace infinitary reasoning) faced the same lack of precision as
the relativised consistency program. Kreisel argued that although the precise notion of a
constructive proof is in contention, that of a constructive theorem is not, and thus one can
formulate the following, more mathematically enticing, program that keeps the spirit of Hilbert’s

original vision alive:

“To determine the constructive (recursive) content or the constructive equivalent of

the nonconstructive concepts and theorems used in mathematics. ’ﬁ

What Kreisel meant by the constructive equivalent of the nonconstructive concepts is illustrated
by the following example: If A(x,y) is quantifier-free in some (suitable) system of arithmetic,
then the constructive equivalent of Va 3y A(z,y) (x and y being variables taking natural num-
bers) will be Va A(x, f(x)) with f a computable. Here, f represents the constructive content
of Vo Iy A(z, y).

To make the notion of constructive equivalence precise, Kreisel introduced the no counter
example interpretation (c.f [106, 107]). We omit the general interpretation but note that, in
the previous example, f is said to be the solution to the no counterexample interpretation of
Va Jy A(z,y) and if A is primitive recursive then such a solution can be found by unbounded
search. Furthermore, if we were to ask about the constructive content of Va 3y Vz B(x, y, z) with
B quantifier-free and x, y, z variables taking natural numbers, a naive interpretation would be
B(zx, f(z),z) for f computable. However, it is known that there are primitive recursive B in
which such an f does not exist. The solution to the no counter example interpretation of

Vo JyVz B(x,y, z) would instead be a functional ®(z, g) satisfying

Vo Vg Bz, ®(z, 9), 9(®(z,9)))-

The above represents a realisation of the Herbrand normal form of Vz 3y Vz B(z,y, z) which

can be shown to be equivalent. Furthermore, through the use of very heavy logical machinery,

“From a translation of [63] due to Erna Putnam and Gerald J. Massey, which is viewable online at https:
//math.dartmouth.edu/~matc/Readers/HowManyAngels/Philosophy/Philosophy.html

°A system 7] is a conservative extension of a system T5 if they share the same provable theorems.

6Take from the fifth paragraph of [108].
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such as the use of epsilon substitution]] Kreisel was able to show that if a suitable system of
arithmetic could prove a formula, then, from the proof, one could compute solutions to the
no counter example interpretation that were ordinal recursive functionals [107]. From this
result, Kreisel was able to obtain a solution to the no counter example interpretation when
Vx JyVz B(x,y, z) was a convergence statement in the case of a monotone bounded sequence.
A similar computational interpretation of convergence and the solution for a monotone bounded
sequence was later independently discovered by Tao [I51], 152] without any logical motivations.
Furthermore, Kreisel was able to demonstrate how one could, in principle, get bounds for the
first sign change of Littlewood’s theorem using the no counter example interpretation [106), [107].

As Kreisel’s modification of Hilbert’s program started to mature, it became clear that it had
the potential to provide a greater impact than just from a foundational perspective. Now more
commonly known as the proof unwinding program, its aims were summarised by the following

quote:

“A positive counterpart to the inadequacy result: if not all true propositions about
the ring of integers can be formally derived by means of given formal rules, we
expect to formulate what more we know about a formally derived theorem F' than if

we merely know that F is true. T

The aim of the program was to use tools from logic (typically used to prove relative consistency)
to analyse proofs to get more information (usually in the form of numerical bounds). A few
notable case studies from algebra, number theory and topological dynamics [51], 106, 107, 109]
came from the unwinding program with a preference of logical tools being epsilon-substitution
and cut-elimination, but the program never reached the heights Kreisel had imagined for it.
This was until Ulrich Kohlenbach, the last essential piece of the proof mining story, entered the
picture and was able to revive Kreisel’s unwinding program by a shift of focus in both areas of
application and logical methodology employed.

In 1958, Godel produced a consistency proof of arithmetic in a quantifier-free system of
functionals in higher types known as system 7. Godel’s proof was to transform formulas in
arithmetic to formulas in system 7' in such a way that provability was preserved, with L
remaining fixed under this transformation. Thus, the consistency of arithmetic is reduced to
that of system 7'. This transformation of formulas is now known as the Dialectica interpretation
(after the journal Godel’s consistency proof appeared in) and falls under the general notion of
a recursive proof interpretation as introduced by Kriesel.

Kohlenbach aimed to continue Kreisel’s unwinding program (now renamed proof mining

due to the suggestion of Dana Scott) with an ingenious modification of Gédel’s Dialectica

"coming from [I1 [66].

8From page 110 of [109].
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interpretation as the main logical tool ernployed.ﬂ Concretely, Kohlenbach combined Howard’s
notion of majorizability [68] and the Dialectica interpretation to obtain a new interpretation
(known as the monotone functional interpretation) which asks for majorants (which can be
seen as a generalisation of bounds for functionals) for solutions to the Dialectica interpretation.
Thus, one can give a computational interpretation to theorems that may not have computable
solutions to their Dialectica interpretation by constructing computable majorants, allowing for a
wider scope of application. For example, the weak Kénig’s leamm (WKL) states that any binary
tree (which we code as a set of 0-1 sequences) with infinitely many nodes contains an infinite
path. This has a trivial monotone functional interpretation: although the path witnessing this
result may be uncomputable, we know that it must be majorised by the constant 1 function.
Furthermore, due to the modularity of the Dialectica interpretation, one can then treat any
theorems that use WKL in their proofs, which includes various results in analysis as seen in
the reverse mathematics program [147].

Since the monotone functional interpretation only extracts majorants and not witnesses, the
method appears to be limited. However, Kohlenbach recognised that this was not a problem
in analysis, as opposed to number theory and algebra, which were the main areas of interest of

Kreisel’s unwinding program:

“The monotonicity of many quantifiers occurring in analysis has always been one
reason why I considered analysis as a particularly fruitful area of mathematics for
‘proof mining’ (whereas Kreisel’s original ‘unwinding’ program mainly aimed at

number theory and algebra). ’1:6]

Typically, in analysis, bounds are just as good as exact witnesses, and this, combined with
the fact that one could deal with compactness arguments due to the trivial interpretation of
WKL made analysis an exciting prospect for Kohlenbach’s proof mining program with this
hope paying dividends in the extraction of computational data from results in approximation
theory [82], 83, O7].

Kohlenbach continued to expand the logical tools available for the extraction of the com-
putational content of proofs, such as the use of Spector’s bar recursion [I50] to treat proofs
that made use of strong choice principles (typically associated with compactness arguments).
However, a crucial observation made by Kohlenbach brought proof mining into the form we
observe today.

During the development of the logical foundations of the proof mining program, Kohlenbach
initially worked in the standard theory of Peano arithmetic in all finite types, and this meant

that he could only work with spaces that could be represented in the system. Thus, the

9Unlike the formalisms originally used by Kreisel and his predecessors which were based on first, second and
third order logic, Kohlenbach worked in systems of analysis in all finite types.
OFrom [89)].
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applications were restricted to such representable spaces, with Polish spaces as the most natural
example. This obstacle was overcome through the introduction of so-called abstract types that
could represent arbitrary spaces, and through the use of Bezem’s model [15], Kohlenbach was
able to obtain the first proof mining metatheorem [84]. This metatheorem showed that one could
extract the computational content of a large class of theorems in analysis on nonrepresentable
spaces whose proofs used strong (seemingly nonconstructive) principles. Another important
aspect of Kohlenbach’s metatheorem was that, for the first time, it could explain (logically) the
empirical observation of the uniformity (in the spaces and certain parameters of the result) of
the extracted computational content observed in analysis.

This initial work of Kohlenbach has been expanded in both applications and the development
of foundational tools, resulting in the publication of hundreds of papers (we direct the reader
to the proof mining bibliography, currently maintained by Nicholas PischkeE[). More explicit
details on the topics discussed in this brief introduction can be found in Kohlenbach’s book [85]
which provides a comprehensive overview of the state of proof mining up until 2008. One can
turn to the survey papers [87, [88] for details on the recent progress of proof mining in nonlinear

analysis and optimization.

1.2 The development of this thesis

Following the initial success of proof mining in the 1990s and early 2000s by Kohlenbach in
approximation theory, this approach rapidly expanded into other areas of nonlinear analysis,
with a particular emphasis on fixed point theory and optimization. Since the late 2000s, there
have been sporadic case studies applying proof mining in areas outside of analysis, notably in
algebra [146], Tauberian theory [133] [134], combinatorics [48, I10], and probability (measure)
theory [3, [, Bl 6, 8, @]. Among these areas, probability theory showed the most promise due
to the influential work initially championed by Avigad, Dean, Gerhardy, Rute, and Towsner.
However, since that time, the progress of the proof mining program in probability theory has
remained stagnant for about ten years. This changed with the publication of a paper by
Arthan and Oliva [3], which reignited interest in the field. This thesis will detail my and my
collaborators’ efforts during my doctoral studies to further develop the proof mining program
in probability theory.

Under the supervision of Thomas Powell, my initial research focused on applying the logical
tools from the proof mining program to convex optimization in abstract spaces. The observation
was made that many convergence results associated with this area relied on reasoning about the
convergence of sequences of real numbers that satisfied recursive inequalities. This observation

resulted in the joint work with Powell [125], in which we investigated the computational content

Uhttps://sites.google.com/view/nicholaspischke/proof-mining-bibliography/chronological.
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of a general recursive inequality that found itself in a vast number of applications.

The joint work with Powell, previously mentioned, aligned well with the survey paper by
Franci and Grammatico [43], which offers a comprehensive overview of the application of recur-
sive inequalities across various areas of analysis. This survey also includes an extensive review
of stochastic recursive inequalities and their applications. Consequently, a natural progression
from the initial project [125] was to explore the computational aspects of the convergence results
related to these stochastic recursive inequalities, with the aim of furthering the proof mining
program in stochastic optimization.

The most influential of the stochastic recursive inequality that appeared in [43] was the
Robbins-Siegmund theorem [141], which was obtained from the celebrated martingale conver-
gence theorem of Doob [34]. Thus, to make progress in proof mining in stochastic optimization,
investigating the computational content of Doob’s theorem was a clear priority, and we hoped
that this would lead to a computational interpretation of the Robbin-Siegmund theorem.

The search for a computational interpretation of the Robbins-Siegmund theorem (which was
obtained and presented in [120]) resulted in significant progress in proof mining in probability
theory. In order to obtain a computational interpretation of the martingale convergence theorem
(the key result in proving the Robbins-Siegmund theorem), Powell and I had to develop many
of the ideas explored by Avigad and his collaborators. This effort culminated in the work
presented in [127].

In addition, while addressing the problem of finding a computational interpretation of the
Robbins-Siegmund theorem, I was already considering potential applications of this result. The
first application of the Robbins-Siegmund theorem, presented in [I41], was related to the Laws
of Large Numbers. This prompted me to explore the computational properties of the Laws of
Large Numbers, leading to the single-authored papers [122, [123].

I was not only interested in applications but also in developing the logical foundations of
probability theory within the proof mining program. Specifically, I aimed to create a logical
metatheorem, similar to those in [84], that would explain the success behind the increasing
number of case studies extracting the computational content of results in probability theory.

During the summer of 2023, I was invited to speak at the European Summer Meeting of
the Association of Symbolic Logic (Logic Colloquium). I presented my research on the Laws
of Large Numbers and discussed progress made toward obtaining a computational interpreta-
tion of the Robbins-Siegmund theorem in collaboration with Powell. At this meeting, I had
the opportunity to meet Nicholas Pischke, to whom I mentioned my interest in developing a
metatheorem for probability theory. To my surprise, Pischke revealed that he had also been
considering this topic. We decided to collaborate to tackle this problem together, which resulted
in [124].

This thesis shall provide technical details of my and my collaborators’ efforts in developing

14



proof mining in probability theory during my doctoral studies. We start with the motivating
investigation of deterministic recursive inequalities and end with the computational interpreta-
tion of the Robbins-Siegmund theorem, detailing all the developments made along the way. We
note that proof mining in probability theory continues to develop, even at the time of writing

this thesis, and I am both proud and excited about the progress being made.

1.3 A map of the thesis

We now give a brief outline of the thesis, including details about the collaborations involved in
its construction.

Chapter [2] consists of standard background material.

e Section [2.1] introduces the formal system of analysis in which the systems used in proof

mining (including those in this thesis) are built on top. We closely follow [85].

e Section provides an introduction to some of the logical tools used in proof mining,
including Godel’s Dialectica interpretation and the statement of a metatheorem for inner

product spaces. We closely follow [58], 84] [85].

e Section [2.3]introduces standard notions of quantitative deterministic convergence and the
relationships between them. Most of the results we present are folklore in the applied
proof theory literature with Proposition [2.3.20| a seemingly new resultE| appearing in a

joint work with Thomas Powell for which a preprint is available in [127].

e Section[2.4]introduces the notions of probability theory we need in this thesis. The notions
from probability theory we introduce are standard and our primary references are [60, [36];
for martingale theory we also refer to [155], and our primary reference for the theory of

random variables taking values in Banach spaces is [114].

Chapter [3| consists of an illustrative example of non-stochastic proof mining. We investigate
the computational content of a convergence result of real numbers due to Alber [2] as well as
applications of this analysis to quantitative results in convex optimization. Lastly, we briefly
discuss how our analysis falls under the proof mining metatheorem we introduced in Chapter
. This chapter is part of a joint work with Thomas Powell and was published in [125].

Chapter [4] contains our theoretical contributions to proof mining in probability theory.

e Section introduces a formal system for reasoning about probability contents and a

metatheorem guaranteeing the existence and uniformity of computational content for a

12 Although the result has been implicitly applied in the literature, namely [7, [75].
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large class of results in probability theory. This section is part of a joint project with
Nicholas Pischke and can be found in the preprint [124] 7]

e Section 4.2 presents an abstract framework for dealing with quantitative aspects of proba-
bility theory, and from our framework, we are able to motivate the notions of quantitative
almost sure convergence introduced in the seminal papers of proof mining in probability
theory [5, 6] as well as the mainstream quantitative probability theory literature [22, [75].
This part of the section was a joint work with Thomas Powell and can be found in the

preprint [127].

Later in the section, we provide a logical explanation for the complexity and uniformity
found in the quantitative version of Egorov’s theorem given in [5] by analysing the result
in the formal system introduced earlier in the chapter. This analysis was part of a joint

work with Nicholas Pischke and can be found in the preprint [124].

Chapter |o| presents a computational investigation of Kronecker’s lemma, which is a crucial
result in obtaining many results concerned with the Laws of Large Numbers. Motivated by
Kronecker’s lemma, we also provide general proof theoretical transfer results that allow for

lifting computational content from deterministic theorems to their probabilistic analogue.

e Section [5.1] introduces a proof theoretical transfer principle that allows for lifting the
computational content from results about sequences of real numbers to analogous prob-
abilistic results. This section is part of a joint work with Nicholas Pischke and can be

found in the preprint [124].

e Section [5.2] provides a generalisation of the transfer result presented in Section mo-
tivated by a quantitative analysis of Kronecker’s lemma. Furthermore, we investigate
Kronecker’s lemma from the perspective of the reverse mathematics program [147]. This

section can be found in the single-authored preprint [122].

Chapter [f] contains our contributions to quantitative results concerning the Strong Law of Large

Numbers.

e Section presents our quantitative analysis of Chung’s Law of Large Numbers [27]
generalised to Banach space valued random variables [156]. This section can be found in

the single-authored preprint [122].

I3A lot of the technical details in the proof of the metatheorem was mainly due to Pischke, and we have
chosen to omit the proof of the metatheorem in this thesis. However, the author was heavily involved in the
development of the other results of [124], such as the logical explanation of the success and uniformities of the
main result in [5], and we discuss some of these results in this thesis.
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e Section provides a quantitative generalisation of [30] from which many other results
in the Strong Law of Large Numbers literature form special cases. Furthermore, we use
our general quantitative result to improve the bound found in [IT9]. This section can be

found in the single-authored preprint [123].

e Section provides an example demonstrating the computational ineffectiveness of the
Strong Laws of Large Numbers. This section can be found in the single-authored preprint
[122].

Chapter [7|uses the theoretical framework developed in Chapter [f] to provide quantitative results
for martingale and ergodic theory. This chapter forms part of a joint work with Thomas Powell

found in the preprint [127].

e Section [7.1] provides abstract quantitative results concerning stochastic crossings, fluctu-
ations and convergence from which our results for martingale theory and ergodic theory

will follow.

e Section contains our quantitative results for the martingale convergence theorem,

including results that generalise those found in [22] and [75].

e Section contains our quantitative results for the pointwise ergodic theorem, including

results that generalise those found in [6, [75].

Chapter [§ provides a computational interpretation of the Robbins-Siegmund theorem [141] and
applications. This chapter was done jointly with Thomas Powell, and many of the results can

be found in the preprint [126] and in upcoming work with Thomas Powell and Nicholas Pischke.

e Section [8.1] provides a quantitative version of the deterministic version of the Robbins-
Siegmund due to Qihou [I38]. A similar result was already obtained in [91]; however, the

simplified analysis we present lifts more naturally to the stochastic case.

e Section presents our quantitative analysis of the Robbins-Siegmund theorem. This

section includes many useful axillary lemmas.

e Section provides applications of our quantitative Robbins-Siegmund theorem, includ-
ing an illustrative example for in the Strong Law of Large Numbers (the rates obtained
are not better than those presented in Chapter @, a quantitative version of the Robbins-

Monro procedure [I40] and a quantitative version of Dvoretzky’s Theorem [37].

Chapter [9] contains a brief discussion about current work in progress to extend many of the
topics discussed in this thesis, including details about future collaborations with Pischke and
Powell.
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Chapter 2
Preliminaries

This thesis explores the applications of proof theory to quantitative probability theory, so
familiarity with these fields is necessary. This chapter provides an overview of the key concepts
required to follow the discussions in the subsequent chapters.

The first two sections of this chapter outline the necessary logical preliminaries. These
sections serve as motivation for many discussions in Chapter [l The third section reviews
quantitative concepts from nonstochastic analysis, which are extended to the stochastic context
in this thesis. This section also serves to motivate various concepts and results presented in
Section [4.2] The final section of this chapter addresses key notions from probability theory that
we utilise throughout the thesis. Additionally, we briefly cover essential ideas from martingale
theory and the theory of probability on Banach spaces, which will be crucial for Chapters
and [0}, respectively.

We do not claim originality for any of the results presented in this chapter.

2.1 Weakly extensional Peano arithmetic

We begin by providing a brief overview of weakly extensional Peano arithmetic in all finite
types. This system serves as the foundation for many formal systems utilised in proof mining,
including the system for reasoning about probability theory that we introduce in Section (.1}
All the concepts we discuss are standard, and this section closely follows the work presented in
[85].

2.1.1 The formal system

We start by fixing a set of types:
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Definition 2.1.1. The set of types T is defined inductively via,
0T, preT—p(r)eT.

Objects of type 0 are meant to be interpreted as natural numbers and objects of type p(7)
as mappings from objects of type 7 to objects of type p. We use natural numbers to denote

pure types. That is, we write n + 1 := 0(n).

Definition 2.1.2. The degree, deg(p), of a type p is defined by recursion as

deg(0) :=0, deg(p(7)) := max{deg(r),deg(p) + 1}.

WE-PA® is built on top of many-sorted first-order classical logic (so we assume we have the
standard logical connectives in our language), with a set of sorts (or types) T. So, for each
p € T we have variables, x”,y”, 2* ... and quantifiers over them. The only primitive relation
symbol is =q, which represents equality at type 0, with equality for higher types defined as an
abbreviation via,

27 =1 YO =2t (xz =, yz).

Furthermore, for each o,p,7,p1,...,p5, € T and 1 < i < k we have constants (here we write

pi=(p1)-.-(px) and p* := (pr) ... (p1)):

Constant Type Interpretation
0 0 Zero
S 0(0) Successor
I, - p(1T)(p) Projector combinator, introduced by Schonfinkel [143]
s.pr Td(pd)(Tpd) Combinator introduced by Schonfinkel [143]
(Ri), | pilpx0p") ... (p10p")p"0 Simultaneous primitive recursion [54] [85]

Now, as is standard in many-sorted first-order logic, terms are generated by variables x* of type
p € T, constants ¢® of type p € T and via the recursive construction that if ¢*(”) is a term of
type p(7) € T and s7 is a term of type 7 € T, then (¢s)” is a term of type p € T. Furthermore,
for terms t, sq, . . . s, we usually write ¢(sq,. .., s,) instead of (... (¢s1)...s,). Formulas are built
from atomic formulas (formulas of the form t =g s for terms t°, s° of type 0) and using logical
connectives as standard. Throughout the thesis, variables that are underlined will denote tuples
of variables.

To get WE-PA®, we extend our current system with axioms expressing that =g is an equiv-

alence relation (reflexivity, symmetry and transitivity), the usual successor axioms and the
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axiom scheme of complete induction:
A(0) AVR°(A(n) — A(S(n))) — Vn'A(n) (1A)

for all formulas A(n°). Furthermore, we include defining axioms for the combinators and the

recursion constants. See [85] for explicit details of these axioms.

Remark 2.1.3. An important consequence of the inclusion of the combinators s, and II, -
and their defining axioms in our system is that they allow for the definition of A-abstraction.
That is, for any term ¢ of type 7 and any variable x of type p, we can construct a term Axz.t of

type 7(p) such that the free variables of \z.t are exactly those of ¢ without z. Furthermore,
WE-PA® - (\x.t)(s) =, t[s/x]

for any term s of type p.

Lastly, we have the following rule of quantifier-free extensionality:

AO — § = t
Ay — rls/xP] =, r[t/xr]

(QF-ER)

where Ag is a quantifier-free formula, s and ¢ are terms of type p and r is a term of type 7.

Remark 2.1.4. Crucially, we do not include the full extensionality axiom

vx‘r(p)’ Z/p7 ylp (y =p yl — XY =7 333/) ’ (Ep,T)

as this would not allow for a result on program extraction, as that presented in Theorem [2.2.14]

Remark 2.1.5. Weakly extensional Heyting arithmetic in all finite types, WE-HA®, is defined
similarly to WE-PA® except it is built on top of intuitionistic many-sorted first-order logic
(which is classical logic with the removal of the principle of excluded middle axiom AV —A, for

all formulas A).

2.1.2 Representing real numbers

We access the real numbers in WE-PA” through their representation as a Polish space in the
system, as in Section 4 of [85].
By first representing natural numbers as objects of type 0, we represent rational numbers

as codes for pairs of natural numbers using a canonical pairing function j. Concretely, we take

( minu <o (n+m)* + 3n + m[2u =¢ (n +m)* + 3n +m] if existent,
Jn-,m
0° otherwise.
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Through terms that operate on such codes, we can primitively recursively define the usual
operators +q, g, | - |g, etc., furthermore, the usual relations =g, <g, etc., are definable via
quantifier-free formulas.

We now represent the reals via fast converging Cauchy sequences, with a fixed modulus of
convergence. Concretely, using our coding of the rationals, we can interpret an object fo©)
of type 0(0) as a sequence of rational numbers, and we represent the reals as those sequences
satisfying

vn|f(n) —q f(n+1)le <o 27" g

where for a rational number r, [r]g represents the object of type 0 that codes for it. To improve
readability, this is usually omitted when the context is clear.
To allow us to quantify over such fast converging sequences and, thus, the reals implicitly,

we introduce the operator ~ turning f of type 1 into a fast-converging Cauchy sequence fvia

]/f\(n) o f(n) ifVE<gn (|f(k?) —q f(k+ 1>|Q <Q 2—k—1) :
| f(k) for k <o n least with [f(k) —q f(k +1)lg 2@ 27*"" otherwise.

One can show that using ~ ensures that each type 1 object codes a unique real number. That
is, it is the case that if f! represents a fast converging Cauchy sequence as defined above, then

Vn°(f(n) =¢ f(n)). Unlike the rationals, the standard relations on the reals are not given by

quantifier-free formulas. Instead, we have equality defined by the following IT? formula
fi=x fo =V (|fi(n +1) = fo(n +1)] <g 27).

Similarly <g and <g are defined by X¢ and II{ formulas respectively. Furthermore, we can
embed N and Q in R via constant sequences and the usual operations on R such as +g, ‘g,
| - |r, etc., are primitively recursively definable.

We follow the standard convention that whenever the context is clear, we will omit the
subscripts of the arithmetical operations for R and Q. Furthermore, again, when the context
is clear, we will omit types of variables, and we omit the operation -g altogether, as is standard
mathematical practice.

Similarly, one can represent a general Polish space in WE-PA¥. We omit the details as they

do not serve any purpose in this thesis.
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2.1.3 Formalising analysis with abstract types and choice axioms

To gain access to real analysis (or, more generally, analysis on Polish spaces), one can extend

WE-PA® with the following choice principles:

VadyAo(z,y) — Y Ve Ao(z,Ya) (QF-AQ)

V:co,gﬁElgﬁA(:c,g, z) — Eliﬁ(o)onA(x,i(:c),i(S(x))) (DC2)

The former is the quantifier-free axiom of choice schema in all types, with Ay quantifier-free and
the tuples of variables z, y can take arbitrary types. The latter is the principle of dependent
choice (we denote the collection DC? for all tuples of types p as DC) where if(o) stands for

1,)1(0)7 o ]f’“(o) and A may now be arbitrary.

Denote by A“ := WE-PA* + QF-AC 4 DC the system WE-PA®” along with the quantifier-free

axiom of choice schema and principle of dependent choice.

Remark 2.1.6. DC implies countable choice, so we have arbitrary comprehension over nat-
ural numbers. Therefore, full second-order arithmetic (in the sense of that used in reverse
mathematics [147]) can be embedded in A“ (identifying subsets of N with their characteristic

function).

As mentioned at the end of Section [2.1.2] we can represent general Polish spaces in A“ via
fast converging Cauchy sequences, similar to the representation of the reals presented. It was
the insight of Kohlenbach [49] 84], 85] that one could reason about more general spaces, not
representable in A“ by introducing abstract types. This approach will be crucial in the system
we present for probability spaces, which we introduce in Section Here, we demonstrate
how to represent arbitrary normed and inner product spaces in a system that extends A% with
abstract types.

We first introduce a system for reasoning about a normed space (X, ||-||), which we denote
by A“[X,||-||] (this system was first introduced in [84]). This is done by defining a new set of
types, T%, which is the extension of T with two ground types 0 and X. That is, we define TX
inductively via,

0,X eT* preT* = p(r)eT

We then reformulate A% over the new set of types TX, where we have additional constants and
additional axioms that now refer to the additional types. Over this new reformulation of A%,

we add the constants:
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Constant Type Interpretation
Ox X Zero vector
1x X An arbitrary unit vector
Il |l 1(X) The norm
+x X(X)(X) Vector addition
¢ X (X) | Additive inverse operator
5% X(X)(1) Scaler multiplication

In addition, we include axioms specifying that X with these operations specify a real normed
vector space (we will have axioms specifying that the above constants represent what they are
supposed to, as given in the ‘Interpretation’ column of the above table, the exact axioms can be
found in [84]). To obtain a system for reasoning about inner product spaces, we do not need to
introduce any further constants; we just need to note the characterising property of a normed
space being an inner product space; that is, it satisfies the parallelogram identity. Concretely,

the system A“[X, (-, )] for real inner product spaces is A“[X, ||-||] extended with the axiom

Vo y¥ (lo +x yllx +r 1z —x yll% == 2(|2]% += [lyll%))
and we define the inner product via the abbreviation

xoxy ol x gk —rlle —x ylk

Furthermore, we define equality on X in A“[X, ||-||] and A¥[X, (-, -)] via the abbreviation

X =x y* =z —x yllx == 0.
Thus, equality is given by a IT? formula (recalling the definition of =g given in Section [2.1.2)).
Lastly, one can prove that the operations defined by the constants in the above table and (-, )

are extensional with respect to =x.

2.2 Logical metatheorems

The core logical foundations of proof mining are the so-called general logical metatheorems
on bound extraction. These metatheorems employ established proof interpretations, such as
Godel’s functional (Dialectica) interpretation [54], to offer broad results that quantify and
enable the extraction of computational content from wide classes of theorems and proofs within
their intended fields of application. Over the past three decades, proof mining, as supported by
these metatheorems, has generated hundreds of new results across various application areas.

In this section, we briefly introduce the Dialectica interpretation and discuss its combination
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with other logical techniques used in proof mining, in general, and this thesis. Our main

reference will be [85], but an effort has been made to give further references when appropriate.

2.2.1 The Dialectica interpretation, negative translation and Spec-

tor’s bar recursion

Extensions of the Dialectica interpretation of Godel [54] are the main logical tools used in proof
mining. The purpose of Godel’s original interpretation was to demonstrate the consistency of
Heyting Arithmetic (HA, constructive arithmetic) relative to a system, known as system T,[]
that was argued to be more trustworthy. The Dialectica interpretation did this by transforming
a formula provable in HA into one provable in T'; in particular, the interpretation of L remains
itself. In the context of proof mining, the Dialectica interpretation is used to provide program
extraction theorems, which guarantee the extraction of rates for theorems that are provable in
strong classical theories, as well as a way to reformulate infinitary statements into finitary ones
from which computational interpretations can be given.

We now present an extension of the Dialectica interpretation of formulas in A“[X, (-, -)].

Definition 2.2.1 ([55} 85, 154]). The Dialectica interpretation A” = 3zVyAp(z,y) of a formula

A in the language of A“[X, (-, -)] is defined via recursion on the structure of the formula:
1. AP := Ap := A for A being a prime formula.
If AP = 3aVyAp(z,y) and BP = JuvvBp(u,v), we set:

2. (AANB)P = 3z, uvy, v(AA B)p
where (A A B)p(z,u,y,v) := Ap(z,y) A Bp(u, v).

3. (AV B)P =32 z,u¥y,v(AV B)p
where (AV B)p(2%,z,u,y,v) = (2 = 0 = Ap(z,y)) A (2 # 0 = Bp(u,v)).

4. (A — B)P :=3U,YVz,v(A — B)p
where (A — B)p(U,Y,z,v) := Ap(z,Yav) — Bp(Uz,v).

5. (327A(2))P == 32,2y (32" A(2))p
where (32" A(2))p(2,2,y) := Ap(z, ¥, 2).

6. (V27A(2))” == 3XVz,y(V2"A(2))p
where (V2"A(2))p(X, z,y) := Ap(X2,y, 2).

The Dialectica interpretation, as presented above, already allows for program extraction for

theorems that can be proven constructively.

1System T is just the quantifier-free fragment of WE-HAY.
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Theorem 2.2.2. Let A be a formula in the language of WE-HA® only containing the (potentially

empty) tuple a as free variables. Then
WE-HA” = A(a) implies WE-HA® \= Va,y(A)p(ta, y, a).

In the above, t is a tuple of closed terms in the language of WE-HA® that can be extracted from
a proof of A. We call such at a solution to the Dialectica interpretation of A.

Remark 2.2.3. The above theorem does not hold for full classical arithmetic in all finite types,
WE-PA®. However, it does hold for certain semi-intuitionistic fragments of WE-PA®; in partic-
ular, the equivalence of a formula to its Dialectica interpretation is provable in such a semi-
intuitionistic fragment. Furthermore, the above soundness theorem also holds for suitable
extensions of the language of WE-HA® (e.g. by any kind of new types and constants) together
with any additional universal axioms in that language (this is because universal formulas have
trivial Dialectica interpretation). In particular, the theorem holds for the intuitionistic frag-
ment of A“[X, (-, )] (replacing WE-PA“ by WE-HA® in the construction of A%) with the choice

principles removed.

Ezample 2.2.4. If A :=V2° 3y°B(x,y) (for a quantifier free formula B), then AP = IF'V1° B(z, Fz).
Thus, if A is provable in WE-HA®| the (proof of) the soundness theorem provides an algorithm
to extract a function F : N — N such that Va° B(z, F'r).

To extend the Dialectica interpretation to classical arithmetic, we need a so-called negative
translation. These translations take formulas provable in PA and output a formula (equivalent
over PA) that is provable in HA (thus demonstrating the equiconsistency of PA and HA). The
first of these translations was due to Kolmogorov [I01] (with similar variants discovered inde-
pendently by Gentzen [46] and Gédel [53]), and many such translations have been developed
since the original. For our purposes, we use an extension of the negative translation of Kuroda
[112].

Definition 2.2.5 ([113]). The negative translation of A is defined by A’ := =—A* where A* is

defined by the following recursion on the structure of A:
1. A* := A for prime A.
2. (Ao B)*:= A*o B* for o € {A\,V,—}.
3. (" A)* 1= Ja" A",
4. (VaTA)* := V™ A"

We have the following useful characterisation of the negative translation:
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Theorem 2.2.6. Let A be a formula in the language of WE-HA®. Then
WE-PA® - A implies WE-HA® = A'.

Thus, combining the negative translation and the Dialectica interpretation allows for pro-
gram extraction for theorems provable in WE-PA* as well as A“[X, (-,-)] with the choice prin-

ciples removed (c.f. Remark [2.2.3)).

Remark 2.2.7. If A is a formula in the language of WE-HA®* with Dialectica interpretation

AP = 3zVyAp(z,y), then from the way one treats implication one has that
(+=A)P = IX VY~ Ap(XY, Y(XY)) (2.1)
with the above provably equivalent to
3X VY Ap(XY, Y (XY)) (2.2)

in WE-HA®. Now, define,
P =Va3yvz Az, y, 2).

with A(z,y, z) a prime formula of WE-HA®. We will have
P'=—=Vr-—JyVz-—A(x,y,2) < Ve -—IyVz Az, y, 2)
with the equivalence provable in WE-HA*. Now
(FyVz Az, y, 2))P = IyVz Az, y, 2)
and so implies
(== V2 Az, y,2))” =Y VZ A(2,Y (2), Z(Y (2))).

This yields
(PP =30V, Z A(x, ®(z, Z), Z(®(z, Z))).

Therefore, Theorem and Theorem imply that if P is provable in WE-HA® then

from such a proof we can extract a functional ® such that
Vo, Z Az, ®(z, Z), Z(P(x, Z))).

Such a ¢ will represent the computational content of P. In the situation where P is a suitable

formulation of Cauchy convergence (P')? gives rise to a notion known as metastable convergence
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(c.f. Definition [2.3.4) and was independently discovered by Tao [I51].

We now discuss how to obtain program extraction for theorems in analysis, that is, proofs
that make use of compactness through DC. To do this, one needs (an extension of) a con-
struction due to Spector [150], known as bar recursion. Just as the Dialectica interpretation
was originally introduced to demonstrate the relative consistency of arithmetic, bar recursion
was used to demonstrate the relative consistency of analysis by providing a Dialectica inter-
pretation of DC. To this effect consider the extension of WE-PA® where for each tuple of types
pi=p1-..ppand T := 71...7; we add constants Bf’z for © = 1,...k along with the axiom

scheme:

y([z,n]) <on — B (y, z,u,n,x) =, 2:(n, [z,n])

(BR, ;) : T
‘ y([z,n]) >0 n — B2 (y, z,u,n, ) =n, u;(AD2 - B2Z(y, z,u, S(n), [z, n] * D), n, [z, n])

fori=1...k, where

zi(j) ifj <n
07, otherwise

and
zi(j) if j <n
(@7 n] *Q)l(]) —pi D, ifj =n

07, otherwise

(for each type p, we defined 0”7 inductively with 0° defined as the constant 0° in WE-PA* and
if p:=7(0), we set 07 := Az - 07). We denote the collection of these axioms over all types in
T by (BR).

(BR) allows us to provide the following program extraction theorem for A4%:

Theorem 2.2.8 ([I18],[150]). Let P be a set of universal sentences and let A(a) be an arbitrary
formula (with only the variables a free) in the language of WE-PA”. Then

A 4+ P+ A(a) implies WE-PA” + (BR) + P + Va,y(A')p(ta, y, a)

Here, t is a tuple of closed terms of WE-PA* + (BR) which can be extracted from the respective
proof.

2.2.2 A program extraction theorem for inner product spaces

As was the case for the soundness theorem for the Dialectica interpretation (c.f. Remark [2.2.3)),
Theorem also holds for A“[X (-, -)]; more precisely:
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Theorem 2.2.9 ([84]). Let P be a set of universal sentences and let A(a) be an arbitrary
formula (with only the variables a free) in the language of A[X, (-,-)]. Then

A“[X, (-, )]+ Ala) implies A”[X, (-,-)] + (BR) F Va,y(A")p(ta,y, a)

Here, t is a tuple of closed terms of A“[X, (-, -)]+(BR) which can be extracted from the respective
proof.

Remark 2.2.10. The above result is given implicitly in the proof of Theorem 3.30 of [84].

Remark 2.2.11. The key aspect of the proof of the above theorem is that the additional axioms
of A“[X, (-,+)] are purely universal and thus have a trivial Dialectica interpretation. This then
allows the proof of the above theorem to easily follow by an adaptation of Spector’s original
proof of Theorem adapted to higher types [I18].

Although the proof of the above theorem provides an algorithm to extract computational
content from proofs in A%, the validity of such program extractions is in question. It is a
well-known fact that bar recursion is not set-theoretically valid; more precisely, for an inner
product space (X ||-||) the structure of all set-theoretic functionals S** | is defined via Sy := N,
Sx := X and

Sre) = S

This is the natural model of A“[X (-, )] and it is known that it does not model (BR) (see the
discussion at the start of Section 11.5 of [85]).

However, for a particular class of results provable in A*[X (-,-)] we do obtain a program
extraction theorem whose validity can be verified in the model of set-theoretic functionals. A
particular feature of such formulas is that they contain variables with types that have low
complexity, more precisely:

We say a type p is of degree n if p € T and deg(p) < n. Further, we call p small if it is of
the form p = py(0)...(0) for py € {0, X} (including 0, X') and call it admissible if it is of the
form p = po(7%) ... (71) where each 7; is small and py € {0, X'} (also including 0, X).

We now introduce a very important model of A“[X, (-,-)] due to Kohlenbach, which is an
extension of Bezem’s [15] structure of hereditarily strongly majorizable functionals.

First, given 7 € T, by recursion, we define

—

0:=0, X:=0, 7(¢) := ?(E)

Now, the majorizability relation 2 and the structure of all strongly majorizable functionals

is defined as follows:

Definition 2.2.12 ([50, 84]). Let (X, (-,-)) be a non-empty inner-product space. The structure
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M“* and the majorizability relation >, are defined by

(/\/lo =NnZgm:=n>mAnméeN,
Mx =X nzZxz:=n>|z]|An e Myz e My,
f 2o wi=feMr AT e MM
AVg € Mgy € Me(g Zey — 9 Zr zy)
N9,y € Melg Zgy — f9 27 [y),
Mo ={re MM |3 e MY f 20 0}

Remark 2.2.13. The previous definition originates from [84], where it is given implicitly in the

proof of Theorem 3.30 of that article. An explicit presentation is given in Definition 9.1 of [50].

Furthermore, we define the following syntactical counterpart to 2, in the language of
A“IX, (-, )] which we denote <,:

Lz<oy=2<0v.
2. v <x y:= ||zl <[yl
3.0 <y Y= V2t (22 <, y2).

Here, we use the relations <g and <q introduced in Section [2.1.2] We also have the obvious
generalisation for <, to tuples, where, z <, y is an abbreviation for ¥y <,, y1 A+ Axy, <o Y
where z, y and o are k-tuples of terms and types, respectively, such that z; and y; are of type
;.

Lastly, we introduce formulas of type A. Theorem tells us the soundness theorem
holds for extensions of A“ by any collection of universal axioms. This is because universal
statements have trivial solutions to their Dialectica interpretation, formulas of type A were
initially introduced in [80, 1] (and then lifted to abstract types in [59]) and represent a class
of commonly occurring formulas with trivial monotone functional interpretations in the sense

of Kohlenbach [85]. In our context, a formula of type A is any formula of the form

where Ay is quantifier-free, the types in §, o and v are admissible, r is a tuple of closed terms

of appropriate type. We now have the following:

Theorem 2.2.14 ([58, 84]). Let 3 be a set of formulas of type A. Let T be admissible, &
be of degree 1 and s be a closed term of A“[X,(-,-)] of type o(6) for admissible o and let
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By(z,y,z,u) /C5(x,y, z,v) be ¥-/I-formulas of A“[X, (-, )] with only x,y,z,u/x,y, z,v free. If
A°[X, (- )]+ D VatVy <, s(z)Vz" (Vu By(z,y, z,u) — 30°Cs(x,y, 2,v)) ,

then one can extract a partial functional ® : S5 x S — N which is total and (bar-recursively)
computable on Mg x Mz and such that for all x € S5, z € S,, z* € Sz, if 2* 2 z, then

SN =Wy <, s(z) (Yu <o (2, 2°)By(, y, 2,u) — Jv <o ®(z, 2%)Ca(x, y, 2,v))

holds whenever S*X |= 1 for 8 defined via any non-empty inner product space (X, |-||).
Further:

1. If 7 is of degree 1, then ® is a total computable functional.
2. We may have tuples instead of single variables x,y, z,u,v.

3. If the claim is proved without DC, then T may be arbitrary and ® will be a total functional
on Ss X Sz which is primitive recursive in the sense of Gadel [55] and Hilbert [635].

Remark 2.2.15. The proof of the above theorem is rather involved, and we have chosen to omit
it. Without the inclusion of the set 3 of formulas of type A, the result is given as Theorem
3.24 of [84]. Dealing with 3 follows by following [58].

2.3 Quantitative convergence

This thesis presents many quantitative results concerning the convergence of sequences of real
numbers and random variables. This section presents well-known quantitative notions of deter-
ministic convergence and their basic properties. This section is a starting point for developing

the quantitative notions of probabilistic convergence we introduce in Section

2.3.1 Quantitative notions of convergence: metastability, fluctua-

tions and crossings

The first quantitative version of convergence we introduce can be seen as a direct computational

interpretation of Cauchy convergence.

Definition 2.3.1. Suppose {x,} is a sequence of real numbers. We say the function r : Q* — N

is a rate of (Cauchy) convergence for {z,} if,

Ve € QT Vn,m > r(e) (|x, — x| <€)
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Remark 2.3.2. The domain of a convergence rate, r, may change depending on preference and
context. For example, if one wants to discuss the computability of specific rates, it may be
easier to keep the domain as Q*; however, if one just wants a mathematical quantitative result,
taking the domain to be RT may work better. Sometimes, it may be convenient to take the
domain of a rate to be some interval (0, a] for some a € Rt (typically 1).

In the context of the quantitative results of this thesis, if we are interested in the computabil-
ity aspects of specific results, we will consider domains of Q*. Other than that, we shall pick
domains that are most convenient for us in their respective contexts. Similar considerations
will be given to all other quantitative notions we introduce in this thesis. We make the same
consideration for the range of our quantitative notions. Note that all of these formulations are

equivalent.

It is known that computable convergence rates do not generally exist, even if the sequence

in question is computable.

Ezample 2.3.3 (Specker [149]). Fix a recursively enumerable set, A, that is not recursive (for
example, the Halting set). Let {a,} be a recursive enumeration of A. That is, {a,} is a
computable sequence of natural numbers containing all the elements of A exactly once. Let

{sn} be the sequence defined as
Sp 1= Z 2kl
k=1

Then, it is clear that {s,} is a monotone increasing sequence that is bounded above by 1 (s, is
bounded by the sum of the reciprocals of the powers of 2). Now suppose {s, } has a computable

rate of convergence. That is, suppose there is a computable function ¢ : Q* — N satisfying
Ve € QtVn,m > ¢() [sp — sm| < . (2.3)

We shall now produce an effective procedure that determines whether £ € N is in A or not,
which will contradict the assumption that A is not a recursive set. Suppose k € N is given. If
k = a, for some n € N, then n < ¢ (2772) + 1, if not, then n — 1 > ¢ (27%7?) which implies,

by (2.3), that

27— |5, — 5,4 < 27772

This implies k£ < a,, contradicting the assumption that k = a,,.
Thus, to effectively determine if k € A, it suffices to check if k = a,, for n < ¢ (27%72) + 1

effectively, which can be done.

For statements that cannot always be given a direct computational interpretation, we can

apply the proof interpretations introduced in Section 2.2l Observe that one can formulate
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Cauchy convergence as
Ve € QT ANVEVn,m € [N; N + k| (|2, — 2| <€) (2.4)

where [a;b] := {a,a + 1,...,b} if a < b and empty otherwise. An application of the nega-
tive translation in combination with the Dialectica interpretation, in the same manner as the

calculation in Remark [2.2.7] results in a formulation of Cauchy convergence equivalent to:
Ve e Q"Vg:N = NINVn,m € [N; N+ g(N)|(|Jxn — zm| < ). (2.5)

A proof of equivalence is readily obtained directly: (2.5) follows from (2.4 since if N is such
that |z, — z,,| < € for all n,m € [N;N + k], for all k € N, then we may set k = g(N) and
obtain ([2.5). For the other direction, we argue by contradiction. If (2.4)) does not hold then

there exists some ¢ € Q" such that
VN 3k3In,m € [N, N+ kl(|x, — x| > ¢)

and therefore (by the axiom of choice), there exists some function g : N — N satisfying
VN3n,m e [N,N + g(N)|(|z, — zm| > ¢€)

which contradicts ({2.5]).
This new formulation changes the direct computational challenge of Cauchy convergence
(that is, a rate of convergence) and, as discussed in Remark if one uses classical logic to

demonstrate the Cauchy convergence of a sequence, then one can hope to construct a realiser

for (2.5)). We thus have the following definition:

Definition 2.3.4. Suppose {z,} is a sequence of real numbers. We say the functional ® :
Qt x (N —= N) — Nis a rate of (Cauchy) metastability for {z,} if,

Ve e Q"Vg: N — NIN < d(e,g9)Vn,m € [N; N + g(N)|(Jan — zm| < €). (2.6)

Although Example demonstrates that one cannot obtain a general rate of convergence
for nondecreasing, bounded sequences which just depends on a bound for the sequence, we can

obtain such a rate of metastability:

Theorem 2.3.5 (Folklore, see essentially [85]). Let {a,} be a monotone sequence of nonnegative

numbers such that, for alln € N, we have a,, < L. Then

(e, g) == g1V 0)
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is a rate of metastable convergence for {a,}, where g(n) :=n+ g(n), for all n € N.

The systematic extraction of such rates, using proof-theoretic techniques, are standard
results in proof mining with recent results including [44], 125, [135]. The idea of metastability was
rediscovered in mainstream mathematics by Tao [I51], 153], who was interested in finitizations
of infinitary notions in mathematics and found nontrivial applications in several areas.

The next computational interpretation we introduce is a bound on fluctuations. We shall
see, in the following subsection, that rates of convergence are computationally stronger than
rates of metastability (that is, given a computable rate of convergence for a sequence, one can
obtain a computable rate of metastability for the same sequence with the converse not possible
by Example . We shall also see that the bounds on the fluctuations sit strictly in the

middle of rates of convergence and metastability computationally, a result obtained in [99).

Definition 2.3.6. Suppose {x,} is a sequence of real numbers and ¢ > 0. We write Jy {x,}
for the total number of e-fluctuations that occur in the initial segment {x¢,...,zx_1} i.e. the

maximal k£ € N such that there exists
1 <j1 §i2<j2§ §2k<jk<NW1th IZL‘Z‘l—fL'jl| > €

forall [ =1,... k. We write

Jg{.fﬁn} = ]\}1_{1(1)0 JN,E{xn}a

and this will be the total number of e-fluctuations of the sequence {z,} (note that this could
be infinite). A function b: Qt — N is a bound on the fluctuations of {z,} if for all e € Q"

JA{x,} < b(e).

The last computational interpretation we introduce is a bound on the crossings of a sequence.

Definition 2.3.7. Suppose {z,} is a sequence of real numbers and o < 3. We write Cy o5 {%n}
for the total number of times {xg,...,zny_1} crosses the interval [a, f] i.e. the maximal k € N

such that there exists
i <j1 << Jo <. < <Jr <N with 2;, <o and 8 < xj, or vice-versa
forall l=1,..., k. We write
Clagizn} = Im Cyfag{a}

for the total number of [«, 8]-crossings that occur in {z,}. A function b : Q* x Q" — Nis a
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bound on the crossings of {z,} if for all « <

CN7[OC,5]{ZE”} < b(a,ﬁ).

Remark 2.3.8. Crossings typically occur in the martingale theory literature. In this context, one
generally encounters inequalities that deal specifically with upcrossings rather than crossings.
UN,[a,8{%n} represents the number of times {x,...,zy_1} upcrosses the interval |, 3] i.e.

the maximal k € N such that there exists
i1<j1Sig<j2§...§ik<jk<NWithIilS(X&Hd@gl’jl

for all I = 1,... k. Similarly we define Dy o g{2n} as the number of times {xo,...,zn_1}

downcrosses the interval [a, 5]. Furthermore, we write

Uapgizn} = A}l_l)l;o Un,a,g{%n} and Diog{zn} = A}l_l)l;o Dy ja.g{zn}-

It is clear that between any two consecutive upcrossings, there has to be precisely one down-

crossing, and therefore
Clag{on} < 2Ungl{zn} +1 and Clg{zn} < 2D g{zn} +1.

Although we have a strict computational hierarchy between rates of convergence, bounds
on fluctuations and rates of metastability (which we shall see in the following subsection), a

sequence possessing any of these is equivalent to the sequence converging.

Proposition 2.3.9 (Folklore). The following statements are equivalent to {z,} being conver-

gent:

(a) (Cauchy property) For all € > 0 there exists some n € N such that i,j > n implies

|ZEZ‘ — ZL‘j| < E.
(b) (Finite crossings) {xy} is bounded and Ci g{x,} < 00 for all a < 3.
(¢) (Finite fluctuations) J.{x,} < oo for all e > 0.

(d) (Metastability) For alle > 0 and g : N — N there exists some n € N such that |x; —z;| < ¢
for alli,j € [nyn+ g(n)].

Remark 2.3.10. If we have C, gj{x,} < oo for all @ < /3 then all we can conclude is that {x,}
converges to some element of R* := R U {#o00} and thus the boundedness condition forces

convergence in R.
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2.3.2 The computational hierarchy of the quantitative notions of

convergence

We start by presenting the relationship between rates of convergence and rates of metastabili-

ties.

Theorem 2.3.11 (Folklore). r : Q7 — N is a rate of convergence for a sequence {xz,} iff r™
defined as v (g, g) = r(g), for alle € QT,g: N = N, is a rate of metastability for {x,}.

Proof. For the forward direction, let ¢ € Q' and g : N — N be given. Then, taking N =
M (e, g) = r(g), we have (from the fact that r is a rate of convergence) Vn,m > N (|2, — x| <
g). So, in particular Vn,m € [N; N + g(N)|(|x, — zn| < €).

For the converse, let ¢ € Q' be given. Take p,q > r(¢). Define g : N — N as, g(n) =

M is a rate of metastability, there exists N < 7 (e, g) = r(e) < p, ¢ such that

max{p, q}. Since r
Vn,m € [N; N +max{p, ¢}|(|x, — x| < €). Since it is clear that both p,q € [N; N +max{p, q}]

we have |z, — z,| <e. O

The above demonstrates that given a computable rate of convergence, one can obtain a
computable (in a suitable sense) rate of metastability. In particular, the function itself acts as
a rate. Furthermore, if a rate of metastable convergence is independent of its function part, it
can be regarded as a rate of convergence.

One can easily show that a rate of convergence is computationally stronger than a bound

on the fluctuations.

Theorem 2.3.12 (Folklore). If r : QT — N is a rate of convergence for a sequence of real

numbers {x,}, then r is a bound on the fluctuations for the same sequence.

Proof. Given ¢ € Q7, for all 4, j > r(¢) we must have |z; — z;| < e. Therefore any e-fluctuation

must occur before r(¢) and thus we must have J.{z,} < r(e). O

The fact that a rate of convergence is strictly computationally stronger than a bound on

the e-fluctuation follows from the following example:

Example 2.3.13. Let {s,} be as in Example Then, we have already shown that {s,} does
not have a computable rate of convergence.

Since {s,} is a positive, increasing sequence of rationals, bounded above by 1 if we have
11 <J1 <y <jJog< ... §2k<jkW1th |Sil—8]’l’ > €.

This implies 1 > s;, > ke and so b(¢) := [1/¢] is a computable bound on the fluctuations.
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Next, we observe that a bound on the fluctuations is computationally stronger than a rate
of metastability. The construction of a computable sequence of rational numbers with a rate
of metastability but without a computable bound on their fluctuations is given in [99]. On
the other hand, we can show that a bound on the fluctuations of a sequence yields a rate of

metastability of a particularly nice form.

Theorem 2.3.14 (Folklore). Suppose b: Qt — N is a bound on the fluctuations for a sequence
of real numbers {x,}. Then ®(c,g) := §®E(0) is a rate of metastability for {x,}.

Proof. Suppose, for contradiction, that ® defined above was not a rate of metastability for

{z,,}, then we would have
3i,j € [§'9(0): gV (0)] (| — ;] > ¢)

for all e =0,...,b(¢), and thus J.{z,} > b(¢) + 1, a contradiction. O

The rate of metastability for a sequence of real numbers with a bound on their fluctuations
has a particularly clean form, namely an iteration §(®(0). We call such rates learnable, loosely
following the terminology of [99] where the Cauchy property forms a simple instance of the
class of effectively learnable formulas. It turns out that for such rates of metastability, it is
always the case that their exponent of iteration provides a bound on the fluctuations. To see

this, we need a lemma, which will be very helpful to us later.

Lemma 2.3.15. Let ag < by < a1 < by < ... be sequences of natural numbers. Then we can
define a function g : N — N in such a way that g% (0) = b;_1 for i > 1 and for any n € N we
have [ay; bm] C [n;n + g(n)] for the least m such that n < ap,.

Proof. Define g(n) := by(ny — n where
k(n) :=min{i | n <a;}

(this is well-defined, since ap < a; < ... and n < agn) < bymy). By an easy induction we
can show that §(0) = b;_;, where in particular we have g(b;_,) = bv_1) — bic1 = by — b;—1.
Now for any n € N we have n 4 g(n) = by and since n < ay) it follows that [ax(n); brmy]
[n;m + g(n)]. O

Theorem 2.3.16. ®(c, g) := §*)(0) is a rate of metastability for a sequence {x,,} if and only
if b: QT = N is a bound on the fluctuations for {x,}.

Proof. If ®(g, g) := §*)(0) is a rate of metastability for {x,}, then for all ¢ and g : N — N,
In <GP0V, j € [n;n 4 g(n)](lz — 4] < e). (2.7)
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The above is equivalent to the property that for any ag < by < a; < b; < ...
In < b(e) Vi, j € [an; by)(Jx; — 24| <€) (2.8)

To see that (2.8)) implies (2.7) we just define a, := §™(0) and b, := g1 (0) for all n < b(¢),
and some arbitrary increasing sequence from that point. Then if (2.7) is false, we have a,, < b,
for all n < b(e) and (2.8) must also be false. Conversely, from ay < by < a3 < by < ...

we define g as in Lemma [2.3.15] and then if (2.8 is false then by Lemma [2.3.15 for any

n < §E(0) = byey-1 < age) we have [am;by] C [n;n + g(n)] for some m < b(e), and thus
(2.7)) is also false.
Now, observe that b(e) satisfying (2.8]) must be a bound for J.{x,}. O

The above discussion allows us to obtain the following immediate corollary for monotone

sequences:

Corollary 2.3.17. Let {a,} be a monotone sequence of nonnegative numbers such that, for all
n € N, we have a,, < L. Then

is a bound on the fluctuations for {a,}.

Remark 2.3.18. One actually has the sharper bound of

L
Ja n _
{an} < 2

for {a,} in the previous result.

Similar equivalences will be presented in the stochastic setting in Section [4.2]

We now complete the computational picture by demonstrating how crossings fit. We first
need the following definition, which will be important to us when discussing crossings moving
on (specifically, in Section and throughout Chapter [7)).

Definition 2.3.19. Given some M > 0 and [ € N, let P(M, 1) denote the partition of [—M, M]

into [ equally sized closed subintervals i.e.

P(M,1) ::{[—M+2TMZ,—M+M] ’i:O,...,l—l}.

We now demonstrate that having finite crossings (and a bound) is computationally equiva-

lent to having finite fluctuations.

Proposition 2.3.20. Let {x,} be a sequence of real numbers:
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(i) If J{xn} < @) for all e > 0 then Clap{z,} < &8 — a) for all o < 3.

(ii) If Crap{n} < ¥(ov, B) for all o« < B and also |x,| < M for alln € N then J{x,} < ¢(¢)
for all e > 0 where

o(e) =1 max{(a, B) | [, 8] € P(M,1)} forl:= [g—‘

Proof. Part is immediate, so we focus on proving . Fix ¢ > 0 and divide [—M, M] into
| = [4M /e] equal subintervals, which we label I; = [, ;] for j = 1,...,1. Since 8; —a; < ¢/2

and {z,} is contained in [—M, M], a single e-fluctuation of {z,} crosses at least one of the I;.

Therefore if J.{x,} > k then there must be some interval [«;, 3;] with at least k/I crossings i.e.

NI?T‘

Clayp{zn}t =
for this particular j, and thus
k<1-4¢(y,5;)

from which the bound follows. O

2.4 Probability theory

This section reviews the basic notions from probability theory on the reals and Banach spaces

we need for this thesis.

2.4.1 Basic notions

We start with an introduction to the basic notions and results from probability theory we shall
use freely throughout this thesis. We closely follow [60] and [36].

Probability theory aims to create a rigorous framework in which we can assign numerical
values that capture how likely certain events are to occur. To do this, we must first make formal

the space of events which we are discussing:

Definition 2.4.1 ((o-)Algebra). Let ) be a set. An algebra of subsets of Q, F C P(Q), is a
subset of P(Q2) that satisfies the following:

(i) D e F.
(i) VA € F (A € F).

(iii) VA, B € F(AUB € F).
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An algebra, F, is a o-algebra if it additionally satisfies

YAy, Ay,...€F (UAi e]—“).

=0

Remark 2.4.2. In the context of probability theory, 2 in the previous definition is typically
called the sample space and F the space of events. The elements of F are typically called

measurable.

We now introduce the operators that assign numerical values expressing the likelihood of

events occurring.

Definition 2.4.3 (Measures/contents). If F is an algebra of subsets of a set {2, a map P : F —
[0, 1] is called a probability content if:

(i) P(0) = 0.
(i) VA, B€ F(ANB =0 — P(AU B) = P(A) + P(B)).

A probability content is called a probability measure if F is a o-algebra and for all sequences

of pairwise disjoint events {A,}

(00 Sew

For a fixed sample space €2, if F is an algebra of subsets of {2 and P is a probability content,
we call the tuple (2, F,P) a probability content space. If F is a o-algebra and P is a probability
measure we call (2, F,P) a probability space.

The next notion from probability theory we present is that of a random variable. This

definition tries to capture the idea of outcomes of experiments that contain levels of randomness.

Definition 2.4.4 (Random variables). The Borel o-algebra on the reals, B(R), is the o-algebra
generated by the open intervals in R. The Borel o-algebra on the extended reals, [—o0, 00], is
defined as B([—o0,0]) := {A C [—o0,00] | ANR € B(R)}.

A random variable on a probability space (€, F,P) is a function X : Q — [—o0, o0] such
that for all sets B € B(|—o00, 00]) we have

X YB)eF.

The distribution of a random variable X is a function Py : B([—o00, oc]) — [0, 1] such that for
all B € B([—00,]) we have Px(B) = P(X'(B)). One can show ([—o0, o], B([—00, o0]), Px)

is a probability space, for every random variable X.
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Two random variables X and Y are said to be identically distributed if Px = Py. The
random variables X and Y are said to be independent if for all By, By € B the events A; :=
XY B;) and A, := Y ~(B,) are independent, that is,

P(A; N Ay) = P(A;)P(As).

Remark 2.4.5. Throughout this thesis, we follow the standard convention of writing P(1(X))
for P({w € Q : ¥(X(w))}) whenever X is a random variable and ¢ is a formula with {w €
Q: Y(X(w))} € F. Furthermore, we say an event holds almost surely (a.s) if it holds with
probability 1. For example, if X is a random variable, we say X > 0 a.s to mean P(X > 0) = 1.

Remark 2.4.6. If we have a sequence of random variables { X, } on a probability space (2, F,P)
and f : R™ — [—00, 0] is a Borel measurable function, with m € N, then one can show that
f(Xy,...,X,,) is a random variable. This immediately tells us that sums, products, absolute
values, maximums and minimums of random variables are random variables. Furthermore, one
can show that inf, ey X,,, sup,cy Xp, liminf, . X,,, limsup,,_,,, X,, are all random variables.
An immediate consequence of the supremum of random variables being a random variable is

that, if {X,,} is nonnegative, then
X
n=0

is a random variable. See [60] for details.

The last basic notion from probability theory we need is the expected value, E (also known

as the expectation or mean), of a random variable. For the remainder of the subsection, fix a

probability space (2, F,P).

Notation 2.4.7. Throughout this thesis, we shall denote the indicator function for a set A by

.7

We now introduce the notion of a simple function:

Definition 2.4.8 (Simple functions). A function X : Q@ — R is called a simple function if there
exists ag, ... a, € R and Ay,..., A, € F, a partition of 2, such that:

X = Xn: aila,.
i=0

It is clear that simple functions are random variables. The expected value of a simple

function is defined as follows:

2Typically A will be a subset of some set  and so I4 : Q — {0,1}. This will always be clear from the
context.
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Definition 2.4.9 (Expected value of simple functions). Suppose X = > ;14 is a simple
function, with ag,... a, € R and Ay,..., A, € F, a partition of ). The expected value of X,
written E(X), is defined as

E(X) := Z a;P(A).

Before defining the expected value for general random variables, we must define the notion
of an integrable random variable. Intuitively, a random variable is integrable if it can be

approximated by simple functions whose expected values are uniformly bounded.

Definition 2.4.10 (Integrable random variables). A random variable X on (2, F,P) is said to
be integrable if any of the following hold:

(i) X is a simple function.
(ii) X > 0 and sup{E(g) : ¢ < X, g is simple} < 0.
(iii) Both X* := max{X,0} and X~ := max{—X, 0} satisfy (ii).

We can now define the expected value of an integrable random variable:

Definition 2.4.11 (Expected value of an integrable random variable). Suppose X is an integrable
random variable on (€2, F,P). If X > 0, then

E(X) :=sup{E(g) : g < f, g is simple}.

If X is not assumed to be nonnegative, we define E(X) := E(X*) —E(X ).

Remark 2.4.12. There are a few details to check to ensure that the expected value, as presented
above, is well-defined and consistent. For example, one must check that the definition we gave
for the expected value of a simple function in Definition [2.4.9| coincides with that of a general
random variable given in Definition 2.4.11] We do not verify all of these details, but we refer
the reader to Section 1.4 of [36].

One can show that the set of random variables and the set of integrable random variables,

respectively, form real vector spaces. More generally, we have the following:

Definition 2.4.13 (L, space). For p € (0, 00), we write L, := L,(€2, F,P) for the set of all random
variables X, such that |X|? is integrable. We write L, for the set of all random variables and
L, for the set of all almost surely bounded random variablesf]

For p € [0, 00|, one can show that L, is a real vector space and for p € [1, oo], one can show

3By almost surely bounded, we mean there exists M > 0 such that P(|X| < M) = 1.
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that (Ly, ||-||,) is a real seminormed space[] with seminorm ||-|, defined as:

LA

Xl := (E(X]7))

for p € (0, 00) and
| X |loo :=1nf{C > 0] |X| < C a.s}.

Furthermore, one can show that if p < g, then L, C L, and ||.X||, < || X,

Definition 2.4.14. If X € Ly, then we define the variance as, Var(X) := E([X — E(X)]?) =
E(X?) — (B(X)).

We shall now state some properties of the expected value we shall use freely throughout
this thesis:

Theorem 2.4.15 (Properties of the expected value c.f. [60, [36]). Let X and Y be integrable
random variables on (X, F,P). The following hold:

(i) If X =0 a.s, then E(X) = 0.
(i1) | X| < oo as.
(iii) IFE(X) > 0, then P(X > 0) > 0.
(iv) For all a,b € R, E(aX 4 bY') = aE(X) + DE(Y).
(v) If X =Y as, then E(X) =E(Y).
(vi) If X <Y as, then E(X) <E(Y).
(vii) If XY is integrable, then X and Y are independent iff E(XY) = E(X)E(Y).
(viit) If X,Y € Lo and are independent, then Var(X +Y) = Var(X) + Var(Y).
(iz) If X € Ly, then Var(X) = E(X?) — (E(X))?
(z) If X € Ly, then for all a,b € R, Var(aX + b) = a*Var(X).

(xi) If X andY are identically distributed then E(X) = E(Y'). Furthermore, if p € [0, 00] and
X, Y € L,, then [| X||, = [|Yl,-

4|l is not a norm as it is not positive definite, that is, there are nonzero random variables X satisfying
| X, = 0. If | X||, =0, then X =0 a.s. This observation inspires the relation on the set of random variables,
Ly, that X ~Y iff X —Y = 0 a.s. One can easily verify that (Lo/ ~, ||-||,) forms a normed space, with the
vector space operations and norm defined by application to class representatives.
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(zit) Markov’s inequality: If X > 0, then for all a > 0 we have

E(X)

a

P(X >a) <

(zi1i) Jensen’s inequality: If X is a real-valued random wvariable and f : R — R is a convex

function such that f(X) is an integrable random variable, then
FEX)) < E(f(X)).

(ziv) Fatou’s Lemma: If {X,} is a sequence of nonnegative, integrable random variables such
that liminf,_, o E(X,,) < oo, then liminf, ., X, is integrable and

E (1im inf Xn) < liminf E(X,,).

n—o0 n—oo

(zv) If {X,} is a sequence of integrable random variables, then

=(3x) - Yeony
n=0 n=0
if Y00 o Xy is integrable, or Y0 (E(X,) < .

2.4.2 Martingale theory

We shall now review the notions and results from discrete (real-valued) martingale theory we
need in this thesis. We, again, closely follow [60, [36] as well as [155].

We typically call a sequence of random variables on some fixed probability space a stochastic
process in the context of martingale theory.

Martingale theory is a foundational concept in probability theory, with profound implica-
tions in fields such as finance and statistical inference. At its core, a martingale is a model of a
fair game, where future predictions are based solely on past knowledge, and no expected gain

or loss can be anticipated.

Definition 2.4.16 (Filtration). A filtration on a o-algebra, F, of subsets of a sample space (2 is
a family of o-algebras {F,} such that for all n < m we have F,, C F,, C F.

A stochastic process { X, } on a probability space (€2, F,P) is said to be adapted to a filtration
{F.} on F if for all n € N, X,, is F,-measurable, that is X,, is a random variable on the
probability space (€2, F,, P).

To state the definition of a martingale, we must introduce the conditional expectation, whose

definition is motivated by the following result:
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Theorem 2.4.17 (Kolmogorov 1933). Let X be an integrable random variable on a probability
space, (Q, F,P). Let F' be a sub-c-algebra of F. Then there exists a random variable Y, called

a conditional expectation of X with respect to F', such that:

(a) Y is F'-measurable.

(b) Y is integrable.

(c) E(YI4) =E(X1I4) for any A € F'. Where 14 is the indicator function of A.
Further, if Y' is another such random variable, then Y =Y’ a.s.

The conditional expectation is defined as some choice of a conditional expectation:

Definition 2.4.18. Let (Q, F,P) be a probability space and X an integrable random variable.
Let F’ be a sub-c-algebra of F. The conditional expectation of X with respect to F', written

E(X | F'), is some choice of a conditional expectation of X with respect to F'.

Remark 2.4.19. We note that the conditional expectation is only defined up to almost sure
equivalence and so the standard convention is made that when a the conditional expectation is
used in a relation (typically equalities and inequalities) these relations are understood to hold

almost surely. We turn the reader to [155] for more detailed discussions.

Throughout this thesis, we freely use the following properties of the conditional expectation:

Theorem 2.4.20 ([60]). Let X, Y be integrable random variables on a probability space (Q, F,P),
F1 C Fy be sub-o-algebras of F, and a,b,c € R. The following hold:

(i) E(E(X | F1)) = E(X).
(ii) E(aX +bY | Fi) = aB(X | F1) + bE(Y | ).
(iii) If X is Fy-measurable, then B(X | F) = X.
(iv) E(c | Fy) = c.
(v) E(X | {0,Q}) = E(X).
(vi) If X >0 as, then B(X | Fy) > 0.
(vii) If XY is integrable and Y is JFy-measurable, then B(XY | Fy) = YE(X | Fy).
(viii) B(E(X | Fy) | Fo) = E(X | F1) = E(E(X | Fo) | Fu).

(iz) If X is independenf)| from Fy, then E(X | F) = X.

°X is independent from F; means o(X) (the smallest o-algebra such that X is measurable) is independent
from F;. Meaning for A € 7, and B € o(X), P(AN B) =P(A)P(B). Note that random variables X and Y are
independent iff 0(X) and o(Y") are independent as o-algebras.
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(z) Conditional Jensen’s inequality: If X is a real-valued random variable and f : R — R is

a convex function such that f(X) is an integrable random variable, then

FEX | F)) <E(f(X) | Fr).

We are now ready to define a martingale:

Definition 2.4.21 (Martingales). Let {F,} be a filtration on a probability space (2, F,P). A
stochastic process {X,,} adapted to {F,} is said to be a martingale if for all n € N:

(i) X, is integrable.
(i) E(Xps1 | Fn) = X

{X,} is a submartingale (respectively supermartingale) if the equality in condition (ii) above

is weakened to > (respectively <).

Ezxample 2.4.22 (Examples of Martingales). Let {X,,} be a sequence of independent, identically
distributed, integrable random variables on a probability space (£2, F,P), with X, := 0. Then
defining the filtration {F,,} with F,, := o(Xy, ..., X,,) (that is, the smallest o-algebra such that

Xy, ... X, are measurable) ensures that {S,} defined as S, := > | X; is a martingale.

Definition 2.4.23 (Stopping times). A random variable 7 with values in N U {oo} is called a
stopping time with respect to a filtration {F,} if

771([0,1]) € F,
for all t € N. Furthermore, we define
Fr={Ac F|An7([0,t]) € F; for all t € N}

and one can show that this forms a o-algebra.
For a stochastic process { X, } adapted to {F,,} one can show that for any stopping time 7,

the function X, is measurable with respect to F..

Theorem 2.4.24 (The optional stopping theorem c.f. Theorem 10.10 of [I55]). Let p < 7
(with probability 1) be bounded stopping times with respect to a filtration {F,}:

1. If {X,} is a martingale with respect to {F,}, then E(X, | F,) = X,,.
2. If {X,} is a submartingale with respect to {F,}, then E(X, | F,) > X,.

3. If {X,.} is a supermartingale with respect to {F,}, then E(X, | F,) < X,.

46



The last result from martingale theory, which we make frequent use of in this thesis, is a

generalisation of Markov’s inequality for supermartingales known as Ville’s inequality.

Theorem 2.4.25 (Ville’s inequality c.f. Exercise 4.8.2 of [36]). Let {U,} be a nonnegative

supermartingale. Then for any a > 0 we have

E
P <supUn > a) < M.

neN a

2.4.3 Probability on Banach spaces

Fix a normed space (B, ||-|]|) and a probability space (€2, F,P). We summarise the relevant parts
of the theory of random variables taking values in a Banach space. We shall mainly follow the
treatment given in [I14]. If B is a Banach space, then the natural definition one would give
a random variable taking values in B is a measurable map from (2, F,P) to B endowed with
the Borel g-algebra generated by its open sets. However, as noted in [114], this definition
is too general to develop a useful theory of probability (for example, the set of such random
variables does not form a vector space. It is not even the case that this class is closed with
respect to addition c.f. [I21]). Therefore, it is standard to assume random variables X are tight
(sometimes referred to as Radon), that is, for all € > 0 there exists a compact set K C B such
that
PXeK)>1—c¢.

Denote the set of tight Borel random variables in B by L,. Working with such random
variables ensures we can add random variables and multiply them by scalars without worrying
about measurability. Furthermore, we also have the set L, := {X € Lo | E(]| X||?) < oo} is also
a vector space. Lastly, we note that a random variable is tight if and only if it takes values on
a separable subset of B (c.f. [I14] Section 2.1]), and so it is standard to assume B is separable.
We shall adopt this convention here.

We also introduce the notion of integration for random variables taking values in B, at-

tributed to Bochner, via the following theorem:

Theorem 2.4.26 (c.f. Theorem II.11 of [117]). There exists a unique linear mapping E :
Li(B) — B called the expectation such that:

(a) B(X) = " JP(A)z; for all X =77 (14,2 with {A;} C F, and {z;} C B.
() [EX)| <E(| X)) for all X € Li(B).

For 1 < p < 2, B is said to have (Rademacher) type p, if there exists a constant B such

that, for every independent sequence of (real-valued) random variables {e,} satisfying
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(such a sequence is sometimes known as a Rademacher sequence) and sequence of element {x,, }

]E <
i=0

E TiE;

in B, we have

p n
) < BY il
7=0

By the triangle inequality, every Banach space is type 1. Furthermore, if B is type p, then it
is of type p/ for all p’ < p (c.f. [I14, Proposition 9.12]) and a Banach space is of type 2 if and
only if it is isomorphic to a Hilbert space.

In [67], it is shown that for 1 < p < 2, if {X,,} is an independent identically distributed
(iid) sequence of random variables taking values in B, with E(X,,) = 0 (where E is the Bochner
integral introduced in Theorem and

ZE [ X |P) < o0, (2.9)

n=0
B being a type p Banach space is both a necessary and sufficient condition for the conclusion

S — 0
n
almost surely to hold.

In [156], Woyczynski shows that one can weaken condition (2.9) to

S E)

n=1

where ¢, : RT — R satisfy that
p
Pn(t) and t
t On(t)

are nondecreasing, and still conclude that S,,/n — 0 almost surely for B a type p Banach space.

What Woyczynski actually showed, in [I56], was that this result holds in spaces such that there

“

for all independent random variables taking values in B, Yy, ...,Y, , with 0 expected value and
finite pth moment.ﬂ If B is a type p Banach space with constant B, then (2.10) holds with
C = (2B)? (c.f. [114], Proposition 9.11]). Therefore B is type p if and only if (2.10) holds.

exists a constant C' satisfying,

n

i

Y, ) < CZE(IIYEII”) (2.10)

=0

6Woyczynski was working in so-called G, which are type (o — 1) spaces but they are smoother than general
type (a— 1) spaces. However, they did not use further properties of such spaces other than that relation (2.10)
was satisfied. So their result does indeed hold in general type (o — 1) spaces.
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Remark 2.4.27. For the rest of the thesis, we fix a probability space (2, F,P) and whenever we
discuss random variables (real or otherwise), we shall always assume they are measurable with

respect to this space.
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Chapter 3

Non-stochastic proof mining: the
computational content of recursive

inequalities

Two central results of this thesis are the quantitative versions of the martingale convergence
theorem (Chapter [7)) and the Robbins-Siegmund theorem (Chapter [§), which are stochastic
recursive inequalities that are central in establishing the convergence of stochastic algorithms.
The author’s motivation in studying these results was sparked by their initial interest in the
convergence of sequences of real numbers satisfying deterministic recursive inequalities. This
was in part due to the observation made in [43] that the way stochastic recursive inequalities
were used in establishing the convergence of stochastic algorithms shared a striking resemblance
to the use of deterministic recursive inequalities and deterministic algorithms.

The purpose of this chapter is to present part of the author’s initial investigation of deter-
ministic recursive inequalities, which instigated the development of proof mining in probability
which is detailed in this thesis. This chapter also aims to present a nontrivial example of
some of the core features that appear in (nonstochastic) proof mining in analysis, in particu-
lar, the constructions of rates of metastabilities and the justification of such rates through the
construction of Specker sequences as in Example [2.3.3

We shall start in Section with a brief discussion on the role recursive inequalities play
in establishing the convergence of deterministic algorithms in analysis. We shall then pro-
vide a computational investigation of the main recursive inequality found in [2], including the
construction of rates of metastabilities and the construction of Specker sequences justifying
such rates. Then, in Section [3.2] we provide an application of our computational results, es-
tablishing the convergence of a gradient decent algorithm for nonsmooth functions on Hilbert
spaces. Furthermore, we demonstrate how Theorem provides a logical explanation for

the quantitative result we obtained.
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3.1 The computational content of a recursive inequality

of Alber, Iusem and Solodov

Recursive inequalities play an important role in (nonlinear) analysis. A common way they
are used is to prove that sequences of points in some space, defined by an iterative algorithm,
converge to a point satisfying some properties; in other words, establishing convergence relies
on reasoning about the convergence of real numbers satisfying some recursive inequalities. A
straightforward example of this is the Banach fixed point theorem. Suppose (X, d) is a non-
empty complete metric space and 7' : X — X a contractive mapping with constant ¢ € [0, 1),
that is,
d(T(x), T(y)) < cd(x,y).

If x* is a fixed point of T', then the sequence of elements in X, defined by z,,1 := Tz,, with
xo € X an arbitrary starting point, can be shown to converge to x*. This is done by observing
that,

d(xpi1,2") = d(T(xy,), T(z")) < cd(z,, z").

Therefore, x,, — x* follows from the fact that any sequence of real numbers satisfying the
recursive inequality

Hn+1 < Clin (3'1)

converges to 0, and it is not hard to see that there is an explicit rate of convergence for sequences

that satisfy such inequalities, namely,

Theorem 3.1.1. Let {u,} be a sequence of real numbers satisfying (5.1), then f : Qt — N

defined as
1) = [ (3

is a rate of convergence for {u,} to 0.

The proof of this result follows by iterating (i3.1]).
More involved recursive inequalities have been handled in the proof mining literature. An

early such inequality was:
,un—i—l S (]— + 571),“71 + Tn

and one can show that {yu,} converges to some limit under the conditions ) ;°, 7 < oo and
Y oicgd; < oo. This is a special case of a result due to Qihou [I38], which represents the
deterministic version of the Robbins-Siegmund theorem, which we analyse in Chapter [§] Rates
of metastability for {u,} have been extracted and then applied to obtain, for instance, bounds
on the computation of approximate fixed points of asymptotically quasi-nonexpansive mappings

in [91], or for nonexpansive mappings in uniformly convex hyperbolic spaces in [92].
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Another important inequality considered in the proof mining literature is

fngr < (1= )i + T (3.2)

where one can show that p, — 0 if > ° a; = oo and either Y ° v < oo or v,/a, — 0.
Furthermore, quantitative results giving both direct and metastable rates of convergence have
been crucial in numerous different contexts; for example, was used to extract rates of
asymptotic regularity for the Halpern iterations of nonexpansive self-mappings in [I15], and a
detailed discussion of variants of is given in [93]. In recent years several instances of
with combined conditions have been analysed, including [25] [33], 116].

A more general case of , also considered in the literature, is

,UJn—H S Hn — anﬁn + Tn (33)

for B, = ¥(un) or B = Y(ipy1) (with suitable continuity assumptions on ) with rates
of convergence being applied in various contexts. The variant 5, = v (u,) was crucial for
calculating rates of convergence for generalised asymptotically weakly contractive mappings
[136], while the second variant £, = ¥(u,41) was initially used in [90] to extract rates of
convergence for pseudocontractive mappings. More recently, it has featured in [98], 148], in the
context of obtaining quantitative results for algorithms involving set-valued accretive operators
and jointly nonexpansive mappings respectively.

In [125], a detailed quantitative analysis of in its full generality is given, from which
many of the aforementioned results become special cases. We do not present the full analy-
sis. However, we highlight a small section and give an application of our analysis to convex

optimization. In this regard, we start with the following result of Alber, Iusem and Solodov [2]:

Theorem 3.1.2 (cf. Proposition 2 of [2]). Suppose that {a,} and {f,} are sequences of
nonnegative real numbers with Z?io o; = 00 and Z?io ;8; < 0o. Then whenever there exists
6 > 0 such that the following condition holds:

Bp — Brs1 < Oay,, for all n €N

Then B, — 0.

Proof. Fix ¢ > 0 and let N € N be such that > :°  a;8; < £2/6. We claim that 3, < 2 for
all n > N, and then we are done. Suppose this were not the case and there exists n > N with

B, > 2¢. First we note that there is some m > 0 with 3,,, < e, otherwise we would have

iai<é iazﬂi<oo

1=n+1 1=n+1
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Now let m > 0 be the minimum such m, so that 3, > 2¢, 8; >efori=mn,...,n+m — 1 and
Brnim < €. Then

n+m—1 n+m—1 0 n+m—1 0 e}
€ < B — Prim = Z (Bi = Biv1) < 0 Z @ < - Z a;f < EZ%@'SE
i=n i=n i=n i=N
a contradiction. ]

Before we present a quantitative version of the above theorem, we give a computational

interpretation of the sum of a sequence of nonnegative numbers diverging.

Definition 3.1.3. Suppose that {a,} is a sequence of nonnegative real numbers such that

Yoo =o00. A function 7 : N x Q" — N is a rate of divergence for Y .o a; = oo if

r(n,x

)
VneNVz e Q[ Y ai>a

and the following monotonicity assumption is met:
m<n—=r(m,z)<r(n,x)

for all m,n € Nand x € Q".

Remark 3.1.4. Given a function, r, satisfying the first part of the definition of a rate of diver-

gence, one can construct a rate of divergence by setting
7(n,z) = max{r(k,z) |k < n}.

Then 7 is a rate of divergence since for all n and z, #(n,z) = r(k,z) > r(n, z) for some k < n,

and so ) )
ZbZZZbi>x

A rate of divergence is the most natural direct computational interpretation one can give
to a diverging series of nonnegative real numbers, and this notion is used throughout the proof
mining literature (see [24, [131] for some recent examples where this notion is used).

We can now give a quantitative version of Theorem [3.1.2}

Theorem 3.1.5. Suppose that {«,} and {5,} are sequences of nonnegative real numbers and r
1s a rate of divergence for Z?io a; = 00, and that there is some 6 > 0 such that 3, — Bni1 < O,
for alln € N. Then:
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(a) If 352, auffi < oo with rate of metastability ®, then 5, — 0 with rate of metastability

82

€
W@y%—¢(@JO for h(n) =1 (n+ g(n). ) ~n.
(b) If Y2, il < oo with rate of convergence ¢, then [3, — 0 with rate of convergence

¢@w=¢(%).

Proof. Part (b) is immediate from part (a) and Theorem [2.3.11] For part (a), Fix ¢ > 0 and
g:N — N and take N < U(g, g) = ®(¢2/46, h) such that

r(N+g(N),e/20) 9
Y asi<
: = 40
=N

Suppose for contradiction that (3, > e for some n € [N, N + g(N)]. We first show that there
exists some m € [n,r(n,c/20)] with 5, < £/2: If this were not the case then using monotonicity

of r in its first component we would have

: r(n,e/20) 9 r(n,e/20) 9 r(N+g(N),e/20)
an P < = 1M1 S - M1 S an
2 = “ ; aibi < 2 :ZN abi 29

which is a contradiction where, for the third inequality, we use that n € [N, N + g(N)| together
with the assumption that r is monotone in its first argument. Now let n < m < r(n,e/40) be
the least such index such that 3, > ¢, 5; > ¢/2 fori =n,...,m —1 and f3,, < e/2. Then since

N < n we have
c m—1 mfl 20 r(N+g(N),e/20)
§<Bn—5m§;( — Bit1) <QZ%<—;0@5¢§? 2]:\/ 151_2

and so we have our contradiction. O

From the above and Theorem [2.3.5 we can obtain a rate of metastability for the conclusion

of Theorem m given a bound for )" a;/f;.

Corollary 3.1.6. Suppose that {c,} and {5,} are sequences of nonnegative real numbers and r
s a rate of divergence for Z?io a; = 00, and that there is some 6 > 0 such that 3, — Bn11 < O,
for alln € N. Then if Y ooy i3 < L for some L > 0, then B, — 0 with rate of metastability

U(e, g) = B(M)(Q) for h(n) = (n + g(n), 2€0>
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and
B 410

e = 5_2
A natural question one could ask is whether one can obtain a computable rate of convergence
for the conclusion of Theorem [3.1.2| given a bound for >~.°  «;3;. We shall answer this in the
negative via a construction akin to Example [2.3.3] We first need a couple of preliminary

constructions.

Proposition 3.1.7. Let {a,} be any strictly decreasing computable sequence of positive ratio-

nals that converges to 0. Define

a,, For the minimum m < n such that 7, halts on input m
Sp 1= in exactly n steps.

0 If no such m exists.

where T, denotes the Turing machine with indexr m. Then s, — 0 but has no computable rate

of convergence.

Proof. Fix n € N and let N be such that any of the machines 7T; which terminate on input ¢ for
i=0,...,n—1dosoin at most N steps. Then for any &k > N + 1, we have s < a,,;: Were this
not the case, then s; = a,, where m < k is the least such that T}, halts on input m in exactly
k steps. But since {a,} is strictly decreasing, we must have m < n and therefore k¥ < N. Since
a, — 0, this therefore implies that s, — 0.

Now suppose for contradiction that s, — 0 with some computable rate of convergence ¢.
We argue that for any k& € N, if T} halts on input k, then it does so in less than ¥(k) :=
max{k, p(axr1)} steps: If not and T}, halts in n steps for ¢)(k) < n, then since k < n then
Sn = a,, for some m < k. Thus s, = a,, > ar > aiy1. But since ¢ is a rate of convergence
for s,, — 0 and ¢(ax41) < n then s, < agi1, a contradiction. Therefore, if ¢ were computable,
then (k) forms a computable upper bound on the number of steps it takes T to halt on input
k, contradicting the unsolvability of the halting problem. O]

We also have the following:

Lemma 3.1.8. There exists a computable sequence {s,} of rational numbers such that "2 s; <

oo and s, — 0 with no computable rate of convergence.

Proof. Let {a,} and {s,} be as in Proposition but with >° a; < 0o (e.g. a, =1/(n+
1)?). Define b, := a, if there exists some k € N such that s, = a,, and 0 otherwise, and
note that »° b; < > 77 a; < 0o. Let {s,,} (vespectively {by,,}), be the subsequence of {s,}
(respectively {b,}) consisting of the sequence’s nonzero elements. Then for each index i there

is exactly one j such that s,, = b,,;, and vice-versa, where for uniqueness we note that if
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Sp; = Sny = b, then Tp, (m]) halts in exactly n; and ny steps, and thus i = 7. This means

(3

there is a bijection between {s,, } and {b,, }, and therefore

oo oo [o.¢] (o]
YOI SIS SN SR
i=0 i=0 =0 =0

where the first equality follows since {s;} is just {s,,} padded out with zero elements (and
similarly for the third), while the second equality follows from the fact that we can reorder the

terms in series where all terms are positive. O

Remark 3.1.9. We want to thank Ulrich Kohlenbach for pointing out to us that if z, is the
Specker sequence in Example [2.3.3] then s, := x,.; — z, will be a summable computable
sequence of nonnegative rationals that converges to 0 without a computable rate of convergence.

Thus providing a simpler example for the previous lemma.

Theorem 3.1.10. For any sequence of positive rationals {a,,} with > ;- o; = oo, together
with 0 € Q%, we can construct, computably in {a,} and 0, a sequence of positive reals {S,}

satisfying

and B, — 0, but without a computable rate of convergence.

Proof. Take {s,} as in Lemma and define [ : N — N recursively with {(0) := 0, and
l(n+1) :=k+ 1 where k > [(n) is the least number satisfying

i Z Sn+1|

:(n

which is well defined by > a; = co. Now define {;} as follows: ) 1= s,, and if [(n) <

k <l(n+1) then
k1

B 1= 8p + ngﬂ<5n+1 - 5n) Z Q.

i=l(n)
Since I(n) is strictly increasing, {fx} is thereby defined for all & € N. We now show that
|8k — Brs1| < Bag. There are two cases to deal with: If [(n) <k <l(n+ 1) — 1 then

|5k - 5k+1| = |Sgn(3n+1 - Sn)| oy, = Oay
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and if £ ={(n+ 1) — 1 then :

I(n+1)—
|Bitn41)-1 = By = |50 + 580(5p41 — -0 Z O — Spt1
i=l(n)
I(n+1)—
= ‘SgH(SnH - |0 Z ; — — Sn41
I(n+1)—
‘Sn - Sn+1| - Z 5
I(n41)—1 I(n+1)—
<4 Z aj
i=l(n) (n)
= 0(nt1)

here we use the defining property of I(n + 1).

To show that there is no computable rate of convergence for 3, — 0, suppose for contra-
diction that ¢ is such a rate. Fixing ¢ € QT, we have §, < e for all n > ¢(¢). However,
since I(n) is strictly monotone, we have [(n) > n for all n € N, and thus s, = §») < € for
all n > ¢(e). Therefore, ¢ is also a computable rate of convergence for s, — 0, which is not
possible. Finally, we must show that >".° «a;8; < co. Let ¢ > 0 be any upper bound on {s,}.
Using that B < s, + sp41 for I(n) < k < I(n+ 1), since for I(n) < k < I(n+ 1) we have either

Sn S Bk S Sn4+1 O Sp4+1 S ﬂk S Sn;s

we have
l(n+1)—1 I(n+1)—

Z a;ifBi < (8 + Snt1) Z o

i=l(n) i=l(n)

<ot sy (P25

C(Sn + Sn—i—l)
> —9 .
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Therefore, summing over the whole sequence:

Z aiﬂz Z Z azﬂz
=0 n=0 i=l(n
< (0/0) (Sn + Sn—i—l)
n=0
20 —
< — Z Sy < 00
n=0

3.2 Applications in convex optimization

We now use our quantitative theorem, in the previous section, to give a quantitative version
of a procedure by Alber et al. [2] for calculating the minimum of a continuous function on a
convex subset of a Hilbert space.

Suppose that H is a real-valued Hilbert space, Y C H a convex subset of H, and f: H - R

a convex and continuous function. The e-subdifferential of f at x € H is defined by
O.f(x) = {u€ H| fy) - f() > (u,y —a) —e for all y € H}

with the case ¢ = 0 coinciding with the usual subdifferential 0 f(x). In addition, let Py : H — Y
be the orthogonal projection of H into Y. In particular, we have the following properties (see
[2, Proposition 3]):

1Py (x) = Py(y)ll < llz —y| for all 2,y € H
(x —y,xr — Py(x))y >0forallz € Handy €Y.

For a sequence of stepsizes {«a,,}, satisfying
o0 o
Zozz- = oo and Zozf < 00
i=0 i=0

and a sequence of nonnegative error terms, {e,}, satisfying ¢, < pa,, for some p > 0, Alber et

al. consider the following algorithm:

%un) for w, € 0., f(z,) with wu, #0. (3.5)

n

Tpt1 = Py (xn -
Here, v, := max{1, ||u,||} (the algorithm halts if 0 € 0., f(x,) at any point).
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Let z* € Y be a minimizer of f on Y, and suppose that {x,} is an infinite sequence generated
by the above algorithm (3.5)), whose components satisfy all of the properties outlined above.
Suppose that p > 1 is such that ||u,| < p for all n € N. Then f(z,) — f(z*). Quantitatively,

we can obtain metastable rates for this convergence result.

Theorem 3.2.1. Let z* € Y be a minimizer of f on'Y', and suppose that {x,} is an infinite
sequence generated by the algorithm (3.5). Suppose that p > 1 is such that ||u,|| < p for all
n € N, r 1s a rate of divergence for Z;’io a; = oo and K1, Ky > 0 are such that Zio a? < Ky
and ||xg — z*|| < Ky. Then for alle € Q" and g : N — N we have

In < ®(e, g) Vk € [n,n+g(n)] (|f(zx) — f(27)] <e)

where

U(e, g) = hIV(0) for h(n):=r <n+g(n)v m)

and )
2(p + p)(pK3 + Ki(5p + 2p1))

e2

Proof. Set z, := x, — (v, /Vn)u,. Applying the first property of the projection map detailed in
(3.4), we have, for all n € N,

O
ne1 = zall = [Py (z0) = Py (za)l] < ll2n = @nll = = llunll < an. (3.6)

n
Now, observe that,

On

V—(un,xn —x"y =(x, — 2", 2, — 2p)
= (xp — 2", 2y — Tpy1) + (T — T, Tpg1 — 2n) (3.7)
= (Ty — 2",y — Tpg1) + (20 — Tny 20 — Tpaa) (25 — 2, 2 — Tpya)-
By and the fact that Py (z,) = z,41 we have
(" — zpy 2p — Tpy1) = — (20 — 2%, 2 — Py (2,)) <0
and therefore, from and v, < max{l, p} < p, we have
(O, Ty — ) < p({Ty — 2,2y — Tpr1) + (20 — Tny 2 — Tpia))- (3.8)
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Furthermore, we see that.

<Zn — T, Zn — an+1> = <Zn — Tp,y 2n — xn) + <zn — Tp, Tn — xn+1>
<lzn = 2all® + [l20 = zallll2n — T4 |

< 2|z, — @l < 207 by (B.6).

Substituting this into (3.8)), we have
(i, Ty — %) < plw, — 2%, 1, — i) + 2pal. (3.9)

Now, setting 3, := f(x,) — f(2*) and noting that £, > 0 (since z* is a minimiser of f), we

have:

Bn = Buy1 = f(@n) — f(Tnt1)
< {ttn, T — ) + picen
< funllllzn = zpsall + pom
< (p+ pan.
The first inequality follows from the definition of the e- subgradient and the fact that ¢, < ua,.

The second inequality follows from the Cauchy-Schwartz inequality. The final inequality follows
from (3.6). So the recursive inequality from Theorem is satisfied with 6 := p + . Now,

we have
200, 8, < 2{ptup, T, — x*) + 2ua2 by the definition of the e- subgradient and ¢, < ua,
< 20(Tn — Tps1, Ty — ) +2(2p 4+ p)as by (3.9)
= p([|ens1 = @nl® + [lz0 — 2*[° = [J20ga — 2[1%) + 2(2p + p)ai;
< plllzn — &*|]° = [|2nss — 27(1%) + (5p + 2u)al by (B.6),

(3.10)
so it follows that
2 5p —l— 2u pK K o9p +2u
Zm@ < 2z - Z 1O £ 20) (3.11)
=0
Thus, the result follows from Corollary m

Remark 3.2.2. Note that in [2], the existence of some p > 0 satisfying ||u,| < p for all n € N
follows by establishing that the {z,} are bounded, and then using an additional boundedness

assumption for the subgradient, namely that 0. f is bounded on bounded sets.

Remark 3.2.3. Observe that the rate we obtain in the above theorem is independent of the space
(in particular, the norm and inner product operators) and only depends on elements of the

sequences in the theorem through bounds on their norms. We conjecture that this uniformity
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(as well as the success of the extraction of quantitative data) can be explained by the fact that
this result and proof can be formalised in an extension of A“[X, (-, -)] in which Theorem
still holds. We do not substantiate all the details of this claim here, but only provide a sketch
of how this would be done. First, we expand our language with constants representing the

key features of the theorem: zX(©)

representing the converging sequence {x,} in the algorithm,
1% representing the function f we are minimising and u*©®, ¥(® representing {u,,} and {¢,}
respectfully. Furthermore, we can introduce the subset Y as a characteristic function through
a constant Y°) We could similarly do this for the e-subdifferential. However, in the proof

we only use u,, € 0., f(z,), that is

vy (f(y) — f(z(n)) >r (u(n),y — z(n)) — e(n))

which we introduce as an axiom (observing that it is universal and thus admissible as an axiom
in an extension for which Theorem [2.2.14] holds). We can further introduce the projection

operator as a constant PXX) along with the axiom

which is universal and universal axioms expressing the crucial properties we use, namely .
We also add constants o!(”) representing {c,} and '@ representing a rate of divergence
for Y, a; = oo along with a universal axiom expressing this fact. In addition, we add
constants K7, K and p°.
The remaining assumptions of the theorem are then added as universal axioms. We then
claim that Theorem [2.2.14] extended to the above sketched system, holds.

61



Chapter 4

Proof-theoretic aspects of probability
theory

As the case studies of proof mining in probability increased, observations were made about
the uniformity of the extracted computational content (such as their independence from the
probability space and other parameters from the results being analysed). A key feature the
proof mining metatheorems of the past shared was their ability to explain the uniformities
in extracted computational content from abstract spaces and other parameters of theorems
through the use of extensions of Bezem’s majorization [I5]. It was, therefore, natural to ask
whether one could develop a formal system and corresponding metatheorem for probability
theory, which could provide a logical explanation for the success of previous case studies, the
observed uniformities of the extracted computational content, and guide future proof mining
program extractions. Such a result was obtained by the author and Pischke in [124].

Another abstract observation that was made in the development of the author’s work on
proof mining in probability theory was the appearance of a systematic way in which one ob-
tains quantitative stochastic concepts from deterministic notions. In particular, concerning
the different modes of quantitative convergence detailed in Section In collaboration with
Powell [127], the author developed a systematic approach for obtaining stochastic notions from
deterministic ones. This abstract investigation led to the development of notions of learnable
uniform and learnable pointwise rates of convergence (c.f. Definition , which was crucial
in obtaining our computational interpretations of the martingale convergence theorem (Chapter
[7) and the Robbins-Siegmund theorem (Chapter [§)).

This chapter aims to detail the author’s and collaborators’ theoretical contributions dis-
cussed above. We start in Section where we present a formal system for reasoning about
probability theory amenable to program extraction in the context of the proof mining program.
Furthermore, we state the metatheorem obtained in [124]. We then continue in Section [4.2] and

present an abstract approach to establish stochastic notions from deterministic ones. In par-
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ticular, this section shall provide important quantitative stochastic notions (which we motivate
through our general approach) that we shall need throughout this thesis. Some of these notions
were known to logicians and probability theorists, and some are new and arise through our
abstract approach. Lastly, we demonstrate how one can formalise the poof of the equivalence
of pointwise and uniform metastability (introduced in [5] but also rediscovered via our abstract
approach) proved in [5] and how the metatheorem of [124] explains the uniformities and bar
recursive complexity of the extracted computational result.

Therefore, this chapter not only presents the author’s theoretical contributions to proof
mining in probability theory but also gives the crucial background required for the remaining
chapters of this thesis. In particular, we introduce several definitions, which we then use freely
throughout the thesis.

4.1 A formal system for probability theory amenable to

program extraction

As we did for inner product spaces in Section [2.2.2] we present a formal system for reasoning
about the quantitative aspects of probability theory and corresponding metatheorems that
logically explain case studies that extract the computational content of results in probability
theory.

As is common in proof mining, our system will be an extension of the system A“, which we
presented in Section [2.1], with abstract types for reasoning about the notions from probability
theory. The main problem one encounters when trying to develop such a system is that the
defining axioms for countable unions and the countable additivity of the probability measure are
not naturally admissible in such a system that allows for a metatheorem like that of Theorem
[2.2.14] The key insight for the success of the development of such a system, which was mainly
brought about by the increasing number of case studies in obtaining quantitative results, was
that infinite unions are used in minimal ways. Furthermore, many of the quantitative results
obtained in case studies directly apply to probability contents (c.f. Section . Thus, empiri-
cally, the theory of probability contents appears to be robust enough to handle the interesting
aspects of quantitative probability theory.

In this section, we shall demonstrate that the entire theory of probability contents can be
formalised in a system amenable to program extraction. This thus provides a logical explanation
of the successes of the extraction of computational content of many results in probability theory.
Furthermore, by extending Bezem’s notion of majorization [15], as we did in Definition [2.2.12]
the metatheorem we present also provides a logical explanation for the uniformity observed in

the extracted computational content of results in probability theory.
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4.1.1 The formal system

As previously mentioned, our formal system will be an extension of A%, which we presented in
Section 2.1 and thus we will keep the same notations and definitions as in this section.
It will be convenient for us to be able to refer to intervals of real numbers intentionally. In

this regard, we have the following:

Definition 4.1.1. We write A“[Int] for the system resulting from 4 extended with the constants
[-,-] of type 0(1)(1)(1) and the axioms (we use the abbreviation r € [a, ] for [a,b](r) = 1):

Axiom Interpretation
Val, bt r! ([a, b](r) <o 1) -, -] represents an indicator function
Va',b',r! (r € [a,b] = a <g 7 <g b) | The points in the interval are in between the end points

Va',b',r! (a <g r <g b — r € [a,b]) | The points strictly in between the endpoints are in the interval

Val,b! (a,b € [a,b]) The endpoints are in the interval

Remark 4.1.2. Observe that A¥[Int] extends A“ by new constant and universal axioms (after
expanding the hidden quantifiers in the relations on real numbers c.f. Section [2.1.2]) and so we

have theorem holds for A“[Int] (c.f. Remark [2.2.3).

We now present a system for reasoning about algebras. In this regard, we extend the set of
types T, used to develop A%, by two new abstract types 2 and S and form the extended set of
types T defined by

0,9, €T, p,7 €T = p(r) € THS.

Here, €) is an abstract type representing the sample space, and S represents the algebra. As
we did for normed spaces in Section we then reformulate A“[Int] over the new set of
types TS, where we have additional constants and additional axioms that now refer to the

additional types. Over this new reformulation of A“[Int], we add the constants:

Constant | Type Interpretation
eq 0(2)(Q2) Equality on 2
€ 0(S)(€2) | Element relation from between 2 and S
U S(9)(S) Union operator
()¢ S(S) Complement operator
0 S Empty set
cQ Q0 Witness of the nonemptiness of 2

We follow obvious abbreviations to enhance readability. For example, we write:

o A¢for (A)°
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e xcAfore (z,A) =01
o v ¢ Afor e (x,A) #0
e AU B for U(A, B)

o & =qy for eq(z,y) = 1

In addition, we define © := ()¢ (this should not be confused with the type Q, but it will be
made clear from the context which is intended), and we introduce intersection via the following

abbreviation:
ANB:=(A°UB°°

for terms A°, BS.
We introduce arbitrary finite unions by further abbreviations. For a sequence of events

A%0) and two natural numbers n® <, m°, we use the abbreviation,
JAG) :== Rs(m —n, A(n),AB,2.(BU A(n + z + 1)))

where Ryg is a (single) type S recursor constant. For m <q n, we set | J;* A(:) := 0. Further-

more, we write

ﬂA@:(UM@g.

i=n

We introduce equality on S via the following abbreviation: for A% and B*, we define
A=sB:=Va'(r € A+ 2 € DB).
and we introduce the abbreviation
ACsB:=Vs'(z€ A— x€B)

for A, B of type S.

Definition 4.1.3. We write F* for the system resulting from A“[Int] over the augmented lan-
guage including the types €2, S (where all the respective constants and axioms now are allowed
to also refer to these new types, if applicable) extended with the constants eq, €,U, ()¢, 0, cqo

(with types given in the above table) and the axioms
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Axiom

Interpretation

Vi, y? (eq(z,y) <o 1)

eq represents an indicator function

Vol 2w =gz A (z=qy—y=ax)A(T=qyAy=qz— T =q2)) | eqis an equivalence relation

VW AS (€ (2, A) <o 1)

Valt(x & ()

VaWAS BS(r e AUB <z € AV € B)
VasWAS(x € A° &z ¢ A)

€ represents an indicator function
The empty set is empty
Characterising property of the union

Characterising property of the complement

All of the basic properties of the above operations on algebras are provable in F*. In

particular, =g is provably an equivalence relation and Cg forms a partial order with respect to

equality defined by =g. Furthermore, the operations U and (-)¢ are provably extensional in F*,

and it can be shown that the extensionality of the union extends to arbitrarily finite unions by

induction.

We now introduce a system for reasoning about probability contents:

Definition 4.1.4. We write F“[P] for the system resulting from F* extended with the constant

P of type 1(S) and the axioms

Axiom Interpretation
VA% (0 <g P(A) <g 1) The probability of any event is always nonnegative and less than 1
P(}) =g 0 The probability of the empty set is zeo

VAS, BS(P(AU B) =g P(A) + P(B) — P(AN B))
VAS BS (A Cg B — P(A) <z P(B))

Generalised additivity

Monotonicity

Proposition 4.1.5. The following properties of P are provable in F“[P):

1. P s extensional w.r.t. =g and =g, 1.e.

VA® B¥ (A =5 B —P(A) =g P(B)).

2. P is definite on ), i.e.

VA (P(A) >p 0 = A #50).

3. P is additive, 1.e.

VAY BY(ANB =50 — P(AU B) =g P(A) + P(B)).

4. P respects the relative complements of subsets, i.e.

VA® B¥(B Cg A — P(AN B°) = P(A) — P(B)).

In particular, we also have

VAS (P(A%) =g 1 — P(A)).
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5. P satisfies Boole’s inequality, i.e.
VAS©) pf (1@ (U A(z’)) <r Z]P’(A(z‘))) .
i=0 i=0

Proof. 1. Assume P(A) > P(B). By the monotonicity axiom, there exists an x such that
r € Aand z ¢ B, ie. A# B. Similarly we derive A # B from P(A) < P(B). Combined,
we get that A = B implies P(A) = P(B).

2. Assume P(A) > 0 = P(0). Then if A = (), we have P(A) = 0 by the extensionality of P
(part 1).

3. Let A, B be arbitrary with A N B = (). By the generalised additivity axiom, we have
P(AU B) =P(A) + P(B) —P(AN B). As P is extensional, we get P(AN B) =P(0) =0
so that the above implies P(AU B) = P(A) + P(B) as desired.

4. Let F := ANB and F := AN B° Then ENF = () (by the properties of algebras
of sets). Thus, by additivity, P(E U F') = P(E) + P(F). We have that FUF = A
(again by the properties of algebras of sets). Thus, by extensionality of P, we have
P(A) =P(ANB) +P(AN B°). Now, over F*, B C A is equivalent to AN B = B, so the

result follows from the extensionality of PP.

5. This follows via a simple induction and the generalised additivity axiom.
O

Contents on algebras enjoy certain continuity properties similar to continuity from above
and below for measures but without the existence of limiting sets, i.e. infinite unions, etc.
(see, e.g. [16]), and we now discuss how the system F“[P] recognizes Cauchy-variants of these
properties.

For that, we introduce the following operation on terms of type S(0) that allows for the
implicit quantification over a disjoint countable family of sets: given A% we set (A1)(0) =
A(0) and

(AND(n+1):=An+1)N (U A(@')) :

This operation thus turns A into a sequence of disjoint sets A1 with the same (partial) union(s),
and if A was already a disjoint family, then it is left unchanged by the operation.
We now begin with a Cauchy-type form of o-additivity of P as a content. For this, note

that for a given A5 the sequence of partial sums

>_P((AT)(D) =P (U(M)(z’)) =P (U A(z’))

=0
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is a monotone and bounded sequence of real numbers and thus is Cauchy:

Lemma 4.1.6 (folklore, see essentially [80]). The system WE-PA“ proves that

va'® (¥’ (0 <g a(n) <g 1 Aa(n) <g a(n + 1))
— VEOINOR®, m® > N (|a(n) — a(m)| <g 27F)).

So, instantiating the above result with a(n) = " ;P((A1)(7)), we can derive that F*[P]

can prove the Cauchy-property of sequences of contents of increasing disjoint unions:

Proposition 4.1.7. The system F*[P] proves

VASOVEOINOYR® m® >y N ( ip((m) (i) — ip((m) ()] <w 2k> .

4.1.2 The program extraction theorem

We present a program extraction theorem for F[P|, similar to that of Theorem [2.2.14] In this
regard, we first introduce the structure of strongly majorizable functionals that will be a model
of F[P] + (BR)/[]

We first define the operator - by recursion as,

—_

0:=0, Q:=0, 5:=0, 7(&) :==7().

Definition 4.1.8. Let © be a non-empty set, S C 2% be an algebra and P be a probability

content on S. The structure M“®S and the majorizability relation >, are defined by

(

Moy:=Nnzom:=n>mAn,meN,
Mg =Q,n2qgx:=n>P(Q)An e Myx € Maq,
Mg:=Snz2sA:=n>P(A)An e My, A e Mg,
F2uowi=feM S nze MM
NVg € Mgy € Mc(g Zey — 9 2r )
AVg,y € Me(g Zey — f9 27 fy),
M) = {:L‘ e MY | 3f € M;Mg cf 2 a:}

\

Furthermore, we can also extend the concept of type A formulas (c.f. Section [2.2.2)) to this
context. A formula of type A is still any of the form

Va®3b <, rave Ay (a, b, c)

Here (BR) is now extended to the new set of abstract types T%.
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where Ay is quantifier-free, the types in §, o and 7 are admissible, r is a tuple of closed terms

of the appropriate types, but now < is defined by recursion on the type via:
Lz<gy:=2<ovy.
2.z <qy:=PQ) <g P(Q).
3. A<g B:=P(A) <g P(B).
4. v <y y = Vt(az <, y2).

In this context we call p small if it is of the form p = po(0) ... (0) for py € {0, 2, S} (including
0,9,S5) and call it admissible if it is of the form p = po(7%) ... (71) where each 7; is small and
po € {0,9, S} (also including 0, 2, .5).

We now have the following program extraction theorem:

Theorem 4.1.9 ([124]). Let 3 be a set of formulas of type A. Let T be admissible, & be of degree
1 and s be a closed term of C¥ of type o(6) for admissible o and let By(z,y, z,u)/C3(z,y, z,v)
be V- /3-formulas of C¥ with only z,y, z,u/x,y, z,v free. If

CY + I Va'Vy <, s(x)Vz" (Vu'By(z,y, z,u) — °C5(z,y, 2,v)),

then one can extract a partial functional ® : Ss x S — N which is total and (bar-recursively)

computable on Mg x Mz and such that for all x € S5, z € S,, 2" € Sz, if 2* 2 z, then
S VY <4 s(w) (Vu <o ®(x,2°) Bu(x,y, 2,u) = Fv <o Oz, 27)C5(2,y, 2,v))

holds whenever 8% = 1 for S defined via any non-empty set Q0 and any algebra S C 2
together with any probability content P on S.
Further:

1. If 7 is of degree 1, then ® is a total computable functional.

2. We may have tuples instead of single variables x,y, z, u,v and a finite conjunction instead

of a single premise Yu’By(x,y, z,u).

3. If the claim is proved without DC, then T may be arbitrary and ® will be a total functional
on Ss X Sz which is primitive recursive in the sense of Gadel [55] and Hilbert [635].

The proof of the above result can be found in [124].
Remark 4.1.10. We noted in Remark [2.2.11|that a key aspect of the program extraction theorem

for AY[X, (-,)] is that the norm space axioms added to A were purely universal. This is not
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the case for F¥[P]. The monotonicity axiom
VA® B% (A Cg B — P(A) <g P(B))

is not purely universal (due to the hidden quantifiers in <g). However one can show this axiom

is equivalent over F¥[P] to
VAS B532% <q cq(P(A) >r P(B) — (v € ANz € B)),

thus, is of type A. This is a critical feature in the proof of the above program extraction

theorem.

4.2 Quantitative notions of probabilistic convergence

In Section [2.3) we presented various computational interpretations for the convergence of real
numbersE] We shall now look to extend these interpretations in the probabilistic setting. In
this regard, we present a general abstract framework in which one can transfer quantitative
deterministic notions into natural probabilistic analogues. Although the notions we introduce
can naturally be formalised in F“[P] (justifying further the strength of the theory), to preserve
some concreteness and allow for easier comparison with notions from Section [2.3] we opt to
step away from the development of these notions in a formal system and present them in a
normal mathematical setting.

In this section, we shall introduce a number of definitions, which we shall then use freely
throughout the remainder of this thesis. Furthermore, the concepts of learnable uniform and
pointwise rates (c.f. Definition shall be crucial in obtaining our quantitative results in
Chapters [7] and

4.2.1 Quantitative almost sure statements

We start by outlining a general approach to providing quantitative versions of probabilistic
statements. Our approach will allow us to rediscover known quantitative notions, such as
stochastic analogues to convergence and fluctuations, as well as develop new concepts. Fix a
probability space (2, F,P).

Definition 4.2.1. We say that a logical formula p(w,x1,...,2,) with parameters zq,...,x,

and w, a variable taking values in €2, is measurable if for all parameters x1,...,x,, we have

2Some of these notions (rates of convergences and bounds of the fluctuations, for example) naturally lift to
sequences taking values in general metric spaces.
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{w e Q: p(w,zy,...,2,)} € F. For such a measurable formula, we write ¢(zq,...,2,) =
{weQ:plw,x,...,x,)}
If p(w,n) is a measurable formula, with n € N, we define Inp(n),¥np(n) € F in the

expected way:

Inp(n) = U e(n) and Vnep(n):= ﬂ o(n).

neN neN

The following straightforward facts will be used repeatedly:

Lemma 4.2.2. Let p € [0,1] and ¢(w,n) be a measurable formula satisfying ¢(n) 2 ¢(n + 1)
for allm € N. Then:

(i) P(Vnp(n)) 2 p <= Yn(P(p(n)) = p).

(ii) P(Vnp(n)) <p <= YA > 03n (P(p(n)) < p+A).
On the other hand, if p(n) C @(n + 1) for alln € N, then:
(it) P(np(n)) <p <= Vn(P(p(n)) < p).

(iv) P(AInp(n)) > p <= YA > 03n (P(p(n) > p— ).

Proof. Parts (i) and (ii) follow directly from the fact that {P(p(n))} is a decreasing sequence

of reals with
lim P(¢(n)) = P(Vrp(n)).

n—r00
If P(WVny(n)) > p then P(¢p(n)) > P(¥Ynp(n)) > p for any n € N, and conversely if P(p(n)) >
p for all n € N, we must have P(Vn¢(n)) = lim, . P(¢(n)) > p. Similarly, for (ii), if
P(Vnp(n)) = lim, . P(p(n)) < p then in particular, for any A > 0 we have P(p(n)) < p+ A
for some n € N, and conversely if for any A we have P(¢(n)) < p + A for some n € N, since
{P(¢(n))} is decreasing we have P(Vn¢(n)) = lim, . P(¢(n)) < p+ A for all A > 0, and
thus P(Vn p(n)) < p. Parts (iii) and (iv) follow by negating both sides of the implications and
applying (i) and (ii) to the complement of p(n). O

An important feature of the deterministic notions we study that allows us to obtain quan-
titative stochastic analogues is that they satisfy a monotonicity property:

Definition 4.2.3. A measurable formula A(w,n, m) with n,m € N is said to be monotone if
n <n' and m’ < m implies that A(n/,m’) C A(n,m).

We are almost ready to prove a key general theorem to obtain quantitative stochastic ana-

logues of important deterministic notions. We first need a lemma from [5].
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Lemma 4.2.4. For a sequence of events {B,,} and any A > X > 0, if for any ' : N — N there

exists an N such that

P(Vn < N3k € [n; F(n)] Br) < X
then P(B,,) < X for some n.

We delay the proof of this result to Section [£.2.3] where we present a formal proof of this
result in F¥[P| with our Theorem allowing us to justify the complexity and uniformity of

the bounds extracted in [5] for this result. We now have the following:

Theorem 4.2.5. For a measurable monotone formula A(w,n, m) with n,m € N, the following

statements are equivalent:

(a) Almost surely, there exists n such that A(n,m) does not hold for any m > n, that is:

P(3nVm A(n,n +m)) = 1.

(b) For any X\ > 0 there exists n € N such that for all m € N

P(A(n,n+m)) < A

(¢c) For any A >0 and g : N — N there ezists n such that

P(A(n,n+ g(n))) < A.

(d) For any A\ >0 and g : N — N there exists N such that

P(Vn < N A(n,n+g(n))) < A

Proof. The equivalence of (a) and (b) follows through repeated applications of Lemma [£.2.2]
Specifically, using the monotonicity property of A and Lemma [£.2.2] (iv) applied to ¢(n) =
Vm A(n,n +m)¢ (and replacing > 1 — XA with > 1 — \), is equivalent to

VA > 03InP(Vm A(n,n+m)¢) > 1— A\
Now using (i) applied to ¢(m) := A(n,n + m)°, this is equivalent to
VA > 03InVYmP(A(n,n+m)°) >1— A

which is equivalent to

YA > 03nVmP(A(n,m)) < A
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Now, to demonstrate the equivalence between (b) and (c), (b) being false is equivalent to
the existence of A > 0 and g : N — N such that

VnP(A(n,n+g(n))) > A

which is then the negation of (c). That (c) implies (d) is clear. To prove (c) from (d), we apply
Lemma |4.2.4] Fixing A and g and defining

B? .= A(n,n + g(n))

n

it suffices to show that for some 0 < M < A, for all F': N — N there exists N such that
P(Vn < N3k € [n;F(n)] By) < \.
But using monotonicity of A by which we have

dk € [n; F(n)] Bl = 3k € [n; F(n)] A(k, k + g(k))
C Jk € [n; F(n)] A(n, k + g(k))
C A(n,n+ F%(n))

for F'9(n) := max{k —n+ g(k) | k € [n; F(n)]}, it suffices to show that
P (Vn < N A(n,n+ F9(n))) < X

for any F', and the existence of such an N then follows from (c). O

We now arrive at the following definitions, each giving a general quantitative meaning to

the measurable formula InVm > n A(w,n, m)® occurring almost surely.

Definition 4.2.6. Let B := 3n¥m > n A(w,n, m) be a measurable formula. Then:

(a) A (direct) rate for B is any function f : (0,1] — N satisfying
PEm = f(A) A(f(A),m)) < A
for all A € (0,1].
(b) A uniform metastable rate for B is any functional ® : (0,1] x (N — N) — N satisfying
In < P\, g) P(A(n,n+ g(n))) < A
for all A € (0,1] and g : N — N.
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(c) A pointwise metastable rate for B is any function @ : (0,1] x (N — N) — N satisfying
P(Vn < ®(A, g) A(n,n+g(n))) <A

for all A € (0,1] and g : N — N.

The above allows us to naturally introduce computational interpretations of properties of
stochastic processes.
Let {X,} be a stochastic process. By Lemma [4.2.2] (iv), the property that {X,} is almost

surely uniformly bounded i.e.

sup | X,| < oo almost surely
neN

is equivalent to the statement that for any A\ > 0 there exists N € N such that
P (sup | X | > N> <A
neN

Uniform boundedness is related to the notion of tightness. In particular, it implies that the

sequence { X, } is tight in the sense that for any A > 0 there exists N € N such that
P(| X, > N) <X forallneN.
Tightness is strictly weaker than almost sure uniform boundedness. In particular, whenever

sup E(|X,|) < oo
neN

then {X,} is tight by Markov’s inequality but is not necessarily almost surely bounded:
Ezample 4.2.7. Define {X,,} by

XO = 1
X1 = 2I,1/2, X2 = 21121
X3 = 310,173, Xa = 31[132/3), X5 = 31[2/3,1]

Then E(]X,,|) = E(X,,) =1 for all n € N, and thus {X,,} is tight. On the other hand, for any
N € N, we have

P <suan > N> =1

neN

and so {X,,} is almost surely unbounded.
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Definition 4.2.8. Let {X,,} be a stochastic process:

(a) Any function ¢ : (0, 1] — R satisfying

neN

P (sup | X, | > qb()\)) < A forall A € (0,1]
is called a modulus of uniform boundedness for {X,}.
(b) Any function ¢ : (0,1] — R satisfying
P(| X, > o(N) <A forall A€ (0,1] andn € N
is called a modulus of tightness for {X,}.

In particular, any modulus of uniform boundedness is also a modulus of tightness for the same

stochastic process.

Remark 4.2.9. Defining the event sup,,cy |X,| > ¢(A) requires the use of infinite unions. How-
ever, the event is equivalent to Vm 3In < m (] X,| > ¢(\)) and so Lemma implies that for
all A € (0,1], ¢ satisfying

P (sup | X, | > gb()\)) <A

neN

is equivalent to ¢ satisfying
Vm (P (In <m|X,| > o(N) < A)

and the latter only makes use of finite unions and is thus formalisable in F“[P]. We, however,
opt for the former (and as we continue the more infinitary versions of certain notions in this

regard) to ease our ability to work with them in the informal context they are presented in.

By a simple application of Markov’s inequality, we obtain the following:

Lemma 4.2.10. Suppose that
supE(| X,|) < M

neN

for some M > 0. Then {X,} is tight with modulus ¢p(\) := M /.

Example 4.2.11. If {X,,} is a nonnegative supermartingale with sup, .y E(|X,|) < M, then it is
both tight and almost surely uniformly bounded, with a modulus ¢(A) = M/X in both cases.
The latter follows from Ville’s inequality (Theorem [2.4.25)), whereby

M
PlsupX, >N | < —.
(neg ) N
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The property that, almost surely, the stochastic process {X,,} converges is equivalent to
P(Vk € NInV¥mVi,j € [n;m](|X; — X;] <27%) =1
and Lemma implies the above is equivalent to
Vk € NP(3nV¥YmVi,j € [n;m](|X; — X;| < 27%)) = 1.
This has exactly the form of Theorem [£.2.F] (a) for
Alw,n,m) = 3i,j € [m;m] (| Xi(w) — Xj(w)| > 27F)

where A(w,n,m) will be a monotone measurable formula and also A(n,m) = 0 for m < n.
Therefore, Theorem applies in this case, and we arrive at the following definitions:

Definition 4.2.12. Let {X,} be a stochastic process:

(a) Any function ¢ : (0, 1] x (0,1] — R satisfying
P(3i,7 = (A e) (| Xi = X;| = €)) < A
for all A\,e € (0,1] is called a rate of almost sure convergence for {X,}.

(b) Any functional ® : (0,1] x (0, 1] x (N — N) — N such that for all \,e € (0,1]and g : N - N
there exists n < ®(\, g, g) satisfying

P(3i,j € [nin+gn)](1X; — X;| > €)) <A

is called a metastable rate of uniform convergence for {X,}.

(c¢) Any functional @ : (0, 1] x (0,1} x (N — N) — N such that for all \,e € (0,1} and g : N - N
B(Vn < B(\,2,g) 3, € [+ gm](1X: — X, > €)) < A

is called a metastable rate of pointwise convergence for {X,}.

As in the deterministic case, each of these definitions has their corresponding analogues

regarding convergence to a fixed random variable.

Remark 4.2.13. The property that

Ve, A > 03nP(3i,j > n(|Xi — X;| > €))
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is known as almost uniform convergence and the equivalence to almost sure convergence (a
result we demonstrate in Theorem {4.2.5)) is attributed to Egorov. Thus, our computational

interpretation of almost sure convergence is actually one for almost uniform convergence.

The previously introduced definitions are not new. The first is a rate of convergence for

lim P (sup(|Xi - X;| > 5)) =0
n—=oo  \jj>n
and is used throughout the probability theory literature ([75, 120} 145], for example).

The two metastable notions originate from [5]. Specifically, a uniform metastable rate gives
bounds on the A-uniform e-metastable convergence of {X,} for all \,e > 0 and a pointwise
rate generates a A\-uniform bound for the e-metastable pointwise convergence of {X,} for all
Ae > 0.

For a stochastic process {X,,} define

INAXn}(w) == JN@{Xn(w)}H

for each w € §, with Jy{z,} defined as in Section In other words, Jy{X,} denotes
the number of e-fluctuations that occur in the initial segment {Xo,..., Xy_1} of the pro-
cess. The stochastic analogue of total fluctuations J.{ X, }, along with those for |a, §]-crossings
Cn ja,g{Xn} and Cj g{X,}, are defined in the same way.
The property that, almost surely, {X,,} has finite e-fluctuations for each £ > 0, is equivalent
to
P (Vk Jo-r{X,} < 00) = 1.

From Lemma and monotonicity of Jy-x{X,} < 0o in k the above equivalent to
Yk (P (Jy {X,} < 00) = 1)

i.e. for any ¢ > 0, {X,,} has finite e-fluctuations almost surely. This leads to the following

quantitative notion:
Definition 4.2.14. Let {X,,} be a stochastic process. For fixed £ > 0, any function ¢ : (0,1] — R

satisfying
P(JAX,} > o(N) <A forall A e (0,1]

is called a modulus of finite e-fluctuations for {X, }. Any function ¢ : (0,1] x (0,1] — R such
that ¢(-, ) is a modulus of finite e-fluctuations for all ¢ € (0, 1] is simply called a modulus of
finite fluctuations for {X,}.

30ne can easily show that this defines a random variable.
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A modulus of finite fluctuations is just another way of formulating the rate of convergence
of
lim P(J.{X,} >N)=0
N—oo

a quantitative notion that has been widely explored, particularly in the context of martingales
(e.g. [79]).

To express the idea that a stochastic process, almost surely, has a finite number of |a, 3]
crossings for all intervals [a, 8], we need to find a method to encode quantification over all
such intervals in a monotonic manner. The encoding we choose, which informs our definition
of the corresponding modulus, reflects how crossings are utilised in the convergence proofs we
analyse. Specifically, having a finite number of crossings over arbitrary intervals, almost surely,

is equivalent to the statement
P (Vk, M Vo, 8] € P(M,27%) Clag{Xn} < 00) =1

where P(M,1) is as in Definition [2.3.19, Now applying Lemma [4.2.2] noting that the inner

formula is monotone decreasing in both k£ and M, this is equivalent to
Vk, M (P (V[ B] € P(M,27%) Clo g {Xn} < 00) =1). (4.1)

So, for any a < 3, picking k, M such that there exists [o/, 8'] € P(M,27%) with [o/, 5] C [a, ]
establishes that P(Clo,5{Xn} < 00) = 1. Thus, we have (4.1)) is equivalent to

Yo, > 0 (P(C[a,ﬁ]{Xn} < OO) = 1).

The above discussion yields the following quantitative definitions:

Definition 4.2.15. Let {X,} be a stochastic process:

(a) For fixed a < §, any function ¢ : (0, 1] — R satisfying
P (Clag{Xn} > ¢(N)) <A forall X € (0,1]
is called a modulus of finite [a, §]-crossings for { X, }.
(b) Any function ¢ : (0,1] x (0,00) x N — R satisfying
P (3o, ] € P(M,1) Clapp{ Xa} = ¢(A, M, 1)) < A

for all A € (0,1], M € (0,00) and [ € N is called a modulus of finite crossings for {X,}.
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Lemma 4.2.16. (i) If ¢ is a modulus of finite crossings and o < 3, then () := ¢(\, M, 1)
is a modulus of finite [, 5]-crossings, for M, such that there exists [/, B'] C [«, 5] with
[, 5] € P(M,]I).

(11) If ¢up is a modulus of finite [, 5]-crossings for all o < B, then

s = max {0 (7) [0, € POLD |

is a modulus of finite crossings.

Proof. The first part is clear, for (ii) we observe that

P (3l 8] € POML,D) Clap{Xa} 2 YA M, 1)
< Y P (Cag{Xa} =00\ M)

[, B]€P (M)
< Y P(Cla{Xa} = 6as (WD)
[0, B]€P (ML)
A
< ¥ e
(o, B)€P (ML)
where for the last step we recall that P(M, 1) consists of [ intervals by definition. ]

Remark 4.2.17. Just as in Lemma [4.2.10], Markov’s inequality gives us concrete moduli for the
above when the expectation is bounded. For example, if 7 : R x R — (0,00) is a function
satisfying

E(C[a,b’]{Xn}) < 7'((1, 6) (42)
for all o < 3, then ¢jo5/(A) := 7(v, 8)/A is a modulus of finite [, B]-crossings for {X,}, and

similarly for e-fluctuations bounded in mean.

Inequalities of the form (4.2)) are known as upcrossing inequalities and are integral tools in
establishing the convergence of stochastic process in Martingale theory [35]. Such inequalities
offer further computational content than just moduli of finite crossings, which we exploit in

Chapter [ To this effect, we introduce the following definition.
Definition 4.2.18. Any function ¢ : (0,00) x N — R satisfying

E [Clag{Xn}] <¥(M,1)

for all M,l and [a, 5] € P(M,1) is called a modulus of Ly-crossing for {X,}.
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4.2.2 Learnable rates

Recall in the case of deterministic convergence, ®(e,g) := §®©)(0) is a rate of metastability
for a sequence of real numbers {x,} iff b is a bound on the fluctuations for {z,} (see Section
2.3.2). It turns out that the metastable rates for almost sure statements in Definition [4.2.6|

correspond to interesting measures of fluctuations for random variables.
Definition 4.2.19. Let B := InVm > n A(w,n,m)° be a measurable formula. A function
¢:(0,1] - Nis:

(a) a uniform learnable rate for B if
In < p(AN) P(A(an, b,)) < A

for any A € (0,1] and a9 < by < a; <b; < ...

(b) a pointwise learnable rate for B if
P(vn < ¢(A) Alan, b)) < A

for any A € (0,1] and ag < by < a; <b; < ...

Observe that a uniform learnable rate is a pointwise learnable rate, and we shall see in
Example 4.2.24] that there are cases where this implication is strict. We shall now see that
(uniform) pointwise learnable rates correspond directly to (uniform) pointwise metastable rates,

analogous to the deterministic case with the correspondence between bounds on the fluctuations
and rates of metastability (c.f. Theorem [2.3.16]).

Lemma 4.2.20. Let B := In¥m > n A(w,n,m)¢ and ¢ : (0,1] — N be some function. Then
(N, g) = §gPN(0) for §(n) ;== n+g(n) is a (uniform) pointwise metastable rate for B iff ¢(\)

a (uniform) pointwise learnable rate for B.

Proof. For the uniform case, in one direction we define a,, := §™(0) and b,, := g™V (0). Then

if g®™)(0) is not a uniform metastable rate then
Vn < (A) P(A(an, bn)) = A

so ¢()\) is not a uniform learnable rate. In the other direction, we define g in terms of ay <
bo < a; < b <...asin Lemma and if ¢(A) is not a uniform learnable rate then since
for any n < §gM(0) = byny_1 < ag) we have n < a,, and b,, = n + g(n) for some m < ¢(N),
and since A(am, by) C A(n,n+g(n)) it follows that P(A(n,n+g(n))) > A for all n < §*™)(0).

The pointwise case is entirely analogous, with additional details needed to run the argument

pointwise. For the first direction, defining a,, b, in the same way, we note that if w € A(n,n +
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g(n)) for all n < §@¢M)(0), then in particular w € A(ay,b,) for n < ¢()), and so if gl®™)(0) is

not a pointwise metastable rate then
P(Vn < ¢(A) A(an, ba)) = P(vn < §@N(0) A(n,n + g(n))) > A
where we must also note that for any n < ¢(\),
P(A(an,bn)) = P(¥n < $(X) A(an, ba)) = A

and thus a,, < b,. In the other direction, we note that if w € A(a,, b,) for all n < ¢(\), defining
g in the same way as the uniform case, for any n < §(¢*)(0) there exists m < ¢()\) such that
w € Alam,bn) € A(n,n + g(n)), and so w € A(n,n + g(n)) for all n < §¢M)(0), and thus if

®(A) is not a pointwise learnable rate then
P(¥n < g9™(0) A(n,n + g(n))) > P(¥n < 6(A) Alan, b)) > A

from which we obtain our contradiction. OJ

We, therefore, have the following concrete definitions.

Definition 4.2.21. Let {X,} be a stochastic process:
(a) Any function ¢ : (0, 1] x (0,1] — R satisfying

dn < oA, e)P (30,5 € [an; 0] (| Xi — Xj] > ¢€)) < A
for any e, A € (0,1] and ap < by < a3 < by < ... is called a learnable rate of uniform

convergence.

(b) Any function ¢ : (0,1] x (0,1] — R satisfying
P(Vn < ¢, e) i, j € [an; bn] (| X — X;[ 2 €)) <A

for any e, A € (0,1] and ag < by < a3 < by < ... is called a learnable rate of pointwise

convergence.

Remark 4.2.22. By Lemma [4.2.20] a learnable rate of uniform convergence ¢(\, €) corresponds
to the metastable rate of uniform convergence ®(\, ¢, g) = gI**)D(0) and similarly for point-

wise convergence.

Remark 4.2.23. One can easily show that a modulus of finite fluctuations is a learnable rate of

pointwise convergence since for all ¢ € (0,1], N > 0 and ag < by < a3 <b; < ...,
{w:Vn < N3i,j € ay; b)) (| Xi(w) — Xj(w)] > ¢€)} CTH{w: JA{X,}(w) > N}.
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However, it is currently unclear whether the converse holds. A pointwise learnable rate is not

always a uniform learnable rate:

Ezxample 4.2.24. Let C be the class of nonnegative stochastic processes { X,,} that are monotone
and uniformly bounded above by 1. These can experience at most 1/e e-fluctuations, and
therefore, a modulus of finite fluctuations and hence learnable rate of pointwise convergence

for any such process is given by
1

Suppose now that ¥(\, €) is a learnable rate of uniform convergence that applies uniformly in

C,i.e. (), ¢e) is a learnable rate of uniform convergence for any {X, } € C. Then we claim that
— <P 4.3
)\g — w( ? E) ( )

for all e, A € (0,1]. Suppose for contradiction that there exist e, A € (0, 1] on which (4.3)) fails,
where for simplicity we assume that e = 1/M and A = 1/N for some M, N € N. We define a
stochastic process {X,,} on the standard space ([0, 1], F, 1) and in terms of these parameters

as follows: First, define the sequence of reals {z,} by

0 ifn=20
Tpi=qi/M if(1—1)N<n<iNfori=1,....M
1 itn>MN

so that we have 2,41 —2; = 1/M for j =iN and i =0,...,M — 1, and 2,41 — z; = 0 for all
other j € N. Now letting Iy, ..., Iy_1 represent a division of [0, 1] into N equal partitions, we

define

0 ifn<k
Xn(w) := for w € 1.
Tp—p Otherwise

Then analogously to the situation with {z,}, for k¥ = 0,...,N — 1 and w € I; we have
Xjt1(w) — Xj(w) =1/M for j =iN+kandi=0,...,M — 1, and X4 (w) — X;(w) = 0 for
all other 5 € N. This means that for all 7 < M N — 1, there is exactly one £ =0,..., N —1 for
which X;11 — X; = 1/M on I, and therefore

P(1Xj — Xjal =€) = A
for all Vj < (1/A\e) — 1. But since (4.3)) fails, we must have

3 <1/ Ae) P(IX; = Xju| =€) <A
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contradicting that this is a learnable rate of uniform convergence for {X,}, and thus a rate
that applies to all sequences in C. This example also demonstrates that it is possible that a
modulus of finite fluctuations is not a uniform learnable rate of convergence. Furthermore, in
this example, it is the case that a uniform learnable rate is a modulus of finite fluctuations, but

it is unclear whether this holds in general.

4.2.3 A proof-theoretic analysis of the relationship between point-

wise and uniform metastability

We already know that metastable uniform and pointwise convergence are equivalent by Theorem
4.2.5] In this section, we investigate their quantitative relationship from a proof-theoretic
perspective. It is clear that a rate of metastable uniform convergence is a rate of metastable
pointwise convergence. However, obtaining a rate of metastable uniform convergence from a
rate of metastable pointwise convergence appears not to be so straightforward. The central

result of [5] was the following:

Theorem 4.2.25 (Avigad, Dean & Rute, Theorem 3.1 of [5]). For every e >0, A > X >0
and functional My : (N — N) — N, there is a functional I'(e, \, N, M) : (N - N) — N such
that whenever

P(vn < My(f1)3i,j € [n; L(n)](1X; = Xj| = €)) < X (4.4)

for all fi : N — N, then for any fo : N — N there exists some n < T'(e, \, N, M7)(f2) such that
P(3i,j € [m; Ho(m)(1X: — X;| > £)) < A (45)

Theorem {4.2.25| immediately provides passage from metastable pointwise to uniform rates:

Corollary 4.2.26. Suppose that ® is a metastable rate of pointwise convergence for {X,} and
let T be the construction from Theorem[4.2.25. Then, a metastable rate of uniform convergence
s given by
U\ e g):=T (5, A, %, M1“> (9)
where g(n) :==n+ g(n) and
M1)\76<f1) = (%75a fl)

for fi(n) == fi(n) —n if fi(n) > n and fi(n) := 0 otherwise. With T from Theorem .

Proof. Fixing \,e > 0, the functional M, satisfies 1} for X' := \/2, noting that n+ fi(n) =
fi(n) unless fi(n) < n, in which case 3i,j € [n; f1(n)](|X; — X;| > ¢) and Ji,j € [n;n +
fi(n)](]X; — X;| > ) are both empty. Thus by Theorem , for any g : N — N there exists
some n < V(A ¢, g) satisfying for fo := g, and since \,e > 0 are arbitrary, we are
done. O
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The precise construction of I' in [5] uses bar recursion (as presented in Section [2.2.1)).
The complexity, as well as the observed uniformities of their bounds, can be justified because
Theorem can be formalised in F“[P)].

Most of the heavy lifting of the proof of Theorem is Lemma [4.2.4] from which a
careful analysis of its proof reveals a lot.

We first need the following lemma:

Lemma 4.2.27. The system F“[P| proves:

VAﬁmhkﬁaAﬂvnO<m><(314@)r1(iju@> ) <R2—k>.

Proof. We reason in F¥[P]. Let A%©) and k° be given. At first, note that Proposition [4.1.7]

implies that
n N
< 2"“) :

Y P(AD®E) = Y P(AD()

=0 =0

—~
*
~—

ANVn (nZN—>

Take such an N and let n be arbitrary. If n < N, then

UA@m(UA@):@

and so by extensionality of P, we get

P(UA@m(UA@)):o

and are done. So suppose n > N. Then by (x), we get

Y B(AD)E) - Y B(AT )| < 27
Since all the (A1)(¢) are disjoint (by definition of A7) and since we have
Jane =46



for any j by finite additivity and extensionality of P. Thus, we, in particular, have

P <O A(z’)) ~P <LNJ A(z’)) <27k
and since n > N implies
Jaa < Jaw,
we obtain
P (O A(i) N (LNJ A(@')) ) =P (O A(z’)) ~P (Cj A(z’)) <27k
by Proposition m; h h . O

We now demonstrate that Lemma can be formalised in F“[P]. Observe this Lemma

can be formalised as:
Theorem 4.2.28. The system FY[P] proves:
F) F(m)
VASO A0 40 00 >0 w3’ | VE [P ﬂ U A(j) | <g 27" | = P(A(n)) <g 27

m=0 j=m

Proof. Let AS© A0 49 and v° with v > u be given and suppose

So, by the previous Lemma [4.2.27| applied to the sequence of events f,i(o) defined by f,,(k) =
A(k 4+ m), we have

Vm3NVn (IP (nom A(i) N ( OmA ) ) %)

and so, in particular

Vm3N > mVn >m (]P’ (0 A(i)N (U A(z)) > < %) .

Thus, using AC (which follows from DC) there exists a function F' such that for all m and
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c

It is now easy to see that for this function F', we have

M(F) M
AM(F) <€ ) U Al
m=0 i=m
M(F) F(m M(F) [M(F) F(m) ¢
<l N UA vl (U Aaon | U 46)
m=0 j=m m=0 i=m j=m

and so, by the sub-additivity and monotonicity of P, we derive

M(F) o—u _ 9—v
PAM(F)) <27+ > S <2
m=0
and so we can take n := M (F') and the result follows. O

Remark 4.2.29. Theorem [4.1.9|tells us that since the above theorem can be formalised in F*[P],
we can extract uniform computable bounds. In particular, the existence of a computable bound
on the existential quantifier on n can be guaranteed to exist a priori. Furthermore, the bound
can be guaranteed to be independent of the content space and the sequence of events, which
matches exactly the properties of the bound explicitly calculated in [5]. Furthermore, an
analysis of the above proof through Theorem [4.1.9] would result in a bound of bar recursive

complexity due to the use of AC.
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Chapter 5

Proof-theoretic transfer principles and

Kronecker’s lemma

In Chapter [0, we present various quantitative results concerning the Strong Law of Large
Numbers. Our motivation for investigating such results was that a classical application of
the Robbins-Siegmund theorem (which we give a quantitative version of in Chapter |8)) is Kol-
mogorov’s Strong Law of Large Numbers (c.f. [I41]). A key result in obtaining many results
concerning the Laws of Large Numbers is Kronecker’s lemma. Thus, if one is to analyse such a
result quantitatively, a computational interpretation of Kronecker’s lemma is required. So, the
author was led to investigate the computational content of Kronecker’s lemma.

Kronecker’s lemma is a statement about the convergence of sequences of real numbers, and
the way it is applied in the context of the Strong Laws of Large Numbers is to lift this result to
the probabilistic setting (we make precise what we mean by this in the coming section). Thus,
to apply a computational interpretation of Kronecker’s lemma to the Strong Laws of Large
Numbers, one must lift the deterministic computational content to the stochastic setting. The
author noticed that such lifting was not completely trivial and was only possible because the
computational content of Kronecker’s lemma for sequences of real numbers was incredibly
uniform. So, the author generalised their quantitative result for the probabilistic analogue
of Kronecker’s lemma to other deterministic statements whose computational interpretations
shared similar uniformities. This generalisation was first obtained in collaboration with Pischke
in [124] for bounded random variables in the context of the formal system introduced in the
previous chapter. The requirement for boundedness was then removed by the author in [122].

This chapter presents the author’s computational investigation of Kronecker’s lemma and
the two transfer results for lifting the computational content of deterministic results to their
stochastic analogue (one of himself and the other, in collaboration with Pischke). We start
in section [5.1] where we introduce Kronecker’s lemma and the problem of obtaining a compu-

tational interpretation of its stochastic analogue. We then present the transfer result of the
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author and Pischke for bounded random variables, thus providing a strategy for obtaining the
computational content for the stochastic analogue of Kronecker’s lemma, with the additional
requirement that the random variables were bounded. We then continue in Section [5.2] where
we investigate the computational content of Kronecker’s lemma. We solve the Dialectica inter-
pretation of the statement of Kronecker’s lemma and use this to obtain a result that converts
rates of (metastable) convergence in the premise of the theorem to rates of (metastable) conver-
gence in the conclusion. We then justify our metastable rates through a Specker construction,
like that of Example 2.3.3] and investigate the proof-theoretic strength of Kronecker’s lemma
in light of the reverse mathematics program [147]. Lastly, motivated by our computational
interpretation of Kronecker’s lemma, we give a transfer result that does not require the random
variables to be bounded.

We note that the computational result for the Laws of Large Numbers obtained in Section

6.2/ shall rely on the computational interpretation we give to Kronecker’s lemma in this chapter.

5.1 Quantitative transfer principles

A common step in establishing results in probability theory concerned with the probabilistic
convergence of sequences of random variables is to use deterministic results about the conver-
gence of sequences of real numbers and then, through pointwise arguments, obtain a probabilis-
tic analogue of these deterministic results. An example of such a result is Kronecker’s lemma,

which states:

Theorem 5.1.1 (Kronecker’s lemma). Let {z,} be a sequence of real numbers and 0 < ay <

ar < ... be such that a,, — oo. If Y 2 x; < oo, then

1 n
— E a;r; — 0
(0

=0

as n — oQ.

Through pointwise arguments, one can easily establish the probabilistic analogue of the

above result, that is:

Theorem 5.1.2 (Probabilistic Kronecker’s lemma). Let {X,} be a sequence of real-valued

random variables and 0 < ag < ay < ... be such that a, — oco. If Zfio X; < 00 almost surely,

then
1 n
n i=0

almost surely.
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A natural question is whether lifting computational content from the deterministic theorem
is also as easy. It will turn out that this is not the case, and in this section, we shall investigate

when this is possible.

5.1.1 A principle for bounded random variables

Here, we present a general condition on the form of the computational content of deterministic
convergence results that allows us to obtain quantitative versions of their probabilistic analogue.
Furthermore, we demonstrate that F*[P] supports such reasoning.

Concretely, to allow for a discussion of general modes of convergence for real numbers and
random variables, we consider the following abstract formal setup: throughout this section, fix

two IIs-formulas
P(z'9) = Y3V Py(a, b, ¢, x)

and
Q') = vu' IV’ Qo (u, v, w, )

where Py and Qq are quantifier-free formulas which only have the indicated variables free. P and

@ should be interpreted as abstract representations of modes of convergence for the parameter
sequence, x, of real numbers.

For example, we may take
Po(a,b, e, x) = Vi, j° (b <o i, Ni,j <o ¢ = |x(i) — 2(5)] € 0,27), (%)

using the intensional intervals (c.f. Definition[4.1.1]), we can regard the above as a quantifier-free
statement. In that case, P represents the usual Cauchy property for z.

To allow for a discussion of these modes applied to random variables, we extend the system
F¥[P] with four further constants

XUDO) pSOO©) )SO)O)©0)  00)

together with the axioms

Va®, 1°, &, 2% (2 € P(a,b,c) < Py(a,b,c, \n. X (n)(2))),
Va, b°, &, 2% (2 € Q(a,b,c) « Qola, b, c, \n.X(n)(2))),
vn®, 2% (1(n) <o T(n+ 1) AT(n) >r | X (n)(2)|r),

specifying that the properties Py and )y induce measurable sets pointwisely relative to the
sequence of random variables specified by X. Furthermore, we assume that these random

variables are all bounded via a suitable monotone sequence of bounds (i.e. that X as a constant
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is majorized by T[D Since the new axioms are purely universalﬂ Theorem extends to this
system, which we denote by U*“.
In U¥, we can provide a formula that represents the property P lifted to the sequence of

random variables represented by X:

Definition 5.1.3. We say that X satisfies P almost uniformly, and write f’(X) a.u., if
VK, a"36V° (P (P(a, b, c)) <g 27%).

Similarly, we define Q(X) a.u.

If we consider the previous example for Fy given in (%), then by formulating P(X) a.u. in
this case, we recover the notion of almost uniform convergence (see Remark 4.2.13)).

We now provide a relationship between statements of the form

V'O (P(z) = Q(z))
and statements of the form
P(X) au — Q(X) a.u.

which will not only establish an upgrade-type theorem from relations between modes of con-
vergence for sequences of reals to sequences of random variables but also allow for a transfer of
the computational information obtainable for the implication in the premise to the implication

in the conclusion.

Theorem 5.1.4. Provably in U*, given functionals V, A, C" such that

Vo x*, B, u, w(Vn’(z*(n) <o *(n + 1) Ax*(n) >g |z(n)|r) A Po(Aw, B(Aw), Cw, )

— Qo(u, Va*Bu,w,x)),
we can construct V', A',C" such that

V B,k uw(P(P(Aa, BE(A'a),C’a)) <27F = P . V'Bku,w)°) < 27%) .
u,w (P(P(A'a, BE(A'), C'ar)®) < (Q(u u,w)?) < 27F)

«

IThis would be the case if we treated the reals intensionally, via an abstract type. This notion of majorization
will not be equivalent to the majorization of the reals as type 1 objects.
2As well as the fact that the new constants are majorizable.
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Proof. Given such V, A, C and a = (B, k,u,w), we define

A'a := Ar(Bk)uw,
C'a := C1(Bk)uw,
V'Bku := V1 (Bk)u.

Let z be arbitrary with z € Q(u, V' Bku,w)°. By the axioms of Y% and the definition of V', we

have

z € Q(u, V'Bku,w)® +» z € Q(u, V1 (Bk)u,w)*
— 2Qo(u, VT(Bk)u, w, A\n.X (n)(z))

and the latter implies
=Py (A7r(Bk)uw, BE(AT(Bk)uw), Ct(Bk)uw, An.X (n)(z))

using the assumptions on V, A, C' and that 7(n) > | X (n)(z)|. This is, by definition of A", V' C’,
equivalent to
—Py(A'er, Bk(A'r), C'cv, An. X (n)(2))

and thus to
z € P(A'a, Bk(Aa),C'a)".

Thus, we have

Q(u, V'Bku,w)® C P(A'a, Bk(A'ar), C'av)®

as z above was arbitrary, and therefore, we get
P(Q(u, V'Bku,w)®) < P(P(A'a, Bk(A'a), C'a)°)

by the monotonicity of P. This yields the claim. O]

Remark 5.1.5. While this result initially looks rather technical and abstract, there are many
concrete instances, such as Kronecker’s lemma (which we shall see in the following section).
Observe that the conclusion of Theorem [5.1.4]is just a witnessed version of the Dialectica

interpretation of

P(X) an. — Q(X) a.u. (+)

and therefore, this witnessed Dialectica interpretation, in particular, implies (4). In addition,
the conclusion of Theorem [5.1.4] allows for the extraction of quantitative information in the

sense that the functional V' transforms a rate for the premise P(X) a.u. into a rate for the
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conclusion Q(X) a.u. Even further, V' can be constructed from V (from the proof of the result).
The premise of Theorem is essentially the Dialectica interpretation of the statement

vl O(P(z) = Q(x)) (++)

in the sense that the functionals V, A, C' represent realizers for this interpretation with the
additional assumption that these realizers are suitably uniform, depending only on an upper
bound for the sequence z'®. Although one can construct examples where such uniformity
of the realizers is not the case, in practice, for many theorems of the form (++) that have
a semi-constructive proof, such uniform realizers can be given. In particular, this is true for

Kronecker’s Lemma.

We now present a counterexample demonstrating the necessity of the majorizability of the

sequence of random variables in Theorem [5.1.4

Remark 5.1.6. For the above transfer principle to hold, the assumption of the boundedness of
the sequence of random variables is necessary, as the following example shows: Take €2 := N

and let S be the collection of all finite and co-finite subsets of N; i.e.
S :={ACN: Ais finite or A is finite}.

Furthermore, define the probability content P by P(A) = 0 if A is finite and P(A) = 1 if A®is

finite, for all A € S. Now, we consider the two properties

P(z) = Py(z) =0 =0 and Q(z) = InV¥mQy(n, m, z) = InVm(n >q [To](m))

for a sequence z = (z,) of real numbers. Clearly, both P and @ are II3-formulas and are
trivially true for all sequences x. Therefore also P(z) — Q(x) is trivially true. Further, we can
easily give V, A, C that satisfy the assumptions of Theorem [5.1.4, Now, for a fixed sequence of
random variables { X} taking rational values, we have the set Q(n,m) corresponding to Qg is
just

Q(n,m) = {k € N | Qo(n,m, \NL.X,(k)} = {k € N | n >q [Xo(k)]}.

For each n, setting,
X, :N—= N, k~—[klg

yields
Q(n,m)={keN|n>k}

which belongs to S as it is finite. Fj is just represented by the full set N. Therefore, X satisfies

P almost uniformly and does not satisfy @ almost uniformly as any Q(n,m)® has measure 1.
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5.2 The computational content of Kronecker’s lemma

Kronecker’s lemma is a key result in analysis, and its probabilistic analogue, Theorem is
a crucial result in probability theory, typically used to establish Strong Laws of Large Number
(c.f. Chapter @ In this section, we investigate the computational content of Kronecker’s
Lemma by extracting rates of convergence and metastability. Motivated by the uniformity
observed in our computational interpretation of Kronecker’s lemma, we generalise the transfer
result presented in Theorem [5.1.4]

Furthermore, we explore the computability theory of Kronecker’s lemma, investigating cases
in which computable convergence rates for the conclusion of Kronecker’s lemma are impossible

and investigate the proof-theoretic strength of the result via the reverse mathematics program.

5.2.1 Rates for Kronecker’s lemma

We start by giving a proof of Kronecker’s lemma for sequences of elements in a general normed
space (B, ||-][). The proof we present is a fleshed-out version of the proof of Theorem A.6.2 in
[60].

Theorem 5.2.1 (Kronecker’s lemma on B). Let {x,} be a sequence of elements in B and
0<ayp<a; <...besuch that a, — co. If {> " x;} is Cauchy, then

n
1
— E a;T; — 0
Ay, <

=0

as n — Q.

Proof. Let € > 0 be given. Define s,, = Y " ,x;, by our hypothesis, {s,} is Cauchy. Take
M € N such that

£
In = sl < =

for all n > M. We first observe, by summation by parts, that for all n > M,

n -1
1 1
a_ E a;T; - E Qi1 —
™ i=0 Un o
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the right-hand side of the above becomes,

| M-l = =
Sp — — Z(ai—H —a;)s; — — Z(ai—i-l —a;)sy — — Z(ai—f—l —a;)(si — sum)
g Un i hp Un i hr
a = =
< lsn— (1 —M)sMH + = (a —asi|| + || — D (a1 — ai)(si — sur)
Gn n 0 Un i Zar
ays 1= 1 &
<l = sl |22 |3 s = s+ 3 (o — )l sl
On R Uy
£ ays 1= el ea
MSM
-+ + ||— Z(aiﬂ — ai)si +-— Z(ai+1 - CLZ')
1= =M
€ ays 1=
<3 oy — > (aip1 — ai)s
2 an, an “=

Now since M is fixed and {a,} is an increasing sequence that tends to infinity, we can take n
M-1

large enough to ensure || (%[ and ||$ Y iz (aiy1 —a;)si|| are both < £. O

It turns out that the direct computational interpretation that one can give to Kronecker’s
lemma, that is, obtaining rates for the conclusion in terms of rates from the premise, is too
weak to be able to get a computational interpretation of the probabilistic Kronecker’s lemma
(in particular to apply the transfer result presented in Theorem . We need a stronger
result, which can be seen as a finitary quantitative formulation of Kronecker’s lemma similar
to results in [135] 133]. This result will also tell us information about what error in the premise

is required to produce the error we want in the conclusion.

Theorem 5.2.2 (Finitary Kronecker’s lemma). Let {z,} be a sequence of elements in B and
0<ayp<a; <... ForechneN andz >0, define, s, .= . ,x; and f(,,}(x) := min{n €
N:a, > x}.

Now for every function v : QT — N, sequence of natural numbers {z,}, € € Qt and w € N,
if M :=~(5) satisfies, Vi < M (zpr > ||si]]) and

19
o = sull < = (5.1)

for alln € [M,w], then N :=T'(4,1(7,{2n},€) satisfies,
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for alln € [N,w]. Where

c Aa15)%9(5)
o e ) 1 (250}

Proof. We have for each n € [N, w],

M- -1
1 apSm 1
—z <o = sul + 222 4 |2 z z s — allss — su
Qn =0 Qn =0 i=M
€ ays 1 = el — !
MSM
<1 + H — Z Aiy1 — + la Z(ai—H —a;)
L Un i ar
SE—FaMzMJraMZM <e
2 ay, y,

The first line follows from precisely the first three lines in the calculation in the proof of
Theorem m To get the second line, we use ((5.1]) to bound the first term and the fact that
[N,w] C [M,n—1] (since N > M and n < w) and (5.1]) allows us to bound the last term. The

third line follows from the bounding condition of {z,} on {s,} and simplification. O

We can now obtain a quantitative version of Kronecker’s lemma, which translates rates from

the premise to rates for the conclusion.

Corollary 5.2.3. Let {xn}, {an}, {sn}, [{a,} e as in Theorem[5.2.9 and let {z,} be a sequence
of nondecreasing natural numbers satisfying z, > ||s,|| for all n.

Suppose {s,} is Cauchy with rate of metastability ®. Then

1 n
L3
ayp, 4
1=0
converges to 0 with rate of metastability

dapz
Ko {an}{za} (€, 9) = maX{Q,f{an} ( < Q)}

€

where, ) := (ID(E, hg,g,{an},{zn}) and
. danzy
hs,g,{an},{zn}(n> =g (max {na f{(ln} ( c ) })

Proof. Let € > 0,9 : N = N be given. By definition IM < Q = ®(5, he,g (4.} {z.}) sSuch that

with g(n) =n+ g(n).

£
‘Sn—SM| < 4_1
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for all n € [M, e g (o) {23 (M)] C [M, M + he g (a,},{203(M)]. Now letting v(o) = M, for all
o € QT gives, by Theorem

3

(the last inequality follows since M < @ and ff,,}, {an},{2:} are all non-decreasing) and
W = he g fant {23 (M) = N 4 g(N) satisfies

<e€

n
1
— g Qi Ty
a
™ =0

for all n € [N, N + g(N)], so we are done. O

Remark 5.2.4. In light of Theorem [2.3.11], if & above is a rate of convergence, then we get a

rate of convergence to 0 given by the above expression, but with
Q = D(e/4).

Remark 5.2.5. In both Theorem and Corollary we can replace fg,,} by any nonde-
creasing function f* bounding f,,}, that is, satisfying f*(z) > fa,}(z) for all z > 0.

5.2.2 Computability of rates and the reverse mathematics of Kro-

necker’s lemma

We showed in Example that there exist sequences of converging rational numbers that
do not converge with a computable rate of convergence. We constructed a bounded monotone
sequence of rational numbers that converge without a computable rate of Cauchy convergence,
thus demonstrating that general rates of convergences cannot be extracted from any proof of
the monotone convergence principle. A modification of this construction yields a similar result

for Kronecker’s lemmas

Ezample 5.2.6. We can construct a sequence of rational numbers {z,} such that > .~ z; con-
verges, but nLH Yo o(i+ 1)x; converges to 0, without a computable rate of convergence.

Let A be a recursively enumerable set that is not recursive (e.g. the halting set). Let {a,}
be a recursive enumeration of the elements in A. Let z; = 27%. So {z,} is a positive sequence

of rational numbers and we have,
o0 o0

29@522—%’:1.

1=0 =0
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Now suppose, for contradiction, %H Yo o(i + 1)a; converges to 0 with a computable rate of
convergence ¢. We describe an effective procedure to determine whether k£ € A, for all k£ € N.

Suppose, k = a,, with n > ¢(27%), then

1
n—+1

> i+ a <27
=0

which implies,
D (i+Da < (n+1)27
i=0
This is clearly a contradiction, as n > 1 and {x, } are positive. Thus, if k = a,, then n < ¢(27F).

So we can determine whether k € A, by computably searching the first ¢(27%) terms in {a,}.

The above construction demonstrates that a general rate of convergence for Kronecker’s
lemma must depend on a rate of convergence for >~ ° ;.

Following [147], let RCAq be the standard base system of reverse mathematics (the subsys-
tem of second order arithmetic containing only 3¢ induction and A? comprehension) and the
system ACA, which extends RCAg by arithmetic comprehension ]

Here, we shall be working with the language of second-order arithmetic, where we quantify
over variables representing natural numbers and subsets of natural numbers. Furthermore, via

the numerically defined paring function
(m,n) = (m+n)>+m

we can encode the integers, rationals and reals. In addition, as standard, for set variables
X,Y, f €2V f: X — Y is shorthand for

Vi,n,me N((l,n) € fA(L,m) € f—n=m)
and for a formula ¢(f) in the language of second order arithmetic,

Vi X =Y (6(f))

is shorthand for

VIe2N((f: X = Y) = o(f))

3 Arithmetic comprehension is the scheme
IXVn(n e X + ¢(n))

for all arithmetic formulas ¢ (formulas with no bound set variables) without X occurring as a free variable.
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with a similar convention for

f : X = Y (o(f)).

Moreover, we write f(n) = m for (n,m) € f.
In what follows, we need the standard fact that ACAg proves the axiom of choice on arith-

metic formulas. More specifically:

Proposition 5.2.7 ([147]). The axiom of choice for arithmetic formulas is provable in ACAy.
That is, the following holds:

Vn € Ndm € No(n,m) — 3f : N — NVno(n, f(n))

for all arithmetic formulas ¢, without f occurring free. Here ¢(n, f(n)) is shorthand for

Im (f(n) = m A d(n,m))).

Proof. By arithmetic comprehension, we have
Elf € 2N vnam € N((n7m> S f As (¢(n7m) A (\V/mo € N(QZS(TL,T)’L()) —m S mO))))

Taking such an f, one can easily show f : N — N and satisfies the consequence of the implication

in the statement of the result. O

Remark 5.2.8. A direct application of arithmetic comprehension in the proof of the previous

proposition actually yields
3fe2"WneN(ne f+ (3,5 € N(n=(4,5) A(6(i,§) A (Vo € N (63, jo) = 7 < jo))))))

and our stated formula follows.

Now, for sequences of real numbers {z,}, {a,} let

KRON({a,}, {z,}) =Vn e N(0 < a, < aps1) AVm € NIk € N(ap > m)

n 1 n
A ({Z xn} is Cauchy) - — Zaixi converges to 0
ay, “
1=0

i=0
and

RKRON({a,},{zn}) =Vn e N(0 < a, < ap1) AVm € NIk € N(ap > m)

n 1 n
A ({an} is Cauchy) —dg:N—=N (g is a rate of convergence to 0 for . Z aixz) .

=0 =0

Here we use the * 27% formulation of convergence, for example, by ¢ ¢ is a rate of convergence
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to 0 for = 3" a;x;" we mean
i

n

a;x;

VkENVnGN(nZg(k)%

— < 2—’“> :
™ i=0
We have the following:
Theorem 5.2.9. In RCAy we have the following:
(i) For all sequences of reals {z,} and {a,}, KRON({a,}, {z.}).

(i1) ACAq implies, for all sequences of reals {x,} and {a,}, RKRON({a,},{z.}).

(i11) For all sequences of positive rationals {x,} (RKRON({n + 1}, {x,})) implies ACA,.
Proof. Write s, := Y " ;.

For (i), suppose we have a sequence of reals {a,} that is increasing, positive, and satisfies
VYm € N3k € N(ap > m), as well as a sequence of reals {z,}, such that {s,} is Cauchy.
Now RCA( proves that Cauchy sequences are bounded so that we can take S € N such that
Vn € N(Js,| < S). Let k € N be given. By the Cauchy property of {s,}, we may take n € N
such that, for all m > n we have |s,, —s,| < 27%2. Now taking W such that ay > 2**2a,,S and
following the proof of Theorem [5.2.1| implies that for m > max{W,n}, ‘ﬁ Yo aixi‘ <27k

For (ii), we have that for an increasing, positive sequence of reals {a,} satisfying Vm €
N3k € N(ap > m), and a sequence {x,} with {s,} Cauchy, part (i) implies that in RCAq we

can prove ai Yoo aiz; converges to 0, and the result follows from an application of the axiom

of choice on arithmetic formulas.

For (iii), we demonstrate that we can construct the range of a given one-to-one function
f N — N, and the result follows from [147, Lemma III.1.3]. Take such an f: N — N and let
z; =277 Then, since RC A, proves that monotone bounded sequences are Cauchy, we have
{s,} is Cauchy. Therefore, by (RKRON({n + 1}, {z,})), we have g : N — N satisfying

1 n .
; —f(3) —k
VkGNVn€N<nZQ(k3)—>n+1i§:0(2—|—1)2 <2 )

One then has that for all k € N,

(Fn (f(n) = k)) < Gn < g(k) (f(n) = k), (5.2)

the backwards implication is clear. For the forward implication, if we do not have (In <
g(k) (f(n) =k)) but (In(f(n) = k)), then (In > g(k) (f(n) = k)), and for such an n, we have

n

- (it 1)2770 < 97k = 9=/
n+ 1=0
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a contradiction. Thus, (5.2) and A comprehension implies 3X € 28Vk € N(k € X «
(In (f(n) = k))) and the result follows. O

Remark 5.2.10. Example demonstrates that when we assume that {z,} is nonnegative, a
general computable rate of convergence for Kronecker’s lemma, which depends on a computable
bound for .7, x;, cannot exist.

However, we have seen in Theorem that if {a,} is a nondecreasing sequence of non-
negative numbers bounded above by L > 0, then

®(e,g) = gL<)(0)

is a rate of metastable convergence for {a,}.

When {z,} is a nonnegative sequence, the partial sums will form a nondecreasing sequence.
So, although we cannot hope to find a rate of convergence for i Yo gaix; — 0 that just
depends on a bound for »"° ;, such a bound would give us a rate of metastability for the
convergence of the partial sums of {)°"  x;} and we can use Corollary to obtain a rate
of metastability for ain Yo gaiz; — 0.

5.2.3 A transfer principle for almost surely finite random variables

One can weaken the boundedness assumption in Theorem [5.1.4l However, random variables in
F¥[P] are treated as objects of type 1(2), and a constant majorizes such objects in this system.
Therefore, Theorem [4.1.9, extended to U“, only guarantees bound extraction for theorems
regarding bounded random variables. And so any improvement of Theorem that weakens
the boundedness assumption will result in no improvement if used alongside Theorem [4.1.9]
However, such an improvement is still possible, and we shall present it in this section. For better
clarity, we present this result in regular mathematical terms. That is, we do not formalise this
result in an extension of F*[P]. As such, we start by presenting notions from Section in
informal terms.

For a sequence of real numbers {x,} fix the two II3-formulas
P({x,}) = Va3b°Y Py(a, b, ¢, {x,})

and

Q{zn}) = VeIV Qo (u, v, w, {z,})

where Py and () are quantifier-free.

Now, given a sequence of real valued random variables { X, }, we say {X,,} satisfies P almost
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uniformly, and write P({X,,}) a.u, if
VE®, "3V (P (Po(a, b, ¢, {X,})°) <27%).

Q({X,}) a.u is defined similarly.
Now define the majorizability relation {7,} 2 {z,} by,

{m} Z2{z,} =V e N (141 > T ATy > |24]).

With these notations, Theorem states:

Theorem 5.2.11. Given functionals V, A, C such that for all sequences of real numbers {x,}

V{Tn}, Bv U, w ({Tn} Z {x'ﬂ} N PO(A(M)v B(A(w))v C(W)v {In}) — Q0<u> V({Tn}v B? U’)v w, {xn})) )
————

w

(where we quantify over all sequences of natural numbers {t,} ) then for all sequences of bounded

random variables {X,}, we can construct V', A',C" such that

vV B, k;u, w(P(Py(A'(a), B(k, A'(a)),C"(a), {X,})F) < 27F

= P(Qo(u, V'(B, k,u), w, {X,})) <27F)

Furthermore, the functionals V', A’, C" can be constructed from the proof, and depend on'V, A, C
and also on {X,,}, via a nondecreasing sequence of natural numbers {Z,} witnessing the bound-
edness of { X, }, that is, satisfying for every n € N and w € Q, we have Z,, > | X, (w)].

If we take
Py(a,b,c,{x,}) :=Vm,n € [b; ] Zxk - Zxk <27
k=0 k=0
and
1 n
sy Uy ) n ::v € ; - S 2—u
Qo(u,v,w,{x,}) n € [v;w) o ;ak:pk

with the sufficient assumptions on {a, }, Kronecker’s lemma becomes:

{en} (P({zn}) = Q({Xn}).

and the probabilistic Kronecker’s lemma is

P{X,}) au — Q{X,}) au.
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Thus, from the proof of Theorem [5.2.2] taking

A{m.}, Byu,w) :=u+2
CH{m}, B,u,w) :=w

B(u+2)

V({Tn}> Ba u) ‘= max B(U + 2)7 f{an} 2u+2aB(u+2) Z Ti
1=0

with fr,,) as defined in Theorem [5.2.2] allows the premise for Theorem to be satisfied.
The proof of Theorem (given in the formal system as Theorem can be used to obtain
a quantitative version of the probabilistic Kronecker’s lemma for bounded random variables.
However, the computational solution to Kronecker’s lemma we obtained contained further uni-
formities that allow us to reduce the boundedness condition; that is, the functional A, C' and
V' are uniformly continuous in their first argument and, in particular, all have a modulus of
continuity given by M (B, u,w) := B(u+2), that is for all sequences {7,\} and {72}, B: N — N
and u,w € N if we have 7} = 72 for all n < M(B,u,w) then V({7'}, B,u) = V({72}, B,u)
with the same holding for A and C' (the modulus of continuity for A and C' is the constant
0 function as these functionals are independent of {7,,}). This arises in Kronecker’s lemma
because the functionals A and C are independent of {7,,} and thus are trivially uniformly con-
tinuous. Although such a uniform solution is not guaranteed to exist in general, this tends to
be the case when one obtains quantitative results on the implications between two convergence
statements. Typically, the error that one must apply the premise (A) and how far one must
apply the premise (C') does not depend on the sequence. Furthermore, when the rate for the
conclusion (in terms of the rate for the premise) does depend on the sequence, it only depends
on a finite initial segment of the sequence, thus guaranteeing the uniform continuity require-
ment (see [100, Remark 3.5] and [137, Remark 3.2] for recent examples of this phenomenon in
analysis.)

For such a solution, we have the following general transfer principle:

Theorem 5.2.12. Suppose we have functionals V, A,C such that for all sequences of real

numbers {x,}

V{Tn}’ B7 u, w ({Tn} Z {xn} A PO(A(W)7 B(A(w))7 C(W)v {xn}) - QO(U’ V({Tn}v B’ u)v w, {xn})) )
————

w

and A,C and V are uniformly continuous in their first argument, each with a modulus of
continuity M (B,u,w). Then for all sequences of random variables {X,} with a function Z :
N x N — N satisfying

Vk,p € NP <O{|Xi| > Z(k;,p)}) <9k (5.3)

=0
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we can construct V', A", C" in terms of A, B,C,Z, M such that

VB, k,u, w(P(Po(A'(a), B(k, A'(a)), C'(a), {X,})") < 27V

P(Qo(u, V'(B, k,u),w, {X,})) <27F).
Proof. Take V, A,C and M satisfying the premise of the theorem and a = (B, k, u, w). Define
A(a) := A({z,}, B(k), u,w),

C'(a) = C({z.}, B(k),u,w),
V'(B,k,u) .=V ({z,}, B(k),u).

With z, := Z(k+ 1, M(B,u,w)) for all n € N. We have

P(Q0<u> V/<Bv kv u)? w, {Xn})c)

=0

M(Buw)
(Qo(u V/(B,k,u),w {X,})°n | {IXi|>Z(k+1,M(B,u w))})

M(B,u,w)
+P (Qo(u, V(B k,u),w, {X,})°N ﬂ {1X:| < Z(k + 1,M(B,u,w))})

=0

=0

M(Buw)
(Qo(u V/(B,k,u),w {X,})°n () {IXil < Z(k+1,M(B,u w))})
+ 27 (D),

Now, take ¢ € (Q satisfying

M (B,u,w)

=Qo(u, V!(B, k,u),w AX, () A N\ (IX:(0)] € Z(k+1, M(B,u,w))).

=0

For such a ¢, define {7,,(§)} to be an arbitrary increasing sequence of natural numbers such
that as 7, := Z(k+ 1, M(B,u,w)) for n < M(B,u) and |X,,(9)] < 7,(5) for all n. Therefore,
we have {7,(6)} 2 {X,(0)}. Therefore, by unwinding the definition of V' and using the fact
that for all n < M (B, u,w), 7,(§) = Z, so, by the continuity of V' we have V({z,}, B(k),u) =
V({7(6)}, B(k),u) we must have

—Qo(u, V({7 (0)}, B(k), u), w, {X5(0)})
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which implies
~Po(A({7(9)}, B(k),u, w), B(k, A({7u(0)}, B(k), u, w)), C({7a(6)}, B(k), u, w), {X0n(6)})-
Now, by the continuity of A and C, and the definition of A’ and C” we must have,
~Py(A'(a), B(k, A'(@)), C"(a), {Xn(6)})-

Therefore,

M(B,u)
Qo(w, V(B k,u),w AX 10 () {IXil < Z(k+1,M(B,u)}

i=0
C Ro(A(a), B(k, A(av)), C'(ev), { X0 })°
which implies,

M(B,u)
P Qo(u,V’(B,k:,u),w,{Xn})cﬂ ﬂ {lXASZ(/{:—i—l,M(B,U))}

i=0
< P(Py(A'(a), Blk, A'()), C'(a), {X,})") < 276+
so we are done. O

Condition (5.3) can naturally be satisfied if we give a suitable computational interpretation

to the finiteness of random variables.

Proposition 5.2.13. A real-valued random variable Y is finite almost everywhere iff
P(|Y|>m)—0

as m — oQ.

Proof. The events
Ap={weQ: Y (w)|>m}

form a decreasing sequence of events; thus, by the continuity of the probability measure, we

have,
P(A,,) = P (ﬂ Am> =P{w: [Y(w)| = o0})

as m — 0o, and the result follows. O

The above result can also be obtained through an application of Lemma by noting

that the random variable Y being almost surely finite on the element w € 2 is equivalent to

104



the formula IN (]Y (w)| < N) which satisfies the monotonicity requirements. We now have the

following definition:

Definition 5.2.14. R : N — N is a rate of almost sure finiteness if it is a rate of convergence for
P(|Y|>m)—0,

that is, if it satisfies,
Vk e N(P(|Y| > R(k)) <27

Ezxample 5.2.15. If a random variable, Y, is integrable then we have

E(|Y
By > m) <
m
for all m > 0, by Markov’s inequality. Thus,
R(k) :=2"E

is a rate of almost sure finiteness, for all E' € N satisfying £ > E(|Y]).

Remark 5.2.16. Now we have if {X,,} have respective rates of almost finiteness {R,,}, then for

any k € N we can take

i<p p

2—k
Z(k,p) := max R; (—>
in Theorem [5.2.12] as
P p p
P (U{|Xz-| > z<k7p>}) <Y PUIXT > Z(hp))) < SOP({1X] > R /m)}) <2
i=0 i=0 i=0
Furthermore, if there exists a function R : N — N such that
P
vp e NP (U {1X) > R(k:)}) <ot
i=0

we can take Z(p, k) := R(k), for all k,p € N. Such an R can be seen as a modulus of uniform
boundedness as defined in Definition 4.2.8l
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Chapter 6
Quantitative Laws of Large Numbers

The Law of Large Numbers is an important concept in probability theory that makes mathe-
matically rigorous the empirical fact that observed outcomes should get closer to the expected
value as the sample size increases. Theorists such as Bernoulli, Markov, and Khintchine, among
others, obtained such results[]] However, Kolmogorov [102] is credited with the Strong Law of

Large Numbers, which states:

Theorem 6.0.1 (Strong Law of Large Numbers). Suppose Xo, X1, ... are independent, identi-
cally distributed (iid) real-valued random variables with E(|Xo|) < co. Then,

1
n
=0

almost surely, that is, with probability 1.

In what follows, set S,, :== Y ", X;. Variants of the above Strong Law of Large Numbers
commonly studied in the literature are concerned with weakening the identical distribution
assumption in Theorem [6.0.1] which, however, entails that other additional assumptions must
be included if we still want to conclude %” — 0 almost surely. One such variant, concerned with
the case when the {X,} are no longer identically distributed, is the following other classical

result of Kolmogorov:

Theorem 6.0.2 (Kolmogorov’s Strong Law of Large Numbers). Suppose {X,} is a sequence
of independent real-valued random variables with E(X,) =0 for alln € N and

i% < 00. (6.1)

Then % — 0 almost surely.

'For a detailed historical and technical explanation of the Laws of Large Numbers, one can refer to Seneta’s
work [144].
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The direct computational interpretation one can attempt to give to the above theorem is
obtaining computable rates of almost sure convergence to 0 from a suitable computational
interpretation for (6.1). It was observed by the author (through a Specker construction c.f.
Example that this would not be possible given a computable bound for , and one
actually requires the stronger property of a computable rate of convergence for . Assuming
only a bound for or, more generally, a rate of metastability for the sum (noting that the
sequence of partial sums is a monotone bounded sequence, and thus, we obtain a rate of
metastable convergence from Theorem allows us to obtain a uniform metastable rate for
the convergence in the conclusion of Kolmogorov’s Strong Law of Large Numbers.

By application of the ideas presented in Section one can show that % — 0 almost

surely is equivalent to the sequence of real numbers
> 5)

The quantitative content of the Strong Laws of Large Numbers has been studied extensively

P =P (Sup
’ m

m>n

converging to 0 as n — oo, Ve > 0.

in the probability literature, in the form of studying large deviation probabilities, that is, finding
a rate of convergence for the sequence of real numbers {P;_}, for each ¢ > 0 (this is typically
done implicitly through providing an asymptotic upper bound for Prf,a).ﬂ When studying the
quantitative content of the Strong Laws of Large Numbers, in this way, it is common to impose
very strong conditions on the distributions of the random variables. For example, in [42, [145]
Siegmund and Fill determine P, . up to asymptotic equivalence, under the assumptions the
sequence of random variables are iid and that the moment-generating function E(e!*0) < oo
for t in a suitable interval. Furthermore, their rates depend heavily on the distribution of Xj.

Not much work has been done in studying the large deviations without strong conditions,
such as the moment-generating function condition. This may be because, for weaker conditions,
one cannot hope to calculate these probabilities up to asymptotic equivalence. The best we
can hope for are bounds on the large deviation probabilities. In 2018, Luzia [120] showed that
if { X, } are pairwise independent, identically distributed random variables with finite variance,
then for alle >0 and § > 1

pr.—o ([0,

’ n
Furthermore, Luzia gave exact rates for this bound, which were very uniform (they did not
depend on the distribution of the random variables, for example). Luzia obtained his bound in
a fairly ad-hoc manner but loosely following the elementary proof of the Strong Law of Large

Numbers given by Etemadi [41]. We claim that a closer inspection of Etemadi’s proof, in line

%It is clear that having a rate of convergence for P}, for each ¢ is equivalent to a rate of almost sure
convergence.
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with how one analyses proofs in the proof mining program, results in a tighter asymptotic upper
bound. We do not present such an analysis here; however, we instead present an analysis of the
proof of the Strong Law of Large Numbers given in [30], which also gives better bounds than
those in [120], but further allows us to obtain general quantitative results applicable to a vast
number of Strong Laws of Large Numbers in the literature.

This chapter shall detail the author’s exploration of the computational content of the Strong
Laws of Large Numbers. We start in Section [6.1 where we present our construction demon-
strating that computable rates of almost sure convergence in the conclusion of Kolmogorov’s
Strong Law of Large Numbers do not exist given only a bound for the sum in the premise
of the theorem. In addition, we provide a brief outline of the history of the literature on the
quantitative aspects of the Strong Laws of Large Numbers.

Then, in Section [6.2], we provide a computational interpretation for a generalisation of Kol-
mogorov’s Strong Law of Large Numbers on type p Banach spaces given in [I56], through
the construction of uniform metastable rates. Kronecker’s lemma (introduced in Chapter 5]
is a crucial result in the proof of this result. Thus, the computational interpretation for Kro-
necker’s lemma and the transfer strategy of obtaining stochastic results from their deterministic
analogue, which we gave in Chapter |5, shall be needed in this Section.

We conclude this Chapter in Section Here, we provide our quantitative generalisation
of the main result of [30], which results in a tighter asymptotic upper bound than that provided
by Luzia in [I120]. Furthermore, we demonstrate how our general quantitative result allows us

to obtain quantitative versions of various Strong Laws of Large Numbers in the literature.

6.1 Quantitative and computable aspects of the Laws of

Large Numbers

The purpose of this section is to present a picture of the problem of obtaining the computational
interpretation of the Strong Laws of Large Numbers. We start by presenting the computational
ineffectiveness of Kolmogorov’s Strong Law of Large Numbers through a Specker construction.
We then provide an outline of the current landscape of quantitative results concerning the

Strong Laws of Large Numbers in the literature.

6.1.1 Quantitative and computable aspects of the Laws of Large

Numbers

Through a modification of Specker’s construction, Example [2.3.3] we justify that one cannot

obtain a computable rate of almost sure convergence, for the conclusion of Kolmogorov’s Strong
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Law of Large Numbers given just a bound for the sum

o

Var(X,)
>
n=1

Ezample 6.1.1. Let us take a recursively enumerable set, A, that is not recursive. Let {a,} be
a recursive enumeration of the elements in A.

Let {X,,} be an independent sequence of discrete random variables, with distributions given

(
9—an—1 ifx =n—n2-9"1

P(X,=2):={1—2®"1 jfp=_p2 ol

0 Otherwise.

\

Then, one can easily see that,

However, there is no computable function ¢ : QF x Q* — N such that

S—m‘>5>§/\).
m

Ve, A € QT Vn > ¢(e, \) (]P’ (sup

m>n

To show this, let
Ty, = Z k2ot
k=1

and observe that we can write S, = K,, — x,,, with K,, € N.

Suppose there is such a computable function ¢, such that for all e, A € QT and n > ¢(g, \)

1
P (max — S| > 5) <A\
m>n | M
This is equivalent to
1
P(szn —Sm Ss) > 1=,
m
which is equivalent to
1 1 1
P(szn<—€+—xm§—Km§5+—xm)) >1—\ (6.2)
m m m
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We now describe an effective procedure to determine whether £ € N is in A, which will con-

tradict the assumption that A is not a recursive set, leading us to the conclusion that no

computable function ¢ can exist. Suppose M > ¢(%, 27%=1). We have, from 1}

1 1 1 1 1 1
Plvm>¢(=271) =+ =2 < =K, <-4 —z, | | >1—-27%1
2 2 m m 2 m
Now observe
Loy =t EM:k;z—%—l < EM gt L (6.3)
MM T M - et 9’ '

We have that,

implies
LR S ERS
9 T MM = M = Tt

This further implies ﬁK M <1 by 1) which implies X, = —M27* =1 Thus we have,

P(Xy = —M27" )

1 1 1 1 1 1
>P(Vm=¢ _’2_k_1 —st+ =2 < =K <o+ —1,
2 2 m m 2 m

>1—27F1

So, 1—272m~1 > 1—27%1 which implies ap; > k. Thus if M > ¢(5,27%72) then k # ap. Thus
to effectively determine if k € A, it suffices to check if k = a,, for m < ¢(3,27%71) effectively,

which can be done.

6.1.2 Quantitative Laws of Large Numbers in the literature

The study of large deviations in the Strong Law of Large Numbers starts with Cramér’s 1938 ar-
ticle [29], where he determined large deviation probabilities for the sums of iid random variables
up to asymptotic equivalence. Furthermore, in this work, he introduced the moment-generating
function condition (the moment-generating function of the random variables is finite on an in-
terval), which has become a standard assumption in this area.

The subsequent notable work in this direction was in 1960 by Bahadur and Ranga Rao [10],
where they built on Cramér’s work to calculate large deviation probabilities for the weak law of
large numbers up to asymptotic equivalence (again assuming the moment generating function

condition from Cramér).
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Then, in 1975, Siegmund [145] (see also [42]) was able to determine P _ up to asymptotic
equivalence, again assuming the moment generating function condition. Thus, [145] provides
the first quantitative interpretation of the Strong Law of Large Numbers. Furthermore, Sieg-
mund’s bounds heavily depend on the distribution of the random variables.

Not much work has been done to study the large deviations without strong conditions, such
as the moment-generating function condition. This may be because, for weaker conditions,
one cannot hope to calculate these probabilities up to asymptotic equivalence. The best we
can hope for are bounds on the large deviation probabilities. As discussed already, in 2018,
Luzia [120] obtained distribution-independent bounds under milder assumptions on the random
variables.

Work has been done to study the large deviation probabilities for sequences of random
variables that are not necessarily identically distributed. In 1943, Feller was able to gener-
alise Cramér’s 1938 article to random variables that are not necessarily identically distributed;
however, his assumptions were too restrictive (he assumed the random variables only took val-
ues in finite intervals) that the result was not a complete generalisation of Cramér’s. Petrov
[128], in 1954, was able to provide a full generalisation of Cramér’s result and has been able
to strengthen this result (by relaxing the moment generating function condition) a further two
times, with the most recent in 2006 [130] jointly with Robinson.

We also note that the pointwise ergodic theorem can be used to show that the Strong Law of
Large Numbers also holds for stationary sequences of random variables and obtaining rates for
Py, in this case, has been of great interest. For example, Gaposhkin [45] provides an asymptotic
upper bound for P _ (which they demonstrate is optimal) for second-order stationary sequences
of random variables with finite variance, with more recent work being done by Kachurovskii on
this topic, see [T, [76].

Given a nonnegative sequence of real numbers {a, } that converges to 0, one way to measure

the speed of convergence is to find 7 > —1 such that

[e%S)
r

E na, <oo.

n=1

This form of a rate of convergence for Strong Laws of Large Numbers was first considered by

Baum and Katz in [I2]. In particular, in Theorem 2 of this paper, they show:

Theorem 6.1.2. (Baum-Katz, cf. Theorem 2 of [12]) Suppose {X,} are iid random variables
with, B(Xy) =0 and Var(Xy) < oo. Then, for all e > 0

o0

*
Z P, . <.
n=1
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Baum-Katz type rates have been obtained in the Strong Law of Large Numbers for non-
negative random variables where both the independence and identical distribution conditions
are weakened. In 2018, Korchevsky [104] obtained a Baum-Katz type rate for the Chen-Sung
Strong Law of Large Numbers [23] under stronger assumptions. This result generalised the
work of Kuczmaszewska [I11], in 2016, who was able to obtain rates for a Strong Law of Large
Numbers result of Korchevsky in [103], under stronger assumptions. No Baum-Katz type rates
have been found for the full results in [I03] and [23].

Lastly, Baum-Katz type results can be used to obtain results concerning large deviation
probabilities. For example, if { X} are iid random variables with, E(X() = 0 and Var(X) < oo
then condition (i4i) of Theorem with 7 = 0 implies,

1
Pgezo(—>.
’ n

This result is ineffective in the sense that it does not explicitly tell you the constant C' such
that P, < %, in addition, one cannot determine, a priori, that such a constant is independent

of the distribution of the random variables.

6.2 The computational content of Chung’s Law of Large

Numbers on Banach spaces

The following generalisation of Kolmogorov’s Strong Law of Large Numbers is due to Chung;:

Theorem 6.2.1 (Chung’s Law of Large Numbers c.f. [27]). Suppose {X,} is a sequence of
independent real-valued random variables with B(X,) = 0 for alln € N. For each n € N, let
¢n : RT — RT be a function such that

Onlt) and r

t n(t)

(6.4)

are nondecreasing and assume

— E(¢n(| Xy

3 (¢n(]Xn])) < o
¢n(n)

n=1

Then % — 0 almost surely.
Chung’s result was generalised in [I50] to type p Banach spaces giving the following result:

Theorem 6.2.2. Suppose {X,,} is a sequence of independent random variables taking values
in a type p Banach space B with E(X,,) =0 for alln € N. For each n € N, let ¢, : R" — R+
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be a function such that

On(t) tP
and 6.5
NG (09
are nondecreasing and assume
— E(¢, X
Z <Z5 ’ ) < 0
n=1

Then % — 0 almost surely.

In this section, we shall give a computational interpretation to the above theorem by con-
structing rates of uniform metastability (which will be the obvious generalisation of Definition
to random variables taking values in separable Banach spaces) in the conclusion in terms
of suitable computational interpretations given to the assumptions in the premise of the theo-
rem.

Throughout the remainder of this chapter, we will only be concerned with uniform metasta-
bility. Thus, whenever we discuss metastable convergence in the context of almost sure conver-

gence, we mean uniform metastable convergence.

6.2.1 Rates for the probabilistic Kronecker’s lemma

A core component in the proofs of Theorem [6.2.1] and [6.2.2] is the probabilistic analogue of
Kronecker’s Lemma (which we introduced in Section . By combining Theorem [5.2.12| and
Theorem we can obtain a finitary quantitative probabilistic Kronecker’s lemma (that

is, a solution to the Dialectica interpretation of the probabilistic Kronecker’s lemma) for real-

valued random variables. We can obtain the same result for Banach space random variables
by essentially the exact same arguments as in the proof of Theorem [5.2.12 but for clarity, we
choose to explicitly show all the details in the specific case of Kronecker’s lemma. For the rest

of this chapter, fix a (separable) Banach space (B, ||-]|).

Theorem 6.2.3 (Finitary probabilistic Kronecker’s lemma). Let {Y,,} be a sequence of B valued
random variables, set Z, = Z?:o Yi. Let 0 < ag < ay < ... be such that a, — oo and fi,,y be
as in Theorem [5.2.0.

For every 1 : (0,1] x (0,1] — N, sequence of natural numbers {z,}, e, A € (0,1] and k € N,

if M = ¢(27 4) = 7%(%) satisfies,

DO | >

P(Uﬂ%MEmﬁ)é

and \
P A Zonll > Z
( max || Zy — | 4) < 5

M<m<k
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then N := Vi, 3 r..1(1¥, €, N) satisfies,

iZGiYi

Ay, <

> 5) <A
=0

N<n<k

P(max

Where,

4
Vg e} (U6, A) = maX{Q fran} ( GQZQ)} =T} (7g7 {Zn},é?)

(T as defined in Theorem[5.2.3) and,
A€

(€)= (N e).

Proof. Let 1,{z,}, e, \, k satisfying the premise of the theorem be given. We have

)

izn:aiyi

a
" i=0

P max
N<n<k

= max
N<n<k

n

1

ay, 4

=0

} {1l = ZM})

6 {12l < ZM}>
e

P
(S }
\ 1 M
<Z — : :
<S+P <{NH§3§k 2 2 |‘71|{||Zz|| < ZM]’)
Suppose
M
> .
anax, |- E a;Yi|| > 5/\/_\1(||Zz|| <zum),

but for all m € [M, k], |Z,, — Zy| < §. Theorem implies that,ﬂ

iiain

" =0

Vn € [N, k| <eg,

(recalling N = F{an}('y%, {zn},€)), which is a contradiction. So,

max || Zy — Zn| > —.
M<m<k 4

3Here we assume ¢ € (0, 1], instead of QT, but it is clear that Theorem holds for such ¢ as we did not

use any properties of the rationals in the proof.
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This implies,

n

w2

=0

P({Nﬂglg}gik Zﬁ}ﬂn{HZiH <ZM})

€ A
< —_ _ -z
<P (Mrgi)ik”ZM Zmll > 4) < 5
So we are done. O

Theorem allows us to immediately obtain a quantitative version of the probabilistic
Kronecker’s lemma, where we obtain rates in the conclusion given rates in the premise (with the

natural lifting of metastability in the the deterministic and stochastic case to normed spaces).

Corollary 6.2.4. Let {a,}, {Z,} be as in Theorem and for each A € (0,1], let {z,(\)}

be a sequence of nondecreasing natural numbers satisfying, for all n € N,

P (U {1z > znu)}) <A (6.6)

for alln € N.
Now suppose, Y., Y; converges almost surely with a rate of metastable almost sure conver-

gence ®. Then
1 n
Ly
Qy, 4
=0

converges to 0 almost surely, with rate of metastable almost sure convergence

4aopzo(N/2
ﬁg,{an},{zn}(/\, g, K) := max {Q7 fram) (M) } 7

3
A€

B Ay, 2z (N/2
H = H.) k(o) (o) (n) = K (max{n, Jian} (M) }) )

where,

and

3

with K (n) =n + K(n).

Proof. Let £,A € (0,1] and K : N — N be given. There exists M < @ := ®(3, £, H) such that

o
P( max |[Zy—Znl|>S) <P max || Zu— Zn| > Z) < 2
X — Lnpl|| 2 = < X — Ll = — —

M 4 oM 4 2

M<m<H(M M<m<M+H(M
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by the definition of a rate of metastability. Let 1(d1,d2) = M, for all 61,0 € (0, 1]. Then

N = \Il{an}y{zn@/z)}(@/),s, A) = max {M, f{an} (M)} < max {Q7f{an} <4CLQZQ()\/2)>}

9 9

and k = H(M) = N + K(N) satisfies,

1 n
]P’( max H_ZaiYiH 25) <A
N<n<NHK(N) @ =
so we are done. O

Remark 6.2.5. As in Remark |5.2.16| condition can naturally be satisfied given moduli of
almost sure finiteness for the random variables, as defined in Definition [5.2.14]

Remark 6.2.6. Lastly, note that as in the deterministic case, if & above is a rate of convergence,

then we get a rate of almost sure convergence to 0 given by the above expression, but with

A€

6.2.2 Rates for Chung’s Law of Large Numbers on Banach spaces

Throughout this section, assume B is a type p Banach space with a constant C' > 1 satisfying
. In this section, we shall use the quantitative probabilistic version of Kronecker’s lemma,
presented in Corollary [6.2.4] to obtain a computational interpretation of the generalisation of
Theorem to Banach spaces given in [I56]. The result follows from some lemmas, the first

of which is a generalisation of Kolmogorov’s inequality.

Lemma 6.2.7 (Kolmogorov’s inequality, cf. Theorem 3.2.4B of [31]). Let {X,,} be a sequence
of independent random variables taking values in B, each with expected value 0. Setting S, =
Yoo Xi, we have, for alln € N, e >0 and r > 1,

E T
P (maXHSz-H > g) < ESAI").

0<i<n e”

We omit the proof of this result. We now need quantitative versions of [I56, Theorem 2 and
2al.

Theorem 6.2.8 (Quantitative version of Theorem 2 of [I56]). Let {X,,} be a sequence of inde-
pendent random variables taking values in B, each with expected value 0. Suppose Y. E(¢o(|| X))
converges with rate of Cauchy metastability ®, where ¢o(t) =17 for 0 <t <1 and ¢o(t) =t for

t > 1. Then S, converges almost surely with rate of uniform metastable almost sure convergence
Agp(N e, K) = ®(E, K),
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foralle,\ € (0,1] and K : N — N. Where

. fEeA AP AP\ 7 AeP
ST 6 amo30 \ 2% 13

~ 9w-130

s
——

and Sy, = > o X;.

PTOOf. For each ¢ € N, let Xz, = Xi1{||X¢||§1} and Xi” = Xil{l\X¢||>1}- Clearly Xi = XZ, + XZ{, and
{X/} and {X'} are independent random variables taking values in B. Let S/, = > " , X! and
Sr=3"" X/ Suppose € > 0,A > 0,K : N — N are given, we have N < ®(&, K) such that

N+K(N)

> E@olxil) <

i=N+1

Now setting K := N + K(N) gives,

]P’(Nrg?icKHSn—SNH >6) <P |S, Sy +Sn =S¥l >5>

< ! ! //_ 1

_P(N< (1% - Skl + 152 - S51D > <)

<P( max ||, — 84| > <V max [|S”— S| > =
= \ N<n<k N 2 " N<n<k!m TN 2

IN

1@( max ||S, — S| > g) +]P’( max [|S; — Sk > g)

N<n<K

Now by Lemma [6.2.7] and the definition of ¢y, we have

2E (155 v X711

3

1! 1! €
P) max J— — <
(NS%KHSR SN” - ) -

(Sl X) 25K EG(x)

- € - €
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and we have

K
2. X

i=N+1

)

y , € 2P
— < JE—
P (Nrgag IS5, — Syl > 2) pE (

op K K p
sx&:(( S (o, > E(Y) ))
i=N+1 i=N+1
92p-1 K P K P
<= E( S (X -EXD)| + || 3 Ex) )
i=N+1 i=N+1
22p 1 K K p
< C Y E(IX -EXDIM) 4| DY EXD)

i=N+1 i=N+1

K
>

i=N+1

<2 czp( > E<¢o<||xi||>>> + < > E(Cbo(HXiH))) )

i=N+1 1=N+1

= 2O S EGlx) + (Z E<¢o<uxiu>>> -

i=N+1 i=N+1

=N+1 i=N+1

22p 1 , K K(N)
< 2" Z X7+ D EQXP) | + (B

))

The first inequality follows from Lemmal6.2.7] the second inequality by the triangle inequality,
and the third inequality follows from the fact that if a,b > 0, then

a+b\’  aP+1P°
< . .

The fourth inequality follows from the fact that B is of type p and 0 = E(X;) = E(X])+E(X/),
for all + € N. The fifth inequality follows from the triangle inequality and . The sixth

inequality follows from the definition of ¢.

Putting all of this together and using the definition of £, we get

K
P (Nrgax S0 — Syl > 6) < 22 i=nn E(¢0(||Xz||))+

5
o310 K 92p-1 K P
= > Eo(IXal) + = (Z E(%(HXiH))) <A
i=N+1 i=N+1

From the above, we immediately get:
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Corollary 6.2.9 (Quantitative version of Theorem 2a of [156]). Let {X,} be a sequence of
independent random variables taking values in B, each with expected value 0. Let 0 < ag < a; <

. be such that a,, — oo. Further suppose we have a sequence of functions {¢, : Rt — Rt}
such that,

n(l P .
Dn(t) and are nondecreasing for all n € N.
t On(t)
If we have,
= E(on(||X
3 (Dl Xel) _
—~  drlar)
and converges with rate of Cauchy metastability @,
then
n Xk
o F

converges with rate of Cauchy metastability Ag, where Ag is defined as in Theorem [6.2.8,

Proof. For each n € N, let

n nt
T,(t) = Pnla@nt)
On(an)
It is easy to see that for every function I' with I'(1) = 1 and both
r P
NP
t I'(t)

nondecreasing, we have ['(t) > ¢o(t) for all ¢ > 0. One can easily check that for each n € N,

))-

I',, satisfies this property. Thus, a rate of convergence for

Z E(¢( |Xk|| ZE <Pk<

— or(ar)

will be a rate of convergence for

" X
e (o (|5])
k=0 Ok
and the result follows from Theorem [6.2.8] m

We can now prove a quantitative version of the main result of [156].

Theorem 6.2.10. Let {X,,} be a sequence of independent random variables taking values in
B, each with expected value 0. Let 0 < ag < a1 < ... be such that a, — 0o and fi,,1(x) :=

min{n € N : a,, > x}. Further suppose we have a sequence of functions {¢, : R™ — R} such
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that, "
On(t P
" and o)

For each X\ € QT let {z,(\)} be a sequence of natural numbers satisfying,

(Offgs]- -

[e.9]

Z E (¢ ( ||Xk||

or(ax)

are nondecreasing for all n € N. (6.8)

for all n € N. Suppose

< 0
=0

and converges with rate of Cauchy metastability ®. Then % converges to 0 almost surely with

a rate of metastable almost sure convergence

P
Kagfan} {zn}

Proof.

— E (. (|| Xx]]))
% Pr(ax)

converges with rate of Cauchy metastability ® implies

o Uk
converges with rate of Cauchy metastability Ag, by Theorem [6.2.9. So, the result follows from
Corollary [6.2.4] O

An instance of our general result above is the following:

Theorem 6.2.11. Let {X,} is a sequence of independent real-valued random variables and
¢ : RT — R be such that E(X,) =0, 0 > E (| X,|¢(| X)) and 7 > E(|X,|) for some 6,7 > 0

and for all n € N. Further, assume,

are non-decreasing. Lastly, suppose,

> n(;(n) < o0 (6.9)

and assume that its partial sums converge with a rate of Cauchy convergence ®.
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e 167 _, e Ae
AlX €)= max {q) (21035) | [ : (21036) o8 (“p (21035))H

is a rate of almost sure convergence for S, /n — 0.

Proof. We apply Theorem [6.2.10| with B = R (taking p = 2 and C' = 1). Setting a,, = n+1 (so
fiy(x) = [z — 1]) and ¢,(t) = to(t) implies is satisfied. Furthermore, a rate of Cauchy

convergence for the partial sums of

< 00

iE i HXkH )

— on(ag)

is given by,
By the triangle inequality, we have,

E ( > Z < T log(en).

This implies (by Remark [5.2.16{ and Example [5.2.15]),

(O£t

(V) = nr lo/%(en)

Therefore, by Remark a rate of almost sure convergence for S, /n — 0 is given by,

Ae? 4 Ae?
P _
KA@,{TL},{Zn}()Hg?K) maX{@ (21035> s ’Vgé (21035> ZQ()\/2)-‘ }

A€ Ae?
@=2s (E’ Z) = (21035)

and the result follows. O

n

&

=1

X
> T

k=1

where

where,

The Héjek and Rényi theorem [61] states that if {X,,} is a sequence of independent random

variables, each with expected value 0, then we have

> 6) < 5—12 <%iV@r(Xk) + i %@) (6.10)

k=n-+1

P | max
n<k<m
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for all € > 0 and n < m. From this, one easily obtains that

2072

ne2

ne =
if {X,} is assumed to also have respective variances bounded by 2. This corresponds to the
case ¢(t) = t in Theorem , and one quickly sees that our rates are not optimal in this
case.

However, Theorem can be used to obtain the convergence speeds for a wider class of
random variables than is possible with the Hajek-Rényi inequality. For example, one obtains
rates for sequences of independent random variables, {X,}, each with expected value 0 and
satisfying that E (]X,||log(|X,[)|***) is uniformly bounded for some x > 0. Such a moment
condition is known to be optimal in the context of Strong Laws of Large Numbers for random
variables that are not assumed to be identically distributed by [27, Theorem 2|, that is, if ¢ :
R* — R* is any function such that does not hold, there exists a sequence of independent
random variables {X,}, each with expected value 0 and E (| X,|¢(|X,|)) uniformly bounded
but where S, /n diverges with probability 1.

6.3 Further quantitative Strong Laws of Large Numbers

In [41], Etemadi demonstrates that Sn—” — 0 almost surely if we only assume the random variables
are pairwise iid. Furthermore, Etemadi’s proof is rather elementary compared to Kolmogorov’s
original proof of this result for iid random variables.

In [30] Csorgé et al. demonstrate that Kolmogorov’s Strong Law of Large Numbers does not
hold if we weaken the independence condition, in Theorem[6.0.1] to even pairwise independence
(see [30, Theorem 3]). They instead obtain the following:

Theorem 6.3.1 (cf. Theorem 1 of [30]). Suppose {X,} is a sequence of pairwise independent
random variables, each with expected value 0, satisfying and

LS RN = 0(1) (6.11)

Then S—n" — 0 almost surely.

This section will study the quantitative content of the Strong Law of Large Numbers when
the iid assumption is weakened by calculating explicit rates of convergences for P _. We will
prove a general technical theorem (in Section whose quantitative content captures the
key combinatorial idea in the proof of Theorem Our general theorem will allow us to

show:
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Theorem 6.3.2. Suppose {X,.} is a sequence of pairwise independent random variables satis-
fying, E(X,) = 0, E(|X,|) < 7 and Var(X,,) < o2, for alln € N and some 7,0 > 0. There

exists a universal constant k < 1536 such that for all0 <e < T,

IiO'QT

Fe <

ne3

The above is an improvement of the asymptotic upper bound given by Luzia [120] (which
was the best known, to the author’s knowledge), who showed (with notation as in Theorem
6.3.2)) that for all > 1 and 0 < ¢ < 7, there exists N(f3,¢, ) such that, for all n > N(5,¢, 1),

2
* o ps—1
Pre < ——(Cs + Dglog(n)™),

for some Cp, Dg > 0 depending only on 3. Thus, if we fix €, 0, and 7 the above tells us that
for each g > 1,

n

-1
Pr=0 (log(n) )

as n — oo, for such a class of random variables, whereas the bound in Theorem yields:

-o(1).
’ n

Observe we can take 7 = ¢ by Jensen’s inequality, so Theorem [6.3.2| in particular yields

ko

Pn,a S E
The above bound bears a resemblance to the bound one obtains in the case where the random
variables are assumed to be independent since the Héjek and Rényi inequality (6.10) implies
that if {X,,} is assumed to be an independent sequence of random variables with a common

bound on their variance o2,
P < L‘Z. (6.12)
e = pe?
However, the Hajek and Rényi inequality generalises Kolmogorov’s inequality, which is known
to fail for pairwise independent random variables; therefore, more work is needed to obtain a
bound in this case.
In addition, through a simple construction, we demonstrate that O(1/n) is the best power
bound for P;_ in the case that {X,} is iid with finite variance. That is, for each 0 > 0, we

construct a sequence of random variables with finite variance, satisfying
S, w

P(sup|—|>¢e) > 5

m>n | T ni+
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for some w > 0 depending only on 9, for all 0 < ¢ < 1. All of these results are in Section [6.3.2]

The following result is mainly attributed to Baum and Katz [12] as well as Chow [20]:

Theorem 6.3.3. Let {X,,} be a sequence of iid random variables satisfying E(Xo) = 0 and let
r > —1. Then for all € > 0, the following are equivalent:

(i) E(]Xo|™*?) < o0,

(ii) Yot P (|1S,] > ¢€) < oo,
(iii) S ooy 0P (SUDyyny | S| > €) < 00,
(iv) 3°°, n"P (maxi<pmen |Sm| > ne) < oo

To prove this result, independence is crucial. Work has been done to extend this result to
the case where the random variables are pairwise independent. It is clear that (i7) and (iv)
both imply (i¢) in the non-independent case. However, as noted in [I1], it is possible that (iv) is
strictly stronger than (i7) in the non-independent case, and work has been done in establishing
the convergence of (iv) in the case where the random variables are pairwise iid. Many authors
have established the following theorem, but the result goes back to Rio [139)]:

Theorem 6.3.4. Suppose {X,,} are pairwise independent, identically distributed random vari-
ables with B(Xy) = 0. For all —1 <r < 0: E(|Xo|*™) < oo iff

oo

ZnTIP’ ( max |Sp,| > ne) < 00
7 1<m<n

n=

for all e > 0.

There does not appear to be any results in the literature for the convergence of the sum
(1ii), assuming the random variables are pairwise independent. However, a simple application

of Theorem [6.3.2] gives the following:

Corollary 6.3.5. Suppose {X,,} are pairwise independent, identically distributed random vari-
ables with E(Xy) = 0 and Var(Xy) < co. Then, for alle >0 and r < 0:

[e.o]

T *
E n' P, . <oo.
n=1

Proof. This result simply follows from the fact that P;_ = O (%) [
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Furthermore, it appears to be open whether it is the case that condition (i7i) in Theorem
holds in the case » = 0 and if the random variables are only assumed to be pairwise

independent, which is the case for iid random variables, by Theorem |6.3.3|

In [41], Etemadi’s novel insight in demonstrating that Sn—" — 0 almost surely for pairwise iid
random variables was that one could first assume that the random variables were nonnegative,
in which case one can take advantage of the monotonicity of the partial sums. The general case
is then obtained by using the decomposition of a random variable into its positive and negative
parts (that is, writing a random variable, X, as X = X* — X~ where Xt = max{X,0}
and X~ = max{—X,0}). Due to this insight, there has been a lot of interest in studying
when i—" — 0, almost surely, for nonnegative random variables that are not assumed to be
iid, as e.g. in Petrov [129], which was later generalised by Korchevsky et al. [I05] and further
generalised again by Korchevsky in [103]. In addition, Chandra et al. [21] generalised Theorem
[6.3.1 with Chen and Sung [23] later producing a result which unified [21] and [103], as well
as generalising results from [I8 [79, 142] [71]. The proofs of all the results Chen and Sung
generalised are adaptations of the proof of Theorem [6.3.1] and they established the following

sufficient condition, which encompasses all the results mentioned:

Theorem 6.3.6 (cf. Theorem 2.1 of [23]). Let {X,,} be a sequence of nonnegative random
variables with finite pth moment (for some fized p > 1) and respective expected values {,}.
Let S, =3 1 Xy and z, :== > | ;. Suppose that

and that there exists a sequence of nonnegative real numbers {v,} satisfying
o E(|Sn — zulP) <Dy s
o > It < 0.

Then

almost surely.
In this section, we will also produce a fully quantitative version of Theorem [6.3.6

Theorem 6.3.7. Let {X,,} be a sequence of nonnegative random variables with finite pth mo-
ment (for some fized p > 1) and respective expected values {u,}. Let S, := >}, X) and

Zn =y i Wi. Suppose there exists a sequence of nonnegative real numbers {~,} satisfying

E([Sn — zal") < ZVk
k=1
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and

=<7 (6.13)

for some I" > 1, with the partial sums of the above series converging to their limit with a strictly

decreasing rate of convergence V. Furthermore, assume for alln € N,

Z,
n S uy’
n

for some W > 1. Then for all0 < e <1,A >0 and all

1
WT \» By\ePt!
nZAp(/\ng) \p(—PW )

Sm Zm

m m

it holds that

P (sup > 5) <\
m>n

Here, A, and B, are constants that only depend on p.

From Theorem [6.3.7] one can obtain quantitative versions of many of the Strong Laws of

Large Numbers discussed above. For example, we can easily obtain a quantitative version of

Theorem [6.3.1k

Theorem 6.3.8. Suppose {X,,} is a sequence of pairwise independent random variables, each
with expected value 0 and finite variance. Let S, == ,_, Xy and z, ==Y . E(|X;|). Further,

assume
00

> % <T (6.14)

for some I' > 1 and that the partial sums of the above series converge to their limit with a

strictly decreasing rate of convergence V. Furthermore, assume for all n € N,

Z,
— <W,
n

for some W > 1. For all0 <e <1,A>0 and all
WI\? [ B\
€
>A|— | U
n2a(5m) e (5)

P, =P (sup

m>n

it holds that

>6)§)\.

Here, A and B are universal constants.

All of these results are in Section [6.3.3]
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6.3.1 A general theorem

We shall state and prove the general quantitative theorem we alluded to earlier. This theorem
will be a quantitative version of (a generalisation of) a critical step in proving [30, Theorem 1],
which is a result that has been modified many times to obtain various Strong Laws of Large
Numbers.

For this, we now first introduce the following definitions that are mostly as presented in
[30]: Let {X,} be a sequence of nonnegative random variables with respective expected values
{pn}. Let Sy =" Xg, 2n := >, ft; and suppose there exists W > 0 such that

z
Z<w
n

for all n € N. Further, we make use of the following definitions:

e For each 6 > 0, let Ls := L%J

e For each 6 > 0, @ > 1 and natural numbers m and 0 < s < Lg, let

Cas.6m = {o/” <n<a™tt| %n € [s6, (s + 1)5)} .

o Let by (m) :=minCy 5 5m and kf (m) := max Cy s m if Cy s 5m 1S nOnempty.

o Let ky(m) =kF(m):= [a™] if Cossm is empty.

S

One should note that kf (m) and k; (m) depend on 0, & but (following the convention of [30]) we
hid this dependence to make the notation less cumbersome. We shall also adopt the convention
(used in [30]) that k£ (m) being used in a relationship (an equation, an inequality, a limit, etc.)
is short-hand for that relationship holding for both kS (m) and k_ (m).

Our general theorem is now the following;:

Theorem 6.3.9. For alle,6 >0, a>1 and 0 < s < L, if

> Spx 2x
Sp ( G ON N 5) < 00, (6.15)
— \[kif(n)  ki(n)
thert
S, Zn
——— =0
n n

4Recall that the use of the & notation means we are actually assuming the convergence of two sums in the
premise.
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almost surely.

Proof. The Borel-Cantelli Lemma and (6.15) implies that for all €,§ > 0, @« > 1 and all
0 S S S L51

1 1

almost surely. For all m € N, we can take a natural number 0 < s < Lg such that
1
—Zm € [80, (s + 1)) (6.17)
m

since z,/n < W and Ls = L%J Thus, if we take p € N such that o? < m < oP*!, then
m € Cys5p by definition, so C, 55, is non-empty. Therefore, k; (p) < m < kf(p) and, since

k;t(p) € Coz,s,é,py we have
1
) A S 180, (s+1)9)

which implies, by (6.17)), that
1

Now we have the following chain of inequalities,

1 1 1
—0 - (1 - a) W+ Eks—(m (Sks_(p) N st_(p)>

1 1 1 1
< 51—y L . 1 -

< 1 1
=~ - — —Zm
m B m (6.19)
1 1
S Esk;*(p) - K+ (p) Zt ) O
!
Here, the first inequality follows since
1
T k) < W
ks(p) ™

The second inequality follows from expanding brackets, using (6.18) and the fact that m <
ak; (p) (since m € Cy 4.6,, S0 by definition, m < o™ and k; (p) € C, 4,, and so o? < k7 (p)).
The third inequality follows from the fact that {S,} is monotone (since {X,} is nonnegative)
and k; (p) < m. The remaining inequalities are justified using similar reasoning to the above

(see also [30]).
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Thus, by (6.16)) and the fact that p — oo as m — oo, we have

—6 — (1 - l) W < liminfl(Sm — Zm) < limsupl(Sm —Zm) < (a=1)W 4§

« n—oo 1M n—oo 1M

almost surely. So, taking 6 — 0 and ae — 1 gives our result. O]

Remark 6.3.10. {X,} (not assumed to be nonnegative) is said to converge completely to 0 if

D P(IX,| > €) < 00
n=1

for all € > 0. Hsu and Robbins first introduced this notion of convergence in [69], where they
demonstrated that if {X,} were iid random variables with finite variance (again, not assumed

to be nonnegative), then

S,

= —E(X,

" (X)
converges to 0 completely. Furthermore, complete convergence implies almost sure convergence
by the Borel-Cantelli Lemma, so Theorem says that if specifically chosen sub-sequences

of

Sn Zn

n n
converge completely to 0, then

Sn 2

n on

converges to 0 almost surely.

Remark 6.3.11. To prove [30, Theorem 1], it is shown that

- St e\ -
ZE((@@) ) ) <o (620

n=1

(6.15)) in Theorem follows from this by Chebyshev’s inequality, so the result in [30] follows
by our theorem. Therefore, Theorem m generalises the key step in proving [30, Theorem 1].

We now give a quantitative version of Theorem |6.3.9

Theorem 6.3.12. Suppose for each e,6 >0, a > 1 and 0 < s < Lg:

>

n=1

Sitm) At
ki(n)  ki(n)

> 5) < 0. (6.21)

Furthermore, suppose that the partial sums of both sums converge to their respective limits with

a rate of convergence A, 5, : R — R, independent of sﬂ

5We can always obtain a rate independent of s by taking the maximum value of all such rates that depend
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More explicitly, for eache,0 >0, a>1,0<s<Ls, A >0 and p > A5, we have,

iﬂ”( >£)§)\and i]?(

n=p+1 n=p+1

Sktm)  ZkE(n)

kf(n)  kf(n)

(n)  “k3(n)

Si-
ky(n) kg (n)

S

>5>§>\.

Then, for all € > 0,

P (sup
m>n

with a rate of convergence given by
(I)E,A<)‘) = Oéns(/\)a

where

A 3
ILA) =Ax =0 (§> +1and o =1+ T

Proof. First we observe that, for all §,\,¢ > 0, a > 1, natural numbers 0 < s < Ls and

p>Aosa(N)+ 1
- P(U ( >5))
Sip( >5> <A\

Here, the last inequality follows from the fact that p — 1 > A.;,(A\) (and that A is a rate of

R ( R

s (q q)

St At St
kF(q) k()

P su
(qz‘i K g)  kE(g)

“kE(q)

Sk (a) B
k(e ki (9)

convergence) [
Now, fix e, A > 0 and

A
n>® A(N) = o g a2
We must show,
Sm m
]P(sup 2m_ EZm >€) < A
m>n | T m

Set 0 = £ and observe that having o = 1 + 5> ensures that

€ 1 €
—— < —(1 == -1 = —. 22
5 < ( a)W and (o W 3 (6.22)

on s, as s can only take the value of finitely many natural numbers. Furthermore, if both sums have different
rates, we can obtain one that works for both by taking the maximum of the two rates.
6The above step can be seen as applying the computational interpretation of the Borel-Cantelli lemma from

ki
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Take p € N such that o < n < o?*!. Then we have

A
ot se D <y Pt

A
p > Aﬁé’a (5) + 1.

Thus, by the very first step of the proof, we have, for each 0 < r < Lg,

P (sup
qzp

Thus, it suffices to show that there exists 0 < r < Ls such that

which implies

1 € A
- S ) <2 2
kE(q) Sk?(q) k= (q) Zh(g)| ~ 3a> =9 (6.23)

T T

Sm Zm
sup |— — — €
m>n | T m
implies that
1 g 1 - €
sup |[——S,- .y — ———2,— —
o>p |k (q) br (@) k- (q) b (@ 3a
or that
1 g 1 - €
sup | —— R —— —,
o | R (@) 7@ T T (g) @] 7 3a

as then we would have, for such an r,

z 1 €
Plsup |2 -] >¢) <P|su S =z > —
<m>12 m m )— (p k(@)@ k(@ za)
1 1 €
+P|(sup|——S -z > — ) <\,
(qzi’ k(@)@ T k() W' sa) =

which is what we are required to show (with the final inequality following from ([6.23))).

Suppose, for contradiction, that the above was not the case. Then, for all 0 < r < Ls, we

have , )
sup _Sm — —Zm > e
m>n |11 m
and X '
€
@ 0 T R 0| = 5 (6:24)
for all ¢ > p. Take m > n such that
1 1
‘—Sm — —Zy| > €. (6.25)
m m
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We now use arguments similar to the proof of Theorem We can find 0 < r < Ls such
that

1
—zm € 76, (1 + 1)d],

so, taking ¢ € N such that a4 < m < ™!, ensures that m € C,,s,. Furthermore, as m > n,
we have g > p.
Now, since k= (q) € Co.r.54, We have
1

%Zk;t(q) S [7"(5, (T’ + 1)(5)

which implies
1

1
e

Now, following the exact same reasoning as (6.19)), we have

<.

1 11
—0— (1 - a) W+ ak—(q) (5k;<q> - Zk:(cn)

r

1
S - Sm - Zm)
m
«
< — — — :

So, (6.22)) implies that (recalling that 0 = ¢/3),

2 1 1 1

Tt (S~ 2w) < —(Sn — 2m

3+ak’r(Q)<kT(q) Z"‘T(Q)>_m( 2m) (6.26)
« 2e ’

<2 (5. - ) il
= k‘j(q)< W) T k@) T 3

Now, the above and (6.24) (and the fact that o > 1) implies |1/m(S,, — z)| < €, which
contradicts ((6.25)). O

6.3.2 Application I: Rates for pairwise independent random vari-
ables with bounded variance
This section will prove Theorem [6.3.2] First, we calculate a rate under the assumption that
the random variables are nonnegative.
Fix a sequence of nonnegative, pairwise independent random variables {Y,,} with, E(Y;,) <
p # 0, Var(Y,) < of for all n € N and some g,0y > 0. Set S} := > |V and 2} :=

2 i B(Ya).
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Lemma 6.3.13. For alle, 6 >0, a>1 and 0 < s < Ls,

18 a rate of convergence for the partial sums of

=

et
KE(n) — kE(n)

> 5) (6.27)

to their respective limits.

Proof. Fix A\,e,§ >0 and o > 1 as well as 0 < s < L5, Q > R, (\). Then:

> 2

n=Q+1

) R Z'ffw‘ i ) : ‘% K (n)?
2 e 1

We get the first inequality from Chebyshev’s inequality, the second inequality by pairwise
independence, the third inequality by using k*(n) > |a™| > «"/2, the fourth inequality by
using the sum of an infinite geometric sequence and the last inequality from the assumption
that @ > R. »(\). [

We can now apply Theorem [6.3.12| with the rate we obtained above, observing that R is
independent of s (and 0), to easily obtain the following:

Lemma 6.3.14. For all £, > 0 and all

36002
> A uovN) =D g(N) = ——
n— sHy Y( ) aR( ) )\€2<a_1)
it holds that
P{ su S—%—st'i(n) >e ] <A\
man|m KE(n) =7

Here, o := 1—1—%, R is defined as in the previous lemma and ® is defined as in Theorem .

Proof. This follows immediately from Theorem [6.3.12 Note we may take W to be pu. O

We can now obtain a rate where the random variables are not assumed to be nonnegative.
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Proposition 6.3.15. Let {X,,} be a sequence of pairwise independent random variables with
E(X,) =0, Var(X,,) < 0? and E(|X,|) < 7 for alln € N and some 7,0 > 0. Furthermore, let
Sp=>1" 1 X;. Then for all e, A >0 and all n > A%,;g(ﬁ):

2

P, =P (sup —| > 6) <A
m>n
Here,
Ac:, AL _288a’0”
227\ 2 Ae?(a— 1)

as before with o := 1+ 5=. Thus, P _ converges to 0 with a rate of convergence given above.

Proof. We have, for all n € N, 0% > Var(X,,) = E(X?) > Var(X,) + Var(X,,) which implies

0% > Var(X;F). Furthermore, we have E(XF) < Z since E(X,,) = 0 = E(X,]) — E(X,,). Thus,

if we take {Y,,} = {XZ}, we can set oy := ¢ and u := 7/2. Furthermore, we can set
o=y B(X) =) E(X,).
i=1 i=1
Thus, from the previous lemma:

€ A
P — <=
(iéi >2)—2

for all e, A > 0 and n > Az 5, (3). Thus, if n > A< - ,(5) = Az 0, (3), then

ORI

1 1
—SE - —zn
m m

1 1 1 1 1
P <sup —S,,| > 6) =P (sup (—S; — —zm) — (—S - —zm> > €)
1 1 1
<P(sup|—=S)——z,|>=|+P|(sup|—=S,— —zm > <
m>n | M m 2 m>n | m 2
<\
Here S =3 "  X*. O

This, in particular, allows us rather immediately to deduce Theorem [6.3.2

Proof of Theorem [6.53.3. Using the above proposition, we have

2.2
P« 288a“0c
T ne?(a—1)
for all n € N. So Theorem follows by noting that if ¢ < 7, we will have av < 4/3. O
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Remark 6.3.16. In the case € > 7, observe that o < 4¢/37 and so we can deduce

2
P < 15360 '
’ NET

We shall now discuss the optimality of the bound we obtained.

Ezxample 6.3.17. For § > 0, let {X,,} be a sequence of integer-valued iid random variables such
that

-1
c =1
P(Xo=mn)= n3+e for ¢ = (Z n3+6>

n=1
for all n € Z* (and probability 0 for all other integers). Then Var(X,) < oo and for all
1>e>0and any n € N:

S w
Psup|— —pu| >¢e) > ——
(mzlz m M‘ ) ~ontte

where p is the mean of Xy, given by
= ¢
H= Z n2te’
n=1

and
c

T 2x320(2+4)

w

Proof. These random variables clearly have finite variance. For any 1 > ¢ > 0, we have

o 21)

—m—p >5)21P’(sup
m>n | TN

S,
P (sup
m>n | TN

Observe that

Thus, we get
Spm Sm
]P’(sup ——,u‘ 21) 2P<sup—23>
m>n | T m>n TN

>P(X, >3nU...UX, > 3n)
=1-P(Xo<3nnN...NnX, <3n)
=1—-(P(Xo<3n)"=1—(1-P(Xy>3n))".
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We now have

1 <1 ¢ w
P(Xo>3n)=c ) o5 > C/L?m 25 = B E ) e

where w = This implies,

S, w \"
1 w
> )
1+ % — 2n!¥o

32+5(2+6

1—

where we used the inequality (1 + )" < and w < 1. This yields the result. O

1+

Therefore, for every § > 0, by translation, we can obtain a sequence of iid random variables

with expected values equal to 0 and finite variance, such that

P > > w
su & .
ngz = 0

This example demonstrates that O (l) is an optimal general power of n bound for P;_ in the

1
=S,
m

case of finite variance. It however does not rule out the possibility that P*_ = O <nlog )> for

example.

6.3.3 Application II: Rates for the Chen-Sung Law of Large Num-

bers

Throughout this section, let {X,} be a sequence of random variables with finite pth moment

(for some fixed p > 1) and respective means {p,}. Let S, :=> "7 | Xj and z, := > 1 | ;.
To use Theorem [6.3.12] to obtain a quantitative version of Theorem [6.3.6, we must find a

rate of convergence for (6.15)). To do this, we need some lemmas. The first is a technical lemma
that resembles the Hajek and Rényi inequality.

Lemma 6.3.18. Suppose {V,} is a sequence of nonnegative real numbers satisfying

E([Sn — zf") < ZWv
k=1
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Foralle,d >0, a>1and 0 < s < Lyg:

> St 2px
P( ) GEm) >5>
2 Pem B
9 9 LaQ+2J 5 o (6'28)
P 2P 9P 2P Y
e [aQt2 )P (ap — 1) Z Ym ¥ eP(aP — 1) Z mp’
m=|aQ+1|+1

Proof. Fix M € N. By the generalised Chebyshev’s inequality, we have

)

- E(‘Sk;t(n)—zkf(n)

>e | < —
) e L KE(n)

SiEm)  FEm)
kE(n)  kE(n)

>

n=Q-+1

kL (n)

1 M
S_pz :I: Z’Ym
=Q+

S

Now, splitting the inner sum into two parts, observing that if n > Q+1 then kX (n) > kX(Q+1),

we have that the above sum is equal to

| M | E@ | XM ] ks (n)
o Z kE(n)r Z %H_g_p Z +(n)p Z Tm: (6.29)
=Q+1 ¢ m=1 =Q+1 ¢ —kE
n n m=k¥ (Q+1)+1

Now, interchanging summations in the first term and using kX(n) > [a"] > a™/2, we can

bound the first term from above by

op ¥+ (QF1) 2pap kS (Q+1)
—pn
n=Q+
3 op 2P ki(Q+1>
— ePar(@+2) (P — Z Tm
) aQ+2J
2pap

We bound the first line by an infinite geometric series to get the second line, and we use
a®? > kF(Q + 1) to get from the penultimate line to the last line.
We now bound the second term in (6.29) from above. Again, interchanging summations

and using similar manipulations as used to obtain the bound for the first term, we get that the
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second is bounded above by

m=k¥(Q+1)+1  {M>n>Q+1:k3 (n)>m}
k(M)

< g Z Y Z a~ P,

m=kT(Q+1)+1  {M>n>Q:ant1>m}

The inner sum is bounded by an infinite geometric series with the first term < m™PaP. Thus,

the above is again bounded above by

P 2P kT (M) a1

D 2P
P(a? — 1 Z Lﬂ; < pQ;X 1 Z 7_";_
e(ar = )m:két(Q-f-l)-Hm e )m=LaQ+1J+1m

Taking M — oo gives the required result. [

To find a rate of convergence for ([6.15)), we must find one for the two terms on the right-
hand side of . A rate for the second term can easily be calculated given one for )~ | 1=
To obtain a rate for the second term, we need a quantitative version of Kronecker’s Lemma,
which we give in very general form as Corollary [5.2.3] We spell out the specific instance of this

theorem we need for our current purposes.

Lemma 6.3.19 (Quantitative Kronecker’s lemma). Let 1, x, ... be a sequence of nonnegative
real numbers such that ZS; r;, < oo and let 0 < a3 < ay < ... be such that a, — oc.
Quantitatively, suppose > .~ x; < S for some S > 0 and that s, = ., x; converges to
>oo2 @ with rate of convergence ¢. Further, suppose that there is a function f: R — N such
that af.y > w for allw > 0. Then

1 n
— Z a;T; — 0
Ay <

=1

as n — oo with rate of convergence

dagyeS
K i any.s(6) = max{gb (Z) f ( %;4) )}

We can now calculate a rate of convergence for ([6.15))

Lemma 6.3.20. Suppose {X,,} and {v,} are as in Theorem . Suppose Y~ 1 < T
for some I' > 0 and that the partial sums converge to their limit with a strictly decreasing rate

of convergence V. For alle,6 > 0, o > 1 and 0 < s < Ls, the function X..w 15 a rate of
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convergence for the partial sums of
>or( >¢)
m=1

to their respective limits, where

AeP(a? — 1 A
o) = g (29 (33550 ) ) o (28 () )

AeP(a? — 1) 22

P(A) =V <W> o Jplw) = [W{‘ , R= m‘
Proof. Let X\;e,0 >0, @« > 1 and 0 < s < Ly as well as n > x.ow(A) be given. We have, by
Lemma [6.3.18] that
> 5)

Lan+2J o

2P 2P 9P 2P Y
< > — ) m
S ol 2 (ar — 1) T F e = 1) mp

m=1 m=|a"t1]|+1
AeP(aP — 1)

[a™ | > a2 >0 (—Agp(o‘p — 1)) ,

Setm) Pt m)
ki(m) kg (m)

with

Em) Ak
(m)  ki(m)

Now, n > Xeaw(A) implies

and from this, we deduce

2P+1a2p

which in turn implies
2P %P - A
- > om<s

eP(aP — 1)

Now, observe that the partial sums of

converge to their limit, with rate
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Therefore, by Lemma [6.3.19] we have that

2P 2P
ePnP(aP — 1 Z Tm

converges to 0 with rate Ky y, nry,r- Now, n > X. o w(A) further implies

A
n Z loga (2qu7fp7{n1’},R (E))

and, arguing as above, we get

A
2 > Kupomn (3)

This allows us to conclude

and we are done. O
This, in particular, allows us to deduce Theorem and Theorem [6.3.8]

Proof of Theorem [6.53.7. In the context of the assumptions of Theorem [6.3.7], using the assump-

tion that W is strictly decreasing, the rate y in the previous Lemma [6.3.20] simplifies to

AeP(af — 1) 202 [ NeP(a? — 1) 8T »
10ga (maX {2\1/ (W) ,2 |7 - U ( 2p+3a2p )\(ap _ 1) .
We can now apply Theorem [6.3.12| with the rate we obtained above, observing that x is in-

dependent of s (and J) to deduce Theorem [6.3.7, noting that we can take a = 1 + 35 and
so the assumption that ¢ < 1 < W implies a < 4/3 and o? — 1 > a — 1. Furthermore, the

assumptions that I'; W' > 1 and 0 < € < 1, as well as the strictly decreasing condition on ¥,
allows us to conclude that the second argument in the max function above is bigger than the

first argument. O

Proof of Theorem[6.3.8 We write X,, = X,/ — X, and apply Theorem to each sequence
{X*}, with p = 2 and v, = Var(XF) < Var(X,,). We then obtain the result for {X,,} by
arguing as in Proposition [6.3.15] O]
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Chapter 7

Fluctuations in martingales and

ergodic averages

The martingale convergence theorem is a fundamental result that establishes the convergence
of stochastic algorithms in various contexts, as detailed in the survey [43]. In particular, it
is crucial in proving the Robbins-Siegmund theorem (which we give a computational interpre-
tation for in Chapter . Thus, understanding the computational content of the martingale
convergence theorem is required to make significant progress in proof mining within stochastic
processes.

A central result required to prove the martingale convergence theorem is a result of Doob
that provides a bound on the expected value of the number of upcrossings made by martingales.
In collaboration with Powell, the author investigated how such upcrossing inequalities could
lead to the quantitative notions of stochastic convergence we introduced in Chapter This
exploration allows us to offer a computational interpretation of the martingale convergence
theorem.

Initial progress in connecting upcrossing inequalities with uniform metastability was made
by Avigad, Gerhardy and Towsner [6] in the context of the pointwise ergodic theorem with the
assumption that the measurable functions (corresponding to sequences of random variables in
the general context) were bounded. The author and Powell observed that one could generalise
the uniform metastable rates of [6] to stochastic processes satisfying general upcrossing inequal-
ities and weakening the boundedness requirement. The author and Powell strengthened this
observation further by demonstrating that one could actually construct learnable uniform rates
of convergence for a general class of stochastic processes, which included those in the pointwise
ergodic theorem and the martingale convergence theorem, satisfying upcrossing inequalities.
These results are noted in [127].

Quantitative convergence results concerning martingales and ergodic averages are of great

interest and have been studied extensively in the probability theory and ergodic theory litera-
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ture. Most notably, the very influential survey paper by Kachurovskii detailing the research of
mostly Russian influences on quantitative aspects of the convergence of martingales and ergodic
averages [75]. In addition, the collection of work by Jones and collaborators ([72] [73, [74], for ex-
ample), which, through the use of deep results from ergodic theory, were able to independently
obtain many of the results detailed in [75], among others. Through an abstract investigation
of interactions between the notions of stochastic convergence, introduced in Section [£.2] the
author and Powell [I127] were able to generalise and improve some of the results coming from
the aforementioned body of work.

The main result of this chapter will be a quantitative version of Doob’s martingale conver-
gence theorem (Theorem[7.2.4). We start in Section [7.1] where we investigate how the abstract
modes of quantitative stochastic convergence, which we introduced in Section [4.2] interact. An
abstract exploration of how moduli of finite crossing, moduli of finite fluctuations and pointwise
learnable rates of convergence interact results in a generalisation of a result of Kachurovskii
and an improvement of a bound attributed to Ivanov [75] (which we present in Section [7.3.2).
We then investigate the interaction between moduli of L;-crossing and uniform learnable rates,
with this study crucial in obtaining our quantitative version of the martingale convergence
theorem.

Then, continuing in Section we present the quantitative martingale convergence theo-
rem, in the form of uniform learnable rates, of the author and Powell [127]. We further present
a detailed argument that the rates we obtain are indeed optimal (a result only sketched in [127])
and the new result that our quantitative martingale convergence theorem allows one to gener-
alise the stochastic fluctuation bounds of Chashka [22] to submartingales and supermartingales.

In Section [7.3, we then conclude by detailing the generalisation of the metastable rates
obtained for the pointwise ergodic theorem in [6] to unbounded functions. Furthermore, we
present the improvement of Ivonov’s bound on the fluctuations of ergodic averages, detailed
in [75], which follows from our abstract analysis of the interactions between moduli of finite
crossing, moduli of finite fluctuations and pointwise learnable rates of convergence. The afore-
mentioned are from the author’s collaboration with Powell [127]. We finish the section by briefly
discussing the new observations between the framework of modes of convergence introduced in

this thesis and the previously mentioned work championed by Jones and his collaborators.

7.1 Abstract results on probabilistic convergence

The proofs of the martingale convergence theorem and the pointwise ergodic theorem we anal-
yse to obtain our quantitative versions of these respective theorems rely on so-called upcrossing
inequalities. Such inequalities shall allow us to obtain the quantitative notions for finite cross-

ings we introduced in Section [£.2] Thus, our quantitative results will follow from general results
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on the interplay between the aforementioned quantitative notions of finite crossings, stochastic
fluctuations, and learnable rates of almost sure convergence. In this section, we explore such

results.

7.1.1 Crossings, fluctuations and pointwise convergence

We provide the stochastic analogue of Theorem [2.3.20 demonstrating the relationship between
moduli of finite crossings and finite fluctuations. As in the deterministic case, going from

fluctuations to crossings, quantitatively, is straightforward, and the converse is more interesting.

Theorem 7.1.1. Let {X,,} be a stochastic process. If ¢ is a modulus of finite crossings and f

is a modulus of uniform boundedness for {X,} then
4M
DM, e) ::l~¢(é,M,l) for 1:= [—W and M::f(é)
2 € 2
1s a modulus of finite fluctuations for the same process, and therefore also a learnable rate of

pointwise convergence.

Proof. Fix A € (0, 1] and note that for any event A and M := f(\/2):

P(A) <P (sup|Xn| > M> +P (Aﬂsup|Xn| < M)

neN neN

A
<§+P(Aﬂsup]Xn|§M).

neN

Now let € € (0,1] be given and set N := (), ). It suffices to show

A
P (JE{X,L} > N Nsup |X,| < M) <3 (7.1)

neN

For any fixed w € , reasoning as in the proof of Proposition [2.3.20] if J.{X,(w)} > N and
sup, ey | Xn(w)| < M, then for [ := [4M/e], any interval in P(M, () has width < £/2, and so any
e-fluctuation of {X,(w)} is also an [«, ]-crossing for some [a, 8] € P(M,1). By the pigeonhole
principle there must therefore be some [o, 5] € P(M, 1) with Ci, g{Xn(w)} > N/I, and so we

have shown that

P (JE{Xn} > N Asup | X, < M) CP (H[a,ﬁ] € P(M,1) Clop {Xn(w)} > ?)

neN
O

Remark 7.1.2. As discussed in Remark [£.2.17 given a crossing inequality, one can obtain a

modulus of finite crossings by Markov’s inequality. Thus, given such an inequality, we can
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use the above theorem to obtain a modulus of finite fluctuations, which will be a pointwise
learnable rate of convergence, and thus, we can get a rate of metastable pointwise convergence
(see Remark [4.2.22)). Furthermore, Corollary also allows us to obtain a rate of metastable
uniform convergence (although such a rate will have bar recursive complexity). We shall see in
the next subsection that crossing inequalities contain further uniformity properties that allow
us to directly obtain uniform learnable rates (and uniform metastable rates of low complexity)

without the need to pass through fluctuations.

Remark 7.1.3. All of the quantitative definitions we have introduced are based on functions
that reflect the logical structure of the underlying notion being captured. This is often at odds
with the more traditional formulations. For example, we capture the uniform boundedness of

a stochastic process with a function ¢ satisfying
P (sup | X, > gb(/\)) <A forall A € (0,1]
neN

rather than a function f satisfying

P (sup | Xn| > m) < f(m) for all m € N.

neN

It is precisely because they represent the underlying quantifier structure that these moduli are
better suited to formulating the computational structure of proofs than traditional rates, which

implicitly involve additional assumptions, such as

lim f(m)=0

m— 00

in the example above. In any case, we can always convert our moduli to traditional rates to

facilitate comparison with known results.

Theorem represents a generalisation of a result of Kachurovskii [75]. To make this

more apparent, we must reformulate Theorem in terms of traditional rates.
Corollary 7.1.4. Let {X,} be a stochastic process such that:

(a) P (sup,en | Xn| > a) < g(a) for all a > 0, where g is a strictly decreasing function satisfying
gla) = 0 as a — oo.

(b) P(Clag{Xn} = a) < hagla) for all a < B such that P (Clag{Xn} >0) > 0 and a > 0,

where hq g is a strictly decreasing function satisfying ha g(a) = 0 as a — oo.

Then for all € > 0
P (JAXn} > a) < G-'(a)
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for any strictly decreasing function, G, satisfying

[-H (%,g‘l (g) ,z) <G.(\) for 1:= [M]

€
where H is any function such that

hl (%) < H(\, M)

for any X € (0,1], M > 0,1 € N nonzero and [a, 8] € P(M, 1) with P (Cja5{X,} > 0) > 0.

Proof. By definition, g~! is a modulus of uniform boundedness for {X,,}, and h;jg is a modulus
of finite [av, 8]-crossings for all & < 8 with P (Clo g{Xn} > 0) > 0. By Lemma and the
property of H (noting that the restriction to [, 8] € P(M, 1) with P (Cla 5{X,} > 0) > 0 does
not affect Lemma [4.2.16), H must be a modulus of finite crossings for {X,,}. Now, by Theorem
7.1.1| (ii), any bound on

L-H(N2,97(A/2),1)

for [ := [4g71()\/2)/e] is a modulus of finite e-fluctuations for {X,}, and so by definition we
have
P(JA{Xn} =2 G(V) <A

for all A > 0, from which the result follows. n

We now have the following:

Ezample 7.1.5. In the special case that {X,,} satisfies:
(i) P (suppey | Xs| > a) < £ for all a > 0.
(i) E (Ung{Xn}) < S;T‘z' for all a < .

then Corollary gives us, for S/e > 1,

3

P(JAX,} > a) < al_c/4 (1 N s)

for a constant ¢ > 0. To see this, we would set g(a) := S/a. Now, by Remark [2.3.8] we have

2(5 + [l

B (Cluy () < 257

+1

for all & < 3, and so, by Markov’s inequality, we can set

S+la)) +8-a
k(B —a)
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for all & < 3, so that a suitable definition of the bounding function H becomes

hglﬁ <)\) < 2[(54"04’)—1-[(6—04) < 2Z(S+M)—|—2M 12 (

T B —a) =3

S
AT <3 2+—) — H(\ M, 1),

M

where the last inequality follows since A € (0,1] and [ € N. Now, Because g1 (\/2) = 25/\

and
16S
< ==
T EA

we have,

203 A 503 ¢S®
CH(N2,97 (N/2),1) = " [24+ %) < —
L HO2,97 (V2,0 = 5 ( +2) <5 <

for suitable constant ¢ > 0, and therefore (since S/e > 1)

c [(S\** c S

3

This particular case of Corollary is already proven directly by Kachorovskii as Theorem
27 of [75], where the direct (though more ad-hoc) proof allows for a slightly better value of
c=T.

7.1.2 Crossings, fluctuations and uniform convergence

A particular case of Example is the martingale convergence theorem (that is, the case
where { X, } are martingales with uniformly bounded first moment), where conditions (i) and (ii)
are met by Doob’s maximal inequality and Doob’s upcrossing inequality, respectively. However,
in this case, sharper bounds are known to hold, with optimal bounds found by Chashka [22]. In
the following sections of this chapter, amongst other results, we generalise Chashkas’s result to
submartingales and supermartingales, and a key component of these results will be an abstract
theorem detailing how one obtains learnable uniform rates from moduli of L;-crossings (c.f.

Definition 4.2.18)).
Our first step is to provide another analogue of Proposition [2.3.19]

Proposition 7.1.6. Let {X,,} be a stochastic process with modulus of Li-crossings ¥ and let
M > 0. Then the formula

Que,n,m) = (3, k € In;m](| X, — Xi| > ¢)) N (| X, < M)

satisfies

ZP(QM(&ai,bi)) < wn(e)
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uniformly in ag < by < ay; < by < ... where

wi(e) == (p+2) - (M (1+§) ,p+2) forp = {%}

3

Proof. Fix e > 0 and ag < by < a; < by < ... and define the formula A; and B; for i € N by
A; =3k, 1€ Japb](| Xk — Xy =€) and B; = |X,,| < M.

Divide [-M, M] into p = [8M/e] equal subintervals, which we label [a;, ;] for j =1,...,p,
and add two further intervals of the same width on either side of [—M, M|, which we also label

laj, B;] for 7 =0 and j = p+ 1. In other words

{lao; Bols - -+ s [p1; Bpal} = P(M (1 +2/p),p +2).

These intervals must have width < e/4. Suppose that w € A; N B;, so that there exists
k(w), l(w) € [ai;b;] with [ Xpw)(w) — Xiyw)(w)| > €, and also | X,, (w)| < M.

Then by the triangle inequality, either | X, (w)—=Xpw)(w)| > /2 or | X, (W) =Xy (w)| > €/2.
Since X, (w) € [-M, M] and we have the additional intervals [y, Bo] and [ap41, Bp+1], it follows
that one of the intervals [a;, 8] for j =0,...,p+1is crossed by {X,,(w)} somewhere in [a;; b;],

and therefore defining
T;; == {X,} crosses [o;, ;] somewhere in [a;; ;]

we have shown that
p+1

AnB Ty
j=0
Now suppose that r < >_° P(A; N B;) for some r > 0, which in particular means that for some
N € N we have

=0 1=0 7=0 =0 5=0
and so there is some j € {0,...,p+ 1} such that
r N [e'S) 00
5 <D B(Ty) <D P(Ty) =) El[Ir]
i=0 i=0 i=0

ZITH

< E [Cla, ,{Xn}] <w( <1+%),p+2>
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and therefore

iP(QM(é,ai,bi)) = iP(AZ- NB)<(p+2)-7¢ <M (1 + %) ,p+2)

and the result follows. O
We now present our main result on uniform metastability for stochastic processes.

Theorem 7.1.7. Let {X,,} be a stochastic process with a modulus of Ly-crossings 1. Let wy(e)
be defined in terms of 1 as in Proposition[7.1.6, If {X,} has a modulus of tightness h(\) then

{X,} converges almost surely with a learnable rate of uniform convergence given by:

2wp(r/2)(€)

O\ g) = 3

Proof. We define Qp/(g,m,m) as in the proof of Proposition m Fix A > 0 and define
M, = h(\/2). By Proposition [7.1.6 for any € > 0 and ap < by < a; < by < ... we have

> " P(Qary (5, a5, b)) < way (€)
=0
and so there exists some n < 2wy, (€)/A such that P(Qa, (€, an, b)) < A/2 ie.

P(3lL k € [an; b,](| X — Xk| > ) N[ X, | < M)y) <

| >

But, then it follows that
A
P(3k,1 € [an; b,](| Xk — Xi| > ) + P(|1X,, | < M)) — 1< 5
and therefore

A
P(3k, 1 € [an; b,](| Xk — Xi| > ¢) < 5 —P(|X,,| < M))+1

A
=5 T P(IXa,[ > M) <A

which completes the proof. n

Remark 7.1.8. It is currently open whether Theorem |7.1.1| can be improved by replacing the
modulus of uniform boundedness with a modulus of tightness while still obtaining an explicit
modulus of finite fluctuations. Theorem demonstrates that we can weaken the condition
of a modulus of uniform boundedness to a modulus of tightness if we strengthen the condition

of a modulus of finite crossings to a modulus of L;-crossings.
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It is certainly the case that we can replace uniform boundedness with the weaker property
of tightness to prove that finite crossings imply finite fluctuations. To see this, one can use a
pointwise argument, namely that if Cf, 5{X,(w)} < oo for all o < 3, then {X,,(w)} converges
to a limit in R U {#o00}, and therefore

Xoo = lim X,

n—0o0

exists almost surely in RU{£o00}. By tightness of {X,,} we have that for any A > 0 there exists
N € N such that

P(|Xu|>N)=P (hmmf X, > N> < liminfP (|X,| > N) <
n—oo n—oo

by Fatou’s lemma, and therefore | X| < oo almost surely, which in turn implies that {X,}
converges and thus has finite fluctuations almost surely. However, converting this argument
into a quantitative one, where one obtains a concrete modulus of finite fluctuations in terms
of the corresponding moduli of tightness and finite crossing, is less obvious, as known proofs of

Fatou’s lemma are nonconstructive.

We now note a straightforward yet useful instance Theorem [7.1.7}

Theorem 7.1.9. Suppose that the stochastic process { X, } is almost surely monotone and has
a modulus of tightness h(\) € [1,00), for all A > 0. Then {X,} has a learnable rate of uniform

convergence given by:
c A
Ne)i=—- h(Z

for a universal constant ¢ < 22. In the special case that sup,,cy|| Xn|lw < K, for some K > 1,

the rate becomes K
c
Ae)i=—.
o) = B
Proof. Since {X,,(w)} is almost surely monotone, we have E(Cj 5{X,}) < 1 for any a < 8, and
thus a modulus of uniformly bounded crossings is given by the constant function ¢(M,[) = 1.

The result follows from Theorem [7.1.7] noting that in this case

+2<

war(e) = {%w 11M

9 9

and therefore

and we are done. ]

Remark 7.1.10. Example [4.2.24]shows that, particularly for the special case sup,,cy||Xnlloo < K,

the bound on Theorem [7.1.9| above is optimal.

149



Remark 7.1.11. If {X,,} is increasing almost surely and nonnegative, we can reduce the upper
bound for the constant in the previous theorem from 22 to 2, even without the assumption that

h(\) > 1, through a more direct approach. Under these assumptions, we have,

P (3i,j € [an:ba] | Xi — X;| > €) = P(X), — Xo, > €)

<P <an — X, >ensup X, < h()\/2)> +

neN

DO | >

Setting @, 1= X3, — X, > ¢ and R := sup,,cy X < h(A/2) it suffices to show that there exists
some n < ¢(A, e) such that P(Q, N R) < A\/2, where now

2-h(\/2)
Ag)i=——"~.
68 1= =
If this were not the case, we would have
d(Ne) o(\e)
h(A/2) A
—— <5 0@MNe+1)< z; P(Q;NR)=E | I Z; Io,

But for w € R we can have w € @, for strictly fewer than h(\/2)/e distinct values of n € N,

since whenever w € @, N...NQ,, for n; < ... < ny then

J=1
Therefore
- h(A/2)] _ h(A/2)
E (] E Ip.| <E|Ig- <
) i=0 “ {R € ] I

a contradiction.

We have the following important instantiation of Theorem [7.1.7}

Theorem 7.1.12. Let {X,,} be a stochastic process and p € [1,00]. Suppose that K > 1 is
such that sup,,cy || Xn|lp < K and for all § > «

2K
E(Clam{Xn}) < ot

Then {X,} has learnable rate of uniform convergence given by:

cK? [2\'*
Pp(A €)= ez (X)
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for p € [1,00) and in the case p = oo we have a rate given by

cK?

¢00<>\7 E) = A_52

for a universal constant ¢ < 220 (and independent of p).

Proof. Observing that for any [a, 5] € P(M, 1) we have § — a = 2M/l, it follows that

LK
E X )< >4
(Clas{Xn}) < 7+

and thus (M, () ;= {K/M + 1 is a modulus of crossings for { X, }. Now if p € [1,00) then

E(IXa") _ (K"

and so h(A) := KA7'/? is a modulus of tightness for {X,}. Applying Theorem [7.1.7, setting
q:=[8M/e] <9M/e and assuming for now that M > 1, we have

(¢ +2)°K 11-9-MK 11M _11-10- MK
1 (g+2) < + <
M(1+2/q) (1+2) <

wni(e) = g2 e = g2

where we use that K > 1 and ¢ < 1 to get the last inequality. Instantiating M := h(\/2) =
K(2/X\)Y/? > 1 we have,

2wz () _ 211 10K (2)1”’

A = \e2 A

from which the main part of the result follows. On the other hand, for p = co, we have
P(|X, > K)=0

and thus h(\) := K is a modulus of tightness, so the above calculations can be simplified to

give the stated rate. O]

7.2 The computational content of Doob’s martingale con-

vergence theorem

Doob’s martingale convergence theorem is the following central result in the study of stochastic
processes, stating that L;-bounded sub- or supermartingales converge almost surely to a random
variable that is finite almost surely.

Here, we present optimal learnable uniform rates (and thus uniform metastable rates, c.f.
Remark for Doob’s convergence theorem. Furthermore, we demonstrate how our results
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generalise the main result of [22].

To obtain our quantitative results, we need the following result of Doob:

Theorem 7.2.1 (Doob’s Upcrossing inequality, c.f. [35]). Let { X} be a submartingale, N € N,
and o < [ be real numbers. We have the following inequality on the expected value of the

UPCTOSSING:
E((Xy —a)")

E(UN,jas{Xn}) < 5 a

7.2.1 Learnable uniform rates for the martingale convergence theo-

rem

To obtain optimal uniform learnable rates for Doob’s convergence theorem, we first consider

the case of nonnegative submartingales:

Theorem 7.2.2 (Quantitative positive submartingale convergence theorem). Let {X,} be a

nonnegative submartingale, p € [1, 0], and suppose that K > 1 is such that

sup|| Xy |l, < K.
neN

Then {X,} has learnable rate of uniform convergence given by:

K2 2\ VP
N €)= (x)

for p € [1,00) and in the case p = oo we have a rate given by

cK?
A2

boo(A,€) i=
for a universal constant ¢ < 220 (and independent of p).
Proof. Let o < 8. By Theorem we have, for all N € N,

E(Xy —a)")

B—a
Now since {X,,} is nonnegative, Uy (o g{Xn} = 0 if @ <0, and if @ > 0 then (Xy —a)" < Xy
and thus

E(UN aa{Xn}) <

E<XN) < SupneNE(anD < SupneNHXan < K

E(UN’[O"B]{XH})SB—Q_ f—a - B—a f—a

which implies
K
E X, H) < —
(Ut {Xn}) < 7 a
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Therefore Remark implies that
2K
E(Cuhg{X,})) < —+1
(Cramf })_ﬁ_aJr

and the result follows form Theorem [7.1.12] O

Doob’s upcrossing inequalities hold for general (not necessarily positive) sub- or super-
martingales. So, one could adapt the proof of Theorem directly to obtain learnable rates
in those cases. However, in the nonnegative case, we would have to handle upcrossings where

a < 0, in which we would only have (Xy — a)* < |Xy| + || and accordingly

2AK +al) | UK+ M)

E(Cla,g{Xn}) < 5 a <=7

+1

which due to the fact that M dominates K in the subsequent calculation results in a worse
bound of (cK?/\e?)(2/A)%P. This somewhat superficial complication can be circumvented
by making use of standard decomposition theorems for martingales, exploiting the fact that

learnable rates compose well for sums of stochastic processes as follows:

Lemma 7.2.3. Let {X,} and {Y,} be stochastic processes with learnable rates of uniform
convergence ¢y and ¢ respectively. Then {X,, + Y, } has a learnable rate of uniform convergence

given by,
P(A €)= ¢1(A/2,€/2) + $2(A/2,¢/2)

Proof. Fixing e, X € (0,1] and ag < by < a3 < by < ..., suppose for contradiction that for all
n < ¢(A, e) we have

P(3,j € [an; ba](|Xs +Y; = X; = Yj[ 2 €)) = A

For any w € Q, if there exists i(w), j(w) € [ay; b,] such that | X;)(w) + Yiw) — Xjw) — Yiw| > ¢,
by the triangle inequality we must have either | Xy — Xjw)| > €/2 or [Yiw) — Yjw)| > /2. In

other words, for each n < ¢(\, ), we have

A< P(3i, 5 € lan; bn](|1Xs — X5 2 /2) UTi, j € [an; bu](|Y; = Y] = £/2))
< P30, € lan; bn](|1Xi = X[ 2 €/2)) + P(Fi, j € [an; ba]([Y; = Yj| = £/2))

and so again, by the triangle inequality, we have either
P(3i, 7 € [an; bu](|X; — Xj| > €/2)) > A/2

or

P(3i, j € lan; bal(|Y: = Yj| =2 £/2)) = A/2
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for each n < ¢(\, ). But then it follows that either there exists a subsequence a,, < b,, <
ap, < by, < ...such that

Vk < d1(A/2,2/2) (B(3i, ] € [an,; bn, J(1Xs = X[ > £/2)) 2 A/2)
or a subsequence a,,, < by < Ay < by, < ... such that
Yk < 62(A/2,2/2) (P(3, ] € [am; b, J([Yi = V5] 2 €/2)) 2 A/2)

which contradict the defining property of ¢, and ¢, respectively. O
We can now obtain learnable uniform rates for Doob’s convergence theorem.

Theorem 7.2.4 (Quantitative Doob’s convergence theorem). Let {X,} be a sub- or super

martingale and suppose that K > 1 is such that

sup E(|X,|) < K.

neN

Then {X,} has learnable rate of uniform convergence given by:

b(\,2) = c (%)

for a universal constants ¢ < 2" -3%.¢; for ¢; > 0 as in Theorem[7.2.3,

Proof. We can assume WLOG that {X,,} is a submartingale, since if { X, } is a supermartingale,
then {—X,} is a submartingale which must converge with the same learnable rate. Let X, =

M, + A,, be the Doob decomposition in this case, i.e.

n

M, = X, + i (X; —E(X; | Fimy)) and A, =) (B(X; | Fit) — Xio).©

i=1 1=1
where it is easy to show that {M,} is a martingale and {A,,} is almost surely nonnegative and
increasing. Then by Lemmal[7.2.3/{X,,} has learnable rate of uniform convergence ¢ (\/2,/2)+
$2(N/2,e/2) where ¢; and ¢y are learnable rates for {M,,} and {A,} respectively.
Since {A,} is almost surely monotone and E(|A4,|) = E(4,) = E(X,, — Xo) < E(|X,|) +
E(|Xo|) < 2K and so has modulus of tightness 2K/, by Remark we can define

8K
(bg()\, €) = )\_23

On the other hand, since {M,} is a martingale and E(|M,|) = E(|X,, — A,]) < E(|X,]) +
E(]A,]) < 3K for all n € N, we can write M, = M,;” — M, where {M,; '} and {M, } are
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both nonnegative submartingales (since z +— z* and x +— 2~ are convex functions, and any
convex function applied to a martingale results in a submartingale), and have means uniformly
bounded by 3K. So, by Lemma and Theorem noting that a learnable rate of uniform

convergence for { M} is also one for {—M, }, we can define, for ¢; < 220,

1 (3K)? (4)) 2Pk

09 =2 (iheree (3 =

and therefore

210.32. K2 20K oM. 32. ¢ K?
A2g2 Ae — A2g2

P1(N/2,2/2) + pa(N/2,¢/2) <

and the main result follows directly. O]

7.2.2 Bounds on the fluctuations for martingales and optimality of

rates

As mentioned in Remark [4.2.23] the precise relationship between learnable pointwise rates and
moduli of finite fluctuations is open for general stochastic processes. However, in the case of

martingales with uniformly bounded L; norm, these notions of convergence coincide.

Proposition 7.2.5. Suppose ¢ is a pointwise learnable rate of convergence for all (super)submartingales
{X,} with sup,, E(|X,|) < L for some L > 0. Then, ¢ is a modulus of finite fluctuations for

all such stochastic processes.

Proof. Fix e,\ € (0,1] and N € N. Define the stopping times {7,} as follows:

® T, I= inf{Tj,1 < 1 < N |XT].71 — XZ| > €}
e 7; := N if the above does not exist.

We have,
P(IneAXn} = (A €)) < P(Vi < o(e) | Xy, — Xy [ 2 €).

Now, we have { X, } must be a (super)submrtingale by Theorem [2.4.24] with sup, E(| X, |) < L.

Therefore, taking a; = ¢ and b; := i + 1 we must have
P(Vi < o(Ne) (| X7 — Xri| 2 €) =P(Vi < (N e) Tk, L€ [i,i+ 1] (| X7 — Xp| > ) <A

and the result follows. O
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From the above, we immediately get bounds on the fluctuations for Doob’s convergence

theorem:

Theorem 7.2.6 (Fluctuations in Doob’s convergence theorem). Let {X,} be a sub- or super

martingale and suppose that K > 1 is such that

sup E(|X,|) < K.

neN

Then { X, } has a modulus of finite fluctuations given by:

b(\,2) = c (g)

for a universal constants ¢ < 2" -3%.¢; for ¢ > 0 as in Theorem[7.2.3,

Proof. The result follows from Proposition [7.2.5] Theorem [7.2.4] and the fact that a learnable

uniform rate of convergence is a learnable pointwise rate of convergence. ]

Remark 7.2.7. A result of Chashka ([22] but see also [75, Theorem 28]) asserts that if {X,,} is
a martingale with sup,,cy|| Xy|1 < K then

CK

PUAX} 2 N) £ 1

(7.2)

for some constant C'. The above bound corresponds to the following modulus of finite fluctua-

tions:

CK )2. (7.3)

Ae)i=—
one)i= (G
Thus, Theorem [7.2.6| provides a different proof of Chaska’s result and extends the bound to

submartingales and supermartingales.

In [22], Chashka provides a construction demonstrating that the bound in is optimal.
Therefore, Proposition implies that the bound in Theorem is optimal.

We provide a modification of Chaska’s optimality construction demonstrating that the mod-
uli of finite fluctuations given in corresponds to an optimal pointwise learnable rate of

convergence:

Example 7.2.8. Let us fix £, A > 0 and p € [1,00), where for simplicity we assume that e = 2=
and A = 27V for some M, N € N. We define a stochastic process {X,} on the standard space
([0, 1], F, ) and in terms of these parameters as follows: First, define the Rademacher functions

0 [0, 1] — R satisfying r(z) = sgn(sin(2" ™ z7)) for each z € [0,1]. Let

W._ 22M+12% B 92
T3 | 32
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. Let Xy be the constant 0 random variable. For n < W let

S 2 M y(z) ifxe[0,27V)

Xy(z) == .
0 otherwise.

Let X,, = Xy for n > W. As in the case of Chashka, one can easily check that {X,} will be a
martingale with respect to the filtration {F,}, where F, is the o algebra generated by

i i+1 . n+N
Furthermore, for each n < W we have
P(| X, — Xpy1| > e)=A

and for n < W (again arguing as Chashka does),

9—N |n—1 1 |n—1
E(|X,|) = /0 ZQ_MrHN(a:) dx = 2_N/0 ZQ‘Mri(as) dx <
i=0 i=0

N3 : —2M\ 3
2 (5) (n272M)2.

With the last inequality, a standard result for the Rademacher functions (see theorem 8.14 of
[57]). So we have
1
3\ ? 1
supE(|X,]) <27V (—) (w272M)2 <1
neN 2
As in the case of monotone bounded sequences, suppose that some 1(\, €) is a learnable rate of

pointwise convergence for all martingales whose first moment is uniformly bounded by 1. Then

L));—AQJ < ¥(Ae)

for all €, A > 0. Otherwise, defining {X,,} in terms of fixed €, A > 0 as above, we get

we must have

contradicting that ¥(\, €) is a learnable rate of pointwise convergence.
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7.3 The computational content of Birkoft’s pointwise er-

godic theorem

Throughout this section, fix a measure preserving transformation 7 : {2 — Q of our probability
space X := (2, F,P) and define the Koopman operator 7' : L(X) — L (X) by T'f := for.
For f € L1(X) we define

n—1
Snf = Zka and A,f := S"f.

n
k=0

The Birkhoff pointwise ergodic theorem states that the ergodic averages A, f converge almost
surely.

In this section, we shall produce uniform learnable rates of convergence for this theorem
and improvements to the best-known moduli of finite fluctuations in the literature. As with
Doob’s convergence theorem, our quantitative results will follow from uppcrossing inequalities

concerning such ergodic averages. The first such inequality is due to Bishop:

Theorem 7.3.1 (Bishop’s upcrossing inequality [19]). With the notation as above, for reals
a < B we have the following inequality:

E((f—a)")

E(Ug{Anf}) < B—a

The second inequality, which we shall use to obtain our improvement on known moduli of

finite fluctuations, is due to Ivanov:

Theorem 7.3.2 (Ivanov’s downcrossing inequality [70]). With the notation as above, for reals

0 <a<p andk > 0,we have the following inequality:

P (D {Anf} > £) < (5)

7.3.1 Learnable uniform rates for Birkoff’s pointwise ergodic theo-
rem
We can now obtain uniform learnable rates for the pointwise ergodic theorem, as we did for

Doob’s convergence theorem. We first consider the nonnegative case, then through a decom-

position and an application of Lemma [7.2.3 we get the general result.

Theorem 7.3.3 (Quantitative pointwise ergodic theorem). Let p € [1,00], and suppose that
K > 1 is such that
1fll, < K
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Then {A,f} has learnable rate of uniform convergence given by:

16¢K2 [/4\YP
%“ﬁ*:fﬁr'ﬁo

forp € [1,00), and in the case p = oo we have a rate given by

16cK?
AE)i= ——
gbOO( 9 8) A€2

for a universal constant ¢ < 220 (and independent of p).

Proof. First, assume the f is nonnegative. Since sup, .y E(|A.f]) <E(f) < ||fll, < K, arguing

as in Theorem [7.2.2] we have for each a >

K
EUan{4nf}) < 7=

Therefore Remark implies that

2K
E(Clag{Anf}) < F—a L.

and we obtain learnable uniform rates from Theorem|[7.1.12| For the general case, we decompos-
ing f = fT — f~ where f*:= max{f,0} and f~ := max{—f,0} are the positive and negative
parts of f respectfully (noting A, (f) = A.(fT) — A.(f7)), and apply Proposition [7.2.3l [

Remark 7.3.4. In [0], by assuming f € Ly(X), metastable rates of uniform convergence for
{A, [} are given through a proof-theoretic analysis of a proof of Billingsley [17], and for bounded
f they provide such rates through a more straightforward analysis of the relevant upcrossing
inequality than that provided in Section [7.1.2] A comparison of the rates obtained through
each approach is given (where, roughly speaking, uniform metastable rates obtained through
the proof of Billingsley require asymptotically fewer iterations of a faster-growing function).
In the case p = oo, in the previous theorem, we obtain (up to a constant) the same corre-
sponding metastable uniform rate as in [6] for bounded f. However, Theorem provides
metastable uniform rates for f € Li(X), which is the assumption required for the pointwise
ergodic theorem. Hence, the aforementioned theorem generalises [6] and represents the first

such rates for the full pointwise ergodic theorem.

7.3.2 Bounds on the fluctuations of ergodic averages

We now investigate moduli of finite fluctuations for the ergodic averages in the pointwise ergodic

theorem.
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It is shown by Kachorovskii in [75, Theorem 23] (though the result is attributed to Ivanov)

that the following bound on the probabilistic fluctuations can be given:

P (AL} > a) < o) 22 (7.4)

a

for all f € Li(X) and ,a > 0, with ¢ > 0 a constant that depends on E(|f])/e.
This result can be improved through Corollary [7.1.4. As in [75], we first assume f > 0. By

the maximal ergodic theorem, we have for all a > 0,

P (Sup’Anﬂ > a) < EFD
neN

a

so for any S > E(|f|) we can take g(a) := S/a in Corollary [7.1.4. For crossings, we use the
well-known result of Ivanov [70] which states that for 0 < a < § and k > 0,

P (Dg{Anf} > k) < (%)k

where Dy, g{A, f} denotes the number of downcrossings of |a, 5] made by {A,f}. Thus, we
have (by Remark [2.3.8])

k-1

P (Clag{Anf} 2 k) < (%)4

(we divide the exponent by another factor of 2 to obtain a strict inequality), so we can take
hop(k) = (Oé/ﬁ)k‘l;l in Corollary We can restrict our attention 0 < a < [ (i.e. the
situation P (Cla g{Anf} > 0) > 0), and in this case

+1

. _ 4log(1/X) 4B 1log(1/X)
72N = 1og () —togl@) 7' = T p-a

where for the last step, we use

b —«
/6 9

which follows from the mean value theorem. Thus for any M,[ > 0 and [«, 5] € P(M, 1) with
0 < a < f, we have

4531 2
h;}ﬁ (é) < M—l—l:%-log (%) +1<2l-log (%) = H(\ M,1)

log(8) — log(a) >

1)~ pB—-a«
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and so the right-hand side defines a suitable bounding function H. We then observe that for

it follows that

A (A ) Al S\’ ¢S
* - - — . - < -— . _— =
[ H(Q,g (2) ,l) 21 log(A) _c()\€> log os Ge(N)

for suitable constant ¢ < 200. It remains to find the inverse of the function G. defined above.

o (SY e (S

=0 &\ )
a(de\| _ eS8

B AN B P e=

Now letting E(z) := xexp(z) we have

HOIS

To this end, suppose that

Rearranging we obtain

E

and therefore

Where, W is the inverse of the E (i.e. the Lambert W-function), and so by Corollary we
have
W (ca)

a

P(JAA.f} >a) <

for ¢ := Sy/c/e.

For general f, not assumed to be nonnegative (for different constant cy), we can decompose
f as the difference of two positive terms f = f* — f~. Furthermore, we will have E(]f*|) < S,
Anf = An(fT) = An(f7) and

P (Jp2fAnf} = a) <P (Jp{An(f)} 2 a/2) + P (JA{A(f )} 2 a/2).

This leads to the following:

Theorem 7.3.5. There exists a universal constant ¢y > 0 such that, for alle,a > 0 and S > 0
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satisfying E(|f|) < S we have

P(J{Anf} > a) < %9 W lwSafe)

a

The above implies Ivanov’s bound ([7.4)) and improves it slightly in that W (cpa) < log(a)
for ¢y < log(a).

Remark 7.3.6. The following bound is a conjecture attributed to Ivanov 75, Conjecture 5]:

P(J{Anf} 2 a) < C\/I (7.5)

a

for all f € Li(X) and ,a > 0, with ¢ > 0 a constant that depends on E(|f])/e.

The above bound corresponds to a modulus of finite fluctuations given by

C2

Qb()\, 5) = ﬁ)

which is the precise form of the learnable uniform rate we presented in Theorem for
the p = 1 case. The exact relationship between learnable uniform rates and moduli of finite
fluctuations is currently unknown. However, proving that any learnable uniform rate is a

modulus of finite fluctuations would close Ivanov’s Conjecture.

7.3.3 Rates via variational inequalities

We conclude this chapter by discussing how the quantitative results we have obtained in this
chapter relate to some results in the ever-growing body of work championed by Jones and
collaborators on investigating fluctuations in ergodic averages.

Let {x,} be a sequence of elements in an arbitrary normed space (X, ||-||). A sufficient (but

not necessary) condition for {x,} to be Cauchy is that there exists @, C' > 0 such that,

oo
sup Z”Inkﬂ —z,, |9 < C (7.6)
{nk} k=1
where the above supremum is taken over sequences of indices ny < ny < .... Furthermore, it

is clear that if the above holds J.{z,} < C/e? (where J.{x,} is the obvious generalisation of
fluctuations to arbitrary normed spaces). Such a result was shown to hold for the mean ergodic
theorem for nonexpansive maps on Hilbert space by Jones, Ostrovskii, and Rosenblatt [73] with
later results concerning L,, averages obtained in [72] and [8], with the latter reference obtaining
results on uniformly convex Banach spaces.

Such oscillation results have also been obtained for the pointwise ergodic theorem. If {X,,}
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is a stochastic process, the probabilistic analogue of the above notion is

o0
sup Z | Xy — X |? < 00 almost surely
e} =
for some ) > 0. In light of Lemma4.2.2] the above can be given a computational interpretation

via a function ¢(\) satisfying

Plsup ) [Xn,, — Xo|? =00 | <A (7.7)
{nr} k=1
for all A > 0. If we have such a ¢()\) one can easily show that (A, g) = ¢(\)/e? is a modulus
of finite fluctuations for {X,}.
In |72, Theorem B] it is shown that for @) > 2 there exists C' > 0 such that for all f € L,
and a > 0

= 1/Q
F Sub (Z |A"k+1f - Ankf’Q) >al| < CHle

{nx} k=1 @

Or in the language of [72], the variational norm operator, Vq, is weak type (1,1). This implies we
can find a modulus satisfying (7.7]), and we further have the following bound on the fluctuations

Cll.f

al/Q¢e

P(J{Anf} 2 a) <

Setting ( = 2 in the above expression would yield a bound conjectured by Ivanov [75, Conjec-
ture 5]. However, the above only holds for ) > 2 and for all such @, this results in a bound
worse than that given by Ivanov [75, Theorem 23] and our improvement given in Theorem
[7.3.3] Furthermore, it is unclear that such a result immediately gives learnable uniform rates.
Nevertheless, such optimal rates are obtained in this Chapter.

In addition, in [72] it is shown that there exists C' > 0 such that for all sequences of indices
n<nog<...fe€L,anda>0

- 1/2
P (Z sup IAuf—Avf|2> >a| < Gl

1 nE<u<v<ngy a

Such a bound does not naturally give moduli of finite fluctuations. However, one can obtain

learnable pointwise rates of almost sure convergence, as follows:
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suppose ag < by < a; < by < ... and e are given. Then

P (Vi < e3k,1 € [ai, b;]|Anf — Auf| > €)

o 1/2
<P (Z sup rAuf—Ava) > /<) <

1 Mk SuSv<ng4

where nog11 = asp and nggio := by, + 1. This yields that,

_3C?|fI1R
g2\

e(\e) :

is a pointwise learnable rate of almost sure convergence.

It is worth noting that the paper [72] appeared without the authors knowing of the work of
[75], [70, 22]. Therefore, a few of the results in [72] were already known by the aforementioned
authors (although [72] establish these results through very different methods); in particular,
all the results of the final subsection of [72] were already obtained by Chaska in [22]. This is
partially addressed by Jones, Rosenblatt and Wierdl in [74] (c.f. Remark 3.2 of [74]).
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Chapter 8

The computational content of the

Robbins-Siegmund theorem

The Robbins-Siegmund theorem is a convergence result for stochastic processes that has become

fundamental in stochastic optimization. The theorem is the following:

Theorem 8.0.1 (Robbins-Siegmund [141]). Let {X,.}, {A.}, {Bn} and {C,} be sequences of
nonnegative integrable random variables on some arbitrary probability space and adapted to the
filtration {F,}, with Y .2y A; < 00 and Y~ C; < 0o almost surely and

for all n € N. Then, almost surely, {X,,} converges and ;= B; < 0.

In Chapter [3| we discussed the important role recursive inequalities play in establishing the
convergence of iterative algorithms that appear in a variety of contexts in analysis. As noted
in the survey paper [43], in a similar manner to the deterministic case, it is a common trend
in stochastic analysis to use the Robbins-Siegmund theorem to establish the convergence of
iterative stochastic algorithms.

Due to its fundamental nature in the area of stochastic optimization, to make progress
in mining proofs in this area, obtaining a computational analogue of the Robbins-Siegmund
theorem is of the utmost importance. Such a computational interpretation was obtained by
the author, in collaboration with Powell [126], and it is the purpose of this chapter to present
this result along with some applications.

The Robbins-Siegmund theorem can be seen as a generalisation of Doob’s martingale con-
vergence theorem for nonnegative supermartingales (indeed, we just take A, = B,, = C,, =0 in
Theorem . Furthermore, Doob’s convergence result is crucial in establishing the Robbins-

Siegmund theorem. Thus, the quantitative result we obtained in collaboration with Powell
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[127], which we present in Chapter , was a key stepping stone in establishing the quantitative
Robbins-Siegmund theorem we present in this chapter.

This chapter will begin in Section [8.1, where we give a quantitative version of a result of
Qihou [I38], which can be seen as the nonstochastic version of the Robbins-Siegmund Theorem.
The presentation of this result will serve two purposes. Firstly, analysing this deterministic
result will serve as motivation for our approach to obtaining a quantitative version of the
Robbins-Siegmund theorem since the strategy in obtaining our quantitative version of Qihou’s
result will mirror our approach to tackling the Robbins-Siegmund theorem. Secondly, we will
need a quantitative version of Qihou’s result when we discuss applications of the Robbins-
Siegmund theorem later in the chapter.

Then, in Section 8.2 we give our quantitative version of the Robbins-Siegmund theorem. We
start this section by investigating how uniform learnable rates and rates of uniform boundedness
for random variables combine under arithmetic operations. We then use the preliminary lemmas
and our computational interpretation of the martingale convergence theorem from Chapter
to obtain a quantitative version of the Robbins-Siegmund theorem.

We conclude this chapter, in Section [8.3 by discussing some applications of the Robbins-
Siegmund theorem. As the Robbins-Siegmund theorem is a generalisation of the monotone
convergence theorem, one can use Example to demonstrate that general rates of almost
sure convergence cannot be obtained for the convergence in the conclusion of the theorem.
In this section, we investigate how imposing additional conditions on the result allows one to
obtain rates of almost sure convergence. We use this general result to obtain rates of almost
sure convergence for Kolmogorov’s Strong Law of Large Numbers (although our rates are worse
than those discussed in Chapter @ and the celebrated result in Stochastic approximations of
Dvoretsky [37]. Lastly, we obtain uniform metastable rates for the Robbins-Monro procedure
[140], which is another celebrated result in stochastic approximation. The rates for the Robbins-
Monro procedure were already sketched in [126]; however, the remaining applications, including
the general condition that can be imposed on the Robbins-Siegmund theorem to allow rates
of almost sure convergence, are new. Jointly with Powell and Pischke, the author is currently

working to generalise these results.

8.1 The non-stochastic case

Consider the following result on sequences of real numbers:

Theorem 8.1.1 (Lemma 5.31 of [13]). Let {z,}, {an}, {Bn} and {7} be sequences of non-

negative reals with y ;= o; < 00 and Y ;- y; < 00 such that
Tn41 S (1 + an>xn - ﬁn + Tn
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for alln € N. Then {x,} converges and y .o, i < cc.

This result is essentially the deterministic version of the Robbin-Siegmund theorem. It
represents a crucial lemma for numerous convergence proofs in fixed-point theory (see, e.g.
[138] for the special case (3, = 0, and [13, 43] for further examples and references).

We shall give a computational interpretation for this theorem by computing bounds on
the fluctuations of the converging sequence in the conclusion of the result (and a bound for
the converging sum). A rate of metastability, of a form that corresponds to a fluctuation
bound (c.f. Theorem , has already been obtained for this result by Kohlenbach and
Lambov in [01, Lemma 16]. We deliberately analyse a slightly different proof of the result,
which corresponds better to our approach to the Robbins-Siegmund theorem. Furthermore,
our computational interpretation of this result will be needed when we discuss applications of
the Robbins-Siegmund theorem in Section (8.3

We first need elementary results on bounds on the fluctuations for sums and products of

sequences of real numbers:

Lemma 8.1.2. Suppose that {x,} and {y,} converge with bounds on their fluctuations given

by ¢ and 1) respectively. Then:

(a) A bound on the fluctuations of {x,y,} is given by
A(e) = B(e/2L) + (e /2K)

where sup,,cy [T, < K and sup,,ey |yn| < L.

(b) A bound on the fluctuations of {x, + y,} is given by
Ale) = ¢(e/2) +1(e/2)

Proof. For part (a), assume for contradiction that there exists some € > 0 and ay < by < a; <
by < ... such that for all n < A(e):

Ji, j € [an; bn] (|wiys — 25951 > €).
Then for each n < A(e) we have
i, € lan; bn] (|2 — 2] = €/2L) or 3i,j € [an; bn] (|yi — 45| = €/2K)

since

e < wiyi — z5y5| < |yillws — x5 + |25l |y — y;] < Ll — 5] + Ky — g5l
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Form this we see that, there exists a subsequence a,,, < b,, < a,, < b,, < ... such that
Vk < ¢(e/2L)Fi, j € [an,; by, ] (s — x| > €/2L)
or a subsequence a,, < bp, < ap, < by, < ... such that
Vk <(e/2K)3i,j € [am,; bm,] (lyi — y;| > €/2K)

contradicting the defining property of ¢ or 9. Part (b) is proven similarly. H

We now give our quantitative nonstochastic Robbins-Siegmund theorem, where for simplic-

ity, we replace the assumption »° «a; < oo with the equivalent property [[;—,(1 + a;) < co.

Theorem 8.1.3. Let {z,}, {an}, {Bn} and {7.} be sequences of nonnegative reals with

Tp+1 S (1 + an)xn - 671 + Tn

for all n € N. Suppose that K,L, M > 0 satisfy xo < K, [[.2o(1 + ;) < L and > ;= v < M.

Then
8L(K + M)

3

ole) =

is a bound on the fluctuations for {z,} and

iﬂi<L(K+M)

i=0
Proof. Define )
T T Tn
Dp 1= g(l +;), Tp= o B = P A = P~
with py = 1 and let 1
Up 1= Ty — - o
=0

with ug := Zo. Observe that
jn—&—l S-%n_Bn—{':Yn Si'n—i_'%m

which implies {u,, } is a nonincreasing sequence and {u,, + M } is nonincreasing and nonnegative.
Furthermore, since ug = T < 19 < K, we have for alln € N, u, + M < ug+ M < K+ M and
so Remark implies ¢;(g) := (K + M)/e is a bound on the fluctuations for {u, + M},
and so must be a bound on the fluctuations for {u,}. Similarly, > 2 % < >° 7 < M has a
bound on their fluctuations given by ¢q(e) := M/e.
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Now part (b) of Lemma implies

2K +4M
€

¢3(e) = 01(e/2) + ¢2(e/2) =

is a bound on the fluctuations for {Z,}. Furthermore, since x,, = Z,p, and ¢4(¢) := L/e is a

bound on the fluctuations for {p,} (by Remark [2.3.18), part (a) of Lemma implies

6(0) =05 (57) + 1 (57)

is a bound on the fluctuations for {x,} and the first part follows. For the second part of the

theorem, note that

Zﬁi:jo_fnﬂ—i‘x’%§$0+Z%<K+M

=0 1=0 =0

and therefore .

ZB@' = ZBiPnJrl < LZBZ < L(K + M)
=0 i—0

1=0

and the theorem is proved. O]

Remark 8.1.4. As previously mentioned, from [91, Lemma 16], we can get a bound on the
fluctuations from the rate of metastability obtained. Their rate of metastability, where L > 0

instead satisfies >~ c; < L, corresponds to the bound on the fluctuations,

4L(K + M)er +4M + (K + M)e
g

v(e) =

whereas ours, noting that a bound L on the sum corresponds to the bound [[;2(1 + ;) < e

on the product, is just
8(K + M)e*
oe) = S 2
3
Asymptotically (in €), the two bounds are equivalent. However, the strategy presented here
extends more easily to the stochastic setting and is a direct reflection of standard proofs of the

Robbins-Siegmund theorem.

8.2 The main result

In this section, we present uniform learnable rates for the Robbins-Siegmund theorem. Our
proof strategy will mirror the deterministic case presented in Theorem [8.1.3, In particular,

we need lemmas for combining uniform learnable rates and moduli of boundedness for sums
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and products of random variables (recalling, we already needed such a result in obtaining our

quantitative martingale convergence theorem c.f. Lemma [7.2.3)).

8.2.1 Preliminary lemmas

We start by providing a stochastic version of Lemma [8.1.2

Lemma 8.2.1. Suppose that {X,} and {Y,} converge with learnable rates of uniform conver-

gence ¢ and 1, respectively. Then:

(a) A learnable rate of uniform convergence for {X, + Y,} is given by
w( €)== (N/2,¢/2) +9(N/2,€/2)

(b) A learnable rate of uniform convergence for {X,Y,} is given by

o= (1505 ) (T 55007

where p and o are moduli of uniform boundedness for {X,} and {Y,}, respectively.

Proof. Part (a) is exactly Lemma [7.2.3] For part (b), fix A,e € (0,1] and ag < by < a3 < by <

..., and define the events

A A
Q :=sup|X,| <p (Z) and R:=supl|Y,| <o (—)

neN neN 4

Then for any n € N, we have

P(3i,5 € [an; b (| XiYi — X;Y5[ > €))

A
< P(Hl,j S [an;bn] (|Xz}/z - X]}/J| > 5) NRN Q) + E
so it suffices to show that there exists some n < w(A\, ) such that

P (3i,5 € [an; 0] (| X;Y; — X;Y;| > )N RNQ) <

DO >

Take some w in the set within the probability measure in (8.2.1]). Then analogously to Lemma
8.1.2 we have either

Ji, 5 € [an; by (!Xi(w) — Xl 2 m>
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or

30,5 € [au; D) (m<w> —Yilw) 2 2p<i/4>)

and therefore if (8.2.1)) fails for all n < w(\, ), then we have either

P(Eli,je[an, by (|X X;| > 5 (/\/4))> >

P(Hi,j € [an; bn] (IY Yilz5 (i/4)>) >2

and so again analogously to Lemma there exists either a subsequence a,, < b,, < a,, <
by, < ...such that

e e om0
<6 (5 g ) [P (309 € lomstml (W12 7)) 2 7]

or a subsequence a,,, < bp, < ap, < by, < ... such that
contradicting the defining properties of ¢ or 1. m

~I>I>/

or

> >

The next technical results we need are how moduli of uniform boundedness combine under

arithmetic operations:

Lemma 8.2.2. Suppose that {X,} and {Y,} have moduli of uniform boundedness p and T,
respectively. Then:

(a) A modulus of uniform boundedness for { X, + Y,} is given by
Y(A) = p(A/2) +7(A/2)
(b) A modulus of uniform boundedness for {X,Y,} is given by

1) = p(A/2) -7 (3/2)
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Proof. We just prove (b), as (a) is similar. Observe that for any n,m € N, we have

P <sup | X, Y| > nm) <P <Sup | X, | sup |Yy,| > nm)

neN neN neN

<P (sup X,) 2 nUsup|Y,| > m)

neN neN

<P (sup X, > n) n (sup ¥, > m>

neN neN
and so the result follows immediately. O]

Lastly, we note that >~ A; < oo almost surely, where now the A; are nonnegative random
variables can be represented quantitatively through a modulus of uniform boundedness p, i.e.

a function satisfying
P (ZAZ- > p()x)) <A
i=0

for all A € (0,1], and this will be our preferred definition of the quantitative almost sure
convergence for infinite series. Furthermore, since the partial sums form a monotone sequence
of random variables, we can use Remark [7.1.11| to obtain learnable uniform rates.

8.2.2 Rates for the Robbins-Siegmund theorem

We are now ready to present a quantitative version of the Robbins-Siegmund theorem. Our
strategy is to analyse the standard proof of the result (as in [I41]), which is proven in a similar
spirit to the implicit proof of Theorem we presented in Theorem

Theorem 8.2.3 (Quantitative Robbins-Siegmund theorem). Let {X,,}, {A,}, {B.} and {C,.}

be nonnegative stochastic processes adapted to some filtration {F,} such that
E(Xpt1 | Fn) S (1+A4,)X,, — B, +C,

for all n € N. Suppose that K > E(Xy) and that p, 7 : (0,1] — [1,00) are nonincreasing and
satisfy
P (H(1 +A,) > p()x)) <\ and P (Z C, > T(A)) <A
i=0 i=0

forall X € (0,1]. Then{X,} converges almost surely, with learnable rate of uniform convergence

ber () = k. <p<%> (K47 @6)))2

AE

where 0 < k < 4096¢ + 272 with ¢ the constant from Theorem and Y2, B; is finite
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almost surely, with modulus of uniform boundedness

Xrpr(A) = 16-p (%> ' g\K T (%))

Proof. Analogously to the nonstochastic case, we define

|
—

1 S, Gl B, -
P, =|11+4,), X,:=—, B,:= C, =

%

I
o

with Py = 1. Since {B,} is nonnegative we have

and therefore defining

with Uy := X, it follows that

]E(Un+]_ ‘ .Fn) - ]E

Xn-i—l_ZéZ‘Fn

_ [ n+1"’r ZC

n+1
< 1+ A,)X,+ Cn b
Pt =0
B n—1
=X, — C; =U,.

I
=)

i

Thus, {U,} is a supermartingale. Now, for z > 0 define the stopping time 7, € NU {co} by

1nf{ Zc >.21:}

The optional stopping theorem, Theorem [2.4.24} implies {U,nr,} (Wwhere n A'm := min{n, m})
is also a supermartingale. Furthermore, {U, 7, + x} is a nonnegative supermartingale, since

on {7, < oo} we have

nATy—1 T.—1
Unnr, + 7 = Xopr, — Z Ci‘l'xZXn/\Tm_ZCi—"xZXn/\TmZO
=0 1=0
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and on {7, = oo} we have Z?;Ol C; < z for all n € N, and so also Unar, +x > 0. Noting that
E(Uorr, + ) = E(Xy) + = < K + z, by Theorem a learnable rate of uniform convergence
for {Upar, + 2} is given by

K 2
e = (557

for a constant ¢ > 0 from that theorem. Furthermore, it is clear that the above also provides
a learnable uniform rate for {U,a7, }. We now find a rate for {U,}. For A € (0,1], define the

event
— A
Q= ZOCZ <T (5)
noting that since C; < C; we have P(Q5) < A/2. We now define

K+T()\/2)>2'

b1\ ) = TP (N/2,¢) = dc ( .

Now, for any A, e € (0,1] and ap < by < a3 < by < ... there exists some n < ¢1(A, €) such that
P (3@, j € [an: byl <|UZ-ATT(A/2) — Ujntoga | = 5)> < )/2.
We have
P (34,5 € [an; b,) (Ui — Uj| > €)) <P (3i,j € [an; ba) (|Ui — Uj| > ) NQy) + A/2
and if w € @y then T’ (y/2)(w) = 00 so UnAT, (o) (@) (w) = Uy, (w). Hence

P (3,7 € [an; ba] (IU; = Uj| = £) N Qn)
S ]P) (EIZ7J € [a‘na bn] <|UiATT(>\/2) - Uj/\TT<)\/2>| Z 8)) < >\/2

from which it follows that ¢, is a learnable rate of uniform convergence for {U,}.
Similarly, we argue to obtain a rate of uniform boundedness for {U,}. By Ville’s in-
equality, Theorem [2.4.25, a modulus of uniform boundedness for the positive supermartingale

{Uprt, + x} is given by
- K+z
X1 (A> = Y :

From this, we have

2(K 2(K A
P ( sup |Upnr, | > M <P (sup (U, + ) > (K + x) A
neN )\ neN )\ 2

where for the first inequality we note that for any y > x, if |Upaz, ) (w)] > y then [Upar, ) (w)] =
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Unat,(w)(w) since —Upar, w)(w) < 2, and so in particular Unar,w)(w) + 2 > Unazyw) (W) 2> ¥,

and since 2(K + z)/A > x the inequality on suprema holds. Finally, we have

P (Supwn| S AK +;<A/2))> <p ({Supwn‘ S 2K +;(A/2))] QQA) %

N N "
2(K—|—T()\/2))> +%

<P (iléll\!) \UnnT 5oy | 2 3 <A
and so 2K (\/2)
+7
X1(A) = \

is a modulus of uniform boundedness for {U,,}.The proof is then concluded through repeated

applications of Lemmas [8.2.1] and [8.2.2]

Since X, = U, + .7~ C; and 7 is also a modulus of uniform boundedness for {C,, }, Remark
and Lemmam (a) yield that a learnable rate of uniform convergence for {X,,} is given
by
K+7(\4)\*  8r(\/4)
regpia), s

Pa(\, €) 1= 64c ( e

Furthermore, by Lemma m (a), a modulus of uniform boundedness for {X,,} is given by

A(K +71(N/2))
A

X2(A) := +7(\/2).

Now, since X,, = X,P, and p is by definition a modulus of uniform boundedness for {P,},
by Remark [7.1.11] and monotonicity of {P,} a learnable rate of uniform convergence for the
sequence is given by 2p(\/2)/Ae. Therefore, Lemma [8.2.1] (b) yields that a learnable rate of

uniform convergence for {X,} is given by any bound on

A e ) L1600/ p8)
” (Z’ 2p<A/4>) ! e

The simplified bound in the statement of the theorem then follows in a crude way by bringing
together terms and using the assumptions A, e € (0, 1] and that p, 7 are nonincreasing taking
values in [1, 00).

To obtain the modulus of uniform boundedness for > ° B;, we define

with V; := X,. By an essentially identical argument to that for {U, }, we can show that {V},} is

a supermartingale, and defining the stopping time T} just as before and observing that because
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{B,} is nonnegative it is also the case that {V, 7, + x} is a nonnegative supermartingale with
E(Voar, + ) < K + x and has modulus of uniform boundedness x{ defined previously. Then
just as before, for w € @\ we have T,(w) = oo and thus Va7, ) (w) = Va(w), and so by an
identical argument, x;, as previously defined, is a modulus of uniform boundedness for {V,,}.
We now apply Lemma several times: Since Z?;(} B; =V, + (=U,) <V, + Zf;ol C;, we

have that
5(K 4 7(A\/2))

A

is a modulus of uniform boundedness for {327 B;}. Finally, since

X3(A) = > x1(A/2) + 7(\/2)

n—1 n—1 n—1
=0 =0 i=0

a modulus of uniform boundedness for {37 B;} is given by one for the product P, 3.7 B;,

and so by Lemma [8.2.2| we may take

X(A) = p(A/2) - x3(A/2)
as such a modulus. The second part of the theorem follows after simplification. O

A very useful corollary from the proof of the quantitative Robbins-Siegmund theorem we

have just presented is that we can obtain a modulus of uniform boundedness for {X,, }:

Corollary 8.2.4. Suppose we have the same assumptions as in Theorem . Then {X,}

has a modulus of uniform boundedness given by:

e () 1= LADE LTS
Proof. By the proof of Theorem [8.2.3
X2(A) = i +;W2)) +7(N/2).

is a modulus of uniform boundedness for {Xn} Furthermore, since X, = P,X, and pis a
modulus of uniform boundedness for {P,}, Lemma implies that x2(A/2) - p(A/2) is a
modulus of uniform boundedness for {X,,} and the result follows since v ,,(A) > x2(A/2) -
p(A/2). O
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8.3 Applications

In this section, we discuss some applications of the Robbins-Siegmund theorem. We start by
giving a quantitative version of a common instantiation of the Robbins-Siegmund theorem,
and by imposing additional assumptions on this result, we can obtain rates of almost sure
convergence.

We then discuss applications of the Robbins-Siegmund theorem. The first application is
an illustrative example, demonstrating how one obtains rates for Kolmogorov’s Strong Law
of Large Numbers from the Robbins-Siegmund theorem. However, the rates we present here
are worse than those given in Chapter [(] We then discuss how our quantitative Robbins-
Siegmund theorem can be used to obtain a computational interpretation of a generalisation
of the Robbins-Monro procedure introduced in [141]. Lastly, we give rates of almost sure

convergence for Dvoretsky’s theorem [37].

8.3.1 Useful instantiations of the Robbins-Siegmund theorem

This section will present how our quantitative Robbins-Siegmund theorem can be used to obtain
quantitative versions of various important results in probability theory.

Our applications all follow from the following corollary of the Robbin-Siegmund theorem:

Corollary 8.3.1. Let {X,}, {A.}, {U.}, {Vi.} and {C,} be nonnegative stochastic processes,
adapted to some filtration {F,}, satisfying

for all n € N. Suppose further that, almost surely,

i/ln < oo,iCn < oo and iUi = 00.
i=0 i=0 i=0

Then liminf, . V,, = 0 almost surely. Furthermore, if liminf, . X,, = 0 almost surely, then

X, — 0 almost surely.

Proof. By the Robbins-Siegmund theorem we have Y .-  U;V; < oo almost surely and since
Zio U; = oo almost surely, we must have liminf,,_,., V,, = 0 almost surely. If liminf, .., X,, =
0 almost surely then, since { X, } almost surely converges to some limit by the Robbins-Siegmund

theorem, it must therefore converge to 0 almost surely. O

We give two quantitative versions of the above theorem. The first will be a direct computa-
tional interpretation of the above theorem, where we will get metastable uniform rates in the

conclusion. In the second, we shall see that strengthening the assumption that liminf, ., X, =
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0 almost surely to liminf, . E(X,) = 0 will allow us to obtain direct rates of almost sure con-
vergence/]

To give the above theorem a computational interpretation, we must first make the assump-
tions of the theorem quantitative, specifically a series diverging almost surely, and the liminf

of a sequence being 0.

Definition 8.3.2. A function ® : (0,1] x (0,1] x N — N is a liminf-modulus for {X,} if for all
Ae€ (0,1 and n € N:
P (Vk € [n; P\, e,n)][( Xk > €)) < A

As in Definition [3.1.3] we will assume the following monotonicity property
VA, e € (0,1]¥m,ne N(n <m— &\ e,n) <D\ e,m)).
Furthermore, we assume
VA, e € (0,1]¥n e N(n < ®(\,e,n)).

Definition 8.3.3. A function 7 : (0,1] x (0,00) x N — N is a modulus of almost sure divergence
for > 7, U if for all X € (0,1], z > 0 and n € N:

r(A\z,n

)
P Z U <z| <A\

Again, we will assume the following monotonicity property
VA, e € (0,1]Vm,n e N(n <m —r(\e,n) <r(\em))

and,
VA, e € (0,1]Vn € N(n <r(Ae,n)).
Remark 8.3.4. The previous definition is a stochastic analogue of Definition [3.1.3]
We now give a computational interpretation to a main idea used in the proof of Theorem

B3I

Lemma 8.3.5. Suppose that {U,} and {V,} are nonnegative stochastic processes where ¥ is a

a modulus of uniform boundedness for Y2 U;V; and r is a modulus of divergence fory .2, U;.
Then

O(\ e,n) :=1(N/2,9(N/2)/e,n)

is a liminf-modulus for {V,}.

IThe fact that this is a stronger assumption can be seen from an application of Fatou’s lemma.
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Proof. Fix A,e € (0,1] and n € N. Let A denote the event we are interested in, namely,
VEk € [n; ®(A\, e,n)](Vik > ¢).

Now define the following events
00 d(Ae,n)
B:=) Ulw)Viw) <9(A/2) and C:= Y U <p(N/2)/e.
i=0 i=n
Suppose that w € AN C° Then we would have
D(Ae,n) D(Ae,n)

b2 <e Y Uilw) < Y Uilw)Vilw) < 3 Ui(w)Vi(w)

i=n i=n

which implies w € B¢. Therefore AN C¢ C B°.
This implies

P(VE € [n; @\ e,n)|(Vik >¢)) =P(ANCY)+P(ANC) <P(B°) + A/2 < A
and the result is proven. O

We now have the following quantitative version of Theorem [8.3.1]

Theorem 8.3.6. Let {X,}, {A.}, {U.}, {Vo} and {C,} be nonnegative stochastic processes
adapted to some filtration {F,} such that

E(Xpy1 | Fo) < (14+ 40X, - UV, +C,

for allm € N. Suppose that K > E(Xy) and p, 7 : (0,1] — [1,00) are nonincreasing, represent-
ing moduli of uniform boundedness for [[;=,(1+ A;) and >, C; respectively. In addition, let
r:(0,1] x (0,00) x N = N be a modulus of divergence for > > U;. Let ¢pr - and Xrpr be
defined in terms of K,p and 7 as in Theorem|8.2.5. Then

PN, e,n) =1(N2, XKk pr(A/2) /e, 1)

is a liminf-modulus for {V,}.
Moreover, if V is a liminf modulus for {X,}. Then

L'\ e, g):= f¢K,p,T()\/2,5/2)(0)7
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with
F() = j +max{g(j), ¥(\/2,¢/2,5) — j},

is a rate of metastable uniform convergence for {X,} to 0.

Proof. By Theorem , XK.pr 18 @ modulus of uniform boundedness for " ° U;V;, and there-
fore by Lemma([8.3.5] ® as defined in the statement of the theorem is a liminf-modulus for {V,,}.
For the second part, by Theorem we have that ¢ , - is a learnable rate of uniform conver-
gence for {X,}, and so fixing A\,e € (0, 1] and defining f(j) := max{g(j), V(\/2,¢/2,5) — j},
there exists some n < f¢Krr(V/2/2)(0) such that

P (30,5 € [nsn+ f()](1X: — X5 > €/2)) < A/2.

Let A be the event inside the probability above. For this particular n, since ¥ is a liminf-

modulus for {X,,} we also have
P (Vk € [n; U (A/2,e/2,n)|(Xk > €/2)) < A/2.

Let B be the event inside this probability. Fix w € € and suppose that there exists some
k(w) € [n;n+g(n)] C [n;n+ f(n)] such that Xy, (w) > e. Either w € B, or there exists some

Jj(w) € [n;¥(A/2,¢/2,n)] C [n;n+ f(n)] such that Xj,)(w) < /2. But this then implies that
| X () (W) = Xpw)(w)| > ¢/2, and so w € A. Therefore

P(3k e nn+gn)](Xy>¢)) <P(AUB) <P(A)+P(B) < A

and the theorem is proved. O

We have already seen through Example that a general sequence of nonnegative num-
bers converging to 0 does not necessarily have a computable rate of convergence to 0, even if
the sequence is a computable sequence of computable numbers. However, for a nonnegative
nonincreasing sequence {a, } that converges to 0, if we impose the condition that for each n € N
and ¢ € Q7 there is a computable process to determine whether or not a,, < ¢ then such a
sequence does possess a computable rate of convergence to 0 by an unbounded search. Another
condition that would guarantee a computable rate of convergence for such a class of sequence is
the existence of a computable liminf-modulus, that is, a computable function ® : Q* x N — N
satisfying,

Ve € Q" Vn € N3k € [n;n+ @(e,n)|(ar < €).

In such a case, a rate of convergence will be given by r(g) := ®(g,0). Thus, we introduce the

following definition:
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Definition 8.3.7. A function @ : (0,1] x N — N is a liminf-modulus for a sequence of reals {a,}
if:
Ve € (0,1)¥n € N3k € [n; @(e,n)](ar < €).

We will assume the following monotonicity property
VA e € (0,1]Vm,n € N(n <m — ®(e,n) < $(e,m)).

This definition of a liminf-modulus is clearly the the deterministic analogue of the previously
introduced Definition [].3.21

Supermartingales can be seen as a stochastic generalisation of nonincreasing sequences of
real numbers. Indeed, a nonincreasing sequence of reals is a supermartingale, and the inability
to obtain computable rates of convergences carries over to such stochastic processes. However,
as in the deterministic case, providing additional computational information on the liminf of

the process allows us to obtain rates:

Proposition 8.3.8. Let { X} be a nonnegative supermartingale and let K > 0 satisfy E(X,) <
K. If ®:(0,1] x N — N is a liminf-modulus for the sequence of real numbers {E(X,,)}, then

{X,} converges to 0 with a rate of convergence
d(Ag) == D(e),0).

Proof. Let e, € (0,1] be given and let N := ¢(\, ¢). By Ville’s inequality (Theorem [2.4.25)),

E(Xn)

P(En > N (X, >¢) <
19

< A\

Where the last inequality follows by the fact that ® is a liminf modulus and {X,,} is a super-
martingale so E(Xy) < E(X}) for all k € [0; N]. O

We have the following generalisation of the above result, where we now incorporate error

terms:

Theorem 8.3.9. Let { X, },{C,} and {V,,} be nonnegative integrable stochastic processes adapted
to some filtration {F,} and let {a,},{u,} be sequences of nonnegative real numbers such that
foralln € N

E(Xo1 | Fo) < (1+ )X, —u,Vy, + Cp

and
00 00 r(n,z)
[[a+a) <L, vee(01 E(C;)<e| and YneNVe>0| Y w>x
i=0 i=¢(e) i=n
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for some L >1/2, ¢: (0,1] - N and r : N x (0,00) — N (that is, r is a rate of divergence as
in Definition[3.1.5). Furthermore, take K, M > 0 such that E(Xo) < K and ;2 E(C;) < M.
Then

O(e,n) :=r(n, L(K + M)/e)

is a liminf-modulus for {E(V,,)}.
Moreover, if ¥ is a liminf-modulus for {E(X,)}, then X,, — 0 almost surely with a rate of

almost sure convergence

I'(Ae) :=U(Ae/2L, p(Ne/2L)).
Proof. Taking expectations on both sides of the recurrence, we have
E(Xpni1) < (14 a,)E(X,) — w,E(V,) + E(C,)

and we can now apply Theorem with z,, := E(X,), B, = u,E(V,) and ~, = E(C,),
where in particular we obtain > ;° w,E(V;) < L(K 4+ M). Now observe for any ¢ € (0,1] and
n e N, if E(V;) > ¢ for all i € [n; P(e,n)], then we have

o
o

) )
LIK+M)<e ) u< wR(V;) <) wE(V). (8.1)
=0

i

7n)

o
o

n %

n

which is a contradiction and establishes the first part. For the second part, define

Zy = an Xy + > a1 E(Ci| F,)

=n

for
(o)

Q1= H(l +a;) < L.

i=n

We show that {Z,,} is a supermartingale. To see this, note that
IE(Zra-i-l | Fn) = dn-i-lE(Xn-I-l | ]:n) +E < Z di+lE(Ci|~Fn+1) | Fn)
i=n-+1

S &an - &nJrlunVn + dnJrlCn + Z &2+1E(Cz‘fn)
i=n+1

S Zn - &nJrlunVn S Zn

Furthermore

E(Z,) < L (E(Xn) + iv) .
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Now from the fact that ¥ is a liminf modulus for {E(X,,)} and the defining property of ¢ (and

the monotonicity of ®), we have,
A(e,n) := V(e/2L, max{n, p(¢/2L)})

is a liminf modulus for {E(Z,)}. Now since Z,, > X,, we have for each N € N and € > 0

thus a rate of almost sure convergence to 0 for {Z,} must be one for {X,} and so the result

follows from Proposition [8.3.8] O]

8.3.2 The Strong Law of Large Numbers

The first application of the Robbins-Siegmund theorem we shall discuss will be Kolmogorov’s
Strong Law of large numbers:

Through and the quantitative Kronecker’s lemma (in the form of Lemma, one
can obtain rates for Kolmogorov’s strong law of large numbers given a rate of convergence for

the sum (8.2]). Theorem also allows us to obtain rates.

Theorem 8.3.10. Let {Z,} be a sequence of independent random variables, each having 0

expected value. Suppose
o

Y VarlZn) _ (8.2)

n2

n=1

for some M > 0 and we have a function ¢ such that for all € > 0

>, Var(Z,
3 (Zn)

< €.
n2

n=¢(e)

IfE(Z3) < K, for some K > 0, then
1 n
=Y " Z,—0
[t

almost surely, with rate of almost sure convergence given by

301 s (I (227,

Proof. Let F, be the o-algebra generated by Zy, ..., Z,. Then by independence of the random
variables, we have E(Z,.1|F,) = E(Z,11) = 0. We would like to to apply Theorem [8.3.9] so in
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this context, setting

2
1 (& (n+1)? —n? 1 )
X, =—(Sz, ) o, =T " o L R(Z2|F,
F(5n) e v a7

as in [I41] (with X, := Z, and o, := 0), gives
E(Xpi1|Fn) < Xn — n X + Ch.

Furthermore, we can take L := 2 and

> (G = 3 EE)
n=1 n=1 (n + 1)2
Moreover, for each £ > 0
Z E(C,) <e
n=¢(e)—1

Now we take r(n,z) := (n + 1) exp(x) then we have

r(n,z) r(n,z) r(n,z)
1 ’ 1 1
E w; > : > / dz = log M >z
P —~ 1+ 1 n z+1 n+1

So Theorem [8.3.9 implies
O(e,n) :=r(n,2(K + M)/e)

is a liminf-modulus for {E(X,)} (since, in this case V,, = X,,). Therefore, X,, converges to 0
with rate given by
L'\ e) :i=0(Ne/4, p(Ne/4) — 1).

Thus, S, /n = /X, converges to 0 with a rate of almost sure convergence given by I'(\, £2) and
the result follows by simplifying. O]

Remark 8.3.11. The above theorem demonstrates the versatility of Theorem [8.3.9 however,
the exponential rates obtained are worse than those one can calculate through (6.10) and

Kronecker’s lemma.

8.3.3 Rates for the Robbins-Monro algorithm

Suppose {Y(z) : € R} is a family of random variables with finite mean, and the function
M (x) := E(Y(z)) has a root at 6. If we assume further that for all x < 6, we have M(z) < 0

and for x > 0, we have M(x) > 0; then we can approximate # by means of an interval
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bisection method, which will be computable from M. Suppose, however, we do not have access
to M. The Robbin-Monro procedure [140] was the first in a class of stochastic algorithms to
solve this problem. In [140], the random variables Y (z) are assumed to be uniformly (in z)
bounded, and thus M is also assumed to be bounded. The assumption of boundedness was
then weakened by Blum [20]. Blum showed that one only needed that the variances of Y (x)
were uniformly bounded and that M could be bounded by a linear function, as long as the
additional requirement that M could not get arbitrarily close to 0 on intervals of arbitrarily
long lengths, more precisely:
inf  |M(z)| >0

e<|z—0|<e!
for all € > 0.
One of the applications of the Robbins-Siegmund theorem, given in [I41], is a generalisation
of Blum’s result that weakens the requirement of uniformly bounded variance. We demonstrate

how Theorem [8.3.6| allows us to obtain rates for this generalisation:

Theorem 8.3.12. Let {Y(z): x € R} be a family of random variables with M (z) := E(Y (z))
and o(x) := Var(Y(x)) finite for all z € R and measurable. Assume further that there exists
a,b > 0 such that for all x € R,

o(z)+|M(z)| < a+blz|,
and suppose there exists § € R and F : (0,00) — (0,00) such that for alle >0

inf  |M(z)| > F(e). (8.3)

e<]z—0|<e~1

Furthermore, assume we have x < 6 implies M(x) <0 and x > 0 implies M (x) > 0.

Let {a,} be a sequence of nonnegative random variables, such that

o0
2 <
a, < 00
n=0

almost surely with rate of uniform boundedness B and

9
E a, = o0
n=0

almost surely with rate of divergence v (as in Definition .
Define {x,} recursively via

Tn+1 = Tp — QplYn

with xo arbitrary and {y,} a sequence of independent random variables with respective distri-
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butions the same as {Y (x,)}. In addition, suppose we have K > 0 such that E((zo—0)*) < K.

Then {x,} converges to 0 almost surely, with rate of uniform metastable convergence

A\ e, g) = fornrV/2e2/2) ()

with
F(5) = +max{g(j), P(\/4,20F(9), j) — j},
for
0 := min Ve !
' 22’ VUV pr (A1) ’
and

P\, e,n) :=1(N2,wk, (N2)/e,n).

Here, ¢k pr, XK,pr 0nd Vi 7 are as defined in Theorem[8.2.5 and Corollary with

p(\) := exp(40°B(N))
T() = 2(a® + 20%6%)B(\).

Proof. As in [I41], defining F,, to be the o-algebra generated by xo, %o, -, Tn_1,Yn—1, Xn :
(r, — 0)2, A, == 4b%a?, C,, = 2a2(a® + 20°0?), U,, := a,, and V,, := 2|z, — 0|| M (z,,)| yields,
E(Xoi1 | Fo) < (14 A) X, — UpVi + C, for all m € N,
Moreover
P (Z C, > T(A)> <A
n=0

and

P (ﬁ(l + A,) > p(/\)> <,

n=0
with the former inequality following from the fact that exp(x) > 1+ x for all = € R.
Therefore, Theorem implies

P\, e,n) =1(N2, XKk pr(N/2)/e, 1)
is a liminf modulus for {V},}, so

P (Vk € [n; ®(\, e,n)] (2|, — p||M (zx)] > €)) < A
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and Corollary implies
P (sup X, > VK%T()\)) <A

neN
Now for
T\ e,n) = D(\/2,20F(0),n)

with

B} VG 1

d = —

o { 2 D)

we have,

P (Vk € [n; U (N, e,n)|( Xy > )

<P (Vk € [ W(x &) (law = 0] > VE/2) Asuplax = 6] <y v (g)) 2

<P (vhe [m U en)( ! > o —0] > 5)) + %
< B (k€ [n WO\ e, m)) 2Ly — O1|M ()] > 25F () +5 < A

Thus, ¥ is a liminf modulus for {X,,}. Therefore, Theorem implies that {X,,} converges

to 0 almost surely with rate of uniform metastable convergence given by

T(\ e, g) = forO22(0) for  f(j) == j +max{g(j), ¥(\/2,e/2,5) — j}

and so {x,} converges to § almost surely with rate of uniform metastable convergence given by

['(A\, €2, g) and the result follows by simplification. O

Remark 8.3.13. Condition ({8.3)) is a computational interpretation of the condition, due to Blum
[20], that
inf  |M(z)| >0

e<|z—0|<e—1
for all e > 0.

Remark 8.3.14. It does not seem possible to obtain rates of almost sure convergence for the
previous presentation of the Robbins-Monro algorithm, using Theorem m (as we did for
the Strong Law of Large Numbers in Section . However, our present procedure is one of
many generalisations of the original stochastic approximation procedures produced by Robbins
and Monro [140]. We anticipate that rates of almost sure convergence can be computed for
a weakened version of the Robbins-Monron procedure than that presented in [141], through a

modification of Theorem [8.3.9, This is current work in progress with Pischke and Powell.
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8.3.4 Rates for Dvoretzky’s algorithm

A different stochastic approximation method that follows from the Robbins-Siegmund theorem
is a generalisation of a method due to Dvoretzky [37].

Duvoretzky’s theorem is a key result in the area of stochastic approximations. The theo-
rem generalised the very influential Kiefer-Wolfowitz procedure [78] and the Robbins-Monro
procedure [140].

Robbins and Siegmund extended Dvoretzky’s result to random variables taking values in
Hilbert spaces. This does not easily follow from Dvoretzky’s original proof in [37] as he uses
crucial properties of the real numbers (for example, the use of the sign of real numbers), and

we now present a quantitative version of this result:

Theorem 8.3.15. Suppose X is a Hilbert space. Writing X™ as the the n times Cartesian
product of X, suppose we have nonnegative sequences of real numbers {a,},{b,},{c.} and a

Borel measurable function T,, : X™ — X (forn =1,2,3...), satisfying:
T (zo, - -y 1) || < max{a,_1, (14 bp_1)||Tn_1| — cn1}- (8.4)
Furthermore, suppose we have random variables {y,} and xy, taking values from X satisfying

E(yn|Fn) =0 for each n

where F, := 0(Zo, Yo, - - -, Yn—1) 1S the Borel o-algebra generated by the random variables xg, yo, - . .

(with Fo := o(xg)). Dvoretzky’s iterative algorithm sets

Tpi1 = Tni1(xo, .o, ) + Yn. (8.5)
Suppose we have ¢g,r satisfying

a, — 0 with a rate of convergence ¢

[e.9]

Z 2(1 + by)c, = oo with rate of divergence r.
n=0

Furthermore, take {K,} and for each § > 0 take Ls > 1/2, Ms > 0 and ¢5 satisfying,

i € N(E(||z.|?) < K,), ¥6 > 0 (H [(1+ 8b,) (1 + bn)?] <L5>,
=0

V8 > 0 (i[u + 6b,) 2 + 6by (14 6by) + E(|[ya]|?)] < M5>

n=0
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and
o0

V6 >0, € (0,1] | D [(1+40by)ch+ by (14 8by) + E(|lyall)] < &
i=¢5(€)

Then {x,} converges to 0 almost surely, with rate of almost sure convergence

L'\ e)=r <<¢6 (1);.1) — N>+ + N, 8L5\/L_5<)§N + M5)>

with N := ¢o(£/2) and 6 :=¢/2.

Proof. We start with modifying arguments given in [I41]. Fix 6 > 0 and first let us assume
that for all n € N, a,, <. Then, let

X = [(lzall = 8)7]

and T, := T, (xg, . .., Zn_1), (this will imply that T;, will be F,,_;-measurebale). For each n € N

define the F,,-measurable random variable
Tn+1
Up 2= Tnga Iy, 4)|<sy + 5m1{|m+1u>6}-
n+1
By definition, we have ||u,|| < ¢ which implies for each n € N
2
Xng1 < [(Hxn-i-l - un” + HunH - 5)+] < ||xn+1 - un||2'

Therefore,

E(Xns1|Fn) < E(l|2ns1 — unl?[Fn) = E(|Tog1 + yn — unll?|Fn)
= E(HTM—I - UnH2u:n) + ]E(Hyn’|2|]:n) + 2E(<yan+1 - Un>‘]:n)
2
= |Tns1 — P + E(lyall*1Fn) = [Tl = 6)T] + E(llynlI*IF0)-

Now, from (8.4]) we have
[Tnsa]l = 0 < max{0, (1 + bn)[|zn] — cn = 0}}
and since the right hand side of the above inequality is nonnegative, we have:

(1Tl = 6)" < max{0, (1 + by)l|wall — e — 03}
= ((1+b)(|znll = 6) — cn +0,0)" .
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Therefore,
2 2
[(HTn—H” - 5)+] < [(1 + bp) (|7 ]| — 5)+ —Cp F bné] :

Now since for all y > 0 and * € R we have (x + y)? < (1 + y)z* + y(1 + y), taking z :=
(14 bn)(|xnl| —0)" — ¢, and y := b,,0 yields,

(1Tl = 6)]7 < (14 6b,) (14 b0)2 X — 21 + by)en X2 + (14 6b,) 2 + b, (1 + 6by)

Therefore
E( X1 Fn) < (1 + an) Xy — tny/ X + Cy
with,
an = (14 6b,) (1 +b,)* —1
Uy = 2(1 4 by)en
Cy i= (14 6b,) &2 + 0by, (14 b)) + E(||ynl|*| Fr1)-

Furthermore, for all € > 0

> E(C,) <cand Y E(C,) < M.
n=¢s(¢) n=0

So applying the first part of Theorem m (taking V,, := v/X,,) implies a liminf modulus for

E(v/X,) is given by
®s(e,n) :=r(n, Ls(Ko + Ms)/e).

As in the proof of Theorem [8.3.9] set

Zy = an Xy + Y a1 E(Ci| Fomy)

1=n

for
(@)

Gy = H(l +a;) < L.

i=n
Then, by the same calculation as the proof of Theorem {Z,} is a nonnegative super-
martingale. Furthermore, as the square root function is increasing and concave, which implies

{V/Z,} must also be a nonnegative supermartingale. Moreover,

E(\/Z,) =E %wajamwm_l) <VL|E(WX,)+E ij(cm_l)

1=n
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Now, by Jensen’s inequality, the above is bounded by

Therefore, a lim inf-modulus for {E(1/Z,,)} is given by

)]

So, Proposition implies {v/Z,} converges to 0 with rate of almost sure convergence
As(\ ) = Us(e, 0).

This implies that {Z,,} converges to 0 with rate of almost sure convergence

s (o) Hel Bt )

which will be the same rate as {X,} to 0 as Z, > X,,. Now, for each N € N, shift all of

the sequences in the theorem by N (so z, now becomes z,;y and so on) and denote the

new sequences with a superscript N. This would mean that if ¥ < §, then the sequence

{XN} :={X, n} converges to 0 almost surely with rate

Aﬁm@=r<cm<A%)—AQ++N?“JEMW+”M>—N‘

16Ls A/E

Now, let £, A > 0 be given and set N := ¢y(¢/2) then for all n € N, a)¥ < § := /2 and thus

{XN?} converges to 0 with the above rate. Therefore, we have

(A\e2/4 n>AF (Ae?/4)

P sup |zl 2e ) <P sup [(lraanl —e/2)"] > e2/4 ) <A
n>AY )+N
and thus a rate of almost sure convergence for {||z,||} to 0 is given by
AY (N e?/4) + N.

and the result follows from simplification. m

Remark 8.3.16. The above result is not the typical way Dvoretsky’s procedure is presented.

For example, in the original paper the procedure appears [37], one assumes » - b, < 0o,
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> o en =00 and Y 2 (E(|Jy,||*) < oo instead of

o0

T+ 6b,) (1 + b)) < o0
i[u + 8by) €2 + 0by, (14 6b,) + E([|ya]|?)] < o0 (8.6)

n=0

WK

2(1 4 by)c, = 00

Il
=)

n

for each 6 > 0. However, as in the proof presented in [141], we may replace the sequence {c,}
with one (which can be explicitly calculated in terms of {¢, }) satisfying and Y ¢ = 00
but also >~ ¢7 < oo and for this new sequence and the original conditions from [37] we
obtain the conditions . Furthermore, given suitable computational interpretations for the
conditions from [37], one can construct the required Ls, Ms and ¢s in the quantitative theorem

we present above.

Remark 8.3.17. We note that analysing different proofs of Dvoretsky’s theorem may lead to
better rates than those presented in this thesis. It was communicated to the author, before
they obtained their rate for Dvoretsky’s theorem, by Arthan and Oliva that rates of almost
sure convergence could be obtained through an analysis of a proof due to Derman and Sacks
[32]. We anticipate such rates to be better than those presented here. However, we note that
the rates we present here are more general as they hold for random variables taking values in

Hilbert spaces, whereas the Derman-Sacks result is for real-valued random variables.
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Chapter 9

Future work

In this concluding chapter, we outline the general wider research effort that the author is
involved in to expand proof mining in probability theory as of the end of 2024. Furthermore, we
identify some open questions and conjectures that naturally arise from many of the discussions

in this thesis.

9.1 Extending the logical foundations of proof mining in

probability theory

In section [4.1, we present a formal system for reasoning about probability contents and a
metatheorem for guaranteeing the ex-tractability of very uniform computational content. This
section comes from a joint work with Pischke [124]. As well as the work presented in this
section [124] also presents novel intensional approaches to c-algebras, measurable functions
and integration.

Many of the quantitative theorems in this thesis were not obtained through the formal
application of the metatheorem of [124] (which is a generalisation of Theorem[4.1.9); in fact, this
metatheorem only guarantees the extraction of computational content for theorems concerning
bounded random variables (due to the way majorizability is defined), and since we provide
results with weaker assumptions (such as bounds on the pth moment on the random variables)
the metatheorem does not explain many of the results in this thesis.

However, the quantitative results in this thesis represent new examples where highly uniform
quantitative information was possible. In these results, the use of infinite unions is still very
limited and can be handled by the intensional methods of [124]; however, it appears that
although boundedness is not required, some bounds on the moments of the random variables
are required. These observations suggest that the methods of [124] can be extended to explain

the quantitative results of this thesis:
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Conjecture 9.1.1. We conjecture that the uniformities present in this thesis can be formally
explained by expanding the system from [12])]. Concretely, we believe one can treat random
variables as intensional objects using an abstract type. Furthermore, by investigating different
notions of majorizability coming from the integrability of the random variables, we belicve one

can then explain those uniformities as instances of a general logical metatheorem.

Investigating the above conjecture is current work in progress with Powell and Pischke.

9.2 Further investigation of the relationships between

quantitative notions of stochastic convergence

An open question at this time is to determine the precise relationship between learnable rates of
uniform convergence, learnable rates of pointwise convergence and moduli of finite fluctuations.
Both learnable rates of uniform convergence and moduli of finite fluctuations are learnable
rates of pointwise convergence. Furthermore, Example demonstrates that there are cases
in which learnable rates of pointwise convergence and moduli of finite fluctuations are not
learnable rates of uniform convergence. However, all other relationships between these notions

are currently open. In this regard, we make the following conjectures:
Conjecture 9.2.1. We believe the following holds:

(I) There is an example of a stochastic process that has a learnable rate of pointwise conver-
gence, which is not a modulus of finite fluctuations. Therefore, in light of example[4.2.24),
a modulus of finite fluctuations is a strictly stronger notion than that of a learnable rate

of pointwise convergence.

(II) A learnable rate of uniform convergence is a modulus of finite fluctuations. Therefore,
in light of example a learnable rate of uniform convergence is a strictly stronger

notion than that of a modulus of finite fluctuations.

In other words, we have the following series of strict implications

Learnable rates of uniform convergence
— Moduli of finite fluctuations

— Learnable rates of pointwise convergence

If we were able to prove, Conjecture m (IT), then an immediate consequence of Theorem
7.3.3, for p = 1, would be the existence of a modulus of finite fluctuations of the form

ey = (MY
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with a numerical constant C' > 0, for the ergodic averages {A,f} with f € L;(X), and this
would resolve a conjecture of Ivanov in [75, Conjecture 5].

We further anticipate that the three aforementioned notions are computationally equiva-
lent, that is, if one notion holds for a stochastic process there exists a computable process
to get the other notions for the same stochastic process that is independent of the stochastic
processes. Thomas Powell has sketched in personal communications how one can adapt the
bar-recursive construction of a rate of metastable uniform convergence from a rate of metastable
pointwise convergence in [5] to obtain a learnable rate of uniform convergence from a learnable
rate of pointwise convergence without the need of bar recursion. Powell conjectures that the

relationship between these notions is exponential.

9.3 The computational content of the Strong Laws of

Large Numbers

Baum-Katz type rates are typically given by showing some series converges through the bound-
ing of the series. As already seen in Example [2.3.3] given a bound on a sum, there is no general
computable process to extract a rate of convergence. Thus, one avenue of study is to try to
extract rates for these Baum-Katz type results or demonstrate that such rates do not exist
through constructions akin to Example [6.1.1] We will gain a more descriptive picture of how
these large deviation probabilities behave if such a rate can be found, and computability theory
provides us with the tools to demonstrate the negative result.

This problem appears to have already been considered in passing by Erdés in [38]. In the
case r = 0 of Theorem , Erdés provides an elementary proof that condition (¢) implies
condition (iz) (this was first demonstrated by Hsu and Robbins [69] by techniques involving
Fourier analysis) as well as the converse implication. Erdés’s approach to demonstrating that
() implies (ii) was to split the sum (i) into three parts. For two parts, Erdds calculates explicit
rates of convergence that are independent of the distribution of the random variables; however,
for the last part, Erdos bounds the sum, and it is unclear how one obtains a rate from this
bound (that is independent of the distribution of the random variables). Thus, getting a rate
from Erdos’s proof is not computationally viable.

Uniform rates of convergence (uniform in that they do not depend on the distribution of

the random variables) have been found for the Central Limit Theorem:

Theorem 9.3.1 (Berry [14] and Esseen [40]). Let {X,} be iid random variables satisfying
E(Xo) =0,Var(Xo) = 0® > 0,E(|Xo|*) = p < 0. Let

_ Z?:l Xi
Z?:l Uz‘Q’
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F,, be the cumulative distribution function of S, and ® the cumulative distribution function of

the standard normal distribution. Then for alln € N and x € R

Cp

Fufx) — 2(a)| < 7L

For some C > 0.

Suppose we do not assume the random variables have a finite third moment but do have
finite variance. In that case, we can still deduce that F,(z) — ®(x) by the Central Limit
Theorem, but we do not get such uniform rates of convergence. Berry initially attempted to

do this but could not and made note of his failure to do so:

“The author originally developed the early sections of this paper for the case of
bounded variates, and is indebted to W. Feller who urged the study, in these sections,

of the case of finite third order absolute moments{|

A similar phenomenon appears to occur in the Strong Law of Large Numbers, as the result
holds if we assume the random variables have a finite first moment. It is also unclear if one can
obtain rates (independent of the distribution) by only assuming a finite first moment. However,
taking one moment higher (so finite variance) allows one to obtain rates independent of the
distribution of the random variables.

These observations lead us to make the following conjectures:

Conjecture 9.3.2. We believe the following to be true:

(I) There do not exist general rates of almost sure convergence that are independent of the
distributions of the random variable for the conclusion of the Strong Law of Large Num-

bers if one only assumes the random variables have a finite first moment.

(II) There do not exist general rates of convergence that are independent of the distributions of
the random variables for the conclusion of the Central limit theorem if one only assumes

the random wvariables have a finite second moment.

(III) There do not exist general rates of convergence that are independent of the distributions of
the random variables for the Hsu-Robbins-Erdds sum [38,[69] if one assumes the random
variables have finite second moment. However, such uniform rates exist if we assume the

random variables have finite third moment.

(IV) There is a general proof-theoretic explanation of when increasing the moment condition

of a stochastic convergence result yields uniform computational data.

From the fifth footnote of [14].
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9.4 Stochastic Fejér monotonicity

Quasi-Fejér monotonicity is a crucial property leveraged in proofs of convergence of algorithms
in optimization and quantitative results concerning sequences of elements in abstract spaces
satisfying quasi-Fejér monotonicity properties have been heavily investigated by Kohlenbach
and collaborators [04, O5] and Pischke [132].

The main intended applications for Theorem is to extend the work in the deterministic
case by providing quantitative results for stochastic quasi-Fejér monotone sequencesE]

Following the presentation of [28], we say that a stochastic process {z,} in some Hilbert
space X is quasi-Fejér monotone with respect to the set Z if for all z € Z there exist random
sequences {A,(2)}, {Bn(z)} and {C,(2)} adapted to {F,,} such that

E(@([[zns1 = 2[) [ Fa) < (14 An(2))@(ll2n — 2[) = Bu(2) + Cu(2)

for all n € N, where ¢ : [0,00) — [0,00) is a strictly increasing function with lim; . ¢(t) = 0o
and [[(1 + A,(2)), > Cn(z) < oo almost surely. In [28], the Robbins-Siegmund theorem plays
a central role in establishing the convergence of {z,} under additional assumptions, which can
then, in turn, be used to prove convergence of several concrete iterative algorithms in Hilbert

spaces. We make the following conjectures:
Conjecture 9.4.1. We believe the following to be true:

(I) There exist general quantitative convergence results (in the form of uniform rates of
metastability) for stochastic quasi-Fejér monotone sequences. Furthermore, such quanti-
tative results will be immediately applicable to concrete stochastic algorithms, including,

for example, the block-coordinate fized point algorithms of [28)].

(II) There are rates of almost sure convergence for the Robbins-Monro procedure we gave
uniform metastable rates for in Section[8.5.3.

(III) Obtaining the right extension of so-called moduli of regularity (c.f. [96]) will allow us to

extract rates of almost sure convergence for the main result of [28] and its applications.

Investigating the above conjectures is current work in progress with Powell and Pischke.

2This notion was studied in a simplified form in the context of generalised gradient descent methods in [39]
and reintroduced in a more general setting in [2§].
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Concluding remarks

This thesis provides several contributions to the quantitative aspects of stochastic processes
and Laws of Large Numbers from a proof-theoretic perspective. The deep analysis of results
related to sequences of real numbers that satisfy recursive inequalities inspired a pursuit for a
computational interpretation of the Robbins-Siegmund theorem; a key result in the convergence
of stochastic algorithms across various contexts.

The standard proof of the Robbins-Siegmund theorem is nonconstructive and relies heavily
on advanced concepts from martingale theory, with Doob’s martingale convergence theorem
being essential for establishing the result. Since the Robbins-Siegmund theorem generalises the
monotone convergence theorem, Specker’s construction [149] demonstrates that the theorem
itself is computationally ineffective. Specifically, we cannot determine rates of almost sure
convergence, which are important computational interpretations often referenced in probability
theory literature.

The concept of rates of metastability for sequences of real numbers has been identified as a
natural computational interpretation of convergence that can be extracted from large classes of
sequences whose convergence is established through nonconstructive methods. This notion of
metastability has also been extended to the stochastic setting by Avigad and his collaborators
[5, [6]. Therefore, we hoped to establish such rates for the Robbins-Siegmund theorem.

The first step in analysing the Robbins-Siegmund theorem involved studying the compu-
tational aspects of Doob’s convergence result. The use of upcrossing inequalities in Doob’s
convergence theorem and the pointwise ergodic theorem led us to explore the quantitative
analysis presented by Avigad, Gerhardy, and Towsner [6]. A detailed examination of their
work allowed us to develop many concepts from it.

Additionally, investigating the ideas from [6] and [5] in an abstract way proved to be very
beneficial. This study facilitated the development of the concepts of uniform and pointwise
learnability, which serve as natural measures of stochastic fluctuations.

Ultimately, this approach enabled us to address the computational aspects of the martingale
convergence theorem. Moreover, through our abstract analysis, we were able to generalise and
improve upon known bounds discussed in the survey by [75].

The success of our abstract analysis in obtaining a computational interpretation of the mar-
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tingale convergence theorem led us to believe that examining probability theory more abstractly
could deepen our understanding of the field. Consequently, we began a formal investigation into
logical systems for reasoning about the computational aspects of probability theory, in collab-
oration with Pishchke. A key observation from this investigation was that significant progress
in probability theory can be achieved using only finite unions. Specifically, all the quantitative
results in the proof mining literature rely solely on finite unions, while the quantitative findings
in the broader probability theory literature utilize infinite unions in a tameable way from a
proof-theoretic perspective. Additionally, a novel extension of Bezem’s majorization provides
an explanation for the empirical observation that quantitative data derived from proofs in
probability theory tends to be independent of the sample space and probability measure.

Equipped with our computational interpretation of the martingale convergence theorem and
a deeper understanding of the quantitative aspects of probability theory from our formal work
with Pischke, we set out to derive a computational interpretation of the Robbins-Siegmund the-
orem. While exploring potential applications of our quantitative Robbins-Siegmund theorem,
we undertook an in-depth computational investigation of the Strong Laws of Large Numbers.

As our research progressed, it became evident that the literature surrounding quantitative
Strong Laws of Large Numbers was extensive. It was important to comprehend this body
of work to effectively position the rates we could potentially derive for the Strong Law of
Large Numbers, as facilitated by our quantitative Robbins-Siegmund theorem, within the larger
context of quantitative investigations into limit theorems.

As a result of our comprehensive study on the Strong Laws of Large Numbers, we were able
to make several contributions, including improving existing bounds in the literature. Moreover,
we provided insights into the computability theory related to the Strong Laws of Large Numbers.

In the end, we successfully developed a quantitative version of the Robbins-Siegmund theo-
rem. Additionally, the rate we obtained is in a particularly clean form, which was unexpected
to me, given the complexity of the proof. This rate can also be demonstrated to be optimal
in a suitable sense. Achieving a quantitative version of the Robbins-Siegmund theorem opens
the door to numerous applications in stochastic optimization. In this thesis, we presented sev-
eral of these applications, including the Robbins-Monro procedure and Dvoretsky’s theorem.
However, we anticipate many more applications arising from our promising collaboration with
Pischke and Powell.

Probability theory is a fascinating branch of mathematics that models our understanding
of chance in the world around us and presents many intriguing theoretical challenges. Proof
mining in probability theory has shown significant potential, highlighted by influential papers
from Avigad and his collaborators. However, this research area has unfortunately stagnated
for about a decade.

This thesis addresses several critical practical challenges that must be overcome to advance
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proof mining in stochastic optimization and the Strong Laws of Large Numbers. It also tackles
conceptual obstacles necessary for developing a formal framework to reason about the compu-
tational aspects of probability theory.

The initial work presented in this thesis is expected to be significantly developed and im-
proved through our promising collaboration with Powell and Pischke. Additionally, we an-
ticipate that this initial endeavour will inspire further proof-theoretic investigations in other

aspects of probability theory that are not addressed in this thesis, which greatly excites me.
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