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Abstract We discuss the Pistone-Sempi exponential manifold on the finite-
dimensional Gaussian space. We consider the role of the entropy, the continuity
of translations, Poincaré-type inequalities, the generalized differentiability of prob-
ability densities of the Gaussian space.
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1 Introduction

The Information Geometry (IG) set-up based on exponential Orlicz spaces [19], as
further developed in [6, 8, 15, 16, 18, 20], has reached a satisfying consistency,
but has a basic defect. In fact, it is unable to deal with the structure of the measure
space on which probability densities are defined. When the basic space is R" one
would like to discuss for example transformation models as sub-manifold of the
exponential manifold, which is impossible without some theory about the effect of
transformation of the state space on the relevant Orlicz spaces. Another example of
interest are evolution equations for densities, such as the Fokker—Planck equation,
which are difficult to discuss in this set-up without considering Gaussian Orlicz-
Sobolev spaces. See an example of such type of applications in [3-5].

In [10] the idea of an exponential manifold in a Gaussian space has been introduced
and the idea 1s applied to the study of the spatially homogeneous Boltzmann equation.
In the second part of that paper, it is suggested that the Gaussian space allows to
consider Orlicz-Sobolev spaces with Gaussian weight of [12, Ch.II] as a set-up for
exponential manifolds.
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120 G. Pistone

In Sect. 2 we discuss some properties of the Gauss-Orlicz spaces. Most results are
quite standard, but are developed in some detail because to the best of our knowledge
the case of interest is not treated in standard treatises. Notable examples and Poincaré-
type inequalities are considered in Sect. 3.

The properties of the exponential manifold in the Gaussian case that are related
with the smoothness of translation and the existence of mollifiers are presented in
Sect.4. A short part of this section is based on the conference paper [17]. Gaussian
Orlicz-Sobolev space are presented in Sect. 5. Only basic notions on Sobolev’s spaces
are used here, mainly using the presentation by Haim Brezis [2, Ch. 8-9].

Part of the results presented here were announced in an invited talk at the confer-
ence IGAIA IV Information Geometry and its Applications IV, June 12-17, 2016,
Liblice, Czech Republic.

2 Orlicz Spaces with Gaussian Weight

All along this paper, the sample space is the real Borel space (R", 3) and M denotes
the standard n-dimensional Gaussian density (M because of J.C. Maxwell!),

—n/2 1 2 n
M(x) = (2m) exp —Elxl , xeR".

2.1 Generalities

First, we review basic facts about Orlicz spaces. Our reference on Orlicz space is
J. Musielak monograph [12, Ch.II].

On the probability space (R", B, M), called here the Gaussian space, the couple
of Young functions (cosh —1) and its conjugate (cosh —1), are associated with the
Orlicz space L©" =D (M) and L©" D= (M), respectively.

The space L =D (M) is called exponential space and is the vector space of all
functions such that f (cosh—1)(af(x))M(x) dx < oo for some o > 0. This is the
same as saying that the moment generating function ¢ — [ e”/®M(x) dx is finite
on a open interval containing 0.

If x,y >0, we have (cosh—1)'(x) = sinh(x), (cosh —1),(y) = sinh"(y) =

log (y + 1+ y2>, (cosh —1),(y) = foy sinh ! (¢) dr. The Fenchel-Young inequal-
ity is

xy < (cosh —1)(x) + (cosh —1),(y) = /x sinh(s) ds + /‘y sinh~!(¢) dt
0 0
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Information Geometry of the Gaussian Space 121
and

(cosh —1)(x) = x sinh(x) — (cosh —1),(sinh(x)) ;
(cosh —1),(y) = ysinh~!(y) — (cosh —1)(sinh ™! (y))
=ylog(y+ 1+ y)"?) =1 +y)~"2.

The conjugate Young function (cosh —1), is associated with the mixture space
Lcosh=D. (A1), In this case, we have the inequality

(cosh—1).(ay) < C(a)(cosh—1),(y), C(a) =max(la|,a’). (1

In fact

(cosh —=1),(ay) = /ay
0

—a2

——ds=a
\/1+a2s / / g2

The inequality (1) follows easily by considering the two casesa > 1 anda < 1. Asa
consequence, g € LMD« (M) if, and only if, [ (cosh —1).(g(y))M(y) dy < o©.

In the theory of Orlicz spaces, the existence of a bound of the type (1) is called
Ap-property, and it is quite relevant. In our case, it implies that the mixture space
L©sh =D« (A1) is the dual space of its conjugate, the exponential space L " =D ().
Moreover, a separating sub-vector space e.g., C;° (R") is norm-dense.

In the definition of the associated spaces, the couple (cosh —1) and (cosh —1),
is equivalent to the couple defined forx,y > Oby @(x) =e* — 1 —x and ¥ (y) =
(14 y)log (1 + y) — y.Infact, fort > O we have log (1 4+ ¢) < log (y + 1+ t2)
and

log(t—l— 1—|—t2) Slog(t—l— 1—|—2t+t2) =log (1 +21) ,

so that we derive by integration the inequality
1
¥ (y) = (cosh —1),(y) = Z¥(2y) .
In turn, conjugation gives
1
Ecb(x) < (cosh—1)(x) < @(x).

The exponential space L'~ (M) and the mixture space L=+ (M) are
the spaces of real functions on R" respectively defined using the conjugate Young
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122 G. Pistone

functions cosh —1 and (cosh —1),. The exponential space and the mixture space are
given norms by defining the closed unit balls of L= (A1) and L©€sh =D (1),
respectively, by

{f ‘/(Cosh—l)(f(X)) M(x)dx <1 } {QI/(Cosh—l)*(g(X)) M(x)dx < 1} ,

Such a norm is called Luxemburg norm.
The Fenchel-Young inequality

xy < (cosh —1)(x) + (cosh —1),(y)

implies that (f, g) — Ky [ fg] is a separating duality, precisely

‘/ f(X)g(X)M(X) dx < 2 ”f”L(cosh—I)(M) ”g”L(cosh—l)*(M) .

A random variable g has norm /g con-1. (5 bounded by p if, and only if,
g/ pll Leom—.ary < 1, that is Eys [(cosh —1),(g/p)] < 1, which in turn implies
Eu [(cosh —1),(ag)] = Ep [(cosh —1).(ap(g/p))] < pa for all o > 0. This is not
true for the exponential space L€ =D (M),

It is possible to define a dual norm, called Orlicz norm, on the exponential space,
as follows. We have || f || (L con-1. (pr))» < 11if, and only if ‘f f(x)gx)M(x) dx } <1
for all g such that f (cosh —1),(g(x))M (x) dx < 1. With this norm, we have

‘/ FgEIM(x) dx | < || f | (peom-ve pryye 1G] pcon 1 car) (2)
The Orlicz norm and the Luxemburg norm are equivalent, precisely,

| f 1l pcon—nan < NN peosh—vucanys < 211 feosn—niap -
(M) (M) (M)

2.2 Entropy

The use of the exponential space is justified by the fact that for every 1-dimensional
exponential family I 3 @ — p(6) o e’’, I neighborhood of 0, the sufficient statis-
tics V belongs to the exponential space. The statistical interest of the mixture space
resides in its relation with entropy.

If f is a positive density of the Gaussian space, f f(x)M(x)dx =1, we define
its entropy to be Ent (f) = —ff(x)log f(xX)M(x) dx . As xlogx > x — 1, the
integral is well defined. It holds

giovanni.pistone @carloalberto.org



Information Geometry of the Gaussian Space 123

—/J‘(x)log+ f@)M(x)dx <Ent(f)<e ' — f f)log™ fOOM(x) dx
3)

where log™ is the positive part of log.

Proposition 1 A positive density f of the Gaussian space has finite entropy if, and
only if, f belongs to the mixture space L " =D« (M),

Proof We use Eq.(3) in order to show the equivalence. For x > 1 it holds

2x §x+m§(l+\/§)x.
It follows
log2 + logx < log <x ++1 —|—x2) = sinh ™! (x) < log (1 + ﬁ) + log x ,
and, taking the integral [, with y > 1, we get

log2(y = 1) + ylogy —y + 1
< (cosh —1),(y) — (cosh —1),(1)

§log<1—|—\/§>(y—1)+ylogy—y+1,
then, substituting y > 1 with max(1, f(x)), f(x) > 0,

(log2 — D(f(x) — D + f(x)log™ f(x)
< (cosh —1),(max(1, f(x))) — (cosh —1),(1)

< (log (14 v2) = D(f(x) = DT + f()log" f(x).
By taking the Gaussian integral, we have
(log2 — 1) f (F) — D" M) dx + f f@)logh FM(x) dx
< / (cosh —1),(max(1, f(x)))M(x) dx — (cosh —1),(1)

< (g (14+v2) = 1) / (f(x) = DY M(x) dx + / F)logh fFOM(x) dx |

which in turn implies the statement because f € L'(M) and
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124
/(cosh—l)*(f(x))M(x) dx + (cosh —1),(1)
= f (cosh —1),(max(1, f(x)))M(x) dx

+/(COSh—l)*(min(l,f(x)))M(x) dx .

Of course, this proof does not depend on the Gaussian assumption.

2.3 Orlicz and Lebesgue Spaces

G. Pistone

We discuss now the relations between the exponential space, the mixture space, and
the Lebesgue spaces. This provides a first list of classes of functions that belong to
the exponential space or to the mixture space. The first item in the proposition holds
for a general base probability measure, while the other is proved in the Gaussian

case.

Proposition 2 Let 1 < a < oo.

1.

L¥(M) < LV (M) — L“(M) < LD (M) — L' (M) .

2. If 2r = {x € R"||x| < R}, the restriction operator is defined and continuous

in the cases

L(cosh—l) (M) s La(QR), L(cosh—l)* (M) N LI(QR)

Proof 1. See [12, Ch.II].
2. For all integers n > 1,

1> /(cosh —1) (L> M (x) dx

” f ”L(cosh—l)(M)

2n
zf : ( S ) M(x) dx
2 (21’[)' “f”L(coshfl)(M)

(27T)_n/26_R2/2

- (21’[)' ||f||L(coshfl)(M) 2r

(f(x))*" dx.
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3 Notable Bounds and Examples

There is a large body of literature about the analysis of the Gaussian space L?(M).
In order to motivate our own construction and to connect it up, in this section we
have collected some results about notable classes of functions that belongs to the
exponential space L€*" =D (M) or to the mixture space L©°" =D+ (M). Some of the
examples will be used in the applications of Orlicz-Sobolev spaces in the Information
Geometry of the Gaussian space. Basic references on the analysis of the Gaussian
space are [11, V.1.5], [21, 4.2.1], and [13, Ch.1].

3.1 Polynomial Bounds

The exponential space L*" =D (M) contains all functions f € C*(R"; R) whose
Hessian is uniformly dominated by a constant symmetric matrix. In such a case,
fx)=fO)+VfOx+ %x* Hess f(x)x, with x* Hess f(y)x < A 1x|%, y € R,
and A\ > 0 being the largest non-negative eigen-value of the dominating matrix. Then
for all real o,

/ O M(x) dx < f O F OV fOx+3 @A=DP 4,

(27m)n/2

and the RHS is finite for o« < A~!. In particular, L©*" =D (M) contains all polyno-
mials with degree up to 2.

An interesting simple application of the same argument is the following. Assume
p = e” is a positive density on the Gaussian space such that

eAl(x) < ev(%) < eAZ(X), x € R",

for suitable second order polynomials A, A,. Then v € L= (M), Inequalities
of this type appear in the theory of parabolic equations e.g., see [21, Ch.4].

The mixture space L©"~D- (M) contains all random variables f: RY — R
which are bounded by a polynomial, in particular, all polynomials. In fact, all poly-
nomials belong to L>(M) C L=« (pr),

3.2 Densities of Exponential Form

In this paper, we are specially interested in densities of the Gaussian space of the
form f = e”, thatis [ e’ ™M (x) dx = 1. Let us now consider simple properties of
the mappings f — v =log f and v — f =e".

We have seen in Proposition 1 that f = e” € L =D« (M) if, and only if,

giovanni.pistone @carloalberto.org



126 G. Pistone
— Ent (e”) =/e”(x)v(x)M(x) dx < oo.

cosh(x)
xex

As lim,_, o = 0, we do not expect v € L =D (M) to imply f =e’ €
L(cosh—l)* (M)

As (cosh—1)(alogy) =(O*+y*)/2—-1, a>0, then v=logf €
L©osh=D (A1) if, and only if, both f® and £~ both belong to L'(M) for some
a > 0. In the case [[v|| ey < 1, then we can take o > 1 and f € L“(M) C
L©sh =D« (M), In conclusion, exp: v > e’ maps the open unit ball of L= (pr)
into Uy~ LY(M) C L =D« (M),

This issue is discussed in the next Sect. 4.

3.3 Poincaré-Type Inequalities

Let us denote by Cé‘ (R™) the space of functions with derivatives up to order k, each
bounded by a constant. We write C1’§ (R™) if all the derivative are bounded by a
polynomial. We discuss below inequalities related to the classical Gaussian Poincaré
inequality, which reads, in the 1-dimensional case,

2
/(f(x)—/f(y)M(y) dy) M (x) dx §f|f/(X)|2M(X) dx , (4

forall f € C 11, (R™). We are going to use the same techniques used in the classical
proof of (4) e.g., see [13].
If X, Y are independent standard Gaussian variables, then

X =e'"++1—e2y, Y =y1—e2X—-e'Y

are independent standard Gaussian random variables for all # > 0. Because of that,
it is useful to define Ornstein—Uhlenbeck semi-group by the Mehler formula

Pf(x) = / Fe'x+VI—e )My dy, 120, feCy®). (5

For any convex function @, Jensen’s inequality gives

f O (P, f(x)M(x) dx
< f f O(fe'x + V1 — e 2y)M(y) dy M(x) dx
:/@(f(x))M(x) dx .
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Information Geometry of the Gaussian Space 127

In particular, this shows that, for all # > 0, f — P, f is a contraction for the norm
of both the mixture space L©°" =D+ (M) and the exponential space L©" =D (M),
Moreover, if f € C ]ﬁ (R"™), we have

fx) - / FIM(y) dy

= Po(x) — Poo f(x)

< d
:/OO/Vf(e’x—i—\/l —e—2fy)-(e’x—
0

—2t

ﬁ)’y‘/[()’) dy dt (6)

o] e—l
Sf ——=dt X
0 V1—e

f )Vf(e—’x +V1— e_Z’y)‘ ‘\/1 e 2x—ey|M(y) dy . (7)

Note that
foo e dt—fl ds _ w
0 1 —e 2 b «/1—s2_2'
We use this remark and (7) to prove our first inequality.
Proposition 3 If f € C|(R") and \ > 0 is such that
m 2
c(33) [ caxbmeIdy =1. C(@) =max(al.a). ®)
then
f (cosh 1), (A (f(x) - / FOIM(G) dy)) M(x) dx

< /(COSh—l)*(Wf(X)DM(X) dx ,

that is

-1
< AT NVl oo cary -

”f - / FOIMOy) dy

L(cosh—l)* (M)

Proof Jensen’s inequality applied to Eq. (7) gives

© 2 et
(cosh —1)4 ()\ (f(x)—/f()’)M()’) dy )) = ) ;mdt

x f (cosh —1)s (Ag ‘Vf(\/l “e 2y 4 e_ty)‘ ‘\/1 e 2y — e—’yDM(y) dy  (9)
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128 G. Pistone

Now we use of the bound in Eq. (1), namely (cosh —1).(ay) < C(a)(cosh —1).(y)
if a > 0, where C(a) = max(|a|, a®), and further bound for a, k > 0

C(ka) = ka v k*a*> < kC(a) vV k*C(a) = C(k)C(a) ,

to get

(cosh —1)4 ()\g ’Vf(e_’x +V1— e_2’y)’ ‘\/1 —e 2y —e_’yD

<C (Ag) C (‘\/1 —e 2y —e_tyD (cosh —1), ( Vie'x++1 —e_Z’y)D . (10)

Taking the expected value of both sides of the inequality resulting from (9) and
(10), we get

/ (cosh —1), (A (f(y) - / FEOME) dx)) M(y) dy

=c(A]) [ carmmm ay [ eosh—1.4vFebmes dx

We conclude by choosing a proper value of . |

The same argument does not work in the exponential space. We have assume the
boundedness of derivatives i.e., a Lipschitz assumption.

Proposition 4 [f f € C/(R") with sup {|V f(x)||x € R"} = m then

s

<—m
L(cosh—l)(M) 2«/ 2 log 2

Proof Jensen’s inequality applied to Eq.(7) and the assumption give

(cosh —1) (A (f(X) - / FO)M(y) dy ))

)\2 2
5/(cosh—1) ()\gmx)M(x) dx = exp <?%m2> 1.

To conclude, choose A such that the the RHS equals 1. [

Hf—/f(y)M(y) dy

Remark 1 Both Propositions3 and 4 are related with interesting results on the
Gaussian space other then bounds on norms. For example, if f is a density of the
Gaussian space, then the first one is a bound on the lack of uniformity f — 1, which,
in turn, is related with the entropy of f. As a further example, consider a case where
f f(x)M(x) dx =0 and ||V f|, < oo.In such a case, we have a bound on the
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Laplace transform of f, which in turn implies a bound on large deviations of the
random variable f.

To prepare the proof of an inequality for the exponential space, we start from
Eq. (6) and observe that for f € C 12, (R™) we can write

f(X)—/f(y)M(y) dy
= /Ooe_’ (/ Vi 'x+vV1—e2y)M(y) dy) -x dt
0
_f Ooe_th V-Vfe 'x+V1—e2y)My)dy di,
0

where integration by parts and (9/0y;) M (y) = —y; M (y) have been used to get the
last term. ,
If we write f;(z) = 7= and f;i(z) = £ f(z) then

<i

0
P f(x) =e " P fi(x)

8x,~
and
82 —2t
@Ptf(x) =e P fiilx),
so that

Fx) — / FOIM@) dy = /0 (- VP f(x) = V- VP f(x)) di .

If g € C}(R") we have

[ s (f(x) - [ rome) ay )M(x) dx
= /(;OO </ gx)x - VP, f(x)M(x) dx —/g(x)v VP f(x)M(x) dx ) dt
_ /Ooo (/ g()x - VP, f(x)M(x) dx —I—/V(g(x)M(x))-VP,f(x) dx) dt
= f)w/Vg(x) VP f(x)M(x) dx dt
= /OOO e’ / Vgx) - PVf(x)M(x)dx dt . (11)

Let |-|; and ||, be two norms on R” such that |x - y| < |x|; |y|,. Define the
covariance of f, g € C;(R") to be
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Covy (f, 9)
=f<f(x)—ff(y)M(y) dy)g(x)M(x) dx

- / <f(x)— f FOIM() dy) (g(x)— / 9OIM () dy)M(x) dx .
Proposition S If f, g € CIZ, (R™), then

1Covar (fs DI < [IV £l con-veqan |, 11V Gl con-veamye |5 -

Proof We use Eq.(11) and the inequality (2).
'/ Vg(x) - PV f(x)M(x) dx
=2
i=1

n
< Y Mgz cany 1P il o

i=1

/gi ()P fi(x)M(x) dx

n
= Z ”gt ”L(coshfl)* (M)* ” f, ||L(C()sh—l)* (M)

i=l1

< [IVgl Leosr-vs ary

1 |||Vf||L(coshfl>*(M)‘2 .
Il

If g, is a sequence such that Vg, — 0in L€ =D (A1), then the inequality above
shows that g, — [ g,(x)M (x) dx — 0.

4 Exponential Manifold on the Gaussian Space

In this section we first review the basic features of our construction of IG as it was
discussed in the original paper [19]. Second, we see how the choice of the Gaussian
space adds new features, see [10, 16]. We normally use capital letters to denote
random variables and write £y, [U] = f Ux)M(x)dx .

We define By = {U € L“*"~Y (M) |Ey [U] = 0}. The positive densities of the
Gaussian space we consider are all of the exponential form p = €V /Z,(U),withU €
By C LM =D (M) and normalization (moment functional, partition functional)
ZM(U) = EM [U] < OQ.

We can also write p = eV "X« where K, (U) = log Z;(U) is called cumulant
functional. Because of the assumption K, [U] = 0, the chart mapping
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sM:leogp—EM[logp]:U

is well defined.

Both the extended real functions Z,, and K, are convex on Bj;,. The common
proper domain of Z;; and of K, contains the open unit ball of By,. In fact, if
Ey [(cosh —1)(aU)] < 1, a > 1, then, in particular, Z,(U) < 4.

We denote Sy, the interior of the proper domain of the cumulant functional. The
set Sy is nonempty, convex, star-shaped, and solid i.e., the generated vector space
is By, itself.

We define the maximal exponential model to be the set of densities on the Gaussian
space £ (M) = {eVKuW U € Sy }.

We prove below that the mapping ey, = s;ll : Sy — £ (M) is smooth. The chart
mapping itself s), is not and induces on £ (M) a topology that we do not discuss
here.

Proposition 6 The mapping ey : Sy 3 U +— eV~ Ku W) s continuously differen-
tiable in LM =V« (M) with derivative dyey(U) = ey (U)(U — E,,,w).m [H]).

Proof We split the proof into numbered steps.

1. If U € Sy, then aU € Sy, for some o > 1. Moreover, (cosh —1),(y) < C(«)
|y]“. Then
Euy [(cosh —1)*(eU)] < const Ey, [eO‘U] < 00.

sothate! e L©osh =D+ (a1) Itfollows thatey (U) = eV KnW) ¢ [ (cosh=D. (pry,

2. Given U € Sy, as Sy, is open in the exponential space L©"~1 (M), there
exists a constant p > 0 such that || H || con-1 sy < p implies U + H € Sy. In
particular,

P . ”U”L(cosh—l)(M) + 1%

U+ =
10 enn-ar 10 enn-

UESM.

We have, from the Holder’s inequality with conjugate exponents

21Ul peon—vpry +p)  2U0U || coss— ary + )
2 HU”L(cosh—l)(M) +p ’ 1Y ’

that

2 ”U”L(cosh—l)(M) + P
Eu | ex U+ H)
M [ p( 2101 o1 a1,

ZHU”L(COSh—l)(M)H)

E ||U||L(cosh71)(M) +p U 2(||U”L(cosh—l)(M)+P)
=By |ex
P ”U”L(coshfl)(M)

)

E (2 ”U”L(cosh—l)(M) +P)(||U||L(cosh—1)(M) +P)H 2(“U”L(cosh71)(M)+p)

x Epr | ex :
P P ”U”L(cosh—l)(M)

giovanni.pistone @carloalberto.org



132 G. Pistone

In the RHS, the first factor is finite because the random variable under exp belong
to Sy, while the second factor is bounded by a fixed constant for all H such that

P ”U“L(CDSh*U(M)
(2 ”U”L(COSh*U(M) + p)(”U”L(“‘“Sh*l)(M) + p) .

| H || con—nary <

This shows that ey, is locally bounded in L€ =D (pr),

3. Let us now consider [ ]I, H;eV with || H; | Losn-npy < 1 fori=1,...,m and
U € Sy. Chose an o > 1 such that U € Sy, and observe that, because of the
previous item applied to aU, the mapping U +— Ey, [eO‘U ] is uniformly bounded
in a neighborhood of U by a constant C(U). As a > («+1)/2 > 1 and we
have the inequality (cosh —a).(y) < cg1++—ac;)//22) | y|(1+°‘)/ 2 Tt follows, using the

(m 4 1)-terms Fenchel-Young inequality for conjugate exponents 2/ (a4 1)

and 2ma/(a — 1) (m times), that

E |:(cosh —1), (1_[ H,-eU>i|
i=1

C((1+a)/2) ()2 (a2
< Tz B [Ew e

C((l + a)/2) alU - ma(l+a)/(a—1)
< —(1+a)/2 (EM [e ]+ZEM [lHll ]

i=1

C((1+a)/2) - el @)
S W C(U) + lgl: ||H“Lmu(lJru)/(afl)(M) 3

which is bounded by a constant depending on U and «. We have proved
that the multi-linear mapping (Hy, ..., Hy,) — [/~ HieV is continuous from
(L= (M))™ to L€ =D« (M), uniformly in a neighborhood of U.

4. Let us consider now the differentiability of U +— eV.ForU + H € Sy, itholds

1
O<e(U+H)—eV —eVH = / (1 —s)eV T H? ds
0
1
— / (1 _ s)e(l—S)U-l—S(U-i-H)HZ ds
0
1 1
< / (1 —s)’eYH? ds +f s(1 —s)eV ™ H? ds
0 0
1

1
_ <§eU + geU+H> H?
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Because of the previous item, the RHS is bounded by a constant times
|H ”iwh—') M) for [[H || o1 (py small, which in turn implies the differentia-
bility. Note that the bound is uniform in a neighborhood of U'.

5. It follows that Z,, and K, are differentiable and also ¢, is differentiable with
locally uniformly continuous derivative.

O

We turn to discuss the approximation with smooth random variables. We recall
that (cosh —1), satisfies the A,-bound

(cosh —1).(ay) < max(|al,a®)(cosh —1).(y)

hence, bounded convergence holds for the mixture space L€ =D (M). That, in
turn, implies separability. This is not true for the exponential space L =1 ().
Consider for example f(x) = |x|*. This function belongs in L= (1), but, if
fr(x) = f(x)(Ix|] = R), then

/(cosh—l)(e—lfR(x)) M(x)dx > %/ e ' M(x)dx = +oo, ife<?2,

|x|>R

hence there is no convergence to 0. However, the truncation of f(x) = |x| does
converge.

While the exponential space L©°"~D (M) is not separable nor reflexive, we
have the following weak property. Let Co (R") and C3° (R") respectively denote the
space of continuous real functions with compact support and the space of infinitely-
differentiable real functions on R” with compact support. The following proposition
was stated in [17, Prop. 2].

Proposition 7 For each f € L=V (M) there exist a nonnegative function h €
L =D (M) and a sequence g, € Cy° (R") with |gy| < h,n=1,2,..., such that
lim,_, o g, = f a.e. As a consequence, C3° (R") is weakly dense in L©osh=D (pr)y.

Proof Our proof uses a monotone class argument [7, Ch.II]. Let H be the set of all
random variables f € L =D (M) for which there exists a sequence g, € Cy (R")
such that g,(x) — f(x) a.s. and |g,(x)| < |f(x)|. Let us show that H is closed
for monotone point-wise limits of positive random variables. Assume f,, 1 f and
Jn.k = fn a.s. with !gmk} < fu < f. Each sequence (g,x)x 1s convergent in LY (M)
then, for each n we can choose a g, in the sequence such that || f, — gnll 14y < 27".
It follows that | f, — g,| — Oa.s.andalso f — g, = (f — fu) + (fn — g») — Oas.
Now we can apply the monotone class argument to C (R") C H. The conclusion
follows from the uniform density of C3° (R") in Cy (R"). [

The point-wise bounded convergence of the previous proposition implies a result
of local approximation in variation of finite-dimensional exponential families.

Proposition 8 Given Uy, ..., U, € By, consider the exponential family
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po=exp|Y 0,U;—v@)]. 0.
j=1

There exists a sequence (U*, ..., Ub)ren in Cy° (R")™ and an o > 0 such that the
sequence of exponential families

m
ps=-exp | > 0;Uf — 1 (6)
j=1
is convergent in variation to py for all 0 such that |9 j| <a.

Proof Foreach j = 1, ..., m there exists a point-wise converging sequence (U J’.‘)keN
in C5° (R") and a bound h; € L=V (M). define h = Aj—;__nhj. Let @ >0
be such that Ey [(cosh —1)(ch)] < 1, which in turn implies Ej [e*"] < 4. Each
>_;6,;U} is bounded in absolute value by ak if 37 |6;] < a.

As

P(0) = Ky iHjUj =logEy |:ez7'=l‘91Uj:|
=1

and ; )
Ue(0) = log By [ X511 |

dominated convergence implies 1, () — 1 (0) and hence pi(x; 0) — p(x; 6) for
all x if ZT:I ‘9 j‘ < «. Sheffé lemma concludes the proof. U

4.1 Maximal Exponential Manifold as an Affine Manifold

The maximal exponential model & (M) = {eV"%#W)|U € By} is an elemen-

tary manifold embedded into L©h=D« (M) by the smooth mapping ey : Sy —

L©sh =D« (M), There is actually an atlas of charts that makes it into an affine mani-

fold, see [16]. We discuss here some preliminary results about this important topic.
An elementary computation shows that

(cosh —l)z(u) = %(cosh —1)Ru) — 2(cosh —1)(u) < %(cosh —DQRu) (12)

and, iterating,

(cosh —1)* ) < %(cosh —D(2*u) .

Proposition 9 If f, g € £ (M), then LM~V (f . M) = L =D (g . M).
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Proof Given any f € £ (M), with f =eV% v and U € Sy, and any V e
L©sh =D (A1), we have from Fenchel-Young inequality and Eq. (12) that

/ (cosh—1)(aV(x)) f(x)M(x) dx

< 2kJ1r1k/(cosh—l)(2kaV(x))M(x) dx
k=1, oy U\Mx)d
+— ZuU) /eXP(Zk—l ) (x) dx .

If k is such that 325U € Sy, one sees that V € LD (£ . M). We have proved
that L€ =D (M) c LD (f - M).
Conversely,

/(cosh—l)(aV(x))M(x) dx = / (cosh —1)(aV (x)) f ' (x) f(x)M (x) dx

< ﬁ f (cosh —1)(2kaV (x)) f(x)M (x) dx

2k — 1 e
+ T Zy (U) T f exp(

2k

Y 1U)M(x) dx .

If U € Sy, one sees that V € L= (f . M) implies V € L =D (M). O

The affine manifold is defined as follows. For each f € £ (M), we define the
Banach space

By = {U e L= (f. M) |E sy [U] =o} — {U e L =D (1) 1B, [UF] =o} ,

and the chart

sprEM) > g log% —Erm [log%] .

It is easy to verify the following statement, which defines the exponential affine
manifold. Specific properties related with the Gaussian space are discussed in the
next Sect.4.2 and space derivatives in Sect. 5.

Proposition 10 The set of charts sy : € (M) — By is an affine atlas of global charts
on & (M).

On each fiber S,€ (M) = B), of the statistical bundle the covariance (U, V) >
Eym [UV] = (U, V), provides a natural metric. In that metric the natural gradient of
a smooth function F': £ (M) — R is defined by

d
EF(p(t)) = (grad F(p(1)), Dp(l)>p(z) )

giovanni.pistone @carloalberto.org



136 G. Pistone

wheret — p(t)isasmoothcurvein& (M)and Dp(t) = j—t log p(t) is the expression
of the velocity.

4.2 Translations and Mollifiers

In this section, we start to discuss properties of the exponential affine manifold of
Proposition 10 which depend on the choice of the Gaussian space as base probability
space.

Because of the lack of norm density of the space of infinitely differentiable func-
tions with compact support C° (R") in the exponential space L= (M), we
introduce the following classical the definition of Orlicz class.

Definition 1 We define the exponential class, CéCOSh_l) (M), to be the closure of

Co (R") in the exponential space L= (A7),

We recall below the characterization of the exponential class.
Proposition 11 Assume f € L=V (M) and write fr(x) = f(x)(|x| > R). The
following conditions are equivalent:

1. The real function p — f(cosh —1)(pf(x)) M(x)dx is finite for all p > 0.
2. f e o1,
3. limR_>oo ||fR||L(cosh—1)(M) = 0.

Proof This is well known e.g., see [12, Ch.II]. A short proof is given in our note
[17, Prop.3]. O

Here we study of the action of translation operator on the exponential space
L©sh =D (A1) and on the exponential class C(()COSh_D (M). We consider both trans-
lation by a vector, 7, f(x) = f(x —h), h € R", and translation by a probability
measure, of convolution, 41, 7, f(x) = [ f(x — y) u(dy) = f * pu(x). A small part
of this material was published in the conference paper [17, Prop.4-5].

Proposition 12 (Translation by a vector)

1. For each h € R", the translation mapping L"=D (M) > f + 1, f is linear
and bounded from L*"=Y (M) to itself. In particular,

70 fllLcon-vary < 21 fllpeon-nany i 1hl < /log2.
2. Forall g € LM =D« (M) we have

1 2
—h-x—11n|

(T fs Pu = 7i9)y» THgx) =e Thg(x)

and |h| < /log?2 implies ”TfTQHL@osh—n(M))* =< 2||g|l Leosn -1 (pgy)+- The translation

mapping h — 7;'g is continuous in L°" =D+ (M).
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3. If fe CéCOSh_]) (M) then 1, f € CéCOSh_]) (M), h e R", and the mapping
R™: h +— 5, f is continuous in L =D (M),

Proof 1. Let us first prove that 7, f € LD (M). Assume || f || pcon-1(py < 1.
For each p > 0, writing @ = cosh —1,

/ O (pry f(x)) M(x)dx = f O (pf (x — h)) M(x)dx
:f B (pf(2) Mz + hydz = e 21" / e D (pf(2)) M(2)dz ,

hence, using Holder inequality and the inequality in Eq. (12),

/ @ (pri f(x)) M(x)dx

< et ( f e2h M(z)dz)z ( / % (pf(2) M(z)dz)2

1 12
—e 2 D2 M d . 13
¢ (f Qpf(IM ) z) (13)

=

=

2

Take p=1/2, so that Ey [® (1,5 f(x))] < %e% which implies f €
b2

L€sh =D (M). Moreover, |7, f |l con-napy < 2 if %ﬁe% < 1.

The semi-group property 7,44, f = Tn, Th, f implies the boundedness for all 4.
2. The computation of 7, is

(b = [ £0x = Wg) Moy
_ / Fg(x + MM (x + h) dx
- / foye ™ 3 g(x) M(x)dx
=(f.79), -
Computing Orlicz norm of the mixture space, we find

”T;lkg”(L(“’Sh—')(M))* = sup {(. Tf?g)M L1l eonvary < 1}

= sup {(Ti s 9)ua [1f leomvany < 1} -

From the previous item we know that |#| < ,/log?2 implies

(T s 9w < W70 SNl oy 1G1l 2 com—1 (ary)»

< 2 ”f”L(C““h_])(M) ”gH(L(C"Sh*l)(M))* s
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hence HT;Q” (L(eosh=1) (p1)) < 2 ”g”L(coshfl)(M))*.
Consider first the continuity a 0. We have for |h| < y/log2 and any ¢ € C° (R")
that

||Thg - g”(L(cosh—l)(M))*
S ”Th(g — ¢)||(L(cosh—l)(M))* + ”Th¢ — ¢||(L(“’Sh_])(M))* + “Qb — gH(L(cosh—l)(M))*

<3lg = llzeon-naany + V2176 — bl -

The first term in the RHS is arbitrary small because of the density of C3° (R") in

L©osh =D« (A1), while the second term goes to zero as 1 — 0 for each ¢.

The general case follows from the boundedness and the semi-group property.
3.If f e CSCOSh ~1 (M), then , by Proposition 11, the RHS of Eq. (13) is finite for all

p, which in turn implies that 7, f € C(()COSh ~1 (M) because of Proposition 11(1).

Other values of 4 are obtained by the semi-group property.

The continuity follows from the approximation argument, as in the previous item.
O

We denote by P the convex set of probability measures on R" and call weak con-
vergence the convergence of sequences in the duality with C,(IR"). In the followin
proposition we denote by P. the set of probability measures z such that h — e2 /!
is integrable. For example, this is the case when p is Gaussian with variance 021,
0% < 1, or when y has a bounded support. Weak convergence in P, means /i, — /i
weakly and [ ezl pn(dh) — | ezlh! u(dh). Note that we study here convolutions
for the limited purpose of deriving the existence of smooth approximations obtained
by mollifiers, see [2, 108—109].

Proposition 13 (Translation by a probability) Let i1 € Pe.

1. The mapping f v+ 7, f is linear and bounded from L*"=Y (M) to itself. If,
moreover, fe%|h2| w(dh) < /2, then HTNf“L(COSh*U(M) < 2| f Il pcosn—1 agy-

2. If f e C(()COSh_l) (M) then 7, f € C(()COSh_l) (M). The mapping P: p+> 7, f is
continuous at &y from the weak convergence to the L' =Y (M) norm.

Proof 1. Letus write @ = cosh —1 and note the Jensen’s inequality
@ (p1,f (1)) = @ (p / flx—h u(dh)>
< /05 (pf(x —h)) p(dh) = / @ (p7i f(x)) p(dh) .

By taking the Gaussian expectation of the previous inequality we have, as in the
previous item,
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deéwmﬁygff¢qvu—MMNdeuum
- /e—§|h|2fe_h'2© (pf(2)M(z) dz u(dh)
1 1 2
s-zéu[ezm';mdh)EM[¢w2pfn . (14)

If [[fllpcom-npy <1 and p=1/2, the RHS is bounded, hence 7,f €
L =D (M) If, moreover, | ez’ < /2, then the RHS is bounded by 1, hence
“Tlif} L(cosh=D) (pr) = 2.

2. We have found above that for each p > 0 it holds (14), where the right-end-side
if finite for all p under the current assumption. It follows from Proposition 11 that
Thf c C(()COSh—l) (M)

To prove the continuity at dy, assume f g2’ u(dh) < /2, which is always
feasible if ;1 — do in P, weakly. Given € > 0, choose ¢ € C5° (R") so that
I/ — &l Leom-1pry < €. We have

|7uf = 1] Lieosh= (A1)
=< ”Tu(f - ¢) ”L(coshq)(M) + HTuﬁb - ¢|
<3+ 47 no -9 .

L(cosh—l)(M) + ||¢ - f”L(Cosh—l)(M)

where A = |[1]| con-vary- As lim, s, ||7.0 — @] =0, see e.g. [11, I-1.9],
the conclusion follows.
OJ

We use the previous propositions to show the existence of smooth approximations
through sequences of mollifiers. A bump function is a non-negative function w in
C°(R™) such that [ w(x) dx = 1. It follows that [ A™"w(A~'x) dx = 1, A > 0 and
the family of mollifiers wy(dx) = A "w(A\~'x)dx, X > 0, converges weakly to the
Dirac mass at 0 as A | 0 in P.. Without restriction of generality, we shall assume
that the support of w is contained in [—1, +1]".

For each f € L©*"=D (M) we have

T (X) = frwr(x) = f fx = A "w\ Yy dy = / fx = ADw(z)dz.

(1411

For each @ convex we have by Jensen’s inequality that

D (f *xwr(x)) < (Do f)*wy(x)
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and also

‘/cb(f*uu(x)) M(x) dx 5[/ Do f(x —A)w(z) dzM (x) dx
[—1,+1]"

)\2
= / P o f(y) (/ exp (—A (z,y) — 5 |z|2> w(z) dz) M(y) dy
[—1,+1]"

§/¢oﬂwMUMW-

Proposition 14 (Mollifiers) Let be given a family of mollifiers wy, A > 0. For each
f e CéCOShfl) (M) and for each A > 0 the function

maf 0 = [ F= NGO ) dy = £ )
belongs to C*°(R"). Moreover,
}\l_rH) ”f kW) — f”L(cosh—l)(M) =0.

Proof Any function in L©*" =D (M) belongs to L. _(R"), hence

loc
X > /f(x — Ywr(y)dy = / f@wr(z — x)dz

belongs to C®(R"), see e.g. [2, Ch.4]. Note that fe|h|2/2wA(dh) < 400 and then
apply Proposition 13(2).

Remark 2 Properties of weighted Orlicz spaces with the A,-property can be some-
times deduced from the properties on the un-weighted spaces by suitable embeddings,
but this is not the case for the exponential space. Here are two examples.

1. Letl < a < oo. The mapping g gMi is an isometry of L*(M) onto L*(R").
As a consequence, for each f e L'(R") and each g € L*“(M) we have

[
2. The mapping

< n a .
Loy ”f”Ll(R ) lagll, (M)
g > sign (g) (cosh —1) ' (M (cosh —1),(g))
is a surjection of L€ =D+ (R") onto L€ =D+ (M) with inverse

h +— sign (h) (cosh —1);1(M*1(cosh —1).(f)).

It is surjective from unit vectors (for the Luxemburg norm) onto unit vectors.

We conclude this section by recalling the following tensor property of the expo-
nential space and of the mixture space, see [10].
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Proposition 15 Let us split the components R"x +— (x1, x) € R" x R™ and
denote by M|, M,, respectively, the Maxwell densities on the factor spaces.

1. A function f belongs to L"=D (M) if and only if for one o > 0 the partial
integral x| — f(cosh =) (af(x1, x2))M(x2) dx; is M-integrable.

2. A function f belongs to LMV« (M) if and only if the partial integral x; —
f(cosh — 1) (f(x1, x2)) M (x2) dx; is M,-integrable.

4.3 Gaussian Statistical Bundle

It is an essential feature of the exponential affine manifold on £ (M) discussed in
Sect. 4.1 that the exponential statistical bundle

SEM)={(p,U)|peEM),Ue€B,},

with B, = {U € L"~D (p- M) |E,.,s [U] = 0} is an expression of the tangent
bundle in the atlas {s,, lp e £E(M) } This depends on the fact that all fibers B,
are actually a closed subspace of the exponential space L"=D (M). This has
been proved in Proposition9. The equality of the spaces L=V (p. M) and
L©sh =D (M) is equivalent to p € £ (M), see the set of equivalent conditions called
Portmanteau Theorem in [20].

We now investigate whether translation statistical models are sub-set of the max-
imal exponential model £ (M) and whether they are sub-manifolds. Proper sub-
manifolds of the exponential affine manifold should have a tangent bundle that splits
the statistical bundle.

Let p € £ (M) and write f = p - M. Then f is a positive probability density of
the Lebesgue space and so are all its translations

T f(x) = p(x — )M (x —h) =" 3 7 p(x) - M(x) = 7%, p(x) - M(x) .

From Propositions 6 and 12(2) we know that the translated densities 7*, p, are in
L©sh =D« (A1) for all & € R” and the dependence on / is continuous.

Let us consider now the action of the translation on the values of the chart s,,. If
su(p) = U, thatis p = eV =K% with U € Sy, then

Tfhp(x)

1
1
= exp ((h X +17U —Ey [1,U]) — (KM(U) + 2 |h|2 —Ey [ThU])) .

Here 7,U € L= (M) because of Proposition 12(1). If 7*, p € € (M), then
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su(™*,p)=h-X+7nU —Ey[nU] .

The expected value of the translated 7, U is
Ey [mU] = / Ulx —h)M(x) dx =e 7" / e " UX)M(x) dx .

We have found that the action of the translation on the affine coordinate U =
sy (p) of adensity p € £ (M) is

Ut h-X+7nU —e Ry [e"¥U], (15)
and we want the resulting value belong to Sy, i.e. we want to show that

Ey [exp (v (h - X + 7U — Ey [1,U1)]
— e’YEM[ThU]EM [e’rh'X] Euy [e’YThU]

22
— e Nl +7EM[ThU]EM [e'YThU] .

is finite for  in a neighborhood of 0.
We have the following result.

Proposition 16 1. If p € £ (M), for all h € R" the translated density 7%, p is in
E(M).
(M) (cosh —1) « (cosh —1) n
2. Ifsu(p) € Cy (M), then sy (7%, p) € C, (M) N Sy forall h € R
and dependence in h is continuous.

Proof 1. For each y and conjugate exponents «, 3, we have

Ey [eVT’lU] —e 2P f e eV M (x) dx

1 (!2 1
o (1w gy o))

o o

AsU € Sy, thenEy, [ei“U] < oo forsome a > 1, and we can take 3 = /a and
v = %4/a.

2. Under the assumed conditions on U the mapping & +— 7, U is continuous in
CéCOSh_l) (M) because of Proposition12(3). So is h +— Ey [1,U]. As X; €
C(()COSh_]) (M),i =1,...,n, the same is true for 4 — h - X. In conclusion, the

translated U of (15) belongs to C(()COSh V(M.
OJ

The proposition above shows that the translation statistical model 7, p, h € R™
is well defined as a subset of £ (M). To check if it is a differentiable sub-manifold,
we want to compute the velocity of a curve 7 — 7, p, that is
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d
() X+ U ~Eu [110] U) -

That will require first of all the continuity in 4, hence U € C{**" " (M), and more-

over we want to compute 0/0h; U (x — h), that is the gradient of U. This task shall
be the object of the next section.

Cases other than translations are of interest. Here are two sufficient conditions for
a density to be in £ (M).

Proposition 17 1. Assume p > 0 M-a.s., Ey [p] = 1, and
E,, [pnu/(nl—l)] < 2”1/(n|—1)’ E [p—l/(nz—l)] < ona/(na=1) (16)

for some natural ny, n, > 2. Then p € £ (M), the exponential spaces are equal,
Losh=D pry = Lcosh=D (. M), and for all random variable U

”U”L(C‘“hfl)(p-M) S 2n1 ||U||L(cosh—l)(M) 9 (17)
”U”L(cosh—l)(M) S 2}12 ”U”L(cosh—l)(p,M) . (18)

N

Condition (16) holds for p = /7 /2|X;| and for p = X%, i = 1,...,n.

3. Let x be a diffeomorphism of R" and such that both the derivatives are uniformly
bounded in norm. Then the density of the image under x of the standard Gaussian
measure belongs to £ (M).

Proof 1. The bound on the moments in Eq.(16) is equivalent to the inclusion
in £ (M) because of the definition of Sy, or see [20, Th.4.7(vi)]. Assume
NU || pcon-—pry < 1, thatis Ey [(cosh —1)(U)] < 1. From Holder inequality and
the elementary inequality in Eq. (12), we have

E¢.m |:(cosh —1) (%)] =Ey |:(COSh—1) (%) f]

U ni l/n] (n _1)/n
<Ewyg |:(COSh—1) (%) ] Ey [fnl/(ﬂlfl)] I < —-.2=1

1
2
For the other direction, assume [|U || jcon-n(r.py < 1, that is Ky [@(U) f] < 1,
so that

By |:(cosh —1 (zﬂ)] —Ey, [(cosh _1) (22) fl/nzf—l/nz]

U\™ 1/n (n2—1)/ny
sEM[@osh—l)(ﬁ) f] Ey [£71/7D] <

| =

2. Simple computations of moments.
3. We consider first the case where x(0) = 0, in which case we have the following
inequalities. If we define ™! = sup {[ldx(x)||* |x € R" }, then av [\ (x)|* < |x|?
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for all x € R" and equivalently, « x| < ‘ X_l(x)‘z. In a similar way, if we
_ _ 2 " _ 2
define ' = Sup{lldx "W 1y eRr ],thenﬁ\x '|” < Iyl*and B |x]* <

()%
The density of the image probability is M o x ! ‘det dy™! } and we want to show
that for some € > 0 the following inequalities both hold,

1 -1 1+€
E, (Mox |detdx |> - o

M

and

M 1+e
EMOX—lldeth—ll < X.
Mo x"|detdx™!|

The first condition is satisfied as

1 I+e
/ ‘deth_I(X)|l+e <%) M(x) dx

14+€

:f|detdx_1(x)‘]+€M(X_1(x)) M(x)"“dx

< Qm)2pm fexp (—% ((1 +e) ‘X_l(x)‘z —€ |x|2>) dx

2 -1 2
= (2#)_”/25_(1?)” /exp —ﬁ (1 + e)—‘x (x)! —€ dx
2 |x[?

2
< (27T)—n/25_(1*2€)" /eXP (—% ((A+e6a— 6)) dx ,

where we have used the Hadamard’s determinant inequality

[detdx')] < |ax ' )|" < B>

_ 2
and the lower bound o < %, xeR. Ifa>1then(1+ea—-—e=a+
ela—1)>a>0foralle. fa<1,then (14+e€)a—e>0ife < a/(1 —a)
e.g., € = a/2(1 — «), which in turn gives (1 4+ €)a — € = /2. In conclusion,
there exist an € > 0O such that

1 1+e€
/ ‘detdx—l(x)|l+e <%) M(X) dx

2 n
< @m"? \detdx‘l(ﬂl”efexp (‘aljl ) ax=(5)"
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For the second inequality,

14e€
M((y) -1 -1
/ (M( ) M (x~'(») |detdx ™" ()| dy

X~'(») |detdx1(y)|
= [ MO u (3 0) " fdend 0]
= / M (x ()M (x) = |detdx " (x(x))| " Idetdx(x)| dx
— / |det dx (x)|1T¢ M (x(x) M (x) " dx .

As the last term is equal to the expression in the previous case with y ™!

by X, the same proof applies with the bounds « and (3 exchanged.

replaced

O

Remark 3 While the moment condition for proving p € £ (M) has been repeatedly
used, nonetheless the results above have some interest. The first one is an example
where an explicit bound for the different norms on the fibers of the statistical bundle is
derived. The second case is the starting point for the study of transformation models
where a group of transformation xy is given.

S Weighted Orlicz-Sobolev Model Space

We proceed in this section to the extension of our discussion of translation statistical
models to statistical models of the Gaussian space whose densities are differen-
tiable. We restrict to generalities and refer to previous work in [10] for examples
of applications, such as the discussion of Hyvirinen divergence. This is a special
type of divergence between densities that involves an L>-distance between gradients
of densities [9] which has multiple applications. In particular, it is related with the
improperly called Fisher information in [22, p. 49].

We are led to consider a case classical weighted Orlicz-Sobolev spaces which
is not treated in much detail in standard monographs such as [1]. The analysis of
the finite dimensional Gaussian space i.e. the space of square-integrable random
variables on (R", B(R"), M) is a well developed subject. Some of the result below
could be read as special case of that theory. We refer to P. Malliavin’s textbook [11,
Ch. 5] and to D. Nualart’s monograph [14].

5.1 Orlicz-Sobolev Spaces with Gaussian Weight

The first definitions are taken from our [10].
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Definition 2 The exponential and the mixture Orlicz-Sobolev-Gauss (OSG) spaces
are, respectively,

Wl,(cosh—l) (M) = {f c L(cosh—l) (M) |ajf c L(cosh—l) (M)} , (19)
Wl,(cosh—l)* (M) = {f c L(cosh—l)* (M) |a]f = L(cosh—l)* (M)} , (2())

where 0 i, J =1,..., n,is the partial derivative in the sense of distributions.

As ¢ € C§° (R") implies oM € C$° (R"), foreach f € Whosh=D. (A1) we have,
in the sense of distributions, that

(0 £ &)y, = (0 f. dM) = — (£, 0;(oM)) = (f, M(X; — 0))¢) = (1. 6;9),, -

with 0;¢ = (X; — 0;)¢. The Stein operator 6; acts on Cg° (R").

The meaning of both operators d; and J; = (X; — J;) when acting on square-
integrable random variables of the Gaussian space is well known, but here we are
interested in the action on OSG-spaces. Let us denote by C° (R") the space of
infinitely  differentiable functions with polynomial growth. Polynomial
growth implies the existence of all M-moments of all derivatives, hence C;° (R") C
whcosh=Do (A If f € C3° (R"), then the distributional derivative and the ordinary
derivative are equal and moreover d; f € Cp° (R"). For each ¢ € Cg° (R") we have
(0. 9,f )y = (0;9:

The OSG spaces W/, (M) and W(lcosh_l)*(M) are both Banach spaces, see
[12, Sec. 10]. In fact, both the product functions (u, x) — (cosh —1)(u)M (x) and
(u, x) — (cosh —1),(u) M (x) are ¢-functions according the Musielak’s definition.
The norm on the OSG-spaces are the graph norms,

I llw;

(cosh —1)

on = I oo + Y |05 f] @n

J=1

L(cosh—l)(M)

and

(22)

n
1A,y = I lenvan + Y 195 £

j=1

L(cosh—l)(M) .

Because of Proposition 9, see also [20, Th.4.7], for each p € £ (M), we have both
equalities and isomorphisms L€' =D (p. M) = L€ =D (p1) and LCsh—=D«(p .
M) = LCosh =D« (A1) Tt follows

Wl,(COSh—l) (M) — Wl,(COSh—l) (p . M)

={feL " V- -Mm|o;f e LV (p-m)} . (23)
Wl,(cosh—l)* (M) — Wl,(cosh—l)* (p . M)

={feL "V (p-mo;f e L (p} . 29
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and equivalent graph norms for any density p € £ (M). The OSG spaces are compat-
ible with the structure of the maximal exponential family £ (M). In particular, as all
Gaussian densities of a given dimension belong into the same exponential manifold,
one could have defined the OSG spaces with respect to any of such densities.

We review some relations between OSG-spaces and ordinary Sobolev spaces. For
allR > 0

M) = M) = M@)(xl < R) = @) fe T (x| < R), x e R".

Proposition 18 Let R > 0 and let §2x denote the open sphere of radius R.

1. We have the continuous mappings
Wl,(COSh—l) (Rn) C Wl,(COSh—l) (M) N Wl,p(QR)’ p > 1.
2. We have the continuous mappings
Wl,p(]Rn) C Wl,(cosh—l)* (]Rn) C Wl,(cosh—l)* (M) N WI’I(QR), p > 1.

3. Eachu € WHCoh=D (M) is a.s. Holder of all orders on each 2 and hence a.s.
continuous. The restriction WP =D (M) — C(R2r) is compact.

Proof 1. From the inequality on M and from (cosh —1)(y) > 2/ (2n)!.
2. From the inequality on M and from y2/2 > (cosh —1),(y) and cosh(1) — 1 +

(cosh —=1).(y) = |yl
3. It is the Sobolev’s embedding theorem [2, Ch.9].

Let us consider now the extension of the 9; operator to the OSG-spaces and its
relation with the translation operator.

The operator given by the ordinary partial derivative 9; : C;° (R") — C;° (R") C
L€osh =D (1) is closable. In fact, if both f, — 0 and 9; f, — 1 in L€ =Dx (p1),
then for all ¢ € Cy° (R"),

(@ = lim (6, 0;fu)y, = lim (36, fu)y =0,

hence 7 =0. The same argument shows that 9;: C3° (R") — C5* (R") C
L©sh=D (pf) is closable.

For f e LD (M) we define 7, f(x) = f(x —h) and it holds 7, f €
L©sh =D (M) because of Proposition 12(1). For each given f € W€sh=D (p1) we
denote by 9, f € Wh©osh=D (pr) i =1,..., n its distributional partial derivatives
andwrite Vf = (0 f: j=1,...,n).
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Proposition 19 (Continuity and directional derivative)

1. Foreach f € WHCOh=D (M) each unit vector h € S", and all t € R, it holds

1 n
flx+th) — f(x) =t/ > 0 f(x + sthyh; ds .
0

j=1
Moreover, |t| < V2 implies
“f(.x + th) - f(X)“L(cosh—l)(M) S 21‘ ||Vf||L(cosh—l)(M) 3

especially, lim;_, || f (x + th) — f (X))l Leon-1pr) = O uniformly in h.

2. For each f € WM =D (MY the mapping h — 1, f is differentiable from R"
to L®°~O(M) with gradient V f at h = 0.

3. Foreach f € WhHCosh=D (A1) and each g € LM =D+ (M), the mapping h
(Th f> )y is differentiable. Conversely, if f € LD (M) and h + 7, f is
weakly differentiable, then f € W1(€h=D (1)

4. If 0;f € Cécos}l_l) (M), j=1,...,n, then strong differentiability in
L©osh=D (A1) holds.

Proof 1. Recall that for each g € C3°(R") we have
(0 1. 9)yy = =, 05(gM)) = (£. 6;9),,» 0j9=Xjg—9jg € C5° (R") .

We show the equality 7, f — f =t fol T_sn(V f) - h ds in the scalar product
with a generic g € Cg°(R"):

(- f = f. 9 m =/f(X+th)g(X)M(X) dx —/f(X)g(X)M(X) dx
=/f(X)g(x—th)M(x—th) dx—ff(X)g(X)M(X) dx

_ / @) (gx — thyM(x — th) — g()M(x) dx

1 n
— —t/f(x)/ > 0;(gM)(x — sthyh; ds dx
U
1 n
— _;f /f(x)Zaj(gM)(x — sth)h; dx ds
0 o
1 n
= t/ /Zajf(x)hj g(x —sth)M(x — sth) dx ds
0 i

1 n
= zf fZajf(x + sth)hj g(x)M (x) dx ds
0 =
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1
=<f/ T—sth(vf)'hds’g> :
0 M

If || < 4/log?2 then the translation st/ is small, [sth| < /log 2 so that, according
to Proposition 12(1), we have||7_gn (V f - )l peos—vy a4y S 2V f < Al peom-1 )
and the thesis follows.

2. We want to show that the following limit holds in all L“(M)-norms, o > 1:

. T—thf_f_ -
}%f_zh]a,f.
J:

Because of the identity in the previous Item, we need to show the limit

1 «
lin(l) / (T_sen(Vf(x)-h) —Vf(x)-h)ds|] Mx)dx =0.
t— 0
The Jensen’s inequality gives
1 «
1] s = v nyds) Medx
0

1
- / / (VL) - h) = V() - )|® M(x)dx ds
0

and the result follows because translations are bounded and the continuous in
LY(M).
3. We have

1 I
</ (T=stmy S — 1) ds,g> :/ (Tsiin f = £ 9}y ds
0 M 0

1
=/0 o 7lamd = 9)y ds -

Conclusion follows because y — 7';‘ g is bounded continuous.

Assume now f € L' =D (M) and h > 7, f is weakly differentiable. Then
there exists fi, ..., f, € LM =D (M) such that for each ¢ € C{°(R")

d d
<fj’¢M> = <fj’ ¢>M = E(T*’ejf’ ¢>M = E(T*wjf’ ¢M>

d
= E(f’ Ttej(¢M)> = _<f’ aj(ng) )

The distributional derivative holds because ¢ M is the generic element of C;° (R").
4. For each p > 0 Jensen’s inequality implies
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1
f (ran(Vf - h) = V f - ) ds M(x)dx
0

L(cosh—l)(M)

1
< / N(T—san (Vf - h) =V f - 1) M)dX || -1 3g, ds.
0

As in Proposition 12(1) we choose || < 4/log 2 to get ‘stej| < Jlog2,0 <s <
1, so that |[T_sn V[ - bl pcon-nary < 21V f - Bl Leoss -1 a1y, hence the integrand
is bounded by ||V f - h||  cosn-1(5r)- The convergence for each s follows from the

continuity of the translation on CéCOSh D).

Notice that in Item 2. of the proposition we could have derived a stronger differ-
entiability if the mapping & +— 7,V f were continuous in L€M= (A1), That, and
other similar observations, lead to the following definition.

Definition 3 The Orlicz-Sobolev-Gauss exponential class is
Gyt on ={rew e an o fecE T w, j=1,..n]

The following density results will be used frequently in approximation arguments.
We denote by (w,),en a sequence of mollifiers.

Proposition 20 (Calculus in Cé’(COSh_l) (M))

1. Foreach f € Cé’(COSh_l) (M) the sequence f x wy, n € N, belongs to C*°(R") N
Wl (cosh =D (pry, Precisely, for each n and j =1, ...,n, we have the equal-
ity 0;(f * wy) = (0 f) * wy, the sequences [ * w,, respectively 0; f * wy, j =
1,...,n,convergeto f,respectivelyO; f, j =1, ..., n,stronglyin Lcosh=D (pr)y,

2. Same statement is true if f € WHsh=D (p1),

3. Letbegiven f € Cy "™V (M) and g € W=D (M), Then fg € W' (M)
and 0;(fg) = 0, fg+ f0;g.

4. Let be given F € C'(R) with H F/HOO < 00. For each U € Col’(COSh_l) (M), we
have F o U, F' o UO,U € C(()COSh_l) (M)and O;F oU = F' o UO;U, in partic-
ular F(U) € Cy ™~V (m).

Proof 1. We need only to note that the equality 0;(f * w,) = (0; f) * w, is true
for f e Wheosh= (A1) Indeed, the sequence f * w, belongs to C®(R") N
L©osh =D (A1) and converges to f in L =1 (M)-norm according from Proposi-
tion 14. The sequence 9, f * w, = (9, f) * w, converges to d; f in LM =1 (p1)-
norm because of the same theorem.

2. Same proof.
3. Note that fg,0;fg+ f0;g9 € L'(M). The following convergence in L'(M)
holds

8jfg+f8jg=nl_i)m008jf*wng*wn+f>|<wn8jg*wn :nl_i)mooajf*wng*wn,
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so that for all ¢ € C°(R")

(0; 9+ f059.0) = lim (0; f % wug * wn, )
= lim —(f*wng*w,,,é?qu): —(fg,ajgb) .

n—>oQ

It follows that the distributional partial derivative of the product is 0, fg =
0 fg+ f0,g, in particular belongs to L' (M), hence fg € W1(M).

4. From the assumption on F we have |F(U)| < |F(0)| + ” F/Hoo |U|. It follows
F o U e L= (M) because

/(cosh—l) (pF (U (x))) M(x)dx
< %(cosh —1)(2pF(0)) + % /(cosh -1 (20| F'||, Ux))) M(x)dx
and p | F(U) || o1 pp) < 1 if both
(cosh—1)2pF(0)) <1, 2p |[F'|  NUllpeon-nqp < 1.

In the same way we show that F' o U9,;U € L“*"~D (M). Indeed,
/ (cosh —1) (pF'(U(x)9;U (x)) M(x)dx
< /(cosh—l) (]| F/HOO 9;U(x)) M(x)dx ,

so that p||F o Ud;U|  wm-nyy =1 i p[F'| |10;U@ | connipyy = 1-
Because of the Item (1) the sequence U % w, belongs to C*> and converges
strongly in L©2 =D (M) to U, so that from

IF o (Uswy) — FoUl pennan < |F'|| NU % wy = Ull o ar
we see that F o (U * w,) — F o U in L€*"=D (M) In the same way,

|F'o (U % wy)d;(U xw,) — F oU;U|
< |F' o (U *wy)(@;U xw,) —0;U)|

L(cosh—l)(M)

Licosh=D (1)
+[|(F o (U ow,) = F o )O;U | 1y
< F ] 950 %) = 0,0 v
+ |(F o (Uow,) — F oU)d;U| Leh-n(agy -
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The first term goes clearly to 0, while the second term requires consideration.
Note the bound

[(F' o (Uow,) —F ol)o;U| <2|F'|_|0;U] .

so that the sequence (F’ o (U o w,) — F' o U)0;U goes to zero in probability and

is bounded by a function in C{**" ™ (M). This in turn implies the convergence

in L€sh=D (pr).
Finally we check that the distributional derivative of F o U is F' o U0, U for
each ¢ € C°(R")

(0;FoU,¢M) = —(F o U, 9;(¢M))
= _<F oU, 6J’¢>M
= li)ngo<Fo(U*w”),6j¢>M

= lim <8jFO (U * wy), qb)

n— oo M
= lim (F' o (U % w,)9;(U *wy), ¢),,

=(F'oUO;U,9),
=(F'oUO;U, ¢M) .

We conclude our presentation by re-stating a technical result from [10, Prop. 15],
where the assumptions where not sufficient for the stated result.

Proposition21 1. If U e Sy and fi,..., fu € LD (M), then fi---
frneM=KuM e 17(M) for some v > 1, hence it is in LM =D+ (M).
2. IfU € Sy NCy V(M) and f € Cy "~V (M), then

feu—KM(u) c Wl,(cosh—l)* (M) N C(Rn) ,
u—Kp (u)

and its distributional partial derivatives are (0; f + fO;u)e

Proof 1. From We know thateV=%v@ . A1 € £ (M) and eV KnW) ¢ L1+¢(M) for
some ¢ > 0. From that, let us prove that f; - - - f,,eY=% ) ¢ L7(M) for some
v > 1. According to classical (m+1)-term Fenchel-Young inequality,

| 1(x) - fu(x)] U)Ky (U)

"1 I B 3
=D o @I g [l
i=1
S | .
’al""’a’”’5>1’ZJ+B:1’XER'
i=1

Since (cosh —1),, is convex, we have
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Ep [(cosh =D)y(1fi -+ ful "5 O)]

m
=3
i=1

Since  fi, ..., fm € LD (M) Cc Ny  LY(M), one has |fi|% €
Leosh =D (p) fori = 1,...,mandalley > 1,henceEy [(cosh —1).(| f;|*)] <

| -

1
B [(cosh =11 (1i1")] + ZBu [(eosh —1), (&7~ K4)].

e

i

oo for i =1,...,m and all o; > 1. By choosing 1 < 3 <1+ ¢ one has
efUO—Ku) e 17(M) c LCh =D« (M), v = %, so that I [(cosh —1),]

(e?U=KuWD) < oo, This proves that (cosh —1),.(fi - - - fineV Ku@)) e L1(M),
which implies fi - - - f,,eV @~ KnW) g cosh=D. (pry,

2. From the previous item we know fel=Kv() ¢ [(cosh=D. (pr) For each j =
1, ..., nfrom Proposition 20(3) we have the distributional derivative 9; ( f eV) =
ofeV + f0,eV"Kn) we we need to show a composite function derivation,
namely 9;eV " KuW) = 9,ueV~Kn) Let xy € CS°(") be a cut-off equal to 1 on
the ball of radius 1, zero outside the ball of radius 2, derivative bounded by 2,
and for n € N consider the function x — F,(x) = x(x/n)e* which is C*(R")
and whose derivative is bounded:

I 1 / X 2 2n
Fj(x) = (;X(X/n)JrX(X/n))e < <;+1)e .

As Proposition 20(4) applies, we have 9; F,(U) = F,(U)9,U € C(()COSh_l) (M).
Finally, for each ¢ € C°(R"),

(01e", ¢) = —(e". 0;9)
= — lim (F,(U). 0;¢)
= lim (9F,(U). ¢)

1
= lim <(;x/(U/n) + x(U/n))d;Ue", ¢>

= <8jUCU, gb) .

Remark 4 As a particular case of the above proposition, we see that U € Sy; N
1,(cosh —1) . .
Co (M) implies

eU—KM(U) e Wl,(cosh—l)* (M) with VeU—KM(U) —Vu eU—KM(U) .
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6 Conclusions

In this paper we have given a self-contained expositions of the Exponential Affine
Manifold on the Gaussian space. The Gaussian assumption allows to discuss topics
that are not available in the general case, where the geometry of the sample space
has no role.

In particular, we have focused on the action of translations on the probability
densities of the manifold and on properties of their derivatives. Other related results,
such as Poincaré-type inequalities, have been discussed.

Intended applications are those already discussed in [10], in particular Hyvirinen
divergence and other statistical divergences involving derivatives, together with their
gradient flows.
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