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Abstract

For © a bounded domain in R? and a given smooth function g: O — R, we
consider the statistical nonlinear inverse problem of recovering the conductivity
f> 01in the divergence form equation V - (fVu) = g on O, u = 0 on 90O, from
N discrete noisy point evaluations of the solution u = u; on 0. We study the
statistical performance of Bayesian nonparametric procedures based on a flex-
ible class of Gaussian (or hierarchical Gaussian) process priors, whose imple-
mentation is feasible by MCMC methods. We show that, as the number N
of measurements increases, the resulting posterior distributions concentrate
around the true parameter generating the data, and derive a convergence rate
N, X > 0, for the reconstruction error of the associated posterior means, in
L*(O)-distance.

Keywords: inverse problems, Bayesian inference, Gaussian prior, frequentist
consistency

1. Introduction

Statistical inverse problems arise naturally in many applications in physics, imaging, tomogra-
phy, and generally in engineering and throughout the sciences. A prototypical example involves
adomain O C RY, some function f : © — R of interest, and indirect measurements G(f) of f,
where G is a given solution (or ‘forward’) operator of some partial differential equation (PDE)
governed by the unknown coefficient f. A natural statistical observational model postulates data

Y = G(f)X)+ oW, i=1,...,N, (1)
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where the X;’s are design points at which the PDE solution G(f) is measured, and where the
W;’s are standard Gaussian noise variables scaled by a noise level o > 0. The aim is then
to infer f from the data (¥;, X;)Y_,. The study of problems of this type has a long history in
applied mathematics, see the monographs (Engl et al 1996, Kaltenbacher et al 2008), although
explicit statistical noise models have been considered only more recently (Bissantz et al 2004,
Bissantz et al 2007, Hohage and Pricop 2008, Kaipio and Somersalo 2004). Recent survey
articles on the subject are (Arridge et al 2019, Benning and Burger 2018) where many more
references can be found.

For many of the most natural PDEs—such as the divergence form elliptic equation (2)
considered below—the resulting maps G are non-linear in f, and this poses various chal-
lenges: among other things, the negative log-likelihood function associated to the model
(1), which equals the least squares criterion (see (10) below for details), is then possi-
bly non-convex, and commonly used statistical algorithms (such as maximum likelihood
estimators, Tikhonov regularisers or MAP estimates) defined as optimisers in f of likelihood-
based objective functions can not reliably be computed by standard convex optimisation
techniques. While iterative optimisation methods (such as Landweber iteration) may over-
come such challenges (Kaltenbacher er al 2008, Hanke er al 1995, Kaltenbacher et al 2009,
Qi-nian 2000), an attractive alternative methodology arises from the Bayesian approach to
inverse problems advocated in an influential paper by Stuart (Stuart 2010): one starts from
a Gaussian process prior 11 for the parameter f or in fact, as is often necessary, for a suit-
able vector-space valued re-parameterisation F' of f. One then uses Bayes’ theorem to infer
the best posterior guess for f given data (Y;, X;)Y_,. Posterior distributions and their expected
values can be approximately computed via Markov chain Monte Carlo (MCMC) methods
(see, for example, Beskos et al 2017, Conrad et al 2016, Cotter et al 2013 and references
therein) as soon as the forward map G(-) can be evaluated numerically, avoiding optimisa-
tion algorithms as well as the use of (potentially tedious, or non-existent) inversion formu-
las for G'; see subsection 2.3.1 below for more discussion. The Bayesian approach has
been particularly popular in application areas as it does not only deliver an estimator for
the unknown parameter f but simultaneously provides uncertainty quantification method-
ology for the recovery algorithm via the probability distribution of f[(Y;, X;)Y_, (see, for
example, Dashti and Stuart 2016). Conceptually related is the area of ‘probabilistic numerics’
(Briol et al 2019) in the noise-less case o = 0, with key ideas dating back to work by
Diaconis (1988).

As successful as this approach may have proved to be in algorithmic practice, for the
case when the forward map G is non-linear we currently only have a limited understand-
ing of the statistical validity of such Bayesian inversion methods. By validity we mean here
statistical guarantees for convergence of natural Bayesian estimators such as the posterior
mean f = EY[f|(Y;, X;)Y_,] towards the ground truth f; generating the data. Without such guar-
antees, the interpretation of posterior based inferences remains vague: the randomness of the
prior may have propagated into the posterior in a way that does not ‘wash out’ even when very
informative data is available (e.g., small noise variance and/or large sample size N), render-
ing Bayesian methods potentially ambiguous for the purposes of valid statistical inference and
uncertainty quantification.

In the present article we attempt to advance our understanding of this problem area in the
context of the following basic but representative example for a non-linear inverse problem:
let g be a given smooth ‘source’ function, and let f : O — R be a an unknown conductivity
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parameter determining solutions u = u; of the PDE

V- (fVu)=g on O,
u=0 ono0O,

where we denote by V- the divergence and by V the gradient operator, respectively. Under
mild regularity conditions on f, and assuming that f > Ky, > 0 on O, standard elliptic
theory implies that (2) has a unique classical C>-solution G(f) = uy. Identification of f
from an observed solution u; of this PDE has been considered in a large number of arti-
cles both in the applied mathematics and statistics communities—we mention here (Stu-
art 2010, Beskos et al 2017, Dashti and Stuart 2016, Briol et al 2019, Alessandrini 1986,
Bonito et al 2017, Dashti and Stuart 2011, Falk 1983, Hoffmann and Sprekels 1985, Ito
and Kunisch 1994, Knowles 2001, Kohn and Lowe 1988, Kravaris and Seinfeld 1985,
Nickl et al 2020, Richter 1981, Schwab and Stuart 2012, Vollmer 2013) and the many
references therein.

The main contributions of this article are as follows: we show that posterior means aris-
ing from a large class of Gaussian (or conditionally Gaussian) process priors for f provide
statistically consistent recovery (with explicit polynomial convergence rates as the number
N of measurements increases) of the unknown parameter f in (2) from data in (1). While we
employ the theory of posterior contraction from Bayesian non-parametric statistics (Ghosal and
van der Vaart 2017, van der Vaart and van Zanten 2008, van der Vaart and van Zanten 2009),
the non-linear nature of the problem at hand leads to substantial additional challenges aris-
ing from the fact that (a) the Hellinger distance induced by the statistical experiment is not
naturally compatible with relevant distances on the actual parameter f and that (b) the ‘push-
forward’ prior induced on the information-theoretically relevant regression functions G(f) is
non-explicit (in particular, non-Gaussian) due to the non-linearity of the map G. Our proofs
apply recent ideas from Monard et al (2020) to the present elliptic situation. In the first step we
show that the posterior distributions arising from the priors considered (optimally) solve the
PDE-constrained regression problem of inferring G(f) from data (1). Such results can then be
combined with a suitable ‘stability estimate’ for the inverse map G~' to show that, for large
sample size N, the posterior distributions concentrate around the true parameter generating
the data at a convergence rate N~* for some A\ > 0. We ultimately deduce the same rate of
consistency for the posterior mean from quantitative uniform integrability arguments.

The first results we obtain apply to a large class of ‘rescaled’ Gaussian process priors similar
to those considered in Monard et al (2020), addressing the need for additional a priori regu-
larisation of the posterior distribution in order to tame non-linear effects of the ‘forward map’.
This rescaling of the Gaussian process depends on sample size N. From a non-asymptotic point
of view this just reflects an adjustment of the covariance operator of the prior, but following
Diaconis (1988) one may wonder whether a ‘fully Bayesian’ solution of this non-linear inverse
problem, based on a prior that does not depend on N, is also possible. We show indeed that a
hierarchical prior that randomises a finite truncation point in the Karhunen—Loéve-type series
expansion of the Gaussian base prior will also result in consistent recovery of the conductivity
parameter fin equation (2) from data (1), at least if fis smooth enough.

Let us finally discuss some related literature on statistical guarantees for Bayesian inversion:
to the best of our knowledge, the only previous paper concerned with (frequentist) consistency
of Bayesian inversion in the elliptic PDE (2) is by Vollmer (2013). The proofs in Vollmer (2013)
share a similar general idea in that they rely on a preliminary treatment of the associated regres-
sion problem for G(f), which is then combined with a suitable stability estimate for G~ .
However, the convergence rates obtained in Vollmer (2013) are only implicitly given and sub-
optimal, also (unlike ours) for ‘prediction risk’ in the PDE-constrained regression problem.

@)
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Moreover, when specialised to the concrete non-linear elliptic problem (2) considered here,
the results in section 4 in Vollmer (2013) only hold for priors with bounded C’-norms, such as
‘uniform wavelet type priors’, similar to the ones used in Nickl (2018), Nickl and Sohl (2017),
and Nickl and So6hl (2019) for different non-linear inverse problems. In contrast, our results
hold for the more practical Gaussian process priors which are commonly used in applications,
and which permit the use of tailor-made MCMC methodology—such as the pCN algorithm
discussed in subsection 2.3.1—for computation.

The results obtained in Nickl et al (2020) for the maximum a posteriori (MAP) estimates
associated to the priors studied here are closely related to our findings in several ways. Ulti-
mately the proof methods in Nickl et al (2020) are, however, based on variational methods
and hence entirely different from the Bayesian ideas underlying our results. Moreover, the
MAP estimates in Nickl et al (2020) are difficult to compute due to the lack of convexity of
the forward map, whereas posterior means arising from Gaussian process priors admit explicit
computational guarantees, see Hairer ez al (2014) and also subsection 2.3.1 for more details.

It is further of interest to compare our results to those recently obtained in Abraham and
Nickl (2019), where the statistical version of the Caldéron problem is studied. There the
‘Dirichlet-to-Neumann map’ of solutions to the PDE (2) is observed, corrupted by appropriate
Gaussian matrix noise. In this case, as only boundary measurements of uy at 0O are avail-
able, the statistical convergence rates are only of order log~7 (V) for some v > 0 (as N — 00),
whereas our results show that when interior measurements of uy are available throughout O,
the recovery rates improve to N~ for some A > 0.

There is of course a large literature on consistency of Bayesian linear inverse prob-
lems with Gaussian priors, we only mention Agapiou et al (2013), Kekkonen et al (2016),
Knapik et al (2011), Monard et al (2019), and Ray (2013) and references therein. The non-
linear case considered here is fundamentally more challenging and cannot be treated by
the techniques from these papers—however, some of the general theory we develop in the
appendix provides novel proof methods also for the linear setting.

This paper is structured as follows. Section 2 contains all the main results for the inverse
problem arising with the PDE model (2). The proofs, which also include some theory for gen-
eral non-linear inverse problems that is of independent interest, are given in section 3 and
appendix A. Finally, appendix B provides additional details on some facts used throughout the

paper.

2. Main results

2.1 A statistical inverse problem with elliptic PDEs

2.1.1. Main notation. Throughout the paper, O C R¢, d € N, is a given nonempty open and
bounded set with smooth boundary O and closure O.

The spaces of continuous functions defined on O and O are respectively denoted C(O) and
C(0O), and endowed with the supremum norm || - ||. For positive integers 3 € N, C*(O) is
the space of -times differentiable functions with uniformly continuous derivatives; for non-
integer 8 > 0, C?(0) is defined as

)= fec?o):vii = 8], sp PTO=DIOI
vyeOaty X —y|P 1A
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where | /] denotes the largest integer less than or equal to B, and for any multi-index
i = (i, ...,Iq), D' is the ith partial differential operator. C*(©) is normed by

, D _p
1 llcso) = Z sup |D' f(x)| + Z sup ID'f(x) 1O

<18 ™0 iy P

s

where the second summand is removed for integer 3. We denote by C*(0) = Nz C?(O) the set
of smooth functions, and by C*(O) the subspace of elements in C**(O) with compact support
contained in O.

Denote by L?>(O) the Hilbert space of square integrable functions on O, equipped with
its usual inner product (-, -) 2(0) For integer o > 0, the order-av Sobolev space on O is the
separable Hilbert space

H(0) = {f € I(0):Vi| <, 3D'f € L*(O)},
(f>8)Ho0) = Z (D'f,D'g)120)-

Ji] <

For non-integer a > 0, H*(O) can be defined by interpolation, for example, Lions and
Magenes (1972). For any o > 0, H*(O) will denote the completion of C2°(O) with respect
to the norm || - ||gza(0). Finally, if K is a nonempty compact subset of O, we denote by Hg(O)
the closed subspace of functions in H“(Q) with support contained in K. Whenever there is no
risk of confusion, we will omit the reference to the underlying domain O.

Throughout, we use the symbols < and = for inequalities holding up to a universal constant.
Also, for two real sequences (ay) and (by), we say that ay =~ by if both ay < by and by < ay
for all N large enough. For a sequence of random variables Zy we write Zy = Op;(ay) if for all
€ > 0 there exists M. < oo such that for all N large enough, Pr(|Zy| > M.ay) < . Finally, we
will denote by £(Z) the law of a random variable Z.

2.1.2. Parameter spaces and link functions. Let g € C*(O) be an arbitrary source function,
which will be regarded as fixed throughout. For f € C?(O), B > 1, consider the boundary
value problem
V- (fVu)=g onO,
3)
u=20 on 00.

If we assume that f> Kyin > 0 on O, then standard elliptic theory (e.g. Gilbarg and
Trudinger (1998)) implies that (3) has a classical solution G(f) = u; € C(O) N C'*4(O).

We consider the following parameter space for f: for integer a« > 1 + d/2, Kyin € (0, 1), and
denoting by n = n(x) the outward pointing normal at x € 00, let

o'f

FoKpin = {f € H(O) :inf f(x) > Kuins floo = 1, ==
x€0 oni 190

=0 forléjga—l}.

“)

Our approach will be to place a prior probability measure on the unknown conductivity f
and base our inference on the posterior distribution of f given noisy observations of G(f), via
Bayes’ theorem. It is of interest to use Gaussian process priors. Such probability measures
are naturally supported in linear spaces (in our case H.'(O)) and we now introduce a bijective
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re-parametrisation so that the prior for fis supported in the relevant parameter space F,,;, -
We follow the approach of using regular link functions ® as in Nickl et al (2020).

Condition 1. For given Ky, > 0, let @ : R — (Kpin, 00) be a smooth, strictly increasing
bijective function such that ®(0) = 1, ®'(r) > 0, ¢ € R, and assume that all derivatives of ®
are bounded on R.

For some of the results to follow it will prove convenient to slightly strengthen the previous
condition.

Condition 2. Let @ be as in condition 1, and assume furthermore that ®’ is nondecreasing
and that liminf,_,_ . ®'(H)t* > 0 for some a > 0.

For a = 2, an example of such a link function is given in example 24 below. Note however
that the choice of ® = exp is not permitted in either condition.

Given any link function @ satisfying condition 1, one can show (cf. Nickl ez al (2020),
section 3.1) that the set F g, in (4) can be realised as the family of composition maps

Fokyy ={PoF:Fe H(O)}, acN.
We then regard the solution map associated to (3) as one defined on HS via

G:HY(O) = [X(O), F— YF):=G®oF), 5)
where G(® o F) is the solution to (3) now with f = ® o F € F, .. In the results to follow,

we will implicitly assume a link function @ to be given and fixed, and understand the re-
parametrised solution map < as being defined as in (5) for such choice of ®.

2.1.3. Measurement model. Define the uniform distribution on O by p = dx/vol(O), where
dx is the Lebesgue measure and vol(Q) = f o dx, and consider random design variables
&) Xp, NeN. 6)
For unknown f € F, k. , we model the statistical errors under which we observe the corre-
sponding measurements { G(f )(Xi)}ﬂ\’:1 by i.i.d. Gaussian random variables W; ~ N(0, 1), all

independent of the X;’s. Using the re-parameterisation f = ® o F via a given link function from
the previous subsection, the observation scheme is then

Y = UF)X) + oW, i=1,...,N, )
where o > 0 is the noise amplitude. We will often use the shorthand notation Y™ = (Y)Y,
with analogous definitions for XY) and W™, The random vectors (¥;,X;) on R x O are then
i.i.d with laws denoted as P%.. Writing dy for the Lebesgue measure on R, it follows that P,
has Radon—Nikodym density

dpPi 5.2) 1
X)) = —F/7/—=
dy x du Y V2no?
We will write PY = @Y Pi. for the joint law of (Y?),X™) on RY x OV, with EL, EX

the expectation operators corresponding to the laws P%, PY respectively. In the sequel we
sometimes use the notation PY instead of P} when convenient.

2
e DHOWP/QY) e R xe 0. (8)

pr(y,x) =

6
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2.14. The Bayesian approach. In the Bayesian approach one models the parameter
F € H¥(O) by a Borel probability measure II supported in the Banach space C(O). Since
the map (F, (y,x)) — pr(y,x) can be shown to be jointly measurable, the posterior distri-
bution TI(-|Y™, X)) of F|(Y™),X™) arising from data in model (7) equals, by Bayes’
formula (p 7, Ghosal and van der Vaart 2017),

f(N)(F)
e dII(F)
H(B\Y(N),X(N)) - % any Borel set B C C(O), )
C(0)
where
1 N
(V) = =35> 1Y = X)) (10)
i=1

is (up to an additive constant) the joint log-likelihood function.

2.2. Statistical convergence rates

In this section we will show that the posterior distribution arising from certain priors concen-
trates near any sufficiently regular ground truth F (or, equivalently, f;), and provide a bound
on the rate of this contraction, assuming the observation (Y®¥), X)) to be generated through
model (7) of law Pﬁ}’o. We will regard o > 0 as a fixed and known constant; in practice it may
be replaced by the estimated sample variance of the Y;’s.

The priors we will consider are built around a Gaussian process base prior II', but to deal
with the non-linearity of the inverse problem, some additional regularisation will be required.
We first show how this can be done by an N-dependent ‘rescaling’ step as suggested in
Monard et al (2020). We then further show that a randomised truncation of a Karhunen—Loeve-
type series expansion of the base prior also leads to a consistent, ‘fully Bayesian’ solution of
this inverse problem.

2.2.1. Results with re-scaled Gaussian priors. We will freely use terminology from the basic
theory of Gaussian processes and measures, see, for example, Giné and Nickl (2016), chapter
2 for details.

Condition3. Leta > 1+ d/2,3 > 1, and let H be a Hilbert space continuously imbedded
into H2(O). Let II' be a centred Gaussian Borel probability measure on the Banach space
C(O) that is supported on a separable measurable linear subspace of C*((), and assume that
the reproducing-kernel Hilbert space (RKHS) of II" equals H.

As a basic example of a Gaussian base prior I’ satisfying condition 3, consider a Whit-
tle—-Matérn process M = {M(x), x € O} indexed by O and of regularity « (cf. example 25
below for full details). We will assume that it is known that Fy € H*(O) is supported inside
a given compact subset K of the domain O, and fix any smooth cut-off function x € C>°(O)
such that Y = 1 on K. Then, IT' = £(xM) is supported on the separable linear subspace C” (O)
of C#(O) for any 3 < 8 < a — d/2, and its RKHS H = {xF,F € H*(O)} is continuously
imbedded into HS'(O) (and contains Hg(0)). The condition F, € H that is employed in the
following theorems then amounts to the standard assumption that Fy € H*(QO) be supported in
a strict subset K of O.

To proceed, if I is as above and F' ~ I, we consider the ‘re-scaled’ prior

1

!
Hy = L(Fy), Fy= Njaataiaat (1D
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Then I1y again defines a centred Gaussian prior on C(0), and a basic calculation (e.g., exercise
2.6.5 in Giné and Nickl (2016)) shows that its RKHS Hy is still given by H but now with norm

|F 3y = NYGH4T2D) |y VF € H. (12)

Our first result shows that the posterior contracts towards Fy in ‘prediction’-risk at rate
N—(@+D/@at24d) and that, moreover, the posterior draws possess a bound on their C’-norm
with overwhelming frequentist probability.

Theorem 4. For fixed integer o > S+ d/2, 5> 1, consider the Gaussian prior 1ly
in (11) with base prior F' ~ 1l satisfying condition 3 for RKHS H. Let TIy(-|Y™),X™)
be the resulting posterior distribution arising from observations (Y™, XM in (7), set
Sy = N-@tD/Qot2+d) g qssume Fy e H.

Then for any D > O there exists L > 0 large enough (depending on o, Fy, D, «, 3, as well
ason O,d, g) such that, as N — oo,

Ty (F : | 4F) — G(Fo)l|2 > Lon| Y™, XN) = Opy (e PN, (13)
0
and for sufficiently large M > 0 (depending on o, D, «, [3)

Ty(F < [|Flles > MY®, X®) = Opy (e PNV, (14)
0

Following ideas in Monard et al (2020), we can combine (13) with the regularisation
property (14) and a suitable stability estimate for G~ to show that the posterior contracts
about f; also in L?-risk. We shall employ the stability estimate proved in Nickl et al (2020),
lemma 24, which requires the source function g in the base PDE (3) to be strictly positive,
a natural condition ensuring injectivity of the map f— G(f), see Richter (1981). Denote the
push-forward posterior on the conductivities f by

Oy Y™, XM= L(f), f=®0F:F~ y(-|Y™ x™). (15)

Theorem 5. Let Iy(-|Y™), X)), 5y and Fy be as in theorem 4 for integer 3 > 1. Let fy =
® o Fy and assume in addition that inf,.cpg(x) = gmin > 0. Then for any D > 0 there exists
L > 0 large enough (depending on o, fy, D, o, B, O, gmin, d) such that, as N — o,

__(a+ D(B—1)
Qa+2+dB+1)

We note that as the smoothness « of f; increases, we can employ priors of higher regularity
a, B. In particular, if Fy € C* = N,=oH", we can let the above rate N~ be as closed as desired
to the ‘parametric’ rate N~'/2.

We conclude this section showing that the posterior mean EZ[F|Y™ X™7] of
Iy (-|Y™), XM converges to Fy at the rate N~ from theorem 5. We formulate this result at
the level of the vector space valued parameter F (instead of for conductivities f), as the most
commonly used MCMC algorithms (such as pCN, see subsection 2.3.1) target the posterior
distribution of F.

n(f < [1f = follzz > LN YD, XV) = Opy (7P,
0

Theorem 6. Under the hypotheses of theorem 5, let Fy = E'[F|Y™ ,X™] be the
(Bochner-ymean of y(-|Y™), X)), Then, as N — oo,

PY (||Fy — Foll2 > N~") —0. (16)

8
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The same result holds for the implied conductivities, that is, for ||® o Fy — fo||,2 replacing
||Fn — Fol|;2, since composition with @ is Lipschitz.

2.2.2. Extension to high-dimensional Gaussian sieve priors. It is often convenient, for
instance for computational reasons as discussed in subsection 2.3.1, to employ ‘sieve’-priors
that are concentrated on a finite-dimensional approximation of the parameter space support-
ing the prior. For example a truncated Karhunen—Loeve-type series expansion (or some other
discretisation) of the Gaussian base prior IT' is frequently used (Dashti and Stuart 2011,
Hairer et al 2014). The theorems of the previous subsection remain valid if the approximation
spaces are appropriately chosen.

Let us illustrate this by considering a Gaussian series prior based on an orthonormal
basis {Uy,, £ > —1, r € Z4} of L*(R?) composed of sufficiently regular, compactly supported
Daubechies wavelets (see chapter 4 in Giné and Nickl (2016) for details). We assume that
Fy € HR(O) for some K C O, and denote by R, the set of indices r for which the support of
U, intersects K. Fix any compact K’ C O such that K C K, and a cut-off function x € C>*(O)
such that y = 1 on K'. For any real a > 1 + d/2, consider the prior IT'; arising as the law of
the Gaussian random sum

iid

I, = LOXF), F= Y 27F,W,, F,~NO,1), (17)

(<JreERy

where J = Jy — oo is a (deterministic) truncation point to be chosen. Then II'; defines a
centred Gaussian prior that is supported on the finite-dimensional space

H,; = span{x ¥y, { < J, r € R¢} C C(O). (18)

Proposition 7. Consider a prior Iy as in (11) where now F' ~ 1I'yandJ = Jy € Nis such
that 2! ~ N'/CoH24D Lot TTy(-|[YN), XN) be the resulting posterior distribution arising from
observations (Y™, X™)Y in (7), and assume Fy € HZ(O). Then the conclusions of theorems
4-6 remain valid (under the respective hypotheses on «, 3, g).

A similar result could be proved for more general Gaussian priors (not of wavelet type), but
we refrain from giving these extensions here.

2.2.3. Randomly truncated Gaussian series priors. In this section we show that instead of
rescaling Gaussian base priors IT', IT'; in an N—dependent way to attain extra regularisation,
one may also randomise the dimensionality parameter J in (17) by a hyper-prior with suit-
able tail behaviour. While this is computationally somewhat more expensive (by necessitating
a hierarchical sampling method, see subsection 2.3.1), it gives a possibly more principled
approach to (‘fully’) Bayesian regularisation in our inverse problem. The theorem below
will show that such a procedure is consistent in the frequentist sense, at least for smooth
enough Fj.

For the wavelet basis and cut-off function y introduced before (17), we consider again a
random (conditionally Gaussian) sum
IT=L(xF), F= Z 27, Wy, Fy, %N(O, 1) (19)

(<IreERy

where now J is arandom truncation level, independent of the random coefficients Fy,, satisfying
the following inequalities:

PrJ > j=e ey prg=j) e P i (20)

9
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When d = 1, a (log-)Poisson random variable satisfies these tail conditions, and for d > 1 such
a random variable J can be easily constructed too—see example 28 below.

Our first result in this section shows that the posterior arising from the truncated series prior
in (19) achieves (up to a log-factor) the same contraction rate in L>-prediction risk as the one
obtained in theorem 4. Moreover, as is expected in light of the results in van der Vaart and
van Zanten (2009) and Ray (2013), the posterior adapts to the unknown regularity oy of Fj
when it exceeds the base smoothness level a.

Theorem 8. For any a > 1+d/2, let 11 be the random series prior in (19), and let
(| Y™ XN be the resulting posterior distribution arising from observations (Y™, X))
in (7). Then, for each oy > o and any Fy € H}?O((’)), we have that for any D > 0 there exists
L > 0 large enough (depending on o, Fy, D, a, O, d, g) such that, as N — oo,

(F : |4F) — GFo)| 2 > L[ Y™, XD) = Opy (e PV,
0

where &y = N~(0tD/Caot2+d) 109 N Moreover, for H; the finite-dimensional subspaces in
(18) and Jy € N such that 2'v ~ N'/@0t2+d e also have that for sufficiently large M > 0
(depending on D, o)

I(F: F € Hyy, ||F||ga < M2VONE YN XM =1 — Opy e PV, (21)
0

We can now exploit the previous result along with the finite-dimensional support of the
posterior and again the stability estimate from Nickl et al (2020) to obtain the following con-
sistency theorem for Fjy € H* if oy is large enough (with a precise bound oy > a* given in
the proof of lemma 12).

Theorem 9. Let the link function ® in the definition (5) of € satisfy condition 2. Let
(| YN XN, €y be as in theorem 8, assume in addition g > gmin > 0 on O, and let
ﬁ(-\Y(N),X(N)) be the posterior distribution of f as in (15). Then for fo = ® o Fy with
Fy € H(O) for o large enough (depending on «, d, a) and for any D > O there exists L > 0
large enough (depending on o, fy, D, a, O, gmin, d) such that, as N — oo,

(gt Da-1)
Qap+2+d)(a+1)
Just as before, for f € C* the above rate can be made as close as desired to N~'/2 by choos-

ing o large enough. Moreover, the last contraction theorem also translates into a convergence
result for the posterior mean of F.

Theorem 10. Under the hypotheses of theorem 9, let Fyy = EU[F|Y™, X™] be the mean of
(| Y™, X™), Then, as N — oo,

G = follie > LNV, X) = Opy V),
0

Pﬁ!o ([[Fy — Foll2 > N~?) — 0. (22)

We note that the proof of the last two theorems crucially takes advantage of the ‘non-
symmetric’ and ‘non-exponential” nature of the stability estimate from Nickl ef al (2020), and
may not hold in other non-linear inverse problems where such an estimate may not be available
(e.g., as in Monard et al (2020), Abraham and Nickl (2020) or also in the Schrédinger equation
setting studied in Nickl ef al (2020), Nickl (2018)).

Let us conclude this section by noting that hierarchical priors such as the one studied
here are usually devised to ‘adapt to unknown’ smoothness « of Fy, see van der Vaart and
van Zanten (2009) and Ray (2013). Note that while our posterior distribution is adaptive to «
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in the ‘prediction risk’ setting of theorem 8§, the rate N~/ obtained in theorems 9 and 10 for
the inverse problem does depend on the minimal smoothness «, and is therefore not adaptive.
Nevertheless, this hierarchical prior gives an example of a fully Bayesian, consistent solution
of our inverse problem.

2.3. Concluding discussion

2.8.1. Posterior computation. As mentioned in the introduction, in the context of the ellip-
tic inverse problem considered in the present paper, posterior distributions arising from
Gaussian process priors such as those above can be computed by MCMC algorithms, see
Beskos et al (2017), Conrad et al (2016), Cotter et al (2013), and computational guarantees
can be obtained as well: for Gaussian priors, Hairer ez al (2014) establish non-asymptotic sam-
pling bounds for the ‘preconditioned Crank—Nicholson (pCN)’ algorithm, which hold even in
the absence of log-concavity of the likelihood function, and which imply bounds on the approx-
imation error for the computation of the posterior mean. The algorithm can be implemented as
long as it is possible to evaluate the forward map F — ¢(F)(x) at x € O, which in our context
can be done by using standard numerical methods to solve the elliptic PDE (3). In practice,
these algorithms often employ a finite-dimensional approximation of the parameter space (see
subsection 2.2.2).

In order to sample from the posterior distribution arising from the more complex hierarchi-
cal prior (19), MCMC methods based on fixed Gaussian priors (such as the pCN algorithm) can
be employed within a suitable Gibbs-sampling scheme that exploits the conditionally Gaus-
sian structure of the prior. The algorithm would then alternate, for given J, an MCMC step
targeting the marginal posterior distribution of F|(Y™), X J), followed by, given the actual
sample of F, a second MCMC run with objective the marginal posterior of J|(Y™), X®™) F),
A related approach to hierarchical inversion is empirical Bayesian estimation. In the present
setting this would entail first estimating the truncation level J from the data, via an estima-
tor J = J(Y™), X™) (e.g., the marginal maximum likelihood estimator), and then performing
inference based on the fixed finite-dimensional prior II; (defined as in (19) with J replaced by
J). See Knapik er al (2015) where this is studied in a diagonal linear inverse problem.

2.3.2. Open problems: towards optimal convergence rates. The convergence rates obtained
in this article demonstrate the frequentist consistency of a Bayesian (Gaussian process) inver-
sion method in the elliptic inverse problem (2) with data (1) in the large sample limit N — oco.
While the rates approach the optimal rate N~/ for very smooth models (o — c0), the ques-
tion of optimality for fixed o remains an interesting avenue for future research. We note that
for the ‘PDE-constrained regression” problem of recovering $¢4(F)) in ‘prediction’ loss, the rate
Oy = N~ (@+D/@at24d) ghtained in theorems 4 and 8 can be shown to be minimax optimal (as
in Nickl et al (2020), theorem 10). But for the recovery rates for f obtained in theorems 6 and
10, no matching lower bounds are currently known. Related to this issue, in Nickl et al (2020)
faster (but still possibly suboptimal) rates are obtained for the modes of our posterior distribu-
tions (MAP estimates, which are not obviously computable in polynomial time), and one may
loosely speculate here about computational hardness barriers in our non-linear inverse problem.
These issues pose formidable challenges for future research and are beyond the scope of the
present paper.

3. Proofs

We assume without loss of generality that vol(O) = 1. In the proof, we will repeatedly exploit
properties of the (re-parametrised) solution map ¢ defined in (5), which was studied in detail
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in Nickl et al (2020). Specifically, in the proof of theorem 9 in Nickl et al (2020) it is shown
that, for all « > 1 + d/2 and any Fy, F, € H*(O),

H%(Fl) - g(FZ)HLZ(O) f, (I+ ||F1Hé1(o) v HF2||21(O))HF1 - F2H(H1(O))*’ (23)

where we denote by X* the topological dual Banach space of a normed linear space X. Secondly,
we have (lemma 20 in Nickl et al (2020)) for some constant ¢ > 0 (only depending on d, O
and Kmin),

sup [[HF)|l < cf|glloc < o00. (24)
FeH

Therefore the inverse problem (7) falls in the general framework considered in appendix A
below (with 8 =k = 1,7 =4 in (A2) and S = ¢||g||~ in (A3)); in particular theorems 4 and
8 then follow as particular cases of the general contraction rate results derived in theorems 14
and 19, respectively. It thus remains to derive theorems 5 and 6 from theorem 4, and theorems
9 and 10 from theorem 8, respectively.

To do so we recall here another key result from Nickl ef al (2020), namely their stability esti-
mate lemma 24: for o > 2 + d/2, if G(f) denotes the solution of the PDE (3) with g satisfying
infycpg(x) = gmin > 0, then for fixed fy € Fox . andall f € F k

1f = follizoy S Ifllcr o |G = G(fo)ll w20y (25)

with multiplicative constant independent of f.

3.1. Proofs for section 2.2.1

Proof of theorem 5.  The conclusions of theorem 4 can readily be translated for the push-
forward posterior IIy(:|Y™, X™) from (15). In particular, (13) implies, for fy = ® o Fy, as
N — o0,

In(f 2 |G(f) — G(fo)l 2 > Low| Y™, xN) = Opy (e PV, (26)

and using lemma 29 in Nickl et al (2020) and (14) we obtain for sufficiently large M’ > 0

Tn(f || flles > MY™, XY S TI(F - ||F || o5 > MY™, x™)

= Opy (e PV, 27)
fo
From the previous bounds we now obtain the following result. (]

Lemma 11. For TIy(:|[Y™V), X)) 6y and Fy as in theorem 4, let 1:[N(~|Y(N),X(N)) be the
push-forward posterior distribution from (15). Then, for fy = ® o Fyand any D > O there exists
L > 0 large enough such that, as N — o0,

Iv(f 2 |G = Gl > Loy VY™, X W) = 0 (V).
0
Proof. Using the continuous imbedding of C* ¢ H”, 3 € N, and (27), for some M’ > 0 as
N — o0,
T < Lo > MP.XD) = Op (PN,
0

Now if f € H® with || f||,;s < M’, lemma 23 in Nickl e al (2020) implies G(f), G(fo) € H*T!,
with
12
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1G-S T foll s <00, IG(NIgosr S 1+ I1f 1 < M < o0;
and by the usual interpolation inequality for Sobolev spaces (Lions and Magenes 1972),
1G(f) — GUfollle S 16 — G TR IG) — G I
<G — GUfl|S e+,
Thus, by what precedes and (26), for sufficiently large L > 0
Tu(f GO = Gl > Loy ™y, x ™)
<In(f 2 G = Gl > Loy | Y™, x™)
Il > MY XY) = Oy (&),
0

as N — oo. |

To prove theorem 5 we use (25), (27) and lemma 11 to the effect that for any D > 0 we can
find L, M > 0 large enough such that, as N — oo,

i oot
Ty Lf = folliz > Loy ™ Y™, X )
~ -t
ST/ 16U = Gl > Loy Y™, XD)
+TIn(f < [ flles > MIYD . XY) = Opy (7).
0
Proof of theorem 6. The proof largely follows ideas of Monard er al (2020) but requires a
slightly more involved, iterative uniform integrability argument to also control the probability
of events {F: ||F||cs > M} on whose complements we can subsequently exploit regularity

properties of the inverse link function &'
Using Jensen’s inequality, it is enough to show, as N — oo,

Py (EM[||F — Follp[Y™,x™] > N*) — 0.
For M > 0 sufficiently large to be chosen, we decompose

EM[||F — Foll 2| Y™, X®1 = EM[|[F = Foll 21y, <or Y, X1

+ EN|IF = Foll 2 Lyey pom Y&, XML (28)

Using the Cauchy—Schwarz inequality we can upper bound the expectation in the second
summand by

VERILE = Foll Y0, X1\ /Uy(F : [|[Flles > My, X,

In view of (14), for all D > 0 we can choose M > 0 large enough to obtain

13
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Py (EM||F — Fol| 7 |Y™ XM Ty (F : ||F|| s > M|Y™, XN) > N2Y)
< P (EH[HF — Fol &Y™, x™1e PNy > N‘Z*) +o(1).

To bound the probability in the last line, let By be the sets defined in (A4) below, note that

lemmas 16 and 23 below jointly imply that Ily(By) > ae ¥ for some a,A > 0. Also, let
v(-) = (- N By)/IIy(By), and let Cy be the event from (A10), for which lemma 7.3.2 in
Giné and Nickl (2016) implies that PI}’O (Cy) — 1 as N — oo. Then

_ 2 _
PY, (EMIF — Folaly™, x®je PV > N-2)

_ 2 1N Y.
< PY Jewo)IF FOHLZ,IV_L:‘pF/pF"(Y”X’)dHN(F)e*DNf% >N Cy | + o)
H(BN)fBNHi:l pr/pr,(Yi, X))dv(F)

N
_ A 2
< P, ( / IF = Foll 2] | pr/pr(Yi XdIIy(F) > N~*a e 2>N5~> +o(1)
o) i=1

which is upper bounded, using Markov’s inequality and Fubini’s theorem, by

1 oy s
Lo (D-A-2NGF A2

a C(0)

N
|F — Foll.E}, (H ]I)’F(Yi;Xi)> dIIy(F).

i=1 £Fo

Taking D >A+2 (and M large enough in (28)), using the fact that
Ep, (Hf\;l pp/ppo(Y,-,X,-)) =1, and that E"W||F||;» < oo (by Fernique’s theorem, e.g.,
Giné€ and Nickl (2016), exercise 2.1.5), we then conclude

PE, (EH[HF — Foll 2 1y yom | Y™, XMT > N”) -0, N—oo. (29)

To handle the first term in (28), let f= ® o F and fy = ® o Fyy. Then for all x € O, by the
mean value and inverse function theorems,

|F(x) — Fo)| = |27 o f(x) — @' o fo)| = |£(0) — fo)|

@@ ()

for some 7 lying between f(x) and fy(x). If ||F|| s < M then, as ® is strictly increasing, nec-
essarily fix) = ®(F(x)) € [P(—M), D(M)] for all x € O. Similarly, the range of f; is contained
in the compact interval [P(—M), P(M)] for M > ||Fo ||, SO that

| o fx) — @ o fon)| < |f) = fo@)| S [f () — fo)]

minzer— @' (2)
for a multiplicative constant not depending on x € O. It follows

IF = Foll21yry <mr S I = Soll 2y <
and

EM(|F = Foll 21y, <n| Y, XV S ETF = foll 2[ Y™, X1,

14



Inverse Problems 36 (2020) 085001 M Giordano and R Nickl

Noting that for each L > 0 the last expectation is upper bounded by

LN+ E" [”f - f0||L21|\f7f0HL2>LN*)\‘Y(N)’X(N)}

<IN+ \/Eﬁ[\lf - foHiQIY(N),X(N)]\/ﬁN(f NS = follz > LN-AY®), XM,

we can repeat the above argument, with the event {F : ||F||o.s > M} replaced by the event
{f:If = foll2 > LN}, to deduce from theorem 5 that for D > A + 2 there exists L > 0
large enough such that

PR, (BN = ol Y™ X VNN L = folll > LN Y, X%) > N7
< o~ (D—A=2NGH pj2)
which combined with (29) and the definition of §, concludes the proof. O

3.2. Sieve prior proofs

The proof only requires minor modification from the proofs of section 2.2.1. We only discuss
here the main points: one first applies the L?-prediction risk theorem 14 with a sieve prior.
In the proof of the small ball lemma 16 one uses the following observations: the projection
Py, (Fo) € Hy of Fy € Hg defined in (B4) satisfies by (B6)

[Fo — PHJ(FO)H(HI(O))* N Mo,

hence choosing J such that 2’ ~ N'/22+2+4) and noting also that || Py, (Fo)| 1 < ||Follc1 < 00
for all J by standard properties of wavelet bases, it follows from (23) that

19(Fo) — AP, (Fo)ll 12 S [[Fo — Py (Fo)l| iy S N-etD/Cat2td) — 5
Therefore, by the triangle inequality,
Iy (F : |9(F) — Y(Fo)l|,2 > qon) = In(F : |9F) — UPuy Fo))ll2 > ¢'dw)-

The rest of the proof of lemma 16 then carries over (with Py, (Fy) replacing Fy), upon noting
that (B3) and a Sobolev imbedding imply

supEH/J||F||2C1 < oo, aswellas [|F||ga < c||F|ly, forall FeH,
JeN

for some constant ¢ > 0 independent of J. Moreover, the last two properties are sufficient to
prove an analogue of lemma 17 as well, so that theorem 14 indeed applies to the sieve prior. The
proof from here onwards is identical to the ones of theorems 4—6 for the unsieved case, using

also that what precedes implies that sup, E 2 ||i2 < 00, relevant in the proof of convergence
of the posterior mean.

3.3. Proofs for section 2.2.3

Inspection of the proofs for rescaled priors implies that theorems 9 and 10 can be deduced
from theorem 8 if we can show that posterior draws lie in a a-Sobolev ball of fixed radius with
sufficiently high frequentist probability. This is the content of the next result.

15
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Lemma 12. Under the hypotheses of theorem 9, there exists o > 0 (depending on «,d
and a) such that for each Fy € H,?O(O), oo > aF, and any D > 0 we can find M > 0 large
enough such that, as N — oo,

TIF < [|Fl e < MIY®,X®) =1 = Opy (7).
0

Proof. Theorem 8 implies that for all D > 0 and sufficiently large L,M > 0, if Jy € N:
2N ~ NT/Cao+2+d) and denoting by

Ay = {F € Hyy ¢ ||F|lpo < M2V NEy, | 9F) — 4Fy)||;2 < Lén},
then as N — oo

(A [Y®, XY) = 1= Opy (7). (30)
0

Next, note that if F € H,,, then by standard properties of wavelet bases (cf. (63)), || F|| o
< 2/V%||F||,2 for all N large enough. Thus, for Py 1 (Fo) the projection of Fy onto H,, defined
in (B4),

1Flle < 1F = Proyy (Fo)lle + [1Pry, (Fo) [ < 2NF = Follga + [[Follue,

and a Sobolev imbedding further gives ||F||.~ < M'2/¥*\/N¢y, for some M’ > 0. Now letting
f=®oF and fy = ® o Fy, by similar argument as in the proof of theorem 6 combined with
monotonicity of ', we see that for all N large enough

1
(I)/(_M/ZJN(M\/NEN) ||f - fOHLz'

I = Follp2 <

Then, using the assumption on the left tail of ® in condition 2, and the stability estimate (25),
IF = Foll2 < @ VNE | f 1 G = Gl -

Finally, by the interpolation inequality for Sobolev spaces (Lions and Magenes1972) and
lemma 23 in Nickl er al (2020),

1G(H) = Gl S G — Gl VG - G 21T
< e NG o + G ot ) @D
ST e,
so that, in conclusion, for each F' € Ay and sufficiently large N,

2

a'iil (!12 «
Fllme S 142" @Y VN || f llmo&y ™ (L4 |1 f "7

The last term is bounded, using lemma 29 in Nickl et al (2020), by a multiple of

16



Inverse Problems 36 (2020) 085001 M Giordano and R Nickl

a1 (g+he=) 2034 @4d)a?+(+atdatad/2
a1 2 _
€51 alva@va [Ny pet+2te - N TOTRRET NS e

the last identity holding up to a log factor. Hence, if

207 + 2+ d)o? + (1 +a + d)a + ad/2](a + 1)
(a—1)

g > o=

then we conclude overall that | F||ge < 1 4 o(1) as N — oo for all F € Ay, proving the claim
in view of (30). O

Replacing 3 by « in the conclusion of lemma 11, the proof of theorem 9 now proceeds as
in the proof of theorem 5 without further modification. Likewise, theorem 10 can be shown
following the same argument as in the proof of theorem 6, noting that for II the random series
prior in (19), it also holds that E"[|F||?, < co.
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Appendix A. Results for general inverse problems

Let O C RY, d € N, be a nonempty open and bounded set with smooth boundary, and assume
that D is a nonempty and bounded measurable subset of R”, p > 1.Let F C L*(O)be endowed
with the trace Borel o-field of L*(0), and consider a Borel-measurable ‘forward mapping’

4. F - LX(D), F— 4F).

For F € F, we are given noisy discrete measurements of 4(F) over a grid of points drawn
uniformly at random on D,

Y, = UF)X) + oW, i=1,....N, X " pu W; % N, 1), (A1)

for some o > 0. Above 1 denotes the uniform (probability) distribution on D and the design
variables (X;)Y_, are independent of the noise vector (W;)Y ;. We assume without loss of
generality that vol(D) = 1, so that ;« = dx, the Lebesgue measure on D.

We take the noise amplitude o > 0 in (A1) to be fixed and known, and work under the
assumption that the forward map ¢ satisfies the following local Lipschitz condition: for given
B,7v,k > 0,and all F|,F, € cfOYNF,

|AF ) — g(F2)||L2(D) S+ ||F1‘|zﬁ(0) k4 ||F2‘|zﬁ(0))‘|F1 = Bollamo) (A2)

where we recall that X* denotes the topological dual Banach space of a normed linear space X.
Additionally, we will require ¢ to be uniformly bounded on its domain:
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S :=sup ||g(F)||LX(D) < Q. (A3)
FeF

As observed in (23), the elliptic inverse problem considered in this paper falls in this general
framework, which also encompasses other examples of nonlinear inverse problems such as
those involving the Schrodinger equation considered in Nickl et al (2020) and Nickl (2018),
for which the results in this section would apply as well. It also includes many linear inverse
problems such as the classical Radon transform, see Nickl et al (2020).

A.1. General contraction rates in Hellinger distance

Using the same notation as in section 2.1.2, and given a sequence of Borel prior probability
measures ITy on F, we write ITy(-|[Y™), X™) for the posterior distribution of F|(Y®™), X))
(arising as after (9) and (10)). We also continue to use the notation py for the densities from (8)
now in the general observation model (A1) (and implicitly assume that the map ( F, (y, x)) —
pr(y,x) is jointly measurable to ensure existence of the posterior distribution). Below we for-
mulate a general contraction theorem in the Hellinger distance that forms the basis of the proofs
of the main results. It closely follows the general theory in Ghosal and van der Vaart (2017)
and its adaptation to the inverse problem setting in Monard et al (2020)—we include a proof
for conciseness and convenience of the reader.

Define the Hellinger distance A(-, -) on the set of probabilities density functions on R x D
(with respect to the product measure dy x dx) by

2
Roep= [ [Vpom - Vo] dds
RxD

For any set A of such densities, let N(); A, k), n > 0, be the minimal number of Hellinger balls
of radius 7 needed to cover A.

Theorem 13. Let Iy be a sequence of prior Borel probability measures on F, and let
(| Y™, X™) be the resulting posterior distribution arising from observations (Y™, X))
in model (Al). Assume that for some fixed Fy € F, and a sequence 6y > 0 such that 6y — 0
and \/Nbéy — oo as N — oo, the sets

(Y1,X)) pr,(Y1.X1)]?
By:=<{F:E! {10 L] < 6%, E} {10 P Tl <8R, (Ad)
y { o [ prr Xy | S PR 8 Xy | SN
satisfy for all N large enough
Iy(By) = ae ™%,  somea,A > 0. (A5)

Further assume that there exists a sequence of Borel sets Ay C F for which

TIy(AS) < e BV, someB > A+2 (A6)
for all N large enough, as well as
log N(Oy; An,h) < CN63,  some C > 0. (A7)

Then, for sufficiently large L = L(B, C) > 4 such that L*> > 12(BV C), and all 0 < D < B
—A—2,as N— oo,

18
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TN(F € Ayt h(pr, pry) < Loy Y™, X0) = 1 = Opy (7). (A8)

0
Proof. We start noting that by theorem 7.1.4 in Giné and Nickl (2016), for each L > 4 sat-
isfying L* > 12(B V C) we can find tests (random indicator functions) Uy = Wy(Y™, X))

such that as N — oo

EY Wy — 0, sup EN(1 — Wy) < e BV, (A9)
FeAN:hpr.pry) ZLon

Next, denote the set whose posterior probability we want to lower bound by
Ay = {F € An : h(pF, pr,) < Lin},
and, using the first display in (A9), decompose the probability of interest as
Py (TvCAG Y0, X0) > e PV ) = P (T(Ag Y™, X™) > e PV, oy = 0)
+ P, (T Y, X > e PV wy = 1)
= Pf, (HN(A?VIY(N),X(N)) > e PNV gy = 0) +o(1).

Next, let v(-) = IIy(- N By)/Ix(By) be the restricted normalised prior on By, and define
the event

N
Cy = { / [T 25t Xpduir) > emfv} , (A10)

ByiZy PFo

for which lemma 7.3.2 in Giné and Nickl (2016) implies that P%) (Cy) — 1 as N — o0o. We then
further decompose

PY, (T 7™, X%) > e 2%, wy = 0)
= Py, (HN(AEVIY(N),X(N)) > e PV, Wy =0, CN) +o(1)
and in view of condition (A5) and the above definition of Cy, we see that

PY, (T Y™, X09) > &P, wy = 0,¢y)

v (L TLE pr/ e (e XDAIN(E)

O\ LT e/ ey (Y XodTIn(F) ~
v (L= YWITL, pr/pry (Y X)dTIy(F)

S S TI1 pr/ pry(Yos X du(F)

C_DN(SIZV, \IJN = 0, CN>

> HN(BN)efDN(s]ZV , CN)

N
<Py ( / (1= U [] 25 v x)dILy(F) > ae-““’“)m%) .
Ay

i—1 o

19



Inverse Problems 36 (2020) 085001 M Giordano and R Nickl

We conclude applying Markov’s inequality and Fubini’s theorem, jointly with the fact that for
al Fe F

N N
P dr}
EY la—-un]] f)(n,x,-) =Ey [A=un]] Tpf (Y. X)) | = EJ[1— Wyl
i=1 i=1 0
to upper bound the last probability by
1
~ A HDTING / EN[1 — Uy ]dIIy(F) + / EV[1 — UyldIIy(F)
a Ay {FeAN:h(pry.pr)>LoN}

. / EN[1 — \IJN]dHN<F)>
{FeAS;:h(pr,.pF)>LoN}

< le(A+D+2)N612\, <2HN( Aﬁf) +

- ER[1— \IJN]dHN<F)>

/{FGANZh(PFO PF)>LoN}

2
S ef(BfA7D72)N5N — 0(1)

as N — oo since B > A + D + 2, having used the excess mass condition (A6) and the second
display in (A9). ]

A.2. Contraction rates for rescaled Gaussian priors

While the previous result assumed a general sequence of priors, we now derive explicit con-
traction rates in L*>—prediction risk for the specific choices of priors considered in section 2.2.
We start with the ‘re-scaled’ priors of section 2.2.1.

Theorem 14. Let the forward map 9 satisfy (A2) and (A3) for given 3,7,k > 0 and
S > 0. For integer o > 3+ d/2, consider a Gaussian prior Iy constructed as in (11) with
scaling NY/Get34512D gnd with base prior F' ~ 11’ satisfying condition 3 with RKHS H.
Let TIy(-|[Y™), XN be the resulting posterior arising from observations (Y™, X™)) in (A1),
assume Fy € H and set 6y = N~ (@1m/Qot2rtd)

Then for any D > 0 there exists L > 0 large enough (depending on o,Fy,D, o, and
B,7, K, S, d) such that, as N — oo,

N (F : |9F) — 9F) | 2py > Lon| YV, XN) = Opy (e OV, (A11)
0

and for sufficiently large M > 0 (depending on o, D, «, 3,7, K, d)

Ty(F < [|Flles > MY®, X®) = Opy (e PNV, (A12)

0

Remark 15. Inspection of the proof shows that if xk = 0 in (A12), then the RKHS # in
condition 3 can be assumed to be continuously imbedded in H“(QO) only instead of H¢ (O).
The same remark in fact applies for k < 1/2.

Proof. In view of the boundedness assumption (A3) on ¢, we have by lemma 23 below that
for some g > 0 (depending on o, S)
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PR, X))
pr(Y1,X1)

PR, X))

2
< _ 2 )
pF(YI,XI)} < ql|4(Fo) — 4F)| o)

Ep, {log ] V Ey, {log

Hence, for By the sets from (A4) we have {F : |4 Fo) — 4 F)||;2p) < on/q} C By, which in
turn implies the small ball condition (AS) since by lemma 16 below (premultiplying if needed
On by a sufficiently large but fixed constant):

Ty (F : ||9F) — Fo) || j2py < On/q) = & AN

for some A > 0 and all N large enough. Next, for all D > 0 and any B > A + D + 2, we can
choose sets Ay as in lemmas 17 and 18 and verify the excess mass condition (A6) as well as the
complexity bound (A7). Note that ||F||os < M for all F € Ay. We then conclude by theorem
13 that for some L' > 0 large enough

Ty(F € Ay 2 h(pr, pry) < L'ow|[Y™,XV) = 1 = 0py (77%)
0

yielding the claim for some appropriate L > 0 using the first inequality in (A26). (]

The following key lemma shows that the (non-Gaussian) prior induced on the regression
functions (F) assigns sufficient mass to a L?>-neighbourhood of (Fy).

Lemma 16. Let Iy, Fy and oy be as in theorem 14. Then, for all sufficiently large g > 0
there exists A > 0 (depending on q, Fy, o, 8,7, K, d) such that

Ty (F : ||9(F) — Fo) || 2p) < q0) = ¢V (A13)
for all N large enough.

Proof. Using (A2) and noting that ||Fo|| s < oo for Fy € H by a Sobolev imbedding, for
any fixed constant M > 1V || Fy|| -5,

Hn(F : [|9F) — 4Fo)||2py < qOn) = TIn(F : ||F = Foll@my < q'0n, ||F — Folles < M)
=IIy(F:F—Fy€ CiNCy),
having defined
Ci=A{F:||F|lamy < g0}, Co=A{F:||F|cs < M},

whose intersection is a symmetric set in the ambient space C(QO). Then, since Fy € H, recalling
that the RKHS #Hy of Iy coincides with H with RKHS norm || - ||, given in (12), now with
scaling N4/@Gat4n+2d) — /N5y we can use corollary 2.6.18 in Giné and Nickl (2016) to lower
bound the last probability by

— 2 )
e 10l 2Ty (Cy N Cy) = e NIRRT (C, N Cy)
> e~ 2V IRl (Iy(C1) — TIy(C3)).

We proceed finding a lower bound for the prior probability of C;, which, by construction of
11y, satisfies
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IN(F € Cy) = IU(F: |F'|| ey < ¢VNGZ).

For any integer o > 0 and any s > 0, letting BY(r) :={F € HY, ||F||ga < r}, r > 0, we have
the metric entropy estimate:

log N(; BE(r), || - ||y ) S (/) @t vy >0, (Al4)

see the proof of lemma 19 in Nickl et al (2020) for the case x > 1/2, and theorem 4.10.3 in
Triebel (1978) for k < 1/2 (in the latter case, we note in fact that the estimate holds true also
for balls in the whole space H*). Hence, since H is continuously imbedded into HS, letting
By,(1) be the unit ball of H, we have By(1) C B (r) for some r > 0, implying that forall n > 0

log N(; By (1), || - [[zrey) < log Nz BE(r), | - [laasy) S mp /.

Then, for all N large enough, the small ball estimate in theorem 1.2 in Li and Linde (1999)
yields

g T [Flarey < 4 VNE) < (VG 2 dlwho”!

— [N (atr=d/D/Qat2ntd) - 1

= N6&3, (A15)

implying IIy(Cy) > eV for some ¢" > 0. Note that ¢ can be made as small as desired
by taking g in (A13) large enough.

We conclude obtaining a suitable upper bound for ITy(C%). In particular, by construction of
Iy, recalling N%/@o+25t+d) — N§2.

[y(Cy) = Pr(||F'|| s < MNGY), F ~TI.

By condition 3, F’ defines a centred Gaussian Borel random element in a separable measurable
subspace C of C”, and by the Hahn—Banach theorem and the separability of C, || F'|| -5 can then
be represented as a countable supremum

[F'l| s = sup |T(F))|
TeT

of actions of bounded linear functionals 7 = (T},)mex C (C?)*. It follows that the collection
{T,u(F")} men is a centred Gaussian process with almost surely finite supremum, so that by
Fernique’s theorem Giné and Nickl (2016), theorem 2.1.20:

E||F'||cs = Esup |T,,(F')| < o0; 7% :=sup E|T,,(F)|* < <.

meN meN

We then apply the Borell-Sudakov—Tirelson inequality Giné and Nickl (2016), theorem 2.5.8,
to obtain for all N large enough,

Pr (IF s > MVNw ) < Pr (IF s > EFllcs +MVNGy/2) < e 0N,

Given our initial choice of M, the proof is then concluded taking ¢ in lemma 16 sufficiently
large so that ¢” < (M/7)*/8. O
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We now construct suitable approximating sets for which we check the excess mass condition
(A6).

Lemma 17. Let Iy and 6y be as in theorem 14. Define for any M, Q > 0
AN = {FF = F] +F2 : HFIH(HH)* < Q5N, HFZHH < M, ||F||Cd < M} (A16)

Then for any B > 0 and for sufficiently large M, Q (both depending on B, o, 8,7, k, d), for all
N large enough,

TIy(AS) < 2e BV (A17)

Proof. We note that the last inequality at the end of the proof of the previous lemma implies

that for M > /B and all N large enough, I (F : ||F|[os < M) > 1 — e~BN% . Thus, the claim
will follow if we can derive a similar lower bound for

HN(F . F = F1 +F2: HFl”(HH)* < Q5N, ||F2||7.[ < M)
> IU(F : F = F| + Fy, ||Fille < QVNGR, [F3llie < MV/N6y),

having used that N%/@#o+45+d — \ /N5y Using theorem 1.2 in Li and Linde (1999) as before
(A15), we deduce that for some g > 0

—logI'(F' | F'|[¢y < QVNOY) < g(QVNGR) 7757
so that taking any Q > (B/q)~?e+2#=d/Cd) jmplies

2,

—logII'(F': ||F'|| @y < OVNGS%) < B(VNS3) 57571 = BN6?. (A18)

Next, denote
My = —207 (e V%)

where @ is the standard normal cumulative distribution function. Then by standard inequalities
for ® ' we have My ~ /BNy as N — oo, so that taking M 2> VB

IW(F : F = F| + F, ||F{|lamy < QVNGR, |F3lln < MVNGy)
> (F :F' = F + Fy, ||F[[amy < QVNGY, |Falln < My).

By the isoperimetric inequality for Gaussian processes Giné and Nickl (2016), theorem 2.6.12,
the last probability is then lower bounded, using (A18), by
D@ IF 2 |[F ||y < QVNGD] + My) > D@ '[e VN ] + My)

a2
:l—eBN(SN,

concluding the proof. (]
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We conclude with the verification of the complexity bound (A7) for the sets Ay.

Lemma 18. Let Ay be as in lemma 17 for some fixed M, Q > 0. Then,
log N(6x; Ay, h) < CN&},
for some constant C > 0 (depending on o, M, Q, o, 8,7, k,d, S) and all N large enough.

Proof. If F € Ay, then F = F, + F, with ||Fi||#y < Qdy and ||Fz||ge < M, the latter
inequality following from the continuous imbedding of H into HZ. Thus, recalling the metric
entropy estimate (A14), if

—d/(a+kK)

{Hy,...,Hp} C B°M'), P <e W —e VW, >0,

is a dy-net with respect to || - || sy, we can find H; such that ||F> — H; ||y < dn. Then, using
the second inequality in (A26) below and the local Lipschitz estimate (A2),

hpr, Hy) S |DF) — GHD | 2oy S A+ ([F I s VAHll ONF — Hill ey

Recalling that if F € Ay then also ||F||-s < M, and using the Sobolev imbedding of H into
C” to bound || Hy| s, we then obtain

h(pp, Hy) S ||F = Hill ey S |F = Falley + |[F2 — Hill ey S On-

It follows that {H,, ..., Hp} also forms a ¢'dy-net for Ay in the Hellinger distance for some
q > 0, so that

log N(6x; An, h) < log N(On/q's BE(M), || - ||ay) S N6j.

A.3. Contraction rates for hierarchical Gaussian series priors

We now derive contraction rates in L>-prediction risk in the inverse problem (A1), for the
truncated Gaussian random series priors introduced in section 2.2.3. The proof again proceeds
by an application of theorem 13.

Theorem 19. Let the forward map € satisfy (A2) and (A3) for given 3,7,k = 0 and S > 0.
For any o > B+ d/2, let 11 be the random series prior in (19), and let TI(-|Y™), XM pe
the resulting posterior distribution arising from observations (Y™, X™)) in (A1). Then, for
each g = a, any Fy € H'(O) and any D > 0 there exists L > 0 large enough (depending on
o,Fy,D,a, B,7, k,S,d) such that, as N — oo,

T(F | GF) — GFo)| 2y > Ln YV, XV) = Opy (7P, (A19)
0

where &y = N~(0+0/Coot26+d) 169 N Moreover, for M, the finite-dimensional subspaces
from (18) and Jy € N such that 2N ~ N'/@oo+26+d) v qiso have that for sufficiently large
M > 0 (depending on D, «, 3, d):

24



Inverse Problems 36 (2020) 085001 M Giordano and R Nickl

I(F : F € Hyy, ||F|lge < M2VONE YN, XN = Opy (e PNER). (A20)
0

We begin deriving a suitable small ball estimate in the L?-prediction risk.

Lemma20. Letll, Fyand &y be as in theorem 19. Then, for all sufficiently large g > 0O there
exists A > 0 (depending on q, Fy, , 3,7, k, d) such that

I(F : |9(F) — 9(Fo)| 2y < g6n) 2 eV (A21)
for all N large enough.
Proof. For each j € N, denote by II; the Gaussian probability measure on the finite dimen-

sional subspace H ; in (18) defined as after (19) with the series truncated at j. For Jy € N : 2N
~ NVQao+2r+d) pote

2N Jog 2N~ N4/ Caot264d) o0 N = NEZ, (A22)
so that, recalling the properties (20) of the random truncation level J, for some s > 0,
Pr(K = Jy) > e 2V 0e2V 5 o oaVe
for all N large enough. It follows
H(F : [|9F) — 9Fo)ll;2 < gén) = 1y (F 2 [|AF) — Y(Fo)||;2 < gén) Pr(K = Jy)
2 1Ly (F : | 4OF) — 9F)|| 2 < gén)e 5.
Next, let

Py, (Fo) = x Z (Fo, Wer) 2 Wy,
L<INFERy

be the ‘projection’ of Fy onto H,,,. Since Fy € Hy" C C” by a Sobolev imbedding, it follows
using (A2) and standard approximation properties of wavelets (B6),

“’O+"'

||g(F()) _ g(PH]N (FO))||L2(D) g HFO _ P’HJN (FO)”(H*‘)* g 27]N(040+/‘6) — N7 2()’0+2r;+d’
which implies by the triangle inequality that
Iy (F : |9F) — 9Fo)|l 2 < gén)
> 1 (F : |UF) — 9Py, (Fo))|2 < gén — [|DFo) — AP, (Fo))|2)

> 1, (F : | 9F) — HPr,, (Fo)ll < ¢'én)-

Using again that H* imbeds continuously into C” as well as (A2) and (B5), we can lower bound
the last probability by

I (F 2 [|UF) — 9P, (Fo)l 20y < 4'éns |IF = Payy (Fo) || ooy < En)
> Iy (F 2 |F = Py, (Fo)lamoyy < 4”& |1F = Payy (Fo) |l ooy < En)

2 1 (F 2 |[F — Py, (Fo)||noo) < q"&n),
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which, by corollary 2.6.18 in Giné and Nickl (2016) and in view of (B2) is further lower
bounded by

~Lpy, FI3 —SIE2
e 2N T (F || Fllae < g"6v) = e Pl T (F 2 || F|ge < g"én).

Now since f +— x f,x € C*(0), is continuous on H*(O),

T (F: [|Fllae <q"é0) =Pr [ |Ix Y 27“Fu0,| <q"&

(<INFERy He

dim(H]N)
>Pr| Y Zn<ig
m=1

for some ¢ > 0, where Z,, S N(0, 1), and where we have used the wavelet characterisation of
the H*(R?) norm. To conclude, note that the last probability is greater than

___agts _ d/2
Pr (\/dim(H]N) max |Z,| < \/Z§N> > Pr( max )|Zm\ <IN ot N 2ao+2k~+d>

m<dim(Hy,,) m<dim(Hyy,
7()’0+H‘,+(1/2
= H Pr |Zm‘ < N 200F25Fd |
m<dim(Hyy )

Finally, a standard calculation shows that Pr(|Z;| < 1) = rif r — 0, and hence the last product
is lower bounded, for large N, by

ag+r+d/2
/N 200TZHd

' dim(Hy,,) dim(Hy,,) log
ag+r+d/2 IN IN
<t1N2(10+2r;+d —e > efz”szdlog N _ e—t’”NEIZV.

]

In the following lemma we construct suitable approximating sets, for which we check the
excess mass condition (A6) and the complexity bound (A7) required in theorem 13.

Lemma 21. Let IL,&y and Jy be as in theorem 8, and let H,, be the finite dimensional
subspace defined in (18) with J = Jy. Define for each M > 0

Ay = {F € Hy, ||F|lme < M2'VONE} . (A23)

Then, for any B > O there exists M > 0 large enough (depending on B, «v, B, d) such that, for
sufficiently large N

TI(AS) < 2e BV (A24)

Moreover, for each fixed M > 0 and all N large enough
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log N(éy; An, h) < CNE, (A25)
for some C > 0 (depending on o, , 3,7, k, S, d).

Proof. Letting Z, iiNdN(O, 1), noting || F||3a < ZZJN“ZKJNJeR[F%r forall F € H,, (cf. (B2))
and using (A22) and (20), we have for sufficiently large N

TI(AS) < Pr(J > Jy) + Pr > FL<MNg
ngAJN,rdQ

—2/Nd10g2/Nd 2 2
S > 7z > MN&

m<dim(H,y )

<e™i4pr| Y (2 -1)>MNE

m<dim(Hy)

for any constant 0 < M < M? — 1, since dim(H,,) < 2/V¢ o~ N4/Cot24d) — o(NEZ). The
bound (A24) then follows applying theorem 3.1.9 in Giné and Nickl (2016) to upper bound the
last probability, for any B > and for sufficiently large M and M, by

nAwg?

Cadi TNe2 2
o MMOUYHING, o ~BNG,

We proceed with the derivation of (A25). By choice of Jy, if F € Ay then |F||%a
< N@o/Cat2etdNEE Hence, by the second inequality in (A26), using (A2) and the Sobolev
imbedding of H* into C”, if F\, F» € Ay then

h(pr,, pr,) S |9F) — 4F) || 12p)

S (14 (vt VNgy) ) 11 = Fallaney

SNTEFWNEY | (Fuu — Fan)?.

(<INERY

Therefore, using the standard metric entropy estimate for balls Bry(r), r > 0, in Euclidean
spaces (Giné and Nickl (2016), proposition 4.3.34), we see that for N large enough

log N(év; Ay, h) S log N (fNN zF2ntd (v/N. &) 75 Baiman, ) (M VNEW, || - |l RdimWJN))

3M+/Néy <
EyNTF2F (\/New) ™~

< dim(H,,) log NE;.
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A.4. Information theoretic inequalities

In the following lemma due to Birgé (2004) we exploit the boundedness assumption (A3) on ¢
to show the equivalence between the Hellinger distance appearing in the conclusion of theorem
13 and the L*-distance on the ‘regression functions’ 4(F).

Lemma 22. Let the forward map 9 satisfy (A3) for some S > 0. Then, for all F\,F, € F

1 — e=s%/@20%

1
Hg(Fl) - gg(F'Z)HiZ(D) < hz(PFl,PFZ) g m|

(A26)

Proof. Note h*(pr,, pr,) = 2 — 2p(pr,, Pr,), Where

P(Pr,s PF,) = / \/ PF, (v, X)pr, (y, x)dydx
RxD

is the Hellinger affinity. Using the expression of the likelihood in (8) (with D instead of O),
the right hand side is seen to be equal to

e (b= AFDWP ~ly—GF) @I}/ (40?) dydux

1
/]RxD \V2mo?

- / o {[AFDWP HLF) @}/ (4o?)
D

ey’ /20%) )
« / QAP AFI0N QN gy |
R V2mo?

- / o {THFDWP +HHFDWI /@) [ HF N0+ GF)@ [B57) 4 5
D

having used that the moment generating function of Z ~ N(0, o) satisfies Ee’Z = e”""*/2,

t € R. Thus, the latter integral equals

/ e IHFD@PHAF) WP 290G} B0%) g — e {AFDEX—AF)X)} /8%
D

To derive the second inequality in (A26), we use Jensen’s inequality to lower bound the
expectation in the last line by

2 2
o EM{SFDO~AF)(X0)?/(807) _ efl\(ﬁ(Fl)fff(Fz)HLz(D)/(Scr ).

Hence

-G, o 80 |

R (pr,, pry) < 2 |1

whereby the claim follows using the basic inequality 1 — e /¢ < z/c, for all ¢,z > 0.
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To deduce the first inequality we follow the proof of proposition 1 in Birgé (2004): note that
forall0 < z; < 2o

_ 2 Z e 2 —1
e21<1e12+<1—1>= a+ 1.
22 22 22

Then taking z; = {(F)(X) — LF>)(X)}?/(80%) and z, = §*/(25?),

A - A0 807 o €T = 1 2
Elre AWEOZHORIET ¢ = o |9 = G2y + 1

which in turn yields the result. (]

The next lemma bounds the Kullback—Leibler divergences appearing in (A4) in terms of
the L?-prediction risk.

Lemma 23. Let the observation Y; in (A1) be generated by some fixed Fy € F. Then, for
each F € F,

PFO(Yl,Xl)] 1

Er, |! = = |9Fo) — GF)|[;2p-
Fo {og (V1. X)) 202” (Fo) — 4(F)|[72p)

and

pF0<Y1,X1)]2 2S? + 0?)

| _ 2
Ery {log pr(Y1, X)) [F0) = AB) 2

0-4
Proof. IfY, = 4 Fy)(X;) + oW, then

Pr,(Y1,X1)

lo
£ pr(Y1,X1)

1
= — 55 {{AF)XD) + oW — GF)XD — [LF) (X)) + oW; — LF) (X))}

1 1
= ﬁ{g(Fo)(Xl) - g(F)(Xl)}Z + ;Wl{g(FO)(Xl) — YF)(X))}.

Hence, since EW; = 0 and X; ~ pu,

Pry (Y1, X1)

1 - e - 2
Ep, {log pp(Yl,Xl)] =E" [Zaz{g(Fo)(XO P (X1}

1
= 55 190F0) = G| 12y

On the other hand,
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P X011 L ey~ amxn)? + Lwi(sro) — 90}
pF(Yl,Xl) — 20_2 0 1 1 o 1 0 1 1

2

1 2o
<2 {M{g(FO)(Xl) — g(F)(Xl)}Z] +2 |:o_Wl{g(FO)(Xl)_g(F)(Xl)}]

252 2
< gE) ) - GF) (X))} + ;W%{%(Foxxo — YF) X))},

whence the second claim follows since EW? = 1. |

Appendix B. Additional background material

In this final appendix we collect some standard materials used in the proofs for convenience
of the reader.

Example 24. Take

1
¢:R—=(0.00), () =7 Licoy + 1+ Dz
and let ¢ : R — [0, 00) be a smooth compactly supported function such that wa(t)dt =1.
Define for any Ky, € (0, 1)

1 - Kmin
(1) = Kmin + mw *P(1), teR. (B1)

Then it is elementary to check that ® is a regular link function that satisfies condition 2 (with
a=?2).

Example 25. For any real o > d/2, the Whittle-Matérn process with index set O and reg-
ularity o« — d/2 > 0 (cf. example 11.8 in Ghosal and van der Vaart (2017) is the stationary
centred Gaussian process M = {M(x), x € O} with covariance kernel

Kwy) = [ 7000, ) = 1+ €l " de, 5y € 0.

From the results in chapter 11 in (Ghosal and van der Vaart 2017) we see that the RKHS of
(M(x) : x € O) equals the set of restrictions to O of elements in the Sobolev space HY(RY),
which equals, with equivalent norms, the space H*(O) (since O has a smooth boundary).
Moreover, lemma I.4 in Ghosal and van der Vaart (2017) shows that M has a version with paths
belonging almost surely to C*' for all § < o — d/2. Let now K C O be a nonempty compact
set, and let M be a C*'-smooth version of a Whittle—Matérn process on O with RKHS H(O).
Taking F' = M implies (cf. exercise 2.6.5 in Giné and Nickl (2016)) that II' = L(F’) defines
a centred Gaussian probability measure supported on C*/, whose RKHS is given by

H = {xF.F € H(O)},

and the RKHS norm satisfies that for all F € H*(O) there exists F* € H*(O) such that
xF = xF" and
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IXFll3 = [[F"||ao0)-
Thus if F/ = yF is an arbitrary element of #, then

[F o = IXF™ (|e S N F" e = [1F (|2,
which shows that # is continuously embedded into HS'(O).

Remark 26. Let {U,,, /> —1,r € Z?} be an orthonormal basis of L>(R¢) composed of S-
regular and compactly supported Daubechies wavelets (see chapter 4 in Giné and Nickl (2016)
for construction and properties). For each 0 < oo < S, we have

HYRY) = {F € LPRY): Y 22F, W) o pay < oo} ,
Lr

and the square root of the latter series defines an equivalent normto || - || ;7a(ra;. Note that § > 0
can be taken arbitrarily large.
For any o > 0 the Gaussian random series
Fi= > Fu27“W,, FuSNQO.1)

(< JreERy

defines a centred Gaussian probability measure supported on the finite-dimensional space H;
spanned by the {U,, ¢ < j,r € Ry}, and its RKHS equals # ; endowed with norm

I, = > 2°Hj, = |Hlljue YH;€H,

(< jreRy

(cf. example 2.6.15 in Giné and Nickl 2016). Basic wavelet theory implies dim(H ;) < 2.

If we now fix compact K’ C O suchthat K C K, and consider a cut-off function xy € C(O)
such that Y = 1 on K, then multiplication by y is a bounded linear operator  : H*(R9)
— H:(O). 1t follows that the random function

Fi=x(F)= > Fu27“xW,, Fu~NQ.1)

(< jreRy

defines, according to exercise 2.6.5 in Giné and Nickl (2016), a centred Gaussian probability
measure I1; = £(F ;) supported on the finite dimensional subspace H ; from (18), with RKHS

norm satisfying
X Z H[r\:[l[r < Z H[r\II[r - Z 22£QH[%r. (B2)
< jreRy 2" 1<) reRy i 1< reRy
J J

Arguing as in the previous remark one shows further that for some constant ¢ > 0,

|H,jllzoo) < cl|Hjllw; VH; € H;. (B3)
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Remark 27. Using the notation of the previous remark, for fixed Fy € Hg(O), consider the
finite-dimensional approximations

Py (F)= Y (Fo,Vu)2x¥su € Hj, jEN. (B4)

(< JreERy

Then in view of (B2), we readily check that for each j > 1

[P (Fo)ll3; < Z 22 (Fo, Wyp)2, < |[Follao) < 0. (B5)
1< jreRy

Also, for each k > 0, and any G € H*(0), we see that (implicitly extending to 0 on R?\O
functions that are compactly supported inside O)

(Fo — P, (Fo), G) 20y = (Fo — P, (Fo), X' G) 12ra),

where ' € C(0), with x' = 1 on supp(x). We also note that, in view of the localisation
properties of Daubechies wavelets, for some Jpin € N large enough, if ¢ > Jni, and the support
of Wy, intersects K, then necessarily supp(¥,,) C K, so that

XVor =Wy V02> Jnin, rE€Ry

Therefore, for j > Jumin, by Parseval’s identity and the Cauchy—Schwarz inequality

(Fo — Py (Fo), X/G>L2(Rd) = Z 2l (Fo, \I/g/,J>L2(Rd)2Z "IX'G, \I/g/,J>L2(Rd)2_Z (@tr)

>jreRy

< 9~ Ja+r) Z 22l <F0, W >?,2(]Rd)

U>jreRy

y Z 220k <X/G’ Wy >iz(Rd)

0> eRy
< Z_j((HrK')HFOHH“(O)||X/GHH~(]R11)-
It follows by duality that for all j large enough
1Fo = Py, (Fo)ll oy S 277 || Follaeo)- (B6)
We conclude remarking that
IFlleo) S 2" Fllizo)y  YF € Hjy  J = Jin: (B7)

Indeed, let j > Jyin, and fix F' € H j; then

F=Py, (F)+(F—Py, (F)= Y Fux¥u+ Y  Fu¥y.

< min TERy Jinin <l Jir€Ry

But as H,,, is a fixed finite dimensional subspace, then we have [Py, (F)luso)
S Py, (F)|li20) < ||F||12(0) for some fixed multiplicative constant only depending on Jipip.

On the other hand, we also have
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HF_PHJ

min

(F)H%{a((?) = Z zszéz’r

Jmin<(<JreRy
<2F = Py, (A7) < 2120y

yielding (B7).

Example 28. Consider the integer-valued random variable
J = llogy(¢™ (D)) | +1, T ~ Exp(1),
where ¢(x) = xlogx,x > 1. Then for any j > 1

Pr(J > j) = Pr(¢p (T) = 2/) = PK(T > 27 log 274y = ¢ 2"10e2"

—2Jd(1—2=d)]og 20—

On the other hand, since e — 0asj— oo,

Pr(J = j) = Pr2U D < ¢ N(T) < 200) = ¢ 2/ Moe207 0y g -2Mond

_p(=hd (j—hd _pJd(1_p—d (—bd _2d1pg 2Jd
e2 log 2! (1—62(12 )log?2 )262]%2 )
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