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A Simple Proof of Berry—Esséen Bounds for the
Quadratic Variation of the Subfractional
Brownian Motion

SOUFIANE AAZIZI

Abstract

We give a simple technic to derive the Berry—Esséen bounds for the quadratic
variation of the subfractional Brownian motion (subfBm). Our approach has two
main ingredients: (i) bounding from above the covariance of quadratic variation of
subfBm by the covariance of the quadratic variation of fractional Brownian motion
(fBm); and (4¢) using the existing results on fBm in [1, 2, 4]. As a result, we obtain
simple and direct proof to derive the rate of convergence of quadratic variation of
subfBm. In addition, we also improve this rate of convergence to meet the one of
fractional Brownian motion in [2].

Résumé

Nous donnons une technique simple pour calculer les limites Berry—Esséen pour
la variation quadratique du mouvement Brownien subfractional (subfBm). Notre
approche a deux ingrédients principaux : (i) majorer la covariance des variations
quadratiques de subfBm par la covariance de la variation quadratique du mouve-
ment Brownien fractionnaire (FBM) ; et (4¢) utiliser les résultats existants sur fBm
dans [1, 2, 4]. En conséquence, nous obtenons une simple et directe preuve pour
calculer le taux de convergence des variations quadratiques de subfBm. En outre,
nous améliorons aussi ce taux de convergence pour obtenir ceux du mouvement
Brownien fractionnaire dans [2].

1. Introduction and preliminaries

The subfractional Brownian motion (subfBm in short) S = (S t > 0)
with parameters H € (0,1), is defined on some probability space (2, F, P)
(Here, and everywhere else, we do assume that F is the sigma-field gen-
erated by S). This means that S is a centered Gaussian process with

Keywords: Fractional Brownian motion, Malliavin calculus, Kolmogorov distance, Sub-
fractional Brownian motion, Stein method, Quadratic variation.
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covariance
1
E[SsS;] = Ry (s, t) = s>+ t2H—§ [(s + 1)1 |t — 512H], s,t>0 (1.1)

The following result, proved in [6], states the convergence of quadratic
variation of subfractional Brownian motion to a centered reduced normal
variable, also provides its rate of convergence. Hereafter, we denote

Zn = Z n [ S(k+1 — Sk/n)z —Var (S(k—‘,-l)/n — Sk/n)}? n > 1.

Theorem 1.1 ([6]). Let N be a standard Gaussian random variable (N ~
N(0,1)) and suppose that H € (0, 3]. Then VaTZ("Zn) converges in distribu-
tion to N and the following Berry—FEsséen bounds hold for every n > 1,

i me(0),
Zn 2H—3 13
d — N | <cg xnT 2, 559 ),
Kol( V(I’I"(Zn) > >~ CH LQ 4)
- H=3
\/logn 4
where cg is a constant depending only on H.

In [6], the proof uses Stein method and Malliavin calculus, based on the
idea developed in [1, 4] for the case of fractional Brownian motion (fBm in
short), which leads to the same rate of convergence. Recently, [2] used the
convolution product of two sequences which improve clearly the rate of
convergence of the fBm. The natural question imposes itself, it is possible
to obtain a rate of convergence of subfBm similar to the one proved by [2]
for the fBm?

The goal of this paper, is to improve the rate of convergence of the
subfBm so that we have at least the same one as the fBm. To perform our
calculation, we will mainly follow the idea taken from [2]. With the proof
of [4] and [2] in hand, we will show how we can retrieve the result of [6],
and how we can improve this result to reach the one of fBm in [2].

For the case of Hurst parameter H > 3/4, we think that it deserves an
entire work, the quadratic variation will converge to a Hermite random
variable similarly to the fractional Brownian Motion [3].
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A SIMPLE PROOF FOR THE SUBFRACTIONAL BROWNIAN MOTION

We claim the main result of this paper:

Theorem 1.2. Let N ~ N(0,1), there exist a constant cy depending only
on H, such that for everyn > 1,

1 5
%7 H € (O) g)a
(logn)3/2 5
_ G
dKol % 7 ,N <cg X
ar(Zy) ntH=3, He (%’ %),
! H=3
logn’ 4

We recall briefly some important tools of Malliavin calculus used
throughout this paper. We mean by § a real separable Hilbert space de-
fined as follows:

(i) denote by & the set of all R-valued functions on [0, c0),

(ii) define $ as the Hilbert space obtained by closing £ with respect
to the scalar product

(Ljo,s]> Lo, = Ru(s,t).

For every ¢ > 1, let H, be the qth Wiener chaos of X, that is, the closed lin-
ear subspace of L?(£)) generated by the random variables {H, (X (h)),h €

9, lklls =1}, Where H, is the qth Hermite polynomial defined as Hy(z) =
o2 d1
(-1)eT ﬂ( ) The mapping I,(h®?) = ¢!H, (X (h)) provides a lin-
x

ear isometry between the symmetric tensor product $H®? (equipped with
the modified norm || - lges = v/g! || - [5ea) and H,. Specifically, for all
f,g € H%7 and ¢ > 1, one has

E[14(f)I4(9)] = ¢! (f.9) 2. (1.2)

Let {ex,k > 1} be a complete orthonormal system in §). Given f € §°P

and g € H®, for every r = 0,...,p A g, the rth contraction of fand g is

the element of §2P+4=2") defined as

forg= Y (fieq ® - @ei)gor @ (g,e @ ® e, )ger.

i1=1,...i,=1
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In particular, note that f ®y g = f ® g and when p = ¢, that f ®, g =
(f,9)gop. Since, in general, the contraction f ®, g is not necessarily sym-
metric, we denote its symmetrization by f&,g € HOP2=2") The follow-
ing formula is useful to compute the product of such multiple integrals: if
f € 9% and g € H®, then

PAg
B 1@ = X (2) (1) Lo (500, (13)
r=0
We will use the notation d/, = 1ix/n,(k+1)/n], and we send the reader to [5]

for more details on Malliavin calculus.
Now, by self-similarity property of S and (1.1) we deduce for k£ <1

0?8k, 1) = n*ME ((S(kJrl)/n - Sk/n) (S(l+1)/n - Sl/n))
=E ((Sk+1 — Sk)(St41 — S1))
= (k+1+1)* - %(k+l+2)2H — %(k+l)2H
—|1—1<|2H+é|z_1—k|2H+%|z+1—k|2H

1 1
= ol —k)— = 1
2p(l k) 2p(l+k+ ),

where p(r) = [r + 127 + |r — 120 —2r2H  r c Z.
On the other hand, we have the relation, for any k,l € N

1
[0 (G 1| = 5100 = k) = p(1 + & +1)]
< lp(l = k)] (1.4)

Indeed, we shall prove that the application » > 1 — |p(r)| is nonincreasing.
We can write the function p as

p(r) = f(r) = f(r=1),
where f(r) := (r + 1)* — r2H Hence, we have two cases:
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A SIMPLE PROOF FOR THE SUBFRACTIONAL BROWNIAN MOTION

Case 1. H > %
f'(r)=2H ((r+ 121 7“2H_1> >0=f "= p(r)>0,Vr>1;
f(r) = 2H2H = 1) (r+ 12172 =212} <0 = f/\, = 4/ <0
— o\, on [1,-+od.
Hence, |p| is nonincreasing on [1, +o0].

Case 2. H < %:

f'(r)=2H ((r+ 1)2H-1 T2H_1) <0= f N\, = p(r) <0,Vr>1;
f1(r)=2H@H = 1) (r+ )12 =21 2) 5 0= f =/ > 0
= p /" on [1,+o0].
Hence, |p| is nonincreasing on [1, +-o0].

Moreover, [p(0)] > |p(1)| for any H € [0,1]. As consequence, |p| is
nonincreasing on [0, +oo[, combining this with the fact that p is symmetric,
i.e. p(r) = p(—r), we have for any I,k € N,

lp(l = k) = p(l+k+ 1) < [p(l = k)| + [p(l + k + 1)|
< 2lp(l — k). (L5)
With inequality (1.4) in hand, it is now straightforward to obtain Theo-

rem 1.2. Hence, we can write the quadratic variation of S, with respect to
a subdivision m, = {0 < 2 < 2 < ... < 1} of [0,1], as follows

I
M‘

{ ( (k+1)/n — Sk/n>2 -1+ %P(% + 1)]

3 >
HO

Il
I M

{ (11 5k/n) —1+;p(2k+1)]

Z n?e | (1.6)

=
an
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Thus, we can write the correct renormalization of Z,, as follows,

Zn _ IQ(gn)
VVar(Z,) /Var(Z,)

V, = (1.7)

2. Proof of Theorem 1.2

In the first step, let study the convergence of Var( n) and YorZn) There-

nlogn °
fore, we have
Var(Zy,) _
S 1 (9] = 2lgn e
n—1
H— H—
4 ' Z 6’?/271’628;2 H®2 = 2’/14 ! Z <5k/n75l/n>,%
k=0 k,1=0
Z p(l+k+ 1)
k
1 n—1 n—1
=5 P2 (1 —k) +—Zp (I4+k+1)
k,l=0 kl 0
Z p(l+k+1).
On the other hand, we have
n—1 n—1 n+l
Yo Hk+) =3 > p20)
k,l=0 1=0 j=i+1
on—1 (F—1)A(n—1)
=3 > 20
Jj=1 l—O\/(jfn)
2n—1 n—1

[
M
M
-

M)
M\

]:1 l 0 Jj=n+l l:]—n
n 2n—1
=2 0+ 2 n= g
7=1 j=n+1
= An,l + An’g. (21)



A SIMPLE PROOF FOR THE SUBFRACTIONAL BROWNIAN MOTION

Assume now that H < 4

Thus, since Z p~(r) < 0o, we obtain
reZ
lim An 1 =0.
n—oo n

and
2n—1

—An2< E p ) — 0, as n — oo.
Jj=n+1
Which leads to

1
1m1—§2pl+k+n—0 (2.2)

According to the proof of [2, Theorem 5.6], we have

n—1
gg; Yo P —k) =) p(r). (2.3)
" =0 rel.

Finally, by (2.3) and (2.2), together with Cauchy Schwartz inequality

n—1 2
- Z lp(l=k)| |p(l+ k+1)| < (:L Zpg(l—k‘))

kl 0 k,1=0

k,1=0
— 0, asn—0. (2.4)
Combining (2.2), (2.3) and (2.4) we conclude that
. Var(Z,) 1 9
lim —— = — . 2.
A =g ) (2:5)

Assume now H = 3. Following similar argument as above we have

Var(Zy,) — 1 = 2
— pr(l+k+1
nlog(n) nlog kzo nlog( ) g:o ( )
n—1
p(l+k+1
nlog (+kt1).

k1=
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Again from the proof of [2, Theorem 5.6], we have

n—1

9
S pPl-k) = 3 (2.6)

im —
n—eo nlog(n) 4=,

From other side, we have p?(r) ~ as |r| — oo. Implying in turn

from (2.1) that

64|'r’

n—1 2n—1
S pPl+k+1) = ng )+ Y. @2n—j)p
k,1=0 j=n-+1
9 n
—4 Zl—i— Z 2n—]
j=n+1
9
<—n(l+ >
64 ( ]n+1])
<gin(1+757)
—n
~ 64 n+1

Hence, we have

I 1

n—1
S pPU+k+1)=0. (2.7)
k,l1=0

Similarly to (2.4), we obtain by (2.6), (2.7) and Cauchy—Schwartz inequal-
ity

lim nlog k;op (l—k)pl+k+1)=0. (2.8)
Combining (2.6), (2.7) and (2.8) we deduce that
Var(Z,) 9
= . 2.
nlog(n) 64 (29)

Let us now derive the explicit bounds. From (1.6), multiplication for-
mula (1.3) and the fact that E||DZ, |3 = 2Var(Z,), we obtain

1 ) ont ] -
i”DVnHJ’) - V T( ) Z 12(6k/n®5l/n) <5k/n751/n>~")
k,1=0
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A SIMPLE PROOF FOR THE SUBFRACTIONAL BROWNIAN MOTION

It follows by (1.4) that

2| (10w 1) |

4ndH = . 2
= ‘/CLT(ZTL)E Z 12(5k/n®5l/n) <5k/n751/n>ﬁ

k,1=0
8nsH nl ~ ~
= Var?(Zy) Z (Gi/ns 05 /n)s (Okjms Otfn)sy (0i/n @0/, O @0 ) g2
"/ 4,5,k,1=0
4AnsH n-!
= W(Z) Z <5z/n75j/n>5’) <6k/n761/n>5’) (<5z/na5k/n>f) <6j/n’5l/n>f)
) g 5,k,1=0
+ (0 /n> O1/n) (0 /ms 5k/n>ﬁ)
8nsH "Z_:l
= Y5 97 <5i/na6j/n>fj <5z/na6k/n>f) <6k/n’5l/n>f) <6j/n’5l/n>f)
Vars(Zy) ;57
8n? 1
— p(i =) |pli = k)| |plk =0 |p(3 —1)]|.
Vartz) S W10t R bt D1 bt =)

(2.10)

Then, combining the convergence (2.5) and (2.9) together with inequal-
ity (2.10), the rest of the proof is now similar to the one of Theorem 5.6
in [2]. O

Remark 2.1. To retrieve the result of Tudor [6], we start from equality (2.9)
and we follow the same steps as in the proof of Theorem 4.1 in [4].
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