Probability Surveys

ISSN: 1542_b5g§1‘7act: Here I prove non-central limit theorems for non-linear function-

als of vector valued stationary random fields under appropriate conditions.
They are the multivariate versions of the results in paper [2]. Previously A.
M. Arcones formulated a theorem in paper [1] which can be considered as
the multivariate generalization of these results. But I found Arcones’ dis-
cussion incomplete, and in my opinion to give a complete proof first a more
profound foundation of the theory of vector valued Gaussian stationary
random fields has to be worked out. This was done in my paper [4] which
enabled me to adapt the method in paper [2] to the study of the vector
valued case. Here I prove with its help the desired multivariate version of
the results in paper [2].

AMS 2000 subject classifications: Primary 60F10; secondary 60G50.
Keywords and phrases: non-central limit theorems, matrix valued spec-
tral measure, vector valued random spectral measure, multiple Wiener—It6
integrals, shift transformation kwdvague convergence of measures.

Non-central limit theorem for non-linear
functionals of vector valued Gaussian
stationary random fields

Péter Major
Alfréd Rényi Mathematical Institute of the Hungarian Academy of Sciences
e-mail: major@renyi.hu
url: http://www.renyi.hu/~major
* The author got support from the Hungarian Foundation NKFI-EPR No.
K-125569.
Foundation NKFI-EPR No. K-125569.

1. Formulation of the results

Let us consider a d-dimensional vector valued Gaussian stationary random field
X(p) = (X1(p),..., Xa(p)), p € Z¥, where Z" denotes the lattice points with
integer coordinates in the v-dimensional Euclidean space R”, and a function
H(xy,...,24) of d variables. We define with their help the random variables
Y(p) = H(X1(p),...,Xa(p)) for all p € Z”. Let us introduce for all N = 1,2, ...

the normalized sum
Sy = Ay E Y (p)
pEBN

with an appropriate norming constant Ay > 0, where
By={p=(p1,.--»p): 0<py <N foralll<k<v} (1)

We prove a non-Gaussian limit theorem for these normalized sums Sy with
an appropriate norming constant Ay if this vector valued Gaussian stationary
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random field X (p), p € Z¥, and function H(z1, ..., x4) satisfy certain conditions.
In [2] we proved such limit theorems for non-linear functionals of scalar valued
stationary Gaussian random fields, and now we are looking for their natural
multivariate version.

A. M. Arcones formulated such a result in Theorem 6 of paper [1], but I found
his discussion unsatisfactory. He applied several notions and results which were
not worked out. More precisely, there were analogous definitions and results
in scalar valued models, but in the vector valued case their elaboration was
missing. My goal in this paper was to give a precise formulation and proof of
Arcones’ result.

The first step of this program was to work out the theory of vector valued
Gaussian stationary random fields, to present the most important notions and
results. This was done in my work [4]. Here I show how one can get the desired
limit theorems for non-linear functionals of vector valued Gaussian stationary
random fields with its help. The work [4] enabled me to adapt the proof of [2]
in the study of the multivariate version of the result in that paper.

Remark: It was professor Herold Dehling who asked me to clarify the proof
of Theorem 6 in Arcones’ paper [1]. The goal of this work together with the
preliminary paper [4] was to answer Dehling’s question. It turned out that to
settle this problem first the theory of vector valued stationary Gaussian random
fields has to be worked out. This theory is similar to the theory of the scalar
valued Gaussian random fields, but there are also some essential differences
between them. Hence the theory of vector valued stationary Gaussian random
fields cannot be considered as a simple generalization of the theory in the scalar
valued case. I am grateful to Professor Dehling for calling my attention to this
problem.

I start the discussion with a short overview of the results in [4] we need in
our investigation.

We are working with d-dimensional vector valued Gaussian stationary ran-
dom fields X (p) = (X1(p),...,Xa(p)), p € Z¥, where Z" denotes the lattice
points with integer coordinates in the v-dimensional Euclidean space R” with
expectation EX;(0) = 0 for all 1 < j < d. The distribution of such random
fields is determined by the covariance function r;;/(p) = EX;(0)X;/(p) =
EX;j(m)X/(m +p), 1 < j,j° < d, m,p € Z”. Our first result in [4] was
the representation of the functions r; j/(p) as the Fourier transform r; ;/(p) =
[ e®®)G; 1 (dx), of the coordinates of a positive semidefinite matrix valued
measure G = (G, /), 1 < j,j' < d, on the torus [—m, 7). (For a more detailed
discussion of this result see Section 2 in [4].) Then we defined in Section 3 a
vector valued random spectral measure Zg = (Zg1,...,ZG,q) corresponding
to a matrix valued spectral measure G together with a random integral with
respect to it in such a way that the formula X;(p) = [ '®®) Z; ;(dz), p € 27,
1 < j < d, defines a d-dimensional stationary random field with matrix valued
spectral measure G. In Section 4 of [4] we constructed so-called generalized vec-
tor valued Gaussian stationary random fields, and proved results analogous to
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the results of Sections 2 and 3 in [4] for them. In particular, we defined the vector
valued random spectral measures corresponding to the matrix valued spectral
measure of a generalized vector valued Gaussian stationary random field. We
need these results, because we define the limit in our limit theorems by means of
multiple Wiener—Ito integrals with respect to a vector valued random spectral
measure corresponding to the matrix valued spectral measure of a generalized
vector valued Gaussian stationary random field.

Our goal in the subsequent part of work [4] was to give a good representation
of those random variables with finite second moments which are measurable
with respect to the o-algebra generated by the random variables of the under-
lying vector valued random field together with the shift transformation acting
on them, because this gives a great help in the study of the limit theorems we
are interested in. With such an aim we defined multiple Wiener—It6 integrals
with respect to the coordinates of vector valued random spectral measures in
Section 5, and studied non-linear functionals of vector valued stationary ran-
dom fields with their help. In Section 6 we proved a technical result, called the
diagram formula, about the calculation of the product of two multiple Wiener—
It6 integrals. We needed this result to express Wick polynomials of the random
variables in our vector valued Gaussian stationary random fields. The definition
of Wick polynomials, which are the natural multivariate generalizations of Her-
mite polynomials, was recalled in Section 7 together with their most important
properties. Section 7 of [4] also contains the formula about the expression of
Wick polynomials by means of multiple Wiener—It6 integrals and an important
formula about the calculation of the shift transformations of random variables
given in the form of multiple Wiener—It6 integrals. This enabled us to reformu-
late our limit problems to a problem about limit theorems for the distribution of
a sequence of sums of multiple Wiener-It6 integrals. To investigate such prob-
lems we proved a result in Section 8 of [4] which plays an important role in the
investigation of this paper. We recalled it in Proposition 2A of this work.

First I formulate the conditions I impose on the stationary field X (p), p € Z*,
and function H(z1,...,z4) I am working with in this paper, and formulate the
main result. I present the proof in the next section. In the proof I shall refer
to [3] instead of [2], where the results I need in the proof are worked out in more
detail.

In our results we impose a condition on the behaviour of the covariance
function 7, ;(p) = EX;(0)X; (p), 1 < 7,5 < d, p € Z", of the vector valued
Gaussian stationary random field X (p) = (X1(p),...,Xa(p)), p € Z". In the
corresponding result for scalar valued stationary random fields we worked with
random variables of expectation zero, and we imposed a condition which meant
that for large values p the covariance function r(p) = FX(0)X (p) behaves like

|p|~*L(p) multiplied by a function depending on the direction ﬁ of the vec-

tor p. Here L(-) is a slowly varying function at infinity. In the case of vector
valued stationary random fields we impose the natural multivariate version of
this condition. Namely, we demand that EX;(p) =0forall 1 <j <d,peZ”,
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and the covariance function r; ;:(p) = EX;(0)X, (p) satisfies the relation

, 755" (P) — 5.5 (157) Ip| = L(|pl)
lim sup

T—00 . pezv, |p|>T Ip|=L(|p|)

(2)

for all 1 < 4,5 < d, where 0 < a < v, L(¢t), t > 1, is a real valued function,
slowly varying at infinity, bounded in all finite intervals, and a; ;/(¢) is a real
valued continuous function on the unit sphere S,—1 = {z: = € RY, |z| = 1},
and the identity aj ;j(z) = a; js(—z) holds for all x € S,_1 and 1 < j, 5’ < d.

Remark. 1 show that there are interesting vector valued Gaussian stationary
random fields which satisfy condition (2). We can construct random fields with
such a distribution by defining their matrix valued spectral measures in the fol-
lowing way. We get a correlation function satisfying condition (2) with the help
of a matrix valued spectral measure whose coordinates G, -, 1 < j,j' < d, have
a density function of the form g; j/(u) = |u|o‘_”bj,j/(ﬁ)h(u) with respect to the
Lebesgue measure on the torus, u € [—m,7)", where b, j/(-) is a non-negative
smooth function on the unit sphere {u: w € R, |u| = 1}, and h(u) is a non-
negative, smooth and even function on the torus [—m, )" which does not disap-
pear at the origin. The functions b; j/(-) must satisfy some additional conditions
to guarantee that G = (G;j/), 1 < j,j' < d, is a matrix valued spectral mea-
sure. We get a good covariance matrix by defining r; ;/(p) = [ ei(p’l')gj,j/ (x) dz,
and this function satisfies relation (1.2). Results of this type are studied in the
theory of generalized functions.

Next we have to formulate a good condition on the function H(z1,...,z4). In
scalar valued models first the special case H(z) = Hy(z) was considered, where
Hj(x) denotes the k-th Hermite polynomial with leading coefficient 1. Then it
was shown that our limit problem with a function H(z) whose expansion in the
Hermite polynomials has the form H(z) = >, ¢;H;(z) with starting index & in
the summation can be simply reduced to the special case when H(z) = Hy(z).
We shall prove a similar result in the multivariate case. In this case the Wick
polynomials take the role of the Hermite polynomials. But we shall work with
Wick polynomials only in an implicit way. We shall choose such models where
the Wick polynomials can be simply calculated. We shall consider such vector
valued Gaussian stationary random fields X (p) = (X1 (p),..., Xa(p)), p € Z*,
whose covariance function satisfies besides condition (2) also the relation

EXJZ(O) =1forall<j<d, and EX;(0)X;/(0)=0ifj 4 1<4,5 <d.

(3)
First I show that this new condition does not mean a real restriction of our
problem.

Let X(p) = (X1(p),...,Xa(p)), p € Z, be a vector valued Gaussian station-
ary random field with expectation EX;(p) =0, p € Z¥, 1 < j < d, and take the
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random variables X;(0),...,X4(0) in it. We can choose an appropriate num-
ber 1 < d’ < d, and d’ random variables X}(0) = Zle ¢ X1(0),1 <j<d,
with appropriate coefficients ¢;;, 1 < j < d’, 1 < < d in such a way that
they have the following properties. EX}(0)X7,(0) = d;,, 1 < j,j" < d’, where
9. = 01if j # 5/, and J;; = 1, and also the random variables X;(0) can be
expressed as the linear combination of the random variables X/(0), 1 <1 < d',
ie. X;(0) = 27;1 d;; X, (0) for all 1 < j < d with appropriate coefficients d; ;.
Let us define the vector valued random field X'(p) = (X{(p), ..., X} (p)) as
XJ’- (p) = 27:1 ¢ Xi(p), 1 < j < d', with the same coefficients ¢;; which ap-
peared in the definition of X}(0) for all p € Z”. Then it is not difficult to see that
X'(p), p € Z", is a d'-dimensional Gaussian stationary random field whose ele-
ments have expectation zero, and it satisfies relation (3) (with parameter d’ in-
stead of d.) Moreover, if the covariance function of the original random field X (p)
satisfied relation (2), then this new random field also satisfies this condition with
appropriate new functions a;-’ i (ﬁ). Besides, it is not difficult to find such a func-
tion H'(z1,...,zq) for which H'(X{(p),..., X} (p)) = H(X1(p), ..., Xa(p)) for
all p € Z”. This means that with the introduction of this new random field
X'(p) = (X1(p)..., X} (p)) we can reformulate our problem in such a way that
our vector valued stationary Gaussian random field satisfies both relations (2)
and (3). We shall work with such a new d’-dimensional random field X'(p) and
function H'(x1,...,zq ), only we shall omit the sign prime everywhere.

First we consider the case when our function H(zy,...,24) depends on a
previously fixed constant k, and it has the form

H(zy,...,zq) = HO(z1,...,24) (4)
= > Chy ook Hiey (1) -+ - Hig, ()
(k1,..ska), k>0, 1<j<d,
ki+-+ka=k

with some coefficients cy, ..., where Hy(-) denotes the k-th Hermite polynomial
with leading coefficient 1.

In scalar valued models we have proved a non-central limit theorem if H(x) =
Hy(z), k > 2, and the covariance function r(n) = EXyX,, satisfies condition (2)
with 0 < a < ¥ in the special case d = 1. This result was formulated in The-
orem 8.2 of [3]. In this result the limit was described with the help of a k-fold
Wiener—It6 integral with respect to an appropriate random spectral measure.
This random spectral measure corresponds to that spectral measure which ap-
peared in Lemma 8.1 of [3] as the limit of a sequence consisting of appropriately
normalized versions of the spectral measure of a stationary random field X (p),
p € Z", which satisfies condition (2)in the case d = 1. I shall prove a multivari-
ate version of Theorem 8.2 of [3]. But to do this first I present a multivariate
version of Lemma 8.1 in [3].

This generalization of Lemma 8.1 in [3] describes the limit behaviour of the
matrix valued spectral measure of a vector valued random field whose covariance
function satisfies formula (2). This limit behaviour is described with the help of
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an appropriate spectral measure which is the spectral measure of a vector valued
generalized stationary random field. This new spectral measure and a random
spectral measure corresponding to it appears in the definition of th Wiener—It6
integrals that describe the limit in the multivariate version of the limit theorem
in Theorem 8.2 of [3].

Given a vector valued stationary random field X (p) = (X1(p), ..., Xa(p)),
p € Z", with expectation zero and covariance function r; j/(p) = EX;(0) X, (p)
that satisfies relation (2) let us consider its matrix valued spectral measure
(Gj,j7), 1 < 4,7 <d, on the torus [—m, m)". (The existence of this matrix valued
spectral measure, and its characterization was proved e.g. in Theorem 2.2 of [4].)
Take its rescaled version

Mgy N (A AeB’, N=1,2 1<4,5<d
GJ,J/( ) L(N)G],] (N ) EBa gLy ey =~7] >a, (5)
concentrated on [-Nm, N7)” for all N = 1,2,..., where B” denotes the o-

algebra of the Borel measurable sets on R”. In the next Proposition I formulate
a result which states that these complex measures Gg}? have a vague limit. This
result also describes some properties of this limit. Before formulating it I recall

the definition of vague limit.

Definition of vague convergence of complex measures on R” with lo-
cally finite total variation. Let GV), N =1,2,..., be a sequence of complex
measures on R with locally finite total variation. We say that the sequence
GWN) waguely converges to a complex measure G0 on RY with locally finite
total variation if

Jim / F@) G (da) = / F(@) GO (d)

N —oc0

for all continuous functions f on R¥ with a bounded support.

The definition of complex measures with locally finite total variation together
with the notion of vector valued Gaussian stationary generalized random fields
and their matrix valued spectral measures was introduced in Section 4 of [4].
In the next result I formulate the multivariate version of Lemma 8.1 in [3] with
their help.

Proposition 1.1. Let G = (G, ;) be the matriz valued spectral measure of a
d-dimensional vector valued stationary random field whose covariance function
15,57 (p) satisfies relation (2) with some parameter 0 < oo < v. Then for all pairs

1< 4,5 <d the sequence of complex measures G;f}’) defined in (5) with the help

of the complex measure G j tends vaguely to a complex measure Gg?j?/ on R”

with locally finite total variation. These complex measures Gg»(,);,, 1<4,7 <d,
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have the homogeneity property

G\ (A) =t72GY),(tA)  for all bounded A € BY, 1< j,j' <d, andt > 0.
(6)
The complex measure G(.f)?, with locally finite variation is determined by the
number 0 < a < v and the function a; j(-) on the unit sphere S,_1 introduced
in formula (2).
There exists a vector valued Gaussian stationary generalized random field
on RY with that matriz valued spectral measure (Gg?},), 1 < 4,5 < d, whose

coordinates are the above defined complex measures G;?j),, 1<4,7 <d.
Remark. The statement of Proposition 1.1 about the measures G ; is actually
contained in Lemma 8.1 of [3]. On the other hand, Proposition 1.1 states a
similar result on the rescaled versions of the complex measures G ; also in the
case j # j'. The main problem in the proof of this statement is that in this case
Gj j» need not be a (real valued, positive) measure. On the other hand, it is the
element of a matrix valued positive definite (spectral) measure, and this fact
plays an important role in the proof of Proposition 1.1.

It was proved in [4] that to each matrix valued spectral measure corresponds
a vector valued random spectral measure such that the Fourier transform of this
random spectral measure defines a Gaussian stationary random field whose spec-
tral measure equals this spectral measure. We can define multiple Wiener—Ito
integrals with respect to the coordinates of this vector valued random spectral
measure. This enables to formulate the multivariate version of Theorem 8.2 in [3]
in the following Theorem 1.2A. This is a limit theorem where the limit is defined
by means of a sum of multiple Wiener—It6 integrals with respect to the coordi-
nates of a vector valued random spectral measure Zgo) = (ZG(O),l, e ZG(0)7d)

which corresponds to the matrix valued spectral measure (G;?;,), 1<j4,5 <d,
defined in Proposition 1.1.

Theorem 1.2A. Fiz some integer k > 1, and let X (p) = (X1(p),-.., Xa(p)),
p € Z¥, be a vector valued Gaussian stationary random field whose covariance
function r; ;(p) = EX;(0)X;/(p), 1 < 4,5’ <d, p € Z¥, satisfies relation (2)
with some 0 < a < ¥ and relation (3). Let H(xy,...,7q) be a function of the
form given in with the parameter k we have fized in the formulation of this
result. Define the random variables Y (p) = H(X1(p), ..., Xa(p)) for all p € Z¥
together with their normalized partial sums

1
Sy = Ny—ka/2L(N)k/2 Z Y(p),

pEBN

where the set By was defined in (1). These random variables Sy, N =1,2,...,
satisfy the following limit theorem.
Let Zgo) = (Zgo) 15+ -+ Zgw 4) be a vector valued random spectral measure

which corresponds to the matrix valued spectral measure (Gg»?;,), 1<y4,5 <d,
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defined in Proposition 1.1 with the help of the matrix valued spectral measure
G = (Gj,j7), corresponding the covariance function r; j:(p) we are working with.
Then the sum of multiple Wiener—Ité integrals

z(x<1l)+ +;c(l)) -1
So = S / H ) )
Ly,

(k1,...,ka), k; >0, 1<j<d,
ki+--+ka=k

Z6© (1l k) (AT1) - ZG©O) (ke ... k) (k)

exists, where we use the notation x, = (a:él),.. (”)) p=1,...,k, and we

define the indices j(s|k1,...,ka), 1 <s <k, as j(slk1,... kq) =7 zfzz;ll ky <
r <30 L ky, 1 <s<k. (Fors=1 we apply the notation 22:1 ky =0 in the
definition of j(1|k1,...,kq).) The normalized sums Sy converge in distribution
to the random variable Sy defined in (7) as N — oc.

I explain the indexation of the terms Zg ) jsik,,... k) (dTs) in formula (7)
in a simpler way. In the first k; variables x1,..., 2, we wrote Zg 1(dws),
1 <5 < ki, in the next ky terms we wrote Zg o o(dzs), k1 +1 < s < Ky + ko,
and so on. In the last kg terms we wrote Zgo) 4(dxs), b1+ +ka-1+1 < s < k.

In Theorem 1.2A we described the limit of Ay ZpGB H(X1(p),-..,Xa(p))
if the expansion of the functions H(z1,...,24) in the product of Hermite poly-
nomials contains only polynomials of order k. The next Theorem 1.2B which
is the multivariate version of Theorem 8.2’ in [3] states that a result similar
to Theorem 1.2A holds if the expansion of the function H(z1,...,z4) in the
product of Hermite polynomials may also contain polynomials of higher order.

Theorem 1.2B. Let us consider the same vector valued Gaussian stationary
random field X (p) = (X1(p), ..., Xa(p)), p € Z¥, as in Theorem 1.2A together
with a function of the form H(xy,...,xq) = HO(21,...,2q)+HV (z1,..., 24),
where HO) (z1,...,24) was defined in (4), and

H(l)(xl,...,xd) = E Ckl,...,lcdel(x1>"'de(xd) (8)
(k1,....ka), k; >0, 1<5<d,
kit tka>k+1

with coefficients cy, ..k, such that

2

c
k1,....k

E : _krka (9)
ke ky!
(k1,..,ka), k; >0, 1<5<d,
ki+--tka>k+1

Define the random wvariables Y (p) = H(X1(p), ..., Xaq(p)) for all p € Z¥ and
their normalized partial sums

Sy = Nv— ka/QL RE Z Yp), N=12...,

pEBN
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with this function H(x1,...,24). The random variables Sy converge in distri-
bution to the random variable Sy defined in formula (7) as N — oo.

Actually condition (9) in Theorem 1.2B means that

HO*(X1(0),..., X4(0)) < co.

Finally I mention that Arcones formulated a more general result. To present it,
more precisely its generalization when we are working with stationary random
fields parametrized by the lattice points of Z" with v > 1, let us define the
following parameter sets for all N = 1,2,... and t = (¢1,...,t,), 0 <t <1, for
all 1 <l <.

By(t) = By(t1,.- ., tu) ={p=(p1,...,p): 0<p < Nt;foralll <l<v}.
(10)
With this notation I formulate the following result.

Theorem 1.3. Let us consider the same vector valued Gaussian stationary
random field X (p) = (X1(p), ..., Xa(p)), p € Z", and function H(x1,...,2q) as
in Theorem 1.2B. Define the random variables Y, = H(X1(p),...,Xa(p)) for
all p € Z¥ and the random fields

Sn(t) = Nv— ka/zL )k /2 Z Yip (11)
pEBN(t)

with parameter set t = (t1,...,t,), 0 < t; < 1,1 <1 < v, for all N =
1,2,..., where the set By (t) was defined in (10). The finite dimensional distri-
butions of the random fields Sy (t) converge to that of the random field Sy(t),
t=(t1,...,t,),0<¢t <1,1<I1<v, defined by the formula

gt @ ke ®) g
Salt) = ) chrs [ 11 —
e _|_ xk )

(K1, ka), k>0, 1<5<d, =1 i(x

k14 +kd k

ZGo) (k. k) (AT1) - ZG©) j(k|ky,... k) (dTE)

if the limit N — oo is taken. Similarly to Theorem 1.2A we use the notation
T, = (xg,l),.. (U)) p=1,...,k, and the indices j(s|k1,...,kq), 1 < s <k,
are defined as in formula (r)

Let us observe that the kernel function in the Wiener—Ito6 integrals expressing
So(t) equals (1 + - - - + 2k ), where @i (u), u € RY, is the Fourier transform of
the Lebesgue measure on the rectangle [0,¢1] X - -+ x [0,¢,]. The integral in (12)
is taken on the whole space. (The formulation of Arcones’ result at this point is
erroneous. )

We have formulated Theorem 1.3 in the form as Arcones did, but actually we
could have formulated it in a slightly more general way. We could have defined
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the sets By (t) in (10), the random variables Sy (t), N = 1,2,..., in and
So(t) in (12) for all t = (t1,...,%,) € [0,00)” and not only for t = (t1,...,t,) €
[0,1]”. We could have proved, similarly to the proof of Theorem 1.3, that the
finite dimensional distributions of the random fields Sy (¢) converge to the finite
dimensional distributions of the random field Sy(t) as N — oo also in this more
general case. We can also say that the random field Sy(¢), ¢ € [0,00)Y, is self-
similar with parameter v — ka/2, i.e S (ut) 2 u’ k284 (t) for all u > 0, where
2 means that the finite dimensional distributions of the two random fields agree.

One can prove the self-similarity property of the random field Sy(t), t €
[0,00)", by exploiting that G(*)(uA) = u*G(?) (A) for the spectral measure G(°)
for all u > 0 and measurable sets A C R” by formula (1.6) in Proposition 1.1,
and this implies that

(ZGm)’l(uAl), ceey ZG(O),d(U'Ad)) é (’U,a/QZG(o)’l(Al), e 7ua/2ZG(0)’d(Ad))

for all u > 0 and measurable sets A1 € R”,..., A; € R”. We still have to exploit
that the kernel functions

v it 4ba®)

fe(@r,. .. za) = NG i
i 4 a))

in the Wiener-It6 integrals in (1.12) (with the notation ¢ = (¢1,...,t,)) have
the property
fut(x1, .. xk) = u” fr(uzy,. .. uzy)

for all w > 0, ¢t € [0,00)”, z; € R”, 1 < j < k. The self-similarity property of
the random field Sy(t), t € [0,00)¥, can be proved with the help of the above
observations.

2. Proof of the results

Let us consider the proof of Theorem 1.2A. A most important point in it is to
find a good representation of the normalized random sums Sy appearing in this
result.

Let X(p) = (X1(p),...,Xa(p)), p € Z¥, be a vector valued Gaussian sta-
tionary random field whose covariance function r;;(p) = EX;(0)X;/ (p), 1 <
J,j" <d, p € Z¥, satisfies relation (2) with some parameter 0 < o < ¥ and re-
lation (3). Let G = (G /), 1 < j,j’ < d, be the matrix valued spectral measure
of this stationary random field, and let us consider that vector valued random
spectral measure Zg = (Zg 1, - -, Zq,4) corresponding to this spectral measure
for which X;(p) = fei(p””)ZG’j(dx) forallpe Z” and 1 < j < d.

Because of relation (3) the random variable Y (0) = H(X1(0),..., X4(0)) de-
fined with the function H(x1,...,24) = H®(21,...,14) introduced in is a
Wick polynomial of order k of the random variables X;(0), ..., X4(0), (see Sec-
tion 7 in [4]). This Wick polynomial can be rewritten because of the multivariate
version of Itd’s formula (see Corollary of Theorem 7.2 in [4]) and the identity
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X;(0) = [TIi(y)Zg,;(dy), 1 < j < d, where I;(y) denotes the indicator func-
tion of the torus [—m, )", as a sum of k-fold multiple Wiener—Itd integrals with
respect to the vector valued random spectral measure Zg = (Zg.1,--.,26,4)-
Let us remark that by Lemma 8B of [3| condition (2) implies that the diagonal
elements G, j, 1 < j < d, of the matrix valued spectral measure G = (G, ),
1 < 4,7/ < d, are non-atomic. Hence we can define the multiple Wiener—Ito6
integrals with respect to the coordinates of the vector valued random spectral
measure Zg = (Zg,1,- .-, Za,q4)- The above considerations yield the identity

Yo = H(X1(0),...,Xa(0)) = HP(X1(0), ..., Xa(0))

. k kq .
= E , : ckl:---7kdX1(0) ! "'Xd(o) 4
(k1,..,ka), k;j >0, 1<j<d,
ki+--+ka=k

Z Chy,..., kd/]l1(y1)-~~]11(yk)

(k1 eoska), k>0 1<5<d,

ki+-+ka=k
d ki+-+k;
H H ZG,j(dyt) 3
j=1 \t=ki+-+kj_1+1
ki+---+kj k1
where for j = 1 we define 11 Zei(dy) = 11 Zg(dys), and if
t=ki+-+kj_1+1 t=1
kit +k;
k; = 0 for some 1 < j < d, then we drop the term I1 Za,;i(dyt)

t=ki+-+kj_1+1
from this expression. (Here : P(X1(0),...,X4(0)): denotes the Wick polyno-
mial corresponding to P(X71(0),...,X4(0)), where P(x1,...,24) is a homoge-
neous polynomial.)
Since Y (p) = T,Y(0) with the shift transformation T}, for all p € Z, the
previous identity and Proposition 7.4 in [4] yield the formula

Y(p) = LY(0)
d ki+-+k;
_ i(pyy1+--+yk
= Y e [T T Zastaw
(k1,..,ka), k;>0, 1<j<d, J=1 \t=k1+-+kj_1+1
kit trka=k

for all p € Z”. We get by summing up this formula for all p € By that

g 1
N — Ny_ka/2L(N)k/2 Z Ckly-.-ykd
(k1,...,ka), k; 20, 1<j<d
ki+-+ka=k

V(N gDy _q 4 kut otk
Za i (d
/ll_[l ei((yil)+'~~+yél))_1 H H G,]( yt) ,

j=1 \t=ki+--+kj_1+1

where we write y = (y(M,...,y®)) for all y € [—7, 7)".
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We rewrite the above sum of Wiener—It6 integrals with the change of variables
zs = Nys, 1 < s <k, in the form

Sy = Z /féY’.._’kd(xl,...,rk)

(k1,....,ka), k; >0, 1<5<d,
kit+--+ka=k

d k1+--+k;

H H ZGUV),j(dQ?t) , (13)

j=1 \t=ki+-+kj_1+1
where

i@ +4a)

v
N
fkl,...,kd(xla Ce,Tg) = Cky,... kg H

=1

14
N(ei@++ad) /N ) -

is a function on [-N7, Nm)", and Zgw) ;(A) = %ngj(%) for all mea-

surable sets A C [-Nw,N7)” and j = 1,...,d. Here we use the notation
Ty = (x§1)7...,x£”)) for all 1 < s < k for a set of vectors (z1,...,xx), x5 € RY
for all 1 < s < k. Let us observe that (Zgw) 1,...,Zgw) 4) is a vector val-
ued random spectral measure on the torus [-Nw, Nm)¥ corresponding to the

f}[,), 1 < 4,7/ < d, on the torus

[-N7,Nm)"), defined by the formula Gglj,)(A) = %Gj’j/(%), 1<y, <d,
for all measurable sets A C [-Nm, Nm)¥, where G = (G, /), 1 < j, 7' <d, is the
matrix valued spectral measure of the original vector valued stationary random
field X (p) = (X1(p), ..., Xa(p)), p € Z".

In formulas (13) and we gave a useful representation of the normal-
ized random sum Sy investigated in Theorem 1.2A in the form of a sum of
k-fold multiple Wiener—Ito integrals. Let us observe that the kernel functions

matrix valued spectral measure G(V) = (Gg

SN g (@1, x) of these Wiener-Ito integrals satisfy the relation
: N
dmf k@ mk) = Rk (B ) (15)

for all indices ki, ..., kq such that k; > 0,1 < j <d, and ky +---+ kq = k with
the function

. 1 !
v il +ota?)

f}813~~~»kd(x17""mk) = Cky,....ka (16)

i) )

defined on R¥ and this convergence is uniform in all bounded subsets of R*.

On the other hand, Proposition 1.1 states that the matrix valued spectral
measures G(N) = (Gg-]}r,)) converge to a matrix valued spectral measure G(*) =
(Gg.?j?/) on R”, and in (13) we integrate with respect to a vector valued random

spectral measure corresponding to the matrix spectral measure (ngj,) ), 1 <
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j,j" < N. Hence it is natural to expect that the random variables Sy converge
in distribution to the random variable

SO - Z /flgl,...,kd(xla"'axk)

(k1,...,ka), k; >0, 1<j<d,

kit+-+ka=k
d ki+-+k;
H H Z@(o)ﬂ'(dl’t) ) (17)
J=1 \t=ki+-+k;j_1+1
where (Zgw 1, -+, Zgw) 4) is a vector valued random spectral measure on R”

corresponding to the matrix valued spectral measure (Gg?},), 1< 4,9 <d. This
is actually the statement of Theorem 1.2A with a slightly different notation.

First I prove Proposition 1.1, and then Theorem 1.2A by justifying the above
heuristic argument with the help of Proposition 2A presented later, which is a
reformulation of Proposition 8.1 in [4].

Proof of Proposition 1.1. Let us remark that for the diagonal elements Gj ;,
N)
2J
vaguely to a locally finite measure G@ which satisfies relation (6)). This follows
from Lemma 8.1 of [3]. Simply we have to apply this lemma for the measures
G-

In the case of the non-diagonal elements G, ;/, j # j', this argument does
not work in itself, because a complex measure G; ; with finite total variation
may be not a measure. In this case we exploit that G is a positive semidefinite
matrix valued measure, hence the 2 x 2 matrix

oy Gii(4),  Gi(A)
o) = ( G, G )

1 < j < d, of the matrix valued spectral measure G the measures Gg converge

is positive semidefinite for all pairs 1 < 5,5/ < d, j # j', and measurable
sets A C R”. Hence the quadratic forms (1,1)G(A[j,7)(1,1)* = G;,(A) +
Gy (A)+Gj 5 (A)+Gy (A) and (1,1)G(Al, §) (1, —i)" = G ;(A)+Gyr 5 (A)—
i[Gj j:(A) — G, j(A)] are non-negative numbers for all measurable sets A C R”.
This implies that the set-functions R, /() and S; ;/(-) defined as R; j/(A) =
Gji(A) + Gjr ji(A) + Gy 50(A) + Gy j(A) and Sj 5 (A) = G ;(A) + Gjr 5 (A) —
i[G,,j7(A) — Gy j(A)] for all measurable sets A are finite measures. Moreover,
they satisfy relation (2) (with a new function a; ;(-)). Hence Lemma 8.2 of [3]
can be applied for them. This fact together with the property Gj/ ;j(A) =

Gj ;' (A) and the result about the behaviour of G;{j) and Ggfvj), imply that the

sequence G;f}],) vaguely converges to a complex measure G, with locally finite

total variation which satisfies relation (6). (A similar argu,ment was applied in
the proof of Proposition 8.1 in [4].)
Lemma 8.1 in [3] (applied for the measures G, ;, 1 < j < d) implies that

uéoj) (dx) = Hl”:1 %ﬁ;ﬁ:” G??j( dz) is a finite measure whose Fourier transform
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can be expressed by means of the parameter a and the function a; ;(z) on the

unit sphere S,_1. This fact together with relation (6) imply that these quanti-

)

ties determine the distribution of the measure G( By refining this argument

one can prove that u§ (dz) =TT, ! (E?LS) )”32(” GO) (dx) is a complex measure
with finite total variation whose Fourier transform is determined by the param-
eter o and the function a; ;/(-) on the unit sphere S,_;. Hence they determine
the distribution of the complex measure G\

3.3’
transform of the complex measures u< )

;.7 should be written down. In Lemma 8.1
of [3] this is done for the corresponding formula. Here I omitted this part of the
proof, because actually this result is not needed in our investigation.

We have to show that (G;?;,), 1 < 4,7/ < d is a matrix valued spectral
measure on R”. (In Section 4 of [4] the matrix valued spectral measures on
R¥ are defined as the positive semidefinite matrix valued even measures on R”
with moderately increasing distribution at infinity.) In Lemma 8.2 of [4] it is

proved that they are positive semidefinite matrix valued even measures on R”,

In a detailed proof the Fourier

since their coordinates G;?J?, are the vague limits of the coordinates Gyj,) of the

matrix valued spectral measures (Ggp), 1<34,7 <das N — co. It follows
from relation (6]) that they have moderately increasing distribution at infinity.
(This property is defined in formula (4.1) in [4].) Proposition 1.1 is proved.

To prove Theorem 1.2A T recall Proposition 8.1 of [4] in the following Propo-
sition 2A. It states that under certain conditions a sequence of sums of k-fold
Wiener—ité integrals converges in distribution to a sum of k-fold Wiener—Ito
integrals. Before formulating this result I recall that in Section 5 of [4], in
the definition of multiple Wiener-It6 integrals I have defined a real Hilbert
space K ji....ix = Kikjr,oin (Gjrjis- - Gjy i) depending on the diagonal ele-
ments G11,...,Gqq of a matrix valued spectral measure (G, ;/), 1 < 4,7 <d,
and a sequence of length k of integers (ji,...,Jx) such that 1 < j, < d for
all 1 < s < k. (In paper [4] T worked with Wiener-It6 integrals of order n,
while here I work with Wiener-Ito integrals of order k. Hence I use here a
slightly different notation.) I shall refer to this Hilbert space in the formula-
tion of our result. This Hilbert space appears in this result, because it contains
those functions f(x1,...,x) for which we defined the k-fold Wiener—Ité in-
tegral [ f(z1,...,2k)Z¢ 5, (dz1) ... Za j, (dxy) with respect to a vector valued
random spectral measure (Zg1,...,Za,q) corresponding to the matrix valued
spectral measure (G, /), 1 < j,j" <d.

We take for all N = 1,2, ... a sequence of matrix valued non-atomic spectral
measures (GE.J}[,)), 1 < 4,5 <d, on the torus [-Anym, Aym)” with a parame-
ter Axn such that Ay — oo as N — co. We also take some functions

_ (N) (N)
T1,...,Tk) € Kkjiooie = Kk, (Gjl,j17 ) ij,jk)

hN

VARTE Jk(

on the torus [—Aym, Aym)¥ for all sequences (ji, ..., Jjx) such that 1 < j; < d,
1<s<k,and N =1,2,.... Besides, we fix for all N = 1,2,... a vector valued
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random spectral measure (Zgv) 1, - - -, Zgw) 4) on the torus [~ Axm, Aym)” cor-

responding to the matrix valued spectral measure (ng’)% 1<j4,7 <d, and we
define with the help of these quantities the sums of k-fold Wiener—It6 integrals

Sy = ) /hﬁw.:jk(%~‘-7$k)ZG<N>,j1(dx1)~~ZG<N),jk(df”k)»
(J15e-k)
1<js<d, for all 1<s<k
(18)
N =1,2,.... We want to find some good conditions under which these random

variables S converge in distribution to a random variable Sy expressed in the
form of a sum of multiple Wiener—Ito6 integrals.
The following result supplies such conditions.

Proposition 2A. Let us consider the sums of k-fold Wiener—Ité integrals Sy
defined in formula (18) with the help of certain vector valued random spectral
measures (Zgvy 1, .., Zgn 4) corresponding to some non-atomic matriz val-

ued spectral measures (G§fp), 1 < 4,4 < d defined on tori [—An,An)" such
that Ay — o0 as N — oo and functions

N (N) (N)
hj17---7jk (xl’ T ’xk) € Ickvjlﬁ"'vjk‘ (Gjl,j1’ T ij;jk)'

Let the coordinates G;ZI,), 1< 74,7 <d, of the matriz valued spectral measures

(Gﬁ»f}[,)), 1<j4,5 <d, converge vaguely to the coordinates Ggoj)/ of a non-atomic
matriz valued spectral measure (G;?},), 1<4,7<d, onR” forall1<j,j' <d
as N — oo, and let (Zgw 1,---, 2w q) be a vector valued random spectral
measure on RY corresponding to the matriz valued spectral measure (Gf}), 1<
J,3" < d. Let us also have some functions h?l 7777 g Joralll < js <d, 1 <

s < k, such that these functions and matriz valued spectral measures satisfy the
following conditions.

(a) The functions hS, _; (21,...,2x) are continuous on R for all 1 < j, <
d, 1 < s <k, and for all T > 0 and indices 1 < j, < d, 1 < s <
k, the functions hﬁ,...,jk (z1,...,2xk) converge uniformly to the function
h? T1,...,2) on the cube [T, T|*" as N — co.

15
(b) For all'e > 0 there is some To =To(e) > 0 such that

/Rk - WY 2 PG (day) .. G (day) < €2 (19)

foralll <j, <d,1<s<k,and N=1,2... if T > Ty.

Then inequality (19) holds also for N =0,

ho

i (@1 k) € Kijy gy = Kijr,ooju (G al

Ji. g1t jxmjk)’
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the sum of random integrals

So = Z /h?hm’jk(l‘l,...,xk)ZG(o)Jl(dCCl)...ZG(o)vjk(d.%'k).

(J15+-7k)
1<js<d, for all 1<s<k

(20)
exists, and the random variables S defined in (18) converge to Sy in distribu-
tion as N — oo.

I shall prove Theorem 1.2A with the help of Proposition 2A and the repre-
sentation of the random variables Sy, N = 1,2, ..., in formulas (13) and (14). I
shall apply Proposition 2A with an appropriate choice of the random variables
Sy, N=1,2,...,in formula (18] and of the random variable Sy in (20). In this
application I define the random variables Sy in (I8) and the random variable
So in (20) by rewriting first the random variables defined in and (14) and
then the random variable defined in (16) and (17) in an appropriate way. I shall
rewrite them in such a special form of formulas (18) and (20) where the summa-
tion is going only for such sequences (ji, ..., jr) whose elements j;, 1 < s < k,
go up in increasing order from 1 to d, i.e. 1 < j; < jo < --- < j < d. Given a
sequence (J1, ..., jr) with this property I define with its help the numbers

ks(j1,...jx) = the number of such elements j,

in the sequence ji,...,ji for which j, =s (21)

for all indices 1 < s < d.

I shall rewrite the sums in (13) and (17) with which I shall work by replacing
the indices of summation ki,...,k; in them by appropriately chosen indices
1 <j; <.+ <jg <d. Ichoose these indices 71, ..., ji in such a way that the
quantities ks = ks(j1,...,7k), 1 < s < d, defined in agree with the original
sequence (k1,...,kq) in (13) or (17). I exploit that there is a natural one to
one correspondence between the sequences ji,...,j; such that 1 < j; <-.- <
jx < d and the sequences ki, ..., kq of integers with the property ks > 0 for
all1 < s<dand ky +---+ kg = k. With the help of this correspondence the
random sums Sy in can be rewritten in the form

_ N
SN = Z /fk1<j1,...,jk>,...,kd(j1,A..,m(xlv Sy Th)

(J15e-dk),
1<51<--<jp<d

ZG(N)J'l ( dml) e ZG(N),jk(dxk) (22)

for all N = 1,2,... with the functions f/ﬁ,...,kd (21,...,2k) defined in and
the functions ks(j1,...,7%), 1 < s < d defined in (21). This means that rela-
tion (22) can be rewritten in the form

Sn = Z /hﬁ,,,.,jk(xla-“7$k)ZG(N)7jl(d$1)...ZG(N),jk(d.Z‘k) (23)

(J1see208);
1<1 < <jp<d
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with

hﬁ ..... jk(xlv"'vmk):fli\lf(jl ..... Tk )5 kd (J1se- s jk)($1,~~,$k), (24)

where the functions ks(j1,...,jk), 1 < s < d, are defined in (21). Similarly, the
random sum Sy in (17) can be rewritten in the form

_ 0
So = Z /fkl(j11-~~7jk) ----- kd(jly---yjk)(xl""’xk)

(J1,-23K)
1<j1 < <jp<d

ZG(O)J'I ( dl‘l) ce ZG(O)’jk(dl‘]f)

with the function f ;. (x1,...,2) defined in (16) or in the following equiv-
alent form

So= Y /h?j (@1, 21) Zao 4, (der) ... Zgo 5, (dex)  (25)
(J15e-208);
1<1 < <jr<d
with
0 0
hjl ----- Jk (@1, 1) = fkl(jl Jk)seeeskd(G15eees jk)(xl’ S k) (26)

..........

I shall apply Proposition 2A for the sequences Sy, defined in (23), (14)
and (24) for N = 1,2,..., and in (25), and (26) for N = 0. I shall
integrate with respect to the coordinates of vector valued spectral measures
(Zgwy 1,3 Zgwv q4)y N =0,1,2,..., corresponding to the matrix valued spec-
tral measures (Gﬁ[,)), 1<4,j <d N=0,1,2,..., defined in formula (5) for
N > 1 and in Proposition 1.1 for N = 0. In the proof of Theorem 1.2A T have
to show that the conditions of Proposition 2A are satisfied with such a choice.

It follows from Proposition 1.1 that the (non-atomic) complex measures Gg}[,)
with finite total variation vaguely converge to the (non-atomic) complex measure

Gg»?j)/ with locally finite total variation as N — oo for all 1 < j, ;5" < d. It is also

clear that hﬁjk(xl, ceyTk) € ’Cle,m’jk(G;i\glw"7G_§'i\2’k) for all 1 < j; <
- <jp<dand N =1,2,... with hﬁ’m’jk(xl,...,xk) defined in (24).

It follows from (15), (24) and (26) that condition (a) of Proposition 2A holds
with the choice of the functions and measures we chose in the proof of Propo-
sition 1.2. We still have to prove relation (19) in condition (b). This will be
done with the help of the following Proposition 2.1. (Actually we shall prove in
Proposition 2.1 a slightly stronger result than we need.)

Proposition 2.1. Let us fir some integer k > 1, and let (G; ), 1 < j,j' < d,
be the matriz valued spectral measure of a vector valued stationary field X (p) =
(X1(p), ..., Xp(d)), p € Z¥, defined on the torus [—m, )", whose correlation
function r; ;(p) = EX;(0)X;/(p), 1 < 4,7’ <d, p € Z¥, satisfies relation (2)
with some 0 < a < % For all N =1,2,..., let us consider the measures G;?),
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1 < j < d, defined in formula () together with the measures u( ) i, defined
for all sets of indices jy,...,jk, 1 < js <d, 1<s<k, on RF" by the formula

N N v
PN (A= /A (e PGSN) (day). . G (day), A€ B,
(27)
with
v i@ty
hny(x1,...,28) = , 28
~ (21 k) L1 N(ei((xgl)+~~+z§f))/N — 1) (28)
where we use the notation x = (z(V, ..., ™)) for a vector x € R”. The measures

(N)

Wiy g, converge weakly to a finite measure u( ) jk on RFv.

Proof of Theorem 1.2A with the help of Proposition 2.1. It is enough to show that
the complex measures G( ,), 1<y4,7<d,N=0,1,2,..., defined in (5) and in
the result of Proposition 1 1 together with the functions hév Linr L < Js, < d, for
all1 <s<kand N=0,1,2,... defined in (14), (-)and(-)foer12

and in (16), (25) and (26) for = 0 satisfy the conditions of Proposition 2A
We have proved the validity of all these conditions expect formula (19

condition (b). But even this condition is simply follows from Proposition 2.1

which implies that the measures ,u( ) . N =1,2,..., are tight for all indices

Ik
N =1,2,.... This fact together Wlth the definition of the measures u( ) _j, and
the identity h’]1 ____ Jk(xl,.. J)k) Ckl(Jl,~~7]k)7~~~ak7d(]17~~;]k)hN(x17"" ) imply

that relation (19) holds. Theorem 1.2A is proved.
It remained to prove Proposition 2.1.

Proof of Proposition 2.1. Most calculations needed in the proof of Proposition
2.1 were actually carried out in the proof of Theorem 8.2 of [3] with some slight
modifications. I shall omit the details of these calculations.

I compute for all N =1,2,... the Fourier transform

M) (b1, th) = /ei((tl,x1>+...+<tk,zk>>u§§> NC

of the measures M( ) _j, defined in (27), and give a good asymptotic formula

for them. More premsely7 I do this only for such coordinates (t1,...,tx) of the
function ap( ) i (t1,...,t) which have the form t; = & with some p; € Z¥, | =

.....

1,... k. But even such a result will be sufficient for us. In the calculation of the

formula expressing go( ) ja(t1s -+ i) Lexploit that the function hy (z1,..., k)
defined in (28) can be written in the form

Nl/
uEBN

1 1
hn(z1,...,28) = — Z exp {ZN(u,x1+-~-+:ck)}.
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Hence

(N) 1 1
SDJ1 (t17"')tk)_ NQU/eXp {ZN((p17x1)++(pkaxk))}

> 5 en{i(ttet ) |

u€EBN vEBN
N
G.gl J)k(dxl) ng ;k ( dxk)
N2V kaL k Z Z 7“31,31 —U'f‘pl)"'rjk,jk(u—v—i—pk)
ueBN vEBN

if t; = B with some p; € Z¥, 1 <1 < k. This identity can be rewritten by taking
the summatlon at the right-hand side of the last formula first for such pairs of
(u,v) for which v — v = y with some fixed value y € Z" and then for the lattice
points y € Z". By working with 2 = ¥ instead of y we get that

‘P;l,?..,'d(tla e atk) :/[ | f(N) i (tl,. .. ,tk,x))\N(dx)
1,17
with

f_](ll\f) k(tlv"'atka‘r)

_ [N NI\ 75 (N + 1) 7 (N (2 + t))
_(1—N )...(1_ ~ ) N*QL(N)I R = AL

where Ay is the measure concentrated in the points of the form x = % with
such points p = (p1,...,p") € Z¥ for which —N < p; < N for all 1 <[ < v, and
An(z) = N7 for such points x.

Let us extend the definition of gogiv)]d (t1,...,tx) to (t1,...,tx) € R* by

defining it as

@j‘? altet) =) (BB e R foral 1< i<k,
()
if B ﬁ < tl(s) < %—i—ﬁ with p; = (pgl),...,pl(u)) ez, 1 <1<k
Let us extend similarly the definition of the function fj(lu)”y]k (t1, ..., tk, ) to

(t1,...,tg, o) € R¥ x [~1,1]” by means of the formula

N
fj(l,) e (tl, NN 7tk,1‘)

B lgVN| lq“ININ 75,5, (N(g+ 1) 755, (N (g + pr))
<1N )(1 ~ > Ny N—aL(N)k’

v 11w U O R S
fort; € RV, 1 <1 <k, and z € [~1,1]", where v <t < K+ oaws

1<s<wv 1<I < k, with p = (0\",...,p\")) € 2", 1 < 1 < k, and
q;)—ﬁgw()< —|—W,1<s<yw1thq—(q(1) MYy ezr.
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It follows from relation that for all parameters t1,...,t; and € > 0
N 0
fj(l,-)u»]'k (tla C) tk)a x) — f](l’),.]k (tla e atk:a x)
holds uniformly with the limit function

0
ISR RIS

Qs s T+t Qs T+t
J1,J1 \ |x+t1] Jksdk \ |z+tr|

= (1—[zW])... (1= [2®))

e 2 1 e R o 78
k
on the set z € [-1,11"\ U{z: |z + 1] > e}
=1
Some additional calculation shows that
N 0 0
PN (b te) = ) (b)) = /[ } £ (.t a) do
—1,1]¥
(29)
as N — oo for all (t1,...,t;) € R¥ and @54??“_7jk(t1,...,tk) is a continuous

function. This calculation was carried out in the proof of Theorem 8.2 in [3] (in
the calculations made after the end of the proof of Lemma 8.4), hence I omit it.

By a classical result of probability theory if the Fourier transforms of a se-
quence of finite measures on R*” converge to a function continuous at the origin,
then the limit function is also the Fourier transform of a finite measure on R*”,
and the sequence of probability measures whose Fourier transforms were taken
converge to this measure. In the proof of Theorem 2.1 we cannot apply this
result, because we have a control on the Fourier transform of ,ugiv) ;. only in
points of the form (t1,...,t) with ¢, = & with p; € 2%, 1 <1 < k. But
the measures uiiv) ;. have the additional property that they are concentrated
in the cube [—~N7, N7)*. Lemma 8.4 of [3] contains such a result that en-
ables us to deduce from relation (29) (together with the continuity of the limit
function @QO)".)jk (t1,...,tx)) and the above mentioned property of the measures

Jt,
,ugiv)jk the convergence of the measures ,ugi\f) ;. to a finite measure u(-o)

e J15--dk”
We have also proved that this finite measure u(?) . has the Fourier transform

J
0O (ty,...,t). Proposition 2.1 is proved.

I prove Theorem 1.2B by showing that if a function H(")(-) satisfies (8) and

(9), and the Gaussian stationary process Z(p) = (Xi1(p),. .., Xa(p)) satisfies (2)
and (3), then

1
Nufka/QL(N)kﬂ

> HO(Xy(p),...,Xa(p)) =0 as N —oo,  (30)
pEBN

where =- denotes convergence in probability. I shall prove that even the second
moments of the normalized sums in(30) tend to zero. The following Lemma 2B
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which agrees with Lemma 1 of [1] (only with a slightly different notation) helps
in the proof of this statement.

Lemma 2B. Let Xq,..., X4 and Yy,...Yy be jointly Gaussian random vari-
ables with expectation zero such that EX;X; = EY;Y; = 655, 1 < 4,7 < d,
and let rj ; = EX;Y;, 1 < j,j° < d. Take a number k > 1 and a function
HM (zq,...,2q) satisfying relations (8) and (9). Assume that

d d
1) = max sup Z [riil | s sup Z I75,51 <1
1Sj§dj/:1 1§j/§dj:l

Then

EHO(Xy,. .., X)) HO(Y1, ..., Yy)| < O*EHD* (X, ..., Xy).

Proof of Theorem 1.2. Tt follows from relation (2) and Lemma 2B with the
choice X; = X;(p), Y; = X;(q), 1 < j < d, that there exists some threshold
index ng > 1 and constant 0 < C' < oo such that

|EHM(X1(p), ... Xa(p) HM (X1(q), -, Xa(9))| < Clp—q|~*DL(lp—q|)*
if |p — ¢q| > ng. On the other hand,

IEHY(X1(p),... Xa(p) HM (X1(q), .., Xa(q))|
< EHVX(X,(0).... Xu(0)) < Oy

for all p, ¢ € Z" with some C} < oo by the Schwarz inequality and relation (9).
Hence

EH(l) (Xl(p)7 o aXd(p)) Z H(l) (XI(Q)a s aXd(Q)

qEBN
< 02(1 _|_Nu+57(k+1)o¢)
for all p € By and € > 0 with an appropriate Cy = Cs(e) > 0, and since
v—ka>0
2

E| Y HY(Xi(p),....Xalp))| =0 as N = oo,

pEBN

1
N2y—ko¢L(N)k

The last relation implies formula (30). Formula (30) together Theorem 1.2A
yield Theorem 1.2B. Theorem 1.2B is proved.

The proof of Theorem 1.3 is very similar to that of Theorems 1.2A and 1.2B,
hence I shall explain it briefly.
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It is enough to prove that for any positive integer K, parameters t1,...,tx,
t, €10,1]Y, 1 < p < K and real constants C1,...,Ck the linear combinations
fo:l CpSn (tp) converge to 25:1 CpSo(tp) in distribution as N — oo, since this
implies that the random vectors (S (t1),...,Sn(tx)) converge in distribution
to the random vector (So(t1),...,S0(tx)) as N — oo. Moreover, similarly to
the proof of Theorem 1.2B we can reduce the proof of the result to the case
when H(zy,...,24) = HO(21,...,24) with a function H®)(z1,..., x4) of the
form given in (4).

In the first step of the proof I write the linear combinations fo:l CpSn (tp),
N =0,1,2,...,in the form of a sum of k-fold Wiener-Itd integrals with respect
to the coordinates of an appropriate vector valued random spectral measure.
We can do this if we can write down the random variables Sy (¢) in the desired
form for all ¢ € [0,1]”. The random variables Sy(t) are given in this form in .
In the case N =1,2,... we can find the right formulation of Sy (¢) similarly to
the method applied in the proof of Theorem 1.2A. We get similarly to the proof
of formulas (13) and (14) that

SN(t> = Z /fﬁ,'..’kd(t,xh...,xk)

= >Jxa,

Kyt ka=F
Kyt

d
H H ZG(N)yj(dxt)

Jj=1 \t=ki+--+k;j_1+1
with
)
v exp {Z%(xy) +oeeF x,(j))} -1

=1 N (exp {z%(xgl) NI ch))} _ 1)

N
Ty kg (B0 TR) = Cy kg

)

where ¢ = (™) ... #¥), the number [t N| (in the definition of the function
SN g (a1, xg)) s the smallest integer which is larger than tON, and
Zg ) ; agrees with the spectral measure that appeared in (13) under the same
notation.

It is not difficult to see that similarly to relations (15) and (16)

lim flf:\f,...,kd (taxh s 73;76) = flgl,.“,k,i(mxh v axk)

for all indices ki,...,kq such that k; > 0,1 <j <d, and k1 + -+ kq = k with
the function

- (1 1) 1
v elt( )(I(l +"'+Il(c)) 1

9

flgl,..‘,kd(tamla ce s T) = Chy kg

NG 1
=1 Z($§)+"'+$i(c))

defined for (x1....,2) € R¥ and this convergence is uniform in all bounded
subsets of RV,
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With the help of the above considerations the proof of Theorem 1.3 can be
reduced, similarly to the proof of Theorem 1.2A, to the following statement. Fix
some number K, real constants Cy, ..., Ck and points 1, ... tx with ¢, € [0,1]",
1 < p < K together with some constants cy, . .. 5, with parameters k; > 0,
1<j<d,and k1 +---+ kg = k as the coeflicients in the sum (4). Let us define
with their help the random sums

K
SN = Z /<ZCpckhm,kdfli\l[,m,kd(tpvxl?'"ﬂxk)>

(k1,...ka), k; >0, 1<5<d, p=1
ki+-+ka=k

d ki+-+k;

11 11 Zgon 4 (dzy) (31)

j=1 \t=ki+-+k;j_1+1

with the above defined functions g,

(]1\{) kd(t71‘17"'azk}) for all N = 1’2""’ and

caey

K
SO = Z / (Z Cpckl ~~~~~ kdflgl,...,kd(tpaxla"'7xk)>

(k1o ka), k>0, 1<5<d,”  \p=1
ki+-+ka=k
d kit-+k;

H H Zgo j(dxy) (32)

J=1 \t=ki+-+kj_1+1

with the previously defined function 921,.4.,&1 (t,z1,...,2z). I claim that the se-
quence of random variables Sy defined in (31) converge in distribution to S
defined in (32) as N — oo.

This statement can be proved similarly to Theorem 1.2A with the help of
Proposition 2A. In this proof we rewrite the random variables Sy, N =1,2,...,
and Sy in a form in which we can apply Proposition 2A. We rewrite them as a
sum of multiple Wiener—It6 integrals indexed by sequences of integers ji, ..., jk
such that 1 < j; < - < ji < d. This can be done similarly to the reformulation
of formulas and (17) in formulas (23), and (25). (26) with the help of
the expressions ks(ji ..., ji) defined in (21). We rewrite (31) as

K
N
SN = > /(Z Cp0k1<j1,...,jk),..i,kdul,...,mhjl,,..,jk(tpv9317-~~~’Ek)>

(J1seesdk), p=1
1<j1 < <gp<d

ZG(N)ﬂjl(dJ?l) .. .ZG(N)’jk(dIk;) (33)
with

N _ ¢N
hj17~--ajk (tp’ LITRER ,Ik) - fk] (j1,4..,jk),.4.,kd(j1,...,jk)(tp7 T1y.-., ’Ik)
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forall N =1,2,..., and (32) as

K
0
So = Z / (Z Cpckl(jl7~--,jk)7~~-7kd(j,~--,jk)hj1,...,jk(tpa-Tlv~~-a$k)>

(J15--0k); p=1
1< << <d

Zgo g, (dar) - Zgo j, (dy) (34)
with

0 _ ¢0
hj17~--ajk (tp’ LITRER ,Ik) - fk] (j1,4..,jk),.4.,kd(j1,...,jk)(tp7 T1y.-., ’Ik)

where the functions ks(j1,...,Jk), 1 < s < d, are defined in (21).
The random integrals in formulas (33) and (34) have kernel functions of the
form

N N
R @) = hg G (1 ) (35)
K
_ N
- Z Cpckl(jl7~~~7jk)7-~~7kd(j17---7jk)hj1 ..... Jk (tpv Liy.-- 7=’Ek)
p=1
for all N =1,2,.... Let us introduce the measures pnj, .. j., N =0,1,2,...,

defined by the formula

(N) _ (V)
T (A) = Byt tK(

N N
:/A|hN,j1,_,.,jK,tth(xl,...7x,c)|2G§.h;1(dx1)...ng,;k(dxk)

A) (36)

for all measurable sets A € B,

We want to show with the help of Proposition 2A that the random variables
Sn, N =1,2,..., defined in (33) converge weakly to the random variable Sy
defined in (34). This implies Theorem 1.3.

To prove this convergence we have to show that the functions hﬁ n =

s dk?
0,1,2,..., defined in (35) and the measures Gg?% 1<j4,j7<d, N=0,1,2,...,
satisfy the conditions of Proposition 2A. The main point is to prove relation (19)
in condition (b) of Proposition 2.1. To prove this we show that the measures

u;iv)jk, N =1,2,..., defined in (36) are tight, i.e. for all € > 0 there exists a

T=T(e,j1,--+Jkst1,-..,tx) such that
uﬁ,_“7jk7t1,m’tk (Rk" \ [-T, T}k”) <e foral N=1,2,....

Because of the Schwarz inequality and the definition of the functions
hﬁ..»,jmtl,.--,tx (1,...,x1) the proof of this tightness property can be reduced
to the justification of the following inequality.

Let us define for all t = (¢1,...,t,) € [0,1]”, and N = 1,2,... the measure
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[N+ O R*” by the formula

2
v exp {z‘%(mﬁ” T +x,(j))} —1
:LLNJ(A) = / 1 (0 )
AL N (exp{zﬁ(xl + -+ xy )} - 1)
N (day)...G™) (day)

Ji,J1 JksJk
for all A € B*”. Then the inequality
pn R\ [T, T)) < e

holds for all N = 1,2,...,if T' > Ty(e,t) with an appropriate threshold index
To(&', t) > 0.

I claim that the measures py; converge weakly to a measure g on RF” as
N — oo. This convergence implies the above inequality. This convergence can
be proved similarly to Proposition 2.1. Namely we can write

)
v exp {ZL lNN[(x(ll) + -+ z,(cl))} -1

-1 N (exp {’L%(mgl) S x}(f))} . 1)

1 1
=N Z exp{iN(u,m1+~--+xk)},

uwEBN (1)

where By (t) was defined in (10), and then we can calculate the Fourier trans-
form of the measure py, in all points of the form u = (uq,...,ur) with some
us = £, ps € 2,1 < s < k, similarly to the corresponding calculation in
Proposition 2.1. Then we can give a good asymptotic on this Fourier transform
with the help of relation (2), and this yields the proof of the above mentioned
convergence. Here again we apply a natural adaptation of the proof in Proposi-
tion 2.1. I omit the details of these calculations.

Thus we have proved that in our model condition (b) of Proposition 2A holds.
The proof of the remaining conditions is much simpler. Similarly to the proof
of Proposition 1.1 we can refer to Proposition 1.1 when we want to check that
the spectral measures G;Y ;+ satisfy the demanded convergence property. Finally,
it is not difficult to check that the functions hﬁ ..j, defined in (35) satisfy
condition A of Proposition 2A. Theorem 1.3 is proved.

Let me finally remark that some simple and natural modification in the proof
of Theorem 1.3 shows that this results also holds if the random variables Sp(t)
in it are defined for all ¢ € [0,00)¥, (in the way as it is explained at the end of
Section 1) and not only for ¢ € [0,1]".
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