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This supplementary article is organized as follows. In Section A, we present proofs of

Theorem 2.1, Theorem 3.1, Theorem 3.2, Theorem 3.3, Lemma A.1, Lemma A.2, Lemma

A.3 and Lemma A.4. In Section B, we provide detailed discussions on our technical con-

ditions and compare them with those imposed in the existing literature. In Section C, we

give more details on the extensions to the generic penalized M-estimators.

A Proofs

A.1 Proof of Theorem 2.1

Before proving Theorem 2.1, we present the following lemmas whose proofs are given in

the supplementary material.

Lemma A.1. Under conditions in Theorem 2.1, we have

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

σM,j0 ≥
√
c̄, max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

‖ωM,j0‖2 ≤ (c̄)−1/2c0, (A.1)

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

E

{
1

σ4
M,j0

(
X0,j0 − ωTM,j0

X0,M
)4

}
≤ c4

0

c̄2

(
1 +

c2
0

c̄

)2

, (A.2)

max
M⊆[1,...,p]
|M|≤κn

E‖X0,M‖2
2 ≤ κnc

2
0, (A.3)
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where c̄ and c0 are defined in Condition (A2) and (A3), respectively. Moreover, we have

with probability tending to 1 that

max
j∈[1,...,p]

|X0,j| ≤
√

3c2
0 max(log p, log n). (A.4)

Lemma A.2. Under conditions in Theorem 2.1, the following events hold with probability

tending to 1,

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖ω̂M,j0 − ωM,j0‖2 ≤ c̄0

(√
κn log p√
n

)
, (A.5)

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

|σ̂M,j0 − σM,j0| ≤ c̄0

(√
κn log p√
n

)
, (A.6)

for some constant c̄0 > 0, where ω̂M,j0 = Σ̂−1
M,MΣ̂M,j0 and σ̂2

M,j0
= Σ̂j0,j0 − Σ̂T

M,j0
ω̂M,j0,

ωM,j0 = ωM,j0 + Σ−1
M,M{Σ̂M,j0 −ΣM,j0 − (Σ̂M,M −ΣM,M)ωM,j0}.

In addition, we have

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖ω̂M,j0 − ωM,j0‖2 = Op

(
κn log p

n

)
. (A.7)

Lemma A.3. Under conditions in Theorem 2.1, the following events hold with probability

tending to 1,

max
j∈[1,...,p]

∣∣∣∣∣∣
n−1∑
t=sn

Xt+1,j√
nσM̂(t)

j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
I(j ∈ M̂(t)

j0
)

∣∣∣∣∣∣ ≤ c̄∗
√

log p, (A.8)

n−1∑
t=sn

∥∥∥∥XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∥∥∥∥2

2

≤ c̄∗nη
2
n, (A.9)

for some constant c̄∗ > 0.

Proof of Theorem 2.1: Under (A1), it follows from the Bonferroni’s inequality that

Pr

(
Mj0 ⊆

n−1⋂
t=sn

M̂(t+1)
j0

)
≥ 1−O

(
∞∑
t=sn

1

tα0

)
→ 1. (A.10)

2



Besides,

Pr
(
Mj0 ⊆ M̂

(−sn)
j0

)
→ 1. (A.11)

Under the events defined in the left-hand-side (LHS) of (A.10) and (A.11), we have

√
nΓ∗n(β̂j0 − β0,j0) =

n−1∑
t=sn

Ẑt+1,j0εt+1√
nσ̂M̂(t)

j0
,j0︸ ︷︷ ︸

I1

−
n−1∑
t=sn

Ẑt+1,j0√
nσ̂M̂(t)

j0
,j0

XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)
︸ ︷︷ ︸

I2

−
sn−1∑
t=0

Ẑt+1,j0√
nσ̂M̂(−sn)

j0
,j0

XT

t+1,M̂(−sn)
j0

(
β̃M̂(−sn)

j0

− β
0,M̂(−sn)

j0

)
︸ ︷︷ ︸

I3

+
sn−1∑
t=0

Ẑt+1,j0εt+1√
nσ̂M̂(−sn)

j0
,j0︸ ︷︷ ︸

I4

.

In the following, we break the proof into four steps. In the first three steps, we show

Ij = op(1), for j = 2, 3, 4, respectively. In the last step, we prove

I1
d→ N(0, σ2

0).

By Assumption (A6) and Slutsky’s theorem, we have

√
nΓ∗n(β̂j0 − β0,j0)

σ̂

d→ N(0, 1).

The assertion therefore follows.

Step 1: Let

I∗2 =
n−1∑
t=sn

1√
nσ̂M̂(t)

j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)
.

|I2 − I∗2 | is upper bounded by

n−1∑
t=sn

1√
nσ̂M̂(t)

j0
,j0

∣∣∣∣∣
(
ω̂M̂(t)

j0
,j0
− ωM̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

∣∣∣∣∣
∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣ .
Under the given conditions, we have κn log p = o(n). Under the events defined in (A.1) and
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(A.6), we have for sufficiently large n,

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

σ̂M,j0 ≥ min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

σM,j0 − o(1) ≥
√
c̄

2
,

and hence

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

1

σ̂M,j0

≤ 2√
c̄
. (A.12)

Under the events defined in Condition (A1) and (A.12), |I2− I∗2 | can be upper bounded by

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

1

σ̂M,j0

n−1∑
t=sn

1√
n

∣∣∣∣∣
(
ω̂M̂(t)

j0
,j0
− ωM̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

∣∣∣∣∣
∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣
≤ 2√

c̄n

n−1∑
t=sn

∣∣∣∣∣
(
ω̂M̂(t)

j0
,j0
− ωM̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

∣∣∣∣∣
∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣ .
By Cauchy-Schwarz inequality, we have with probability tending to 1 that

|I2 − I∗2 | ≤ 2(c̄)−1/2

√
nI

(1)
2 I

(2)
2 , (A.13)

where

I
(1)
2 =

1

n

n−1∑
t=sn

∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣2 ,
I

(2)
2 =

1

n

n−1∑
t=sn

∣∣∣∣∣
(
ω̂M̂(t)

j0
,j0
− ωM̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

∣∣∣∣∣
2

.

It follows from (A.9) that

I
(1)
2 = O(η2

n), (A.14)

with probability tending to 1.

For any a, b ∈ R, we have by Cauchy-Schwarz inequality that (a + b)2 ≤ 2a2 + 2b2. It
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follows that I
(2)
2 ≤ 2I

(3)
2 + 2I

(4)
2 where

I
(3)
2 =

1

n

n−1∑
t=sn

∣∣∣∣∣
(
ω̂M̂(t)

j0
,j0
− ωM̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

∣∣∣∣∣
2

I
(4)
2 =

1

n

n−1∑
t=sn

∣∣∣∣∣
(
ωM̂(t)

j0
,j0
− ωM̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

∣∣∣∣∣
2

.

By Condition (A1), (A.7) and Cauchy-Schwarz inequality, I
(3)
2 can be bounded by

1

n

n−1∑
t=sn

‖ω̂M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0
‖2

2‖Xt+1,M̂(t)
j0

‖2
2 = Op(n

−2κ2
n log2 p)

1

n

n−1∑
t=sn

‖X
t+1,M̂(t)

j0

‖2
2.

In the following, we show

1

n

n−1∑
t=sn

‖X
t+1,M̂(t)

j0

‖2
2 = Op(κn). (A.15)

This further implies

I
(3)
2 = Op

(
κ3
n log2 p

n2

)
= Op

(
κn log p

n

)
, (A.16)

under the condition that κ2
n log p = O(n/ log2 n). To prove (A.15), it suffices to show

1

n

n−1∑
t=sn

E‖X
t+1,M̂(t)

j0

‖2
2 = O(κn). (A.17)

Since Xt+1 and M̂(t)
j0

is independent, we have by Condition (A1) that

1

n

n−1∑
t=sn

E‖X
t+1,M̂(t)

j0

‖2
2 ≤

1

n

n−1∑
t=sn

sup
M≤[1,...,p]
|M|≤κn

E‖Xt+1,M‖2
2.

The RHS is O(κn) by (A.3).

Consider I
(4)
2 . For i = 1, . . . , n and any M⊆ [1, . . . , p], define

ω
(−i)
M,j0

= ωM,j0 +
n− 1

n
Σ−1
M,M{Σ̂

(−i)
M,j0
−ΣM,j0 − (Σ̂

(−i)
M,M −ΣM,M)ωM,j0},
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where

Σ̂
(−i)
M,j0

=
1

n− 1

∑
l 6=i

Xl,MXl,j0 and Σ̂
(−i)
M,j0

=
1

n− 1

∑
l 6=i

Xl,MX
T
l,M.

It follows that

‖ωM,j0 − ω
(−i)
M,j0
‖2 ≤

1

n
Σ−1
M,M{Xl,MXl,j0 −ΣM,j0 − (Xl,MX

T
l,M −ΣM,M)ωM,j0}.

Under the event defined in (A.4), it follows from Condition (A2) and (A.1) that

max
M∈[1,...,p],i∈[1,...,n]
j0 /∈M,|M|≤κn

‖ωM,j0 − ω
(−i)
M,j0
‖2 = O

(
κn log p+ κn log n

n

)
. (A.18)

The condition κ2
n log p = O(n/ log2 n) implies that Op(n

−1κn log p) = op(n
−1/2
√
κn log p).

By (A.7), we have with probability tending to 1 that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖ω̂M,j0 − ωM,j0‖2 ≤
(
κn log p

n

)1/2

.

Combining this together with (A.5), (A.18) and the condition κ2
n log p = O(n/ log2 n) yields

max
M∈[1,...,p],i∈[1,...,n]
j0 /∈M,|M|≤κn

‖ωM,j0 − ω
(−i)
M,j0
‖2 (A.19)

= O

(
κn log p+ κn log n

n
+

√
κn log p√
n

)
= O

(√
κn log p√
n

)
,

with probability tending to 1. Define

I
(5)
2 =

1

n

n−1∑
t=sn

∣∣∣∣∣
(
ω

(−t−1)

M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

∣∣∣∣∣
2

,

I
(6)
2 =

1

n

n−1∑
t=sn

∣∣∣∣∣
(
ωM̂(t)

j0
,j0
− ω(−t−1)

M̂(t)
j0
,j0

)T
X

t+1,M̂(t)
j0

∣∣∣∣∣
2

.

By Cauchy-Schwarz inequality, we can similarly show I
(4)
2 ≤ 2I

(5)
2 + 2I

(6)
2 . Using similar

arguments in bounding I
(3)
2 , we can similarly show that

I
(6)
2 = Op

(
κ3
n(log2 p+ log2 n)

n2

)
, (A.20)

6



by (A.15) and (A.18). Under the events defined in Condition (A1) and (A.19), we have

I
(5)
2 ≤ 1

n

n−1∑
t=sn

∣∣∣∣∣
(
ω

(−t−1)

M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

∣∣∣∣∣
2

I
{
‖ω(−t−1)

M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0
‖2 = O

(√
κn log p√
n

)}
,

where I{·} denote the indicator function. Since Xt+1 is independent of ω
(−t−1)

M̂(t)
j0
,j0

and M̂(t)
j0

,

we have

EI
(5)
2 =

1

n

n−1∑
t=sn

E

∥∥∥∥Σ1/2

M̂(t)
j0
,M̂(t)

j0

(
ω

(−t−1)

M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0

)∥∥∥∥2

2

I
{
‖ω(−t−1)

M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0
‖2 = O

(√
κn log p√
n

)}
.

For any random variable Z, it follows from the definition of the Orlicz norm that

1 + E
Z2

‖Z‖2
ψ2

≤ E exp

(
Z2

‖Z‖2
ψ2

)
≤ 2,

and hence

EZ2 ≤ ‖Z‖2
ψ2
. (A.21)

Note that Σ is positive definite, we have by Condition (A3) that

‖Σ‖2 = sup
a∈Rp
‖a‖2=1

aTΣa = sup
a∈Rp
‖a‖2=1

E|aTX0|2 ≤ sup
a∈Rp
‖a‖2=1

‖aTX0‖2
ψ2
≤ c2

0, (A.22)

It follows from (A.22) that

EI
(5)
2 ≤ 1

n

n−1∑
t=sn

Eλmax(ΣM̂(t)
j0
,M̂(t)

j0

)‖ω(−t−1)

M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0
‖2

2I
{
‖ω−t−1

M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0
‖2 = O

(√
κn log p√
n

)}
= O(n−1κn log p),

with probability tending to 1. This further implies I
(5)
2 = Op(n

−1κn log p). Combining this

together with (A.20) and the condition κ2
n log p = O(n/ log2 n) yields that

I
(4)
2 = Op

(
κn log p

n
+
κ3
n(log2 p+ log2 n)

n2

)
= Op

(
κn log p

n

)
.

This together with (A.13), (A.14) and (A.16) yields that

|I2 − I∗2 | = Op(ηn
√
κn log p).
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It follows from Condition (A4) that |I2 − I∗2 | = op(1).

Let

I∗∗2 =
n−1∑
t=sn

1√
nσM̂(t)

j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)
.

By definition, we have

|I∗2 − I∗∗2 | =
n−1∑
t=sn

|σM̂(t)
j0
,j0
− σ̂M̂(t)

j0
,j0
|

√
nσM̂(t)

j0
,j0
σ̂M̂(t)

j0
,j0

∣∣∣∣(Xt+1,j0 − ωTM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

)
XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣ .
Using similar arguments in bounding I2 − I∗2 , we can show

|I∗2 − I∗∗2 | ≤
2c̄0

c̄

(√
κn log p√
n

) n−1∑
t=sn

∣∣∣∣Xt+1,j0 − ωTM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

∣∣∣∣ ∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣ .
By Cauchy-Schwarz inequality, we have

n−1∑
t=sn

∣∣∣∣Xt+1,j0 − ωTM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

∣∣∣∣ ∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣
≤

(
n−1∑
t=sn

∣∣∣∣Xt+1,j0 − ωTM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

∣∣∣∣2
)1/2(n−1∑

t=sn

∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣2
)1/2

.

By (A.1), (A.21) and Condition (A3), we can show

n−1∑
t=sn

E

∣∣∣∣Xt+1,j0 − ωTM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

∣∣∣∣2 = O(n),

and hence

n−1∑
t=sn

∣∣∣∣Xt+1,j0 − ωTM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

∣∣∣∣2 = Op(n). (A.23)

This together with (A.9) yields

n−1∑
t=sn

∣∣∣∣Xt+1,j0 − ωTM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

∣∣∣∣ ∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣ = Op(
√
nηn).
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It follows that

|I∗2 − I∗∗2 | = Op(ηn
√
κn log p),

which is op(1) under (A4).

Thus, to prove I2 = op(1), it suffices to show I∗∗2 = op(1). Define

I2,j =
n−1∑
t=sn

1√
nσM̂(t)

j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
Xt+1,jI(j ∈ M̂(t)

j0
).

We have I∗∗2 =
∑p

j=1 I2,j(β̃j − β0,j). Therefore,

|I∗∗2 | ≤ max
j∈[1,...,p]

|I2,j|‖β̃ − β0‖1. (A.24)

Let σ(Ft) be the σ-algebra generated by {(X1, Y1), . . . , (Xt, Yt)}. Then, each I2,j forms a

mean zero martingale with respect to σ(Ft). To see this, note that M̂(t)
j0

is fixed given Ft.

If j /∈M(t)
j0

, we have

E

 1

σM̂(t)
j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
Xt+1,jI(j ∈ M̂(t)

j0
)|Ft


= E

 1

σM̂(t)
j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
Xt+1,j|Ft

 I(j ∈ M̂(t)
j0

) = 0.

If j ∈M(t)
j0

, then we have

E

 Xt+1,j

σM̂(t)
j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
|Ft

 =
ΣM̂(t)

j0
,j0
−ΣM̂(t)

j0
,j0

σM̂(t)
j0
,j0

= 0.

By some exponential inequalities for martingales, we show in (A.8) that Pr(maxj |I2,j| ≥

c̄∗
√

log p)→ 0. It follows from Condition (A4) that ‖β̃−β0‖1 ≤ (k0 +1)‖β̃M0−β0,M0‖1 ≤√
|M0|(k0 + 1)‖β̃M0 − β0,M0‖2 ≤

√
|M0|(k0 + 1)ηn, with probability tending to 1. Under

(A1), we have |M0| ≤ κn − 1. It follows that

‖β̃ − β0‖1 = O(
√
κnηn), (A.25)
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with probability tending to 1. Since ηn
√
κn log p = o(1), we have maxj |I2,j|‖β̃ − β0‖1 =

op(1). This together with (A.24) gives I∗∗2 = op(1).

Step 2: Using similar arguments in Step 1, we can show that I3 is asymptotically

equivalent to I∗∗3 , defined as

I∗∗3 =
sn−1∑
t=0

1√
nσM̂(−sn)

j0
,j0

Zt+1,j0X
T

t+1,M̂(−sn)
j0

(
β̃M̂(−sn)

j0

− β
0,M̂(−sn)

j0

)
,

where Zt+1,j0 = Xt+1,j0−ωTM̂(−sn)
j0

,j0
X

t+1,M̂(−sn)
j0

. Hence, it suffices to show I∗∗3 = op(1). Note

that |I∗∗3 | is upper bounded by

|I∗∗3 | ≤ max
j∈[1,...,p]

|I3,j|‖β̃ − β0‖1, (A.26)

where

I3,j =
sn−1∑
t=0

1√
nσM̂(−sn)

j0
,j0

(
Xt+1,j0 − ωTM̂(−sn)

j0
,j0
X

t+1,M̂(−sn)
j0

)
Xt+1,jI(j ∈ M̂(−sn)

j0
).

Given {(Xsn+1, Ysn+1), . . . , (Xn, Yn)}, the set M̂(−sn)
j0

is fixed. For any j ∈ [1, . . . , p], I3,j

corresponds to a sum of mean zero i.i.d random variables. Similar to the proof of Lemma

A.3, we can show

Pr(max
j
|I3,j| ≤ c∗

√
log p)→ 1,

for some constant c∗ > 0 that is independent of M̂(−sn)
j0

. By (A.26) and Condition (A4),

we have |I∗∗3 | → 0 with probability tending to 1. This proves I3 = op(1).

Step 3: Let

I∗4 =
sn−1∑
t=0

1√
nσ̂M̂(−sn)

j0
,j0

(
Xt+1,j0 − ωTM̂(−sn)

j0
,j0
X

t+1,M(−sn)
j0

)
εt+1,

we have

I4 − I∗4 =
sn−1∑
t=0

1√
nσ̂M̂(−sn)

j0
,j0

(
ωT
M̂(−sn)

j0
,j0
X

t+1,M̂(−sn)
j0

− ω̂T
M̂(−sn)

j0
,j0
X

t+1,M̂(−sn)
j0

)
εt+1.

10



We first show I4 − I∗4 = op(1). Since ε1, . . . , εsn are independent of {Xi}ni=1, it follows

from the Chebyshev’s inequality that

Pr (|I4 − I∗4 | > t∗|X1, . . . ,Xn, εsn+1, . . . , εn)

≤ 1

(t∗)2
E{(I4 − I∗4 )2|X1, . . . ,Xn, εsn+1, . . . , εn}

≤
sn−1∑
t=0

σ2
0

(t∗)2nσ̂2

M̂(−sn)
j0

,j0

{(
ωM̂(−sn)

j0
,j0
− ω̂M̂(−sn)

j0
,j0

)T
X

t+1,M̂(−sn)
j0

}2

. (A.27)

By (A.5), (A.12) and (A.15), we can show that

sn−1∑
t=0

σ2
0

nσ̂2

M̂(−sn)
j0

,j0

{(
ωM̂(−sn)

j0
,j0
− ω̂M̂(−sn)

j0
,j0

)T
X

t+1,M̂(−sn)
j0

}2

= Op

(
κ2
n log p

n

)
.

In view of (A.27), this further implies that |I4 − I∗4 | = Op(n
−1/2κn

√
log p). Under the

given conditions, we obtain that I4 − I∗4 = op(1). Similarly, we can show I∗4 − I∗∗4 = op(1),

where

I∗∗4 =
sn−1∑
t=0

1√
nσM̂(−sn)

j0
,j0

(
Xt+1,j0 − ωTM̂(−sn)

j0
,j0
X

t+1,M̂(−sn)
j0

)
εt+1.

Thus, it suffices to show I∗∗4 = op(1). Note that we have

E[(I∗∗4 )2|{(Xsn+1, εsn+1), . . . , (Xn, εn)}] =
snσ

2
0

n
,

and hence E(I∗∗4 )2 ≤ snσ
2
0/n. Since sn = o(n), it follows from Chebyshev’s inequality that

I∗∗4 = op(1).

Step 4: For t = sn, . . . , n− 1, define

At =

{
σ̂M̂(t)

j0
,j0
≤
√
c̄/2

}⋂{∥∥∥∥ω̂M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0

∥∥∥∥
2

≤ c̄0

√
κn log p√
n

}
.

By (A.5), (A.12) and Condition (A1), we have Pr(∩n−1
t=snAt)→ 1. Hence, we have Pr(I1 =

11



I∗1 )→ 1 and Pr(I∗∗1 = I∗∗∗1 )→ 1 where

I∗1 =
n−1∑
t=sn

1√
nσ̂M̂(t)

j0
,j0

(
Xt+1,j0 − ω̂TM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
εt+1I(At),

I∗∗1 =
n−1∑
t=sn

1√
nσ̂M̂(t)

j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
εt+1I(At),

I∗∗∗1 =
n−1∑
t=sn

1√
nσ̂M̂(t)

j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
εt+1.

In the following, we prove I∗1 = I∗∗1 + op(1). This further implies I1 = I∗∗∗1 + op(1). For any

t0 > 0,

Pr (|I∗1 − I∗∗1 | > t0) ≤ 1

nt20
E


n−1∑
t=sn

1

σ̂M̂(t)
j0
,j0

(
ωM̂(t)

j0
,j0
− ω̂M̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

εt+1I(At)


2

=
1

nt20
E

n−1∑
t=sn

 1

σ̂M̂(t)
j0
,j0

(
ωM̂(t)

j0
,j0
− ω̂M̂(t)

j0
,j0

)T
X

t+1,M̂(t)
j0

εt+1I(At)


2

≤ σ2
0

nt20
E

n−1∑
t=sn

‖ωM̂(t)
j0
,j0
− ω̂M̂(t)

j0
,j0
‖2

2

σ̂2

M̂(t)
j0
,j0

I(At)‖Xt+1,M̂(t)
j0

‖2
2


≤ 4c̄2

0σ
2
0

c̄nt20

(√
κn log p√
n

)2

E
n−1∑
t=sn

‖X
t+1,M̂(t)

j0

‖2
2 = O(n−1κ2

n log p) = o(1),

where the second equality is due to (A.17) and the last equality is due to the condition

that κ2
n log p = O(n/ log2 n). This implies I∗1 = I∗∗1 + op(1) and hence I1 = I∗∗∗1 + op(1).

Similarly, we can show I1 is asymptotically equivalent to

I∗∗∗∗1 =
1√
n

n−1∑
t=sn

1

σM̂(t)
j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
εt+1.

Observe that I∗∗∗∗1 is a mean zero martingale with respect to the filtration {σ(Ft)}t. Since

sn = o(n), we have

n−1∑
t=sn

E

 εt+1√
nσM̂(t)

j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
2

|Ft

 =
n− sn
n

σ2
0 → σ2

0.
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Let Zt+1,j0 = Xt+1,j0 − ωTM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

for t ≥ sn. It follows from Condition (A1) and

(A.2) that

E

 1

σ4

M̂(t)
j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)4

|Ft

 ≤ c4
0

c̄2

(
1 +

c2
0

c̄

)2

.

By Hölder’s inequality, we have

E

 1

σ3

M̂(t)
j0
,j0

|Zt+1,j0|3|Ft

 ≤
E

 1

σ4

M̂(t)
j0
,j0

Z4
t+1,j0

|Ft


3/4

≤ c3
0

c̄3/2

(
1 +

c2
0

c̄

)3/2

.

By condition, E|εt+1|3 = O(1). Since ε0 and X0 are independent, we have

E

 1

σ3

M̂(t)
j0
,j0

|Zt+1|3|εt+1|3|Ft

 ≤ E|εt+1|3E

 1

σ3

M̂(t)
j0
,j0

|Zt+1|3|Ft

 ≤ c̄∗∗,

for some constant c̄∗∗ > 0. Therefore, for any δ0 > 0, it follows from Markov’s inequality

that

n−1∑
t=sn

E


∣∣∣∣∣∣ εt+1Zt+1,j0√
nσM̂(t)

j0
,j0

∣∣∣∣∣∣
2

I

∣∣∣∣∣∣ εt+1Zt+1,j0√
nσM̂(t)

j0
,j0

∣∣∣∣∣∣ ≥ δ0

|Ft


≤
n−1∑
t=sn

1

n3/2δ0

E


∣∣∣∣∣∣Zt+1,j0εt+1

σM̂(t)
j0
,j0

∣∣∣∣∣∣
3

|Ft

 ≤ c̄∗∗√
nδ0

→ 0.

This verifies the Lindeberg’s condition for I∗∗∗∗1 . It follows from the martingale central limit

theorem that

I∗∗∗∗1
d→ N(0, σ2

0).

As a result, we have I1
d→ N(0, σ2

0). This completes the proof.
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A.2 Proof of Theorem 3.1

We use a shorthand and write M̂(t)
j0

= M̂(−sn)
j0

for t = 0, . . . , sn − 1. Let

Σ̂∗ =
1

n

n∑
i=1

Xib
′′(XT

i β0)XT
i and Ψ̂(j) =

1

n

n∑
i=1

Xib
′′′(XT

i β0)XT
i Xi,j,

for any j ∈ {1, 2, . . . , p}. For any M⊆ I, define

ωM,j0 = Σ−1
M,MΣM,j0 , σ2

M,j0
= Σj0,j0 − ωTM,j0

ΣM,j0 ,

ω̂M,j0 = Σ̂−1
M,MΣ̂M,j0 , σ̂2

M,j0
= Σ̂j0,j0 − Σ̂T

M,j0
ω̂M,j0 ,

ω̂∗M,j0
= Σ̂∗−1

M,MΣ̂∗M,j0
, σ̂∗2M,j0

= Σ̂∗j0,j0 − Σ̂∗TM,j0
ω̂∗M,j0

,

ω̃M,j0 = ω̂∗M,j0
+

p∑
j=1

Σ̂∗−1
M,M

(
Ψ̂

(j)
M,j0

+ Ψ̂
(j)
M,Mω̂

∗
M,j0

)
(β̃j − β0,j),

Ẑ∗t+1,j0
= Xt+1,j0 − ω̂∗TM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

, Z̃t+1,j0 = Xt+1,j0 − ω̃TM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

,

ξ̂
(j)
M,j0

= Ψ̂
(j)
j0,j0
− ω̂∗TM,j0

(
2Ψ̂

(j)
M,j0

+ Ψ̂
(j)
M,Mω̂

∗
M,j0

)
,

σ̃2
M,j0

= σ̂∗2M,j0
+

p∑
j=1

ξ̂
(j)
M,j0

(β̃j − β0,j).

Here, ω̃M,j0 and σ̃M,j0 correspond to first-order approximations of ω̂M,j0 and σ̂M,j0 around

β0. We introduce the following lemmas before proving Theorem 3.1. The proof of Lemma

A.4 is given in Section A.8.

Lemma A.4. Under conditions in Theorem 3.1, we have

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

σM,j0 ≥
√
c̄, max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

‖ωM,j0‖2 ≤ (c̄)−1/2c0, (A.28)

where c̄ and c0 are defined in Condition (A2*) and (A3*). Besides, the following events
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hold with probability tending to 1,

max
M⊆Ij0
|M|≤κn

‖ω̂M,j0 − ωM,j0‖2 ≤ c̄0

(√
κn log p√
n

+ ηn

)
, (A.29)

max
M⊆Ij0
|M|≤κn

|σ̂M,j0 − σM,j0 | ≤ c̄0

(√
κn log p√
n

+ ηn

)
, (A.30)

max
M⊆Ij0
|M|≤κn

‖ω̂M,j0 − ω̃M,j0‖2 ≤ c̄0η
2
n, max

M⊆Ij0
|M|≤κn

∣∣σ̂2
M,j0
− σ̃2

M,j0

∣∣ ≤ c̄0η
2
n, (A.31)

max
M⊆Ij0
|M|≤κn

∣∣σ̂2
M,j0
− σ̂∗2M,j0

∣∣ ≤ c̄0ηn, (A.32)

for some constant c̄0 > 0. Moreover, we have

n−1∑
t=0

Z̃t+1,j0εt+1√
n

 1

σ̂∗
M̂(t)

j0
,j0

−

∑
j ξ̂

(j)

M̂(t)
j0
,j0

(β̃j − β0,j)

σ̂∗3
M̂(−sn)

j0
,j0

 =
n−1∑
t=0

Ẑ∗t+1,j0
εt+1√

nσ̂∗
M̂(t)

j0
,j0

+ op(1).

Similar to (A.25), we have

‖β̃ − β0‖1 = O(
√
κnηn), (A.33)

with probability tending to 1, under Condition (A5*).

For simplicity, we only consider the case where l = 1. When l > 1, assume we’ve shown

the asymptotic normality of β̂
(l−1)
j0

. Under the given conditions, we can show Γ
∗,(l−2)
n is

lower bounded by
√
c̄/2, with probability tending to 1. This implies β̂

(l−1)
j0

converges to

β0,j0 at a rate of Op(n
−1/2). As a result, the estimator β̂(l−1) = β̃ + ej0,p(β̂

(l−1)
j0

− β̃j0) also

satisfies the conditions in (A5*). The asymptotic normality of β̂
(l)
j0

can be similarly derived.

In the following, we omit the superscript and write β̂
(1)
j0

and Γ
∗,(0)
n as β̂j0 and Γ∗n. Let

εi = Yi − µ(XT
i β0) for i = 0, 1, . . . , n. By definition, we have

√
nΓ∗n(β̂j0 − β̃j0) =

1√
n

n−1∑
t=0

1

σ̂M̂(t)
j0
,j0

Ẑt+1,j0

{
Yt+1 − µ

(
Xt+1β̃0,j0 +XT

t+1,M̂(t)
j0

β̃M̂(t)
j0

)}
.(A.34)

By Condition (A1), we can show the following events occur with probability tending to 1,

Mj0 ⊆ M̂
(t)
j0
, |M̂(t)

j0
| ≤ κn, t = 0, . . . , n− 1. (A.35)
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Besides, similar to (A.6) and (A.12), we can show

max
M⊆Ij0
|M|≤κn

|σ̂∗2M,j0
− σ2

M,j0
| ≤ c̄0

(√
κn log p√
n

)
, (A.36)

for some constant c̄0 > 0, and

min
M⊆Ij0
|M|≤κn

σ̂M,j0 ≥
√
c̄/2 and min

M⊆Ij0
|M|≤κn

σ̂∗M,j0
≥
√
c̄/2, (A.37)

with probability tending to 1.

Under the events defined in (A.35), we have for t = 0, 1, . . . , n− 1,

XT
t+1β0 = Xt+1,j0β0,j0 +XT

t+1,M̂(t)
j0

β
0,M̂(t)

j0

.

Hence, using a second order Taylor expansion, we have

µ(XT
t+1β0) = µ

(
Xt+1,j0β0,j0 +XT

t+1,M̂(t)
j0

β
0,M̂(t)

j0

)
= µ

(
Xt+1,j0 β̃j0 +XT

t+1,M̂(t)
j0

β̃M̂(t)
j0

)
+ b′′

(
Xt+1,j0 β̃j0 +XT

t+1,M̂(t)
j0

β̃M̂(t)
j0

)
×

(
Xt+1,j0(β0,j0 − β̃j0) +XT

t+1,M̂(t)
j0

(β
0,M̂(t)

j0

− β̃M̂(t)
j0

)

)
+

1

2
b′′′
(
XT

t+1,{j0}∪M̂(t)
j0

β̃∗t

)(
XT

t+1,{j0}∪M̂(t)
j0

(β
0,{j0}∪M̂(t)

j0

− β̃{j0}∪M̂(t)
j0

)

)2

,

for some β̃∗t ∈ R1+|M̂(t)
j0
| lying on the line segment joining β

0,{j0}∪M̂(t)
j0

and β̃{j0}∪M̂(t)
j0

. Let

R∗t be the second order Remainder term. Under the events defined in (A.35), we have∣∣∣∣XT

t+1,{j0}∪M̂(t)
j0

β̃∗t

∣∣∣∣ ≤ ∣∣∣∣XT

t+1,{j0}∪M̂(t)
j0

β
0,{j0}∪M̂(t)

j0

∣∣∣∣+

∣∣∣∣XT

t+1,{j0}∪M̂(t)
j0

(β
0,{j0}∪M̂(t)

j0

− β̃∗t )
∣∣∣∣

= |XT
t+1β0|+

∣∣∣∣XT

t+1,{j0}∪M̂(t)
j0

(β
0,{j0}∪M̂(t)

j0

− β̃∗t )
∣∣∣∣ ≤ ω̄ + ω0

∥∥∥∥β0,{j0}∪M̂(t)
j0

− β̃∗t
∥∥∥∥

1

≤ ω̄ + ω0

∥∥∥β0 − β̃
∥∥∥

1
,

where the second inequality is due to Condition (A4*). By Condition (A5*) and (A.33),
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we have with probability tending to 1,

ω0‖β̃ − β0‖1 ≤ ω0η
(1)
n ≤ ω̄.

Since b′′′(·) is continuous, sup|z|≤2ω̄ |b′′′(z)| is upper bounded by some constant c∗ > 0.

Therefore, we have with probability tending to 1 that

max
t=0,...,n−1

∣∣∣∣b′′′(XT

t+1,{j0}∪M̂(t)
j0

β̃∗t

)∣∣∣∣ ≤ c∗. (A.38)

Under the event defined in (A.38), we have

|R∗t | ≤
c∗
2

∣∣∣∣XT

t+1,{j0}∪M̂(t)
j0

(β
0,{j0}∪M̂(t)

j0

− β̃{j0}∪M̂(t)
j0

)

∣∣∣∣2 , (A.39)

for any t. Note that∣∣∣Ẑt+1,j0

∣∣∣ ≤ |Xt+1,j0 |+
∥∥∥∥ω̂M̂(t)

j0

− ωM̂(t)
j0

∥∥∥∥
2

‖X
t+1,M̂(t)

j0

‖2 + |ωT
M̂(t)

j0

X
t+1,M̂(t)

j0

|.

By Condition (A1*) and (A4*), we have almost surely,

|Ẑt+1,j0| ≤ ω0 +
√
κnω0 max

M⊆I
|M|≤κn

‖ω̂M,j0 − ωM,j0‖2 + |ωT
M̂(t)

j0

X
t+1,M̂(t)

j0

|. (A.40)

The second term on the RHS of (A.40) is o(1) with probability tending to 1, by (A.29) and

Condition (A5*). Thus, we have with probability tending to 1 that

|Ẑt+1,j0| ≤ 2ω0 + |ωT
M̂(t)

j0

X
t+1,M̂(t)

j0

|, ∀t. (A.41)
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Under the events defined in (A.35), (A.37), (A.39) and (A.41), we have∣∣∣∣∣∣ 1√
n

n−1∑
t=0

1

σ̂M̂(t)
j0
,j0

Ẑt+1,j0

{
Yt+1 − µ

(
Xt+1β̃0,j0 +XT

t+1,M̂(t)
j0

β̃M̂(t)
j0

)}

− 1√
n

n−1∑
t=0

Ẑt+1,j0εt+1

σ̂M̂(t)
j0
,j0

− 1√
n

n−1∑
t=0

Ẑt+1,j0

σ̂M̂(t)
j0
,j0

b′′
(
XT

t+1,{j0}∪M̂(t)
j0

β̃{j0}∪M̂(t)
j0

)

×
(
Xt+1,j0(β0,j0 − β̃j0) +XT

t+1,M̂(t)
j0

(β
0,M̂(t)

j0

− β̃M̂(t)
j0

)

)∣∣∣∣ ≤ 1√
n

n−1∑
t=0

1

σ̂M̂(t)
j0
,j0

|R∗t ||Ẑt+1,j0|

≤ c∗√
nc̄

n−1∑
t=0

(2ω0 + |ωT
M̂(t)

j0

X
t+1,M̂(t)

j0

|)
∣∣∣∣XT

t+1,{j0}∪M̂(t)
j0

(β
0,{j0}∪M̂(t)

j0

− β̃{j0}∪M̂(t)
j0

)

∣∣∣∣2 . (A.42)

Similar to (A.9), we can show

n−1∑
t=0

∣∣∣∣XT

t+1,{j0}∪M̂(t)
j0

(β
0,{j0}∪M̂(t)

j0

− β̃{j0}∪M̂(t)
j0

)

∣∣∣∣2 = O(nη2
n),

n−1∑
t=0

|ωT
M̂(t)

j0

X
t+1,M̂(t)

j0

|
∣∣∣∣XT

t+1,{j0}∪M̂(t)
j0

(β
0,{j0}∪M̂(t)

j0

− β̃{j0}∪M̂(t)
j0

)

∣∣∣∣2 = O(nη2
n),

with probability tending to 1. It follows that

c∗√
nc̄

n−1∑
t=0

(2ω0 + |ωT
M̂(t)

j0

X
t+1,M̂(t)

j0

|)
∣∣∣∣XT

t+1,{j0}∪M̂(t)
j0

(β
0,{j0}∪M̂(t)

j0

− β̃{j0}∪M̂(t)
j0

)

∣∣∣∣2 = op(1),(A.43)

under the condition
√
nη2

n = o(1) in (A5*). Hence, we’ve shown

1√
n

n−1∑
t=0

1

σ̂M̂(t)
j0
,j0

Ẑt+1,j0

{
Yt+1 − µ

(
Xt+1β̃0,j0 +XT

t+1,M̂(t)
j0

β̃M̂(t)
j0

)}

=
1√
n

n−1∑
t=0

Ẑt+1,j0

σ̂M̂(t)
j0
,j0

b′′
(
XT

t+1,{j0}∪M̂(t)
j0

β̃{j0}∪M̂(t)
j0

)
XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)

+
1√
n

n−1∑
t=0

Ẑt+1,j0εt+1

σ̂M̂(t)
j0
,j0

+
√
nΓ∗n(β0,j0 − β̃j0) + op(1).
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In view of (A.34), we have

√
nΓ∗n(β̂j0 − β0,j0) = op(1) +

1√
n

n−1∑
t=0

Ẑt+1,j0εt+1

σ̂M̂(t)
j0
,j0︸ ︷︷ ︸

I1

+
1√
n

n−1∑
t=0

Ẑt+1,j0

σ̂M̂(t)
j0
,j0

b′′
(
XT

t+1,{j0}∪M̂(t)
j0

β̃{j0}∪M̂(t)
j0

)
XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)
︸ ︷︷ ︸

I2

.

In the following, we break the proof into two steps. In the first step, we prove I2 = op(1).

In the second step, we show I1
d→ N(0, φ0). This implies

√
nΓ∗n(β̂j0−β0,j0)

d→ N(0, φ0). By

Condition (A7*), φ̂ is consistent to φ0. It follows from Slutsky’s theorem that

√
nΓ∗n(β̂j0 − β0,j0)

φ̂1/2

d→ N(0, 1).

The proof is hence completed.

Step 1: Under the events defined in (A.35), using a first order Taylor expansion, we

have

b′′
(
XT

t+1,{j0}∪M̂(t)
j0

β̃{j0}∪M̂(t)
j0

)
= b′′(XT

t+1β0)

+ XT

t+1,{j0}∪M̂(t)
j0

(
β̃{j0}∪M̂(t)

j0

− β
0,{j0}∪M̂(t)

j0

)
b′′′
(
XT

t+1,{j0}∪M̂(t)
j0

β̃∗∗t

)
︸ ︷︷ ︸

R∗∗t

,

for some β̃∗∗t ∈ R1+|M̂(t)
j0
| lying on the line segment joining β

0,{j0}∪M̂(t)
j0

and β̃{j0}∪M̂(t)
j0

. Let

I∗2 =
1√
n

n−1∑
t=0

Ẑt+1,j0

σ̂M̂(t)
j0
,j0

b′′
(
XT

t+1β0

)
XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)
,

we have

|I2 − I∗2 | ≤
1√
n

n−1∑
t=0

|Ẑt+1,j0|
σ̂M̂(t)

j0
,j0

|R∗∗t |
∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣
2

.
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Similar to (A.39), (A.42) and (A.43), we can show

|I2 − I∗2 | ≤
c∗√
n

n−1∑
t=0

|Ẑt+1,j0|
σ̂M̂(t)

j0
,j0

∣∣∣∣XT

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣2
2

= o(1),

with probability tending to 1. Thus, to prove I2 = op(1), it suffices to show I∗2 = op(1).

Similar to the proof of Theorem 2.1, we can show under the given conditions that∣∣∣∣∣∣ 1√
n

n−1∑
t=0

Ẑt+1,j0 − Zt+1,j0

σ̂M̂(t)
j0
,j0

b′′
(
XT

t+1β0

)
X

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)∣∣∣∣∣∣ = op(1),

where Zt+1,j0 = Xt+1,j0 − ωTM̂(t)
j0
,j0
X

t+1,M̂(t)
j0

, and

1√
n

n−1∑
t=0

 Zt+1,j0

σ̂M̂(t)
j0
,j0

− Zt+1,j0

σM̂(t)
j0
,j0

 b′′
(
XT

t+1β0

)
X

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)
= op(1).

This implies I∗2 = I∗∗2 + op(1), where

I∗∗2 =
1√
n

n−1∑
t=0

Zt+1,j0

σM̂(t)
j0
,j0

b′′
(
XT

t+1β0

)
X

t+1,M̂(t)
j0

(
β̃M̂(t)

j0

− β
0,M̂(t)

j0

)
.

Note that I∗∗2 can be further bounded from above by maxj |I2,j|‖β̃ − β0‖1 where

I2,j =
1√
n

n−1∑
t=0

Zt+1,j0

σM̂(t)
j0
,j0

b′′
(
XT

t+1β0

)
Xt+1,jI

(
j ∈ M̂(t)

j0

)
.

Similar to Lemma A.3, we can show maxj |I2,j| = Op(
√

log p). This together with (A.33)

and Condition (A5*) implies maxj |I2,j|‖β̃ − β0‖1 = op(1) and hence I∗∗2 = op(1). This

proves I2 = op(1).

Step 2: By Taylor’s theorem, we have for any M⊆ Ij0 ,

1

σ̂M,j0

− 1

σ̂∗M,j0

+
σ̂2
M,j0
− σ̂∗2M,j0

σ̂∗3M,j0

=
(σ̂2
M,j0
− σ̂∗2M,j0

)2

2{ρMσ̂M,j0 + (1− ρM)σ̂∗M,j0
}5
,

for some 0 < ρM < 1. By (A.32) and (A.37), the second-order remainder term satisfies

max
M⊆Ij0 ,|M|≤κn

∣∣∣∣∣ (σ̂2
M,j0
− σ̂∗2M,j0

)2

2{ρMσ̂M,j0 + (1− ρM)σ̂∗M,j0
}5

∣∣∣∣∣ ≤ 16c̄2
0η

2
n

c̄5/2
, (A.44)
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with probability tending to 1.

Besides, it follows from (A.31) and (A.37) that

max
M⊆Ij0
|M|≤κn

∣∣∣∣∣ σ̂2
M,j0
− σ̂∗2M,j0

−
∑

j ξ̂
(j)
M,j0

(β̃j − β0,j)

σ̂∗3M,j0

∣∣∣∣∣ = max
M⊆Ij0
|M|≤κn

∣∣∣∣∣ σ̂2
M,j0
− σ̃2

M,j0

σ̂∗3M,j0

∣∣∣∣∣ ≤ 8c̄0η
2
n

c̄3/2
,

with probability tending to 1. Combining this together with (A.44) yields

Pr

 max
M⊆Ij0
|M|≤κn

∣∣∣∣∣ 1

σ̂M,j0

− 1

σ̂∗M,j0

+

∑
j ξ̂

(j)
M,j0

(β̃j − β0,j)

σ̂∗3M,j0

∣∣∣∣∣ ≤ c̄1η
2
n

→ 1,

for some constant c̄1 > 0. By Condition (A1*), we have

1√
n

∣∣∣∣∣∣∣
n−1∑
t=0

Ẑt+1,j0εt+1

σ̂M̂(t)
j0
,j0

−
n−1∑
t=0

Ẑt+1,j0εt+1

 1

σ̂∗
M̂(t)

j0
,j0

−

∑
j ξ̂

(j)

M̂(t)
j0
,j0

(β̃j − β0,j)

σ̂∗3
M̂(t)

j0
,j0


∣∣∣∣∣∣∣

≤
√
nc̄1η

2
n max

t

1

n

n−1∑
t=0

|εt+1||Ẑt+1,j0 |,

with probability tending to 1. Similar to (A.23), we can show
∑n−1

t=0 |ωTM̂(t)
j0

X
t+1,M̂(t)

j0

|2 =

Op(n). This together with (A.41) and Cauchy-Schwarz inequality yields

n−1∑
t=0

|Ẑt+1,j0|2 ≤ 8nω2
0 + 2

n−1∑
t=0

|ωT
M̂(t)

j0

X
t+1,M̂(t)

j0

|2 = Op(n). (A.45)

In addition, we have
∑n−1

t=0 ε
2
t+1 = Op(n), under (A6*). It follows from Cauchy-Schwarz

inequality that

1

n

n−1∑
t=0

|εt+1||Ẑt+1,j0| ≤

(
1

n

n−1∑
t=0

|Ẑt+1,j0|2
)1/2(

1

n

n−1∑
t=0

ε2
t+1

)1/2

= Op(1),

and hence

1√
n

∣∣∣∣∣∣∣
n−1∑
t=0

Ẑt+1,j0εt+1

σ̂M̂(t)
j0
,j0

−
n−1∑
t=0

Ẑt+1,j0εt+1

 1

σ̂∗
M̂(t)

j0
,j0

−

∑
j ξ̂

(j)

M̂(t)
j0
,j0

(β̃j − β0,j)

σ̂∗3
M̂(t)

j0
,j0


∣∣∣∣∣∣∣ = Op(

√
nη2

n)

= op(1),
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under Condition (A5*).

Using similar arguments in bounding I
(2)
2 in the proof of Theorem 2.1, we can show

1√
n

∣∣∣∣∣∣∣
n−1∑
t=0

(Ẑt+1,j0 − Z̃t+1,j0)εt+1

 1

σ̂∗
M̂(t)

j0
,j0

−

∑
j ξ̂

(j)

M̂(t)
j0
,j0

(β̃j − β0,j)

σ̂∗3
M̂(t)

j0
,j0


∣∣∣∣∣∣∣ = op(1).

It follows that∣∣∣∣∣∣∣
n−1∑
t=0

Ẑt+1,j0εt+1

σ̂M̂(t)
j0
,j0

− Z̃t+1,j0εt+1

 1

σ̂∗
M̂(t)

j0
,j0

−

∑
j ξ̂

(j)

M̂(t)
j0
,j0

(β̃j − β0,j)

σ̂∗3
M̂(t)

j0
,j0



∣∣∣∣∣∣∣ = op(

√
n).

Therefore, we’ve shown I1 = I∗1 + op(1) where

I∗1 =
1√
n

n−1∑
t=0

Z̃t+1,j0εt+1

 1

σ̂∗
M̂(t)

j0
,j0

−

∑
j ξ̂

(j)

M̂(t)
j0
,j0

(β̃j − β0,j)

σ̂∗3
M̂(−sn)

j0
,j0

 .

In Lemma A.4, we further show I∗1 is equivalent to

I∗∗1 ≡
√
n
n−1∑
t=0

Ẑ∗t+1,j0
εt+1

σ̂∗
M̂(t)

j0
,j0

.

Hence, we have I1 = I∗∗1 + op(1). Unlike Z̃t+1,j0 and σ̃M̂(t)
j0
,j0

, Ẑ∗t+1,j0
and σ̂∗

M̂(t)
j0
,j0

didn’t de-

pend on the initial estimator β̃. As a result, Ẑ∗t+1,j0
and σ̂∗

M̂(t)
j0
,j0

are fixed given {X1, . . . ,Xn}

and M̂(t)
j0

. Following the arguments in the proof of Theorem 2.1, we can show

I∗∗1 =
1√
n

n−1∑
t=sn

Zt+1,j0εt+1

σM̂(t)
j0
,j0

+ op(1) and
1√
n

n−1∑
t=sn

Zt+1,j0εt+1

σM̂(t)
j0
,j0

d→ N(0, φ0).

By Slutsky’s theorem, we have I1
d→ N(0, φ0). The proof is hence completed.

A.3 Proof of Theorem 3.2

Recall that I = [1, . . . , p] and Ij0 = I− {j0}. By (19) and Lemma A.5, we have

√
nL(β̂DLj0 , α) = 2zα

2

√
φ0eTj0,pΣ

−1ej0,p + op(1) =
2zα

2

√
φ0

σIj0 ,j0
+ op(1). (A.46)
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It follows from (16) that

√
nL(β̂j0 , α) =

2zα/2
√
φ0

snσM̂(−sn)
j0

,j0
/n+

∑n−1
t=sn

σM̂(t)
j0
,j0
/n

+ op(1). (A.47)

With some calculations, we have

2zα/2
√
φ0

σIj0 ,j0
−

2zα/2
√
φ0

snσM̂(−sn)
j0

,j0
/n+

∑n−1
t=sn

σM̂(t)
j0
,j0
/n

= 2zα/2
√
φ0

sn{σM̂(−sn)
j0

,j0
− σIj0 ,j0}/n+

∑n−1
t=sn
{σM̂(t)

j0
,j0
− σIj0 ,j0}/n

σIj0 ,j0{snσM̂(−sn)
j0

,j0
/n+

∑n−1
t=sn

σM̂(t)
j0
,j0
/n}

. (A.48)

For any M⊆ Ij0 , we have

σ2
M,j0

= E|X0,j0 − ωTM,j0
X0,M|2b′′(XT

0 β0) = arg min
a∈R|M|

E|X0,j0 − aTX0,M|2b′′(XT
0 β0)

≥ arg min
a∈Rp−1

E|X0,j0 − aTX0,Ij0 |
2b′′(XT

0 β0) = σ2
Ij0 ,j0

.

This shows σM,j0 ≥ σIj0 ,j0 for any M⊆ Ij0 . Hence, the numerator of the RHS of (A.48) is

nonnegative.

On the other hand, by Condition (A4*), we have |XT
0 β0| ≤ ω̄ and hence b′′(XT

0 β0) ≤ k̄.

Therefore,

σ2
M,j0

= arg min
a∈R|M|

E|X0,j0 − aTX0,M|2b′′(XT
0 β0) ≤ k̄E|X2

0,j0
| ≤ k̄‖X0,j0‖2

ψ2
= k̄c2

0, (A.49)

where the last inequality is due to Condition (A3*). This implies

2zα/2
√
φ0

σIj0 ,j0
−

2zα/2
√
φ0

snσM̂(−sn)
j0

,j0
/n+

∑n−1
t=sn

σM̂(t)
j0
,j0
/n

(A.50)

≥
2zα/2

√
φ0

k̄c2
0

(
sn{σM̂(−sn)

j0
,j0
− σIj0 ,j0}/n+

n−1∑
t=sn

{σM̂(t)
j0
,j0
− σIj0 ,j0}/n

)
.

Besides, it follows from (A.49) that

σM,j0 − σIj0 ,j0 =
σ2
M,j0
− σ2

Ij0 ,j0

σM,j0 + σIj0 ,j0
≥
σ2
M,j0
− σ2

Ij0 ,j0

2
√
k̄c0

,
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for any M⊆ Ij0 . This together with (A.50) gives

2zα/2
√
φ0

σIj0 ,j0
−

2zα/2
√
φ0

snσM̂(−sn)
j0

,j0
/n+

∑n−1
t=sn

σM̂(t)
j0
,j0
/n

(A.51)

≥
zα/2
√
φ0

k̄3/2c3
0

(
sn{σ2

M̂(−sn)
j0

,j0
− σ2

Ij0 ,j0
}/n+

n−1∑
t=sn

{σ2

M̂(t)
j0
,j0
− σ2

Ij0 ,j0
}/n

)
.

For any M⊆ Ij0 , define

ΩM,j0 =
(
ΣIj0∩Mc,Ij0∩Mc −ΣIj0∩Mc,MΣ−1

M,MΣM,Ij0∩Mc

)−1
.

It follows from Lemma A.5 that(
ΣM,M ΣM,Ij0∩Mc

ΣIj0∩Mc,M ΣIj0∩Mc,Ij0∩Mc

)−1

−
(

Σ−1
M,M O
O O

)
=

(
Σ−1
M,MΣM,Ij0∩McΩM,j0ΣIj0∩Mc,MΣ−1

M,M −Σ−1
M,MΣM,Ij0∩McΩM,j0

−ΩM,j0ΣIj0∩Mc,MΣ−1
M,M ΩM,j0

)
.

Therefore,

ΣT
Ij0 ,j0

Σ−1
Ij0 ,Ij0

ΣIj0 ,j0 −ΣT
M,j0

Σ−1
M,MΣM,j0 = (Σj0,M,Σj0,Ij0∩Mc)

×
(

Σ−1
M,MΣM,Ij0∩McΩM,j0ΣIj0∩Mc,MΣ−1

M,M −Σ−1
M,MΣM,Ij0∩McΩM,j0

−ΩM,j0ΣIj0∩Mc,MΣ−1
M,M ΩM,j0

)(
ΣM,j0

ΣIj0∩Mc,j0

)
= (Σj0,Ij0∩Mc − ωTM,j0

ΣM,Ij0∩Mc)ΩM,j0(Σj0,Ij0∩Mc − ωTM,j0
ΣM,Ij0∩Mc)T

≥ λmin(ΩM,j0)‖Σj0,Ij0∩Mc − ωTM,j0
ΣM,Ij0∩Mc‖2

2 = λmin(ΩM,j0)‖ξM,j0‖2
2.

By definition, we have

λmin(ΩM,j0) ≥ λmin

{(
ΣIj0∩Mc,Ij0∩Mc

)−1
}

=
{
λmax

(
ΣIj0∩Mc,Ij0∩Mc

)}−1 ≥ {λmax(Σ)}−1 ≥ 1

c2
0

,

where the last inequality follows from (A.22). It follows that

ΣT
Ij0 ,j0

Σ−1
Ij0 ,Ij0

ΣIj0 ,j0 −ΣT
M,j0

Σ−1
M,MΣM,j0 ≥

1

c2
0

‖ξM,j0‖2
2.

Note that we have

σ2
M,j0
− σ2

Ij0 ,j0
= Σj0,j0 −Σc

M,j0
Σ−1
M,MΣM,j0 − (Σj0,j0 −Σc

Ij0 ,j0
Σ−1

Ij0 ,Ij0
ΣIj0 ,j0).

24



This further implies

σ2
M,j0
− σ2

Ij0 ,j0
≥ 1

c2
0

‖ξM,j0‖2
2,

for any M⊆ Ij0 . By (A.51), we have

2zα/2
√
φ0

σIj0 ,j0
−

2zα/2
√
φ0

snσM̂(−sn)
j0

,j0
/n+

∑n−1
t=sn

σM̂(t)
j0
,j0
/n
≥
√
φ0zα/2

k̄3/2c5
0

(
sn
n
‖ξM̂(−sn)

j0
,j0
‖2

2 +
1

n

n−1∑
t=sn

‖ξM̂(t)
j0
,j0
‖2

2

)
.

In view of (A.46) and (A.47), we’ve shown

√
nL(β̂DLj0 , α) ≥

√
nL(β̂j0 , α) +

√
φ0zα/2

k̄3/2c5
0

(
sn
n
‖ξM̂(−sn)

j0
,j0
‖2

2 +
1

n

n−1∑
t=sn

‖ξM̂(t)
j0
,j0
‖2

2

)
+ op(1).

The proof is completed by noting that
√
nL(β̂DLj0 , α) =

√
nL(β̂DSj0 , α) + op(1).

A.4 Proof of Theorem 3.3

Under the given conditions, using similar arguments in (A.10), we can show the following

event occurs with probability tending to 1,

M̂(−sn)
j0

= M̂(sn)
j0

= · · · = M̂(n)
j0

=Mj0 .

Under these events, we have

2zα/2
√
φ0

snσM̂(−sn)
j0

,j0
/n+

∑n−1
t=sn

σM̂(t)
j0
,j0
/n

=
2zα/2

√
φ0

σMj0
,j0

. (A.52)

By (16) and (23), for any sufficiently small ε0 > 0, the following events occur with proba-

bility tending to 1,

lim sup
n

∣∣∣∣∣∣√nL(β̂
(l)
j0
, α)−

2zα/2
√
φ0

snσM̂(−sn)
j0

,j0
/n+

∑n−1
t=sn

σM̂(t)
j0
,j0
/n

∣∣∣∣∣∣ ≤ ε0

2
, (A.53)

lim sup
n

∣∣∣∣∣√nL(β̂oraclej0
, α)−

2zα/2
√
φ0

σMj0
,j0

∣∣∣∣∣ ≤ ε0

2
. (A.54)
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Conditional on the events defined in (A.52)-(A.54), we have

lim sup
n

∣∣∣√nL(β̂
(l)
j0
, α)−

√
nL(β̂oraclej0

, α)
∣∣∣ ≤ ε0.

The proof is hence completed.

A.5 Proof of Lemma A.1

We first prove (A.1). Condition (A2) states that

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

inf
a∈R|M|+1

‖a‖2≥1

aTΣj0∪M,j0∪Ma ≥ c̄. (A.55)

Note that

σ2
M,j0

= Σj0,j0 −Σj0,MΣ−1
M,MΣM,j0 = (1,−ωM,j0)

(
Σj0,j0 Σj0,M
ΣM,j0 ΣM,M

)(
1

−ωTM,j0

)
≥ inf

a∈R|M|+1

‖a‖2≥1

aTΣj0∪M,j0∪Ma.

By (A.55), this implies

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

σ2
M,j0
≥ c̄, (A.56)

and hence

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

σM,j0 ≥
√
c̄.

It follows from (A.21) and Assumption (A3) implies that

Σj0,j0 = EX2
0,j0
≤ ‖X0,j0‖2

ψ2
≤ c2

0.

In view of (A.56), this further implies that

Σj0,MΣ−1
M,MΣM,j0 = Σj0,j0 − σ2

M,j0
≤ c2

0.
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Note that Σj0,MΣ−1
M,MΣM,j0 = ωTM,j0

ΣM,MωM,j0 . Hence, we have

‖ωM,j0‖2
2 ≤

c2
0

λmin(ΣM,M)
≤ c2

0

c̄
, (A.57)

where the last inequality is due to Condition (A2). Therefore, (A.1) is proven.

Similar to (A.21), we can show for any random variable Z,

EZ4 ≤ 2‖Z‖4
ψ2
. (A.58)

It follows from Condition (A3) that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

E|X0,j0 − ωTM,j0
X0,M|4 ≤ 2 max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

‖X0,j0 − ωTM,j0
X0,M‖4

ψ2
(A.59)

≤ 2c4
0 max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖(1,ωTM,j0
)T‖4

2 ≤ 2c4
0(1 + c̄−1c2

0)2.

Moreover, by (A.1),

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

1

σM,j0

≤ 1√
c̄
.

Thus, we have

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

1

σ4
M,j0

E|X0,j0 − ωTM,j0
X0,M|4 ≤

2c4
0

c̄2

(
1 +

c2
0

c̄

)2

.

For any random variable Z with ‖Z‖ψ2 ≤ ω, it follows from the definition of the Orlicz

norm that ‖Z‖ψ1 ≤ ω2. Under Condition (A3), this implies

max
j
‖X2

0,j‖ψ1 ≤ max
j

(‖X0,j‖ψ2)
2 ≤ c2

0. (A.60)

For any random variable Z, we have E|Z| ≤ ‖Z‖ψ1 . This together with (A.60) yields that

max
M⊆[1,...,p]
|M|≤κn

E‖X0,M‖2
2 = max

M⊆[1,...,p]
|M|≤κn

∑
j∈M

EX2
0,j ≤ κn max

j
EX2

0,j ≤ κn max
j
‖X2

0,j‖ψ1 ≤ κnc
2
0.(A.61)
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Finally, notice that

Pr

(
|Xi,j| >

√
3c2

0 max(log p, log n)

)
≤ exp{−3 max(log p, log n)}E exp(|Xi,j|2/c2

0)

≤ 2 exp{−3 max(log p, log n)} ≤ 2 min(p−3, n−3),

where the first inequality follows from Markov’s inequality and the second inequality follows

from the definition of the Orlicz norm. Now it follows from Bonferroni’s inequality that

Pr

(
max
i,j
|Xi,j| >

√
3c2

0 max(log p, log n)

)
≤ 2pnmin(p−3, n−3) = 2 min(np−2, pn−2)→ 0.

The proof is hence completed.

A.6 Proof of Lemma A.2

We first prove (A.5). Note that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖ω̂M,j0 − ωM,j0‖2 = max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖Σ̂−1
M,MΣ̂M,j0 −Σ−1

M,MΣM,j0‖2

≤ max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖Σ̂−1
M,M(Σ̂M,j0 −ΣM,j0)‖2

︸ ︷︷ ︸
η1

+ max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖(Σ̂−1
M,M −Σ−1

M,M)ΣM,j0‖2

︸ ︷︷ ︸
η2

.

Hence, it suffices to show that with probability tending to 1,

η1 = O

(√
κn log p√
n

)
and η2 = O

(√
κn log p√
n

)
.

Upper bound for η1: Since

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖Σ̂−1
M,M(Σ̂M,j0 −ΣM,j0)‖2

≤ max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖Σ̂−1
M,M‖2 max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

‖(Σ̂M,j0 −ΣM,j0)‖2,

it suffices to show with probability tending to 1 that,

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖Σ̂−1
M,M‖2 = O(1), (A.62)
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and

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖(Σ̂M,j0 −ΣM,j0)‖2 = O

(√
κn log p√
n

)
. (A.63)

Note that Σ̂−1
M,M is symmetric. To prove (A.62), it is equivalent to show that the

eigenvalues of Σ̂−1
M,M are uniformly bounded with probability tending to 1. Hence, it

suffices to prove

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

λmin

(
Σ̂M,M

)
>
c̄

2
, (A.64)

with probability tending to 1.

Observe that

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

λmin

(
Σ̂M,M

)
= inf

M⊆[1,...,p]
j0 /∈M,|M|≤κn

inf
a∈R|M|

aT Σ̂M,Ma

≥ min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

min
a∈R|M|

aTΣM,Ma− max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

max
a∈R|M|

∣∣∣aT (ΣM,M − Σ̂M,M

)
a
∣∣∣ .

By Condition (A2), the first term on the second line is greater than or equal to c̄. Since

ΣM,M − Σ̂M,M is symmetric, the second term can be bounded by

sup
a∈Rp

‖a‖2=1,‖a‖0≤κn

|aT (Σ− Σ̂)a|. (A.65)

Define the stochastic process

X(a) = aT (Σ̂−Σ)a.

For any a1,a2 ∈ Rp with ‖a1‖2, ‖a2‖2 ≤ 1, we have

|X(a1)− X(a2)| ≤ |(a1 − a2)T (Σ̂−Σ)(a1 + a2)|,

since aT2 (Σ̂−Σ)a1 = aT1 (Σ̂−Σ)a2, by the symmetricity of the matrix Σ̂−Σ. Recall that

Σ̂−Σ =
∑n

i=1(XiX
T
i −EX0X

T
0 )/n. It follows from Condition (A3) and Cauchy-Schwarz
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inequality that

‖(a1 − a2)TX0X
T
0 (a1 + a2)‖ψ1 ≤

√
2‖a1 − a2‖2 sup

a3,a4∈Rp
‖a3‖2,‖a4‖2≤1

‖aT3X0X
T
0 a4‖ψ1

≤
√

2‖a1 − a2‖2 sup
a3,a4∈Rp

‖a3‖2,‖a4‖2≤1

‖(aT3X0)2 + (aT4X0)2‖ψ1

2

≤
√

2‖a1 − a2‖2 sup
a3,a4∈Rp

‖a3‖2,‖a4‖2≤1

‖(aT3X0)2‖ψ1 + ‖(aT4X0)2‖ψ1

2

≤
√

2‖a1 − a2‖2 sup
a3,a4∈Rp

‖a3‖2,‖a4‖2≤1

‖aT3X0‖2
ψ2

+ ‖aT4X0‖2
ψ2

2
≤
√

2c2
0‖a1 − a2‖2. (A.66)

By Jensen’s inequality, we have

‖(a1 − a2)T (X0X
T
0 − EX0X

T
0 )(a1 + a2)‖ψ1 ≤ 2‖(a1 − a2)TX0X

T
0 (a1 + a2)‖ψ1

≤ 2
√

2c2
0‖a1 − a2‖2.

It follows from Bernstein’s inequality (Theorem 3.1, Klartag and Mendelson, 2005) that

Pr(|X(a1)− X(a2)| > t) ≤ 2 exp

{
−O(1) min

(
nt2

‖a1 − a2‖2
2

,
nt

‖a1 − a2‖2

)}
,

for some positive constant O(1) that is independent of a1 and a2. Let S = {a ∈ Rp :

‖a‖2 ≤ 1, ‖a‖0 ≤ κn}. It follows from Theorem 1.2.7 of Talagrand (2005) that

E sup
a1,a2∈S

|X(a1)− X(a2)| = O{γ2(S, n−1/2‖ · ‖2) + γ1(S, n−1‖ · ‖2)},

where the definitions of the γp-functionals are given in Definition 1.2.5 of Talagrand (2005).

Since X(0p) = 0, we have

E sup
a∈S
|X(a)| = O{γ2(S, n−1/2‖ · ‖2) + γ1(S, n−1‖ · ‖2)}. (A.67)

By Lemma 2.3 of Mendelson et al. (2008), for any 0 ≤ ε ≤ 1/2, there exists an ε-cover of

S with cardinality at most (5/2ε)κn
(
p
κn

)
. Using similar arguments in proving Lemma G.8
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of Shi et al. (2018), we can show that

γ2(S, n−1/2‖ · ‖2) ≤ n−1/2γ2(S, ‖ · ‖2) = O(n−1/2
√
κn log p),

γ1(S, n−1‖ · ‖2) ≤ n−1γ1(S, ‖ · ‖2) = O(n−1κn log p).

Under the given conditions, it follows from (A.67) that E supa∈S |X(a)| = O(n−1/2
√
κn log p).

By Markov’s inequality, we obtain supa∈S |X(a)| = Op(n
−1/2
√
κn log p) = op(1) and hence

(A.65) is op(1). Under Condition (A2), we have

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

min
a∈R|M|

aTΣM,Ma ≥ c̄.

Assertion (A.62) thus follows.

Recall that Σ̂j1,j2 − Σj1,j2 =
∑

i(Xi,j1Xi,j2 − EX0,j1X0,j2)/n. Combining (A.60) with

Cauchy-Schwarz inequality, we have

‖X0,j1X0,j2‖ψ1 ≤
‖X2

0,j1
+X2

0,j2
‖ψ1

2
≤
‖X2

0,j1
‖ψ1

2
+
‖X2

0,j2
‖ψ1

2
≤ c2

0, (A.68)

for all j1, j2 ∈ [1, . . . , p]. By Jensen’s inequality, we have

E exp

(
E|X0,j1X0,j2|

ω2
0

)
≤ E exp

(
|X0,j1X0,j2|

ω2
0

)
≤ 2.

This implies ‖EX0,j0X0,j2‖ψ1 ≤ c2
0, ∀j1, j2. Combining this together with (A.68) gives

‖X0,j1X0,j2 − EX0,j0X0,j2‖ψ1 ≤ ‖X0,j1X0,j2‖ψ1 + ‖EX0,j1X0,j2‖ψ1 ≤ 2c2
0.

Therefore, it follows from Bernstein’s inequality that

max
1≤j1,j2≤p

Pr

(∣∣∣∣∣∑
i

(Xi,j1Xi,j2 −Σj1,j2)

∣∣∣∣∣ ≥ t

)
≤ 2 exp

(
−O(1) min

(
t2

4nc2
0

,
t

2c0

))
, (A.69)

for any t > 0, where O(1) denotes some positive constant.

Take t0 = 3
√
n log pc0/

√
c1. Since log p = o(n), we have for sufficiently large n,

t20
4nc2

0

=
9 log p

4c1

� 3
√
n log p

2
√
c1

=
t0

2c0

.
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It follows from (A.69) that

max
j1,j2

Pr

(∣∣∣∣∣∑
i

(Xi,j1Xi,j2 −Σj1,j2)

∣∣∣∣∣ ≥ t0

)
≤ 2 exp

(
− c1t

2
0

4nc2
0

)
≤ 2 exp

(
−9 log p

4

)
.

By Bonferroni’s inequality, we have

Pr

(
max

j1,j2∈[1,...,p]

∣∣∣∣∣∑
i

(Xi,j1Xi,j2 −Σj1,j2)

∣∣∣∣∣ ≥ t0

)
(A.70)

≤
∑

j1,j2∈[1,...,p]

Pr

(∣∣∣∣∣∑
i

(Xi,j1Xi,j2 −Σj1,j2)

∣∣∣∣∣ ≥ t0

)

≤ p22 exp

(
−9 log p

4

)
= 2 exp

(
−9 log p

4
+ 2 log p

)
= 2 exp

(
− log p

4

)
→ 0.

Under the event defined in (A.70), we have

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖(Σ̂M,j0 −ΣM,j0)‖2 ≤
√
κn max

j1,j2∈[1,...,p]

∣∣∣Σ̂j1,j2 −Σj1,j2

∣∣∣ ≤ √κnt0
n

.

This proves (A.63).

Upper bound for η2: Observe that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖(Σ̂−1
M,M −Σ−1

M,M)ΣM,j0‖2

= max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖Σ̂−1
M,M(Σ̂M,M −ΣM,M)Σ−1

M,MΣM,j0‖2

≤ max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖Σ̂−1
M,M‖2 max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

‖(Σ̂M,M −ΣM,M)ωM,j0‖2.

By (A.62), it suffices to show

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖(Σ̂M,M −ΣM,M)ωM,j0‖2 = O

(√
κn log p√
n

)
, (A.71)

with probability tending to 1.
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LHS of (A.71) can be upper bounded by

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

sup
a∈R|M|
‖a‖2=1

|aT (Σ̂M,M −ΣM,M)ωM,j0|.

For any subset M such that j0 /∈M, |M| ≤ κn, define the stochastic process

TM(a) =
1

n

n∑
i=1

gM(Xi,a) =
1

n

n∑
i=1

aT
(
Xi,MX

T
i,M −ΣM,M

)
ωM,j0 .

Using similar arguments in bounding (A.65), we can show

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

E sup
a∈R|M|
‖a‖2=1

|TM(a)| = O(n−1/2√κn). (A.72)

The envelope function of |g| is bounded by

GM(Xi)
∆
= ‖Xi,M‖2|XT

i,MωM,j0|2 + ‖ΣM,M‖2‖ωM,j0‖.

Combing (A.22) together with (A.1), we have

GM(Xi) ≤ ‖Xi,M‖2|XT
i,MωM,j0|2 + c3

0/
√
c̄.

The ‖ · ‖ψ1 Orlicz norm of G can be upper bounded by

‖GM(Xi)‖ψ1 ≤ ‖c3
0/
√
c̄‖ψ1 + ‖‖Xi,M‖2|XT

i,MωM,j0|‖ψ1 (A.73)

≤ c3
0/
√
c̄+ ‖‖Xi,M‖2|XT

i,MωM,j0|‖ψ1 .

Notice that

‖‖Xi,M‖2|XT
i,MωM,j0 |2‖ψ1 ≤

∥∥∥∥∥‖Xi,M‖2
2

2
√
κn

+

√
κn|XT

i,MωM,j0|2

2

∥∥∥∥∥
ψ1

≤ ‖‖Xi,M‖2
2‖ψ1

2
√
κn

+

√
κn‖(XT

i,MωM,j0)
2‖ψ1

2

≤
∑

j∈M ‖X2
i,j‖ψ1

2
√
κn

+

√
κn‖XT

i,MωM,j0‖2
ψ2

2
= O(

√
κn),

where the first inequality follows from Cauchy-Schwarz inequality, the equality follows from
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(A.60), (A.1) and Condition (A3). This together with (A.73) yields that

max
i∈[1,...,n]

‖GM(Xi)‖ψ1 = O(
√
κn).

Hence, it follows from Lemma 2.2.2 in van der Vaart and Wellner (1996) that∥∥∥∥ max
i∈[1,...,n]

|GM(Xi)|
∥∥∥∥
ψ1

≤ K1 log(1 + n) max
i∈[1,...,n]

‖GM(Xi)‖ψ1 = O(
√
κn log n), (A.74)

for some constant K1 that is independent of M.

Moreover, it follows from Cauchy-Schwarz inequality that

σ2
∗ ≡ max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

sup
a∈R|M|
‖a‖2=1

EgM(X0,a)2

≤ max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

sup
a∈R|M|
‖a‖2=1

E|aT (X0,MX
T
0,M −ΣM,M)ωM,j0|2

≤ max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

sup
a∈R|M|
‖a‖2=1

E|aTX0,MX
T
0,MωM,j0|2

≤ max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

sup
a∈R|M|
‖a‖2=1

√
E|aTX0,M|4 max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

√
E|ωTM,j0

X0,M|4.

Using similar arguments in proving (A.59), we can show

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

sup
a∈R|M|
‖a‖2=1

√
E|aTX0,M|4 max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

√
E|ωTM,j0

X0,M|4 = O(1),

and hence σ2
∗ = O(1).

Therefore, it follows from Theorem 4 in Adamczak (2008) that there exists some con-

stant K2, K3 > 0 such that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

Pr

 sup
a∈R|M|
‖a‖2=1

|TM(a)| − 3

2
E sup

a∈R|M|
‖a‖2=1

|TM(a)| ≥ t

n


≤ exp

(
− t2

3nσ2
∗

)
+ 3 exp

(
− t

K2
√
κn log n

)
≤ exp

(
− t2

3K3n

)
+ 3 exp

(
− t

K2
√
κn log n

)
, ∀t > 0.
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Define

t0 = max

(
2
√
K3nκn log p,

4

3
K2κ

3/2
n log p log n

)
,

we have

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

Pr

 sup
a∈R|M|
‖a‖2=1

|TM(a)| − 3

2
E sup

a∈R|M|
‖a‖2=1

|TM(a)| ≥ t0
n


≤ exp

(
−4K3nκn log p

3nK3

)
+ 3 exp

(
−4K2κ

2
n log p log(n+ 1)

3K2κn log(1 + n)

)
≤ 4 exp

(
−4

3
κn log p

)
.

The number of subset M with less than or equal to κn elements is upper bounded by

Cκn
p ≤ pκn . Hence, it follows from Bonferroni’s inequality that

Pr

 max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

sup
a∈R|M|
‖a‖2=1

|TM(a)| − 3

2
E sup

a∈R|M|
‖a‖2=1

|TM(a)| ≥ t0
n


≤ pκn max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

Pr

 sup
a∈R|M|
‖a‖2=1

|TM(a)| − 3

2
E sup

a∈R|M|
‖a‖2=1

|TM(a)| ≥ t0
n


≤ 4pκn exp

(
−4

3
κn log p

)
= 4 exp

(
−4

3
κn log p+ κn log p

)
= 4 exp

(
−1

3
κn log p

)
→ 0.

This together with (A.72) implies that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

sup
a∈R|M|
‖a‖2=1

|TM(a)| ≤ O(1)n−1/2√κn +
t0
n
, (A.75)

with probability tending to 1, where O(1) denotes some positive constant.

Under the given conditions, we have

4

3
K2κ

3/2
n log p log n = O(

√
nκn log p),

and hence t0 = O(
√
nκn log p). Under the event defined in (A.75), we have for sufficiently
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large n,

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

sup
a∈R|M|
‖a‖2=1

|TM(a)| = O

(√
κn log p√
n

)
.

This proves (A.71). The upper bound for η2 is thus given.

Consider (A.6). Assume for now, we’ve shown

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

|σ̂2
M,j0
− σ2

M,j0
| = O

(√
κn log p√
n

)
, (A.76)

with probability tending to 1. Then, under the event defined in (A.76), we have

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

|σ̂M,j0 − σM,j0| = max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

|σ̂2
M,j0
− σ2

M,j0
|

|σ̂M,j0 + σM,j0|

≤ max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

|σ̂2
M,j0
− σ2

M,j0
|

|σM,j0|
≤ 1√

c̄
max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

|σ̂2
M,j0
− σ2

M,j0
| = O

(√
κn log p√
n

)
,

where the last inequality follows from (A.1) and the last equality is due to (A.76). Hence,

it suffices to show (A.76).

By definition, we have

|σ̂2
M,j0
− σ2

M,j0
| ≤ |Σ̂j0,j0 −Σj0,j0 |+ |Σ̂T

M,j0
ω̂M,j0 −ΣT

M,j0
ωM,j0| (A.77)

≤ |Σ̂j0,j0 −Σj0,j0 |+ |ΣT
M,j0

(ω̂M,j0 − ωM,j0)|+ |(ΣM,j0 − Σ̂M,j0)
TωM,j0|

+ |(ΣM,j0 − Σ̂M,j0)
T (ω̂M,j0 − ωM,j0)| ≤ |Σ̂j0,j0 −Σj0,j0|

+ ‖ΣM,j0‖2‖ω̂M,j0 − ωM,j0‖2 + ‖ΣM,j0 − Σ̂M,j0‖2‖ωM,j0‖2

+ ‖ω̂M,j0 − ωM,j0‖2‖ΣM,j0 − Σ̂M,j0‖2.
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It follows from (A.1), (A.5), (A.63) and (A.70) that with probability tending to 1,

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖ΣM,j0 − Σ̂M,j0‖2 = O

(√
κn log p√
n

)
, (A.78)

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖ωM,j0 − ω̂M,j0‖2 = O

(√
κn log p√
n

)
, (A.79)

|Σ̂j0,j0 −Σj0,j0| = O

(√
log p√
n

)
, max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

‖ωM,j0‖2 = O(1). (A.80)

By Condition (A2), ΣM,M is invertible for any subset M such that |M| ≤ κn. Hence,

it follows from (A.22) that

min
M⊆[1,...,p]

j0 /∈M,|M|≤κn

λmin(Σ−1
M,M) ≥ c

−1/2
0 .

Using similar arguments in proving (A.1), we can show that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

‖ΣM,j0‖2
2 ≤ max

M⊆[1,...,p]
j0 /∈M,|M|≤κn

c2
0

λmin(Σ−1
M,M)

≤ c
5/2
0 .

Under the given conditions, we have κn log p = o(n). Under the events defined in (A.77)-

(A.79), we obtain that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

|σ̂2
M,j0
− σ2

M,j0
| ≤ O

(√
log p√
n

)
+ c

3/2
0 O

(√
κn log p√
n

)

+ O(1)O

(√
κn log p√
n

)
+O

(√
κn log p√
n

)
O

(√
κn log p√
n

)
= O

(√
κn log p√
n

)
.

This proves (A.76).

We now focus on proving (A.7). By definition, we have

ω̂M,j0 − ωM,j0 = Σ̂−1
M,M(Σ̂M,j0 −ΣM,j0) + (Σ̂−1

M,M −Σ−1
M,M)ΣM,j0

= Σ̂−1
M,M{Σ̂M,j0 −ΣM,j0 − (Σ̂M,M −ΣM,M)ωM,j0},
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for any M and hence the LHS of (A.7) can be upper bounded by

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

∥∥∥(Σ̂−1
M,M −Σ−1

M,M){Σ̂M,j0 −ΣM,j0 − (Σ̂M,M −ΣM,M)ωM,j0}
∥∥∥

2
. (A.81)

It suffices to provide an upper bound for (A.81). Using similar arguments in bounding η1

and η2, we can show the following event occurs with probability tending to 1,

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

∥∥∥Σ̂M,j0 −ΣM,j0 − (Σ̂M,M −ΣM,M)ωM,j0

∥∥∥
2

= O

(√
κn log p√
n

)
. (A.82)

Notice that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

∥∥∥Σ̂−1
M,M −Σ−1

M,M

∥∥∥
2

≤ max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

∥∥∥Σ̂−1
M,M

∥∥∥
2

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

∥∥∥Σ̂M,M −ΣM,M

∥∥∥
2

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

∥∥Σ−1
M,M

∥∥
2
.

To bound η2, we have shown that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

∥∥∥Σ̂M,M −ΣM,M

∥∥∥
2

= Op

(√
κn log p√
n

)
.

By (A.64) and Condition (A2), we obtain

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

∥∥∥Σ̂−1
M,M −Σ−1

M,M

∥∥∥
2

= Op

(√
κn log p√
n

)
. (A.83)

Combining this together with (A.82) and Cauchy-Schwarz inequality yields that

max
M⊆[1,...,p]

j0 /∈M,|M|≤κn

∥∥∥(Σ̂−1
M,M −Σ−1

M,M){Σ̂M,j0 −ΣM,j0 − (Σ̂M,M −ΣM,M)ωM,j0}
∥∥∥

2

= Op

(
κn log p

n

)
.

This completes the proof.
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A.7 Proof of Lemma A.3

Let

I2,j =
1√
n

n−1∑
t=sn

1

σM̂(t)
j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
Xt+1,jI(j ∈ M̂(t)

j0
).

Similar to (A.66), we can show∥∥∥∥∥∥ 1

σM̂(t)
j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
Xt+1,jI(j ∈ M̂(t)

j0
)

∥∥∥∥∥∥
ψ1|Ft

≤ c2
0√
c̄

(
1 +

c2
0

c̄

)
,

almost surely, under Condition (A1). For any random variable Z, it follows from the

definition of the Orlicz norm that 1 + E|Z|k/‖Z‖kψ1
≤ E exp(|Z|/‖Z‖ψ1) = 2 for any integer

k > 0 and hence E|Z|k ≤ k!‖Z‖kψ1
. As a result, we have

E


∣∣∣∣∣∣ 1

σM̂(t)
j0
,j0

(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)
Xt+1,jI(j ∈ M̂(t)

j0
)

∣∣∣∣∣∣
k
∣∣∣∣∣∣∣Ft


≤ k!
c2k

0

c̄k/2

(
1 +

c2
0

c̄

)k
, (A.84)

almost surely, for any k ≥ 1.

Let c∗0 = c̄−1/2c2
0(1 + c̄c2

0). It follows from Theorem 9.12 in de la Peña et al. (2009) that

Pr

|I∗∗2,j| > z,
n−1∑
t=sn

E
1

σ2

M̂(t)
j0
,j0

{(
Xt+1,j0 − ωTM̂(t)

j0
,j0
X

t+1,M̂(t)
j0

)2

X2
t+1,j|Ft

}
≤ 2n(c∗0)2


≤ 2 exp

(
− z2

2(2(c∗0)2 + c∗0z/
√
n)

)
, ∀z > 0.

In view of (A.84), we have

Pr
(
|I∗∗2,j| > z

)
≤ 2 exp

(
− z2

2(2(c∗0)2 + c∗0z/
√
n)

)
.

Let z0 = 3c∗0
√

log p, we have by the condition log p = o(n) that

Pr
(
|I∗∗2,j| > z0

)
≤ 2 exp

(
− 9 log p

4 + 6n−1/2
√

log p

)
≤ 2 exp

(
−3

2
log p

)
,
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for sufficiently large n. It follows from Bonferroni’s inequality that

Pr

(
max
j
|I∗∗2,j| > z0

)
≤
∑
j

Pr
(
|I∗∗2,j| > z0

)
≤ 2p exp

(
−3

2
log p

)
= 2 exp

(
−1

2
log p

)
→ 0.

This completes the first part of the proof.

For t ∈ [sn, . . . , n − 1] and j ∈ [1, . . . , p], let Wt+1,j = Xt+1,jI(j ∈ M̂(t)) and Wt+1 =

(Wt+1,1, · · · ,Wt+1,p)
T . It follows that

1

n

n−1∑
t=sn

‖Xt+1,M̂(t)(β̃M̂(t) − β0,M̂(t))‖2
2 =

1

n

n−1∑
t=sn

(β̃ − β0)TWt+1W
T
t+1(β̃ − β0)

≤ 1

n

n−1∑
t=sn

(β̃ − β0)TE(Wt+1W
T
t+1|Ft)(β̃ − β0)︸ ︷︷ ︸

η3

+

∣∣∣∣∣ 1n
n−1∑
t=sn

(β̃ − β0)T{Wt+1W
T
t+1 − E(Wt+1W

T
t+1|Ft)}(β̃ − β0)

∣∣∣∣∣︸ ︷︷ ︸
η4

.

Notice that

η3 =
1

n

n−1∑
t=sn

(β̃ − β0)TE(Wt+1W
T
t+1|Ft)(β̃ − β0)

=
1

n

n−1∑
t=sn

(β̃M̂(t) − β0,M̂(t))
TΣM̂(t),M̂(t)(β̃M̂(t) − β0,M̂(t)) ≤ λmax(ΣM̂(t),M̂(t))‖β̃M̂(t) − β0,M̂(t)‖2

2.

It follows from Condition (A1), (A4) and (A.22) that η3 = O(η2
n), with probability tending

to 1. As for η4, we have

η4 ≤ ‖β̃ − β0‖2
1 max
j1,j2

∣∣∣∣∣ 1n
n−1∑
t=sn

{Wt+1,j1Wt+1,j2 − E(Wt+1,j1Wt+1,j2|Ft)}

∣∣∣∣∣ . (A.85)

For any j1, j2,
∑n−1

t=sn
{Wt+1,j1Wt+1,j2 − E(Wt+1,j1Wt+1,j2|Ft) forms a mean zero martingale

with respect to the filtration {σ(Ft)}. Using similar arguments in bounding maxj |I∗∗2,j|, we

can show the following holds with probability tending to 1,

max
j1,j2

∣∣∣∣∣ 1n
n−1∑
t=sn

{Wt+1,j1Wt+1,j2 − E(Wt+1,j1Wt+1,j2 |Ft)}

∣∣∣∣∣ = O(n−1/2
√

log p). (A.86)
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Combining (A.25) with (A.85), (A.86) and the condition κ2
n log p = O(n/ log2 n) yields that

η4 = O
(
η2
nn
−1/2κn

√
log p

)
= O(η2

n),

with probability tending to 1. (A.9) is hence proven.

A.8 Proof of Lemma A.4

Assertion (A.28) can be proven in a similar manner as (A.1). We omit its proof for brevity.

To prove (A.29) and (A.30), we first show the following events occur with probability

tending to 1,

max
M⊆Ij0
|M|≤κn

∥∥∥Σ̂M,M −ΣM,M

∥∥∥
2
≤ c̄∗
√
κn log p√
n

+ c̄∗ηn, (A.87)

max
M⊆Ij0
|M|≤κn

∥∥∥Σ̂M,j0 −ΣM,j0

∥∥∥
2
≤ c̄∗
√
κn log p√
n

+ c̄∗ηn, (A.88)

max
M⊆Ij0
|M|≤κn

∥∥∥(Σ̂M,M −ΣM,M

)
ωM,j0

∥∥∥
2
≤ c̄∗
√
κn log p√
n

+ c̄∗ηn. (A.89)

Using similar arguments in the proof of Lemma A.2, we can show that there exists some

constant c̄∗∗ > 0 such that the following events occur with probability tending to 1,

max
M⊆Ij0 ,|M|≤κn

∥∥∥Σ̂∗M,M −ΣM,M

∥∥∥
2
≤ c̄∗∗

√
κn log p√
n

,

max
M⊆Ij0 ,|M|≤κn

∥∥∥Σ̂∗M,j0
−ΣM,j0

∥∥∥
2
≤ c̄∗∗

√
κn log p√
n

,

max
M⊆Ij0 ,|M|≤κn

∥∥∥(Σ̂∗M,M −ΣM,M

)
ωM,j0

∥∥∥
2
≤ c̄∗∗

√
κn log p√
n

.

Therefore, it suffices to show the following events occur with probability tending to 1,

max
M⊆Ij0 ,|M|≤κn

∥∥∥(Σ̂∗M,M − Σ̂M,M

)
ωM,j0

∥∥∥
2
≤ c̄∗∗∗ηn, (A.90)

max
M⊆Ij0 ,|M|≤κn

∥∥∥Σ̂∗M,M − Σ̂M,M

∥∥∥
2
≤ c̄∗∗∗ηn, (A.91)

max
M⊆Ij0 ,|M|≤κn

∥∥∥Σ̂∗M,j0
− Σ̂M,j0

∥∥∥
2
≤ c̄∗∗∗ηn, (A.92)
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for some constant c̄∗∗∗ > 0.

Similar to (A.39), we can show that with probability tending to 1 that

|b′′(XT
i β̃)− b′′(XT

i β0)| ≤ c∗|XT
i (β̃ − β0)|,

where the constant c∗ is defined in (A.38). With some calculations, we have

max
M⊆Ij0
|M|≤κn

∥∥∥(Σ̂∗M,M − Σ̂M,M

)
ωM,j0

∥∥∥
2

(A.93)

≤ max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2≤1

∣∣∣aT (Σ̂∗M,M − Σ̂M,M

)
ωM,j0

∣∣∣
≤ max

M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2≤1

1

n

n∑
i=1

|aTXi,M||ωTM,j0
Xi,M||b′′(XT

i β̃)− b′′(XT
i β0)|

≤ c∗ max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2≤1

1

n

n∑
i=1

|aTXi,M||ωTM,j0
Xi,M||XT

i (β̃ − β0)| ≤ c∗
√
η5η6,

where the last inequality follows from Cauchy-Schwarz inequality and

η5 = max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2≤1

1

n

n∑
i=1

|aTXi,M|2|ωTM,j0
Xi,M|,

η6 = max
M⊆Ij0
|M|≤κn

1

n

n∑
i=1

|ωTM,j0
Xi,M||XT

i (β̃ − β0)|2.

Consider η5. By (A.28), (A3*) and (A4*), we have for any M and a ∈ R|M| that

‖|aTX0,M|2|XT
0,MωM,j0|‖ψ1 ≤ c̄−1/2c0

√
κnω0‖|aTX0,M|2‖ψ1 ≤ c̄−1/2c3

0

√
κnω0.

Using similar arguments in bounding (A.65), we can show for any M with |M| ≤ κn, we

have that

E sup
a∈R|M|
‖a‖2≤1

(
1

n

n∑
i=1

|aTXi,M|2|ωTM,j0
Xi,M| − E|aTX0,M|2|ωTM,j0

X0,M|

)
= o(1),

under the given conditions on κn. Hence, using similar arguments in proving (A.75), we
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can show

max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2≤1

(
1

n

n∑
i=1

|aTXi,M|2|ωTM,j0
Xi,M| − E|aTX0,M|2|ωTM,j0

X0,M|

)
(A.94)

= Op

(√
κn log p

n
+
κ2
n log p log n

n

)
,

which is op(1) under the condition that κ
5/2
n log p = O(n/ log2 n). In addition, similar to

(A.59), we can show√
E|aTX0,M|4(E|ωTM,j0

X0,M|4)1/4 = O(1), ∀a ∈ R|M| with ‖a‖2 = 1,

by (A.4) and Condition (A3*). It follows from Cauchy-Schwarz inequality that

E|aTX0,M|2|ωTM,j0
X0,M| ≤

√
E|aTX0,M|4

√
E|ωTM,j0

X0,M|2

≤
√

E|aTX0,M|4(E|ωTM,j0
X0,M|4)1/4 = O(1), ∀a ∈ R|M| with ‖a‖2 = 1.

This together with (A.94) yields that

η5 = O(1), (A.95)

with probability tending to 1.

Recall that s∗ is the number of nonzero elements in β0. Under Condition (A5*), it

follows from Lemma G.9 of Shi et al. (2018) that

η6 ≤ (k0 + 2)2 max
|M|≤s∗

sup
a∈Rs∗
‖a‖2≤1

1

n

n∑
i=1

|aTXi,M|2|ωTM,j0
Xi,M|‖β̃ − β0‖2

2,

with probability tending to 1. Condition (A1*) implies that s∗ ≤ κn. It follows that

η6 ≤ (k0 + 2)2 max
|M|≤κn

sup
a∈Rκn
‖a‖2≤1

1

n

n∑
i=1

|aTXi,M|2|ωTM,j0
Xi,M|‖β̃ − β0‖2

2,

with probability tending to 1. Similar to (A.95), we can show

η6 = O(‖β̃ − β0‖2
2),

43



with probability tending to 1. Under (A5*), we obtain

η6 = O(η2
n), (A.96)

with probability tending to 1. This together with (A.93) and (A.95) proves (A.90). Simi-

larly, we can show (A.91) and (A.92) hold. We omit the technical details to save space.

This further implies (A.87)-(A.89) hold. Based on these results, following the arguments

in the proof of Lemma A.2, we can show (A.29) and (A.30) hold. Besides, based on (A.90)-

(A.92), we can similarly show (A.32) holds.

Now, we focus on proving (A.31). Similar to (A.83), we can show

max
M⊆Ij0 ,|M|≤κn

∥∥∥Σ̂∗−1
M,M − Σ̂−1

M,M

∥∥∥
2

= O

(
max

M⊆Ij0 ,|M|≤κn

∥∥∥Σ̂∗M,M − Σ̂M,M

∥∥∥
2

)
,

with probability tending to 1. In view of (A.91), we obtain

max
M⊆Ij0 ,|M|≤κn

∥∥∥Σ̂∗−1
M,M − Σ̂−1

M,M

∥∥∥
2
≤ c̄∗0ηn, (A.97)

for some constant c̄∗0 > 0, with probability tending to 1.

For any M⊆ Ij0 , we have

ω̂M,j0 − ω̂∗M,j0
= Σ̂∗−1

M,M(Σ̂M,j0 − Σ̂∗M,j0
)︸ ︷︷ ︸

I∗1

+(Σ̂−1
M,M − Σ̂∗−1

M,M)Σ̂∗M,j0

+ (Σ̂−1
M,M − Σ̂∗−1

M,M)(Σ̂M,j0 − Σ̂∗M,j0
)︸ ︷︷ ︸

I∗2

= I∗1 + Σ̂−1
M,M(Σ̂M,M − Σ̂∗M,M)ω̂∗M,j0

+ I∗2 = I∗1 + I∗2 + (Σ̂−1
M,M − Σ̂∗−1

M,M)(Σ̂M,M − Σ̂∗M,M)ω̂∗M,j0︸ ︷︷ ︸
I∗3

+ Σ̂∗−1
M,M(Σ̂M,M − Σ̂∗M,M)ω̂∗M,j0︸ ︷︷ ︸

I∗4

By (A.92) and (A.97), it is immediate to see that |I∗2 | is upper bounded by c̄∗0c̄∗∗∗η
2
n, with

probability tending to 1.

Similar to (A.5), we can show

max
M⊆Ij0 ,|M|≤κn

‖ω̂∗M,j0
− ωM,j0‖2 = Op

(√
κn log p√
n

)
= op(1). (A.98)
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By (A.28), this further implies that

Pr

(
max

M⊆Ij0 ,|M|≤κn
‖ω̂∗M,j0

‖2 ≤ 2(c̄)−1/2c0

)
→ 1. (A.99)

This together with (A.91) and (A.97) yields that

Pr

(
|I∗3 | ≤

4c̄2
∗∗∗η

2
n

c̄2
2(c̄)−1/2c0

)
→ 1.

Recall that

ω̃M,j0 = ω̂∗M,j0
+

p∑
j=1

Σ̂∗−1
M,M

(
Ψ̂

(j)
M,j0

+ Ψ̂
(j)
M,Mω̂

∗
M,j0

)
(β̃j − β0,j).

Hence, in order to prove

max
M⊆Ij0
|M|≤κn

‖ω̂M,j0 − ω̃M,j0‖2 ≤ c̄0η
2
n, (A.100)

it suffices to show the following events occur with probability tending to 1,

max
M⊆Ij0
|M|≤κn

∥∥∥∥∥I∗1 −
p∑
j=1

Σ̂∗−1
M,MΨ̂

(j)
M,j0

(β̃j − β0,j)

∥∥∥∥∥
2

= O(η2
n), (A.101)

max
M⊆Ij0
|M|≤κn

∥∥∥∥∥I∗4 −
p∑
j=1

Σ̂∗−1
M,MΨ̂

(j)
M,Mω̂

∗
M,j0

(β̃j − β0,j)

∥∥∥∥∥
2

= O(η2
n). (A.102)

We first prove (A.101). Similar to (A.62), we can show

max
M⊆Ij0
|M|≤κn

‖Σ̂∗−1
M,M‖2 = O(1),

with probability tending to 1. By the definition of Ψ̂
(j)
M,j0

, it suffices to show

max
M⊆Ij0
|M|≤κn

∥∥∥∥∥Σ̂M,j0 − Σ̂∗M,j0
− 1

n

n∑
i=1

Xi,Mb
′′′(XT

i β0)Xi,j0{XT
i (β̃ − β0)}

∥∥∥∥∥
2

≤ c∗1η
2
n, (A.103)
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for some constant c∗1 > 0, with probability tending to 1. This is equivalent to show

max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2=1

∣∣∣∣∣aT
(

Σ̂M,j0 − Σ̂∗M,j0
− 1

n

n∑
i=1

Xi,Mb
′′′(XT

i β0)Xi,j0{XT
i (β̃ − β0)}

)∣∣∣∣∣ ≤ c∗1η
2
n,

with probability tending to 1. For any a ∈ R|M|, it follows from Taylor’s theorem that

aT
(
Σ̂M,j0 − Σ̂∗M,j0

)
=

1

n

n∑
i=1

aTXi,Mb
′′′(XT

i β
∗
a)Xi,j0{XT

i (β̃ − β0)},

for some β∗a lying on the line segment joining β0 and β̃. The function b′′′ is Lipschitz

continuous. Similar to (A.39), we can show

sup
a∈R|M|

|b′′′(XT
i β
∗
a)− b′′′(XT

i β0)| ≤ L0|XT
i (β0 − β∗a)| ≤ L0|XT

i (β̃0 − β0)|,

for some constant L0 > 0, with probability tending to 1. This together with Condition

(A4*) yields that

max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2=1

∥∥∥∥∥Σ̂M,j0 − Σ̂∗M,j0
− 1

n

n∑
i=1

Xi,Mb
′′′(XT

i β0)Xi,j0{XT
i (β̃ − β0)}

∥∥∥∥∥
2

≤ L0 max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2=1

∣∣∣∣∣ 1n
n∑
i=1

|aTXi,M||Xi,j0|{XT
i (β̃ − β0)}2

∣∣∣∣∣
≤ L0ω0 max

M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2=1

∣∣∣∣∣ 1n
n∑
i=1

|aTXi,M|{XT
i (β̃ − β0)}2

∣∣∣∣∣ , (A.104)

with probability tending to 1. Now (A.103) can be proven in a similar manner as (A.96).

This further implies (A.101) holds.

The proof of (A.102) is more involved. Define

I∗∗4 = Σ̂∗−1
M,M(Σ̂M,M − Σ̂∗M,M)ωM,j0
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Using similar arguments in proving (A.101), we can show

max
M⊆Ij0
|M|≤κn

∥∥∥∥∥I∗∗4 −
p∑
j=1

Σ̂∗−1
M,MΨ̂

(j)
M,MωM,j0(β̃j − β0,j)

∥∥∥∥∥ (A.105)

≤ O(1) max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2=1

∣∣∣∣∣ 1n
n∑
i=1

|aTXi,MX
T
i,MωM,j0|{XT

i (β̃ − β0)}2

∣∣∣∣∣ ,
with probability tending to 1, where O(1) denotes some positive constant. Using similar

arguments in proving (A.75) and (A.96), we can show the last term is upper bounded

by O(η2
n) with probability tending to 1, under the condition that κ3

n = O(n), κ
5/2
n log p =

O(n/ log2 n). Hence, to prove (A.102), it suffice to show

max
M⊆Ij0
|M|≤κn

∥∥∥∥∥I∗4 − I∗∗4 −
p∑
j=1

Σ̂∗−1
M,MΨ̂

(j)
M,M(ω̂∗M,j0

− ωM,j0)(β̃j − β0,j)

∥∥∥∥∥ = op(η
2
n). (A.106)

Using similar arguments in proving (A.105), we have by (A.98) that the LHS of (A.106)

can be upper bounded by

|R0| max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2=1

∣∣∣∣∣ 1n
n∑
i=1

|aTXi,M|{XT
i (β̃ − β0)}2

∣∣∣∣∣ .
for some random variable R0 = Op(n

−1/2κn
√

log p). Under the condition that κ
5/2
n log p =

O(n/ log2 n), we can show similarly that the above expression is op(η
2
n). This proves (A.106).

As a result, (A.102) and (A.100) are proven. Similarly, we can show

max
M⊆Ij0
|M|≤κn

∥∥σ̂2
M,j0
− σ̃2

M,j0

∥∥
2
≤ c̄0η

2
n.

This together with (A.100) proves (A.31). We omit the details to save space.

Finally, we show

n−1∑
t=0

Z̃t+1,j0εt+1√
n

 1

σ̂∗
M̂(t)

j0
,j0

−

∑
j ξ̂

(j)

M̂(t)
j0
,j0

(β̃j − β0,j)

σ̂∗3
M̂(−sn)

j0
,j0

 =
n−1∑
t=0

Ẑ∗t+1,j0
εt+1√

nσ̂∗
M̂(t)

j0
,j0

+ op(1). (A.107)
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With some calculations, we have

n−1∑
t=0

Z̃t+1,j0εt+1√
n

 1

σ̂∗
M̂(t)

j0
,j0

−

∑
j ξ̂

(j)

M̂(t)
j0
,j0

(β̃j − β0,j)

σ̂∗3
M̂(t)

j0
,j0

− n−1∑
t=0

Ẑ∗t+1,j0
εt+1√

nσ̂∗
M̂(t)

j0
,j0

=

p∑
j=1

n−1∑
t=0

Ẑ∗t+1,j0
εt+1ξ̂

(j)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0

(β̃j − β0,j)


︸ ︷︷ ︸

η∗1

+
n−1∑
t=0

(Z̃t+1,j0 − Ẑ∗t+1,j0
)εt+1√

nσ̂∗
M̂(t)

j0
,j0︸ ︷︷ ︸

η∗2

+

p∑
j=1

n−1∑
t=0

(Z̃t+1,j0 − Ẑ∗t+1,j0
)εt+1ξ̂

(j)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0

(β̃j − β0,j)


︸ ︷︷ ︸

η∗3

.

In the following, we first prove η∗1 = op(1). Note that |η∗1| ≤ maxj |η∗1,j|‖β̃ − β0‖1 where

η∗1,j =
n−1∑
t=0

Ẑ∗t+1,j0
εt+1ξ̂

(j)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0

.

By Condition (A5*), it suffices to show maxj |η∗1,j| = Op(
√

log p).

It follows from the Lipschitz continuity of b′′′(·) that

|b′′′(XT
i β0)− b′′′(0)| ≤ L0|XT

i β0|.

Hence, under Condition (A4*), max1≤i≤n |b′′′(XT
i β0)| is bounded by some universal con-

stant. Since X0,j’s are uniformly bounded, we obtain

max
1≤j≤p

|Ψ̂(j)
j0,j0
| = max

1≤j≤p

∣∣∣∣∣ 1n∑
i

X3
i,jb
′′′(XT

i β0)

∣∣∣∣∣ = O(1). (A.108)

Similarly, we can show

max
1≤j≤p

max
M⊆Ij0
|M|≤κn

‖Ψ̂(j)
M,M‖2 = max

1≤j≤p
max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2=1

|aT Ψ̂
(j)
M,Ma|

≤ O(1) max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2=1

∣∣∣∣∣ 1n
n∑
i=1

(aTXi,M)2

∣∣∣∣∣ ,
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where O(1) denotes some positive constant. Using similar arguments in bounding η5, we

can show

max
M⊆Ij0
|M|≤κn

sup
a∈R|M|
‖a‖2=1

∣∣∣∣∣ 1n
n∑
i=1

(aTXi,M)2

∣∣∣∣∣ = O(1),

with probability tending to 1 and hence,

max
1≤j≤p

max
M⊆Ij0
|M|≤κn

‖Ψ̂(j)
M,M‖2 = O(1), (A.109)

with probability tending to 1. Similarly, we can show

max
1≤j≤p

max
M⊆Ij0
|M|≤κn

‖Ψ̂(j)
M,j0
‖2 = O(1), (A.110)

with probability tending to 1. This together with (A.99), (A.108) and (A.109) yields

max
1≤j≤p

max
M⊆Ij0 ,|M|≤κn

|ξ̂(j)
M,j0
| = O(1), (A.111)

with probability tending to 1.

Note that

η∗1,j =
sn−1∑
t=0

Ẑ∗t+1,j0
εt+1ξ̂

(j)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0︸ ︷︷ ︸

η∗∗1,j

+
n−1∑
t=sn

Ẑ∗t+1,j0
εt+1ξ̂

(j)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0︸ ︷︷ ︸

η∗∗∗1,j

.

We first prove maxj |η∗∗∗1,j | = Op(
√
κn log p).

Define σ(F∗t ) = σ(X1,X2, . . . ,Xn, Y1, Y2, . . . , Yt), η
∗∗∗
1,j corresponds to a mean-zero mar-

tingale with respect to the filtration {σ(F∗t ) : t ≥ sn}. By Condition (A1*) and (A4*), we

have for any t = 0, . . . , n− 1,

|Ẑ∗t+1,j0
| ≤ ω0 max

M⊆Ij0
|M|≤κn

(1 +
√
κn‖ω̂∗M,j0

‖2). (A.112)
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Let

c̄(j)
n ≡ ω0n

−1/2 max
1≤j≤p

max
M⊆Ij0
|M|≤κn

|(1 +
√
κn‖ω̂∗M,j0

‖2)|
|σ̂∗M,j0

|
|ξ̂(j)
M,j0
|.

Under Condition (A6*), ‖εt+1‖ψ1|F∗t ≤ L∗ for some constant L∗ > 0. Similar to (A.84), we

can show

E{|εt+1|k|F∗t } ≤ k!(L∗)k,

for any k and t. By Condition (A1*) and (A.112), we have

E


∣∣∣∣∣∣∣
Ẑ∗t+1,j0

εt+1ξ̂
(j)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0

∣∣∣∣∣∣∣
k∣∣∣∣∣∣∣F∗t

 ≤
Ẑ∗t+1,j0

ξ̂
(j)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0


2

k!(L∗)k(c̄(j)
n )k−2, (A.113)

for any j, t and k ≥ 2.

Let

V (j)
n = 2

n−1∑
t=sn

Ẑ∗t+1,j0
ξ̂

(j)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0


2

.

Similar to (A.41) and (A.12), we can show
∑n−1

t=sn
(Ẑ∗t+1,j0

)2 = Op(n) and mint σ̂
∗3
M̂(t)

j0
,j0
≤

2/
√
c̄, respectively. It follows from (A.111) that

max
j
V (j)
n = Op(1). (A.114)

It follows from Theorem 9.12 in de la Peña et al. (2009) that for any 1 ≤ j ≤ p,

Pr(|η∗∗∗1,j | > z, V (j)
n ≤ z̄) ≤ 2 exp

(
− z2

2(L∗)2z̄ + 2L∗c̄
(j)
n z

)
≤ 2 exp

(
− z2

max{4(L∗)2z̄, 4L∗c̄
(j)
n z}

)
.

Take z
(j)
0 = max(3L∗

√
z̄ log p, 8L∗c̄

(j)
n log p), we have

Pr(|η∗∗∗1,j | > z
(j)
0 , V (j)

n ≤ nz̄) ≤ 2 exp(−2 log p) =
2

p2
.
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It follows from Bonferroni’s inequality that

Pr

(
p⋂
j=1

{
|η∗∗∗1,j | > z

(j)
0

}
,max

j
V (j)
n ≤ nz̄

)
≤

p∑
j=1

Pr(|η∗∗∗1,j | > z
(j)
0 ) =

2

p
→ 0.

By (A.114), for any ε > 0, there exists some z̄ > 0 such that Pr(maxj V
(j)
n ≤ nz̄) ≥ 1− ε.

This implies that

p
max
j=1
|η∗∗∗1,j | ≤

p
max
j=1

z
(j)
0 , (A.115)

with probability tending to 1− ε. By (A.37) and (A.99), we have maxj c̄
(j)
n = Op(

√
κn) and

hence

max
j
|η∗∗∗1,j | = Op(

√
log p), (A.116)

by (A.115) and the condition that κ
5/2
n log p = O(n/ log2 n).

Recall that

η∗∗1,j =
sn−1∑
t=0

Ẑ∗t+1,j0
εt+1ξ̂

(j)

M̂(−sn)
j0

,j0√
nσ̂∗3
M̂(−sn)

j0
,j0

.

Given X1, . . . ,Xn and Ysn+1, . . . , Yn, each term in η∗∗1,j is independent of others. Using

similar arguments, we can show maxj |η∗∗1,j| = Op(
√

log p). This together with (A.116) gives

maxj |η∗1,j| = Op(
√

log p). By Condition (A5*), we obtain |η∗1| ≤ maxj maxj |η∗1,j|‖β̃−β0‖1 =

op(1). Similarly, we can show η∗2 = op(1). It remains to show η∗3 = op(1).

Note that |η∗3| can be upper bounded by maxj |η∗3,j|‖β̃ − β0‖1 where

η∗3,j =
n−1∑
t=0

(Z̃t+1,j0 − Ẑ∗t+1,j0
)εt+1ξ̂

(j)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0

.

Since

Ẑ∗t+1,j0
− Z̃t+1,j0 =

p∑
j=1

XT

t+1,M̂(t)
j0

Σ̂∗−1

M̂(t)
j0
,M̂(t)

j0

(
Ψ̂

(j)

M̂(t)
j0
,j0

+ Ψ̂
(j)

M̂(t)
j0
,M̂(t)

j0

ω̂∗
M̂(t)

j0
,j0

)
(β̃j − β0,j).
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Using similar arguments in proving maxj η
∗∗
1,j = Op(

√
log p), we can show

max
j1,j2

∣∣∣∣∣∣∣∣
n−1∑
t=0

XT

t+1,M̂(t)
j0

Σ̂∗−1

M̂(t)
j0
,M̂(t)

j0

(
Ψ̂

(j1)

M̂(t)
j0
,j0

+ Ψ̂
(j1)

M̂(t)
j0
,M̂(t)

j0

ω̂∗
M̂(t)

j0
,j0

)
εt+1ξ̂

(j2)

M̂(t)
j0
,j0√

nσ̂∗3
M̂(t)

j0
,j0

∣∣∣∣∣∣∣∣ = Op(
√

log p).

Hence, we have |η∗3| = Op(
√

log p(
√
κnηn)2) = op(1), by (A5*). The proof is hence com-

pleted.

A.9 Technical lemmas

Lemma A.5. For any positive definite matrix

Ψ =

(
Ψ11 Ψ12

Ψ21 Ψ22

)
,

denote its inverse matrix as Ω and partition it into Ω11, . . . ,Ω22 accordingly. Then,

Ω11 = (Ψ11 −Ψ12Ψ
−1
22 Ψ21)−1.

Besides, let Ψ∗ = Ψ22 −Ψ21Ψ
−1
11 Ψ12, we have

Ω =

(
Ψ−1

11 + Ψ−1
11 Ψ12Ψ

−1
∗ Ψ21Ψ

−1
11 −Ψ−1

11 Ψ12Ψ
−1
∗

−Ψ−1
∗ Ψ21Ψ

−1
11 Ψ∗

)
.

B More on the technical conditions

B.1 More on (A1) and (A1*)

The validity of the sure screening property assumed in (A1) or (A1*) relies typically on the

following minimum-signal-strength condition:

min
j∈Mj0

|β0,j| ≥ σ∗n, (B.1)

for some monotonically nonincreasing sequence {σ∗n}n that satisfies σ∗n � n−1/2 and σ∗n → 0

as n→∞. Although such conditions are not assumed in van de Geer et al. (2014) or Ning

and Liu (2017), these authors imposed some additional assumptions on the design matrix.

For instance, consider the decorrelated score statistic proposed by Ning and Liu (2017). For
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linear regression models, its validity depends on the sparsity of a high-dimensional vector

w∗. When the covariates follow a Gaussian graphical model, the sparsity assumption on

w∗ requires the degree of a particular node in the graph to be relatively small. See Remark

6 of Ning and Liu (2017) for details.

B.1.1 A counterexample

AssumeX0 ∼ N(0, {ρ|i−j|}i,j=1,...,p) for some 0 < ρ < 1, Y0 = XT
0 β0+ε0 where ε0 ∼ N(0, 1)

that is independent of X0 and β0,1 = 0, β0,2 = n−1/2, β0,j = 0 for all j > 2. The minimum-

signal-strength condition (B.1) is thus violated. Our goal is to construct a CI for β0,1.

Suppose we use SIS to determine the set of important variables based on their marginal

correlations with the response. Specifically, set

M̂(t)
1 =

{
j ≥ 2 : t−1

t∑
i=1

|YiXi,j| ≥ σt

}
, ∀sn ≤ t < n,

M̂(−sn)
1 =

{
j ≥ 2 : (n− sn)−1

n∑
i=sn+1

|YiXi,j| ≥ σn−sn

}
,

for some sequence {σ}n that satisfies σn � n−1/2 log1/2 n.

Notice that for any j ≥ 2, we have EY0X0,j = n−1/2EX0,2X0,j = n−1/2ρj−2. Using

Bernstein’s inequality, we can show that the following events occur with probability tending

to 1 that

t−1

t∑
i=1

|YiXi,j| ≤ O(1)t−1/2
√

log t+ log p, ∀sn ≤ t < n, 2 ≤ j ≤ p,

(n− sn)−1

n∑
i=sn+1

|YiXi,j| ≤ O(1)(n− sn)−1/2
√

log(n− sn) + log p, ∀2 ≤ j ≤ p,

where O(1) denotes some positive constant. Suppose p = O(n) and the sequence sn is set

to be bεnc for some 0 < ε < 1. It follows that

max
sn≤t≤n,2≤j≤p

t−1/2
√

log t+ log p = O(n−1/2 log1/2 n),

(n− sn)−1/2
√

log(n− sn) + log p = O(n−1/2 log1/2 n).
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Hence, for sufficiently large n, we have M̂(−sn)
1 = M̂(sn)

1 = M̂(sn+1)
1 = M̂(n−1)

1 = ∅, with

probability tending to 1.

As a result, our score equation for β0,1 is given by

n∑
i=1

Xi,1(Yi −XT
i,1β0,1) = 0,

with probability tending to 1. Therefore, the proposed CI for β0,1 equalsβ̂1 − zα/2n−1/2

(
1

n

n∑
i=1

X2
i,1

)−1/2

, β̂1 + zα/2n
−1/2

(
1

n

n∑
i=1

X2
i,1

)−1/2
 ,

where

β̂1 =

(
n∑
i=1

X2
i,1

)−1( n∑
i=1

Xi,1Yi

)
.

It follows that(
n∑
i=1

X2
i,1

)1/2

(β̂1 − β0,1) =

(
n∑
i=1

X2
i,1

)−1/2( n∑
i=1

Xi,1(Yi −Xi,1β0,1)

)

=

(
n∑
i=1

X2
i,1

)−1/2( n∑
i=1

Xi,1εi

)
+ n−1/2

(
n∑
i=1

X2
i,1

)−1/2( n∑
i=1

Xi,1Xi,2

)
. (B.2)

By the central limit theorem, the first term on the RHS of (B.2) converges to N(0, 1)

in distribution. The second term converges to ρ, according to the law of large numbers.

Hence, our CI is not valid as long as ρ > 0. This implies that the minimal-signal-strength

condition is necessary to guarantee the validity of our procedure.

B.1.2 Extension to many small but weak signals

Moreover, one could relax the minimum-signal-strength condition in (B.1) by assuming

there are many small but weak signals in β0. Specifically, assume Mj0 is a union of two

disjoint subsets M∗
j0

and M∗∗
j0

such that

M∗
j0

= {j ∈ Ij0 : |β0,j| ≥ σ∗n}, (B.3)

54



and

M∗∗
j0

=Mj0 ∩ (M∗
j0

)c with ‖β0,M∗∗j0
‖2 = O(n−κ

∗
), (B.4)

for some sequence n−1/2 � σ∗n � 1 and some constant κ∗ > 1/2. We require |M∗
j0
| is much

smaller than n while |M∗∗
j0
| can be much larger than the sample size. Such conditions are

very similar to the zonal assumption imposed by Bühlmann and Mandozzi (2014). When

(B.3) and (B.4) hold, Condition (A1) or (A1*) can then be replaced by the following:

(A1**) Assume M̂(n)
j0

satisfies Pr(|M̂(n)
j0
| ≤ κn) = 1 for some 1 ≤ κn = o(n). Besides,

Pr
(
M∗

j0
⊆ M̂(n)

j0

)
≥ 1−O

(
1

nα0

)
,

for some constant α0 > 1.

That is, we require the selected model will contain all those strong signals with proba-

bility tending to 1. This assumption can be satisfied under the condition in (B.3). In the

following, we sketch a few lines to show the proposed method works. For simplicity, we

focus on linear regression models.

By (A1**) and Bonferroni’s inequality, the following event occurs with probability tend-

ing to 1,

M∗
j0
⊆

n−1⋂
t=sn

M̂(t+1)
j0

. (B.5)

Under the event defined in (B.5), we have

√
nΓ∗n(β̂j0 − β0,j0) = I1 + I2 + I3 + I4

+
sn−1∑
t=0

Ẑt+1,j0X
T

t+1,(M̂(−sn)
j0

)c
β

0,(M̂(−sn)
j0

)c

√
nσ̂M̂(−sn)

j0
,j0

+
n−1∑
t=sn

Ẑt+1,j0X
T

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσ̂M̂(t)

j0
,j0

,
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and ∣∣∣∣∣∣∣
sn−1∑
t=0

Ẑt+1,j0X
T

t+1,(M̂(−sn)
j0

)c
β

0,(M̂(−sn)
j0

)c

√
nσ̂M̂(−sn)

j0
,j0

∣∣∣∣∣∣∣ ≤
sn−1∑
t=0

|Ẑt+1,j0||XT

t+1,(M̂(−sn)
j0

)c
β

0,(M̂(−sn)
j0

)c
|

√
nσ̂M̂(−sn)

j0
,j0

,

∣∣∣∣∣∣∣
n−1∑
t=sn

Ẑt+1,j0X
T

t+1,(M̂(−sn)
j0

)c
β

0,(M̂(−sn)
j0

)c

√
nσ̂M̂(−sn)

j0
,j0

∣∣∣∣∣∣∣ ≤
n−1∑
t=sn

|Ẑt+1,j0||XT

t+1,(M̂(−sn)
j0

)c
β

0,(M̂(−sn)
j0

)c
|

√
nσ̂M̂(t)

j0
,j0

,

where I1, I2, I3 and I4 are defined in Section A.1, Ẑt+1,j0 , M̂
(−sn)
j0

, M̂(t)
j0

, σ̂M̂(−sn)
j0

,j0
and

σ̂M̂(t)
j0
,j0

are defined in Section 2.

Note that we have shown in Section A.1 that I1 + I2 + I3 + I4 is asymptotically normal.

It suffices to show

n∑
t=0

|Ẑt+1,j0 ||XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c
|

√
nσ̂M̂(−sn)

j0
,j0

= op(1), (B.6)

whereM(t)
j0

=M(−sn)
j0

, for t = 0, . . . , sn− 1. Under the event defined in (A.12) and (A1**),

the LHS of (B.6) is upper bounded by

I5 ≡
n−1∑
t=0

2|Ẑt+1,j0||XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c
|

√
c̄n

.

By Cauchy-Schwarz inequality, we have

I5 ≤
2√
c̄n

(
n−1∑
t=0

|Ẑt+1,j0|2
)1/2(n−1∑

t=0

|XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c
|2
)1/2

. (B.7)

Similar to (A.45), we can show
∑n−1

t=0 |Ẑt+1,j0|2 = Op(n) under the given conditions in

Theorem 2.1. Under (A1**), we have ‖β
0,(M̂(t)

j0
)c
‖2 ≤ ‖β0,M∗∗j0

‖2, almost surely for any

t = 0, 1, . . . , n− 1. This together with (A.22) and (B.4) yields that

E
n−1∑
t=0

|XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c
|2 ≤ nλmax(Σ)E‖β

0,(M̂(t)
j0

)c
‖2

2 = O(n1−2κ∗) = o(1). (B.8)

By Markov’s inequality, we obtain
∑n−1

t=0 |XT
t+1,M∗∗j0

β0,M∗∗j0
|2 = op(1). In view of (B.7), we

have shown I5 = op(1). The proof is hence completed.
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B.1.3 Additional details regarding the doubly-robust procedure

To better understand the proposed algorithm in Section 5.4, we decompose Mj0 into M∗
j0

and M∗∗
j0

as in Section B.1.2, where M∗
j0

denotes the set of strong signals that satisfies

(B.3) and M∗∗
j0

=Mj0 ∩ (M∗
j0

)c is the set of weak signals.

In case the set M∗∗
j0

is nonempty, we can apply another model selection procedure

to estimate the support of ωIj0 ,j0 (denoted by Mω), in order to gain some robustness.

For linear regression models, Mω can be estimated by (I)SIS or regularized regression,

with Xi,j0 ’s being the responses and Xi,Ij0 ’s being the covariates. Similarly, we decompose

Mω into M∗
ω and M∗∗

ω , corresponding to the set of strong and weak signals in ωIj0 ,j0 ,

respectively.

Let M̂1,(t)
j0

, sn ≤ t < n and M̂1,(−sn)
j0

denote the estimated supports of β0,Ij0 , and

M̂2,(t)
j0

, sn ≤ t < n and M̂2,(−sn)
j0

the estimated supports of ωIj0 ,j0 . We will assume the

following occurs with probability tending to 1,

M∗
j0
⊆

{
n⋂

t=sn

M̂1,(t)
j0

}⋂
M̂1,(−sn)

j0
and M∗

ω ⊆

{
n⋂

t=sn

M̂2,(t)
j0

}⋂
M̂2,(−sn)

j0
.

Set M̂(t)
j0

= M̂1,(t)
j0
∪M̂2,(t)

j0
, for sn ≤ t < n and M̂(−sn)

j0
= M̂1,(−sn)

j0
∪M̂2,(−sn)

j0
. We propose to

use the union of these two sets in our algorithm to construct the CI for β0,j0 . The number of

elements in M̂(−sn)
j0

,M̂(sn)
j0

, · · · ,M̂(n−1)
j0

shall be bounded by κn, almost surely. We require

ηn
√
κn log p = o(1), κ2

n log p = O(n/ log2 n) and κ2
n log2 p = O(n). In the following, we focus

on linear regression models and show the resulting CI for β0,j0 is valid as long as either one

of the following two conditions holds:

(i) M∗∗
j0

= ∅.

(ii) ‖β0,M∗∗j0
‖2 = o(n−1/4) and ‖ωIj0 ,j0,M

∗∗
j0
‖2 = o(n−1/4), where ωIj0 ,j0,M

∗∗
j0

is the sub-vector

of ωIj0 ,j0 formed by elements in M∗∗
j0

.

When (i) holds, the assertion can be proven in similar manner as Theorem 2.1. Consider

the case where (ii) holds. Using similar arguments in Section B.1.2, it suffices to show

n−1∑
t=0

Ẑt+1,j0X
T

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσ̂M̂(t)

j0
,j0

= op(1). (B.9)
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We decompose the LHS of (B.9) into I6 + I7 + I8 where

I6 =
n−1∑
t=0

Ẑt+1,j0X
T

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσ̂M̂(t)

j0
,j0

−
Ẑt+1,j0X

T

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσM̂(t)

j0
,j0

 ,

I7 =
n−1∑
t=0

XT

t+1,M̂(t)
j0

(ω̂M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0

)XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσM̂(t)

j0
,j0

,

I8 =
n−1∑
t=0

Zt+1,j0X
T

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσM̂(t)

j0
,j0

.

Under the event defined in (A.6) and (A.12), we have almost surely that

|I6| ≤
2c̄0

c̄
√
n

(√
κn log p√
n

) n−1∑
t=0

|Ẑt+1,j0X
T

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c
|.

Using similar arguments in bounding I5 in Section B.1.2, we can show

n−1∑
t=0

|Ẑt+1,j0X
T

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c
| = op(n

3/4).

Under the condition κ2
n log2 p = O(n), it follows that I6 = op(1).

Using similar arguments in bounding I
(2)
2 in the proof of Theorem 2.1, we have

n−1∑
t=0

|XT

t+1,M̂(t)
j0

(ω̂M̂(t)
j0
,j0
− ωM̂(t)

j0
,j0

)|2 = Op(κn log p).

In addition, similar to (B.8), we can show

n−1∑
t=0

|XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c
|2 = op(n

−1/2). (B.10)

By (A.1) and Cauchy-Schwarz inequality, we obtain I7 = op(n
−1/4
√
κn log p) = op(1), under

the condition that κ2
n log2 p = O(n).

It remains to show I8 = op(1). Since E(X0,j0 − ωTIj0 ,j0X0,Ij0 )X0,Ij0 = 0, we have for any

M ⊆ Ij0 that E(X0,j0 − ωTIj0 ,j0X0,Ij0 )X0,M = 0. Thus, for any M that contains Mω, we
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have

E(X0,j0 − ωTIj0 ,j0,MX0,M)X0,M = 0,

where ωIj0 ,j0,M is the sub-vector of ωIj0 ,j0 formed by elements in M. This further implies

ωIj0 ,j0,M = ωM,j0 , for any M that contains Mω, and hence

E(X0,j0 − ωTM,j0
X0,M)X0,Ij0 = 0.

For an arbitrary set M∗ that contains M∗
ω, define M∗∗ =M∗ ∪M∗∗

ω . It follows that

E(X0,j0 − ωTIj0 ,j0,M∗∗X0,M∗∗)X0,Ij0 = 0, (B.11)

and hence E(X0,j0 − ωTIj0 ,j0,M∗X0,M∗ − ωTIj0 ,j0,M∗∗−M∗X0,M∗∗−M∗)X0,M∗ = 0. By (A.22),

(ii) and Cauchy-Schwarz inequality, we have

sup
a∈R|M∗|,‖a‖2=1

E|aTX0,M∗||ωTIj0 ,j0,M∗∗−M∗X0,M∗∗−M∗|

≤

(
sup

a∈R|M∗|,‖a‖2=1

E|aTX0,M∗|2
)1/2 (

E|ωTIj0 ,j0,M∗∗−M∗X0,M∗∗−M∗|2
)1/2

≤ λmax(Σ)‖ωIj0 ,j0,M∗∗−M∗‖2 ≤ λmax(Σ)‖ωIj0 ,j0,M∗∗ω ‖2 = o(n−1/4).

This yields ‖EωTIj0 ,j0,M∗∗−M∗X0,M∗∗−M∗X0,M∗‖2 = o(n−1/4) and hence

‖E(X0,j0 − ωTIj0 ,j0,M∗X0,M∗)X0,M∗‖2 = o(n−1/4).

Notice that E(X0,j0 − ωTM∗,j0X0,M∗)X0,M∗ = 0. For any M∗ that satisfies |M∗| ≤ κn, it

follows from Condition (A2) that

‖ωM∗,j0 − ωIj0 ,j0,M∗‖2 ≤
‖E(ωM∗,j0 − ωIj0 ,j0,M∗)

TX0,M∗(X0,M∗ )T ‖2

λmin(ΣM∗,M∗)

=
‖E(X0,j0 − ωTIj0 ,j0,M∗X0,M∗)X0,M∗‖2

λmin(ΣM∗,M∗)
= o(n−1/4).
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To summarize, we have shown that

max
M∗⊆Ij0

|M∗|≤κn,M∗ω⊆M∗

‖ωM∗,j0 − ωIj0 ,j0,M∗‖2 = o(n−1/4).

Under the given conditions, we obtain

max
t∈{0,1,...,n−1}

‖ωM̂(t),j0
− ωIj0 ,j0,M̂(t)

‖2 = o(n−1/4),

almost surely. By (A.22), this yields

n−1∑
t=0

E|XT
t+1,M̂(t)

(ωM̂(t),j0
− ωIj0 ,j0,M̂(t)

)|2 = o(
√
n).

Similarly, we can show

n−1∑
t=0

E|XT
t+1,M̂(t)

ωIj0 ,j0,M̂(t)
−XT

t+1,M̂(t)∪M∗∗ω
ωIj0 ,j0,M̂(t)∪M∗∗ω

|2 = o(
√
n).

This together with (A.1), (B.10) and Cauchy-Schwarz inequality yields that

n−1∑
t=0

(XT
t+1,M̂(t)

ωIj0 ,j0,M̂(t)
−XT

t+1,M̂(t)∪M∗∗ω
ωIj0 ,j0,M̂(t)∪M∗∗ω

)XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσM̂(t)

j0
,j0

= op(1).

Thus, to show I8 = op(1), it suffices to show

n−1∑
t=0

(Xt+1,j0 −XT
t+1,M̂(t)∪M∗∗ω

ωIj0 ,j0,M̂(t)∪M∗∗ω
)XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσM̂(t)

j0
,j0

= op(1).

We first show

n−1∑
t=sn

(Xt+1,j0 −XT
t+1,M̂(t)∪M∗∗ω

ωIj0 ,j0,M̂(t)∪M∗∗ω
)XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσM̂(t)

j0
,j0

= op(1). (B.12)

By (B.11), the LHS of (B.12) forms a mean zero martingale with respect to the filtration

{σ(Ft) : t ≥ sn}. Moreover, it follows from (ii) that ‖β
0,(M̂(t)

j0
)c
‖2 = o(1) and hence

1

n

n−1∑
t=sn

E{(Xt+1,j0 −XT
t+1,M̂(t)∪M∗∗ω

ωIj0 ,j0,M̂(t)∪M∗∗ω
)2(XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c
)2|Ft}

σ2

M̂(t)
j0
,j0

= o(1).
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This proves (B.12). Similarly, we can show

sn−1∑
t=0

(Xt+1,j0 −XT
t+1,M̂(t)∪M∗∗ω

ωIj0 ,j0,M̂(t)∪M∗∗ω
)XT

t+1,(M̂(t)
j0

)c
β

0,(M̂(t)
j0

)c

√
nσM̂(t)

j0
,j0

= op(1).

The proof is hence completed.

B.2 More on (A2) and (A2*)

Condition (A2) requires λmin (Σj0∪M,j0∪M) ≥ c̄ for some constant c̄ > 0 and any M ⊆ I

and |M| ≤ κn, where Σ = EX0X
T
0 . This condition is similar to the restricted eigenvalue

condition (Bickel et al., 2009) used to derive the oracle inequalities of the Lasso estimator

and the Dantzig selector. Notice that this condition is weaker compared to the one used in

van de Geer et al. (2014) or Ning and Liu (2017), which requires the minimum eigenvalue

of Σ to be strictly positive. See Section 4.1 of Ning and Liu (2017), Condition (A2) and

(B3) in van de Geer et al. (2014) for details.

B.3 More on (A5)

In this section, we provide a consistent estimator for σ2
0. Specifically, define

σ̂2 =
1

n

n∑
i=1

(Yi −XT
i β̃)2.

In the following, we show |σ̂2 − σ2
0| = op(1). Notice that

|σ̂2 − σ2
0| =

∣∣∣∣∣ 1n
n∑
i=1

(Yi −XT
i β0 +XT

i β0 −XT
i β̃)2 − σ2

0

∣∣∣∣∣
=

∣∣∣∣∣ 1n
n∑
i=1

ε2
i +

2

n

n∑
i=1

εiX
T
i (β0 − β̃) +

1

n

n∑
i=1

{XT
i (β̃ − β0)}2 − σ2

0

∣∣∣∣∣
≤

∣∣∣∣∣ 1n
n∑
i=1

ε2
i − σ2

0

∣∣∣∣∣+

∣∣∣∣∣ 2n
n∑
i=1

εiX
T
i (β0 − β̃)

∣∣∣∣∣+
1

n

n∑
i=1

{XT
i (β̃ − β0)}2. (B.13)

Under the condition E|ε0|3 = O(1), the first term on the RHS of (B.13) is op(1) by the law

of large numbers.
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Suppose we can show ∥∥∥∥∥ 1

n

n∑
i=1

εiXi

∥∥∥∥∥
∞

= Op(
√

log p). (B.14)

It follows from Condition (A4) and (A.25) that the second term on the RHS of (B.13) is

op(1), since∣∣∣∣∣ 1n
n∑
i=1

εiX
T
i (β0 − β̃)

∣∣∣∣∣ ≤
∥∥∥∥∥ 1

n

n∑
i=1

εiXi

∥∥∥∥∥
∞

‖β0 − β̃‖1 = Op(ηn
√
κn log p) = op(1).

The third term is Op(η
2
n) by (A.9). Under the given conditions, it is op(1).

Therefore, to complete the proof, it suffices to show (B.14), or equivalently,

E

∥∥∥∥∥ 1

n

n∑
i=1

εiXi

∥∥∥∥∥
∞

= O(
√

log p), (B.15)

by Markov’s inequality. It follows from Lemma A.3 in Chernozhukov et al. (2013) that

E

∥∥∥∥∥ 1

n

n∑
i=1

εiXi

∥∥∥∥∥
∞

≤ O(1)(σ
√

log p+ M log p),

where O(1) denotes some positive constant, σ2 = maxj∈{1,...,p}
∑n

i=1 Eε2
iX

2
i,j/n

2 and M2 =

E max1≤j≤p max1≤i≤nX
2
i,jε

2
i /n

2. Notice that

σ2 = max
1≤j≤p

n−1Eε2
0X

2
0,j = n−1σ2

0 max
1≤j≤p

EX2
0,j ≤ n−1σ2

0 max
1≤j≤p

‖X0,j‖2
ψ2
≤ n−1σ2

0c
2
0,

where the last equality is due to the independence between ε0 and X0, the first inequality

is due to the fact that E|Z|2 ≤ ‖Z2‖ψ1 = ‖Z‖2
ψ2

for any random variable Z and the last

inequality is due to (A3).

Similarly, we can show

n2M2 = E max
1≤i≤n

ε2
iE max

1≤i≤n
1≤j≤p

X2
i,j ≤

(
E max

1≤i≤n
|εi|3

)2/3

E max
1≤i≤n
1≤j≤p

X2
i,j

≤

(
E
∑

1≤i≤n

|εi|3
)2/3

E max
1≤i≤n
1≤j≤p

X2
i,j ≤ (E|ε0|3)2/3n2/3E max

1≤i≤n
1≤j≤p

X2
i,j,
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where the first equality is due to the independence between ε0 and X0 and the first in-

equality follows from Hölder’s inequality. Using similar arguments in (A.60), (A.61) and

(A.74), we can show

E max
1≤i≤n
1≤j≤p

X2
i,j ≤ ‖ max

1≤i≤n
1≤j≤p

X2
i,j‖ψ1 = K1{log(1 + pn)} max

1≤i≤n
1≤j≤p

‖X2
i,j‖ψ1

= K1{log(1 + pn)} max
1≤i≤n
1≤j≤p

‖Xi,j‖2
ψ2

= O(log p+ log n),

by (A3). Under the condition E|ε0|3 = O(1), it follows that M2 = O(n−4/3 log p +

n−4/3 log n). Therefore, we obtain

E

∥∥∥∥∥ 1

n

n∑
i=1

εiXi

∥∥∥∥∥
∞

= O(n−1/2 log1/2 p) +O(n−2/3 log3/2 p) +O(n−2/3 log p
√

log n).

Under the condition that log p = O(n2/3), we have E‖
∑n

i=1 εiXi/n‖∞ = O(
√

log p). This

proves (B.15). The proof is hence completed.

C Additional details regarding extensions to generic

M-estimators

It this section, we sketch a few lines to show that the CI proposed in Section 5.3 is valid.

It suffices to show that

√
nΓ∗,(l−1)

n (β̂
(l)
j0
− β0,j0)

d→ N(0, 1).

It follows from Taylor’s theorem that

n−1∑
t=0

1

nσ̂M̂(t)
j0
,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βj0
− ω̂T

M̂(t0)
j0

,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βM̂(t)
j0


=

n−1∑
t=0

1

nσ̂M̂(t)
j0
,j0

∂`(Ut+1, h(β̂
(l−1)
j0

,M̂(t)
j0
, β̃M̂(t)

j0

))

∂βj0
− ω̂T

M̂(t0)
j0

,j0

∂`(Ut+1, h(β̂
(l−1)
j0

,M̂(t)
j0
, β̃M̂(t)

j0

))

∂βM̂(t)
j0


+ Γ∗,(l−1)

n (β0,j0 − β̂l−1
j0

) + Rem,
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where the second-order remainder term satisfies Rem = op(n
−1/2) under certain local

smoothness assumption on the loss function `.

By the definition of β̂
(l)
j0

, we obtain that

√
nΓ∗,(l−1)

n (β̂
(l)
j0
− β0,j0) = op(1)

+
n−1∑
t=0

1

nσ̂M̂(t)
j0
,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βj0
− ω̂T

M̂(t0)
j0

,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βM̂(t)
j0

 .

It suffices to show

n−1∑
t=0

1

nσ̂M̂(t)
j0
,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βj0
− ω̂T

M̂(t0)
j0

,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βM̂(t)
j0

 d→ N(0, 1).

Under certain local smoothness assumptions on `, it follows from Taylor’s theorem that

n−1∑
t=0

1√
nσ̂M̂(t)

j0
,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βj0
− ω̂T

M̂(t0)
j0

,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βM̂(t)
j0


=

n−1∑
t=0

1√
nσ̂M̂(t)

j0
,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
,β

0,M̂(t)
j0

))

∂βj0
− ω̂T

M̂(t0)
j0

,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
,β

0,M̂(t)
j0

))

∂βM̂(t)
j0


+

n−1∑
t=0

1√
nσ̂M̂(t)

j0
,j0

∂2`(Ut+1, h(β0,j0 ,M̂
(t)
j0
,β

0,M̂(t)
j0

))

∂βj0∂β
T

0,M̂(t)
j0

− ω̂T
M̂(t0)

j0
,j0

∂2`(Ut+1, h(β0,j0 ,M̂
(t)
j0
,β

0,M̂(t)
j0

))

∂βM̂(t)
j0

∂βT
0,M̂(t)

j0


× (β̃M̂(t)

j0

− β
0,M̂(t)

j0

) + op(n
−1/2).

Suppose the model selection procedure satisfies the sure screening property. Then we have
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h(β0,j0 ,M̂
(t)
j0
,β

0,M̂(t)
j0

) = β0, ∀t and hence

n−1∑
t=0

1√
nσ̂M̂(t)

j0
,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βj0
− ω̂T

M̂(t0)
j0

,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βM̂(t)
j0


+

n−1∑
t=0

1√
nσ̂M̂(t)

j0
,j0

∂`(Ut+1,β0)

∂βj0
− ω̂T

M̂(t0)
j0

,j0

∂`(Ut+1,β0)

∂βM̂(t)
j0


︸ ︷︷ ︸

ζ1

+
n−1∑
t=0

1√
nσ̂M̂(t)

j0
,j0

∂2`(Ut+1,β0)

∂βj0∂β
T

0,M̂(t)
j0

− ω̂T
M̂(t0)

j0
,j0

∂2`(Ut+1,β0)

∂βM̂(t)
j0

∂βT
0,M̂(t)

j0

 (β̃M̂(t)
j0

− β
0,M̂(t)

j0

)

︸ ︷︷ ︸
ζ2

+op(n
−1/2).

Using similar arguments in the proof of Theorem 3.1, we can show that ζ2 = op(1) when

σ̂M̂(t)
j0
,j0

and ω̂M̂(t)
j0
,j0

satisfy certain uniform convergence rates, and

ζ1 =
n−1∑
t=sn

1√
nσM̂(t)

j0
,j0

∂`(Ut+1,β0)

∂βj0
− ωT

M̂(t0)
j0

,j0

∂`(Ut+1,β0)

∂βM̂(t)
j0

+ op(1).

The first term on the RHS of the above expression is asymptotically normal under certain

regularity conditions, according to the martingale central limit theorem. Thus, we obtain

n−1∑
t=0

1√
nσ̂M̂(t)

j0
,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βj0
− ω̂T

M̂(t0)
j0

,j0

∂`(Ut+1, h(β0,j0 ,M̂
(t)
j0
, β̃M̂(t)

j0

))

∂βM̂(t)
j0

 d→ N(0, 1),

by Slutsky’s theorem.
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