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Abstract: The properties of non-parametric kernel estimators for probability density function
from two special classes are investigated. Each class is parametrized with distribution smoothness
parameter. One of the classes was introduced by Rosenblatt, another one is introduced in this paper.
For the case of the known smoothness parameter, the rates of mean square convergence of optimal
(on the bandwidth) density estimators are found. For the case of unknown smoothness parameter,
the estimation procedure of the parameter is developed and almost surely convergency is proved.
The convergence rates in the almost sure sense of these estimators are obtained. Adaptive estimators
of densities from the given class on the basis of the constructed smoothness parameter estimators are
presented. It is shown in examples how parameters of the adaptive density estimation procedures
can be chosen. Non-asymptotic and asymptotic properties of these estimators are investigated.
Specifically, the upper bounds for the mean square error of the adaptive density estimators for a fixed
sample size are found and their strong consistency is proved. The convergence of these estimators in
the almost sure sense is established. Simulation results illustrate the realization of the asymptotic
behavior when the sample size grows large.

Keywords: non-parametric kernel density estimators; adaptive density estimators; mean square and
almost surely convergence; rate of convergence; smoothness class
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1. Introduction

Let X3, ..., X, be independent identically distributed random variables (i.i.d. r.v.’s)
having a probability density function f. In the typical non-parametric set-up, nothing is
assumed about f except that it possesses a certain degree of smoothness, e.g., that it has r
continuous derivatives.

Estimating f via kernel smoothing is a sixty year old problem; M. Rosenblatt who was
one of its originators discusses the subject’s history and evolution in the monograph [1].
For some point x, the kernel smoothed estimator of f(x) is defined by

101 (- X
fn,h(x):nZ%hK<x 7 ]> 1)
i=

where the kernel K(-) is a bounded function satisfying [ K(x)dx = 1 and [ K?(x)dx < oo,
and the positive bandwidth parameter  is a decreasing function of the sample size n.

If K(-) has finite moments up to g-th order, and moments of order up to g — 1 equal
to zero, then g is called the ‘order’ of the kernel K(-). Since the unknown function f is
assumed to have r continuous derivatives, it typically follows that
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C
Vartiuat) = LA o),

and
Bias(fu(x)) = cpi(x)h* +o(H"),

where k = min(g,7), and C g (x), ¢f,x(x) are bounded functions depending on K(-) as well
as f and its derivatives, cf. [1] p. 8.

The idea of choosing a kernel of order g bigger (or equal) than 7 in order to ensure the
Bias(f,n(x)) tobe O(h") dates back to the early 1960s in work of [2,3]; recent references on
higher-order kernels include the following: [4-10]. Note that since r is typically unknown
and can be arbitrarily large, it is possible to use kernels of infinite order that achieve the
minimal bias condition Bias(f, (x)) = O(h") for any r; Ref. [11] gives many properties of
kernels of infinite order. In this paper we will employ a particularly useful class of infinite
order kernels namely the flat-top family; see [12] for a general definition.

It is a well-known fact that optimal bandwidth selection is perhaps the most crucial
issue in such non-parametric smoothing problems; see [13], as well as the book [14]. The
goal typically is minimization of the large-sample mean squared error (MSE) of f, ;(x).
However, to perform this minimization, the practitioner needs to know the degree of
smoothness 7, as well as the constants C¢ x(x) and ¢y x(x). Using an infinite order kernel
and focusing just on optimizing the order of magnitude of the large-sample MSE, it is
apparent that the optimal bandwidth 7 must be asymptotically of order n~1/(2+1); this
yields a large-sample MSE of order n~2"/(2+1),

A generalization of the above scenario is possible using a degree of smoothness r that
has another sense, and that is not necessarily an integer. Let [r] denote the integer part
of r, and define v = r — [r]; then, one may assume that f has [r] continuous derivatives,
and that the [r|th derivative satisfies a Lipschitz condition of order 7. Interestingly, even
in this case where f is assumed to belong to the Holder class of degree r (the derivative
of the density function of the order r satisfies the Lipschitz condition) the MSE—optimal
bandwidth / is still of order n~1/(2+1) and again yields a large-sample MSE of the order
n=2r/(2r+1) (see, e.g., [15-18] among others).

The problem of course is that, as previously mentioned, the underlying degree of
smoothness r is typically unknown. In Section 4 of the paper at hand, we develop an
estimator r,, of r and prove its strong consistency; this is perhaps the first such result in
the literature. In order to construct our estimator r,,, we operate under a class of functions
that is slightly more general than the aforementioned Holder class; this class of functions is
formally defined in Section 2 via Equation (3) or (4).

Under such a condition on the tails of the characteristic function we are able to show
in Section 3 that the optimized MSE of f,(x) is again of order n~2”/(2*1) for possibly
non-integer r; this is true, for example, when the characteristic function ¢(s) has tails of
order O(1/]s|"*!), see Example 2.

Furthermore, in Section 5 we develop an adaptive estimator f,(x) that achieves the
optimal MSE rate of n~2"/(2+1) within a logarithmic factor despite the fact that r is un-
known, see Examples after Theorem 3. Similar effect arises in the adaptive estimation
problem of the densities from the Holder class; see [18-20]. It should pointed that problems
of asymptotic adaptive optimal density estimations from another classes have also been
considered in the literature; see, e.g., [14,21-23].

The construction of f,(x) is rather technical; it uses the new estimator r,,, and it is
inspired from the construction of sequential estimates although we are in a fixed 1, non-
sequential setting. As the major theoretical result of our paper, we are able to prove a
non-asymptotic upper bound for the MSE of f,(x) that satisfies the above mentioned
optimal rate. Section 6 contains some simulation results showing the performance of
the new estimator f,(x) in practice. All proofs are deferred to Section 7, while Section 8
contains our conclusions and suggestions for future work.
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2. Problem Set-Up and Basic Assumptions
Let Xj,..., X, be iid. having a probability density function f. Denote ¢(s) =
€' f(x)dx the characteristic function of f and the sample characteristic function ¢, (s) =
n .
% Z "Xk, For some finite r > 0, define two families F,t and F; of bounded, i.e.,
k=1
J0< f<oo: sup f(y) <f, 2)
yeR!
and continuous functions f satisfying one of the following conditions, respectively:
/|s|f|¢(s)\ds < oo, /|s|f+€|¢(s)\ds — oo, forall >0, 3)
/|s\r—€|¢(s)|ds < oo, /|s\f|¢(s)|ds — oo, forall 0 <¢<r. @)

In other words, F;' is the family of functions (introduced by M. Rosenblatt) satisfying
(2) and (3), while F; is the family of functions (introduced in this paper) satisfying (2)
and (4). It should be noted that the new class F; is a little bit more wide that the classical
class F;".

In addition, define the family 7}, (respectively, F; ;) as the family of functions f that
belong to F,' (respectively, F;) but with f being such that its characteristic function |¢(s)]
has monotonously decreasing tails.

Consider the class Z of non-parametric kernel smoothed estimators f, ,(x) of f(x) as
given in Equation (1). Note that we can alternatively express f, ;(x) in terms of the Fourier
transform of kernel K(-), i.e.,

fun0) = 13 K57 ) = 5 A mgulsreas ®)

n =1

As, h) = /K(%)eisxdx.

In this paper, we will employ the family of flat-top infinite order kernels, i.e., we will let the
function A(s, 1) be of the form

where

1 if |[s| <1/h,
Ac(s,h) =< g(s,h) if 1/h<|s| <c/h,
0 if |[s|>c/h,

where c is a fixed number in [1, c0) chosen by the practitioner, and g(s, 1) is some properly
chosen continuous, real-valued function satisfying g(s,h) = g(—s,h), g(s,1) = g(s/h,h),
and |g(s,h)| <1, forany s, with g(1/h,h) =1, and g(c/h, h) = 0; see [12,24-26] for more
details on the above flat-top family of kernels.

Define gj,(s, ) the partial derivative of the function g(s, h) with respect to the band-
width h. We will also assume that for some ¢y > 0

Lim sup |gj(s,h)|/|s] < co. ©6)
h=01/n<|s|<c/n

Denote for every 0 < 7 < r the functions

5, (h) = / 1|7 |¢(s)|ds, when }t > 0, and 6,(0) = 0.
1/h<|s|<c/h
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From (3) and (5) it follows that 6, (h) = 0(1) as h — 0 for f € F," and v = 0, as well
as for f € F,and 0 < 7y < r. In other cases 6 (h) = oco.

Define the following classes 7, = F;" U Fy and F . = Fily U Fro.

The main aim of the paper is the estimation of the parameter r of these classes and
adaptive estimation of densities from the class 7, with the unknown parameter r.

3. Asymptotic Mean Square Optimal Estimation
The mean square error (MSE) ujzc(fn/h) = E¢(fun(x) — f(x))? of the estimators
fun(x) € B, f € F; has the following form:

1/ 2
uf(fun) = Uf(h,c) — ( / K(v)f(x - hv)dv) , @)
where U%(h, c) is the principal term of the MSE,
2
L X 1 —isx
U(h,c) = 1}]1‘;(1 ), e / (1— g(s,h))p(s)e*ds |
1/h<|s|<c/h

L = /Kz(v)dv. Thus, in particular, sup /K(v)f(x — hv)dv| < .
feF,

To minimize the principal term U%(h, c) by h we set its first derivative with respect

to i to zero which gives the following equality for the optimal (in the mean square sense)
value h° = h%(n) :

[ ) = Dg(s)e s {ep(e/m)e W +cp(—c/H0)ei

1/h9<|s|<c/h0

HOR [ s (e sy = 20, ®

. n
1/h0<|s|<c/h0

From the definition of the class of kernels for cases . (h) < oo we have

(3(5,) — )g(s)e™""ds| < 2076, (h)
/h<|s|<c/h

and for & small enough, according to (6)

g5 (s, h)p(s)e ¥ds| < coh" 1774, (h).
/h<|s|<c/h

Then, by the definition of the class Frm, as h small enough, denoting
r+1—v

c1(y) = Ao 1) we have
c/h
5h>/’*7d- inf inf -
0z [l O e )

> (a1 () U e/ )|+ |9 (—e/h)]].
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Thus, forh << 1,
[p(c/h)| + |p(—c/h)| < er (V)17 ()
and from (8) it follows
*Laf(x)
pOV2r+1-2752 0y . _TTEIJ\X)
T =
Define the number 1) = h(n) from the equality
2
0y2r+1-2752 0y _ 7T Lif(x)
(hl) 57(}11) (C0+C1(’)/))71. (9)
It is obvious, that 0 < h9 < h¥ and (h@2’+1_275,%(h?) < (W02 172752 (n0).
Then, from (7) and (9), for every f € F,,, and f) = fupo @asn — oo, we have
Lif(x 1 2r—2
() < 2(f ) < PL L Ly 0)
nhy T
727 (10
5 (h
—c, ), a0
n 2r+1-2y
where )
2r—2y 2 7Fi=2y
T +C (r)/) 2r+1-2y
C. — [ 7T <1 T )(CO 1 ) .
T G co +c1(7) ge

In such a way we have proved the following theorem, which gives the rates of conver-
gence of the random quantities f0(x) and fn,h(f (x). We can loosely call f2(x) and fn,h(f (x)
‘estimators’ although it is clear that these functions can not be considered as estimators
in the usual sense in view of the dependence of the bandwidths h° and 1 on unknown
parameters r and f(x). Nevertheless, this theorem can be used for the construction of bona
fide adaptive estimators with the optimal and suboptimal converges rates; see Examples 1
and 2, as well as Section 5.3 in what follows.

Theorem 1. Let f(x) > 0. Then, for the asymptotically optimal (with respect to bandwidth h)
in the MSE sense ‘estimator’ f3(x) of the function f € F, and for the ‘estimator’ fn’hfl)(x) of
f € Fym the following limit relations, as n — oo, hold
1
1°. sup infujzc(fnh) - szc(ho, o) = O()}
= 1| h 4 n
feFr

2°. for every f € Frpwithy =0if f € F, and every 0 < y <rif f € Frm

2
521’4—1—27 (h(])
20¢0 2 Y 1
uf(fn)guf(fnrh?)gcy'T, n>1.
nZr+i-2y

Remark 1. The definition (9) of h is essentially simpler than the definition (8) of the optimal
bandwidth h°. From Theorem 1 it follows that the (slightly) suboptimal ‘estimator” f, n can be

successfully used instead.

It should be noted that the parameter v is chosen by the practitioner here and that
v =0if f € Ff,, but 0 < <rif f € F,, in which case we want to choose 7 close to 0.
We shall write in the sequel ¢(s) =~ ¢(s) as s — co instead of the limit relations

0 < lim @SH@«m.

= Y(s)

i
¢
<
C
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Example 1. Consider an estimation problem of the function f € F,,, satisfying the following
additional condition

1
[p(s)| = m as [s| =0, ¢>0,

using the kernel estimator (f, ,(x)) € E.
By making use of (9) and (10) we find the rate of convergence of the MSE ujzf (f9) and ujzf (fnh(l))

To this end we calculate
1 B 1 N 1
(Inh~1)¢?  (Inh~1+41nc)? - (11’12 h—1)1+(p'

b= [ IsVlg(s)lds ~
1/h<|s|<c/h

It is easy to verify that fQ, f, 1 € &. Thus, from (9), as n — oo,

h(l) ~ (n,yn)fﬁ,

1+¢)

where 7, ~ In~ n, n — oo is a solution of the equation

Yu[lnn + In v, 20+ = 1.

Therefore, as n — oo, we have

1
1n2(1+s0) )\ 7 1 2r1+1
0 =~ B ——— 2 = _—
hy ~ ( " and uf(fn,h(]’) O<n2r 2y n> .

Consider the piecewise linear flat-top kernel AL™N (s, h), introduced by [25] (see [26] as well):

c h + 1
ANG ) = £ (1 2) - -,

where (x)* = max(x,0) is the positive part function.
Then, from (8) we obtain

1

(p(c/M)e ™ + p(—c/H0)eif }2 ~

N

and, for n large enough

=210

[p(c/H0)? + (/1) =

Thus, similarly to hY, as n — oo, for f € F, we find

0 <1n2(1+<l)) n) o
- n

1
1 2(r+1)

2070\ _ — 2

up(fu) = O <n2r+1 1n20+9) n) = o(u5 o) )

Example 2. Consider an estimation problem of the function f € F, y, satisfying the following
additional condition:

and

1
P~ o as Il = e,

using the kernel estimator (f, ,(x)) € E.
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Using (9) and (10) we will find the rate of convergence of the MSE u%(f,?) and ujzc (fn,h?)' To
this end, we calculate
o) = [ sl ds ~ .
1/h<|s|<c/h

It is easy to verify that f3, f, 0 € E. Thus, from (9), as n — co,
n ~ N
Therefore, we have

1
”}(fn,hg)) = O<2r)’ n — oco.

nar+l

Similarly to Example 1 as n — oo, for f € F; we find

and

() = O(1> = o(B(f,0)-

n20r+1)

4. Estimation of the Degree of Smoothness r

Define the functions

CuAB) = [ IsPlgs)lds, Du = Ba(0,9)
A<|s|<B

®ya(AB) = / 15| () |ds,  Da = Pra (0, 00).
A<|s|<B

Let (6,),>1 and (0, ),>1 be two given sequences of positive numbers chosen by the
practitioner such that 6, — 0 and p, — o0 as n — co. The sequence (8,) represents the
‘grid’-size in our search of the correct exponent r, while (p,) represents an upper bound
that limits this search.

Define the following sets of non-random sequences

C+ ={(An, Bu,dn)p>1: Ay =0, 0< Ay < By — 0, 8, = 0asn — oo;
Bsz(Qn+1+‘5n)

for some mg >2, ) —
n>1

T < 00; Dpie(Ay, By) — o0, Ve >0},

C={(AnBu,du)y>1: Ay =00, 0< Ay < By — 0, 6, = 0asn — oo;

Bzm0(9n+1+‘5n)
for some mg > 2, Z o <o, O(Ay,By) — o}
n>1 n'o

Remark 2. Formally, the definition of sets C., C and, as follows of estimators r;; and ry,, as well of
sets C, Cy defined below depend on the unknown function ®, (A, B). At the same time, the set C
(and, as follows, the estimator r;} and the set C.) can be defined independently of ®,(A, B).
Indeed, denote s = |s|"*1|p(s)| and
—let f € F;.
Then for every e > 0
/2

lim s®

s =00 and lima,-logs < oo,
S—00 §—00
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Thus (Ay, Bu,6n) € Cy for appropriate chosen (6,) and A, = O(B}/Z) because (consider
for simplification the case A, > 0)

B, By By An
Dy (An, By) :/A |s|r+€|¢(s)|ds:/A ss_lasds:/o ss_locsds—/o s Lagds

By An
> G / s¢/271ds — CZ/ s Tog lsds ~ B/? — ASlog ! A,
0 0

An
—|—/ s* Hog 2 sds — co.
0

According to the definition of the class F; it is impossible to find elements of the set C
independently of the function to be estimated without usage of an a priori information about f.
Consider one simple example.

—Let f € F;.

Suppose, e.g., in addition that

1 S
lim logs - = r+l d .
lim logs -~ [ [u™ " p(u)ldu > 0
Then (An, Bn, 0n) € C for appropriate chosen (6,) and A, = o(B,,) because

By By 1 s 1 rs B
D, (An, Bn) = /A s"|p(s)|ds = /A s~ d/o ayduds = g/o aydu |

BH

5 s B, 1
+ s~ / ayduds > C
An 0

> Cloglog B .
N Slogsds_Cogog n —> 00

Another examples are in Example 3 (see also Remark 3 and Example 4).

For an arbitrary given H > 0 chosen by the practitioner, define the estimators (7;} ) ,;>1
and (7, ),>1 of the parameter r in (3) and (4) as follows

Rt = min[gu, (6 - inf{k > 1 @, (1115, (An Ba) > H, (An,Bu,6s) €C2Y)]. (11)
rp = min[oy,, (6, - inf{k > 1: @, s (An,Bn) > H, (An, Bn,6n) € C})]. (12)

Example 3. For the functions ¢(-) from Examples 1 and 2, we can use the definitions (11) and (12)
with the following choices:

Inn
B,=1Inn, o,=p p € (0, (2mp) 1),

Inlnn’

arbitrary 6, — 0 and A, = 0(By), as n — co. Indeed, for f € F', and every ¢ > 0 (Example 1),

B, A, _ In‘n
n’B, In?A, Inlnn

Pric(AnB) = [ I lg(s)lds

An<|s|<By
and for f € F;  (Example 2),
r B
®,(Ap, Bn) = / SI7[(s)lds ~ In—" — oo
Au<|s|<Bu "

and, as follows, the classes C4 and C are not empty.
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Define
Jna = / Is|*|pn(s) — p(s)|ds, a«>0, n>1.
An<|s|<Bu

Lemma 1. Let (A, By, 6n) € C+ UC. Then, for every &« > 0, m > 1and n > 1 there exist

positive numbers Cy ,, such that

2m(a+1)
sup Ef],%fg < Coym———

(13)
feF, n™

and for every f € F,
Jnon+6n = o(1) Pr—as.

Define the sets C and C* of non-random sequences (A;;, By, 1) n>1

Ci = {(Aann/(Sn) €Cy: 1111—I>I;lo CI)r+5n(Anan) — OO},
C = {(Au/Bu,6n) €C: lim @5, (Au,By) = 0}

Remark 3. It can be directly verified that under the conditions of Remark 2 the sequences
(An,Bu,dn) € CLif Ay = O(B}l/z) and 6,1 = o(log By), as well as (Ay, By, 6n) € Cy if

Ay =o0(By) and
5= o <log10glog B, ) .
log B,
Moreover, under the conditions of Example 3.1, (Ayn, By, 6n) € C7 if we put

Inlnln(n +1)

on =20 Inln(n +1)

, 0> @.

Example 4. Consider the functions ¢(-) from Examples 1, 2 and suppose, that the smooth parameter
r < R for some known number R. Then the sequences (Ay, By, 6,) € C3 U Cy if we put

mo—l

_ b — =
B, =n’, 0<b<4(R+1), Ayp=0(By), on=R,
. Inln(n+1)
bi=8 S e

Theorem 2. The estimators r;} and ry,, defined in (11) and (12), respectively, with p,, — oo have
the following properties

10
(a) if f € F;" and (An, By, 6n) € C4, then
lim rw=r Pr—as.
(b) if f € F, and (An, By, o) € C, then
nh_{lgo W=7 Pf —a.s.
20

(a) if f € F;" and for some 8, — O the sequences (Ay, By, 6,) € C3, then

Jlim S, (rf —71) =0 Pr—as.
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(b) if f € F, and for some 5, — 0 the sequences (An, Bn, 6n) € Cx, then

Y}Lr{}o S (ry—1) =0 P —as.
5. Adaptive Estimation of the Functions f € F,

The purpose of this section is the construction and investigation of an adaptive estima-
tor of the function f € F, with unknown r, which can either serve as the main estimator
(since it achieves the optimal rate of convergence within ) or can serve as a "pilot” esti-

mator to be used in (8) and (9) for the construction of an adaptive optimal and suboptimal
bandwidths /° and /9.

5.1. Adaptive MSE-Optimal Estimation

We define an adaptive estimator of f € F, as follows

A 13
B = LA -X) = 5 2/ ja(s)e™ 0 Xs, (14)
j=1
where Aj_1(z) = le K() =5 /A] 1(s)e"*%ds is the smoothing kernel, and
] 1

Aj—1(s) = Ac(s, h ) the required bandwidths are defined by
. 1
hj=(+1) 20, j>1,

where r(j) = r;r if f € F,F and r(j) = rjif f € F;; recall that the estimators r;’ and r; are
defined in (11) and (12), respectively.

1
From the definition of r(j) it follows, that i; < hj, j > 1, where h; = (j+1) ™.

Note, that E]- < 1and E]- — 0 if the following additional condition
lim —= =0 (15)

on the sequence (¢;) defined in the beginning of Section 4 holds.
Denote

[ sup{n>1: & (An,By) >H—-1} if feF,
V7 U sup{n >1: ®,_5 (An,By) > H—-1} if feF,

- sup{n >1: &, 5 (Ay,By) <H+1} if feFT,
2= sup{n >1: ®,(A,,B,) <H+1} if feF,

where the constant H first used in (11) and (12). Define the following sequences for j > 0,

0<y<r,
1

=+, = (1) T,

-1
=(j+1) T and Ay(h) = / [s]""7|¢(s)lds,

|s|>h1
as well as the constants
_ B41110(7+1) o
Ci=F- [ Kwdu, & =y 2] +Cramy L ) Caln) =T+ Gal),

j>m
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21110(1’+1+§])
—2r—2 —2r—2 i
B )+ G, TR0 )

mo
j>712 n

Gy 47‘[2

and the function
¢ 1 2r—2y A2
) = 3V L8 )

Note that the summability of the series in the definitions of the constants C; and C ()
follows from the corresponding demand in the definition of the classes C* and C.
Main properties of constructed estimators are stated in the following theorem.

Theorem 3. Let the sequences (Ay, By, 8,) in the definition of the estimator r;} belong to the set
C% and in the definition of the estimator ry to the set C. and the condition (15) is fulfilled.
Lety = 0if f € F;- and vy € (0,r) if f € Fy. Then, for every f € Frand n > 1 the
estimator (14) has the following properties:
o P G G
1°. wf(fa) < ¥y(n)+ 3+ ( ),

2°. the estimator f, is strongly conszstent: ILm fulx) = f(x) Pr—as.
n—oo

Example 1. (Examples 1 and 4 revisited, f € F,;") In this case

1 n n
— = In7) (+21? =~ Inn) (+2)
n2 ]; hj*,l 2 ]; I (Inj) e (Inn)
and
1 2r A2 1y 2r (1 2 w2z 7
” Zh] 185(hj—1) = 7 Zh] 1+ (Inj) @20
j= j:l

Thus, under the following conditions

o—-1 ¢ ¢
my > 16R(R+1) +1, 4R<b<4(R+1) ?<5<ﬁ

we have,asn — oo,

and, as follows,
20 1 20

Yo(n) & — - (Inn) 1+2? & —— - (Inn) 127,

nhy nirar

Then, according to Theorem 2, in this case the rate of convergence of adaptive density
estimators of f € F, differs from the rate of non-adaptive estimators in [26] on the extra
log-factor only.

For the functions f € F; and v € (0, min(r,1)) from Examples 2 and 4, it is easy to
verify, that

J
(Inn)™#20-7 as n — oo.

5.2. A Symmetric Estimator

Noting that the construction of the estimator f,(x) depends on the order by which
the data Xj, ..., X;; are employed, a simple improvement is immediately available. Let
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X 1] <X 2] <... <X ] be the order statistics that are a sufficient statistic in the case of
our i.i.d. sample Xj, ..., X;;. Hence, by the Rao—Blackwell theorem, the estimator

E(fu()|Xq), -+ Xp) (16)

will have smaller (or, at least, not larger) MSE than f,, (x).
Unfortunately, the estimator (16) is difficult to compute. However, it is possible to
construct a simple estimator that captures the same idea. To do this, consider all distinct

permutations of the data X, ..., X, and order them in some fashion so that X£k>, el Xﬁ,k)
is the kth permutation. For unifying presentation, the 1st permutation will be the original
data Xj,..., X;. Because of the continuity of the r.v.s Xy, ..., X;, the number of such

permutations is n! with probability one.

So let f,sk) (x) be the estimator f,, (x) as computed from the kth permutation X%k) LX)
i.e., Equation (14) with X§k), cer, X,(lk) instead of X4,..., X,.

Finally, let b < n! be a positive integer (possibly depending on ), and let

S| =

b
Far(®) =+ Y A0 (). (17)
k=1

Theorem 4. For any choice of b(< n!), we have MSE(f,, 5(x)) < MSE(fu(x)).

Ideally, the practitioner would use a high value of b—even b = n! if the latter is com-
putationally feasible. However, even moderate values of b would give some improvement;
in this case, the b permutations to be included in the construction of f,, ,(x) might be picked
randomly as in resampling /subsampling methods—see e.g., [27].

5.3. Adaptive Optimal Bandwidth

Define

Ling)= [ (alsh)— Dp(e)e s {ep(c/me T +ep(—c/me
1/h<|s|<c/h

+1? / g5 (s, ) p(s)e ¥ds}.
1/h<|s|<c/h

According to (8) the optimal bandwidth Y is defined from the equality

2
E(h0,<i>) — 2m Llf<x) .
n
Thus, it is natural to define the adaptive (to the unknown parameter r and the function

f(x)) optimal bandwidth /° from the equality

~0 o 27T2L1fn,b(x)
£(0,¢) = T,

where the adaptive estimator f,, ,(x) is defined in (17).
It is hoped that the bandwidths i and /° have similar asymptotic properties in view
of the fact that, according to Theorems 3 and 4 the function

n¥ 2 (n)[L(h0, ) — LA, pn)]

is bounded in probability.
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6. Simulation Results

In this section we provide results of a simulation study regarding the estimators
introduced in Section 3.

Two flat-top kernels have been used in the simulation. The first one has the piecewise
linear kernel characteristic function introduced in [26], i.e.,

L s| <1,
As) =% (c—|s])/(c—=1), 1< |s|<c¢,
0, Is| > c.

The piecewise linear characteristic function and corresponding kernel are shown in
Figure 1.

The second case refers to the infinitely differentiable flat-top kernel characteristic
function defined in [28], i.e.,

1, s| <e¢,
A(s) =4 exp[—bexp[—b/(|s| —c)?]/(Is| —1)?], c<|s| <1,
0, Is| > 1.

The characteristic function and kernel of the second case are shown in Figure 2.

1 0.4
0.35F
0.8 ] 03
0.25F
0.6 q 0.2f
0.15F
0.4} 1 01}f
0.05
0.2F q 0
TN
0 L -0.1 L L L
-1.5 -1 -0.5 0 0.5 1 1.5 -10 -5 0 5 10

Figure 1. Piecewise linear characteristic function (left) and corresponding kernel (right), c = 1.5.

i 02t
0.8 1 0.15F
06 1 01t
0.4 ] 0.05f
0.2F 1 0
0 . . . -0.05 . . . . .
-1 -05 0 05 1 15 -10 -5 0 5 10 15

Figure 2. Infinitely differentiable flat-top characteristic function (left) and corresponding kernel
(right), c = 0.05,b = 1.

We examine kernel density estimators of triangular, exponential, Laplace, and gamma
(with various shape parameter) distributions. Figures 3-5 illustrate the estimator MSE as a
function of the sample size.
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Figure 3. MSE of kernel estimators multiplied by #%/# as a function of the sample size n for the
triangle density function. (a) MSE of estimator with piecewise linear kernel characteristic function.
(b) MSE of estimator with infinitely differentiable flat-top kernel characteristic function.
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Figure 4. MSE of kernel estimators (with piecewise linear kernel characteristic function) as a function
of the sample size n. (a) Laplace density function (» = 1, MSE multiplied by n3/4). (b) Gamma density
function (k = 3, r = 2, MSE multiplied by nd/ 6).

0.35

031
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(a) (b)

Figure 5. MSE of kernel estimators (with piecewise linear kernel characteristic function) as a function
of the sample size n. (a) Gamma distribution shape parameter k = 4, r = 3 (MSE multiplied by n7/8).
(b) Gamma distribution shape parameter k = 6, r = 5 (MSE multiplied by ni1/12y,

Using notation C(x) = {0,x < 0;1,x > 0} for Heaviside step function, the triangular
density function is defined as f(x) = ((A — |x|)/A?)C(A — x)C(A + x) having character-
istic function ¢(s) = 2(1 — cos(As))/(As)?. Laplace density f(x) = A/2exp(—A|x|) has
characteristic function ¢(s) = A2/ (A? + s2), gamma density f(x) = Afx¥~1e=**/T'(k) has
characteristic function ¢(s) = A% /(A —is)k.
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In all cases we choose scale parameter A to have variation equals to 1, and consider
estimation of density function f(x) at point x = 1.

All the above-mentioned characteristic functions ¢(s) satisfy condition (4) for r = 1
(triangular and Laplace), and r = k — 1 (gamma, k > 1); therefore, all distributions belong
to the family F, with corresponding value of r. In addition, all ¢(s) meet the requirements
of Example 2. Thus, the bandwidth can be taken in the form 1 = O(n~1/(2(+1))) and the
expected convergence rate of the kernel estimator MSE is n~(27+1)/(20+1)),

The main goal of the simulation study is investigation of the MSE behavior for the
kernel estimator with the growth of sample size. We generate sequences of 150 samples for
sample size from 25 to 2000 with step 25, and for some distributions for sample size from
2000 to 20,000 with step 100 or 200. Then, for each sample size we calculate the estimator
MSE multiplied by n~(2+1)/(2("+1)) and expect visual stabilization of the sequence of
resulting values with growth of n.

Typical examples of the simulation results are presented at Figure 3 (for r = 1), Figure 4
(forr =1 and r = 2), and Figure 5 (for r = 3 and r = 5). The expected stabilization of the
scaled MSE is observed in all cases. Moreover, increasing r causes enlargement of sample
size that is needed to achieve limiting asymptotic behavior. For r = 1 and r = 2 we can see
stabilization starting from n ~ 500, for r = 3 it starts from n ~ 1500, while for r = 5 the
asymptotic behavior is observed to start from sample size n ~ 15,000.

7. Technical Proofs
7.1. Proof of Lemma 1

First we note that for every m > 1 and n > 1 there exist positive numbers «;,, such that

Km
nm’

sup Eylgu(s) — p(s)[" <
feF,

These inequalities follow from the Burkholder inequality (see, for example, [29]) for the
noo.
martingale ( Y (e"%k — ¢(s)), FX), FX = 0{X,..., Xy} and finiteness of the function ¢(-).

Using this and Holder’s inequalities we can estimate

2m
sup Ef]%,’z = sup Ef / |s|*|pn(s) — ¢(s)|ds
fEFy ferr An<|s|<By
2m—1
e " C B2m(zx+1)
< / |s|2m=1ds - / sup Efl¢n(s) — ¢(s)|*"ds < ”””n”im
An<|s|<By An<|s|<By fEF

From the Borel-Cantelli lemma and ihe assumed summability of the right-hand side
of (13) for m = my, &« = ¢, + 0, and f € F, follows the second assertion of Lemma 1.

7.2. Proof of Theorem 2

We prove now the statements 1° (a) and 2° (a) of Theorem 1. First, we show for n large
enough the inequalities
ry < on Py —as. (18)

To this end, according to the definition of the estimator r;!, it is enough to establish for
some & > r the limiting relation

lim ®,,(Ay, By) = Pf—as,

n—oo
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which follows from the definition of the class C+ and Lemma 1:

(Dn,a(An/ Bn) = q)n,a(An/ Bn) - q’a(An/ Bn) + cDuc(An/ Bn)

> CDIX(An/ Bn) - ]n,rx — 0 pf —a.s.

From (18) and by the definition of the estimator 1,5, forn large enough, we have

@, .+, (A, By) > H.
Thus,
Lm @, (An, Bu) = lim @, s (An, Bn)
— nl1_>7moo Jnouts, > H Pf—as. (19)
Analogously, -
Tim @, (Ay By) < H Py —as. (20)

From (19) and (20) it follows, that for any € > 0 and 6 > 0 for n large enough

r—e—6<rf<r+e Pr—as.

and the assertion 1(a) of Theorem 2 is proved.
From the definitions of the estimator r;, class C, Chebyshev’s inequality and (13),
form > 1, n > nyand f € F;" we have

Pr(rt_ <r—64-1) < Pp(®ur(An, By) > H) < Pf(Jur > H—Dr(An, Bn))

B G y
~ (H—®,(A,,By))?m — nm ' 1)
Similar to (21) for n > ny and m > 1 we obtain

Pf(r;1t1 >r+ én—l) < Pf(ch,rthSn (AHIBH) < H) = Pf(CDrthSn (AHIBH) —H< ]n,r+5n)

2 2m(r+1+6,
Ef]n,r;l—&-én < Cr+1,mBnm(r+ ) (22)
= (Prio, (An, By) —H)>™ — n't
and, as follows, for f € F;T,
2m(r+1+6,)
2C B
Py(8, M ry —v| 2 1) < =HEAT : (23)

From the Borel-Cantelli lemma and the assumed summability of the right hand side
in (23) for m > mg follows the assertion 2(a) of Theorem 2.

The other statements of Theorem 2 for the estimator r;, can be proved analogically.
7.3. Proof of Theorem 3

Consider the deviation of the estimator (14) in the following form:

(24)
where
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Now we estimate second moments of [1 (1) and I,(n). Denote ]-"]X = o{Xy,..., X;}.

For f € F, we have
2
( ' )—hjlfK x—]lz)d1>
hj_1
2
( s >—h] 1/K (x—h i-12) 21 |]-']X1>

1 o1 A
:ﬁEﬂZA— (u) —h;_ 1/1( (x —h i 12)dz)? f(x —hj_qu)du

EfIf(n 1;7(2}2

-2 nq -2

- 1L f .G f
<1 I <=1 =1 - L
S ];th],l " 712 ]; h; + 2 Z]Pf < r )-'- "

C1 L Cl r,2m ] j 7
Eflf(n) < =5 Ly . —
f 2 /;1 L n2 Z 2 e 720 n
e P
C1 ¢ f
2 2 nz o (25)

Further, by the definition of the function f(x), the Cauchy-Bunyakovskii-Schwarz
inequality and from (22) we have

2
EfB(n) = y5Ef Z [ ) = Dg()e s
\s\>h

2 2

1 u r2r—27y ' r—oy

fMZnZ Al [ eelds| < o SR [ s (s lds
N [ =1 2,

1 20—y 22 7 2r—27 12 7227 5

= Zthr TAZ (i _47r2 [Zhr TAZ (hj— +Zh 1)

+ Y B A (R )P (r(j) > 1~ +5)

]>1’l2

< [z T (1)

-2 -2 i
+Zh ’YAZ ] l)+Cr+1m0 Zh 7A2(h] l) !

mo
j>ny n

Bsz (7+1+5]‘) ]

Z hz’ A2 (Rj_q) + (26)

From (24)—(26) follows the first assertion of Theorem 3.
For the proof of the second assertion we estimate first, for some integer m > 1 the rate
of convergence of the moment E¢ 2" (n).
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Let a1, ..., &, be non-negative integers and denote

K](x) = < ) —h] 1/K ] 1Z)d

Kj(x) = / u) —hj_ /K flx = hjaz)dz]*f(x — hj_qu)du.

By the Burkholder inequality for the martingale f‘, %Kf (x) we have

2m m
1 noo1 . C L
EfIf"(n) = nszf<Z 7 ]-(x)> < nszf<Z 3 K]Z(x)>

j=1"j-1 =11
C 1 — -
aFtap=m1<j <..<ju<n =1 -1
_ C KZ ( ) szm 1(3() ~ij(x)
= p2m Z ) Z ) Ef hz .2 b
Kt Fap=m1<j<..<ju<n -1 - Jm_1—1 jm—1
C 1
= 7127 Z Z Ef h2 . ,le i Tt
a1t Fap=m1<j <...<ju<n =1 =1 -1 =1
m
= = — C "]
K]l( ) . K]m Z(X) . K].mfl (x) S e S nTm Z 7]/1* .
j=1"j-1
By the definition of h;f for some 0 < r, < r—yand j, < oo, h}k > n_ﬁ and,
as follows .
EfB™(n) = o(n*m> as 1 — oo,
2mr 142 .
Thus mr > 1form > o and by the Borel-Cantelli lemma, as n — oo,
1+ 2r, 21y
11(1’[) —0 Pf —a.s. (27)
Further,
[ L4%ZhMM )
and, as follows, as n — oo,
12(1”1) —0 Pf —a.s. (28)

From (27) and (28) follows the second assertion of Theorem 3.

7.4. Proof of Theorem 4

Note that the distribution of fn (x) is the same as that of f,Ef ) (x) for all k, j. Hence,
Efup(x) = Efu(x). Now ]Cov(f,g ( ),f(/ )| < Var(fn (x)) by the Cauchy-Schwarz
inequality and the fact that Var( fn (x)) = Var( f,g] )( ))- Thus,

Var(fua(3)) = 1 35 35 Coul 89 (), 790 < Var(7" ()
=:1

and the theorem is proven.
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8. Conclusions

Non-parametric kernel estimation crucially depends on the bandwidth choice which,
in turn, depends on the smoothness of the underlying function. Focusing on estimating
a probability density function, we define a smoothness class and propose a data-based
estimator of the underlying degree of smoothness. The convergence rates in the almost
sure sense of the proposed estimators are obtained. Adaptive estimators of densities from
the given class on the basis of the constructed smoothness parameter estimators are also
presented, and their consistency is established. Simulation results illustrate the realization
of the asymptotic behavior when the sample size grows large.

Recently, there has been an increasing interest in nonparametric estimation with
dependent data both in terms of theory as well as applications; see, e.g., [15,30-33]. With
respect to probability density estimation, many asymptotic results remain true when
moving from ii.d. data to data that are weakly dependent. For example, the estimator
variance, bias and MSE have the same asymptotic expansions as in the i.i.d. case subject to
some limitations on the allowed bandwidth rate; fortunately, the optimal bandwidth rate
of n=1/5 is in the allowed range—see [34,35].

Consequently;, it is conjectured that our proposed estimator of smoothness—as well as
resulting data-based bandwidth choice and probability density estimator—will retain their
validity even when the data are weakly dependent. Future work may confirm this conjec-
ture especially since working with dependent data can be quite intricate. For example, [36]
extended the results of [34] from the realm of linear time series to strong-mixing process.
In so doing, Remark 5 of [36] pointed to a nontrivial error in the work of [34] which is
directly relevant to optimal bandwidth choice.
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