N

N

Nonparametric estimation in a mixed-effect
Ornstein-Uhlenbeck model
Charlotte Dion

» To cite this version:

Charlotte Dion. Nonparametric estimation in a mixed-effect Ornstein-Uhlenbeck model. Metrika,
2016, 79 (8), pp-919-951. 10.1007/s00184-016-0583-y . hal-01023300v5

HAL Id: hal-01023300
https://hal.science/hal-01023300v5
Submitted on 7 Feb 2016

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://hal.science/hal-01023300v5
https://hal.archives-ouvertes.fr

Nonparametric estimation in a mixed-effect
Ornstein-Uhlenbeck model

Charlotte Dion ()2

(1) LIK, UMR CNRS 5224, Université Joseph Fourier, 51 rue des Mathématiques, 38041
Grenoble
(2) MAP5, UMR CNRS 8145, Université Paris Descartes, 45 rue des Saints Péres, 75006 Paris

charlotte.dion@imag.fr

Abstract

Two adaptive nonparametric procedures are proposed to estimate the density of the
random effects in a mixed-effect Ornstein-Uhlenbeck model. First a kernel estimator is
introduced with a new bandwidth selection method developed recently by Goldenshluger
and Lepski (2011). Then, we adapt an estimator from Comte et al. (2013) and we propose
an estimator that uses deconvolution tools and depends on two tuning parameters to be
chosen in a data-driven way. The selection of these two parameters is achieved through
a two-dimensional penalized criterion. For both adaptive estimators, risk bounds are pro-
vided in terms of integrated LL?-error. The estimators are evaluated on simulations and
show good results. Finally, these non-parametric estimators are applied to neuronal data
and are compared with previous parametric estimations.
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1 Introduction

Stochastic differential models have been intensively surveyed in the theoretical literature with
either continuous observations (e.g. Kutoyants, 2004) or discrete observations, both in the para-
metric field (e.g. Genon-Catalot and Jacod, 1993) or in the nonparametric field (e.g. Hoffmann,
1999; Comte et al., 2007). More recently, stochastic differential equations with random effects
have been introduced with various applications such as neuronal modelling or pharmacokinetics
(e.g. Picchini et al., 2008; Delattre and Lavielle, 2013; Donnet and Samson, 2013). Mixed-effects
models are used to analyse repeated measurements with similar functional form but with some
variability between experiments (see Davidian and Giltinan, 1995; Pinheiro and Bates, 2000;
Diggle et al., 2002). The advantage is that a single estimation procedure is used to fit the overall
data simultaneously.

Estimation methods in stochastic differential models with random effects have been pro-
posed, especially in the parametric framework (e.g. Donnet and Samson, 2008; Donnet et al.,
2010; Picchini et al., 2010; Picchini and Ditlevsen, 2011; Delattre and Lavielle, 2013; Genon-
Catalot and Larédo, 2013; Donnet and Samson, 2014; Delattre et al., 2014). All these parametric
estimation methods of the density of the random effects are developed assuming a known model
on the density, which is often Gaussian. However, one can wonder if this assumption is reason-
able depending on the application context. We focus here on the nonparametric estimation of



the density of the independent identically distributed random effects. To the best of our knowl-
edge, the only references in this context are Comte et al. (2013) and Dion and Genon-Catalot
(2015). The first one provides a nonparametric estimator of the density under restrictive as-
sumptions on the drift and diffusion coefficients. The second one studies the more general case
of two linear random effects in the drift. It provides a kernel estimator of the bivariate density
of the couple of random parameters. Assuming that the process is at its stationary regime, the
authors obtain L?-convergence results.

The present work proposes two nonparametric estimation methods in the simpler model,
i.e. an Ornstein-Uhlenbeck stochastic differential model with one additive random effect, X,
the time scale parameter being assumed known. More precisely, we consider N real valued
stochastic processes (X;(t),t € [0,7]), j = 1,...,N, with dynamics ruled by the following
SDEs:

{de(t) - (qu - XT“)) dt + odW;(t) "
X;(0) =,

where (W;)1<j<n are N independent Wiener processes, and (¢;)1<;j<n are N unobserved inde-
pendent and identically distributed (i.i.d.) random variables taking values in R, with a common
density f. The sequences (¢;)i<j<n and (Wj)i<j<n are independent. Here (z1,...,zxN) are
known values. The positive constants ¢ and « are supposed to be known; in practice they
are estimated from experimental data. The estimation of o can be done using the quadratic
variation of the process. The constant « is a physical quantity. Picchini et al. (2010) give an es-
timator of a for the Ornstein-Uhlenbeck model (1) where the likelihood function is explicit and
one can compute maximum likelihood estimators. Each process (X;(t),0 < ¢ < T') represents
an individual and the variable ¢; is the random effect of individual j. Due to the independence
of the ¢; and the Wj, the Xj(t), for j = 1,..., N are i.i.d. random variables when ¢ is fixed,
also the N trajectories (X;(t),0 <t < 1T), j =1,...,N are i.i.d. Nevertheless, differences
between observations are due to the realization of both W) and ¢;. The Orsntein-Uhlenbeck
model is very useful in practice: at first in physics to describe the movement of a particle, then
in the econometric field, or for example in neuroscience to describe the membrane potential of
a neuron.

The purpose of the present work is to build nonparametric estimators of the random effect
density f, considering that only the processes are observed on [0,7] with T" > 0 given. In
practice we consider discrete observations of the X;’s with a very small time step . We are
able to evaluate the error made by this discretization. The main difficulty is that we do not
observe the ¢;’s but only the X;(kd)’s. Thus the first step is to find an estimator of the random
effects ¢; and then to estimate f, taking into account the approximation introduced by the
estimation of the ¢;.

In the context of stochastic differential equations with random effects, Comte et al. (2013)
propose different nonparametric estimators with good theoretical properties for large 7" and
N. Here we adopt two different approaches. First we assume that T is large and we propose
a direct estimation method of the density from the estimator of the ¢;’s. This is the kernel
estimator. Then, assuming that 7" may be small (due to the chosen units for example but still
with high frequency data) we focus on the deconvolution estimator.

The kernel estimator depends on a bandwidth to be chosen from the data. Several selection
methods of the bandwidth of kernel estimators are known. The originality here is that we use a
method, proposed by Goldenshluger and Lepski (2011), which provides an adaptive estimator.
This kind of non-asymptotic result is new in this context.



Then we study an estimator built by a deconvolution method (see Butucea and Tsybakov,
2007; Comte et al., 2013, for example). The novelty lies in the introduction of an additional
tuning parameter to control the variance of the noise. The value of T is then allowed to be
small but we still need high frequency observation meaning a small time step. We obtain a
collection of estimators depending on two parameters. To select the final estimator among
this collection, we extend the Goldenshluger and Lepski method for a two-dimensional model
selection (Goldenshluger and Lepski, 2011). Finally we have a consistent estimator satisfying
an oracle inequality, for any value of T'. This estimator is likely to be applied to experimental
data with small T'.

We illustrate the properties of the proposed estimators with a simulation study. Especially,
we compare them with standard bandwidth selection method of cross-validation type. Then, the
estimators are applied to neuronal data. They are intracellular measurements of the neuronal
membrane potential between two spikes which can be modelled with an Ornstein-Uhlenbeck
model with one random effect as in (1). The potential being reset at a fixed initial value after
a spike, we consider that the measure between two spikes is an independent experimental unit
with a different realization of the random effect. This assumption has already been considered
with parametric strategies in Picchini et al. (2008) and Picchini et al. (2010), where it is assumed
that the random effect is Gaussian and proven that the Ornstein-Uhlenbeck model with one
random effect fits better the data than the model without them. Our goal is to estimate
nonparametrically the density of the random effect. This estimated density could be used in
further works to model this phenomenon (instead of using the Gaussian density systematically.)

The paper is organized as follows. Section 2 is dedicated to giving definitions and presenting
the estimators investigated in this work. Then in Section 3 we set up a method of bandwidth
selection for the kernel estimator. In Section 4 we define and study the final data-driven
estimator built by deconvolution. In Section 5 we calibrate the selection methods and illustrate
the good performances of both estimators on simulated data. In Section 6 we experiment the
procedures on real data. We conclude this article with a discussion in Section 7. All proofs
are gathered in Section 8, and the computation of the error made by discretization is done in
Appendix A.

2 Presentation of the strategies

2.1 Notation and assumptions

Let us introduce some notations. For two functions g; and go in L'(R) NL2(R), the convolution
product of g1 and gy for all # € R, is g1 x g2(x) = [z 91(x —y)g2(y)dy and the scalar product is:
< 91,92 >= [p g1(x)g2(x)dz. Then the Fourier transform of g1 is g}(z) = [ €™ g1(u)du for
all z € R and the L?-norm is [|g1|?> = [ [¢1(2)|?dz. Finally we recall the Plancherel-Parseval’s
formula: 27|g1]? = ||g7]?.

We assume (A) f € L2(R), f* € LYR) N L%(R).

2.2 Initial idea

As previously mentioned, the first step of the procedure is to estimate the random effect ¢;
which are not observed, in order to recover their density, in a second time.
For this purpose, we introduce the following random variables for j = 1,..., N and 7 €]0, 7],

(1) — X(0) — [T(—2Xi() g o
! ®

T




The (Z;+); are estimators of the ¢; based on the trajectory (X;(¢)). They correspond to the
maximum in ¢ of the conditional likelihood of (1) given ¢; = ¢. Moreover random variables
E[Z; ;] = E[¢;] and when T goes to infinity, the noise cW;(7)/T goes to zero. This attests the
goodness of the estimator. Notice that the (Z; ;) =1, n are i.i.d. when 7 is fixed, with density
fz,, due to the independence of (¢;);j=1, ..~y and (Wj)j=1, . ~n. These new random variables
are available, depending only on the observations and known parameters. Nevertheless, we

X
only have discrete observations of the process. Thus we discretize the integral: / Xds =~
0

/4]
) Z X(k-1)s- The error dues to this approximation is studied in Section A.3. At this point,

k=1
two strategies materialize which we explain in the following Section.

2.3 Estimation strategies

Let us present the two investigated methods.

Kernel strategy

The first idea is to reduce the noise which appears in formula (2). Indeed, Var(eW;(7)/7) =
02 /7 leads to focus on the largest 7: 7 = T. Moreover, when T is large Z ;.1 clearly approximates
¢; without needing to remove the noise. Then we are able to build a kernel estimator of the
density f of the ¢;’s based on the Z;r using directly the Z;r as an approximation of the
non-observed random effects ¢;. These N random variables are i.i.d. and the resulting kernel
estimator is given for all x € R, by

N

Fu@) == Kn(z— Z;7) (3)

=1

where h > 0 is a bandwidth, and K : R — R is a C? kernel such that

1
/K(u)du —1, |K|? = /KQ(u)du < +00, /(K”(u))2du < 400, Kn(z) = 7K (%) (@)
This natural estimator is studied in detail in Section 3.

Deconvolution strategy
The other idea is to build an estimator of f using all variables Z;, for different 7 € [0,T].
Recovering f from the observations (X1 (%), ..., Xn(t))¢c[o, 1] is called the deconvolution problem
because the common density of (Zj,T)j:L_.,7 N is a convolution product between two densities.
Indeed, the two members of the sum (2) are independent when 7 is fixed, which implies for all
j=1,...,N,

fz,(u) = [+ few, () (w).

Then the characteristic function of ¢; is recoverable from that of Z.. Taking the Fourier
transform under assumption (A) gives the simple product

£5.(0) = £ (u) Fo oy (0,
with f;Wl(T) (u) = e~ 2r . In this particular case the noise is Gaussian and this convolution

problem has been investigated in the literature, see Fan (1991); Butucea and Tsybakov (2007)
for example. However it has been proven in Carroll and Hall (1988) that the best rates of



convergence obtained in this case are logarithmic. This suggests to improve the deconvolution
procedure and this is the reason why we choose not to use previous estimators but to propose
a new method, based on repeated observations and new parameters chosen carefully.

We have f*(u) = f7_ (u)e“2‘72/ 27 Finally the Fourier inversion gives the closed formula, for
all z € R,

f@) =5 [ €05 e du @
2 R T
Then, we estimate f; (u) by its empirical estimator f}T (u) = (1/N) Zj\f: LeZir . How-

ever, plugging this in formula (5) involves integrability problems. Indeed the integrability
of J/”\}T (u)e“Q‘7 */27 is not ensured. Therefore, we have to introduce a cut-off. The nonparametric
estimation using a deconvolution method in the Gaussian case commonly yields bad speeds
of convergence. To improve the rates, an idea of Comte and Samson (2012), for linear mixed
models, was to link this cut-off and the time of the process. Comte et al. (2013) link the time
of the process 7 and the cut-off as follows:

N

- 1 VT . w2o?
frl@) = o /ﬁ e e e du (6)
7j=1

Then the time 7 is chosen by a Goldenshluger and Lepski’s method and the final estimator is
denoted fx.

Nevertheless, when 7 is small (which is the case for the real dataset we investigate when
we change the units), the integration domain is not large enough, and the estimators of f are
not satisfactory (cf an explicit example in Section 6). We adapt Comte et al. (2013) estimator
introducing a new parameter s in the cut-off:

~ 1 sVT 1 N . w202
for(z) = / e =N " iretar du.
2 —s\/T N =
Then, in order to simplify the theoretical study, we replace s/7 in the integral by a new
parameter m. The resulting estimator f,, s is defined when m?/s? €]0, T, by

N
2,22

I L™ el i 20252
fm,s(ﬂ?) = 27r/ eimxﬁ Z U Zim2/2 0" 5m? duy (7)
—m st

with m and s in two finite sets M and S that we will precise later.

In the following we survey in detail the two strategies.

3 Study of the kernel estimator

The kernel estimator given by (3) has been investigated in Comte et al. (2013). First we recall
the MISE bound that the kernel estimator f;, satisfies. Then we develop the bandwidth selection
procedure we are interested in in this work.

3.1 Risk bound

Let us define f;, := K, x f, for h > 0. We denote for all p € R, ||f|l, = ([ | f(z)Pdz)'/P and for
p = 2 we still use ||f|l2 = ||f||. Notice that |K}|| = ||K||/vh and | Kx||1 = || K]|1. We recall
the result proven in Comte et al. (2013) for the MISE.



Proposition 1 Considering estimator ﬁl given by (3), we have

K2 | 20 K"
Nh + 312h5 ®)

Bl fn — 12 < 201F = fal> +

The right-hand side of (8) involves three terms, and the middle one is the integrated variance.
The integrated bias is |E[fn] — fII* < 2/|f — fall> + 2|E[fn] — fal?, with

U4HKHH2

HE[EL] - th2 < W (9)

Therefore, the first term || f — f,]|? is a bias term, which decreases when h decreases. The second
term is the term of variance which increases when h decreases. Finally, the third term, also
given in (9), is an unusual error term due to the approximation of the ¢;’s by the Z;r also
increasing when h decreases. We see on this bound that the rate 02 /T must be small to obtain
a small risk.

3.2 Adaptation of the bandwidth

Now that we have at hand a collection of estimators depending on a bandwidth A, we focus on
the crucial matter namely how to choose the bandwidth from the data. The best choice of h
is the one which minimizes the sum of these three terms. The selection of the bandwidth can
be done for example using cross validation, see e.g. the R-function density which is commonly
used. However, the only theoretical results known for cross-validation procedure are asymp-
totic and to the best of our knowledge there is no adaptive result on the final estimator. In
the present work, we propose to adapt a selection method due to Goldenshluger and Lepski
(2011) mentioned before, which provides a data-driven bandwidth for which we provide non-
asymptotic theoretical results.

We denote Hy 7 the finite set of bandwidths h, to be defined later. The best theoreti-
cal choice of the bandwidth is the A which minimizes the bound on the MISE given by (8).
Nevertheless, in practice, the bias term is unknown, and this bound has to be estimated.

To choose h adequately, we use a Goldenshluger and Lepski’s criterion introduced in Gold-
enshluger and Lepski (2011). The idea is to estimate || f — f||* by the L2-distance between two
estimators defined in (3). But this induces an error which has to be corrected by the variance
term. Then the estimator of the bias term is

Ay = swp (e = Fell? = V) (10)

where

N

~ . 1

i (@) = Ky x fr(w) = > Ky x K = Zjr)
j=1

and V correspond to the two terms of variance

K] o || K3 K>
VI(R) = m == ey (11)
with k1 and ko2 two numerical positive constants. We will prove that A(h) has the order of the
bias term (see equation (24)). Finally the bandwidth is selected as follows:

7 = argmin {A(h) + V(h)} (12)
heH N T



1 1
with Hy 7 a finite discrete set of bandwidths h such that A > 0, ~h < 1, 7572 < 1 and
Card(Hnr) < N. It must be chosen such that when N goes to infinity, for all ¢ € C

Y heHn r h1/2e=c/Vh < S(c) with S(c) a positive constant depending on ¢. For example no-
tice that taking Hy 7z = {1/k% k =1,...,VN}, the sum 32, 5 - h~Y2ee/Vh <57 he=ck
converges, which is a necessary condition for the proof.

Then we can prove the following Theorem.

Theorem 2 Consider estimator J?h gwen by (3) with h € Hy . Then, there exist two penalty
constants k1, ko such that

=~ C
Ellf = fI7 < €, dnt {If =Sl +V(D} + 5

where C1,Cq are two positive constants such that C; = max(7, 30| K| +6) and Cy depends on
LI B B (-

The theoretical study gives k1 > max(40/| K||3,40) and xe > max(10/3,10/(3||K|?)). But
in practice these two constants are calibrated from a simulation study (and always smaller
than the theoretical ones). Theorem 2 is an oracle inequality: the bias variance compromise is
automatically obtained and in a data-driven and non-asymptotic way.

This strategy requires large T as we assume 1/h°> < T?. The error implied by the discrete
observations and the use of Riemann sums to compute the Z;r are detailed in Comte et al.
(2013).

4 Study of the deconvolution estimator

4.1 Risk bound

Let us emphasize that the estimator fm,s given by (7) depends on two parameters which have
to be selected from the data. This is not usual in the deconvolution setting, where only one
cut-off parameter is often introduced. The selection of these two parameters (m, s) among the
finite sets M, S is thus more difficult. It is even more challenging here because the cut-off m
appears both in the integral and in the integrand. But this will induce gains in the rates of the
estimators. Before proposing a selection method of (m, s) we start by evaluating the quality of
the estimator with the mean integrated squared error (MISE):

E I fms = FI2] = 1f = Bl sl + B [ s = Elfmsll1?]
In Proposition 3 we prove that ]E[fm,s] = fm where f,, is defined by its Fourier transform

f:;z = f*]-[fm,m]-

It means that the bias does not depend on s. We obtain the following bound on the MISE of
fm,s-

Proposition 3 Under (A), the estimator fms given by (7) is an unbiased estimator of fy, and
we have

1
~ m 0'282’[/'2
(1w = FIP] < W= 12+ 75 [ e (13)



The proofs are relegated to Section 8. Let us look at the risk bound. The first term of the
bound (13) is the bias term. It represents the error resulting from estimating f by f,, and it
decreases when m increases, indeed:

1
= A

[ulzm

The second term is the variance term, and it increases with m and s. One can notice that it is
bounded as soon as s is bounded and m < N.

We specify the two sets M and S. We notice that the quality of the estimate in the Fourier
domain is good on an interval around zero with length related with . The chosen set for s is

12
S:Z{Sl:?g, ZZO,,P}

Notice that for s; € S, 1/2°~1 < gs; < 2. Moreover with this chosen collection S, the order of
the variance term is m/N. With the idea that m?/s? is homogeneous to a time, we choose m
in the finite collection:

./\/l::{m:LA7 EeN* 0<m<N}
o

with 0 < A < 1 a small step to be fixed. The collection of couples of parameters is
C:={(m,s) EM xS, m?/s* <T}.

The final estimator is the estimator from the collection C which achieves the bias-variance
compromise. Choosing the final estimator is not an easy task except if we know the regularity
of f. Indeed, let us assume that f is in the Sobolev ball with regularity parameter b, i.e. f
belongs to the set defined by

A(L) = {f € L\R) NLA(R), /R F@)PA + a2)de < L}

with b > 0, L > 0. For example the standard normal distribution is in a space Ay(L) for some
L and for all b > 0, an exponential distribution is in some A,(L) for b < 1/2 or more generally
a Gamma distribution with shape parameter k is in some Ay(L) for b < (k —1/2). Thus when
f € Ap(L), the bias term satisfies:

[ /| O Lo,

2 T

Consequently, the L2-risk of fmﬁ is bounded by

m 2.2
—e€

~ L
E o 2 « 2,20 o°s
s = I < o™ 4 1

Therefore, the best theoretical choice of s is sp the smallest s in our collection, and
1
m = m* = KbN(2b+1)

with K, = (bLexp(—1/(22(F=1)))1/(2+1)  Then we obtain the following asymptotic result.



Corollary 4 If f € Ay(L), and if we choose s = sp and m = m*, there exists a constant K
depending on b, L, P, such that

r __2b
E[Hfm*,SP - f||2] < KN 2+1,

The order of the risk in this case is N~20/(20+1) for a large NV, and it is the nonparametric
estimation rate of convergence obtained when the observations are N realizations of the variable
of interest. Nevertheless, it is not easy to see that (m,s) € C and this choice is theoretical
because it depends on the regularity b of f, which is unknown. The next section provides a
data-driven method to select (m, s).

4.2 Selection of the final estimator

In this Section we deal with the choice of the best estimator among the available collection
of fm.s. In the previous work Comte et al. (2013), s was fixed to s = 1 and m was selected.
But we saw empirically that it did not work in the setting corresponding to the data. This is
why we experimented different values for s. But then we did not find any reliable criterion to
select m for any given s. On the contrary, if we look at the bound and try to select s first, we
just get s = 0, which is not of interest if we are looking to improve the estimator through s
in particular. This implies to select the couple (m,s) minimizing the MISE and realizing the
compromise between the two terms, in a data-driven way. This is a crucial issue. Indeed, the
role of the two parameters is not the same. Thus we propose a new criterion adapted from the
Goldenshluger and Lepski (2011) method.

The idea is to select the couple which minimizes the MISE: E [Hfms —f HQ} As it is un-

known, we have to find a computable approximation of this quantity. We define the best couple
(m, s) as the one minimizing a criterion defined as the sum of a squared bias term and a variance
term called penalty. We define the penalty function, which has the same order as the bound on
the variance term: )

m
pen(m, s) = HNCO s

where k is a numerical constant to be calibrated. Note that for m € M and s € S, the penalty
function is bounded.

To estimate the bias term, we generalize Goldenshluger and Lepski’s criterion for a two-
dimensional index. The method is inspired by the ideas developed for kernel estimators by
Goldenshluger and Lepski (2011) and adapted to model selection in one dimension in Comte
and Johannes (2012) and in two dimensions by Chagny (2013). The idea is to estimate || f — fo ||
by the LL2-distance between two estimators defined in (7). But this induces a bias which has
to be corrected by the penalty function. We consider the following estimator of the bias, with
(m!, ') A (m,s) == (m' Am,s' As),

Tos = max ([t = Fomwwononoll* = pen(m',)) (14)

for (m, s) € C. Finally the selected couple is:

(m,s) = arg minc{Fmﬁ + pen(m, s)}. (15)

(m,s)e

We are now able to obtain the following result.



Theorem 5 Under (A), consider the estimator fm’g given by (7) and (15). There exists ko a
numerical constant such that, for all penalty constants k > Ko,

C'(P+1)

N (16)

Bll s~ £ Cint {15 = full + pentim, )} +
where C' > 0 is a numerical constant and C' is a constant depending on || f||, o, A, and P +1
the cardinality of S.

The key of the proof is to prove that

C'(P+1)

B[C] < 181 — fll? +

(see the proof in Section 8.3.) Inequality (16) means that fﬁlg automatically makes the bias-
variance trade-off. Moreover, our result is of non asymptotic nature w.r.t. N.

One should notice that this new parameter s generalizes the results of Comte et al. (2013)
even if T is large. We choose the two parameters in an adaptive way, thus this gives more
flexibility in the choice of the estimator.

It follows from the proof that kg = 24 would suit. But in practice, values obtained from
the theory are generally too large and the constant is calibrated by simulations. Once chosen,
it remains fixed for all simulation experiments. Besides the cardinality P of the set S is chosen
small in practice (P = 3 or 10 for example).

In Appendix A.3 we investigate the error implied by the discrete observations and thus of
the discretization of Z; - given by (2).

5 Simulation study

In the following section we compare on simulations the two procedures we compute ]?71 and fmg,

the estimator of Comte et al. (2013) fv.; and we compare our bandwidth selection method with
the estimator from the R-function density with the cross-validation option "bw=ucv", on the
Zir,j=1,...,N, we denote it f.,.

We simulate data by computing the exact solutions of (1) given by Itd’s formula,

¢

X;(t) = X;(0)e ¥ + ¢ja(1 — e7H/®) 4 gt / s/ dW;(s) (17)

0

at discrete times ty, € T := {kd,k € {0,...,J},Jo = T}. For the simulation study, we have to
fix N,d,T, 0, a, and the density f. We take o = 0.0135, 0.05, 1 and ¢ = 0.05, @ = 0.039, 1, 39.
For the time T, we choose T' = 0.3, 10, 50, 100, 300 with different values of § the discrete time
step at which observations are recorded. The value of J, the number of observations for one
trajectory ranges from 150 to 5000 for Table 1 and is fixed to J = 2000 for Table 2. All these
parameter values are chosen in relation with the parameters of the real dataset. In this study
we hope to highlight the influence of each one. For f, we investigate four different distributions:

e Gaussian distribution N(0.278, (0.041)?)
e Gamma distribution I'(1.88,0.148)
e mixed Gaussian distribution 0.3A/(0, (0.02)2) + 0.7A/(1, (0.02)?)

10



e mixed Gamma distribution 0.4I'(3,0.08) 4 0.6I'(30, 0.035)
where we write I'(k, §) with k the scale parameter and 6 the shape.

First, we implement the two collections of estimators: ]?71 and fmg We begin by computing
the random variables used by both estimators: Z; . given by (2), with Riemann sums approx-
imations (see Appendix A.3 for details). For the deconvolution estimator given by (7) we also
use Riemann sums to compute the integral. For the collection of m, we choose A = 0.08 and
d changes. Furthermore, for the kernel estimator given by (3), we choose a Gaussian kernel:
K(u) = (1/v2m)e /2 Tn this case | K| = 1, [|K[|3 = 1/(2v/7), [ K"[3 = (1+1/v2)/(v/27).
Then, the selected bandwidth % is given by Equation (12). Note that for all (h,h') € H?,

1 2 2 2
_ —z? /[2(h'*+h?)]
Kh/*Kh(az)——m h’2+h26 .

We use this relation to compute the ]?h’h/.

Secondly, we have to calibrate the penalty constants: ki1, ks for the kernel estimator and
k for the deconvolution estimator. Classically, the constants are fixed thanks to preliminary
simulation experiments. Different functions f have been investigated with different parameter
values, and a large number of replications. Comparing the MISE obtained as functions of the
constants k1, ko and k yield to select values making a good compromise over all experiments.
Finally we choose k1 = 1, k3 = 0.0001 and x = 0.3. A recent work Lacour and Massart (2015)
proposes to change the calibration constants in the variance term V'(h): taking s in the term
L) (14) and 2x for the second V'(h) in the selection criterion (12). It has been done in
practice for the kernel estimator. We notice that this strategy produces very good results in
practice, better than choosing the same £ for the two apparitions of term V(h). On Figure 1
25 estimators fA are plotted and on Figure 2 25 estimators fm 3, for the 4 investigated densities
f . The batch of estimators is close to the estimated density.

In order to evaluate the performances of each estimator on the different designs, we compare
their empirical MISE computed from 100 simulated data sets.

Table 1 summarises the results for different parameters values. It shows the bad perfor-
mances of the estimator of Comte et al. (2013) fz when T is small compared to f It
performs clearly better when T is increasing. Be81des we notice that both kernel estlmators
have good results. Nevertheless these results are satisfying because it appears that our esti-
mator f; fits slightly better the true density than f.,. The computation time is close for both
selection method. We show the results for different values of a do not seem to influence the
quality of estimators (while the selected h, m, s are very different). During the simulation study,
we noticed that the parameter « is important is the sense that when the value of o does not
have the same order as the values of ¢, the estimation is harder. Except when T' = 300 the
ratio signal noise which is the standard deviation of the random effect divided by o is larger
than one thus the settings are favourables. But for both gamma and mixed gamma cases, the
standard deviations are respectively 0.2 and 0.15, which is not small compared to ¢ or to their
mean. The mixed gamma case is difficult for the nonparametric estimation: Figure 3 illustrates
the performances of estimators for this choice. Finally, it is interesting to note that when the
standard deviation of the random effect of interest has a larger variance, the density estima-
tion is easier, which is the case of the chosen gamma density for example compared with the
Gaussian case.

In the following as the two kernel estimators seem very close, we only show the results for
fA which is of interest here. Besides we no longer investigate the previous estimator f~ in light
of Table 1 for T' < N.
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Table 1: Empirical MISE computed fromA 100 simulated data sets, with N = 200, with various
T, 6, 0 and « for two kernel estimators fcy, f; and two deconvolution estimators fz and fm 5

\ Jev \ N \ Iz \ 5

Case f Gamma
T =0.36=0.00050=0.0135 « =0.039 | 0.043 | 0.037 | 1.547 | 0.071
T=3000=050=05a=39 0.048 | 0.039 | 0.049 | 0.055
T=50=010=005a=1 0.042 | 0.039 | 0.218 | 0.050

Case f mixed Gamma
T =10.3§=0.00050=0.0135 « =0.039 | 0.033 | 0.030 | 0.712 | 0.035

T=3000=050=05a=239 0.032 | 0.030 | 0.035 | 0.043
T=500=010=005a=1 0.033 | 0.031 | 0.145 | 0.043

We further compare j‘?ﬁ and fﬁlg’ The two estimators seem close to the true density on
graphs, see Figure 1 and 2. In Table 2 on the MISE it is clear that the kernel estimator is the
best. Furthermore, we can point out some differences. The first row of the Table corresponds
to simulations with the parameters of the real dataset. In the first column, the Gaussian case,
the MISE are 10 times larger than the ones for other cases. This can be easily explained: the
values of the estimated density are 10 times larger than others. Nevertheless, on lines 3 and
4 for the Gaussian case, the MISE are very large. This is due to the bad estimation of the ¢;
by the Z;r with o = 0.05 and 7" = 0.3 1. The quality of the estimation is significantly better
when we try a N(0.278,0.2) (0.2 is the variance of the mixed Gaussian density we implement
for example). In general one can notice that when o is larger than the standard deviation of
the density of the random effects f, the estimation is less precise, which is coherent in term of
signal to noise ratio.

Table 2 shows that if T increases, it improves the results for ¢ = 0.05, compare cases 2
and 5 with 4 and 7 for example. If J is large enough, meaning if § is small enough (which is
the case even for J = 150 when T = 0.3), the deconvolution estimator fits well the density. In
practice, when T increases, the selected value of s decreases, which could have been predicted.
The results are still satisfying for large T. For the kernel estimator, although the theoretical
condition 1/h® < T? is not satisfied, the numerical results are good. R B

Another point is, as expected, that the larger N is, the better the estimators f; and fz 3.
We can refer to Comte et al. (2013) for a study with different values for N. It highlights
the influence of N when the estimated density has two modes; for example with N = 50 the
estimation is clearly less precise than for N = 200. B

A main difference between our two estimators f; and fgz 3 is the computation time: a few
seconds for the first one and ten minutes for the second one. Thus the kernel estimator with the
method of bandwidth selection is very efficient, especially in the case of multi-modal densities,
and performs often better than the deconvolution one.

'We insist that this bad estimation is not due to the fact that the noise is Gaussian. Indeed even if Fan
(1991) proves the rates to be logarithmic in that case, the rates are improved and can be polynomial when the
density under estimation is of the same type as the noise (see Lacour (2006), Comte et al. (2006)).
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Figure 1: Simulated data. In plain black (red) 25 estimators ]/% with parameters: N = 240,
T =0.3,5 = 0.00015, ¢ = 0.0135, o = 0.039 and the true density f in plain bold black line

13



0.10 015 0.20 0.25 0.30 0.35 040 045 -1.0 -0.5 0.0 05 1.0 15 2.0

(a) f Gaussian (b) f mixed Gaussian

0.0 05 10 15 20 25 30

(¢) f Gamma (d) f mixed Gamma

Figure 2: Simulated data. In plain black (red) 25 estimators f;ﬁg with parameters: N = 240,
T =0.3,6§ = 0.00015, 0 = 0.0135, a = 0.039 and the true density f in bold plain black line
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Figure 3: Simulated data. In bold plain black curve is the true density f mixed Gamma, the
estimator fe, estimator f; are superposed is in plain grey (green), estimator [z is dotted black

(blue) and estimator fs 5 is plain black (blue), with N' = 200, T' = 50, § = 0.05, o = 0.05,

a=1

14



Table 2: Empirical MISE computed from 100 simulated data sets, with N = 240, o = 0.039
and various 7', §, o for the kernel estimator fh and the deconvolution estimator

f

Case T ) o Estimator | Gaussian gamma mixed Gaussian mixed gamma
1] 0.3 0.0002 0.0135 Nf;l 0.254 0.037 0.016 0.024
.3 0.381 0.072 0.021 0.038

21 0.3 0.002 0.0135 N 0.270 0.032 0.016 0.024
E 1.584 0.071 0.019 0.038

31 0.3 0.0002 0.05 N3 2.544 0.098 0.026 0.054
5 3.402 0.231 0.078 0.226

41 0.3 0.002 0.05 Nfﬁ 2.524 0.092 0.028 0.053
fmz 3.269 0.154 0.029 0.232

5| 10 0.002 0.0135 N 0.091 0.031 0.017 0.024
ikt 0.080 0.037 0.035 0.052

6| 10 0.02 0.0135 N5 0.085 0.033 0.014 0.023
5 0.151 0.048 0.033 0.034

71 10 0.002 0.05 1 0.111 0.031 0.016 0.025
s 0.687 0.061 0.016 0.034

8| 10 0.02 0.05 N 0.121 0.035 0.014 0.025
ik 0.181 0.053 0.023 0.040

9 | 100 0.2 0.0135 N3 0.106 0.032 0.014 0.024
5 0.123 0.062 0.091 0.046
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6 Application to neuronal data

6.1 Dataset

We describe quickly the data but we refer to Yu et al. (2004); Lansky et al. (2006) for example
for details on data acquisition. The data are intracellular measurements of the membrane
potential in volts along time, for one single neuron of a pig between the spikes. This is the
depolarization phase. In this neuronal context, between the (j — 1)™ and the j* spike, the
depolarization of the membrane potential receiving a random input can be described by the
Ornstein Uhlenbeck model with one random effect (1). The spikes are not intrinsic to the
model but are generated when the voltage reaches for the first time a certain threshold S, then
the process is reset to a fixed initial voltage. Thus each trajectory is observed on an interval
[0, T;] where T; = inf{t > 0, X;(¢t) > S}. The initial voltage (the value following a spike) is
assumed to be equal to the resting potential. The present dataset has been normalised to obtain
N trajectories which begin in zero: x; = 0.

The positive constant parameter « is called the time constant of the neuron (the coefficient
of decay in the exponential, when there is no noise), which is intrinsic to the neuron and fixed
to a = 0.039 [s] (Lansky et al., 2006). The diffusion coefficient o [V/4/s] has been estimated

using the estimator o2 = (1/N) S0 ((1/7) Xy ((X;(3(k + 1)) = X;(3k))2/6). We obtain
o = 0.0135, which is the same value as that used in Picchini et al. (2008). The ¢; represents
the local average input that the neuron receives during the j* inter-spike interval. We assume
that ¢; changes from one trajectory to another because of other neurons or the influence of
the environment, for example. So parameters ¢ and o characterize the input, while o, z; (the
resting potential) and S (the firing threshold) describe the neuron irrespectively of the incoming
signal (Picchini et al., 2008).

Data are composed of N = 312 inter-spike trajectories. For each interval [0,7}] the time
step is the same: 6 = 0.00015 [s]. We decide to keep only realizations with more than 2000
observations (7}/0 > 2000). Finally we have N = 240 realizations with J = 2000 observations
and for j = 1,...,N, T =T; = 0.3 [s]. Also the data are normalized in order to begin with
zero at the initial time. The study of the units of measurement can highlight the collections
given in Section 4. One can notice that the unit of measurement of v in the integrand must be
[s/V] (same unit as 1/Z; ;) such that the exponential terms are without unit. The unit of s is
[v/s/V], and the choice of M with the same unit as v seems natural.

In is interesting to note that the normality of the Z; r is rejected by Shapiro and Wilk test
(p-value 1077) and Kolmogorov-Smirnov test (p-value 1073). This suggests that the ¢;’s are
not Gaussian. Thus we want to estimate nonparametrically their density. In the following we
compare our results to the estimation obtained in Picchini et al. (2010) under the parametric
Gaussian assumption.

6.2 Comparison of estimators

The estimation of the density f obtained by Picchini et al. (2010) under the Gaussian assump-
tion on these data are N'(u = 0.278,7% = (0.041)?). Using a maximum-likelihood estimator on
the (Z;r)’s we obtain for the mean 0.270 and for the standard deviation 0.046. We notice that
these two estimations are close to that of Picchini et al. (2010) even if the Z;p are noisy when
T is small. We use our two nonparametric estimators to see how close to a Gaussian density
they are. R N

On Figure 4 we represent both estimators f; and fz 3z applied on the real data and the
density N (u1,m%). The two estimations are close, and close to the estimation of Picchini et al.
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(2010). However, it is also legitimate to think about a Gamma distribution to model the random
parameters ¢;’s because, as the data have been normalised, the estimated random effects are
positive. Then it seems reasonable to use a non-negative random variable to model this local
average input. Thus, a Gamma distribution may seem more appropriate than a Gaussian
distribution, even if the chosen Gaussian has small probability to be negative. We look for the
Gamma distribution which has for mean p = 0.278 and for standard deviation n = 0.041. This
corresponds to a Gamma distribution with the shape parameter 46.3 and the scale parameter
0.006. We notice the similarity between the previous Gaussian curve and the new one. Thus
this distribution seems also suitable to fit the distribution of the ¢;’s, as Figure 4 shows.

The Gaussian assumption is strong and leads to parametric tractable models. The present
work confirms that this approximation is acceptable. However, the nonparametric estimation
gives a density for the ¢;’s that can be used to simulate the random effect and could be closer
to the true one.

Notice that, as mentioned in introduction, Comte et al. (2013)’s estimator cannot handle
small values of T" while our new proposals are successful in such case. Let us precise this point.
The

5 < 1
ZiT =~ <Xj(T> — X](O) + o ZX((Z — 1)5)) T
=1
is unchanged when we change the units: V,s to mV,ms thus 7' = 0.3 to T' = 300. However, the
deconvolution estimator of Comte et al. (2013) for 7 = T is changing when the value of T' is
changing. In fact, the estimator is

N
-~ 1 \/T . 1 . . u202
fri@) = - eI D BT du
T
T =
Npas N 2,2
i (uk+1 _ uk)e—iukxi § eiuij,Teulg%
2 N 4
k=1 J=1

and according to T" = 0.3 or T' = 300 the values of v and thus the interval of integration and
the three exponential terms are changing. Finally estimator fT is changing with the units. And
the interval of integration is not large enough in the case 7' = 0.3 to gave a good estimation.

To solve this problem we have proposed a new estimator fz 3 to allow the user to deal with
data with the units he/she wants and to not oblige him /her to change it.

But one can wonder if the new estimators are robust when increasing T'. Indeed, our method
works for larger T'. Precisely changing volts in millivolts and seconds in milliseconds implies
T = 300, 0 = 0.426, and on simulated data we adequately reconstruct the shape of the density.

7 Discussion

In this work we study a stochastic differential Ornstein-Uhlenbeck mixed-effects model. We
propose two estimators of the density of the random effect. Both estimators are not very
sensitive to the effect of the time of observation T'. Indeed the kernel strategy corresponds to a
context with large T while we built a deconvolution estimator especially for small values of T'.
Both are data-driven and satisfy an oracle-type inequality. According to the numerical study,
the kernel estimator seems to be the efficient one: the numerical results are convincing and
close to the ones obtained by cross-validation. Besides we provide non-asymptotic theoretical
results. Furthermore we study neuronal data with nonparametric estimation strategy. Instead
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Figure 4: Real data. In green estimator fﬁ, in red fﬁL7§, the black dotted and bold line the density
N (t,m?) from Picchini et al. (2010) and the black dotted thin line the density I'(46.3,0.006)

of making any parametric assumptions for the random effect distribution, we build an estimator
of its density. Future work based on this estimation could be more precise and closer to the
real neuronal data. To complete the study, the method for different times of observation Tj
could be settled up. Besides, some goodness-of-fit tests could be produced; we refer to Bissantz
et al. (2007) who construct confidence bands for an estimator of f in the ordinary smooth
deconvolution problem.

The model can be completed by adding another random effect: the time constant of the
neuron. Picchini and Ditlevsen (2011) have investigated this model in a parametric way and
Dion and Genon-Catalot (2015) in a nonparametric way. A recent work Delattre et al. (2015)
assumes that the density of the random effect is a Gaussian mixture and uses data clustering
method, which is an interesting approach for the data described in the present paper. The
question of a random effect in the diffusion coefficient also is open (see Delattre et al. (2014)).
Moreover, a model with a drift b(X;(t)) + ¢;, where b is a known function, can be treated with
the same method. However, dealing with a diffusion o(X;(t)) where o is a known function is a
more complex problem.

Acknowledgements The author would like to thank Fabienne Comte and Adeline Samson
for very useful discussions and advice.

8 Proofs

8.1 Proof of Theorem 2

Given h € Hy 1, we denote:

RS ot KK
V(h) = K1 Nh + K2 T2h5 =

Using the definition of A(h) and of h we obtain
IF = I < 8IIF — sl + 31 Fus — Full® + 317 — £17
< 3(Am) + V@) +3(AR) +V(R)) +3l1fu - fIP
< 6A(h) + 6V (h) + 3| fn — fII>

: Vi(h) + Va(h).
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Thus, R
E[|| f; — f1%] < 6E[A(R)] + 6V (h) + 3E[| fn — £]?],

hence, we only have to study the term E[A(h)]. We can decompose HfAh,h/ — fw|? as follows:

| o —Full? < 5l fopr —Efnp ) |IPABNELfn 1= Fron 1245 frp — o 1451 frr —E L IP+B | E[for]— Frr ||

thus
A(h) <5(D1 + D2+ D3 + Dy + Ds)
with:
Dy:= sup |fon — fwl?
hWeHN,T
~ ~ Vi(K ~ ~ Vi(W
Dyi= sw (I =B -H50) | o= s (1o~ Elfanll? - P50
hMeHN,T + hMeHn T +

D= sup <H1E[fh/] full? - “”)  Dsi— sw <||E[ﬁ,h/1—fh,h/u2—v2h)) .
+ +

Wt 10 WeH o 10
According to Young’s inequality (see Theorem 7), we obtain

g = firl? = 1 Kw x (Fo = HI* < I Ew 3150 = £I2 = 1K1 5 — £IP

thus
Dy < K3l fn — fI- (18)

Let us study the term Dy. We denote B(1) = {g € L2(R), ||g|| = 1}. We define
vn(9) =< g, Jn — E[fu] >
then |vn 4(g)| < lglllfn — E[f2]|| thus, the estimator f, satisfies:

1 fn —ELfa]I? = sup (vnn(g))®
g€B(1)

We can also compute the scalar product which defines vy j, and we obtain
N
vn (g Z g K, ( ~Elg* K, (Z;r)]) (19)

with K, () := Kj(—x). This finally conducts to:

s Vi(h)
ED)] < > E| sup (vww(g) — 10 :
hIE'HNJ* 968(1) +

This bound and Equation (19) leads to apply Talagrand’s Theorem (8). We have to compute 3
quantities: M, H? and v.
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First:

sup [lg+ Kiglloe = sup sup| [ g(0) Kyl —p)dy| = sup sup) < g K-~ 2) > |
geB(1) geB(1)zeR geB(1)zeR
K]
< sup |gll|Ew| ="~ =M. (20)
geB(1) v
Secondly, the bound of Proposition 1 gives
2| _ T mIE 2 HK||2_ 2
E| sup (vnn(9))”| = E[llfa —ELfa]l7] < = H". (21)
9eB(1) .
Thirdly:
sup (Var(gx K;,(Z1,r))) < sup E[(g*K,;,(ZLT))Q]
geB(1) g9eB(1)
< 2 sup E[(g K, (¢1))°] + 2 sup E[(g* (Kp (Z1,7) — Ky (¢1))%)-
geB(1) geB(1)
Let us investigate the two terms separately. Young’s inequality gives:
e oy o SIS
El(g* Ky, (¢1))7] = [ (g% K, (2))" f(x)de < || f[lllg » K I3 = o (22)

Then, one can write: Kp/(z—2Z117)—Kp(x—¢1) = (b1—Z1.1) fol(Kh/)’(x—¢1+u(¢1—ZLT))du,
thus
2

1
(9% Kip(Zur) — g% K60 = (61— Zux)? ( [ o) [ )@ = on+ uten - Zl,T»dudx)
1
< (61— Zir) / 2 (@) ( /0 (Ki)(x — ¢1 + uldn — zl,T»du) da
< 6= 2ol [ W)y = (61— Zur N K|

With E[(¢1 — Z1.7)?%] = %E[Wl (T)? = %2, the assumption T~ < h%/2 leads to

3 K’ 20_2 K 20_2
Ellg » Ky (2a1) - g+ Kuon)P) < Vg ™ < LT oy 23

Finally v = vy + v9 = AO/\/E with Ag = ||f||HK||421/3 + HK’HZUQ.

If k1| K||2 > 40, with the assumption 1/(Nh) < 1, Talagrand’s inequality (under the assump-
tions of the Theorem 2) gives

/
7 1
E ( sup (vnn(9))% — Vi(h >> < ie—@/\/h*_‘_ Cy o—C1VN
+

geB(1) 10 - NVW h' N?
< @ Z LQ—CS/WSC%S(CG)_
Vi N
hMeHn T
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One can lead the study of Ds as we have done for Ds, using the same steps and tools.
However K}, x K} instead of K/, adds ||[K||; in M and ||K||? in H? and v.

Then, let us study the term Dy. If ko > 10/(3|/K||?), the bound (9) leads us to

D = s (1B - fl? - 257)
WeHN T n
<y (LBt wIKRIRPR
wery s \ SWOT? 107243 .
thus D4 = 0. Finally, similarly, if ke > 10/3, we obtain
D = s (1Bl — ful? - )
WeHN T n
< mp (WP KRS
Wz 31T 107215 N
Thus finally we obtained that:
E[AR)] <5 (1K 3150 — £17 + <) (24)

with ¢ a constant depending on || f[], | K||1, [ K[|, [ K|l4/3. Finally we have shown that for all
h e HN,T3

N I(H2 K|2 | K 2|K" 254 KHZ 2|| K" 254
BIR - A7) < o MEUMKIE g MRV g (o — pyge o UKL, 2T
C
+ 30 (1K = 7l + )
< <6—|—3>V(h)+ <6+9>V(h)+(30”KH2+6)Hf _f||2+g
- IK36:) 2N K|Prs) L h v

C
. _ 2 72
Cr,dnt {1 =l + V(W) + -

IN

where C] = max(7, 30HK||% +6) and Cy depends on || f||, || K||1, || K], ||KH4/3. O

8.2 Proof of Proposition 3

The bias term is || f — E[fms] |2. Let us compute E[fms] As the Z; - are i.i.d.. when 7 is fixed
and due to the independence of ¢ and Wi, we obtain:

= 1 . s22 s
E[fm s(ﬁ)] = 27 e TR, |:ew 1,m2/s2FU"0%s /(2m )} du
) T .
- 2i " g [ei“%ﬂuawl<m2/s2>52/m2+u2a282/<2m2>} du
T )
1 nn: ; 2 2.2 2 . 9, on 9, o
= 2/ e~ turtuso®s /(2m )f*(u)E [ezuaW1(m /s%)s?/m ] du
T™J—m
1 " ; 245242 2 2 2.2 2
= 2/ e*lueru o?s?/(2m )f*(u)efu o?s?/(2m )du
T J_
o
= o [ e e = fla),
-m
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Therefore this gives E[fms(m)] = fm(x), and ||f— E[fm SH]? =|f- me2 Qﬂ u|>m \f*(u)\Qdu.

The variance term is:

2

~ 9 1 m 1 zuZ o u20252 »
E|Ifms = fml?] = 5-E NZ e — ()| du

_ 27TN/ u o' s Var( iuZl’m2/32> du

< / %d m /1 5202v2d ]
e e m U= — e U.
~ 2«N J_, N Jo

8.3 Proof of Theorem 5

Let us study the term || f 55— f|I?. We decompose it into a sum of three terms and the definition

of (m,s) (15) implies for all (m,s) eC
3 (15 = Fmmnamall? + 1w 9nem ~ f1?)

< 3 (Fm,s + Pen(ﬁlv ’g)) +3 (Fm;g—i— pen(mv S)) + 3”.]?771,8 - fH2
< 6T,s + 6pen(m, s) + 3| fns — fII (25)

|z — I

IN

Now we study I';, 5. First:

H]?(m,s)/\(m/,s’) - fm’,s’”Q <3 (Hfm’,s’ - fm’H2 + H.fm’ - fm/\m’”2 + ”fm/\m’ - f(m/,s’)/\(m,s)H2> :

Thus:
s < max (31 fe = fuell? + 3l fow = Sonrens |2+ 3l frams = Fomt s p (| = pen(m’, )
(m/,s')eC .
~ 1
< 3 e (1o = frl? = grent’s) )
(m/,s")eC 6 +
2 1 /A
+ 3 max Hfm ,5") ms)_fm/\m’H — —pen(m’, s')
(m!,s')eC 6 n
3 r— 7.
The last maximum can be explicit. If m’ < m, then ||frr — foam/|? = |for — frl]? = 0
Otherwise,
o = Sl = W = Sl = [ 1) Pdu < = ful®
m<|u|<m/
Finally:

H/laX Hfm’ - fm/\m’”2 < Hf - meQ'
m/'eM

We get the following bound for I'y, ,:
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!
3
A

~ 1
3 ., , 2 - /’ /
o= 8 e (W = JorlP = Spenton ) )

rs 1
+ 3 m’,s’ ms_mm’Z_* ,7/>
15 (1o = Fnae P = Goen(n' )

+ 31— ful® (26)

Then we gather Equations (25) and (26):

~ ~ 1
Fi =S < Gpen(m, ) + 31 — FI” +18) = fol* + max 18 (nfmf,s/ ~ ful? - 6pen<mcs'>)
m’,s +

1
+ ( ma§{6618 <||f(m’ s")A(m,s) — fm/\m’”2 - gpen(m', 5,)>+’

We first notice that our penalty function is increasing in s and m, thus we get the following
bound for the last term:

- 1
E max <||fm',s'>A(m,s> = fmame||? = Zpen((m’, s") A (m, s)))
(m/,s")eC 6 +
< E| max (nf o = Fl? — Epen(m’, ) max (nf ~ P — Lpen(m s>) ]
- m’<m,s’'<s ms! m m<m/’,s<s’ M8 m 6 ’
+ +
R s — fnl® — & 1 Fm s — fonr |2 = Spen(i’, 5)
g <s \ st T Im 6penm8 N it S g \NImlss T ghenim, s .
- 1
< 4>y ZE[Hfm,,s,_fm/P 6penm s’ }
m/'eEM s’'eS +

Moreover, according to Proposition 3 and using the inequality fol e’ 5" dy < 60282, we obtain, for all

(m,s) eC,

IN

E| fm5 — fI°] 5x18 Y Y E l:fm’,s’ — for|I” = 1pelﬂ(m'wﬁ’) + Gpen(m, s)

m/'eMs’'eS 6 +
m

2.2
3—e” * +21||f — fml.
+ 3—5e” " +20f — ful
Then we obtain the announced result with the following Lemma.

2.2

Lemma 6 There exists a constant C' > 0 such that for pen(m, s) defined by pen(m, s) = k5e” ",
7 1 C'(P+1
> D E [“fm'vs' — far 2 - 6pen<m’,s’>} <D
m'eM s’e€S +

According to Lemma 6, to be proved next, we choose pen(m,s) = & 60252, thus, there exist two

constants C' = 145, ¢’ > 0 such that,

m
N

~ 1 3.m 2.2
Elfaz—fI7] < 5x18 ) ZE[nfm/,s/—fm/|2—6pen<m’,s'>} + (65 + 2) e T+ 210f = full?
m'eMs'€S +
2 c’
ot 1 =l e e O

IN
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Proof of Lemma 6
For a couple (m, s) € C fixed, let us consider the subset S, := {t € L}(R)NL?(R),supp(t*) = [-m, m]}.
For ¢t € S,,,

N
1
NZ jm2/52 _]E[(Pt(Zj,mz/ﬁ)])
j=1
with ¢ (z) = 5= ft*(u)ei“$+”2“252/(2m2)du, then vy (t) = 5= < t*, (]?m,s — fm)* >. This leads to
fs = Fmll* = sup  Jun (@) (27)
teSm, |It]=1

We also have by Cauchy-Schwarz inequality

* o2u?s? /(2m?) 1 " * 2 12 " o2u?s? /m? Y2
lodee < 52 [0 (@le dus o ([ w@pan) ([ e

vV 2m 60282/2
Vo

<

thus

\/E 0252/2
sup ol < ~=e = M.
esmlil= VT

Then, by Proposition 3,

:]E[Hfm‘?_fm”} / Usvdv<—e R
. N _—

Using Fubini and Cauchy-Schwarz inequalities we obtain for all (m,s) € C:

E [ sup  |vn(t)]?

tESm,|It||l=1

a7 sup  Var(p(Z j,m2/s? 2)) < sup // t* (u)t* (—v)E [ei(ufv)ijmz/g} e(u2+v2)a2s2/(2m2)dudv

LESm, [|tll=1 LESm,[It]|=1

1/2
< or (// If*(uv)l2e<“2+”2>”252/m2dudv>
/2
< ( o? 2// u—v)|2dudv>
[, m12
< ome \/%(/ 17 (2)2d2)Y2 < 2v2myan /7S | £ =

—2m

2.2
_ e ]
v
Finally using that m < N, s < 2/0 and >, g5 = (4/0)(1 — (1/2)") < 4/0, the Talagrand’s
inequality with a = 1/2 if 4H? < pen(m, s)/6 implies,

fi . L 2.2
ST & [l sl ptsm] <X 5 (Ol et o)

s€eS meM s€S meM
o 1 _
< 1||f||crs <Z Vme~ C2f>+ZZCgeN Cavm
s mem sES meM
CullAI(P + 1)e? c LS e
< N Z\Fe A7 + Cyet Ze !
meM meM
!
_ ey
- N
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_C, Y
because with the definition of M, 3, _,v/me” <17

Y keN e—askt < +00, with a1, as, a3 three positive constants. Notice that C' > 0 depends on o, || f|],

We choose pen(m, s) = /fme"252/N with k > 24. O

A Appendix

A.1 Young inequality
This inequality can be found in Briane and Pages (2006) for example.

Theorem 7 Let f be a function belonging to LP(R) and g belonging to LY(R), let p, g, be real numbers

in [1,+00] and such that

11 1
S =—41
p q r

Then,
1 *gllr < [ £llpllglq-

A.2 Talagrand’s inequality

The following result follows from the Talagrand concentration inequality given in Klein and Rio (2005)
and arguments in Birgé and Massart (1998).

Theorem 8 Consider n € N*, F a class at most countable of measurable functions, and (X,')ie{17,,,)N}
a family of real independent random variables. One defines, for all f € F,

N
o () = 5 UK ~ ELA(X),

Supposing there are three positive constants M, H and v such that sup|| flle < M,
feF

E[sup|vny f|] < H, and sup(1/N) vazl Var(f(X;)) <w, then for all a > 0,
fex

fer
4 NH?
E || sup|lvn(f)* — 2(1 4 2a)H? < - (Uexp <—aa >
feF n a \ N v

4 2
N OM oxp [ V2aC(a)\/a NH
aC?(a)N? 7 M
with C(a) = (VI+a—1)A1l, and a = .
A.3 Discretization
Indeed, if we assume that the times of observations are the t, = kd,k =1,...,N and 0 < § < 1, we

must study the error applied by discretization of the Z; . Then, for any 0 < m?/s?> < T we use:

R 2 [m? /(29)]
Zimajsn = o3 | X002 /(20) = ;00 + 2 3 X;((k = 1)9) (28)
k=1

to approximate Zj 2,52 given by (2). The corresponding estimator of f is

2m me N

N

= 1 m | = w222

fm,s(x) — 7/ —tuxr § :eluzj,m?/szeizmQ du. (29)
j=1
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We investigate the error:

[ Fos — FI2) < 2B Fons — Fonal®) 4 2B Fone — FI)

where the second term of the right hand side is bounded by Proposition 3. Then, Plancherel-Parseval’s
Theorem implies:

= 1 m N 2 2.2 2 A 2
ra ra 2 : iuZ iuZ
E[”fm,s - fm,s |2} S %E / N eu o°s"/m €lu §im?2/s% ew §m?2/s2 du
—m X
Jj=1
1 " u?o?s? /m? wZ, 2,2 wZ, 2,2 2
S 27 e E E e 1,m?2/s% __ e 1,m?2/s du
™

—m
and

le,m2/s2 WZ1,7n2/52

(& — €

?|

thus we study the last term. For all (m,s) € C, m?/s?> < T,

2 ~
:| < |’LL‘2E |:‘Z1,m2/52 - Zl,m?/s2

|

82

(X m?/5%) = X, (3l (s%6)])
&2 m?/(s*8)] ks

Pt 2 [, 0000 = X0 1o

Zl,m2/52 _Zl,m2/52 =

then by Cauchy-Schwarz’s inequality we obtain

~ 54
Bresoe = FrgeV? < g (X(m2/5%) = X, (6m/(29)])

P ICOI 2
(X;(5) = X;((k — 1)3)ds| -

= J(k=1)s

Hoéder’s inequality yields

] . e -
S [, 000 - K- < 3 VM&(X <s>—Xj(<k—1>6>>ds] Ed

Let us study E[(X;(s) — X;((k — 1)8))?], for (k — 1) < s < kd:

Xj(s) = X;((k—1)0) = /5_1)5 (¢j - Xj(u)) du + /(S odW;(u)

(k « k—1)§
and Cauchy-Schwarz’s inequality gives

2 2
o D S A Y
E[(X;(s) ~ X;((k = )9))"] < 2@{(/@1)6(@ ! )d”“E[(/(km aw( >>]
° }_Xj(u) ? w o2
< 2E /(k—l)é (¢>J = )d +26
2 2 1 2 2
< 46 (E((éj)—&—azsg}gE[Xj(s) ]>+25U. (30)
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Finally, after simplification and using for all z € RT, [z] < =,

= 2s*
E[(Zime/e = Do)’ € SEIX(m?/s%) = X (0lm?/(s%0)]))’]

+32 (452 (E(¢§) + ZSupE[Xj(s)g]) + 2502>
Qa” s>0

and we can deal with the term E[(X;(m?/s?) — X;(8[m?/(s 25)])) ] using formula (30) and m?/s% —
8[m?/(s?6)] < §. Thus:

5 2s* 2 1
E (Zl,nLQ/s2 - Zl,7n2/s2)2:| < (’I’?’l4 + 042> (452 (E(¢?) o2 EEEE[X ( ) ]) + 2502) .

Besides, for model (1), Equation (17) implies E[X/(s)?] < 327 + 3a’E[¢3] + 302, and 0 < § < 1
implies

= 2s% 2
E |:(Z1,m2/52 — Zl,m2/52)2} < Cé <S + )

mit a2

with C a positive constant which does not depend on & or m?/s2. Finally,

= ~ 2 9 1 m
Ellfms = fmsll?) < 05( o+ 2) —/ W2 gy
) l m? @ 2m —-m
<

1 2.2 4 3
Cé(/ve”"sdv)(s—i—mz).
0 m o«

But s < 2/0 and m = VkA /o, with k € N* and 0 < A < 1, thus we obtain

E(|Fs = Fnel?] < f(/ et (2 (%) + Nk (139%)).

Proposition 9 Under (A), assuming E[¢3] < 400, the estimator fms given by (29) satisfies

B (1o~ 1] < 1 1P+ Yoot 4 G0 (R () 4 7 (sa)).

mN 03 20252

Finally if A is fixed and 0 is small, the error is acceptable. For example if § = A the error is of order

V.

For study on the kernel estimator we refer to Comte et al. (2013).
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