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Abstract:

The aim of the paper is to establish asymptotic lower bounds for the minimax risk in two
generalized forms of the density deconvolution problem. The observation consists of an inde-
pendent and identically distributed (4.i.d.) sample of n random vectors in R?. Their common
probability distribution function p can be written as p = (1 — a)f + a[f * g], where f is the
unknown function to be estimated, g is a known function, « is a known proportion, and *
denotes the convolution product. The bounds on the risk are established in a very general
minimax setting and for moderately ill posed convolutions. Our results show notably that
neither the ill-posedness nor the proportion a play any role in the bounds whenever « € [0, 1),
and that a particular inconsistency zone appears for some values of the parameters. Moreover,
we introduce an additional boundedness condition on f and we show that the inconsistency
zone then disappears.

AMS 2000 subject classifications: 62G05, 62G20.
Keywords and phrases: generalized deconvolution model, density estimation, adaptive es-
timation, Nikol’skii spaces, L,—risk, minimax rates.

1. Introduction.

In statistics, deconvolution is one of the most well known model among non parametric ill-posed
inverse problems, where basically one wishes to recover an unknown real-valued function f after it
has been smoothed by a known operator. We will consider a multidimensional setting where this
operator is the convolution one, defined via some integrable real-valued ”noise” function g.

Generalized deconvolution model. Our first model consists in a mix between the direct ob-
servation problem and the pure deconvolution problem. Consider the following observation scheme:

Zi=X;+¢€Y;, t1=1,...,n, (11)
where X;,7 =1,...,n, are i.i.d. d-variate random vectors with common density f to be estimated.
The noise variables Y;,7 = 1,...,n, are 4.i.d. d-variate random vectors with known common density
g. At last ¢; € {0,1},i =1,...,n, are i.i.d. Bernoulli random variables with P(¢; = 1) = «a, where

a € [0, 1] is supposed to be known.
Let us note that the case a = 1 corresponds to the pure deconvolution model Z; = X; 4+ Y;, i =
1,...,n, whereas the case @ = 0 corresponds to the direct observation scheme Z;, = X;, 7 =

*This work has been carried out in the framework of the Labex Archimeéde (ANR-11-LABX-0033) and of the
A*MIDEX project (ANR-11-IDEX-0001-02), funded by the ”Investissements d’Avenir” French Government program
managed by the French National Research Agency (ANR).
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1,...,n. The intermediate case a € (0,1) can be treated as the mathematical modeling of the
following situation. One part of the data, namely (1 — a)n, is observed without noise. If the indexes
corresponding to these observations were known, the density f could be estimated using only this
part of the data, with the accuracy corresponding to the direct case. The main question we will
address in this intermediate case is whether the same accuracy would be achievable if the latter
information is not available? We will see that the answer is positive, but the construction of optimal
estimation procedures is based upon ideas corresponding to the pure deconvolution model.

Convolution structure density model. Our second model is a generalization of the gener-
alized deconvolution model itself. For any fixed a € [0,1] and R > 1, and for any g € L;(R?)
introduce

Fy(R) = {f € BLa(R) : (1 —a)f +alf » g € B(R) ],

where B 4(R) denotes the ball of radius R in L; (Rd) and ‘B(Rd) denotes the set of probability
densities on R?. Suppose that we observe i.i.d. vectors Z;,i = 1,...,n, with common unknown
density p satisfying the following structural assumption:

p=0Q-a)f+a[fxg], feFy4R), acl0,1]. (1.2)

Here o € [0,1] and g : R? — R are supposed to be known and f : R? — R is the function to be
estimated. We remark that the observations scheme (1.2) coincides with the observations scheme
(1.1) if additionally f, g € B(R).

What is more, the convolution structure density model (1.2) can be studied for an arbitrary
g € L1(R?) and f € Fy(R), but later on we will restrict ourselves to the case g € P3(R?). Then on
the one hand we have ‘B(Rd) C Fy(R) for any R > 1, but reciprocally some function f € F,(R) is
not necessarily a density, except in the particular case a = 0.

As it stands, one may question the reason for the introduction of the convolution structure density
model. In fact, the main motivation lies in the calculation of the upper bounds of the minimax risk
defined further. Indeed, in a separate work, the authors have constructed a performant estimation
technique, along the lines of what Goldenshluger and Lepski (2014) developed in the direct case.
However this estimator, like (to the authors knowledge) most of those available in the literature,
exploit neither f > 0 nor [ f = 1. Thus it is interesting to consider a broader setting than the
generalized deconvolution model, by removing the assumption that f is a probability density, and
to check if some estimators of interest are optimal in this new setting.

The minimax framework. We will study the deconvolution problem in the minimax perspec-
tive, which is very widespread in the statistical literature (see Tsybakov (2009) for examples of
problems and methods in this setting). We want to estimate the target function f using the obser-
vations Z(™) = (Zy,...,Z,) given in each one of the two models (1.1) and (1.2). By estimator we
mean any Z(™-measurable map f R* = L, (Rd).

The accuracy of an estimator f is measured by the IL,-risk

A A / " "
RO )= (BrllF — 1) pe [Loo), RO A= Es(If ~ fll).

Here E; denotes the expectation with respect to the probability measure Py of the observations
ZM = (Zy,...,Zn), || |lp, p € [1,00) denotes the Ly-norm on R?, and || -||o, denotes the supremum
norm on R?. The objective is to construct an estimator of f possessing a small L,-risk.
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In the framework of the minimax approach, the density f is assumed to belong to a functional
class >, which is specified on the basis of some prior information on f. Then a natural accuracy
measure of an estimator f is its maximal L,-risk over X,

RM[f;5] = sup RIS, 1.

The main question is: how to construct a rate—optimal, or optimal in order, estimator f; such that

RYVL )= 0n() = i REVIF S, oo

Here the infimum is taken over all possible estimators, and ¢, (X) is called the minimax risk. We
refer to the outlined problem as the problem of minimaz density deconvolution/estimation with
L, ~loss on the class ¥. Then the first problem arising here consists in bounding from below the
minimax risk ¢, (%) in an optimal way, i.e. with bounds as large as possible as for the dependency
on n (and on other parameters appearing in 3 if possible). The aim of the paper is to address
this problem, whereas the determination of the upper bounds and the development of rate-optimal
estimators will be addressed in a separate paper.

In the framework of the convolution structure density model we will consider > = Ny, (5, E) N
Fy(R), where Ny 4 (3 , I_:) is the anisotropic Nikol’skii class defined further. Here we only note that a
Nikol’skii class belongs to the family of Besov functional classes and it is, in fact, the largest Besov
class, see Nikol’skii (1977), chapter 6.2.

Moreover we will consider ¥ = Ni 4 (5 , E) N ‘B(]Rd), which allows to get the results in the frame-
work of the generalized deconvolution model.

At last we study X = Nﬁd(ﬂﬂ, E, M) N ‘B(Rd), where

Nf,d(g,ﬁ, M) = ijd(ﬁ_’, E) N {G RIS R: HGHOO < M}, M > 0.

It will allow us to understand how the boundedness assumption on the underlying function may
have effects on the minimax rate of convergence.

Moreover let us note that our main purpose is to precise how the lower bounds depend on the
size n of the sample, when n — +o0o. Furthermore we also study the dependence of the remaining
constants on E, which, remind, is the radium vector in the Nikol’skii space.

Overview of the existing results. As already mentioned, our models include as particular
cases density estimation in the direct observation and in the pure deconvolution settings. As far as
we know, the intermediate case mixing both situations has not been studied yet from a minimax
perspective. However, of course there is a vast literature dealing with each one of the two particular
cases.

First let us consider the direct observation setting. The latest results in the density estimation
over X = N;’d(ﬁ, I_;, M ) under L,-loss, 1 < p < +o00, were obtained in Goldenshluger and Lepski
(2014). The authors obtain the following lower and upper bounds for the minimax risk:

c(Inn)*n=" < ¢p(2) < C(lnn)’n=",

where p > 0, a > 0, b > 0 are constants completely determined by the class parameters E, 7 and

the norm index p. Different relation between these parameters leads to four regimes of the decay of

minimax risk (cf. Theorem 2)and it is worth noting that a = b in two zones among four. Moreover
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in the same paper, an inconsistency result is also obtained for the sup-norm loss. Along with the
results of Lepski (2013), this gives a complete picture on density estimation is sup-norm loss.

Now let us focus on the results in the pure deconvolution setting. We only mention here papers
dealing partly or completely with our framework, i.e. deconvolution in the density setting, in L,-
loss, from a minimax perspective. Moreover, the behavior of the Fourier transform of the noise
function g plays an important role in our results, as actually in all the works on deconvolution.
Indeed ill-posed problems correspond to Fourier transforms decaying towards zero. Our results will
be established for "moderately” ill posed problem, so we detail only results in papers studying that
type of operators. This assumption means that there exist 7 = (u1,...,uq) € (0,00)% and T > 0
such that the Fourier transform § of g satisfies:

g <[] +t§)*%, Yt = (t1,...,tq) € RL

d
T JJa+8)" 7 <
j=1

Let us first present some results in dimension one. Later on B(ﬁ,r, q, L) denotes the Besov
functional classes. In particular Nikol’skii class correspond to ¢ = 400, including Holder case r =
q = +00, and Sobolev class corresponds to ¢ = r. Early works include in particular Devroye (1989),
who developed consistent estimators under Li-loss (but not yet in a minimax sense) whenever
the set of points where ]g(t)\ # 0 is of full Lebesgue measure. Later on Stefanski and Carroll
(1990) establish upper and lower bounds for the Ly loss of a family of estimators in three cases of
noise functions: normal, Cauchy and double-exponential. However here again they did not use the
minimax framework yet in the choice of the regularity space for the target.

Fan (1993) uses the Ly-loss (with 1 < p < +4o00) and the Holder class ¥ = B(ﬁ,oo,oo,L),
B > 0,L > 0. The author also assumes that the target functions are compactly supported in some
interval [a, b] and obtains the following lower bound:

R S
2+M

Pn(X) > Cn 5. (1.3)

This rate is obtained in several papers as a convergence rate of an estimator, and hence upper
bounds for the minimax risk. For example, the Lo loss and the Sobolev class ¥ = B(ﬁ ,2,2, L) was
considered by Pensky and Vidakovic (1999), Comte and al. (2006) and Hall and Meister (2007) (who
made the additional condition that 5 > %) They all developed estimators, based on wavelets for the
first paper, on penalization and model selection in the second paper, and on a ridge method in the
third paper. They all establish the convergence rate of the estimators, which turns out to be (1.3).
Note also that one chapter of the book by Meister (2009) gathers results on one-dimensional density
estimation in Lo loss over Sobolev or Holder spaces. These results are similar to the aforementioned
ones: lower and upper bounds are established for the minimax risk, estimators based on ridge
methods, wavelets, or kernels are developed. Fan and Koo (2002) use the La-loss and the Besov
class ¥ = B(ﬁ , Ty q, L). They establish a lower bound for the minimax risk for any 1 < ¢ < oo under
the condition 8 > % Once again the rate is the same as in (1.3). They also establish an upper
bound under the additional assumptions that 1 < r < 2, u < 57 (8 + % — %) and f has a fixed
compact support.

Lounici and Nickl (2011) examined the case of the Ly-loss. They obtain a lower and an upper
bound for the minimax risk over the class of Holder spaces ¥ = B(ﬁ, 00, 00, L) with 8 > 0, but
they remark that the results can be generalized to the class of Besov spaces ¥ = IB%(B , 75 q, L). The
found rate coincides with whose given in (1.3).

T
-r
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There are very few results in the multidimensional setting. It seems that Masry (1993) was the
first paper where the deconvolution problem was studied for multivariate densities. It is worth
noting that Masry (1993) considered more general weakly dependent observations and this paper
formally does not deal with minimax setting. However the results obtained in this paper could be
formally compared with the estimation under Ly-loss (p = o0o0) over the isotropic Holder class of
regularity 2, i.e. the Nikol’skii class with § = (2,...,2) and 7 = (00,...,00). Let us also remark
that the paper does not contain any lower bound result.

In Comte and Lacour (2013) the authors consider the Lo-loss and the Sobolev class ¥ =
IB%(E, 2,2, E) with the restriction Vj € {1,...,d}, 5; > % They also assume that all the com-
ponents of the noise vectors are independent. They then obtain the following lower bound:

1

- PITFESY
2434 byt

on(X) = Cn =

They also obtain an upper bound containing the same rate in n, either on the Sobolev class
as above intersected with L, or on the Nikol’skii class ¥ = Nj d(ﬁ,L,M ) with the restriction

vje{l,...,d}, B; > 1.

Let us briefly mention without details other types of deconvolution problems which are beyond
the scope of this paper. First there are several results on pointwise estimation, see for example
Carroll and Hall (1988), Fan (1991), Goldenshluger (1999), Butucea and Tsybakov (2008a), or the
already cited paper Comte and Lacour (2013). Secondly, note that other types of ill-posedness can
appear. In particular, an exponential type of decay for ‘ g} yields a "severely” ill-posed problem. All
of the aforementioned papers from 1993 onward studied these kinds of problems. Moreover, papers
such as Stefanski (1990), Butucea and Tsybakov (2008a) and Butucea and Tsybakov (2008b) focus
exclusively on severely ill-posed problems. Still another perspective is used in Butucea (2004), where
the operator is moderately ill-posed but the target function is ”exponentially” smooth. Note that
some convolution operators are neither moderately nor severely ill-posed. For example Hall and
Meister (2007) investigate the case of oscillating behavior of | g\, and Johnstone and Raimondo
(2004) investigate the case of the boxcar deconvolution with badly approximate width (but in the
white noise setting), where ‘ §| behaves in an unstable way.

Note that there is also a vast literature on deconvolution in the white noise instead of the density
setting. Here one assumes that the function f x g is observed after being corrupted by an additive
gaussian white noise. Then let us mention in particular the work by Johnstone et al. (2004) who
assume that f and g are one dimensional and periodic and develop an adaptive estimator, which
turns out to be rate-optimal as shown by the minimax bounds in Willer (2006).

The remainder of the paper is organized as follows. Section 2 describes the assumptions on the
functions f and g appearing in our models. Section 3 contains the main results, which comprehend
lower bounds for the minimax risk in three situations: the generalized deconvolution problem, the
convolution structure model, and the generalized deconvolution problem with a uniformly bounded
target density. Moreover the results in the case of the IL,-loss and of the uniform loss are presented
separately. In Section 4, we discuss the optimality of the results presented in Section 3. We present
a general conjecture related to the construction of an estimation procedure which would attain
the asymptotics found in Theorem 1- 3. Moreover we consider some particular cases where the
construction of an estimator attaining our lower bounds is straightforward. Sections 5 and 6 contain
the proofs of the main results. The proofs of auxiliary lemmas are postponed to Appendix.



2. Definitions and assumptions.

In this section we give the definition of functional classes used in the description of the minimax
risk and present the assumptions imposed on the function g used in the definition of the convolution
operator.

Anisotropic Nikol’skii classes. Let (eq,...,e;) denote the canonical basis of R%. For any func-
tion f : R — R! and any real number u € R, define the first order difference operator with step
size u in direction of the variable x; by

Ay jf(@) = f(z+uej)— f(z), j=1,....d

By induction, the k-th order difference operator with step size u in direction of the variable x; is
defined as

AL f(@) = Ay AL () =

N
||M»
[}

() Aust @) 2.)

Definition 1. For given vectors 7@ = (ry,...,rq) € [L,00]% § = (B1,...,584) € (0,00) and L =
(L1,...,Lg) € (O,oo)d, we say that a function f : R — R belongs to the anisotropic Nikol’skii

class N7 q(, E) if
() [[fllr; < Lj forallj=1,...,d;

(ii) for every j =1,...,d there exists a natural number k; > B; such that
HAﬁJ‘ij < Lijju%, VueR, Vi=1,...,d.
9 T.]

Recall also that we introduced
Nia(B,L, M) = Npg(B,L) N {G: R = R: [|Gllo <M}, M >0.

Assumptions on the density g. Let J* denote the set of all subsets of {1,...,d}. Set J = J*U0
and for any J € J let |J| denote the cardinality of J while {j; < --- < jj;} denotes its elements.

For any J € J* define the operator ©7 = % and let ©? denote the identity operator. For
J1

g

any @ € Ly (Rd) let Q(t),t € RY, be the Fourier transform of Q.
Assumption 1. ©7§ ezists for any J € J* and
1) if a € [0,1) then there exists 91 > 0 such that

sup 973, < ou;
Jeg*

2) if a« =1 then there exists 02 > 0 such that
e 1~T «
sup ||~ D7 g, < 02.

Let us remark that Assumption 1 is very weak if a € [0, 1) and it is verified for many distributions,
including multivariate centered Laplace and Gaussian ones. In the case a = 1 this assumption is
much more restrictive. In particular, it does not hold for Gaussian law but it is still checked for the
Laplace distribution.
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Assumption 2. If a = 1 then there exist ji = (p1,...,p1q) € (0,00)¢ and ¥ > 0 such that

d .
g <r]Ja —|—t§)_%], Vt = (t1,...,tq) € R%
j=1

The consideration of the LL,-risk on Ni,4 (5, I_:) NF,(R) requires to enforce Assumption 1 in the
case a = 1. For any I,.J € J define ®// = ®! (’DJ) and note that obviously ®/ = ®/1,

Assumption 3. ©7§ exists for any I,J € J and
(i) sup H’D[’J(g)Hl =:03 < 00;
I1,Je3
(ii) sup / g(z)(H z?)dz < 0.
Jeg* JRA jeJ
Assumption 3 is not much restrictive and it is checked for multivariate centered Gaussian and

Laplace distributions.

3. Main results.

—~

To present our results in an unified way, let us define fi(«) = ji, « = 1, fi(a) = (0,...,0), a € [0, 1),

and introduce the following quantities.
1 i 21;() + 1 1 i 21;(c) + 1 1) ﬁ L%
—_— , = - T— Q) = .
Bo) "= B wle) & G e
Define for any 1 < s < oo and a € [0, 1]

#o(s) =w(@)2+1/8(a)) —s  7(s) =1 —1/w(0) +1/(s5(0)).

Convolution structure density model. Set p* = [maxl:17,,,7d rl] V p and introduce

1-1/ :
S YEOFSVEOL #a(p) > pw(a);
sy — T 0 < sa(p) < pw(@);
7(p) * .
/Ao e@an  #eP) 0, (") > 0;
= ap) <0, (") 0.
Here and later, we assume 0/0 = 0, which implies in particular that % =0 if p* = p and
#4(p) = 0. Also, the following observation will be useful in the sequel:
1-1 1 T(p w(a)(1 - 2)
w(e) T Bla) Bla) B(a) w(a)B(0) o
Put finally
L), #a(p) > 0;
by = L(a)n™" In(n), #a(p) <0, T(p*) <O;

_ %a()
[L(0)) @@ L(a)n~ In(n),  sa(p) <0, 7(p*) > 0.
7



Theorem 1. Let Ly > 0 and 1 < p < oo be fized. Then for any g e (0,00)¢, ¥ € [1,00],
L € [Lg,00)%, R> 1, ji € (0,00) and g € ‘B(Rd), satisfying Assumptions 1-3, there ewists ¢ > 0
independent ofE such that

liminf inf sup 559(0‘)73;”) [fn; f] = ¢,
n—0o0 fn oo
£eNzq(B.L)NFy(R)

where infimum is taken over all possible estimators. If additionally fi(a)) € [0,1/2)% in the case
%a(p) <0, then B
liminf inf sup S 2R [ £] > c,
In peNz 4 (B.E) g (re)

Following the terminology used in Goldenshluger and Lepski (2014), we will call the set of
parameters satisfying »,(p) > pw(«) the tail zone, satisfying 0 < 32, (p) < pw(«) the dense zone
and satisfying s, (p) < 0 the sparse zone. In its turn, the latter zone is divided in two sub-domains:
the sparse zone 1 corresponding to 7(p*) > 0 and the sparse zone 2 corresponding to 7(p*) < 0. The
notion of dense and sparse zones appeared in the statistical literature in the mid-nineties in Donoho
et al. (1996) and go up to the wavelet decomposition of the underlying density. The tail zone was
discovered in Juditsky and Lambert-Lacroix (2004) and its existence is related to the function
estimation on the whole space. In particular the consideration of compactly supported densities
allows to eliminate this zone. The fact that the sparse zone is divided in two sub-domains was
discovered in Goldenshluger and Lepski (2014) (bounded case) and in Lepski (2015) (unbounded
case). This division can be informally viewed as some ”degree of sparsity”. It can be easily observed
by analyzing the family of functions on which the lower bound established in the theorem is proved.

Some remarks are in order.

1°. In view of the inclusion B(R?) C Fy(R) for any g € P(R?) and R > 1 we remark that
the second assertion of the theorem is stronger than the first one. In particular, it provides with
the lower bound for the minimax risk in the generalized deconvolution model (1.1). Note that the
additional condition fi(a) € [0,1/2)? is always satisfied if o # 1 since fi(o) = 0. Moreover, for
any o € [0,1) the asymptotics of the of Ly-risk found in Theorem 1 are independent of . Also,
it is worth mentioning that all our results in the case a € (0,1) are proved under the very weak
Assumption 1.

We would like to emphasize that the asymptotics of the L,-risk defined on Nz g4 (5, E) N iB(Rd)
in the case fi(a) ¢ [0,1/2)4, a = 1, on the sparse zone in the observation model (1.1) remains an
open problem. However, as it will follow from Theorem 2 below the asymptotics found in Theorem
1 in the tail and the dense zone are correct on N4 (5 , E) N ‘B(Rd) as well, whatever the value of
fila).

20, The assertions of Theorem 1 in the case av # 0 are completely new. In the case o = 0, the
lower bounds from Theorem 1 coincide with those found in Goldenshluger and Lepski (2014) when
the tail or dense zone are considered. The result corresponding to the sparse zone even for @ = 0
was not known. Let us discuss this zone more in detail.

Case »#4(p) <0, 7(p*) <0, p* = p. As it follows from Theorem 1 there is no uniformly con-
sistent estimator under the L,-loss, 1 < p < oo, over N g4 (5, E) NF4(R) or over Ny g4 (5, E) ﬂ‘ﬁ(Rd)
if fi(a) € [0,1/2)%. We will see that the latter condition is necessary and sufficient for nonexistence
of uniformly consistent estimators over these two functional classes.

Case »#4(p) <0, 7(p*) <0, p* > p. It is interesting to note that this case does not appear in
the dimension 1 or, more generally, when isotropic Nikol’skii classes are considered. Indeed, if r; = r
for all [ =1,...d, then p* > p means r > p which, in its turn, implies 7(p*) = 7(r) =1 > 0.
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39. Note that if p = 1, then necessarily s, (p) > pw(a) (the tail zone) and, therefore, a uniformly
consistent estimator under IL;-loss does not exist.

4% Leta=1landlet p=2andr,=2foranyl=1,...,d. It is easy to check that whatever the
value of E and ji, the corresponding set of parameters belongs to the dense zone. The lower bound
for the Lo-risk in the deconvolution model was recently obtained in Comte and Lacour (2013) but
under more restrictive assumption imposed on the density g¢. It is worth noting that in this case
the asymptotics found in Theorem 1 is the minimax rate of convergence, see Comte and Lacour
(2013).

Deconvolution density model. Bounded case. The problem that we address now is inspired
by the following observation. Looking at (3.1) we remark that the elimination of any zone will
improve the accuracy of estimation. A similar problem was investigated in the recent paper Gold-
enshluger and Lepski (2014), where in the direct case o = 0 the authors proposed the tail dominance
condition which allows to reduce and sometimes to eliminate the tail zone. In particular under this
assumption the uniformly consistent estimation under LL;-loss is possible.

Our goal is to impose in some sense minimal assumptions on the underlying function which would
allow to eliminate the inconsistency zone s, (p) < 0, 7(p*) < 0, p* = p. It turns out that in order to
do this it suffices to add to the Nikol’skii class the uniform boundedness of the underlying function.
Thus, our objective is to find a lower bound for minimax risk defined on Ny 4 (5 , E, M ) N ‘B(Rd).
Introduce

[ Emesme s2alp) > poo(a):
pla) = %f(_r}z?l’ 0 < #a(p) < pw(a);
BT () T m@aw):  Fa(p) <0, 7(c0) > 0;
“2, s4(p) <0, 7(c0) < 0.
Similarly to (3.1)
i L) 1 T w(a
S 1‘@13@’“@)’(%@)7&)”@’ ;) : (3:2)

Theorem 2. Let Ly > 0 and 1 < p < oo be fized. Then for any g e (0,00)¢, 7 € [1,00],
L € [Ly,00)% M > 0, ji € (0,00)? and g € ‘B(Rd), satisfying Assumptions 1 and 2 there exists
¢ > 0 independent ofI_; such that

liminf inf sup 5;‘7(0‘)73]()”) [fn; f] = ¢,
YT In peng 4 (B.LM) 0 (Re)

where the infimum is taken over all possible estimators.

Remark 1. The result of Theorem 2 in the case o # 0 is completely new. When o = 0, the lower
bounds from Theorem 2 coincide with those found in Goldenshluger and Lepski (2014) when the
tail, dense or sparse zone 1 are considered. As to the sparse zone 2, even if a = 0, we improve
in order the result obtained in Goldenshluger and Lepski (2014). Indeed, the asymptotics found in

Goldenshluger and Lepski (2014) is proportional to n=PO) which is smaller in order than 65(0).

Moreover, we will see that the asymptotics given by 5£(a)

on the whole sparse zone for any « € [0, 1].

yields the minimax rate of convergence

9



Comparing the assertions of Theorems 1 and 2 we conclude that the results of Theorem 2
concerning the tail and the dense zone imply those of Theorem 1. Moreover, their proofs do not
require Assumption 3.

Let us also remark that the rate-index p(«) coincides with g(«) if p* = oo, which is not a simple
coincidence. Indeed, since p < oo then p* = oo means that there exists [ € {1,...,d} such that
r; = o0o. Hence, any function belonging to the corresponding Nikol’skii class is bounded by L; in
view of the definition of the class. Note, however, that the condition p* = oo is much stronger than
the belonging of the underlying function to Ny 4 (5, I_;, M)

What is more, analyzing the proof of Theorem 1 in the case s, (p) < 0,7(p) < 0,p* = p, we can
conclude that 3

hnrggolf A}EIIOOIJIEE _sup ) RI(, )[fmf] > 0.
FeNz 4 (B.L,M) g (Re)

It shows that in some sense, the assumption f € Ny g4 (5 , E, M ) is the minimal one allowing to assert
the existence of a uniformly consistent estimator on the whole sparse zone.

Bounds for the L.-risk. Introduce p = (2+l/ﬁ(a))T(TO(OO;)J)FI/[w(a)B(O)}.

Theorem 3. Let Ly > 0, § € (0,00)%, 7 € [1,00]¢, L € [Lo,00)%, M > 0, ji € (0,00)¢ and
g€ &B(Rd), satisfying Assumptions 1 and 2, be fized. Then,

1) if 7(00) > 0 there exists ¢ > 0 independent of L such that

liminf inf sup [L(O)]w(a)lf<°°)L(a)n_l ln(n)) _pRgg) [fni f] > ¢,
" I penga(B.E) o (Re)

where the infimum is taken over all possible estimators;

2) there is no uniformly consistent estimator if T(c0) < 0.

The assertions of the theorem are new if o # 0. If a = 0 the same bound was obtained in
Goldenshluger and Lepski (2014) and the asymptotics found in the first assertion is the minimax
rate of convergence, see Lepski (2013). In the univariate case d = 1, if @ = 1, and r = oo (Holder
class) the first assertion of the theorem was proved in Lounici and Nickl (2011).

Remark 2. In view of the embedding theorem for Nikol’skii spaces, Nikol’skii (1977), Section 6.9,
the condition 7(c0) > 0 guarantees that all the functions belonging to Nﬁd(ﬁ,L) are uniformly

bounded by a constant completely determined by L. In view of the latter remark we can assert that
Theorem 8 is a particular case of Theorem 2. However, although the proofs of these theorem have a
lot of common elements, they are different. At least, the authors were unable to find a single proof
for both theorems.

4. Are the lower bounds sharp?

Since all the results presented in the previous section deal with lower bounds for the minimax

risk only, a natural question is: are the asymptotics that we found optimal? In other words is it

possible to construct an estimator whose accuracy coincides up to numerical constants with the

asymptotics established in Theorems 1-37 As it was mentioned above, the development of rate-

optimal estimators will be addressed in a separate paper. Here we would like to discuss some general

ideas which, at a glance, will lead to the construction of an estimator which is adaptive over the
10



scale of Nikol’skii classes. Moreover we consider some particular cases where the construction of an
estimator attaining our lower bounds is straightforward.

Below we will discuss only the results of Theorems 1 and 2. An estimator attaining simultaneously
the asymptotics proved in Theorem 3 was recently constructed in Rebelles (2015). The latter implies
that our results concerning the estimation under sup-norm loss are sharp.

4.1. General conjecture.
For any h = (hq,. .., hg) € (0,00)" set Vi = H;lzl h; and introduce
Kﬁ(t) = Vﬁ_lK(tl/hl, - ,td/hd), te ]Rd,

where K : R — R is a kernel obeying some restrictions discussed later.
For any h € (0,00)? let M(~, h) satisfy the operator equation

Kr(y) = (1—a)M(y,h) + a/Rd g(t —y)M(t,h)dt, yeR% (4.1)

Introduce for any k € (0,00)% and z € R? the kernel estimator

~

fil@)=n"'> " M(Z —=,h). (4.2)
=1

Let H? denote the diadic grid in (0, 00)?. We believe that for any given z € R? a data-driven
selection rule from the family of kernel estimators { f;(z), h € H?} will attain simultaneously

» the rates found in Theorems 1-2 on the whole sparse zone;
» the rates found in Theorems 1-2 up to a logarithmic factor on the tail and the dense zones,
under the following assumptions imposed on the density g.

1) If @ = 1 then there exists i = (p1, ..., 1q) € (0,00)% and Yo > 0 such that
d »
J
g0 = Yo [JA+)"2, Vt=(t,...,ta) €R? (4.3)
j=1

Comparing (4.3) with Assumption 2 we can assert that they both are coherent. Indeed, we come
to the following assumption

d d
Mg A
To[[a+) 2 <lgw<r]Ja+)"2, vteR”
j=1 j=1
This assumption is well-known in the literature, and corresponds to a moderately ill-posed statistical

inverse problem. In particular, it is checked for the centered multivariate Laplace law.
2) If « € (0, 1) then there exists € > 0 such that

1—a+ag(t)|>e, Vte R4 (4.4)

Note first that (4.4) is verified for many distributions. In particular, it holds with ¢ = 1 — «
if ¢ is a real positive function. The latter is true, in particular, for centered multivariate Laplace
11



and Gaussian laws and for any probability law obtained by an even number of convolutions of a
symmetric distribution with itself. Moreover this condition always holds with e = 1 -2a if @ < 1/2.

The selection scheme that we have in mind is a generalization of two pointwise procedures. The
first one is developed in Kerkyacharian et al. (2001) and the second one in Goldenshluger and
Lepski (2014). In particular, the kernel K used in the operator equation (4.1) has to be chosen as
it was suggested in these aforementioned papers.

4.2. Particular cases.

Let ¥ = (p,...,p). It is easily seen that in this case s,(p) = 26(a)p > 0, w(a) = B(a)p and,
therefore, independently of AB and « the case p > 2 corresponds to the dense zone and p < 2
describes the tail zone. Let f5, h € (0, 1)¢, be the kernel estimator defined in (4.2). Introduce

bp(f.) = | Kiplu—)f(wdu—f(); &f)=n"">_ [M(Zi —x,h) —EM(Z; - xﬁ)}

d
R i=1

Using the relation (4.1) one easily gets

R Fir 1] < les ()], + (Bl s 2)

The choice of K proposed in in Kerkyacharian et al. (2001) and in Goldenshluger and Lepski (2014)
implies, see for instance Goldenshluger and Lepski (2011), for any 1 < p < o0

d
sup  [[bp(f. )], < C1 YL, W€ (0,17
€Nz q(8,L) j=1

Here (1 is a constant independent of h. The restriction 7 = (p...,p) is crucial for the latter bound.
Suppose additionally that the Fourier transform K of K satisfies

d . d
/ }K(t)\H(lth?)MJT()dtgkl, / (K@) T]+ ) @at < k3,
Rd i=1 R4 j=1

for some constants k; > 0 and ke > 0. Taking into account that

Erllsr 0l = [ Es(tr o))

and applying the Rozentahl inequality to the sum of i.i.d centered random variables & (f,-) we get
for any p > 2

1 d
= 1 1 (a -
swp_ (Egllg(r)[2)" < Com 3 [Ty, Whe(0,1)"
JFE€Nz4(B,L) j=1
Here C5 is a constant independent of h and n. Thus, we have for any p > 2
o d 1 d 1. -
sup RO [ /] <0 L 4+ Con 3 [ 1 27, whe (0,1)%

fENz 4(B,L) j=1 j=1
12



Minimizing the right hand side of this inequality w.r.t h e (0,1)%, we come to the rate found in
Theorem 1, which corresponds to the dense zone.

The situation is more delicate when 1 < p < 2 (recall that there is no consistent estimator under
the LL;-loss). Indeed, applying Bahr-Esseen inequality, von Bahr and Esseen (1965), we obtain

1 N -
sup_ (Egllgg(r)[2)" < Con R M), VE € (0,1)7,
fENz4(B8,L)

Under slightly weaker assumptions than Assumptions 1 and 3 (i), the following estimate is available
for any 1 < p < 2. There exists C'3 such that

d
MO < TThe ) Vi e (0,1
p J
Jj=1

Thus, we have

~ d . d 1 1 _p(a .
sup RV [ f] <O ZLjhfﬂ Y Com I1» i ), Vh e (0,1)%
feNzq(B,L) j=1 j=1

Minimizing the right hand side of this inequality w.r.t h e (0,1)% , we come to the rate found in
Theorem 1, which corresponds to the tail zone in the case a € [0,1). Contrary to this, if &« = 1, the
minimum obtained is larger in order than the asymptotics given in Theorem 1. We conjecture that
the result of Theorem 1 is sharp. This implies, in particular, that in the pure deconvolution model
the linear estimators are no more rate-optimal (minimax) whenever p < 2.

5. Proof of Theorems 1-2.

The proofs below are very long, technical and tricky and we break them in several parts.

In Section 5.2 we present three different constructions of finite sets of functions on which the
announced lower bounds are established. All three constructions are used in the different parts
of the proof of Theorem 1 while the proof of Theorem 2 uses the first construction only. Each
construction contains several parameters to be chosen. We present the relationships between them
allowing to assert that the corresponding set of functions belongs to the considered functional class.

Section 5.3 is devoted to the proof of a generic lower bound based on the constructions presented
in Section 5.2. The results we obtain are explicitly expressed in terms of the aforementioned pa-
rameters and their proofs require to impose some additional restrictions on them. All conditions
together with the obtained bounds are summarized in Section 5.3.3.

The proofs of Theorems 1 and 2 are given in Sections 5.4-5.6 and they consist in the optimal
choice of the parameters satisfying the restrictions found in the previous sections.

5.1. Technical lemmas.

Set T'(z) = n—¢ H?Zl (1+ x?)_l, x = (x1,...,24) € R? and for any N > 0 and a > 0 define

o) = N [ Ty =l ), fon() = oo o)

13



Lemma 1. 1) fon is a probability density for any value of N and a. Moreover, for any B €
(0,00)4,7 € (0,00]% and Lo > 0 there exists a > 0 such that

fon () € Npg(B.27 Lo), VYN >0,
where Ly = (Lo, ..., Lo).
2) For any M > 0 one can find N(M) > 0 such that

fon(-) € Neg(B,27 Lo, M), VN > N(M).

3) Set A=a[2n{l+ 4a2}]_1. Then, for any x € RY and any N > 2

d
fon(z H [N_ll[_1_N,N+1] (27) + (22 = N?) " g1 wov (@) -

The first and second assertions of the lemma are obvious and the third one will be proven in the
Appendix.
For any g € ‘B(Rd) let N; > 0 be a given solution of the equation

/[ o g(u)du =271,

For any J € J define
Ty={zeR?: |z;|>N+Ny+1,j€J, [zj)]<N+N,+1,jeJ}

where as usual J = {1,...d}\ J and later on the product over an empty set is supposed to be equal
to 1.

Lemma 2. For any g € 513(Rd) and any N > 2
[fon *g](z >BZ(N|J| T =; )1FJ ., VreRY
Jeg JjeJ

where B depends on Ny and a only.

5.2. Three general constructions of a finite set of functions.

Let f(0 = fo,N, where fy n is constructed in Lemma 1 with the parameter N = N,, > 8V N(M/2)
which will be chosen later. Recall that in view of the first and second assertions of Lemma 1

O e Ngg(8,27 Lo, 27 M) NP (RY). (5.1)

Set n = (| max;j—1,.a5;]) vV (| maxj=1, qp;|) + 3 and let A : R? - R} A € C*(RY), A #0bea
function possessing the following properties.

supp(\) C [—1,1], Ao = sup AP s < 0. (5.2)
k

=0,...,n

Obviously, the second property is the consequence of the first one since A € C" (Rl).
14



Forany [ =1,...,dlet 1 > 0y = oy(n) — 0, n — 0o, and M; € N*, M; < N(80;)~! + 1, be the
sequences to be specified later. Define also

i ={20=M)+4(G - D}oy, j=1,....M;, 1=1,....,d,
and let M ={1,..., My} x---x {1,..., My}. For any m = (mq,...,mg) € M introduce

Am(@) =T <x’_;“> , zERY

=1
I = [a;ml’l —201,Tmy,1 + 201] X oee X [l”md,d — 204, Tmyd + 20d} c R

Note that in view of the first condition in (5.2), if U denotes the interior of a set U:

supp(Am) CIly, VmeM, (5.3)
NI =0, Vm,jeM: m#j. (5.4)
For m € M define
d—1 d
7(m) = (mj—1)< 11 Ml> +my
j=1 I=j+1

It is easily checked that 7 defines an enumeration of the set M, and 7 : M — {1,2... M|} is a
bijection. For any w € {0, 1}M! define

F’w(l') =2 Z ww(m)Am(x)7 T € Rda
meM

where wg, s =1,...,| M| are the coordinates of w, and 2 is a parameter to be specified.

Let W be a subset of {0, 1}M|. We remark that the construction of the set of functions {Fw, w e
{0, 1}|M|} almost coincides with the construction proposed in Goldenshluger and Lepski (2014), in
the proof of Theorem 3. Thus, completely repeating the computations done in the latter paper we
can assert that the assumption

d 1/m
Ao, 7 <5W Hm) <(20) 'Ly, VI=1,....d, (5:5)
j=1

guarantees that F, € Nm(ﬁ, 2_11_;) for any w € W.

Here Sy = sup,ew [{s: ws # 0} and C} is a universal constant completely determined by the
function A. It is important to mention that the proof of (5.5) uses only the condition (5.2), which
is the same as in Goldenshluger and Lepski (2014).

5.2.1. First construction.

Suppose additionally that

/ y*A(y)dy =0, Yk =0,...,n. (5.6)
]Rl
15



It is easy to see that the set of functions satisfying (5.2) and (5.6) is not empty. One of the possible
constructions of such A consists in the following. Define

n+2
A =3 as(1—-¢2) 1 g(t), teR

s=1

It is obvious that A € C"(R') and it satisfies the two conditions in (5.2), whatever the values of
ai,...,ant+2. Condition (5.6) is reduced to

n+2
) ashy(k) =0, Vk=0,...,n,
s=1

where we have put bs(k) = fil (1- t2)s+ntkdt.

The latter system of linear equations always has a solution (al, e ,an+2) # (0,...,0) since the
number of equations (n + 1) is less than the number of variables (n + 2). It implies in particular
that A # 0 since A is a polynomial on [—1, 1].

It follows from (5.2), (5.3) and (5.4) that

|Full,, <AL, vw e {0,1}M], (5.7)

and (5.6) with £ = 0 implies that
/ Fy(z)dz =0, VYw e {0,1}M (5.8)
R4

Define for any w € {0, 1}\M|
fu(@) = fO(2) + Fu(z), z€R%

and remind that f(© ¢ &B(Rd). It yields, first, together with (5.8) for any w € {0, 1}M!
fuw(x)dx = 1. (5.9)
R4

Next, under (5.5) f,, € Nﬁd(ﬁ, L) for any w € W in view of (5.1) since minj_; _qL; > Lo.

At last, if we impose the restriction M; < N(80;)~! + %, then by construction of F,, for any
w € {0,1}M

Fu(z) =0, Y ¢ [-N/4, N/4)°.

This yields fi,(z) = f©(z) > 0 for all z ¢ [~N/4, N/4]%.
On the other hand, in view of the third assertion of Lemma 1

FOz) > AN"Y,  Va e [-N/4,N/4]%.
Therefore, if we require, putting Cy = 2_1A}\;Od,

A < CuN~, (5.10)
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this will imply together with (5.7) for any = € [~N/4, N/4]¢
Ful@) 2 FO@) = 1Pl = 27 O @) + 27U AN — | Byl = 271 fO(2).
Thus, we have finally
fo(@) > 27 fOz) >0, VeeR? vwe{0,1}M] (5.11)

and we conclude that under (5.10) f,, > 0 for any w € {0, 1}MI.

Thus, we assert in view of (5.9) and (5.11) that under (5.10) f,, is a probability density for any
w € {0,1}M!. Thus, we can assert that under restrictions (5.5) and (5.10) {f(©, f,,w € W} is a
finite set of probability densities from Nﬁd(ﬁ_) , E)

It remains to note that for any N providing CQN*dAglO < 27'M we guarantee || Fy|loo < 271 M
for any w € {0,1}M in view of (5.7) and (5.10). Thus, we conclude that under (5.5) and (5.10)

{fO fu,w € W} € Npg(B, L, M) NP(RY). (5.12)

Here we have also taken into account (5.1).

5.2.2. Second construction.

Instead of (5.6) suppose now that

A(y) =0, Yy € R. (5.13)

Introduce for any w € {0, 1}M

fule) = (1—Mlld%‘ H0z> fO@) + Fulx), oeRY

where we have put S(w) = [{s: ws # 0}|. Noting that

/Rd w(x)da = || A]|924S (w Hal

in view of (5.3) and (5.4), we obtain using (5.1)

fo(z)dz =1, Yw e {0,1}M. (5.14)
d
If we require, putting C3 = 2*1||)\H1_d, that
d
ASw HUl < C3 (5.15)
=1

we obtain that f, > 0 for any w € W, which together with (5.14) yields {f(o),fw,w € W} C
PB(R?). Here we have used that F,, > 0 for any w € {0, 1}l in view of (5.13), and that Sy =
SUp,ew S(w).

Note also, that under (5.5) and (5.15) {f(o), Jw,w € W} C Nad(g, E) in view of (5.1). Thus, we
can conclude that if (5.5) and (5.15) are fulfilled

{0 fu,w € W} € Npg(B, L) NP(RY). (5.16)

Note that Sy Hle 0y < CN?, where C is a universal constant, and therefore, the restriction
(5.15) is weaker in general than the condition (5.10). Thus, the latter restriction leads to the
inclusion (5.12) which is stronger than the inclusion (5.16) obtained under (5.15).
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5.2.8. Third construction.

This construction will be used only if @ = 1. We will assume that (5.6) holds and use the first
construction, i.e. for any w € {0,1}M

fol) = fO®x) + Fy(z), zeRL

We already proved that {f(o),fw,w € W} C Nﬁd(ﬁ, E) if (5.5) holds. Thus, it remains to find
conditions guaranteeing {f(o), Sfw,w € W} C Fy(R). Obviously O ¢ B1,4(R), so we need to find
conditions assuring that (remember that o = 1):

fw € Bra(R) (5.17)
{[fO «g], [fu* gl,w e W} C P(R?). (5.18)

We start with finding condition guaranteeing the verification (5.17). We have:
d
/ | fo(2)|da < / f(o)(a:)da:+/ |Fo(@)|dz < 1+ [|A|[ %Sy [ [ v
R4 R4 R4 e
Putting Cp3 = (R — 1)8%|\||;¢ and imposing

d
ANy [[ o1 < Coss (5.19)
=1

we can assert that (5.17) holds (remember that N > 8).
Now, let us find conditions guaranteeing (5.18). Since f(0), g ¢ ‘B(Rd) we have in view of (5.8)

/ (1O % g](w)da =1, / [fuw*gl(z)de =1, Vw € {0, 1}M, (5.20)
Rd Rd
Moreover, f(0, g e iB(]Rd) implies obviously [f ©) * g] > 0 and, therefore,
£« g] € P(RY). (5.21)
Thus, it remains to find conditions under which
[fw*xg] >0, YweW. (5.22)
1. We have for any w € W in view of the Young inequality
d
1Fw* 9l < lglloo]| Full, < llglloolAI{ASw [ ] ot
=1
In view of Lemma 2 [f* x g|(z) > BN~ for any x € Ty and, therefore, if we require that

d
ANy [ o < Cu3 (5.23)
=1
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holds with C1 3 = (2|9l [|\[|¢) "1 B we can assert that
[fwxg)(@) 2 [fO % g](x) = || Fuxg]|, 2 27 [/V % g](2), Vzely. (5:24)

20, Set A(z) = Hle Mxy/07) and let A denote the Fourier transform of A. Note that in view
of Assumption 3 and the conditions (5.2) imposed on A

fDJ,J[g [X Z @ZJ @J\IJ\J(()). (5.25)
Z,JCJUb

Moreover, A(t) = Hf’:l alj\(tlal) and, therefore for any Z, 7 C JU )

@ZJ H 013)\ tlal H 0'125\/(th'[) H al;\(tlal),

leIng le{ZuT\{ZnT} leJ\{ZuJ}
where X and A" denote the first and the second derivative of \ respectively.
Hence, we have, putting A = |A\| V |X'| V |\’| and taking into account that o; < 1,1 =1,...,d,

d
D57 (A(t)) \<H0,A tio)) < |NL[Jon, ¥Z.T CIu, vieRe (5.26)
=1

30. For any J € Jset Q(y) = (HjeJ ng) [A*g] (y),y € R% and note that Q; € Ly (Rd). Indeed,

d
/Rd Q)ldy < (Hal)!!AII?‘J /Rdg(z>j€1'[J [/R|/\(u)\(z—uaj)2du dz < o

in view of (5.2) and Assumption 3 (ii).
Let @5 denote the Fourier transform of ); which is well-defined since QQ; € L1 (Rd). Then, we
have for any t = (t1,...,tq) € R? in view of (5.25)

Q) = ("D [gA®)] = D Y DB (A@M))DNEN (4(1)).

Z,7CJUd

It yields, together with (5.26) and Assumption 3 (i) for any J € J

emQil, = em™ > 97T (A)]L 7 (9)

Z,TCJud

v3(2m) "4 (4| A ) Hal (5.27)

IN

1@l

L

IN

4°. Let J € 3* be fixed and set F, j(z) = [Fy(z) * g)(z) [[;c, 22
We obviously have in view of the triangle inequality

1 [P 2T oy 500 o),
zel'y meM

where we have put KmJ(:p) = [Am * g)(z) [L e, .%‘JQ
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Note that the definition of I"; implies for any x = (z1,...,24) € I';
x? < A(x) — 2y 1)?, VI EJ, Ym € M. (5.28)

Here we have also used that the definition of xs;,s = 1,...,M;,l = 1,...,d, together with the
restriction M; < N(80;)~! + § imply that |z, ;| < N/4 for any [ =1,...,d and m € M.
It yields for any m € M in view of the definition of Ay,

o1 A <17 sup [ [T ~ 20 < 44 sup [ l0)| [[ = 441l
ocls jeJ yer? jes

and, therefore, we deduce from (5.27) for any w € W

d
sup ‘FwJ’ <03(2m)” (16”)\” QlSWHJl.
zel' =1

We get finally

| < (IT=72)esem~(16]7].) lewﬁal, Vo el

jeJ =1
In view of Lemma 2, [fo*g] (x) > ( NII=d HJEJ r ) for any « € I'; and, therefore, if we require
that
d
QlNdSW H o, < (3 (5.29)

=1
holds with Cy 3 = 2_130:;1(2%)‘1(16“5\"00)_61 we can assert that for any J € J*
[fuwxgl(2) = [fO % g)(2) = [[Fux g (2)] = 27 [f xg] (), VzeT,. (5-30)
Since I'y,J € J, is a partition of RY, (5.24) and (5.30) imply that if AN?Sy, [T, 0y < Cr3 A Coz
[fuwrgl(x) =271 [fO 5 g](x) >0, VueR?, (5.31)
Set C4 = Cp3 A C13 A Ca3 and assume

d
AN Sy [[or < 3. (5.32)
=1

It remains to note that (5.31) implies (5.22), which together with (5.19), (5.20) and (5.21) allows
us to conclude that

{fO, fusw € W} C Nya(B, L) NFy(R), (5.33)
if the restrictions (5.5) and (5.32) are fulfilled.
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5.3. Generic lower bound.

As before the notation Cq, Ca,..., is used for the constants independent of L.
Let P denote the probability law on {0, 1}M! such that

M| M|
P(w) = X1 W (1 — )M we -y e {0,131,
where ¢ € (0,1/2] will be chosen later. Denote by E the mathematical expectation with respect to

P. Choose also
|M]

W= {w e {0, 13M: Ny ", < Qg\M|}.
s=1

and note that this choice of W implies Sy < 2¢M. Hence, (5.5) will be fulfilled if

d 1/7
mal‘ﬁl<2g\M\Haj> < @c)7 L, vi=1,....d,

J=1

and (5.15) and (5.32) will be held if

d d
M| [[or <27'Cs, AMIN ][ o <27'C.
=1 =1

Choose M; = N(80;)" %, 1 =1,...,d, assuming without loss of generality that M is an integer. It
yields

d -1
M| = (N/8)d<Hal> : (5.34)
=1
Then, (5.5) and (5.32) are reduced respectively to
Ao A (NHY < MLy, VI=1,...,d; (5.35)
AN < Cs. (5.36)

We note also that (5.32) implies (5.15) if we replace C3 and C5 by Cs A C§ since N > 1. Hence, we
conclude that (5.36) implies (5.15).
Moreover, let us suppose that ¢ > 4|M|~! and, therefore, necessarily

d
N > 222 T 0. (5.37)
=1

Note also that since 7 is bijection the following inclusion holds for any j € M

WD {w e {0, M N ) < 26IM - 1} =: Wj. (5.38)
meM, m#j

21



5.8.1. Generic lower bound via the first and the third constructions.

Let X be either Nﬁd(@ L, M) D‘B(Rd) or Nﬁd(ﬁ_', E) NFy(R). We have under (5.35) and either (5.10)
or (5.36) in view of either (5.12) or (5.33) for any estimator f

R(f) := j}elgEfo — fIB > BlwEy, [If — full®.

1°. Denote f = f— £ and remark that

I = fulll > 2/ |Fz) = Fy|Pde = Z/ () Aj()Pdz,

JeM jeMm

in view of (5.3) and (5.4). Thus, we get

R(f)=> / Elw, Efwyf mwﬂ(j)Aj(x)\p)dx. (5.39)
JEM
Set for any j € M
To) =70+ 3w Am(), () = f () + A ()
meM, m#j
and define
Py 3 1(Zk) +alfl ) *g)(Z1)
3j(w) = == T wl(zMm) = H j’l : (5.40)
;]UO k:l fw,O(Zk’) +a[fw70*g](zk’)
We have
Ep, |7(@) = Aony i (@)" = Lu,gmiBp [7(@) = 285(@)]" + L, 0B [F@)]"

= Effu,o <1wﬂ(j>:13j(w)|f($) - QLAJ(‘T)’I) + 1w7,(j):0‘f~(x)’p> :
Noting that wy (), m € M, are i.i.d. under P, since 7 is a bijection, and taking into account that
neither 1y, qu;;,o nor 3; depends on wy(;) we obtain
Elw, (Efw |7 () — A A; (g;)\p) —ElyE; (g3j (w)|F(2) — AA;(@)]” + (1= )] f(a;)\f’)
>E1W1EfJ min [¢3;(w) (‘f Aj(x)}p+’f(1:)|p>
> 217p21p}Aj(q:)‘pE1WjEfi,o(min [635(w),1 —<]). (5.41)
Here we have used the trivial inequality |a — b[P < 2P~ (|a|? + [b|P). Denote

bj(<) = inf E; (min[c3;(w). 1)

weW;
and remark that for any j € M and any < € (4/|M|,1/2] in view of Tchebychev inequality

M| -1 <) _ (Ml

(IMls + < — 1)222* T Ml —17 = 5/9. (5.42)

Py >1-



Here we have used that |M|c > 4. We obtain from (5.39), (5.41) and (5.42) for any < € (4/|M|,1/2]

1nfR( ) > (5/9)21 PP || A p(Hal) > by (5.43)

JjeM

20, Using the trivial equality 2(a Ab) = a+ b — |a — b| we get for any j € M and ¢ € (4//\/17 1/2]
applying the Holder inequality

265(¢) > 1 — sup /B, {¢35(w) — (1—¢)}* > 1— sup \/1 ~2%+Ey 32w).  (5.44)
wEVVj w,0 wEVVj w,0
Since Zi, k =1,...,n are i.i.d. random vectors, we have in view of (5.40) for any w € Wj

{1 - a)fia(@) +alfhy *g@)} }n
E, 3%(w)= dz ; .
w,03‘]( ) { Rd (1—a) ()+a[f 0*9]()

Since ff“() = %]uo() + 2AA;(+), fgu,o is a probability density and [p,Aj = 0 in view of (5.6) we

obtain
2 n
E; 3%(w)=<{1+2 [(1—a)A()+a[A*g]( ) da:}.
w,0 J( ) { - / (1—04) ( )+04[fwo*g]( )

At last, f:jwo(.l‘) > 271 fO) () for all z € RY in view of (5.11) if the first construction is used.

On the other hand, quy,o = f,i, where the sequence wd is obtained from w by replacing the
coordinate wy ;) by zero. Let us remark that the definition of W implies w) € W for any j € M
and, therefore ffmo € {fw,w € W} for any w € W. Hence [ffmo * gl(z) > 271 f©) % g](x) for all
r € R% in view of (5.31) if the third construction is used.

Recalling that the third construction is used only if & = 1 we come to the following bound being
true for both constructions.

2 n
E,; 3(w)< {1+2m2/ (1= )Ai(@) + alA; * g (x) dx} . (5.45)

o vt (1= a) fO (2) + a[fO x g](a)

We remark that the right hand side of the obtained inequality is independent of w.
30, We have

/ (1= a)Aj(@) + a[Ay x g](@)]”

o T O (@) + a0 2 g(@)

dz (5.46)

/ [(1— a)A(x) + afAj * g](2)]?
(1—a)fO(z) + a[fO « g](x)

r A*d(@ )
* E:/ 1= a)fO (@) + alf O xgl@) ™

Jeg*

Here we have used that A; is compactly supported on [—N/4, N/4]<.
Let us bound the first integral in the right hand side. In view of the third assertion of Lemma 1
and Lemma 2 there exists a universal constant 7' such that

(1—a)fO @)+ alfO xg(z) > TN, VzeTy.
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It yields

(1= )s(@) +albs* @] | v AL
/1“@ (=) fO () £ alfO x gl () =T N = a)lifglz + g+ gllo] (5.47)

Recall that A(x) = Hle A(x1/o7) and note that [[Aj2 = [|A[l2 and ||[Ajxg|l2 = [[Axgl||2 whatever
the value of j. It yields in particular in view of (5.47)

2
/F [(1 — a)Aj(z) + afA; *g](ff)] do < Tled[(l —a)||All2 + a||A*gH2}2, (5.48)

(1 =) fO(z) + alf©) x g](x)

and, we remark that the latter bound is independent of j.
In view of the Young inequality [|[A * g|l2 < ||A||2. Thus we have

2 [(1_a)Aj(x)+O‘[AJ'*9]($)]2 . 1)y (2de2 nrd - o
2 /F@) (1_O‘)f(o)(iﬁ)—l-a[f(o)*g](x)d < 2T [[AlR"A° N <ll;[1 l>' (5.49)

If & = 1, then we need a sharper upper bound than the one in (5.49). Remind that A and A
denote the Fourier transform of A and A respectively. Then in view of the Plancherel theorem one
has in view of Assumption 2

d

Axgle = @m~ [ 0P ]
l

d
o | A(tion) | dt < T?H(zmla?/ IA(voy) [P (1 + 0% dw.
=1 =1 R

Combining the obtained inequality with (5.49), we remark that the two bounds can be written
in an unified way. Indeed, for any « € [0, 1]

IN

o [ [(1=a)Aj(a) + alhj x g)(x)]” oA TT 2 [ 15 (1210 2pua(e)
S e e e L | G RGOl

d
= O3 2N a) [J o, 2 (5.50)
j=1

where (31 is a universal constant and I(a) = supjeqy, a4y Jp A2 (w)|u| =2 du. Note that I(a) is
well defined since the conditions (5.2) and (5.6) imply

|A(v)] < Csaf0]",

where (32 is a constant completely determined by the function A and by the number n. It yields
1 ~
I(Oé) < C;Q/ ‘v’2n725up16{1 AAAAA d} “’l(a)d’l} + ”)\H% = C§73 < 00
-1

since 2n > 2, («) for any [ = 1,...,d. We deduce from (5.50)

2 [(1_Q)Aj(x)+a[Aj*g]($)]2 T 2\ T g2+l
- /F@ (=) O () + alf© »gl() ™" = AN lH1 z ' (5.51)
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49, In view of the third assertion of Lemma 1 and Lemma 2 we also have
1-a)fO2) + a[fO 5 g)(z) > T'NVIZ ] 22, Vo eT,.
jeJ

It yields for any J € J*

Ay % gl?(a) il (o
|, e et <7 (1l OJls) a5

jeJ

Continuing (5.52) and using (5.28) we obtain by changing the variables for any J € J*

Ao (@) i [ (ns
/FJ (1—a)fO(z) +affO *g](x)d = AN /Rd ( A > g)( H y3> dy. (5.53)

jedJ

Here we have also used that N > 8. We remark that the obtained bound is independent of j.

59. Denote Ry(z) = [A x g](z) [jc;z; and let Ry be the Fourier transform of R.
Then, we have for any ¢t = (t1,...,t;) € R?

d
Ry(t) =107 [g(t)A(t)] :H@J[ H A tlal} (5.54)

Here we have used the definition of A and the fact that the right hand side of (5.54) is well-defined
in view of Assumption 1 and the conditions (5.2) imposed on .
Let J be an arbitrary subset of J U (). First, since oy < 1,0l =1,...,d, we get

d d
‘@J [Toduon)| < [Tou([Aue)| v X (ue)]), veer?, (5.55)
=1 =1
where )\ is the first derivative of the function \.
Second, in view of Assumption 1
D7g(t)| <oy, VteRY if ae€(0,1); (5.56)
D79(t)| = |9() g ()D7 g(t)| < va2]g(t)], VEER?, if a=1. (5.57)

It remains to note that

‘@J[g(t)[&(t)]‘ < oMl jscufum D7 4(t)] fc‘f,%@ 1DTA(1),

and we obtain from (5.54), (5.55), (5.56) and (5.57) that for any j € M, J € 3* and t € R?

Rj(t)’ < 2d01HUZ( tZO‘l ‘ V ‘)\ (th‘l)D a € (0,1);
RJ(t)‘ < 2d02|g(t)‘ HU[(D\(tldl)‘ \Y |;\/(t101) D
=1
< QdTDQ HO’[( tlol)‘ V {/\ (tlal) D(l + tb—%) a=1.
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To get the last inequality we have used Assumption 2. We remark that both bounds can be rewritten
in an unified way. Namely for any « € (0, 1]

d
’RJ(t)| < DHUZ(D\(UUZ)’\/l;\/(tlal)’)(l-l-tl) M(a)’ (558)
=1

where we have put 2 = 2¢ max[0, Y02).
Thus, in view of the Plancherel theorem, one has

/Rd<A*g Hy]> dy = (2m)~¢

jeJ

< 055H0l / (‘)\ val)‘ vV ’5\/(@01)|>2|v]_2”l(a)dv.

Note that |X'(v)| < C52|v[*L, for any v € R, in view of (5.2) and (5.6), and that 2(n—1) > 2p5(a)
for any j = 1,...,d,. Hence repeating the computations that led to (5.51), we obtain

/ <[A*g H%) dy<036H02uz(a)+1
Rd

jeJ
It yields together with (5.53) for any J € J*

) [Aj * g]* ()
2 [ T ol

2u3(a)+1

dz < O3 AN H
=1

(5.59)

where as previously C3 7 is a universal constant.
We deduce from (5.45), (5.46), (5.51) and (5.59) that there exists a universal constant C4 such
that for any o € [0,1], j € M and w € W;

2 2 nrd 2py () +1
Ey 3i(w) < (1+C42l N | | l ) . (5.60)
Suppose now that the following restriction holds

C4QL2NdH R ) (5.61)
j=1

Under this condition 2b;(s) > 1 — /1 —¢ > 271 and we obtain from (5.43) and (5.34)

6n (%) = infsup ROV[F, f] > CsA(N%) 7, (5.62)
; fes

where, remind, ¥ be either N 4(8, L, M) N B (R?) or Np4(5, L) NF,(R).

5.3.2. Generic lower bound via the second construction.
The considerations in this section are very similar to the previous ones. Let > = Nﬁd(g , E) ﬁ‘B(Rd).
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We have under (5.35) and (5.36) in view of (5.16) for any estimator f

R(f) = ;ugEfllf — fIB > ElwEy, | — fullb.
S

Set for brevity B = || A||¢A Hflzl 0, and remind that w’ is obtained from w by replacing the coor-
dinate wy ;) by zero. For any j € M put Sj = AA; — B f©) and introduce

o) =fO=BSw)) +2 Y wemAm(), () =00+ S0).

meM, m#j

Denote f = f — (1- %S(wj))f(o) and remark that similarly to (5.39)

Z/ Ely, Efw\f Sj(a)[” )d:c . (5.63)

JjeEM
Let us remark first that f,, = 1wﬁ(j):1f1jﬂ71 + 1w,,<j>=0f1j1,,0 and
guO fwj, / SJ({L')d{L' =0, VjeM. (5.64)
Rd

Next, noting that || f(?)]| < (2N)~¢ and using the obvious inequality |a — b|P > 217P|a[P — |bP, we
get

d d d
+1
[ Isito)ac > Ql—pwwgf’(ngl) — gtz =y (T ) > z—pmp\p(yjp(ﬂgl),
11; I=1 I=1 =1
for all N > C, where C' is a constant completely determined by A and a. Define

dP; | H £1(Z) +alfd | gl(Zy)
P i fw, (Zk) + ol fd o * 9)(Zi)

w,0

3j(w) = (5.65)

Completely repeating the computations that led to (5.43) and taking into account (5.44) we assert
that

ir}fR(f) > Cﬁmp<f[a,> > <1 — sup J1—2 +<2EfJ 35 (w )) (5.66)

=1 7/ jem wel;

As previously we have

w,0

2 n

(1= <>+amm*m<»(h}
(1= a)fy0(@) + alflo* gl(@)

We have already mentioned that the definition of the set W implies that wl € W for any w € W

and any j € M. Hence, in view of the first equality in (5.64) [ fJ o=1and [17 0 g] = 1 since g
is a density. It yields together with the second relatlon in (5.64)

, [(1 = a)Sj(x) + a[S; * g](z)]” }n
E; 3j(w)=41 dep
w,0 J( ) { +/ (1—04)27 ( )+04[f 0*9]( )

Ej Sf(w):{ R4




Recall that (5.11) holds under (5.36), since A is positive, and, therefore,

[(1— 0)Sj(@) + ofS; * gl(=)]* "
Ep i) < {1 +2 [ ) el *g](x)d“””}

Since Sj = AA; —Bf (0) we obtain taking into account that X is positive function

. o [ [A-)Ai(@) +alAjgl@)]” Vi o2 L
Efu,osj( )§{1+2Q[ /Rd (1—a)f(0)(y;)—I—a[f(o)*g](x)d 491%(};[1 l>||)\‘|1+2% '

It remains to note Ql( T, al> [A||¢ = B and, therefore,

(1 — a)Aj(z) + a[Aj x g] (a;)]2 "
Ep 35(w) < {1 + 2912 /Rd = a)f(f;)(x) ~ a[fJ(O) *g](x)dx} .

Since the right hand side of the latter inequality is exactly the same as in (5.45), the computations
which led to the lower bound (5.62) under the restriction (5.61) remain true in the case considered
here as well. Note however that the calculations led to (5.61) exploit heavily the fact that

. . 2 L . 2 . .
/ (R v [N @)]) ol < / (IR@)| v [N @) ol 245w + [[A] v V][5 < oo
R ~1
It was guaranteed by the condition (5.6) imposed on A, which is not verified now since we supposed
that A is a positive function. Hence, necessarily |A(0)| # 0 and the integral above converges at 0 if
and only if p;(a) < 1/2.
Thus, if fi(a) € [0,1/2)¢ and (5.61) holds, we have

¢n(Nra(B, L) N B(RY)) = in sup ROVF, ] = CA(N%) 7. (5.67)
I peNgq(B.L)np (Ra)

5.3.3. Conclusions.

The goal of this paragraph is to put together all the conditions found in the previous sections, in
order to present the results in an unified way, and then to precise the organization of the remainder
of the proofs.

Remind that the parameter N is chosen sufficiently large, and that ¢ < 27!, In each case, we
have to check five conditions. Four of them are common to every case, namely:

d
Nig > 22T o (5.68)
=1
Aoy P (GNHY < CyLy, VI=1,....d; (5.69)
d
N[ < can (). (5.70)

Jj=1

These conditions are found in (5.37), (5.35) and (5.61) respectively. A fourth condition is that
o, € (0,1) for each I.
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Lastly there is a fifth condition, which is specific to the situation under study. A first possibility
is to check (5.36), i.e.

AN < Ca. (5.71)

Then we deduce from (5.62)

S =

6n(Nea(B L) NFy(R)) > CsA(N')7. (5.72)
Moreover, if fi(a) € [0,1/2)% then we deduce from (5.67)
on(Nea(B, D) NB(RY)) > CoaA(N%)7. (5.73)
A second possibility is to check (5.10), i.e.
AN < C,. (5.74)
Then we deduce from (5.62)
on(Nea(B, L, M) NB(RY)) > CoaA(N)7. (5.75)
Our objective now is to specify the parameters A, N, ¢ and o7, [l = 1,...,d in order to maximize

the right hand side of (5.72), (5.73) and (5.75) so that the relationships (5.68), (5.69), (5.70) and
either (5.71) or (5.74) are simultaneously fulfilled.

5.4. Proof of Theorems 1 and 2. Tail and dense zones.

We note that if »,(p) > 0 the lower bounds of asymptotics of minimax risk announced in Theorems
1 and 2 are the same. Hence in view of the obvious inclusions Nz g4 (5, E, M ) C Npyg (ﬁ, E) and
‘B(Rd) CFy,g9€ ‘I.?(Rd), it suffices to consider the minimax risk over Ny 4 (5 , E, M ) N ‘B(Rd) only.
Also remind that

d d d  2mj(@)+1
1 2p(a) + 1 1 2p(a) + 1 —L
:Z pi(a) ’ :Z pj(a) ’ L(a):HLj Bj
Blo) ~ & B oa) ~ 2 By b
Later on ¢;,7 = 1,...,4, denote the constants independent of L.

_ 1
Tail zone: ,(p) > pw(a). Choose ¢ = ¢y, N = (L(a)n™!) ™ & d/=Fd/5@) and

_1 1 1/B—1/(Byry) TR S
o1 = (e1La) (L) RS9 = (Lo T,

Here ¢y < 1/2 and we remark that N — co,n — oo, which guarantees that N is large enough for
all n large enough.

1
Note also that our choice implies Hld:1 o; < ¢; PL(0)7!, which guarantees that (5.68) holds for
all n large enough, since N — 0o, n — 0o. Also, choosing c3 < Ca we assert that (5.74) holds.
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Moreover (5.69) and (5.70) become respectively

clcgcé/” < Cy; (5.76)
__1
¢, "ed < Cyllneyl (5.77)
_1
Note also that o < (¢1Lg) Pt,l=1,...,d for all n large enough and, therefore, choosing ¢; > Lal

we guarantee that o; < 1,1 = 1,...d, which was the unique requirement to the choice of this
sequence. Putting finally ¢o = c3 we can assert that (5.76) and (5.77) are fulfilled if ¢3 is chosen
small enough.

It remains to note that (5.75) yields

o o 1-1/
én (Nf,d(ﬁ, L,M)N ‘B(Rd)) > Cs(L(a)n™?) T=T/w(@)1/B(a)
and the assertions of Theorems 1 and 2 concerning the tail zone are established.

Dense zone: 0 < ,(p) < pw(a). Choose ¢ = ¢;*, N% = ¢4 and

_1 -1 B(a) /By . B(a)
o1 = (c1Ly) Pt (L(a)n™")2Blr A = c3(L{)n ") 2L,

Here ¢4 is chosen large enough. Note also that our choice implies Hle o; — 0,n — oo, which
guarantees the verification of (5.68) for all n large enough. Moreover, (5.74) is fulfilled for all n
large enough since A — 0,n — co and N = ¢4.

Additionally, (5.69) and (5.70) become respectively

ciecg < Cy;
1

cl_wcgczl < Cyqln(2).

Both inequalities are fulfilled if we choose c3 small enough. It remains to note that o; < 1, for any
[ =1,...d, and sufficiently large n since o; — 0,n — co. We deduce from (5.75)

bn(Nea(F. L, M) N P(RY) ) > Cs (L(a)n ™) 751

and the assertions of Theorems 1 and 2 concerning the dense zone are established. [ |
It will be suitable for us to continue our considerations by proving first the assertion of Theorem

2 corresponding to the sparse zone. Its proof exploits the same condition (5.74) and the required
lower bound is deduced as previously from (5.75).

5.5. Proof of Theorem 2. Sparse zone.

Sparse zone 1: 7(c0) > 0. Choose N = ¢y,

_ (24+1/B(a))w(a) 1

¢ = [L(O)] (1=1/w(0))(2+1/8(a))w(a)+1/B(0) (L(a)n_lln(n)) (I=1/w ) ZF1/()B0)F1/w(a) ; (5.78)
1 (1-1/w(0))8(0)

A = c3 [L(O)] (T—1/w(0))(2+1/B(a))w(@)+1/B(0) (L(Oé)n*1 1n(n)) (I—17w(0)) 2+1/8()B(0)+1/w(a) | (5.79)
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and let ¢4 be chosen large enough. Let us remark that (5.74) is fulfilled for all n large enough in
view of N? = ¢4 and 2 — 0,n — oo, because w(0) > 1. Define

/8D —12+1/8(a))w(@)]/(B1ry) (1/8)(1—1/w(0))B(0)+1/(Byry)

_ 1
o1 =1L, & [L(O)] (1=1/w(0))(2+1/B(a)w (@) +1/B(0) (L(a)n_l In n) (T—1/w(0)(2+1/B(a)B0)+1/w(a) | (5.80)

First we note that o; < 1 for all n large enough since 07 — 0,n — oo, | = 1,...d, in view of
w(0) > 1. Next, (5.68) becomes c4 > 23%+2 and, therefore, it is verified for ¢4 large enough.
At last, (5.69) becomes 03031/ "' < Cj and it is satisfied if one chooses c3 small enough. Moreover,

for all n large enough (5.70) will be satisfied if
Ger < 271C4[1 — 1/w(0))(2 + 1/8(a))B(0) + 1 /w(a)].

and, therefore, it suffices to choose c3 small enough.
We deduce from (5.75) that

or 7(p)
on (Nm(ﬁ, I M)n m(RdD > 07([L(0)]—7w(a),§fzp>L(a)n_l n n) A TONEHI/BENFTEER0N (5 81

Sparse zone 2: 7(co) < 0. Choose 2 = CQCchI, N9 = ¢4 and

w(a)

o= (Cle)_Bil(L(a)n_llnn) Bt ¢ = (L{a)n™! lnn)w(a)'

Here ¢4 is chosen large enough and c3 < 1. First we note that (5.74) is obviously fulfilled.
Next, taking into account that L; > Lg,l = 1,...,d, we assert that (5.68) holds if

1 1

ca (L(Oz)n_l In n)w(a)(lfl/w((])) > 23d+201 B(0) Ly A0

Since we consider w(0) < 1 the latter inequality will be fulfilled if ¢4 is large enough.
1

Moreover, o7 < (¢c1Lg) 7 <1, 1 =1,...d, if ¢; is sufficiently large. Furthermore (5.69) becomes
Czc}l/rl_lclcg S Cl

and it is satisfied if one chooses c¢3 small enough.
Note at last that for all n large enough (5.70) will be fulfilled if

1

CQ2C§CZ101 Ale) < 27104w(a),

and it is satisfied by choosing ¢4 large enough. We deduce from (5.75) that

w(a)

%(Nm(@ L, M) O‘B(Rd)) > C5(L(oz)n_11nn) r

This together with (5.81) and (3.2) proves the assertion of the theorem corresponding to the sparse
zone. [ |
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5.6. Proof of Theorem 1. Sparse zone.

Sparse zone 1: x(p) <0, 7(p*) > 0. Here we will use the choice of parameters given in (5.78)—
(5.80) and let N¢ = ¢, as before. We have already showed that (5.68)—(5.70) are fulfilled in this
case. Hence we have to check (5.71) and to verify that o; < 1 for any [ = 1,...,d. The following
relations will be helpful for this verification.

(1/8)(1 = 1/w(0))B(0) + 1/(Biry) = (1/B){7(p*)B(0) + [
(1—1/w(0)(2+1/8()B(0) + 1/w(a) = 7(p*)(2 + 1/8())B(0) — [ (p")/(w(@)p")] > 0;

(1 -1/w(0))5(0) +1 _ BO)T(P)+1-1/p* 50
(1 =1/w(0))(2+ 1/5())B(0) + 1/w(a) (1 —=1/w(0))(2+1/5())B(0) + 1/w(a)

To get the first inequality we have used that 7(p*) > 0 and p* > max;—; 47, while the second
one is based on 7(p*) > 0 and 3¢, (p*) < 0. The third inequality is the consequence of the second
one, 7(p*) > 0 and p* > p > 1.
In view of the first and second inequalities we have o; — 0,7 — oo and therefore, o < 1,1 =
.,d, for all n large enough. Note also that (5.71) is reduced to

1/ —1/p*]} >0, Vi=1,...,d

5 1—(24+1/B(a))w(a) . (1-1/w(0))B(0)+1
cscy [L(O)] (1—1/w(0))(2+1/B(a))w(e) +1/8(0) (L( n 1n(n)) I=T/wO)+1/6(a)B0)+1/w(@) < Csg.

In view of the third inequality above the left hand side of the latter inequality tends to zero and,
therefore, it is fulfilled for all n large enough.
Thus, we deduce from (5.72) and, if fi(a) € [0,1/2), from (5.73)

bn (Nﬁd(@L) ﬂIE‘g(R)) > C7([L(O)] W(a>pf<p)L(a)n_1lnn) AT/ EH/B ) FIRP0N

= 7 —7’{()‘( ) —1/w T(p()x w(a
b (Nf,d(B,L) mB(Rd)) > C7<[L(O)] w(a>pf(p)L(a)n_1lnn) (=170 ZF1/B (@) +1/W@FO]

This, together with (3.1) complete the proof of Theorem 1 in the sparse zone 1.

Zone of inconsistency and the sparse zone 2: »,(p) <0, 7(p*) <0. Set

w(a)

(L(e)n=HIn(n)[) =0, sa(p*) < 0;

(e
n2

€, Ha (p*) = Oa
and note that w,, — oo, n — oo. In view of the latter remark, we will assume that n is large enough,
such that w, > 1. We start our considerations with the following remark. The case s, (p*) = 0 is
possible only if p* = p since »,(+) is strictly decreasing. Choose N = ¢y,

rlfp*
o] = (ClLl)iﬁTwan s ¢ = w;p*, A = cywo,. (582)

Let us remark that 2 — oco,n — oo, and, therefore, (5.74) in not satisfied anymore. We will see
that (5.71), which, remind, is weaker than (5.74), is fulfilled. Note also that 2 — oo, n — oo, which
means that the family of functions constructed in Section 5.2 is not uniformly bounded.
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Let us start with the verification of (5.68)—(5.71) which are reduced in view of (5.82) for all n
large enough to

1

ey, PP > 932 (e L) TR (5.83)
01(04)1/”03 S Cl; (5.84)
__1_ xa(p¥)
cacie, "V L)@, < Cyp'nTln (wy). (5.85)
3wl P < Ca, (5.86)
_L
Note, additionally, that o; < (¢1Lg) # since r; < p* for any [ = 1,...,d. Hence, choosing ¢; large

enough we guarantee that o; < 1.
Since 7(p*) < 0 and w,, > 1 choosing ¢4 large enough we guarantee the verification of (5.83).
Choosing ¢z small enough we satisfy (5. 84) and (5.86) since p* > 1. If 5,(p*) < 0 for all n large

enough (5.85) will be fulfilled if 04020 Al < 271Cyp* ’w )/ a( *)‘ and, therefore it suffices to

choose c3 small enough.
1

At last, if s, (p*) = 0 (5.85) becomes cycic, ™ L7 (a) < Cyp*n and it is verified for all n large
enough.
Thus, we deduce from (5.72) and, if fi(a) € [0,1/2)%, from (5.73)

6n(Nea(B. L) NFy(R)) = Crah /7, 6o (Nea(F, L) NP(R?)) = Croy /7

and, first, we remark that there is no uniformly consistent estimator if p* = p.
If p* > p, which implies as mentioned above that s, (p) < 0, we obtain

w(a)(1=p*/p)

b (Nﬁd(ﬁ, L) ﬂIFg(R)>, b (Nﬁd(ﬁ, L) mm(W)) > Cr(L(a)n | In(n)]) =@

This, together with (3.1) complete the proof of Theorem 1 in the sparse zone 2. [

6. Proof of Theorem 3.

As it was already mentioned, the proof of this theorem has many common elements with the proof
of Theorem 2. In particular we will use the first construction of the finite set of functions developed
in Section 5.2 and the same choice of parameters as in Section 5.5 (the sparse zone 1). However
the approach used in the proof of the generic lower bound in Section 5.3 cannot be applied to the
consideration of L..-risks. The approach which will be applied here is based upon the following
general bound formulated in Lemma 3 below. The statement of this lemma is a simple consequence
of Theorem 2.4 from Tsybakov (2009).

Lemma 3. LetF be a given set of probability densities. Assume that for any sufficiently large integer
n one can find a positive real number 3, and a finite subset of functions F = {f(o), O, je Jn} cF
such that

[FO =D > 20, VijeJnU{0}: i # (6.1)
dP ?

. f@) (n) .

1 E X\ =: 0. .

el [T |jn|2 Eyo { dP 0 ( )} ¢< (6.2)
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Then for any g > 1

lim inf inf sug;,;l (Efo— fHZ)l/q > (\FC—F m)‘”q,

n—o0 f fe

where the infimum on the left hand side is taken over all possible estimators.

6.1. Proof of the theorem.

We will apply Lemma 3 with F = Nﬁd(g, E) N ‘B(Rd) and F = {f(o),fw,w € W}, where
{ fO f we W} is given in the first construction of Section 5.2.
We have already proved, c.f. (5.12), that under (5.5) and (5.10)

{FO, f,w e W} € Npa(B, L) NB(RY). (6.3)

Let W = (W1, ... , W|pq|) be the canonical basis of RMI. Let W = (wy, = Wr(m), m € M), which
is the same as W up to some reordering. Thus W will play the role of 7, in the lemma.
Let 0 € {0,1} denote the sequence with zero entries. With this notation f ) = fo and we have

for any w,w’ € W in view of (5.3) and (5.4)

[ fw = fwlloo = 1Fow = Favrlloo = 2 sUp | W(m) = Wiy | sup |[Am(z)| = AL =2 2. (6.4)
meM z€llm

We conclude that (6.1) is verified with 3, = 2_1QIH)\HiO. It remains to check (6.2).
As before, for any w € W, let

2 2 n
dPy,, (n) _ {(1_a)fw($)+a[fw*g](x)} -
= % { b (=) O+ alfOxgle) [

Since f©) is a probability density and Jga Am = 0,m € M, in view of (5.6) we obtain

o o, [ {1 = a)Aj(z) + oAy * g](2) )} i "
E<>{1+” Rdu—anwmm+aw@*m@fi}’

Here j € M is uniquely determined from the relation wj = 1 since 7 is a bijection.
We note that up to the factor 2 the latter expression coincides with the one found in (5.45).
Hence the bound (5.60) is applicable and we obtain for any w € W

n

d
E(w) < (1 + 2N HGlQul(a)Jrl)
=1

Taking into account that the right hand side of the latter inequality is independent of w and that
|Tn| = |[W/| = | M] we can assert that (6.2) holds with C' =1 if we assume

d
C N[ o7 * <M. (6.5)
=1
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Choose as previously M; = N(80;)~!,1 =1,...,d, which yields, remind, that

M| = <N/8>d(llf[lal)_l.

Choose also N¢ = ¢4, where, remind ¢, is large enough. Then (6.5) is reduced to

d d
W[ < Conm (T] ) (6.6)
j=1 =1

Noting that Sw = 1 we reduce (5.5) to
d 1/m
Ao, ( Haj> <CiL;, Vi=1,...,d, (6.7)
j=1

Let us assume now that 7(c0) > 0, and let 2 and oy, = 1,...d, be chosen in accordance with
(5.79) and (5.80) respectively. We have already checked that o; < 1,/ = 1,...d. Note also that
(5.10) is verified as well since 2 — 0,n — oo while N = c4.

The simplest algebra shows that choosing cs in the definition of 2 small enough we guarantee
the verification of (6.6) and (6.7). The first assertion of the theorem follows now from the statement
of Lemma 3 and (6.4).

Let now 7(0c0) < 0 and choose 2 = Caczcy ' and

w(a)

1
o= (c1ly) 7 (L(Oé)nfl Inn) A .

_1
Here ¢4 is chosen large enough and ¢ < 1. Then (5.10) is verified and o7 < (c1Lg) %t < 1, | =
1,...d, if ¢; is sufficiently large. Moreover, for all n large enough (6.6) can be reduced to

1

—92 T Bl C4w(a)
(02)26504 2C1 B(a) < QW(O)

which is checked if one chooses c¢3 small enough. Additionally, (6.7) can be reduced to

_T(®w(e) 1

1——L
Caczcyte; " (L(a)n™nn) n L m(0) < Cy.

If 7(00) < 0 the latter inequality holds for all n large enough. If 7(co0) = 0 we have
1 wpm -
CngCZ 1 ! L n (0) < Ch.

1
It remains to recall that L(0) > Lg © and, therefore, the above inequality holds if ¢3 is small enough.
The second assertion of the theorem follows now from the statement of Lemma 3 and (6.4).

|
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7. Appendix
7.1. Proof of the third assertion of Lemma 1.

Set M = Na and define

L(z) = (2Mn)! /R (14 (0~ 2)?) 1 aran (0)dy.

We have for any z € [-M — a, M + q
1 M—=z 1
L(z) := (2Mn)™? /R (1+(y—2)%) L-man(y)dy = 2Mm) /M (14+u?) du
M 1 2a 1
> (2M7r)_1/ (1+u?) du> (2M7T)_1/ (1+4?) du>AM,
a a

where we have denoted A = a[2m{1 + 4a*}] ~'. Here we have used that N >2 = M > 2a.
If z¢ [-M — a, M + a], noting that |u| > a for any u € [-M — z, M — z], we get

M-z
L(z) > a*(2M={1 + a2})1/ u?du = C(2* - MQ)_I,
—M-—z
where we have put C' = o [r{1 + a?}] ~'. Thus, we obtain for any N > 2
- ~1
L(Z) Z AM 11[—M—a,M+u](Z) + C(ZQ — MQ) 1R\[—M—a,M+a](z)7 VZ S R.
and, therefore,

aL(va) > AN_ll[_N_LNH] (v) + Ca_l(v2 — NQ)_llR\[_N_LNH}(v), Vv € R. (7.1)

It remains to note that fy n(z) = H;-l:1 aL(az;) and that Ca™! > A and the second assertion of
the lemma follows. ]

7.2. Proof of Lemma 2.
Set A=[-N —2N,; —1,N + 2N, + 1] and note that (7.1) implies
aL(va) > C1N7t, VYve A VN >2,

where Cp = AN [2Ca~1(54 12N, +4N7) 7.
The latter inequality together with (7.1) yields
QGL(UG) > aL(va) 1A(U) + aL(va) 1R\[—N—1,N+1] (’U)
> ClN_ll_A(U) + U_Qca_llR\[_N_17N+1] (’U), Yv € Rd.

Since, remind, fo n(z) = H;l:l aL(azx;) we get, putting Cy = 274[Cy A Ca™1]9,

fon(z) > Co H [N_llA(l‘j) + 25 2 IR\ -1 N N+1] (xj)]v vz € R% (7.2)

d
J=1
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For any J € J and 3 € R? set 37 = {35, 7 € J} € RI and we will write 3 = (37,37)-
Let J € J be fixed. We have for any « € I'j by changing the variables

[fon*g](z) = /RJ /Rdu 9y, [z —yl7) fon ([ — ¥l y7)dy

- /[—N Ny]l7! /,4d—|J| 9y le = yl5) fon (lx = vl y5)dy. (7.3)

since we integrate positive functions.
Note that y; € [—N, Ng]“” and « € I'y imply that |x; —y;| > N+1 for any j € J. This, together
with y; € A1 yields in view of (7.2)

fov([z = vls,yy) = CoNVI T [ (w — 25) 2.
jes

Since |zj] > 1 and |y;| < N, for any j € J
. —1 . -1 1 -
(yj — )2 > {27 + 207} > (2) 2 {207 +2)} > (2N} +2) " 'a; 2

Let j1 < -+ < jgq—|j be the elements of J. We get, continuing (7.3) and putting C3 = 02(2N92+2)_d

[fon*g](x) > CsNVI= ]2} / / 9(ys, [z — y)5)dy
jeJ [*Ng’Ng]u‘ Ad=1Jl
N42Ny+14, N42Ng+1+a;
= (OyNII-d H ij/ / b / o g(u)du
jed [~Ng,Ng]l/l J =N—2Ny—1+z;, —N—2Ng—1+:c]-d_m
> (3Nl H %—2/ g(u)du = BN/ H %—27 Ve ely,
jed [=Ng,Ng]* jed

where B = 271C3. Here to get the penultimate inequality we have used the definition of I'; while
the last equality follows from the definition of N,.
Since the collection {F 5,JEJ } forms a partition of R? we have for any = € R?

o *g)(@) = BY (N T 2721, (a).

JEJ jeJ
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