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Abstract

Estimator selection has become a crucial issue in non parametric estimation. Two widely
used methods are penalized empirical risk minimization (such as penalized log-likelihood esti-
mation) or pairwise comparison (such as Lepski’s method). Our aim in this paper is twofold.
First we explain some general ideas about the calibration issue of estimator selection meth-
ods. We review some known results, putting the emphasis on the concept of minimal penalty
which is helpful to design data-driven selection criteria. Secondly we present a new method
for bandwidth selection within the framework of kernel density density estimation which is in
some sense intermediate between these two main methods mentioned above. We provide some
theoretical results which lead to some fully data-driven selection strategy.

1 Introduction

Since the beginning of the 80’s and the pioneering works of Pinsker (see [42] and [24]) many efforts
have been made in nonparametric statistics to design and analyze adaptive estimators. Several
breakthroughs have been performed in the 90’s. Lepski initiated a strategy mainly based on a
new bandwidth selection method for kernel estimators (see [33] and [34]) while Donoho, Johnstone,
Kerkyacharian and Picard devoted a remarkable series of works to adaptive properties of wavelet
thresholding methods (see [19], [20] and [21] for an overview). In the same time, following a some-
how more abstract information-theoretic path Barron and Cover [5] have built adaptive density
estimators by using some minimum complexity principle on discrete models, paving the way for a
more general connection between model selection and adaptive estimation that has been performed
in a series of works by Birgé and Massart (see [13], [6] and [40] for an overview). Estimator selection
is a common denominator between all these works. In other words, if one observes some random
variable ¢ (which can be a random vector or a random process) with unknown distribution, and one
wants to estimate some quantity f (the target) related to the distribution of &, a flexible approach

to estimate some target f is to consider some collection of preliminar estimators { fm, m € ./\/l} and

then try to design some genuine data-driven procedure m to produce some new estimator fm We
have more precisely in mind frameworks in which the observation ¢ depends on some parameter n
(the case & = (&1,...,&n), where the variables &1, ..., &, are independent and identically distributed
is a typical example) and when we shall refer to asymptotic results, this will implicitly mean that n
goes to infinity. The model selection framework corresponds to the situation where each estimator



fm is linked to some model S, through some empirical risk minimization procedure (least squares
for instance) but bandwidth selection for kernel estimators also falls into this estimator selection
framework. Since the beginning of the century, the vigorous developments of high-dimensional data
analysis led to the necessity of building new inference methods and accordingly new mathematical
analysis of the performance of these methods. Dealing with high-dimensional data also raises new
questions related to the implementation of the methods: you do not only need to design estimation
methods that performs well from a statistical point of view but you also need fast algorithms. In
those situations the estimator selection issue is still relevant but you may encounter situations for
which not only the estimators but the collection M itself depends on the data. The celebrated
Lasso algorithm introduced by Tibshirani in [48] (and mathematically studied in [10]) perfectly
illustrates this fact, since in this case the regularization path of the Lasso naturally leads to some
data-dependent ordered collection M of set of variables. Estimator selection has therefore become
a central issue in nonparametric statistics. To go further into the subject one needs to consider

some loss function ¢ allowing to measure the quality of each estimator f,, by ¢ ( 1 fm) If the

target to be estimated as well as the estimators belong to some Hilbert space (H, ||.]|), the quadratic
. o2

loss ¢ (f.f) = |1 = Fu|

literature (typically powers of L, norms when f is a function). Given this loss function, the quality

is a standard choice, but of course other losses are considered in the

of a selection procedure m is then measured by ¢ ( f, fm) and mathematical results on estima-
tor selection are formulated in terms of upper bounds (either in probability or in expectation) on

12 ( 1, fm) that allow to measure how far this quantity is from what is usually called the oracle risk

inf,,em EL( f, fm) These comparison inequalities are called oracle inequalities. A common feature

of estimator selection methods such as penalized empirical risk minimization or Lepski’s method
(or more recently Glodenshluger-Lepski’s method) is that they involve some ”hyper-parameter” A
say that needs to be chosen by the statistician (typically A is some multiplicative constant in a
penalty term). Positive mathematical results on a given selection procedure typically tells you that
if A\ remains above some quantity A\ni, then you are able to prove some oracle inequality. Now the
point is that in practice these methods are very sensitive to this choice A. In particular, too small
value of A\ should be prohibited since they lead to overfitting. Birgé and Massart have introduced
in [15] the concept of minimal penalty. They prove that in the Gaussian white noise framework,
there is number of model selection problems for which it is possible to prove the existence of a
critical value Apin for A (which precisely corresponds to the minimal penalty) below which the se-
lection procedure dramatically fails in the sense that the risk of the selected estimator is of order

sup,, e aq L ( f, fm) instead of inf,,c g EL ( 1, fm)! Moreover they also prove some oracle inequal-

ities showing that taking A as twice this critical value Ay corresponds to the ”best” choice for A
(at least asymptotically i.e. when the level of noise goes to zero). Since this critical value may be
detected from the data (see the slope heuristics described below), the estimated critical value j\min
leads to an entirely data-driven choice A = 2\min for the hyper parameter A which can be proved to
be (nearly) optimal for some model selection problems. This approach for calibrating the penalty
has been implemented, tested on simulation studies and used on real in several papers devoted to
model selection (see [32] for the first simulation studies and [7] for an overview on practical aspects).
It has also been mathematically studied in several statistical frameworks that differs from the Gaus-
sian white noise (see [3], [45], [36] and [38] for instance). In there very nice paper [2], Arlot and



Bach have adapted this strategy (based on the concept of minimal penalty) for calibrating a least
squares penalized criterion to the context of selection of (linear) estimators which are not necessarily
least squares estimators. In the same spirit, Lerasle, Malter-Magalahes and Reynaud-Bouret have
computed minimal and optimal penalty formulas for the problem of kernel density estimators selec-
tion via some penalized least square criterion (see [37]). Minimal penalties for Lasso type estimates
can also be also revealed as illustrated by [9] in the framework of density estimation. Very recently,
Lacour and Massart have shown in [31] that the concept of minimal penalty also makes sense for
the Goldenshluger-Lepski method in the context of kernel estimators bandwidth selection. Unlike
penalized least squares (or other risk minimization criteria), the Goldenshluger-Lepski method is a
pairwise comparison based estimator selection procedure and the minimal penalty result given in
[31] is a first step in the direction of designing entirely data-driven calibration strategies for such
pairwise comparison methods. From a mathematical view point, it is quite well known now that the
proofs of oracle inequalities heavily rely on right tail deviation inequalities for stochastic quantities
such as suprema of empirical (or Gaussian) processes. These deviation inequalities may derive or not
from concentration inequalities and as a matter of fact many oracle inequalities have been obtained
by using deviation inequalities which are not concentration inequalities per se (see [35] for instance).
The price to pay is that the resulting oracle inequalities typically require that A > A for some value
Ao which can be much larger than A;,. Interestingly, concentration inequalities lead to sharper
results that allows (at least for some specific situations for which things are computable) to derive
the computation of Anj,. Oracle inequalities are obtained by using right tail concentration while
the minimal penalty results are proved by using left tails concentration inequalities. Our purpose
in this paper is first to recall some heuristics on the penalty calibration method mentioned above in
the context of penalized model selection. Then we briefly explain (following the lines of [15]) why
concentration is the adequate tool to prove a minimal penalty result. Finally we introduce some
new estimator selection method which lies somewhere between penalized empirical risk minimization
and the pairwise comparison methods (such as the Goldenshluger-Lepski’s method). We study this
new method in the context of bandwidth selection for kernel density estimators with the squared
Lo loss. We provide oracle inequalities and minimal penalty results that allow to compute minimal
and optimal values for the penalty.

2 Penalized model selection

Viewing model selection as a special instance of estimator selection requires to formulate the model
selection problem as an estimation problem of some target quantity f (typically, f is a function)
belonging to some space S say as suggested above. In the model selection framework, the list of
estimators and the loss function are intimately related in the sense that they derive from the same
contrast function (also called empirical risk in the machine learning literature). More precisely, a
contrast function L, is a function on the set S depending on the observation £ in such a way that

9= E[Ln(9)]

achieves a minimum at point f. Given some collection of subsets (Sp),,cq of S (these subsets are
simply called models in what follows), for every m € M, some estimator fm of f is obtained by

minimizing L,, over Sy, ( fm is called minimum contrast estimator or empirical risk minimizer). On
the other hand some “natural” (non negative) loss function can also be attached to L,, through the



simple definition
C(f,9) =E[Ln (9)] — E[Ln (f)] (1)

for all g € S. In the case where £(") = (&, ...,&,), an empirical criterion L,, can be defined as an

empirical mean
n

Lulg) = PalLig, )] i= = D" Li0,),

i=1
which justifies the terminology of empirical risk. Empirical risk minimization includes maximum

likelihood and least squares estimation as briefly recalled below in the contexts of density estimation
and Gaussian white noise.

e Density estimation

One observes &1, ..., &, which are i.i.d. random variables with unknown density f with respect
to some given measure p. The choice

L(g,z)=—In(g(z))

leads to maximum likelihood estimation and the corresponding loss function ¢ is given by

E(f’g>:K(f’g>’

where K (f, g) denotes the Kullback-Leibler divergence between the probabilities fu and gpu, i.e.

K (f.g9) =/f1n (g) dp

if fu is absolutely continuous with respect to gu and K (f,g) = +oo otherwise. Assuming that
f € La (), it is also possible to define a least squares density estimation procedure by setting this
time

L(g,x) = |lg|* - 29 ()

where ||.|| denotes the norm in Lo (1) and the corresponding loss function £ is in this case given by
2
for every g € Lo (p).
e Gaussian white noise

Let us consider the general Gaussian white noise framework as introduced in [14]. This means
that, given some separable Hilbert space H, one observes

E(g) = {f,g9) +eW (g), for all g € H, (2)

where W is some isonormal process, i.e. W maps isometrically H onto some Gaussian subspace
of Ly (€2). This framework is convenient to cover both the infinite dimensional white noise model
for which H = Ly ([0,1]) and W (g) = folg (x) dB (x), where B is a standard Brownian motion,
and the finite dimensional linear model for which H = R™ and W (g9) = (n,9) = 2> 7" | gimi,



where 7 is a standard n-dimensional Gaussian vector. In what follows, we shall write the level
of noise € as ¢ = 1/4/n. The introduction of n here is purely artificial, it just helps in keeping
homogenous notations when passing from the density estimation framework to the Gaussian white
noise framework (note that this choice is not misleading since in the n-dimensional case mentioned
above the level of noise is actually equal to 1/+/n). The least squares criterion is defined by

Ly (9) = llglI”> — 2¢(9)

and the corresponding loss function ¢ is simply the quadratic loss,

for every g € H.

2.1 The model choice paradigm

The choice of a model S,,, on which the empirical risk minimizer is to be defined is a challenging
issue. It is generally difficult to guess what is the right model to consider in order to reflect the
nature of data from the real life and one can get into problems whenever the model S,, is false in
the sense that the true f is too far from S,,. One could then be tempted to choose S, as big as
possible. Taking S, as S itself or as a huge subset of S is known to lead to inconsistent (see [4]) or
suboptimal estimators (see [11]). Choosing some model S in advance leads to some difficulties

e If S, is a small model (think of some parametric model, defined by 1 or 2 parameters for
instance) the behavior of a minimum contrast estimator on S, is satisfactory as long as f is
close enough to .S, but the model can easily turn to be false.

e On the contrary, if Sy, is a huge model (think of the set of all continuous functions on [0, 1]
in the regression framework for instance), the minimization of the empirical criterion leads to
a very poor estimator of f even if f truly belongs to S,,.

This is by essence what makes the data-driven choice of a model an attractive issue. Interestingly
the risk of the empirical risk minimizer on a given model 5, is a meaningful criterion to measure
the quality of the model as illustrated by the following example.

Illustration (white noise)

In the white noise framework, if one takes S,, as a linear subspace with dimension D,, of H, one
can compute the least squares estimator explicitly. Indeed, if (¢;), <i<D denotes some orthonormal
basis of S, the corresponding least squares estimator is merely a projection estimator

Do,
fn =D €(8) 6.
j=1
Since for every 1 < j < D,,
1
§(g5) = (f,05) + ﬁﬁj

where the variables 71, ...,7p are i.i.d. standard normal variables, the expected quadratic risk of fm

can be easily computed

[l A = s+ 2o



This formula for the quadratic risk perfectly reflects the model choice paradigm since if one wants
to choose a model in such a way that the risk of the resulting least square estimator is small, we
have to warrant that the bias term d? (f,S,,) and the variance term D,,/n are small simultane-

ously. Therefore if (S;,),,c, is a list of finite dimensional subspaces of H and ( fm) be the

meM
corresponding list of least square estimators, it is relevant to consider that an ideal model should

.12
minimize E [H f- me } with respect to m € M, which amounts to consider this model selection

problem as an instance of estimator selection.

More generally if we consider some empirical contrast L,, and some collection of models (Sm),,,c 1
each model 5, is represented by the corresponding empirical risk minimizer fm related to L,. The
criterion L,, also provides a natural loss function ¢ and the benchmark for this estimator selection

problem is merely inf,,c ¢ E [6 ( 7, fm)} In other words, one would ideally like to select m (f)

minimizing the risk E [E ( 1, fm)] with respect to m € M. Note that the resulting oracle model

Sin(f) is not necessarily a frue model and in this sense this approach to model selection differs from
other approaches which are based on the concept of a true model. Nevertheless we stick now to the
estimator selection approach presented above and the issue becomes to design data-driven criteria
to select an estimator which tends to mimic an oracle, i.e. one would like the risk of the selected

estimator fm to be as close as possible to the benchmark inf,,car E {E (f, fm)}

2.2 Model selection via penalization

The penalized empirical risk selection procedure consists in considering some proper penalty function
pen: M — R and take /m minimizing

L, (fm) + pen (m)

over M. We can then define the selected model Sy, and the corresponding selected estimator fm

Penalized criteria have been proposed in the early seventies by Akaike or Schwarz (see [1] and [46])
for penalized maximum log-likelihood in the density estimation framework and Mallows for penalized
least squares regression (see [17] and [39]). In both cases the penalty functions are proportional to
the number of parameters D,,, of the corresponding model S,

e Akaike (AIC): D,,/n
e Schwarz (BIC): In (n) D,/ (2n)
e Mallows (C,): 2D,,0?%/n,

where the variance o2 of the errors of the regression framework is assumed to be known by the
sake of simplicity.

Akaike’s or Schwarz’s proposals heavily rely on the assumption that the dimensions and the
number of the models are bounded w.r.t. n and n tends to infinity.

Viewing model selection as an instance of estimator selection is much more related to the non
asymptotic view of model selection. In other words, since the purpose of the game is to mimic the



oracle, it makes sense to consider that n is what it is and to allow the list of models as well as the
models themselves to depend on n.

As we shall see, concentration inequalities are deeply involved both in the construction of the
penalized criteria and in the study of the performance of the resulting penalized estimator fz but
before going to the mathematical heart of this paper, it is interesting to revisit Akaike’s heuristics
in order to address the main issue: how to calibrate the penalty in order to mimic the oracle?

2.3 Revisiting Akaike’s heuristics

If one wants to better understand how to penalize optimally and the role that concentration inequal-
ities could play in this matter, it is very instructive to come back to the root of the topic of model
selection via penalization i.e. to Mallows’ and Akaike’s heuristics which are both based on the idea
of estimating the risk in an unbiased way (at least asymptotically as far as Akaike’s heuristics is
concerned). The idea is the following.

Let us consider, in each model S, some minimizer f,, of ¢ — E[L,, (t)] over S,, (assuming that
such a point does exist). Defining for every m € M,

B = Lo (fon) = L () 2 B = Ly (fin) = L (7).

minimizing some penalized criterion
Lo (Fn) + pen (m)

over M amounts to minimize

Em — U, + pen(m).
The point is that by, is an unbiased estimator of the bias term ¢ (f, fm). If we have in mind to use
concentration arguments, one can hope that minimizing the quantity above will be approximately
equivalent to minimize

C(f, fm) — E[Um] + pen (m) .

Since the purpose of the game is to minimize the risk E [f ( 1, fm)} , an ideal penalty would therefore
be N
pen (m) = E 5] +E [ £ (foms Jun) |

In the Mallows’ C), case, the models S,, are linear and E [v,,,] = E [6 ( fm,fm)] are explicitly

computable (at least if the level of noise is assumed to be known). For Akaike’s penalized log-
likelihood criterion, this is similar, at least asymptotically. More precisely, one uses the fact that

E () E |£ (fons Jun) |  Din/ (20),

where D,, stands for the number of parameters defining model S, .

If one wants to design a fully data-driven penalization strategy escaping to asymptotic expan-
sions, a key notion introduced in [15] is the concept of minimal penalty. Intuitively if the penalty
is below the critical quantity E [0,,,], then the penalized model selection criterion should fail in the



sense that it systematically selects a model with high dimension (the criterion explodes). Interest-
ingly, this typical behavior helps in estimating the minimal penalty from the data. For instance, if
one takes a penalty of the form pen (m) = AD,, one can hope to estimate the minimal value for A
from the data by taking Amin as the greatest value A for which the penalized criterion with penalty
AD,,, does explode. A complementary idea which is also introduced in [15] is that you may expect
the optimal penalty to be related to the minimal penalty. The relationship which is investigated in
[15] is especially simple, since it simply amounts to take the optimal penalty as twice the minimal

penalty. Heuristically it is based on the guess that the approximation E [v,,] =~ E [ﬂ ( fm,fm)}
remains valid even in a non asymptotic perspective. If this belief is true then the minimal penalty is
E [0,,] while the optimal penalty should be E [0,,] + E [ﬂ ( S, fm)} and their ratio is approximately

equal to 2. Hence 2E [0,,,] (which is exactly twice the minimal penalty E [0,,]!) turns out to be a
good approximation of the ideal penalty. Coming back to the typical case when the penalty has
the form pen (m) = AD,, this leads to an easy to implement rule of thumb to finally choose the
penalty from the data as pen (m) = 2AminDm. In some sense explains the rule of thumb which
is given in the preceding Section: the minimal penalty is v, while the optimal penalty should be

U + E {E ( fm, fm)} and their ratio is approximately equal to 2.

Implicitly we have made as if the empirical losses v, were close to their expectations for all
models at the same time. The role of concentration arguments will be to validate this fact, at least
if the list of models is not too rich. In practice this means that starting from a given list of models,
one has first to decide to penalize in the same way the models which are defined by the same number
of parameters. Then one considers a new list of models (Sp)p~;, where for each integer D, Sp is
the union of those among the initial models which are defined by D parameters and then apply the
preceding heuristics to this new list.

2.4 Concentration inequalities in action: a case example

Our aim in this section is to explain the role of concentration inequalities in the derivation of minimal
penalty results by studying the simple but illustrative example of ordered variable selection within
the Gaussian framework. More precisely, let us consider some infinite dimensional separable Hilbert
space H and an orthonormal basis {¢;, j € N*} of H. Let us assume that one observes the Gaussian
white noise process ¢ defined by (2). Given some arbitrary integer N, the ordered variable selection
problem consists in selecting a proper model Sp among the collection {Sp,1 < D < N}, where for
every D, Sp is defined as the linear span of {¢;,j < D}. The penalized least squares procedure

’fDHQ - 2;5 (fD) + pen (D), where

fp is merely the projection estimator fp = Zle &(¢;) ¢j. Equivalently D minimizes

consists of selecting D minimizing over D € [1, N], the criterion

D
crit (D) = *252 (¢5) + pen (D)

Jj=1

over D € [1, N]. We would like to show why the value A = 1 is critical when the penalty is defined as
pen (D) = ADe?. To make the problem even simpler let us also assume that f = 0 (this assumption
can be relaxed of course and the interested reader will find in [15] a complete proof of the minimal
penalty result under much more realistic assumptions!). In this case the empirical loss can merely



be written as
D D
D ey =) W3(g) =xD
j=1 j=1

where the variable x%, follows a chi-squared distribution with D degrees of freedom. It is easy now
to see how fundamental concentration inequalities are for proving a minimal penalty result. Due
to the Gaussian framework that we use here, surprisingless the celebrated Gaussian concentration
of measure phenomenon can be used. More precisely, we may apply the Gaussian concentration
inequality and the Gaussian Poincaré inequality (see [16] for instance) which ensure that on the one
hand defining Zp as either x (D) — E[x (D)] or —x (D) + E [x (D)],

P {ZD >V 235} <e™ ", for all positive x
and on the other hand
2
0<E[] - ENo) <1
Since of course E [X%)} = D, this leads to the right tail inequality

P {XD —VD>v Qx} <e™ " (3)
and to the left tail inequality
P {XD ~VD_1> \/250} <e . (4)

Taking the penalty as pen (D) = ADe?, here is what can be proved by using these inequalities (The
result below is absolutely not new. It is a consequence of much more general results proved in [15].
We recall it with its proof for expositary reasons).

Proposition 1 Given ¢ and X\ in (0,1), if N is large enough depending only on X and &, and if the
penalty is taken as
pen (D) = ADe?, for all D € [1, N] (5)
then
(1-2)
2

~

I

P{Dz N}21—5¢de“ 12%%2.

Proof.

In order to compare the values of the penalized criterion at points D and N, we write
e 2[crit (D) — crit (N)] > x% — x5 — AN. (6)
Now, recalling that A < 1 we set
0<n=(1-X\)/2<1/2;0=n/48. (7)

Assume that N is large enough (depending on 6 and ) to ensure that the following inequalities
hold:
e 0N Z e P < 5, ONn>1/6. (8)
D>1



Let us introduce the event

o= | N {xo<vD+vO D+ N}

D<Nn

N N {xo=vD-1-vV20D+ Ny}

Nn<D
Using either (3) if D < Nnor (4) if D > N7 , we get by (8)

P(QF) < Y e PN <5,
D>1
_ 2
Moreover, on €, x%, < (1 + 2\/5) Nn, for all D such that D < Nn and, by (7) and (8), xn >
VN —1— /30N and ON > 1/3. Therefore x%, > N (1 — 2\/@) Hence, on €, (6) and (7) yield

e=2[erit (D) — crit (N)] > N (1 - 2\/3_9) - (1 + 2\/5)2 N — AN

L

> ( 5

3
)N =gnN —(1-2nN = 0,

for all D such that D < N7. This immediately implies that D cannot be smaller than N non Q and
therefore,

P{D=Ny}>P(Q) 21~ 9)

Moreover, on the same set Q, xp > D —1— /20 (D + Nn) if D is such that D > Nn. Noticing
that Nn > 32 and recalling that n < 1/2, we derive that on the set Q if D is such that D > Np

XD_¢N—n<@—§)>@_

Hence, on Q, D > Nn and xp > /(nN) /2 for all D such that D > Nn and therefore xp >

v/ (nN) /2. Finally,
2 _
’ } = 2%E [x3) > &2 NP {Xf) > 1/%} > 62%19(9),

g

which, together with (7) and (9) yields

V

Ip

||/

D

‘2] Z(1 - 5)4(1 —-A) Ne?

10



This result on the penalized selection procedure among the collection { fp,1<D<N } tells us

that if A < 1, the penalized procedure with penalty pen (D) = ADe? has a tendency to select a
high dimensional model and that the risk of the selected estimator fi) is order Ne? (up to some
multiplicative constant which tends to 0 when A is close to 1). This means that roughly speaking
the selected estimator behaves like the worst estimator of the collection fN. Conversely, if A > 1,
the right tail Gaussian concentration inequality can be used to prove an oracle inequality (see [14]).
The proof being in some sense more standard we think that it is useless to recall it here. This oracle
inequality can be stated as follows. For some constant C' (\) depending only on A, whatever f

E [pr - f\ﬂ <co < inf E [HfD - fHQD .

D<N

In the case where f = 0, the best estimator among the collection {fD, D < N} is of course fl and

the oracle inequality above tells us that when A > 1, the penalized estimator fjj has a quadratic
risk which is of order of the quadratic risk of f; (i.e. €2), up to the multiplicative constant C (\)
(which of course tends to infinity when A is close to 1). Combining this with Proposition 1 shows
that the value A = 1 is indeed critical since the penalized estimator behaves like fN which is the
worst estimator fN when A is below the critical value and like the best estimator f1 when A is
above the critical value. Note that Proposition 1 is asymptotic in the sense that N has to be large
enough. The practical consequence of this asymptotic nature of this critical phenomenon is that if
you run simulations, you will systematically see that some phase transition occurs that some critical
value Amin but this value is not necessarily close to 1. Nevertheless the main point is that the
phase transition does occur and more importantly, the final estimator that you intend to choose,
which the penalized estimator with penalty pen (D) = 2AminDe? has a good behavior (even better
than the penalized estimator with penalty corresponding to the Mallows C, proposal, i.e. with
pen (D) = 25\minD52).

3 Bandwidth selection for kernel density estimation

This section is devoted to another instance of estimator selection, namely kernel estimator selection.
Kernel estimators are natural procedures when we consider the problem of density estimation. So, in
the sequel, we consider n i.i.d. observed random variables X1, ..., X, belonging to R with unknown
density f. Given H a set of positive bandwidths, for any h € H, we denote fh the classical kernel
rule:

fu(z) = %ZKh(ZE - Xi),

with Kp,(-) = + K (7) and K a fixed integrable bounded kernel. As in Section 2, selecting a kernel
estimate fh is equivalent to selecting a parameter, namely here a bandwidth. A huge amount of
literature has been devoted to this problem (see [18, 22, 29, 27, 40, 43, 44, 47] and references therein)
but we point out adaptive minimax approaches proposed by Lepski [34] and its recent variation
proposed by Goldenshluger and Lepski [28]. As detailed in subsequent Section 3.1, these methods
are based on pair by pair comparisons of kernel rules. They enjoy optimal theoretical properties but

suffer from tuning issues and high computation costs in particular in the multivariate setting (see

11



[8, 23]). In the sequel, we propose a new penalization methodology for bandwidth selection where
concentration inequalities, in particular for U-statistics, play a key role (see Section 5). We first
give heuristic arguments, then theoretical results are provided in the oracle setting. In particular,
minimal and optimal penalties are derived under mild assumptions. Finally, we generalize our
results to the multivariate setting and we derive rates of convergence of our procedure on Nikol’skii
classes.

In the sequel, we still denote || - || the classical La-norm and (-, -) the associated scalar product.
For any p € [1,+0o0], we denote || - ||, the classical L,-norm. We also set

frn=Elfn] = Kn* f,

where * denotes the standard convolution product.

3.1 A new selection method: heuristics and definition

Recall that our aim is to find a data-driven method to select the best bandwidth, i.e. a bandwidth h
such that the risk E||f — f5]|? is minimum. Starting from the classical bias-variance decomposition

Ellf — full® = I — full® + Ellfn — full® =2 b + v,
it is natural to consider a criterion of the form
Crit(h) = by, + on,

where l;h is an estimator of the bias b;, and v, an estimator of the variance vp. Minimizing such
a criterion is hopefully equivalent to minimizing the risk. Using that v, is (tightly) bounded by
|K||?/(nh), we naturally set o, = A||K||?/(nh), with X\ some tuning parameter. The difficulty lies
in estimating the bias. Here we assume that hpi,, the minimum of the bandwidths grid, is very
small. In this case f5, . = Kp,. * f is a good approximation of f, so that || f... — ful|? is close
to by. This is tempting to estimate this term by ||/,
Indeed, since

min min

— /1|2 but doing this introduces a bias.

min

Frwin = Frn = (Frn = Froie — o+ F1) + (P — f1)

we have the decomposition
Ell frumin = Soll* = i = Fall* + Ell frin = Fo = Frumin + F1ll*. (10)

But the centered variable f. — f, — fhosn + fn can be written

min
n

Frmin = Fn = P + fr = % > (Knp = Kn) (- = Xi) = E((Kn,,y,, — Kn)(- — X))

i=1
So, the second term in the right hand side of (10) is of order n™! [(Kj,,, () — Kp(z))?*dz. Hence

K b — Kl
n

min

E fhni = F1ll® 2 [ frin — ful* +

and then
1 K

min

R . — K|
b 2 s — Fl2 = [ — Fall® = I”,

12



These heuristic arguments lead to the following criterion to be minimized:

| K

min

— Kl Il
iy

Crit(h) = || fhumin — ful* = (11)

Thus, our method consists in comparing every estimator of our collection to the overfitting one,
namely fp before adding the penalty term

min ?

N2 [

n

— Kp?

min

pen, (h)

We call it Penalized Comparison to Ouverfitting, abbreviated PCO in the sequel.

Let us now compare this new method to existing ones. Actually, since fhmin iscloseton™' > " | 6x,,
our criterion is very close to the classical penalized least squares contrast which is used in regression
context. More precisely, if Amin — 0, (fho., fn) — n~? Dy frn(X;) and then, using (11),

Q

P+ L = 2 7 FulX0) + pem (1)

i—1
24 Ln(fh) + pen, (h)

Crit(h)

~ ||fhmin

where L, (g) = ||g]|*> — 2P.(g). Since the first term does not play any role in the minimization, this
is the criterion studied by [37].
The classical Lespki’s method [33, 34] consists in selecting a bandwidth h by using the rule

iz:max{hG”H: I fn — Full2 < Vi(R)) for any I € H st. h’gh},

for some well-chosen bandwidth-dependent sequence V;,(+). Introduced in [25], the Goldenshluger-
Lepski’s methodology is a variation of the Lepski’s procedure still based on pair-by-pair comparisons
between estimators. More precisely, Goldenshluger and Lepski suggest to use the selection rule

h = argmin {A(h) + Va(h)},
heMr
with R R
Ay = sup {1 fw = fruw | = Va0 }
h'eH +

where z denotes the positive part max(z,0), h V b’ = max(h,h’) and V4 (-) and Va(+) are penalties
to be suitably chosen (Goldenshluger and Lepski essentially consider Vo = V; or Vo = 2V; in
[25, 26, 27, 28]). The authors establish the minimax optimality of their method when V; and V5 are
large enough. However, observe that if V7 = 0, then, under mild assumptions,

A(h) = sup || fu = Favir|® = || Fuwse — Full?
h'eH

so that our method turns out to be exactly some degenerate case of the Goldenshluger-Lespki’s
method. We study its performances in the oracle setting.

13



3.2 Oracle inequality
As explained in Section 3.1, we study the performances of f = f}} with

h = arg min {||fh ~ Fhonin
heH

? +'Penx(h)},

where hyni, = minH and pen, (h) is the penalty suggested by heuristic arguments of Section 3.1.
We assume that max #H is smaller than an absolute constant. We have the following result.

Theorem 2 Assume that K is symmetric and [ K (u)du = 1. Assume also that huin > || K |||/ K|1/n
and || flleo < 00. Let x > 1 and € € (0,1). If

min

A 1K
n

- Kul?
9

pen, (h) with A > 0,

then, with probability larger than 1 — Cy|H|e 7,

1y = I < Cole)min[1fa — /I
FOO e W o~ 11+ Cate ) (W 2,

n? hmin

where Cy is an absolute constant and Co(e) = A+¢ if A>1, Co(e) =1/A+¢ if 0< A< 1. The
constant Ca(e, \) only depends on e and X and Cs(e, K, \) only depends on e, K and A.

The proof of Theorem 2 can be found in Section 5.2 which shows that Cy(e, A) and Cs(e, K, \)
blow up when € goes to 0. We thus have established an oracle inequality, provided that the tuning
parameter A is positive. The two last terms are remainder terms and are negligible under mild
assumptions, as proved in the minimax setting in Corollary 7.

Note that when the tuning parameter \ is fixed by taking A = 1, the leading constant Cy(e) is
minimum and is equal to 1 + ¢, so can be as close to 1 as desired, and in this case the penalty is
BRI = 1 B i — Enll® 20K Knpi) = B hial”

n n

min min|

peny_; (h)

Since the last term does not depend on h, it can be omitted and we obtain an optimal penalty by

taking
2 <Kh ) Khmin>

penopt(h) = — .

The procedure associated with pen,,, (or associated with any penalty pen such that pen(h) —
pen,,;(h) does not depend on h) is then optimal in the oracle approach. For density estimation,

leading constants for oracle inequalities achieved by Goldenshluger and Lepski’s procedure are 14+/2
(if |K|ly = 1) in [31] and 1 + 3|/ K| in [27]. To our kwnoledge, if the Goldenshluger and Lepski’s
procedure can achieve leading oracle constants of the form 1 + &, for any € > 0, remains an open
question.

14



3.3 Minimal penalty

In this section, we study the behavior of selected bandwidths when A, the tuning parameter of our
procedure, is too small. We assume that the bias ||fs,.,, — f||* is negligible with respect to the
integrated variance, which is equivalent to

Mhiin | o — fI? = 0(1). (12)
The following result is proved in Section 5.3.

Theorem 3 Assume that K is symmetric and [ K(u)du = 1. Assume also that || f|« < oo and
humin satisfies (12) and

B
Kl B, (ogn)
n n
for some real . If
MER|? = |1 Kn,.. — Kn|?
e () = A = W =I5 2
n

then, for n large enough, with probability larger than 1 — Cy|H|exp(—(n/logn)'/3),

(log )"
n

h < C(N)hmin < C(N)

where Cy is an absolute constant and C(\) = 2.1 —1/A.

Thus, if the penalty is too small (i.e. A < 0), our method selects h close t0 hmin with high probability.
This leads to an overfitting estimator. In the same spirit as in Section 2.4, we derive a minimal
penalty, which is (up to additive constants)

2Ky, Kp, ) — || Ky
pen, . (h) = (Kny Knmin) = [1ERI"

n

The interest of this result is not purely theoretical since it can be used to provide a data-driven
choice of the tuning parameter A\ (see the discussion in Section 2.4).

3.4 The multivariate case and adaptive minimax rates

We now deal with the multivariate setting and we consider n i.i.d. observed random vectors
X1,...,X, belonging to R? with unknown density f. Given H =Hi X ... Hg aset of multivariate
positive bandwidths, for h = (hq,...,hq) € H, we now denote f, the kernel rule:

. 1 &
==Y Kl - X),
Jn(z) P n(x )
with for any z = (z1,...,24) € R,

B 1 T T4
() = hl...th<h1""’hd>'



We consider Amin = (R1,min; - - - Rd,min) With Ajmin = min?; for any j = 1,...,d and we study
f = f; with

h = argmin {Hfh ~ Fhonin
heH

2 pen (h) |

and pen, (h) is the penalty similar to the one chosen in the univariate setting. We still assume that
for j =1,...,d, maxH; is smaller than an absolute constant. We obtain in the multivariate setting,
results analog to Theorems 2 and 3.

Theorem 4 Assume that K is symmetric and [ K(u)du = 1. Assume also that || f|s < oo and

hmin satisfies
d

n H hj,min X Hfhm;n - fH2 = 0(1)

J=1

and

n ] n
j=1

d
B
KK T e < 0087

for some real B. If

R A
n

min

— Ku?
9

pen, (h) with A <0,

then, for n large enough, with probability larger than 1 — Cy|H| exp(—(n/logn)'/3),

(logn)?
n

d d
[17 <O [ hjmin < CON
j=1

j=1
where Cy is an absolute constant and C(\) = 2.1 —1/\.

As previously, if the penalty is too small, with high probability, each component of the selected
bandwidth is (up to constants) the minimum one in each direction. Let us state the analog of
Theorem 2.

Theorem 5 Assume that K is symmetric and fK(u)du = 1. Assume also that H?Zl Rjmin >
1K lollK|l1/m and || flloo < 0. Let z > 1 and € € (0,1). If

pen, (h) = M - Hlshmi“ — KhHQ, with A > 0,
then, with probability larger than 1 — Cy|H|e 7,
Ifi—FIP < Cole)minlFu— I
(e M s — 112+ Cole, K, ) ('f Ity H_ > m) ,

where Cy is an absolute constant and Co(e) = A+¢ if A>1, Co(e) =1/A+¢ if 0< A< 1. The
constant Ca(e, \) only depends on e and A and Cs(e, K, \) only depends on e, K and .
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From the previous result, classical adaptive minimax anisotropic rates of convergence can be ob-
tained. To be more specific, let us consider anisotropic Nikol’skii classes (see [41] or [29] for a clear
exposition). For this purpose, let (e, ...,e4) denote the canonical basis of R, For any function
g:R?— R and any u € R, we define the first order difference operator with step size u in the j-th
direction by

Ay ig(z) = gle +uej) —g(z), j=1,...,d

By induction, the k-th order difference operator with step size u in the j-th direction is defined as

k
_ k
Ak j9(0) = A8l (o) = S0 () oo
=1

)
We then set

Definition 6 For any given vectors r = (r1,...,7q), 7; € [1,400], B8 = (b1,...,084), B; > 0,
and L = (L1,...,La), Lj > 0, j = 1,...,d, we say that the function g : R? — R belongs to the
anisotropic Nikol’skii class Ny 4(B,L) if

(i) gllr; < Lj forall j=1,...,d
(i1) for every j =1,...,d, there exists a natural number k; > (3; such that
IAY glle, < Lilugl®, YueRY, vj=1,....4d
Note that the anisotropic Nikol’skii class is a specific class of the anisotropic Besov class [30, 41] :
Nea(B,.) = BE o ()-

We consider the construction of the classical kernel K proposed in Section 3.2 of [29] such that
assumptions of Theorem 5 are satisfied and

/K(u)ukdu =0, Vkl=1,...,0-1,

where k = (ki,...,kq) is the multi-index, k; > 0, [k| = ky +--- + kq and u¥ = u}* - uh¢ for
u = (u1,...,uq). In this case, Lemma 3 of [29] states that if f € N2 4(3,L) with £ > max;—1,__403;

then
d
fn=1F=>_Bjn
j=1
with the B;’s satisfying
|Bjnll < ML, (13)

for M a positive constant depending on K and B. Finally, we consider H the following set of
bandwidths:

d
K||oo|| K _
H=<h=(hi,...,hq): MSH@, hjSlandhjlisanintegeer:l,...,d
n
=1

Note that |H| < Cy(K,d)n? where C(K,d) only depends on K and d. By combining Theorem 5
and Proposition 8, standard computations lead to the following corollary (see Section 5.4).
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Corollary 7 Consider the previous construction of the kernel K (depending on a given integer ()
and the previous specific set of bandwidths H. For any h € H, we set

B = 1K — K2
n )

min

with A > 0.

pen, (h)

For given L = (L1,...,Lq) and B = (f1,...,B4) such that £ > maxj=1 . q4f; and for B > 0, we
denote Nzﬁd(ﬁ, L, B) the set of densities bounded by B and belonging to N2 4(3,L). Then,
_28
d 4\ Pt i
~ ~ B 28
s E[Ifi— 1P| < G@ K BN ([[[L) ] ne,
fEN2,4(B,L,B) j=1

where Cs (8, K, B,d,\) is a constant only depending on B, K, B, d and X\ and
d
1 1
B ; Bi

Theorem 3 of [29] states that up to the constant Cy(83, K, B,d,\), we cannot improve the rate
achieved by our procedure. So, the latter achieves the adaptive minimax rate over the class
./\~/'27d(,8,L,B). These minimax adaptive properties can be extended to the case of multivariate
Holder spaces if we restrict estimation to compactly supported densities (see arguments of [8]) and,
in the univariate case, to the class of Sobolev spaces.

4 Conclusion

To conclude, our method shares all the optimal theoretical properties of Lepski’s and Goldenshluger-
Lepski’s methodologies in oracle and minimax approaches but its computational cost is much slower.
Indeed, for any h € H, we only need to compare fh with respect to fhm;nv and not to all fh/ for
R € H (or at least for a large subset of H). It is a crucial point in the case where |H| is of
order n?, as previously in the d-dimensional case. And last but not least, calibration issues of our
methodology are also addressed with clear identifications of minimal and optimal penalties with
simple relationships between them: for Crit(h) = ||fs — fa,... |2 + pen, (h), we have

— 2<Kh’Khmin> - ||KhH2 _ 2<Kh’Khmin>

penmin(h‘) - n and penopt(h) - #

Numerical performances of PCO will be studied in details in a further work. Extending our method
to other loss functions than the quadratic loss if of course very tempting. Some preliminar numerical
experiments with the Hellinger loss seem to indicate that it could work event though some theory
remains to be built. In the same spirit one can wonder whether the PCO could be used for more
general selection estimator selection issues than bandwidth selection for kernel density estimation.

5 Proofs of Section 3

In this section, we denote for any function g, for any t,

g(t) = g(—t).

18



The notation [J denotes an absolute constant that may change from line to line. The proofs use the
following lower bound (15) established in Proposition 4.1 of [37] combined with their Proposition 3.3.

Proposition 8 Assume that K is symmetric and fK(u)du = 1. Assume also that hmin >
Kool Kl1/n. Let T > (1 + 2| fllac| KK ||oo/|| K||?. For all x > 1 and for all n € (0,1),
with probability larger than 1 — O|H|e™™, for all h € H, each of the following inequalities hold

R 2 T 2
1= gl < o (17 - g+ L2 4 0T, (14
2 R T:L'2
R [ A=t (19)

We first give a general result for the study of f := f;l.

Theorem 9 Assume that K is symmetric and [ K (u)du = 1. Assume also that hin > | K || || K]1/n
and || flleoc < 00. Let x> 1 and 0 € (0,1). With probability larger than 1 — Cy|H|exp(—x), for any
heH,

(=0l = A1 < (40— 7P + (pona(m) — 2550md ) — (o, iy - o T

2 3
+%||fhn1in _ f||2 + C(K) ('f'oow + € )

0 n n2hmin

where C1 and Cy are absolute constants and C(K) only depends on K.

We prove in the sequel Theorem 9, then Theorems 2 and 3. Theorems 4 and 5 are proved similarly
by replacing h by H?Zl h; and hyin by H?Zl Ijmin, SO we omit their proof. Section 5.4 gives the
proof of Corollary 7.

5.1 Proof of Theorem 9

Let 0’ € (0,1) be fixed and chosen later. Using the definition of fz, we can write, for any h € H,

I1fs = FI?+peny(h) = [Ifi = Frmal® + Peny () + | frm — FI2 + 205 — Fruins frmn — f)
< N Fn = Frm 1+ peny (h) + | Fruse — FI? + 2(F5 = Frumins frmn — f)
< N fn = FIP +20f = Frmal> + 200 — £ f = Frua) + peny (h)

+2<fA}§, - fhmin’fhmin - f>

Consequently,

o= F12 < = 112+ (ena(h) = 20fn = £+ fown = 1)) = (P02 (B) = 205 = f- frin = 1)) - (16)
Then, for a given h, we study the term

2(fu = fy Froin — f)
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that can be viewed as an ideal penalty. Let us introduce the degenerate U-statistic
U(ha hmin) = Z<Kh( - Xz) - fha Khmin(‘ - X]) - fhmin>
i)
and the following centered variable
V(hB') =< fu = fur fr = f >
We first center the terms in the following way
(o= Fo frwn = ) = o= Fr+ Fr = F Fromin = Fromin + Froin — )
= {fn = frs Thowin = Frmin) + o= Sy Phwin = f)

(= F Frmin = Frmin) + {0 = f frin — £)

<fh - fha fhmin - fhmin> + V(ha hmin) + V(hmin) h) + <fh - fa fhmin - f>

Now,

(Fn = Tis T = Frin) = %th(-*)ﬁ)*fhvffhm(-*Xj)*fhmiﬁ
i

1 & U(h, Amin
S XD K= X)) + L),
i=1
Then
; i _ En Kn) 15 L s 1 Uth, hunin)
(fn = o frmin — Jhmm) = - n<fhafhmin> n<fh7fhm;n>+n<fh7fhm;n>+ 2
Finally, we have the following decomposition of { fn— 1, fhm;n —f:
A A Ky, Ky, . U h hmin
T S L (7)
1 . 1 A 1
= Ans Fhanin) = = (s Fimin) + = s Fhanin) (18)
+V(h; hmin) + V(hmin; h) + <fh - fv fhmin - f> (19)

We first control the last term of the first line and we obtain the following lemma.
Lemma 10 With probability larger than 1 — 5.54|H|exp(—x), for any h € H,

U (P hmin)| I BIEE flloor? | DK oo K12
s <

n nh + 0'n 0'n2?hyin
Proof. We have:
U(h, hmin) = Z<Kh( - Xi) - fha Khmin(' - Xj) - fhmin>
i#]
= ZZ Ghhanin (X X5) 4 G, n (X X5),
i=2 j<i
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with
Ghﬁh/(s,t) = <Kh( — S) — fh;Kh’(- — t) — fh/>.

Therefore, we can apply Theorem 3.4 of Houdré and Reynaud-Bouret (2003):
i (|U(h, hoin)| > O (C\/E + Dz + Ba®/? + Aﬁ)) < 5.54exp(—z),

with A, B, C and D defined subsequently. Since
_ K

[eS) )
hmin

00 = [ Khpin * flloo < 1Ky

||fhmin

we have

s
|

IGh huin T Ghuoish |l 0o
|Gh hmin loo + |G hmin, i ll oo
U E hinlloo > (1K1 + 1 KR * fl[1)
8K || oo [ K [[1
Nmin

INIA

IN

and
Ar?

822 || K| oo || K11
- :

7’L2 hmin

IN

n

We have
B?:=(n—1) SgPE[(Gh,hmm (t, X2) + Ghpn,n (8, X2))?].

and for any ¢,

E[G, (1X2)] = E [( [ =) = @) 0 X2) — Bl 0 X2>1>du) ]

< E [/(Kh(u —t) — fu(u))*du x /(Khmm (u— Xo) —E[Kp, . (u— Xg)])2du}
< 2x / (Ki(u—1t) + (Kp* f)*(u)) du x /E[K%mi“(u — Xo)]|du
< A Ep? X ([ Eppial?

Therefore,

Ba*? O |E|? 6| K%
n? - 3 nh 0" n2hmin
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Now,

n i—1
c? - ZZE[(Gh,hmin(Xi7Xj)+Ghmin’h(Xi7Xj))2]

i=2 j=1

< Oxn’E[G},

sMmin

</(Kh(u —X1) — frw) (K, (u— X2) — fhmin(u))du> 21

(X1, X2)]

= Oxn’E

= Oxn’E [(/ Kn(u— XK. (u— Xo)du — /Kh(qul)(Khmin*f)(u)du
- /Khmi,,(u—X2)(Kh*f)(u)du+/(Kh*f)(U)(Khmi,,*f)(U)dU)T :

Since
5 * flloo < 1K1l flloos ([ KR * flln < |K|l1,

we have:

2
C? < Oxn’E l</Kh(u X1)Ky,,,, (u— Xg)du) + D|\K||‘11||f||§o x n2.

So, we just have to deal with the first term.

E [(/ Kn(u—X1)Kp,, (u— Xg)du) 21

E [((f(h w Ky ) (X — XQ))Q]

//(f(h *x Kp, )2 (u—v) f(u) f(v)dudv

£ ool B * K
B oo 1.

2

IA A

Finally
C < Ox n| K[l FIILZ IR+ BIK N3] flloo x n.

So, since z > 1,
Cvz _ O IKIP  BIKI llo 2

n? — 3 nh 0'n
Now, let us consider
n n—1
Si= {a = (a)ai<n, b= (bi)i<icn—1: Y Elal(X)] <1, D EP(X,)] < 1}-
i=2 i=1

We have

n i—1
D = Sup {ZZE[(Gh,hmm(Xi,Xj)+Ghmin,h(XwXj))ai(Xi)bj(Xj)]}-
a,b)eS

i=2 j=1
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We have for (a,b) € S,

3 > Bl (Xe X)) < Y3 E [ 1K= X0) = (i x £)0)as(X0)
VB (0 X5) = (K % 50156,
< 33 [ElL @ X0 - (s @)X

XE ([ Ko (= X)) = (K * ) ()] [0 (X5)[] du

and for any u,

glﬁm(u—m—<Kh*f><u>||ai<xi>| < VA gwmw—m—<Kh*f><u>||ai<xi>|]
< VA éx&nmmm(Kh*fxun?m[af(xi)]
< va éE[K,%(uXi)]E[af(Xi)]
SN ||f||m|Kh||2gE[a%<Xi>]

IN

[l £l oo-

Straightforward computations lead to

n—1 n—1
Z/E[IKh,m(u—Xj)—(Khmm*f)(U)Ilbj(Xj)I]du < 20K Y Ellbi(X)])
Jj=1 j=1
n—1
< 2K [y | Y B (b (X))
j=1
< 2K [1vn.
Finally,
n 1—1
D 0N G (KXo X5)ai(Xi)b; (X5)] < 20 K|[13/11 flloo || Kl
i=2 j=1
and

Dz A[K| VI [l Knllz
n

O IK)* | 12K flloo =
- 3 nh 0'n '
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]
From Lemma 10, we obtain the following result.

Lemma 11 With probability larger than 1 — 9.54|H| exp(—z), for any h € H,

P P K. K; . K 2
|<fh7f, fhmin 7f>, w < 9/||fh7f|‘2+9/”n}|l|
o1 2 CLUE) (I s
+(5+29,)||fhmm—f|| + Gl ( -

where C1(K) is a constant only depending on K.
Proof. We have to control (18) and (19). Let h and 2’ be fixed. First, we have

<fhafh’> = %Z/Kh(l‘—Xl)fh/(l')dl'

= % Z(Rh * ) (X5).

Therefore, . .
[{Fros )| S NEn* flloo < I fwlloo Nl < Nl I KT,

which gives the following control of (18):

eI

- n

(s Frua) + 2 s T

N 1
= A Franin) =
So it remains to bound the three terms of (19). Note that

V(b)) = <fu=futfw—f>

% D (910(X3) = Elgn e (X))

with

gnw (@) = (Kn(. =), fa = f) = (Kn* (fir = )(@).
Since

lgn.nlloo < K1 llfn = flloo < K1+ [K )£
and

Elgh n (X)) < [ fllscll&n* (far = NHIF < oo I KN for = f11?
then, with probability larger than 1 — 2e~%, Bernstein’s inequality leads to

)| flloo K1 (1 + [ K1)

2x
V(h,h' < \/— ol K2 frr — F12
VO < ZEN A KR e~ 712 + -
0’ s Ov(K)|fllocz
< — , —
< Cllpw— i+ LI
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where Cy (K) is a constant only depending on the kernel norm || K ||;. Previous inequalities are first
applied with A’ = A, and then we invert the roles of h and hyin. To conclude the proof of the
lemma, we use

9/
[(frn = s frmin — ) < —Hfh*f||2+ ||fhmm fII%.

26"
|
Now, Proposition 8 gives, with probability larger than 1 — O|H|exp(—x), for any h € H,

1= 12+ L o~ p2 4 )
h h — 2 Oonv

where Cy(K) only depends on K. Hence, by applying Lemma 11, with probability larger than
1 — OH| exp(—z), for any h € H,

r r Kha Khmin R P r

T S RS S A <20~ 1|

3
+20/|1 f;, — fII” + (9’ ) e — FI2 + ( ) <||f||oox x ) |

n 12 hmin

(K, Knpia)
n

where C(K) is a constant only depending on K. It remains to use (16) and to choose ' = ¢ to

1
conclude.

5.2 Proof of Theorem 2

Weset 7 =A—1. Let ¢ € (0,1), and 6 € (0, 1) depending on ¢ to be specified later. Using Theorem 9
with the chosen penalty, we obtain, with probability larger than 1 — O|H|exp(—x), for any h € H,

HK [

. 2
<@t — 12+ AR Gy e
:CQ 1'3
(O (Wt Yy

(L =0 f — fI*+7

0 n n2hmin
We first consider the case where 7 > 0. Then 7|Kj;|[?/n > 0, and, using Proposition 8, with
probability 1 — O|H|exp(—x)

[l ") flloow®

A C
<t o)f - ful? + r I e

where C’(K) is a constant only depending on the kernel K. Hence, with probability 1—O|H| exp(—x)

(1= O)s — 1P < (140 + 71+ )i = FIP+ Sl — 11
) (Wles? | 2 Y, COON

0 n n2hmin 03n

With 6 = /(e + 2 + 27), we obtain

+

Cs
I 17 < @ r el — g1+ LEEEEED g gy
2 3
+C"(K,e,1) (”f”:’x + nQszin)

25



where C”(K,e,7) is a constant only depending on K, e, 7.
Let us now study the case —1 < 7 < 0. In this case 7||Kp||?/n < 0, and, using Proposition 8,
with probability 1 — O|H| exp(—z)
[ C(K)| flloc
T—r— —_—
n 03n

where C'(K) is a constant only depending on the kernel K. Hence, (20) becomes

>TA+0)f - fl*+7

(1= 0+ 71+ 0Dy~ FI? < (0 + O~ FIP+ G — 11
PO (Ul 2 )

0 n 12 hmin 03n

With 6 = (e(7 +1)%)/(2 + (1 — 72)) < 1, we obtain, with probability 1 — O|H|exp(—x),
R 1 R
1= 112 < (s +€) = 117+ €7 i, = 1P

s (M= )
) ) n M

n? hmin

where C”(e,7) depends on ¢ and 7 and C"'(K,e,7) depends on Ke, 7.

5.3 Proof of Theorem 3

We still set 7 = A — 1. Set # € (0,1) such that § < —(1+ 7)/5. Let us first write the result of
Theorem 9 with the chosen penalty and h = hpin:

. K. || . K, 72 C
=0y - 112+ < 10y o — i LKl Gy e
CE) (ot |2
* 0 ( n +n2hmin '

Then inequality (14) with A = hyin gives, with probability 1 — O|H | exp(—x)

; K2, ¢S]
— o P<(1+6 — |12 I x
1f = Sl < U O) (1 = FraaI + 55— ) + =5
where C’(K) is a constant only depending on the kernel K. That entails
; K;|I? K |I?
=01 G5~ 12+ 7 LEED < (1402 4 o) = a2+ (7 (14 2y K
CK) (Ifllocn® = 2° C" ()| f |0
01+ 6)—————
+ 0 ( n + n2hmin +H(1+0) 03n
2
We denote u, := Illlf(hﬁg/% The previous inequality can then be rewritten

S +0)* + CofO)up + 7+ (1+ G)Q]W

+C(K,0)<”f”7;’°x2+ i )

7’L2 hmin

A

(L= f = fI°+7
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where C'(K,0) is a constant only depending on K and 6. Next we apply inequality (15) to h = h:
with probability 1 — O|H| exp(—x)

[2els

ey C OO let?
—,\<2 - 7 2+—7
- <2f -l .

with C'(K) only depending on K. We obtain that with probability 1 — O|H|exp(—x)

=072+ 15 < 14 02 4 g -1 o I
+C'(K,0) (”f”?ffo + n;j . )

where C'(K,0) is a constant only depending on K and #. By assumption, u,, = o(1), then there
exists N such that for n > N, ((1 +60)% + Ca/0)u, < 0.

Let us now choose 2 = (n/logn)'/3. Using the bound on Ay, the remainder term is bounded
in the following way: For C'(K,#) only depending on K and 6,

Wi\ o g0 (Mt o ) o
< . _
<||K|2> C(K’Q) ( n + n2hmin — ¢ (K797Hf”oo) X hm1n+ ”
logn)A#—2/3 1
< ol (FE )=o)

logn
Then for n large enough, this term is bounded by 6. Thus, for n large enough, with probability
1 — OJH|exp(—(n/logn)'/?)
K|? K|?
[(1 —9)/2+T]u < [9+T+(1+9)2+6?]u
nh T Nmin
and then

il > hmin
(1-0)/24+7 ~— 7+1+50
Note that (1 —0)/2+ 7 < 1+ 7 <0, and we have chosen ¢ such that 7+ 1+ 50 < 0. Then
T+(1-6)/2
T+ 14560
One can choose for example § = —(7 4 1)/10.

>
IN

hmin-

5.4 Proof of Corollary 7

Let f € Nz,d(ﬁ,L,B) and & the event corresponding to the intersection of events considered in
Theorem 5 and Proposition 8. For any A > 0, by taking = proportional to logn, P(§) > 1 — n4.
Therefore,

E(Ifi=11F] < E[If - fIP1e] +E[If; - £IP1e]
_28

d 1
OQ(BaKvadv)\) ]:[L]ﬁj n725+17
7j=1

IN

27



where Cy(8, K, B, d, \) is a constant only depending on 8, K, B, d and . We have used (13) on £
and for any h € H,

2 2n||K|?
1 fn = FI1P < 201 + e
1K Nlool | K2
on &°.
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