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Multivariate Nonparametric Estimation of the Pickands
Dependence Function using Bernstein Polynomials

G. Marcon, S. A. Padoan, P. Naveau, P. Muliere and J. Segers *

April 18, 2016

Abstract

Many applications in risk analysis, especially in environmental sciences, require the
estimation of the dependence among multivariate maxima. A way to do this is by
inferring the Pickands dependence function of the underlying extreme-value copula.
A nonparametric estimator is constructed as the sample equivalent of a multivariate
extension of the madogram. Shape constraints on the family of Pickands dependence
functions are taken into account by means of a representation in terms of a specific type
of Bernstein polynomials. The large-sample theory of the estimator is developed and
its finite-sample performance is evaluated with a simulation study. The approach is
illustrated by analyzing clusters consisting of seven weather stations that have recorded
weekly maxima of hourly rainfall in France from 1993 to 2011.

Keywords: Bernstein polynomials, Extremal dependence, Extreme-value copula, Heavy
rainfall, Nonparametric estimation, Multivariate max-stable distribution, Pickands de-
pendence function.

1 Introduction and background

In recent years, inference methods for assessing the extremal dependence have been in in-
creasing demand. This is especially due to growing requests for multivariate analyses of
extreme values in the fields of environmental and economic sciences. The dimension of the
random vector under study is often greater than two. For example, Figure 1 displays a map
of clusters containing seven weather stations in France each; see Bernard, Naveau, Vrac,
and Mestre (2013) for details on the construction of the clusters. The data consist of weekly
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Figure 1: Analysis of French weekly precipitation maxima in the period 1993-2011. Clusters
of 49 weather stations and their estimated extremal coefficients in dimension d = 7 obtained
with the projected version of the madogram estimator, see Section 5 for details.

maxima of hourly rainfall recorded at each station’. It would be of interest to hydrologists to
infer the dependence within each of the seven-dimensional vectors of component-wise max-
ima and to compare the dependence structures among clusters. Such an endeavor represents
the main motivation of this work.

Let X = (X, . . ., X4) be a d-dimensional random vector of maxima that follows a
multivariate max-stable distribution G; for more background on univariate and multivariate
extreme-value theory, see for instance Beirlant et al. (2004), de Haan and Ferreira (2006),
or Falk, Husler, and Reiss (2010). The margins of G, denoted by Fi(x) = P{X,- <X, for all
x Randi=1,...,d, are univariate max-stable distributions. The joint distribution takes
the form

G(x) = C Fi(x1), ..., Falxq) , x € RY (1.1)

where C is an extreme-value copula:

Cluy, ..., uqg) =exp —l— log uy, ..., — log ug) , uec (o 1]° (1.2)

with / : [0p0)? [Q, ) the so-called stable tail dependence function. The latter function is
homogeneous of order one and is therefore determined by its restriction on the unit simplex,
the restriction itself being called the Pickands dependence function, denoted here by A.
Formally, we have

(z) =(z; + - - - +2z5) Alw),  z€ [0, @), (1.3)

IData provided by Météo—France and published within the R package ClusterMax, freely available from
the homepage of Philippe Naveau, http://www.lsce.ipsl.fr/Pisp/philippe.naveau/.
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where w;=z/(z1++ - - +z5)fori=1,...,d—1andwg=1—w; — * + + —wy1. We view A
as a function defined on the (d — 1)-dimensional unit simplex
)
d-1

Syoq = (Wi, o, wg-1) €10, 170w <1 (1.4)
i=1

Let A be the family of functions A : Sy-1 — [1/d, 1] that satisfy the following conditions:

(C1) A(w) is convex, i.e., Alaw; + (1 — a)w,) < aA(wy) + (1 — a)A(w,), for a € [0, 1] and
wiy, Wy € Sg-1;

(C2) A(w) has lower and upper bounds
1/d < max (wy, ..., Wg-1, Wg) < Alw) < 1,

for any w = (wy, ..., Wg-1) € Sg-1 with wy =1 — wy — ... — Wy}

Any Pickands dependence function belongs to the class A (Falk, Husler, and Reiss, 2010, Ch.
4). The converse is not true, however; see Beirlant et al. (2004, p. 257) for a counterexample.
A characterization of the class of stable tail dependence functions has been given in Ressel
(2013). In condition (C2), the lower and upper bounds represent the cases of complete
dependence and independence, respectively.

Many parametric models have been introduced for modelling the extremal dependence
for a variety of applications, with summaries to be found in Kotz and Nadarajah (2000) and
Padoan (2013). However, such finite-dimensional parametric models can never cover the full
class of Pickands dependence functions. For this reason, several nonparametric estimators
of the Pickands dependence function have been proposed: see for instance Pickands (1981),
Capéraa et al. (1997), Hall and Tajvidi (2000), Zhang et al. (2008), Genest and Segers
(2009), Biicher et al. (2011), Gudendorf and Segers (2011, 2012), and Berghaus et al. (2013).
All of these estimators require further adjustments to ensure they are genuine Pickands
dependence functions.

Given an independent random sample from a multivariate distribution with continuous
margins and whose copula is an extreme-value copula, we propose a nonparametric estimator
for its Pickands dependence function. In the bivariate case, a fast-to-compute and easy-to-
interpret estimator based on a type of madogram was introduced by Naveau et al. (2009).
It has two drawbacks, however: it was only defined for the bivariate case and it is not
necessarily a Pickands dependence function itself. Our first contribution is to propose a new
type of madogram in the multivariate setting, see also Fonseca et al. (2015). A second
contribution is to regularise the estimator by projecting it onto the spaceA, imposing the
necessary constraints (C1)—(C2). To do so, we make use of Bernstein polynomials. We
admit that the resulting estimator still need not be a Pickands dependence function. Still,
simulation results show that imposing (C1)—(C2) already greatly improves the estimation
accuracy.

Many regularization strategies have already been considered in the literature. In the
bivariate case, Pickands (1981) suggested the use of the greatest convex minorant. Smith



et al. (1990) proposed to modify a pilote estimator using kernel methods, while Hall and
Tajvidi (2000) advocated constrained smoothing splines. However, as discussed in Fils-
Villetard et al. (2008), the impact of these adjustments on the asymptotic properties of
the estimator changes from one case to another, while a general result is unknown. The
projection estimator approach developed in Fils-Villetard et al. (2008) and Gudendorf and
Segers (2012) provides a general framework based on projections of a pilote estimate onto
an increasing sequence of finite-dimensional subs@&s & A The approximation space they
proposed consists of piecewise linear functions, yielding computational challenges in higher
dimensions.

To bypass these computational hurdles, our strategy is to replace piecewise linear func-
tions by Bernstein polynomials (Lorentz, 1986; Sauer, 1991). In virtue of their optimal shape
restriction properties (Carnicer and Pefa, 1993), Bernstein polynomials are suitable for non-
parametric curve estimation (e.g. Petrone 1999; Chang et al. 2005) and shape-preserving
regression (Wang and Ghosh 2012). We provide the asymptotic theory for our estimator and
we demonstrate its practical use in dimension seven, which seems to be higher than what
has been possible hitherto with nonparametric methods. The estimation uncertainty can be
assessed through a resampling procedure.

Throughout the paper we use the following notation. Given X C R"and n € N, let
I=(X') denote the spaces of bounded real-valued functions on X. For f : X — R, let

“ u' “ o

fdl = supyex f [x) . |The arrows “ =" ”,=and “~” denote almost sure convergence,
convergence in distribution of random vectors (see van der Vaart 2000, Ch. 2) and weak

convergence of functionsin /*(X) (see van der Vaart 2000, Ch. 18-19), respectlvely Let
L*(X) denote the Hilbert space of square-integrable functlonsf X — R, w¢ith X equipped

with n-dimensional Lebesgue measure; the [>-norm is denoted by ||f||2 = x F2(x) dx)'2.
For analytical reasons, we view the unit simplex §q4-1 as a subset of R?71, see (1.4), although
geometrically, itis perhaps more natural to consider it as a subset of RY. A similar convention
applies to our use of the multi-index a in Section 3.

The paper is organised as follows. In Section 2, we introduce our multivariate nonpara-
metric madogram estimator and we discuss its properties. In Section 3, we describe the
projection method based on the Bernstein polynomials. In Section 4, we investigate the finite-
sample performance of our estimation method by means of Monte Carlo simulations. Finally,
we apply our approach to French weekly maxima of hourly rainfall in Section 5. All proofs are
deferred to the appendices.

2 Madogram estimator

Let X be arandom vector with continuous marginal distribution functions Fi, . .., Fy and
whose copula C is an extreme-value copula with stable tail dependence function / and
Pickands dependence function A; see above. Our estimator is based on the sample ver-
sion of the multivariate madogram, extending Naveau et al. (2009), see also Fonseca et al.
(2015).



Definition 2.1. For w &g, the multivariate w-madogram, denoted by v(w), is defined
as the expected distance between the componentwise maximum and the componentwise mean
of the variables ,1_-1/w1 (X), ..., F;/""" (Xy), that is,

' #
a, , =
viw) =E T FVv(x) — 4 R0 (2.1)
i=1 i=1
For w; =0and 0 <u <1, we put u**i=0 by convention.

Proposition 2.2. If the random vector X has continuous margins and extreme-value copula
with Pickands dependence function A, then, for all w € Sy-1,

A(w)
viw) = T+ AW) c(w),
Alw) = vw) +clw) (2.2)
1— viw) — c(w)
where c(w) =d-! 27:1 wi/(1 + wj).

The madogram can be interpreted as the L; distance between the maximum and the
average of the random variables F** (X1), ...,5—'1/‘”" (Xa). f wi =... = wy = 1/d, then
the L, distance is zero if and only if all components Fi(X;) are equal with probability one,
that is, in case of complete dependence.

In the bivariate case, Definition 2.1 is slightly different from the one proposed by Naveau
etal. (2009). Here, we use the vector ,F™* (X1), F¥¥* (X,) instead of FY!(X1), F*?(X2) .
This new version has the advantage that the sample equivalent of (2.2) will automatically
satisfy condition (C2).

Assume first that the marginal distributions Fy, ..., Fs are known; below, we will estimate
them by the empirical distribution functions. Equation (2.1) suggests the statistic

!

n d d

; F}/Wi (Xm,i) - E[ F,-l/WI (Xm,i) . (23)

m=1 i=1 i=1

vn(w) =

The Pickands dependence function can then be estimated through

Vn(W) +C§W)

1— va(w) — cw)’

(2.4)

AVP(w) = weSsS

d-1
Next, we estimate the unknown marginal distributions Fy, ..., Fs by the empirical distribu-
tion functions

;n
Fn,i(x) = \ 1(Xm,i < x), i=1,...,d (2.5)

m=1



where 1(E) is the indicator function of the event E. Replacing F; by F,; in Equation (2.3)
yields our nonparametric estimators 0, and 2\'\,"7[’ of the multivariate madogram and of the

n d
Pickands dependence functign;srespectively:
P grrespectively . !
v d > Yw; - 1/w;
An(w) = m=1 =1 Fn,i (Xm,i) — Fn,i ! (Xm,i) ’
A\MD(W) _ N vn(w) + c(w) d i1

1- 0(w) - c(w)
Other estimators of the margins could be inserted as well. However, the use of the empirical
distribution functions requires minimal assumptions and yields an estimator for A which is
invariant under monotone transformations.

The next theorem summarizes the asymptotic properties related to AM® and AMP. The
asymptotic normality requires a smoothness condition on the extreme-value copula C, see

Example 5.3 in Segers (2012).
Condition 2.3. For every i € {1, ..., d}, the partial derivative of C with respect to u; exists
and is continuous on the set {u € [0, 1] : 0 < u; < 1}.

Let D be a C-Brownian bridge, that is, a zero-mean Gaussian process on [0, 1]¢ with
continuous sample paths and with covariance function given by

Cov(D(u), D(v)) = C(u A v) — Clu) C(v), u,v e [0, 1] (2.6)
where the minimum is considered componentwise. Further, provided Condition 2.3 is satis-
fied, define the Gaussian process D on [0, 1] by

= 5 )
ﬁ(u) = D(u) - E(u) D(,...,Lujl...,1), wueclo 1] (2.7)
i=1 "
Theorem 2.4. Let X1, . .., X, be independent and identically distributed random vec-

tors whose common distribution has continuous margins and extreme-value copula C with
Pickands dependence function A. Then:
a) 1AM — All, 2 0asn — oo and in I°(S 4-1), as n — oo,
AN — A) ~

n !

g I

(1+AW)) D(L, ..., 1,%1,...,1) - D",...,x%) & ;
i=1 WES 4-1

a.s.

AMD
b) A, -Alle — 0 as n — oo. Moreover, if Condition 2.3 is satisfied, then, in

VIR R
[*(Sg-1), @s n — o, —(L+AW) 2 DO, X)X
n(A, -A)~ 0 W

The two conditions (C1)—(C2) are not necessarily satisfied by /A\"ﬂD. To ensure both
conditions, we propose a projection method based on Bernstein polynomials.

6



3 Estimation based on Bernstein polynomials

3.1 Bernstein polynomials on the simplex

Multivariate Bernstein polynomials, defined on a cube or on a simplex, have been widely
discussed in mathematics and statistics, see for example Ditzian (1986) and Petrone (2004).
Here our focus is on approximating a bounded function f on the simple 4-1. In the
univariate case, the shape features of the original function are preserved by its Bernstein
approximation. For higher dimensions, shape properties like convexity may no longer be re-
tained. The Bernstein—Bézier polynomials (Sauer 1991) solve this issue and preserve various
shape properties (Li 2011, Lai 1993).

Fix the dimension d = 2. For positive integer k, let Iy be the set of multi-indices

a=(ay,...,a4-1)€{0,1,...,k}  suchthat a; + - - + + ag-1 < k. The cardinality of [,
is equal to the number of multi-indices @ €{0, 1, ..., k}¥such that a; + - - - + ag = k; just
set g = k_—o1-...- og-1. Replacing each a; by o; + 1, we find that the number of such

multi-indices is also equal to the number of compositions of the integer k + d into d positive
integer parts. The number of such compositions is equal to

k+d—1
p = , (3.1)

‘ d-1
and so is the cardinality of .. Define the Bernstein basis polynomial ba( . k) on Sg-1 of
degree k by

ba (w; k) = I; wa, wE Sa1 (3.2)
where

k kI o ,

a  al...ag’ we = wh W

The k-th degree Bernstein polynomial associated to A is defined as

Ba(w; k) = Ala/k)ba(w; k), w € Sg-1. (3.3)

aeErlr,

Proposition 3.1. For every A € A and every k=1,2,...,

d
sup |By(w; k) — Aw)| < ==

wWES,—, 2 k
The family of Bernstein—Bézier polynomials of degree k is defined as the set
(s )
Bk = Babal - ; k) : 8 € [0, 117
acr,

For w € Sy—1, let bx(w) be t& row vector (ba(w;k), a €{0,1,..., k¥ o1+ +ay = k).
In matrix notation, we have ¢, Ba ba(w; k) = bi(w) 8, where 8 is viewed as a column
vector.



3.2 Shape-preserving estimator

In this section, we describe how to use Bernstein—Bézier polynomials to obtain a projection
estimator (Fils-Villetard et al. 2008) that satisfies (C1)—(C2). Given a pilot estimator, say
A, the idea is to seek approximate solutions to the constrained optimization problem

A, =argmin f, As.
A€EA ”
There is no closed-form solution to the above equation, and so an approximation based on
the sieves method is explored. Consider a sequence Ax S A of constrained multivariate
Bernstein—Bézier polynomial families on Sy-1 given by

A ={w >— B(w; k) = b(w)8B, : 8, € [0, 1]’ such that Ri8, = ri}. (3.4)

Here, Rc = [REY, R REIT and ri = [r'Y), r?r® 1T are a (g X pi) full row rank matrix
and a (g X 1) vector respectively such that the constraint R«8, > r« on the coefficient
vector B, ensures that each member of A satisfies (C1)—(C2). Details for deriving the block
matrices and vectors of constraints are provided below.

R1) A sufficient condition to guarantee that the function w;,— B(w; k) on Sg4-1 is convex
is that its Hessian matrix be positive semi-definite. In order to enforce the latter, we
resort by applying Theorem 1 in Lai (1993). First, fors# r€{0,...,d -1} and o
vectors v, and v, where v, =0 if r =0 and v, = e, if r > 0 with e, the canonical
unit vector (same for v;), the directional derivative of B with respect to the direction
|_/,_>Vs is >

Dy, B(w; k) = k Do Babalw; k — 1), W € Syt

aclh;,—

where A;B8qa = (Ba+v - Ba+v ). Second, the second directional derivative of B with

respect to the directions v,v, and v is

>
D]vs—vr,vt—vr B(W; k) = k(k - 1) At/,AS,rBa ba(W; k — 2), w c Sd—l.

aclh,—

.....

and it can be written as
>

HB = k(k - 1) Za ba(w; k - 2), w e Sd—l,

aclh,—

where, for all a € T2, Zq is @ symmetric (d — 1) X (d — 1) matrix given by

3 :ZL,osa D1,005,08 ¢ it D1,004-1,06a
2 = A Ba 0, 003064 © o Dy oDg-1,08an
A .
a | 3,0
N By
d-1,0



By the weak diagonal dominance criterion (Lai 1993) in order to guarantee that 24 is
positive semi-definite, it is sufficient to check, for all a c M- and i c %, R ]},
the conditions
A, =
’ 6a - j I.|Ai,0Aj,06a‘ > 0.
Such conditions produce constraints that are more severe than necessary. The above
conditions can be synthesized in matrix form as R(‘l)Bk > rf(l) where R(kl) is a (pk-2(d—

1)29-2 X pi) matrix and r'Y} is the corresponding null vector. For example, with d = 3
and k=3,

0 1 00 -1 -1 0 1 0 0 0
2 -1 00 -3 1 0 1 00 0
i 0o —1 1 0 1 -1 0 0 0 0 10
2 .3 1.0 -1 1 0 0 0 O 0
.0 o 10 0 -1 -1 0 1 0, 0
R(l) 10 2 -1 0 0 -3 1 0 1 01 (1) _1 0
3 o 0 -1 1 0o 1 -1 o o0’ 0'
.0 2 31 0 -1 1 0 0 0, 3 b
0o 0o 00 0 1 0 -1 -1 1 10
[ o o o o0 2 4 0 -3 1 1! moo
0o 0o 00 0 -1 1 1 -1 0 0
0o 0o o0 0 2 -3 1 -1 1 0 0

A consequence of this approach is that

R2) B satisfies the upper bound condition in (C2) if 84 = 1 for the set of coefficients

{6d :x=0o0ra=ke, Wi=1,...,d— 1} Thus, the (2d p) matrix and 2d-dimensional
vector of restrictions are equal to

10 0 0 0 1
1 0 0 0 0 o -1 g
@2 t 00 1 0 0, )
{
R, =, o0 o a1 0 0, oy =il
0 O 0 e 1 cee 0 1
0 0 --- 0 -+ -1 -+ 0 1

R3) B satisfies the lower bound condition in (C2) if the restrictions R1)-R2) hold and the

following constraints are fulfilled. Specifically, for all (i) e {0,...,d — 1} 2 i =]

the first directional derivatives with respect to Tv,-, evaluated at the vertices of the
simplex, are compared with the first directional derivatives of the planes z = 1,
Z1 =W, 22 =Wy, ..., Zs =1 _wi _wy _..._ Wy, with respect to the same
directions. So, it is sufficient to check the conditions

Duiv Bvi;k) = -1, V(i ))e{o,..,d-1FP i J

As a consequence, it is sufficient to check the conditions 84 > 1 — 1/k for the set of
coefficients {64 : ¢ =e; or a = (k-1)e; or a¢ = (k- 1)e; +e;, Vj i=1...,d-1}
This can be synthesized in matrix form as R:'8 , > r§<3) where RJkS) is a (d(d—1) X px)



matrix and r(3k) is the corresponding vector of 1 _ 1/k vaules. For example, when d =3

and k = 3, the constraint matrix is the following:

0 1 0 O 0 00 0 O
0 00 01 0 0 0 0 O 1- 1/
(3) _t oo 1 0 0 0 O0O O 0 01 (3) _11-1//k
5 ~ o0 0 0 0 0 OO0 1 0 017 4 o1-1kt
0 00 00 0O 1 0 0 O 1-1/k
0 00 00O O OO0 1 0 1- 1%k

1- 1k

The use of the third restriction is justified by the following result.

Proposition 3.2. Let Ba be the polynomial (3.3). Assume that Bpa is convex on the simplex
and Ba(vj; k) =1 for all j €{0,...,d — 1}. Then, for all w € Sy

Ba(w; k) = max(ws, ..
for all (i,j) €{0,...,d—1¥ i /=]

Recall that the approximate projection estimator of A based on a pilot estimator A, is
given by the solution to the optimization problem

., Wg) == Dy,»,; Ba(vj; k) = -1,

,Z\,,,k = arg minllA, - Bll,.

BEA,

(3.5)

In case the pilot estimator is the madogram estimator ,2)7'\’”3, the corresponding projection
estimator is denoted by A )2

In practice, the estimator A,,,k is evaluated on a finite set of points {w; :qg=1,...,Q},
with Q € N and w, € S4-1. The discretized version of the above solution is given by

Ani(Wg) = bwg)B,  WgESa1, g=1,...,Q (3.6)
where /ék is the minimizer of the constrained least-squares problem
T = s 2
8 = argmin = bk(wq)Bk — A, (wq) .
Bel0, 11k R B, =r Q -1
This is a quadratic programming problem, whose solution is
8, = 8}~ (bTbe)'rTy, (3.7)

where y is a vector of Lagrange multipliers and 8} = (bgb)'leﬁ\,, is the unconstrained
least squares estimator. The vectors 3k and y can be efficiently computed with an iterative
guadratic programming algorithm (e.g. Goldfarb and Idnani 1983). A high resolution of
(3.6) is obtained with increasing values of Q. Numerical experiments showed that a close
approximation of the true Pickands dependence function is already reached with moderate
values of Q. However, Q should not be seen as an additional parameter of the projection es-
timator. The solution (3.6) provides better approximations of the true Pickands dependence
function for increasing sample sizes n and polynomial degrees k.

In order to state the asymptotic distribution of the projection estimator, the following
result is required.

10



Proposition 3.3. Ay, k = 1,2,... is a nested sequence in A. Furthermore, if A ¢ A
satisfies the condition

>
NoAla/k) - |DoloAla/k)| >0, Yk o€ M i €4L,...,d-1}, (3.8)
j/=i

then there exist polynomials Ax € Ay such that limisco SUPes,., |A(w) — A(w)| =

The asymptotic distribution of the Bernstein projection estimator based on our multi-
variate madogram estimator A’“QD is established in the following proposition.

Proposition 3.4. Assume that the polynomial’s degree, k,, increases with the sample size
n in such a way that k,/n — c as n — . If the Pickands dependence function A satisfies
the condition (3.8), then, for some Gaussian process Z,

\/
n(A

nk—

A) ~argmin |2 _Z|2, N oo,
Z'€TA(A)

in 1*(S4-1), where Ta(A) is the tangent cone of A at A, given by the set of limits of all the
sequences an(A, — A), a, = 0and A, € A.

It remains an open problem to establish the asymptotic behaviour of the projection esti-
mator without condition (3.8). Moreover, if the Pickands dependence function is sufficiently
smooth, we conjecture that the approximation rate in Proposition 3.1 can be improved,
leading a slower growth rate needed for the degree of the Bernstein polynomial in Proposi-
tion 3.4. The simulation results in Section 4 confirm that polynomial degrees k much lower
than n are already sufficient to achieve good results.

Finally, note that Proposition 3.4 and, in fact, everything else in this section applies
to any estimator of the Pickands dependence function which satisfies a suitable functional
central limit theorem. We are grateful to an anonymous Referee for having pointed this out.

3.3 Confidence bands

We construct confidence bands using a resampling method. For w € Sg1 and 0 <& < 1, the

bootstrap (1 — &) pointwise confidence band, based on the estimates A *(’(w) r=1,2,.
obtained from the bootstrapped sample X(r (X(’) X")) has the drawback that the

lower and upper limits of the band are rarely convex and contlnuous To bypass this hurdle,
we followed the strategy to work with the estimated Bernstein polynomials’ coefficients

themselves. Specifically, let @Z(r) be the Bernstein polynomials’ coefficient estimator based

on the bootstrap sample X7, r = 1,2,..., we define a bootstrap simultaneous (1 - &)
confidence band specifying the lower ALn [w) and upper AUn J[w) limits as

#
A ~ Z A &
Bire/Mbg(w; k), B bg(w; k), w € Sa, (3.9)

acrl, acr,

11



where é\;‘,[r(a‘/z)l andABa[r‘l'&/z)l, for all & € Ik, correspond to the [r(&/2)| and [r(1 - &/2)|
ordered statistics respectively and bq(w; k) is the Bernstein basis polynomial of degree k,
see (3.2). Although this approach does not guarantee convex confidence bands, it works very
well in our simulations, where we find that the convexity is violated only when dependence
is weak. Another possibility, that can be considered, is to bootstrap bands for unconstrained
estimators and then apply projection to the lower and upper bound, as pointed out by an
anonymous Referee. Our specific simulations results indicate that our method performs
slightly better than this valuable alternative.

4 Simulations

To visually illustrate the gain in implementing our Bernstein-Bézier projection approach,
Figure 2 compares the madogram (MD) estimator A:‘,"D defined by (2.4) with its Bernstein-
Bézier-projection (BP) version defined by (3.6) for the special case of the symmetric logistic
model (SL, Tawn 1990) with d = 3 and o/ = 0.3. For all sample sizes (n = 20, 50, 100),
an improvement can be observed by comparing the estimated contour lines (dotted) in the
top and bottom panels. This is particularly true for a small sample size like n = 20, the
corrected version providing smoother and more realistic contour lines.

n =20 n =50 n =100

0.8

0.6

MD

0.4

0.2

0.0

BP-MD

)

&:&\&\% R = é?z

T T T T T T
0.4 0.6 0.8 1.0 0.0 0.2 0.4 0.

%

3 I | .
6.8 1‘ 0

Figure 2: Estimates (dashed lines) of the Pickands dependence function obtained with the
MD estimator (top row) and its BP version (bottom row) with polynomial degree k = 14.
The solid line is the true Pickands dependence function. Each column represents a different
sample size.
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To guarantee a good approximation of A with ,Z\,,,k, Proposition 3.4 suggested to set
a large polynomial degree k for large sample sizes, see also Fils-Villetard et al. (2008),
Gudendorf and Segers (2011), Gudendorf and Segers (2012). But computational time limits
restrict the choice of k. Figure 3 explores this issue for the logistic model with o/ = 0.3
and n = 100. As expected from the theory, the choice of k is not anecdotical. A shift in
the contour lines appears for the small value k = 5, see the left panel of Figure 3. This
undesirable feature disappears for a moderate value of k, see the right panel with k = 14.

k=5 k=11 k=14
s, oo 0
—_— =086
S =0 —0:888 0808
—— R — 075075~ el 5
07 g —0F G, 0T,
o | S OE 085 — —E965—
o T = Off=y ™ T Qe [ 0.6
. . ~ % 4 ~055 .
BP-MD . I 05~ N 08~
< YO\ s N X ' 2
o i HE & S s
o1&\ “wooe- i \ S 1R \\ S E
NN = R |
s e wof Lol 2 B -
NIRRT Falin | | NEvsr sl | | R #5 2l
0‘0 0‘.2 0‘,4 0‘,5 0‘,8 1'0 0‘0 0‘.2 6.4 0'6 08 1.0 0'0 0'.2 0.4 0.6 0.8 1‘0

Figure 3: Same as Figure 2 but with n = 100 and three different values of the polynomial
degree.

To go beyond these visual checks, we also compute a Monte-Carlo approximation of the
mean integrated squared error

(s )

AN A 2
MISE(A,, A) = E L Aw)-Aw) dw

d-1

for a variety of setups. The approximate MISE is obtained by repeating 1000 times a given
inference method for three different sample sizes n = 50, 100, 200. Different dependence
strength of the logistic model has been explored setting the parameter o/ between 0.3 (strong
dependence) and 1 (independence). Table 1 compares four non-parametric estimators intro-
duced in Section 2: the madogram estimator (MD), the Pickands (1981) estimator (P), the
multivariate version of the Hall and Tajvidi (2000) estimator (HT), and finally the multi-
variate extension of the Capéraa, Fougeéres, and Genest (1997) estimator. For comparison
purposes we have also considered the weighted and endpoint-corrected versions of the P and
CFG estimators as discussed in Gudendorf and Segers (2012), denoted by Pw and CFGw re-
spectively. We can see that the MD estimator provided the best results if compared with the
other classical non-parametric estimators. Taking into account also the weighted versions,
it turns out that the CFGw estimator performs the best, especially for small sample sizes
(n = 50). With a medium dependence (&@ = 0.5, 0.7) the estimators provide similar results.
With a weak dependence or in the independence case (&/ = 0.9, 1), the MD estimator still
provides the best results, especially for small and moderate sample sizes (n = 50, 100).
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Sample size n  Estimator

Parameter o

0.3 0.5 0.7 0.9 1

50 P 4.25 X 10-4 8.06 X 104 1.47 X 10-3 2.45x10-3 2.50x 103
Pw 1.45 %X 104 5.13x10-4 1.26x10-3 2.53x10-3 2.81x 10-3

CFG 236 X 10~ 6.92x10-4 1.87x10-3 4.07 x10-3 5.02 X 10-3

CFGw 9.17 X 10-% 4.45x10-* 1.24x10-3 2.66x10-3 3.07 X 10-3

HT 2.64X10-4 854X 10-% 2.59x10-% 513x10-3 565X 10-3

MD 1.80 X 104 8.66 X 10~4 1.91Xx10-% 3.02X10-% 2.87x 103

100 P 1.53 X 104 3.16x10-* 6.98x 104 120X 10-% 1.39x 10-3
Pw 6.36 X 10-5 2.38 X 10-*4 6.51 X104 1.25x10-3 1.51x 10-3

CFG 9.54 X 10-5 3.27x10-4 8.66x10-4% 1.78xX10-3 2.15x% 10-3

CFGw 432X 10-5 2.21x10-% 6.35%X10-4 1.24x10-3 1.39x 10-3

HT 261X 10-% 7.66X10-*% 2.16X10-3 4.24x10-3 527X 10-3

MD 7.02x10-5 3.18x10-% 7.91x10-% 1.19x10-% 1.09 X 10-3

200 p 5.87 X 10-5 1.54 X104 3.40X 10-% 6.25X10-% 7.24 X 10-*
Pw 3.01X10-5 1.31x10-% 3.28x10-* 6.60%x 104 7.59 X 10-*

CFG 3.87X10-5 1.58x 104 4.00x10-* 8.31x10-% 8.52x 10-*

CFGw 212X 105 1.23x10-% 3.24x10* 6.36Xx10% 5.90 X 10-*

HT 2.55X 10-4 7.31x10-% 2.05x10-3 3.82x10-3 5.85x 10-3

MD 3.17xX 10-5 1.58x10-* 3.70x10-*4 581X 10-* 4.91x 10-*

Table 1: MISE of four estimators of the Pickands dependence function, and some weighted
version, based on a trivariate symmetric logistic dependence model for different parameter
values and sample sizes.

Table 2 shows how an initial estimate of the Pickands dependence function improves
using the projection method. The improvement is computed by

MISEn — MISEp
MISEyN

and is reported in columns 3—-6, where MISEy and MISEp are the MISE obtained with
a non-parametric estimator and its projection respectively. As before, MISE provides a
Monte-Carlo approximation of MISE(A?, A) obtained with 1000 random samples. The true
dependence structure is still the symmetric logistic model. o/ denotes the model parameter,
and n and k are the sample size and the polynomial degree respectively. Estimates obtained
with the initial non-parametric are regularized using the BP method. The order of the
polynomial exploited is an “optimal” value of k, that is the k value chosen in a such way
that the MISE does not decrease significantly for larger values of k. It turns out that with
a weak dependence a small value of k is enough, conversely with a strong dependence a
large value of kis needed. This makes sense if we view a dependence structure as an added
complexity, especially with respect to the independence case, the simplest possible model. In
such a framework, the polynomial degree has to be higher to capture this extra information.
The improvements obtained with the classical estimators, sorted from largest to smallest,
are: MD, CFG, P and HT. As expected, with Pw and CFGw the improvements are the

X 100,
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Projection method
Bernstein-Bézier Discrete spectral measure

% Improvement

Estimator Estimator

n o k P Pw CFG CFGw HT MD Pw CFGw
50 0.3 23 18.11 13.34 76.84 1897 51.53 8.50 2.14 0.82
05 20 8.19 544 13.98 1.46 1252 2.22 5.51 1.17

0.7 16 1560 11.01 4.43 2.10 9.05 6.48 11.03 3.17

09 6 4470 2592 398 6.51 16.93 48.72 22.39 4.37

1 3 69.95 3453 4.92 9.04 34.68 93.60 29.07 4.89

100 0.3 23 16.59 13.36 59.75 1343 4545 7.41 1.27 0.40
05 20 5.85 3.83 7.59 0.63 9.78 1.23 3.52 0.84

0.7 16 9.89 8.15 2.21 0.95 6.42 2.74 7.51 1.37

09 6 3495 2398 348 6.50 8.33 26.72 23.13 4.07

1 3 68.00 39.35 5.93 11.50 19.22 87.46 36.10 8.11

200 0.3 23 15.16 10.63 37.73 566 4472 5.05 0.60 0
05 20 3.06 2.51 3.80 0.41 9.06 0.13 2.10 0

0.7 16 5.70 5.22 0.90 0 560 0.76 4.85 0.88

09 6 25.22 2048 3.43 6.07 553 13.39 18.52 3.28

1 3 69.17 46.32 8.63 16.06 10.88 81.99 4099 11.89

Table 2: Percentage improvement of the MISE gained with the projection method.

smallest. For each estimator, the improvements sorted from largest to smallest, are obtained
with: independence (& = 1), strong dependence (o) = 0.3), weak dependence (& = 0.9)
and medium dependence (a/ = 0.5, 0.7). These results are compared with those provided in
Gudendorf and Segers (2012) that are obtained with the discrete spectral measure projection
method proposed by the same authors (see columns 7,8). We can conclude that overall the
BP method provides a better percentage improvement.

To explore the validity of our procedure to derive a bootstrap pointwise and simultaneous
(1 - &) confidence band described in Section 3.3, Table 3 displays 95% coverage probabilities
from 1000 independent samples and r = 500 bootstrap resampling. The parametric setup is
identical to the one used in Table 2 but with fixed sample size equal to n = 100. Overall,
excluded the independence case, the simultaneous method (3.9) outperforms the pointwise
method, since the coverage probabilities are always larger.

To close this small simulation study?, we extend the class of parametric families to the
asymmetric logistic (AL, Tawn 1990) with ¢ = 0.6, ¢ = 0.3, ¢ = 0, the Hiisler—Reiss model
(HR, Husler and Reiss 1989) with three cases (y1 = 0.8, y» = 0.3, y3 = 0.7), (y1 = 0.49, y» =
0.51, y3 =0.03), (y1 =0.24, y, =0.23, y3 =0.11) and the extremal skew-t (EST, Padoan

2011) with three setups (a* =7,—-10,1, v=3, w =0.9), (a* = —2,9, —15, v =2, w =0.9),

2The case d = 2 has also been considered. The results have been omitted for brevity, since they arrive at
the same conclusion. Tables like Table 1, 2 and 3 are available upon request for the HR and EST families
and brings the same overall message.
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Estimator  Confident bands’ type Parameter o’
0.3 0.5 0.7 0.9 1
BP-P Pointwise 4153 3592 50.66 72.23 83.05
Simultaneous 73.34 69.13 68.79 75.11 84.82
BP-CFG Pointwise 26.89 42.65 4260 57.68 57.30
Simultaneous 62.24 6192 60.67 66.54 57.32
BP-HT Pointwise 29.33 2892 49.38 65.20 10.42
Simultaneous 51.26 54.22 6091 81.33 10.68
BP-MD Pointwise 54.63 70.15 66.13 73.43 94.63
Simultaneous 76.40 80.48 80.26 81.36 94.65

Table 3: 95% coverage probabilities of the BP method with four non-parametric estimators

for the symmetric logistic model.
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Figure 4: Estimates of Pickands dependence function for d = 3 (light grey shade) and
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(¢ = —0.5-0.5- 0.5, v =3, w =0.9). Figure 4 shows that, for all these cases, the
lower and upper limits of the variability bands are always convex functions and they always
contain the true Pickands dependence function. The variability bands of weaker dependence
structures are typically wider than those of stronger dependence structures. The same is
true for asymmetric versus symmetric dependence structures.

5 Weekly maxima of hourly rainfall in France

Coming back to Figure 1 introduced in Section 1, our goal here is to measure the depen-
dence within each cluster of size d = 7. The clusters were obtained by running the algorithm
proposed by Bernard et al. (2013) on weekly maxima of hourly rainfall recorded in the
Fall season from 1993 to 2011, i.e.,, n = 228 for each station. In the first place, the aim
of clustering was to describe the dependence of locations, with homogeneous climatology
characteristics within a cluster and heterogeneous characteristics between clusters. Climato-
logically, extreme precipitation that affects the Mediterranean coast in the fall is caused by
the interaction of southern and mountains winds coming from the Pyrénées, Cévennes and
Alps regions. In the north of France, heavy rainfall is often produced by mid-latitude per-
turbations in Brittany or in the north of France and Paris. It can be checked that extremes
within clusters are indeed strongly dependent.

For each cluster, we compute our Bernstein projection estimator based on the mado-
gram and fixed the polynomial’s order k equal to 7. To summarize this seven-dimensional
dependence structure, we take advantage of the extremal coefficient (Smith 1990) defined by

U =dA(1/d, ...,1/d).

It satisfies the condition 1< d<where the lower and upper bounds represent the cases of
complete dependence and independence among the extremes, respectively. In each cluster,
the extremal coefficient is estimated using the equation3 = 7A"f,le(1/7, ..., 1/7), so that 8
always belongs to the interval [1, 7]. The range of the estimated coefficients is between 3.5,
indicating strong dependence, and 4.6, indicating medium dependence.

As climatologically expected, we can detect in Figure 1 a latitudinal gradient in the
estimated extremal coefficients. They are smaller in the northern regions and higher in the
south. This can be explained by westerly fronts above 46 ° latitude that affect large regions,
whereas extreme precipitation in the south is more likely to be driven by localised convective
storms with weak spatial dependence structures. Finally, in the center of the country, away
from the coasts, there is the highest degree of dependence among extremes, as they are the
result of the meeting between different densities of air masses.

For all possible pairs of locations we have estimated the bivariate Pickands dependence
function using the madogram estimator and its Bernstein projection. The left-hand panel
of Figure 5 shows the pairwise extremal coefficients versus the Euclidean distance between
sites, computed through the estimated Pickands dependence functions. We have & < 1.5 for
the locations that are less than 200 km far apart, meaning that the extremes are strongly
or at least mildly dependent, while for sites more than 200 km far apart, we have § > 1.5,
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Figure 5: French precipitation data. Left: pairwise extremal coefficients as a function of dis -
tance between weather stations. Right: estimates of Pickands dependence functions for four
pairs of stations at decreasing distances (black: raw madogram estimator; gray: Bernstein
projection madogram estimator).

meaning that the extremes at most mildly dependent up to independent. The graph also
shows the benefits of the projection method: after projection, the extremal coefficients fall
within the admissible range [1, 2], whereas they can be larger than 2 without the projection
method.

The right-hand plot of Figure 5 shows four examples of estimated Pickands dependence
functions obtained with pairs of sites whose distances are 979.8, 505.9, 390.1 and 158.1 km,
respectively (top-left to bottom-right panels). The madogram estimator provides estimates
(black lines) that are not convex functions and hence are not Pickands dependence functions
themselves. Contrarily, the estimates (gray lines) obtained with the projection estimator are
valid Pickands dependence functions.

6 Computational Details

Simulations and data analysis were performed using the R package ExtremalDep (https:
//r-forge.r-project.org/R/?group id=1998)
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A Proofs
For w € S,-1, define the function vy : [0, 1] — [0, 1] by
d d
— . 1 )
vw(u) = (") - y ut™,  uelo 1), (A1)
i=1 i=1

where, by convention, u*”" = 0 whenever w=0 and u € [0, 1].

Lemma A.1. For any cumulative distribution function H on [0, 1]° and for any w ¢ Sa-1,
we have

f 1de1 fl

Vio(U) dH(u) = (‘1 H@Aa,...,1,x"1,...,1)dx - H(x"*, ..., x") dx.

d
[0,1] j=1 O 0

Proof. Fix w € Sy-1. For every u € [0, 1] we have

d I
=1 — 1(Vi=1,...,d:u¥" < x)dx
=1 0
I
=1- 1(\Vi=1,...,d:ui <x")dx
0
and
J.Zd 120’ f 1
o ufwi =1 — 5 1(ui < x"7)dx.
d i d 0
=1 i=1
Subtracting both expressions and integrating over H yields
S S [
= 1
[O,l]d V'LU(u) dH(u) = a [O,lld l(ul S wa) dX dH(u)
i=1 0
I

0417 1(\YVi=1,...,d:ui <x")dxdH(u).
! 0

Applying Fubini’'s theorem to both double integrals yields the stated formula. O
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Proof of Proposition 2.2. The marginal distribution functions being continuous, the copula
C is the joint distribution function of the random vector (Fi(X1), . .., Fa(Xa)). For weg § 4-1,
the multivariate w-madogram can thus be written as

S

viw) = vw(u) dC(u).
(0,119

Next, apply Lemma A.1. Since C is an extreme-value copula with Pickands dependence
function A, we find, after some elementary calculations using (1.2) and (1.3),

C(x", ..., x") = x*lw

for all x € (0, 1). We obtain

;d I 1 f 1
viw) = c_! cl,...,1,x"1,...,1)dx - Cx", ..., x") dx (A.2)
i=1 0 0
1 I I
- E xVidx — XA dx,
=1 O 0

yielding the first formula stated in the proposition. Solve for A(w) to obtain (2.2). Since
v(iw) + c(w) = A(w)/(1 + A(w)), necessarily v(w) + c(w) < 1, so that the right-hand side
of (2.2) is well-defined. O

Proof of Theorem 2.4. The proof proceeds by expressing the statistics and empirical w-
madogram v,(w) and Vj,(w) in terms of the empirical distribution and empirical copula and
exploiting known results thereon. For i=1,...,dand j=1,...,n, let

Uj=(Ujr ..., Uy) Ui = Fi(X;),

0" = (L_jj,ll ey l!i,d)/ l-jj,i = Fn,/' ()(j,i) = ; l(Xm,i < )(j’i).

Recall vy in (A.1). The statistics and empirical w-madogram are equal to

1Zn f f "
vnw) = V(U m) = Viw(u) dCy (u),  On(w) = Vw(U) dG, (u),
m=1 0,117 [o,1°

respectively, where C, and é\?,, are the empirical distribution and copula:

Cn >
Co(u) = ;’;Z" 1(Um = u), (u) = % "0, <), u € o, 1]",

m=1 m=1

(component-wise inequalities). By Lemma A.1 we obtain

azdfl fl

Vn(w) = a C(1,...,1,x",1,...,1)dx _ Cax™, ..., x")dx, (A.3)

=1 © 0

20



and a similar expression is attained for*v,(w) but with C, replaced by C,. Comparing the
latter equation with (A.2) vyields

v, — vile < 2IC, — Cllo.

Standard empirical process arguments vyield uniform strong consistency of the empirical
copula (Deheuvels 1991). We come to a similar inequality for’v,. Uniform strong consistency
of A, and A/,\, follows.

Next, consider the empirical processes

D, = ’_7(Cn - Q), ﬁn = \/;(én - Q).

Combining Equations (A.2) and (A.3) we obtain

1Zd.r1 J.1

n Volw) — v(iw) = J Dn(1,...,1,x" 1,...,1)dx _ Dn(x"*, ..., x")dx
0

=1 0

and clearly a similar expression is obtained for \Ln"vn(w) — v(w) but replacing D, with
D,. Now, two related results: in the space /°([0, 1]%) equipped with the supremum norm,
D ~ D, asn — oo, where D is a C-Brownian bridge, and if Condition 2.3 holds, then

N

D ~ D, as n — o, where D is the Gaussian process defined in (2.7). The map

¢ : 1°([0, 1]%) — /°(Sg1) : f >~ o(f)
defined by

;d f 1 f 1
(P(FN(w) = L., Lx" L., )dx - f(X™, ..., xY) dx

=1 O 0

is linearand bounded, and therefore continuous. The continuous mappingtheorem then
implies

v _
A - v) = 9(Dn) ~ o), V(0 - v) =o(Dy) ~ad),  n— o,
in /°(S4-1). The Gaussian process DAsatisfies

P{Vi=1..,d:Yue[0o,1]:D1...,1Lu1,...,1)=0}=1.

This property follows from the continuity of its sample paths and by the form of the covari-
ance function (2.6). We find, for w € Sy,

I
(o(D)(w) = - 0 DO, ..., x"4) dx.

Finally, apply the functional delta method (van der Vaart 2000, Ch. 20) to arrive at the
conclusion. O
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Proof of Proposition 3.1. We have |Ba(w;k) - A(w)| < E|A(Yi/k) - A(w)|, where Y, =
(Yei; i=1,...,d)is amultinomial random vector with k trials, d possible outcomes, and suc-
6§55 probabilities wi, ..., wys. Any function A € A is Lipschitz-1, so that |Ba(w; k)-A(w)| <

ablaé T Yeids BB, i Y SRl Re ALY 5236, e fastuippt SR ranglop yeri-
w;)*) 1 < d2 k).

O
=1
Proof of Proposition 3.2. On the one hand we have that if Ba(w; k) > max(ws, ..., wa),
then Dy,,Ba(vj; k) = -1. Indeed, max(wsi, ..., wy) is the intersection of the planes z =
1—ws —wy — + =« — Wy, 21 =W, ..., Zg-1 = Wy, then by the assumption
BA(Vj;k)ZZj, j=0,1,...,d—1.
The directional derivatives of Bs calculate for v;, j=0,1,...,d — 1, are equal to
Dy, -, B(vo; k) ifi/=0=7
Dy, ., B(vj; k) =  —Dy, ,B(vj; k) ifi=0F/ (A.4)
1
Dy, v, B(Vj;k)_va—voB(Vj;k) ifi 0/=jil=j

which are bounded from below by _ 1. Then, considering the directional derivatives on both
sides of the above inequality we obtain

Dy,w, Ba(vj;k) = -1, Vij=01....d-1 i# j

-v;

and hence the result.
On the other hand if Dy, Ba(v;; k) = -1, j =0,...,d-1 then Ba(w; k) = max(wy, ..., Wq).
Since B, lies above the tangent plane

Ba(w; k) = Ba(w); k) + (W — w)TV Ba(w); k), Vww € Si. (A.5)

by the convexity assumption, then evaluating this inequality for w = v; forj €{0,1,..., d—
1} we obtain the desired result Ba(w; k) > w; for all w € S4-1. Indeed, considering (A.5)

at w = vy we find, for w € Sy4-1,
d-1 d-1

Ba(w; k) > 14+ wTVBa(vo; k) =1+ Wj Dy,v, B(Vo; k) > 1 + wi (1) = wy

i=1 i=1

where wg =1 — w; — + -+ - —wy-1, as required. Furthermore, considering (A.5) at w = v; for
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j€{1,...,d— 1} we find for w € Sy,

Balw; k) = 1+ (w — v))TVBa(v;; k)

=
= 1+ (Wj - 1)va —voB(Vj; k) + Wi Dv,-—vo B(Vj; k)
¥
d-1
e 1+(Wj _1)va—voB(Vj;k)+ Wi va—voB(Vj;k)_ 1
)
= 1+ (Wj - 1)va—voB(Vj;k) + (1 L/ Wd) va—voB(Vj;k) -1
= Wi +wy 1- Dy ,B(vj;k) =w;
given that Dy,y, B(V); k) = Dy, v, B(vj; k) = 1 and 1 - Dy, 4, B(v;; k) = 0. O

Proof of Proposition 3.3. Firstly, the polynomialsin Ak are nested (e.g., Wang and Ghosh,
2012; Farin, 1986). By the degree-raising property we have

> = . -
B(w; k) = Baba(w; k) = Baba(w; k + 1) = B(w; k + 1)
acrl, acrl,,,
where
~ i ah
6a = — 6 . (A.6)
k+1 P

h=1

We need to show that the coefficients éa satisfy the constraints R1)-R2)-R3). For the case
R1) we need to check that

AZ 2 = - .
i,06a - |A,',0Aj,06a| >0, Vo € Mks1)2, I=1,..., d-1.
JE i

This can be rewritten as

s = )
i06a = (=1)"" D oh,0Ba = 0,

Joi

where [5; is the set of all the possible combinations with repetition of the set{1, 3 in
sequences of d_ 2 terms, s=1,...,d 2 and t=1,...,2%2 Using the relation in (A.6)
we have

>-3 ap b o a4
6a—eh + k+1

a av,-, —
- k+1 et k+1

Ba -
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Then, we obtain

( )
> =
) ~ _ 2 _a, _O0y
A/'IOBa _ B (_1)/s,t A f,OA/'OBa = Ai,o . k +1 a-e, + k +1 6(1
joi > - ( )
Is;e = ,, _Qq
_ (-1) Diodjo ;
j i ; b1 k+ 10070 * gy 1 6a )
= h - > > 6
k+1 A oBae, —  (-1)'t Aj0Dj 0 Fen
d a 2 Z
* i1 DloBa— (-1 AsoByoBa >0,
h=1 Joi

and hence the result. For the case R2), using (A.6), it is immediate to verify for the set
{84, € ETii1 :ax=00ra=(k+1)e;, Vi=1,...,d -1} that 8, = 64 = 1. Finally, for
the case R3) we need tocheck that 1-1/(k+1) < 5a, where {éa, A€l :ax=eioraa=
ke; or oy = ke; +e;, ¥j i=1,...,d- 1}. By definition we have

k 1 . k 1 . k 1
et ka1 G Ty Gy T i Buemee, T

8.

e;

» Bre .
k+1 ke, k+1

Substituting éa, with ¢ = e;, o = ke;, a = ke; + e}, in the previous inequality we obtain

P 1
> —
1 T 11 k+1 1
— 1+k6 > 1+k 1—7
k+1 avim k +1 k
1
6(1—17,—_1 Z 1“;

fori=1,...,d -1, and hence the result. Thus the first statement is proven.
Secondly, let A be a Pickands dependence function and consider the Bernstein polynomial

>
Arlw) = Ala/k) ba(w; k),

aer,

that is, Ax = Ba( - ; k) as in (3.3). Constraint R1) holds by assumption (3.8). Since
max(wi, . .., wg) < A(w) < 1 for all w € Sy-1, the constraints in R2) and R3) are sat-
isfied too. Finally, we have uniform convergence Ay — A by Proposition 3.1. D

Proof of Proposition 3.4. Consider the projection of the madogram estimator on the full
space A (rather than on the subspace Ay):

. A
AYP = arg minllA%° - Bll,.
BEA
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From Theorem 2.4 it follows that xén(?—\ﬂ“’ID —A) ~Zinl* $-1) asn — oo Where Zisa
Gaussian process. Theorem 1 in Fils-Villetard et al. (2008) then implies that

ﬁ(,z\“:D -A) ~argmin lzZ7-Zll;, n— oo.
Z'€TA(A)

It remains to show that we can replace AMP by ,Z\'V'n"?(n. It suffices to show that

lAnk, — A¥Pll, = 0,(n"?), n— oo,

By the first inequality in Lemma 1 in Fils-Villetard et al. (2008) with, in their notation,
F =Aand G = A, we find that

IAYR — AVPll, < [6k,(20AMP — AMP|, + 6, )72

where &, is bounded by the L, Hausdorff distance between A and Ay,. Proposition 3.1 yields

S, = O(k:/?), which is o(n"/?) by the assumption on k,. Furthermore, since A € A, we
find, by definition of the projection estimator,

LAV - AMP|l, < IAMP - All, = 0, (n?), n— .

Combine these relations to complete the proof. (I
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