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ADAPTATION TO LOWEST DENSITY REGIONS WITH
APPLICATION TO SUPPORT RECOVERY

By TiM PATSCHKOWSKI AND ANGELIKA ROHDE

Ruhr-Universitat Bochum

In the context of pointwise density estimation, we introduce the notion
of best possible individual minimax speed of convergence over Holder classes
24(B, L), leading to a new uniform risk criterion, weighted according to the
inverse of this individual speed of convergence. While it bears similarities
to the oracle approach, our concept keeps the classical notion of minimax
optimality and is not restricted to a prespecified class of estimators. The
individual speed of convergence is getting faster as the density approaches
zero, being substantially faster than the classical minimax optimal rate. It
splits into two regimes depending on the value of the density. An estimator
Pn, tailored to the new risk criterion is constructed such that

on (1on() —p(O] \"
(‘I’n(p(t)a ﬁ:L)>

sup sup E
pEP4(B,L) terd

is bounded, uniformly over a range of parameters (8, L). It provably at-
tains pointwise rates of convergence ¥, (p(t), 3, L) which can be substan-
tially faster than n=1/2. We demonstrate that the new estimator uniformly
improves the global minimax rate of convergence, adapts to the second
regime, and finally that adaptation into the fastest regime is not possible
in principal if the density’s regularity is unknown. Consequences on plug-
in rules for support recovery based on the new estimator are worked out
in detail. In contrast to those with classical density estimators, the plug-
in rules based on the new construction are minimax-optimal, up to some
logarithmic factor. As a by-product, we demonstrate that the rates on sup-
port estimation obtained in Cuevas and Fraiman (1997, Ann. Statist.) are
always suboptimal in case of Holder continuous densities.

1. Introduction. Adaptation in the classical context of nonparametric func-
tion estimation in Gaussian white noise has been extensively studied in the statisti-
cal literature. Since Nussbaum (1996) has established asymptotic equivalence in Le
Cam’s sense for the nonparametric models of density estimation and Gaussian white
noise, a rigorous framework is provided which allows to carry over specific statisti-
cal results established for the Gaussian white noise model to the model of density
estimation, at least in dimension one. Density estimation is as one of the most
fundamental problems in statistics subject to a variety of recent studies, see e.g.
Efromovich (2008), Gach, Nickl and Spokoiny (2013), Lepski (2013), Birgé (2014)
and Liu and Wong (2014). It has become clear that under the conditions for the
asymptotic equivalence to hold, minimax rates of convergence in density estima-
tion with respect to pointwise or mean integrated squared error loss coincide with
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the optimal convergence rates obtained in the context of nonparametric regression,
and the procedures are typically identical on the level of ideas. A main requisite
on the density for Nussbaum’s (1996) asymptotic equivalence is the assumption
that it is compactly supported and uniformly bounded away from zero on its sup-
port. If this assumption is violated, the density estimation experiment may produce
statistical features which do not have any analog in the regression context. For in-
stance, minimax estimation of non-compactly supported densities under L,-loss
bears striking differences to the compact case, see Juditsky and Lambert-Lacroix
(2004), Renaud-Bouret et al. (2011) and Goldenshluger and Lepski (2011, 2013).
The minimax rates reflect an interplay of the regularity parameters and the pa-
rameter of the loss function, an effect which is caused by the tail behavior of the
densities under consideration. In this article we recover such an exclusive effect
even for compactly supported densities. It turns out that minimax estimation in
regions where the density is small is possible with higher accuracy although fewer
observations are available, leading to rates which can be substantially faster than
n~1/2. Even more, this accuracy can be achieved to a large extent without a priori
knowledge of these regions by a kernel density estimator with an adaptively se-
lected bandwidth. The crucial fact is that the optimal bandwidth for estimating a
density at some fixed point depends not on the local smoothness only but even on
the value of the density itself in a neighborhood of the point under consideration.
Under prespecified local smoothness, Samworth and Wand (2010) tailor the choice
of a bandwidth to the problem of estimation of highest density regions by a plug-in
rule. They do not work in a minimax framework but derive appealing asymptotic
properties of their bandwidth estimate, essentially under some kind of margin con-
dition, as introduced by Polonik (1995). Goldenshluger and Lepski (2013) develop a
bandwidth estimator via some kind of empirical risk minimization, and they prove
a pointwise oracle inequality with a remainder term of the order n='/2 times the
average of the density over the unit cube around the point under consideration.
They deduce from it adaptive minimax rates of convergence with respect to the
L,-risk over anisotropic Nikol’skii classes for density estimation on R?. As concerns
adaptation to lowest density regions such as the unknown support boundary, this
oracle inequality is not sufficient as no faster rates than n='/2 can be deduced from
it, and it is not clear whether these faster rates are attainable for their estimator in
principal. Besides having the drawback that there is no notion of optimality judg-
ing about the adequateness of the estimator’s class, an equally severe problem of
the oracle approach may be caused by the fact that the remainder term is uniform
in the estimator’s class and thus a worst case remainder. The latter is responsible
for the fact that our fast convergence rates cannot be deduced from the oracle in-
equality in Goldenshluger and Lepski (2013), the order for their remainder being
unimprovable, however. To overcome both the drawback of the oracle approach and
the drawback of the minimax approach of considering always the worst case within
a functional class, a notion of minimax optimal individual speed of convergence
within the class is defined in the present article. A new type of risk criterion with
respect to pointwise loss weighted according to the inverse of this best possible
individual speed of convergence is introduced. While it bears similarities to the or-
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acle approach, our criterion keeps the notion of optimality over the functional class,
disregarding any preferred class of estimators. We exemplarily study the density es-
timation framework, where this minimax optimal individual speed of convergence
depends not only on the parameters of the functional class under consideration,
but also explicitly on the density to be estimated itself. A bandwidth selection rule
tailored to the new risk criterion is introduced which provably attains pointwise
rates of convergence which can be substantially faster than n~/2. On this way,
new lower risk bounds over anisotropic Holder classes are established, which split
into two regimes depending on the value of the density. We show that the new es-
timator uniformly improves the global minimax rate of convergence, adapts to the
second regime, and finally that adaptation into the fastest regime is not possible in
principal if the density’s regularity is unknown.

To demonstrate the great impact of the improved density estimator on plug-in
properties of certain functionals of the density we exemplarily study the problem
of density support recovery. In order to line up with the related results of Cuevas
and Fraiman (1997) about plug-in rules for support estimation and Rigollet and
Vert (2009) on minimax analysis of plug-in level-set estimators, we measure the
performance of the plug-in support estimator with respect to the global measure of
symmetric difference of sets under the margin condition (Polonik (1995), see also
Mammen and Tsybakov (1999) and Tsybakov (2004)). In contrast to level set esti-
mation however, plug-in rules for the support functional possess sub-optimal con-
vergence rates when the classical kernel density estimator with minimax-optimal
global bandwidth choice is used. At first glance, this makes the plug-in rule as a
by-product of density estimation unfavorable. We derive optimal minimax rates for
support recovery, which demonstrate that support recovery is possible with higher
accuracy than level set estimation as already conjectured by Tsybakov (1997). We
show finally that the performance of the plug-in support estimator resulting from
our new density estimator turns out to be minimax-optimal up to a logarithmic
factor.

To recapitulate the support estimation problem, let X1, ..., X,, be independent ran-
dom variables, identically distributed according to some unknown probability mea-
sure on R? with compactly supported continuous Lebesgue density p and support

r, = {x eR4:p(z) > 0}.

Here and subsequently, A denotes the topological closure of a set A C R%. The
classical problem of density support estimation based on the sample Xi,..., X,
has quite a long history in the statistical literature. It is related to cluster anal-
ysis, pattern recognition, image recovery and anomaly detection and still enjoys
a growing variety of applications. Korostelev and Tsybakov (1993) nicely present
a detailed overview and point out important connections to econometrics. Both
concerned with the two-dimensional case, Geffroy (1964) and Rényi and Sulanke
(1963, 1964) are cited as pioneering reference most commonly, followed by further
contributions of Chevalier (1976), Devroye and Wise (1980), Grenander (1981),
Hall (1982), Tsybakov (1989, 1991, 1997), Cuevas (1990), Korostelev and Tsybakov
(1995), Mammen and Tsybakov (1995), Hall, Nussbaum and Stern (1997), Cuevas
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and Fraiman (1997), Klemeld (2004), and Biau, Cadre and Pelletier (2008) to men-
tion just a few. The approaches proposed so far in the literature are related to
several shape constraints and regularity assumptions on the support or the density,
such as uniform distribution on I',, convexity or star-shapeness of I',, smooth-
ness conditions on the boundary or on the shape function among many others.
See for instance Groeneboom (1988), Hérdle, Park and Tsybakov (1995), Mammen
and Tsybakov (1995), Gayraud (1997), Cuevas and Fraiman (1997), Baillo, Cuevas
and Justel (2000), Cuevas and Rodriguez-Casal (2004), Biau, Cadre, Mason and
Pelletier (2009), Aaron (2013) and Brunel (2013) for some results on support esti-
mation in the still growing literature. Recently, Cholaquidis, Cuevas and Fraiman
(2014) introduced the so-called cone property as a generalized convexity property
to the statistical literature and analyzed a support estimator tailored to this new
condition.

But what can be done if we cannot impose such strong and restricting conditions
on the support? Which approach is expedient if little is known about the support?
Unlike support estimators that profit of these conditions, the plug-in approach is
not motivated by any shape constraint. Cuevas and Fraiman (1997) were the first
who studied plug-in estimators with off-set, i.e. estimators of the form

I, = {x eER?: p,(x) > an}

for some density estimator p,, and a sequence «,, \, 0. They established consistency
and upper bounds on the convergence rate under the sharpness or margin exponent
condition and smoothness assumptions on the density p with respect to the pseudo-
distance of symmetric difference of sets. Their results are not stated in a minimax
framework, and optimality of their upper bounds has remained an open problem. As
a by-product of our analysis, we demonstrate that the rates on support estimation
obtained in Cuevas and Fraiman (1997) are always suboptimal in case of Holder
continuous densities.

The article is organized as follows. Section 2 introduces some basic notations.
In Section 3 the notion of minimax optimal individual speed of convergence is in-
troduced, new weighted lower pointwise risk bounds are derived for the density
estimation framework, and an adaptive density estimator is proposed. Section 4
addresses the important problem of density support estimation as an example of a
functional which benefits greatly from the new density estimator. Super-fast conver-
gence rates at the boundary are deduced in Section 5. A discussion of the obtained
results is given afterwards in Section 6 and the proofs are deferred to Section 7.

2. Preliminaries and notation. All our estimation procedures are based
on a sample of n real-valued d-dimensional random vectors X; = (X;1,..., Xi.q),
i=1,...,n (if not stated otherwise n > 2), that are independent and identically
distributed according to some unknown probability measure P on R? with contin-
uous Lebesgue density p. IE%Z’" denotes the expectation with respect to the n-fold
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product measure P®", Let
1 n
Pon(t) = bt Xas s Xn) 1= o> Kot = X))

denote the kernel density estimator with d-dimensional bandwidth h = (hq,..., hg)

at point t € R?, where
d -1
1 Td
= h; Kl—,...,—
(1) (G 3)

describes a rescaled kernel supported on H?Zl[—hi, hi]. The kernel function K is
assumed to be compactly supported on [~1,1]¢ and to be of product structure, i.e.
Kp(z1,...,2q) = Hle K p,(z;). Its components K; are assumed to integrate to
one and to be continuous on its support with K;(0) > 0. If not stated otherwise,
they are symmetric and non-negative, implying that the kernel is of first order.
Recall that K is said to be of kth order, k = (ki,...,kq) € N4, if the functions
x— xl Ki(x;), ji € Nwith 1 < j; <k;,i=1,...,d, satisfy

/x{"‘Ki(xi)d (z;) =0,

where ¢ denotes the Lebesgue measure on R? throughout the article. The Lebesgue
measure on R is denoted by . For any function f : R? — R and x=(z1,...,zq4) €R?
we define the univariate functions
fiza : R—R

(2.1)
yr— f(T1, o Tic1, Yy Tig1s - -5 Td)-

and denote by Pﬁi’z) the Taylor polynomial
l (k)( )

(2.2) By ) ~y)"
k=0

of f;, at the point y € R of degree ! (whenever it exists). Let J¢;(5,L) be the
anisotropic Holder class with regularity parameters (3, L), i.e. any function f be-
longing to this class fulfills for all y,3" € R the inequality

sup |fie(y) — fia(y'

z€ERY

for those i € {1,...,d} with 8; < 1, and in case 3; > 1 admits derivates with
respect to its i-th coordinate up to the order |53;| := max{n € N : n < 3;}, such
that the approximation by the Taylor polynomial satisfies

sup | fi(y) — P () for all y,y €R.

z€ERC




For adaptation issues, it is assumed that 8 = (81, ...,84) € [1, 185, T and
L € [L},L;] for some positive constants £, < Biu @ = 1,..,d, and Ly < L.
For short, we simply write 8* and L* for the couples (B, B%) and (Lf,LY), and
finally R(5*, L*) for the rectangle Hle[ T 85 u) < [Ly, Ly] - Tt turns out that all
rates of convergence emerging in an anisofropic setting involve the unnormalized

harmonic mean of the smoothness parameters

(5h)

To focus on rates only and for ease of notation we denote by ¢ positive constants
that may change from line to line. All relevant constants will be numbered con-
secutively. Dependencies of the constants on the functional classes’ parameters are
always indicated and it should be kept in mind that the constants can potentially
depend on the chosen kernel, the loss function and the dimension as well. Fur-
thermore, &2;(8, L) denotes the set of all probability densities in (5, L). It is
well-known that any function f € P4(3, L) is uniformly bounded by a constant
c1(B, L) = sup{||pllsup : » € La(B, L)} depending on the regularity parameters only.

3. New lower risk bounds, adaptation to lowest density regions.
The fully nonparametric problem of estimating a density p at some given point
t = (t1,...,tq) has quite a long history in the statistical literature and has been
extensively studied. Considering different estimators, a very natural question is
whether there is an estimator that is optimal and how optimality can be exactly
described. A common concept of optimality is stated in a minimax framework.
An estimator T,,(t) = T,,(t, X1,...,X,) is called minimax-optimal over the class
Z4(B, L) if its risk matches the minimax risk

inf sup  EP" [T (t) — p(t)]"
Tat) pe (L) "

for some r > 1, where the infimum is taken over all estimators. However, the mini-
max approach is often rated as quite pessimistic as it aims at finding an estimator
which performs best in the worst situation. Different in spirit is the oracle approach.
Within a prespecified class & of estimators, it aims at finding for any individual
density the estimator T,, € 7 which is optimal, leading to oracle inequalities of the
form A

B [Tu(t) —p@®)|" < e inf ED"[Tu(t) —p(t)]" + Rn

with a remainder term R, depending on the class .7, the underlying density p
and the sample size only. Besides having the drawback that there is no notion
of optimality judging about the adequateness of the estimator’s class, an equally
severe problem may be caused by the fact that the remainder term is uniform in .7
and thus a worst case remainder. The latter is responsible for the fact that our fast
convergence rates cannot be deduced from the oracle inequality in Goldenshluger
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and Lepski (2013), the order for their remainder being unimprovable, however. In
this article, we introduce the notion of best possible individual minimax speed of
convergence @Z)Z(t)’ . Within the function class Z4(f, L) and aim at constructing
an estimator T, (¢t) bounding the risk

sup sup E®n (Tn(t)—p(t”)r

pEPa(B.L) teR: Vne).8.L
p(t)>0

uniformly over a range of parameters (3, L). Firstly, this requires a suitable defini-
tion of the quantity 1/117}( 0.8, As we want to work out the explicit dependence on
the value of the density, it seems suitable to fix an arbitrary constant ¢ € (0, 1), and
to pick out maximal not necessarily disjoint subsets Us of &24(3, L) with the fol-
lowing properties: UUs = {p € P4(8, L) : p(t) > 0}, and pairwise ratios p(t)/q(t),
D, q € Us, are bounded away from zero by € and from infinity by 1/e. This motivates
the construction of the subsequent theorem.

THEOREM 3.1 (New weighted lower risk bound). For any 8 = (b1, ..., Ba) with
0<B:<2,i=1,....d, L >0 and r > 1, there exist constants ca(3,L,7r) > 0 and
no(B, L) € N such that the pointwise minimaz risk over Hélder-smooth densities is
bounded from below by

To(t) — "
inf inf sup E?" (W) > (B, L,7)
0<6<c1(B,L) Tu(t) pewy(B,L): Vot).8
5/2<p()<s

b
for all n > no(B, L), where Yp g =T A (x/n)25+1,

REMARK. (i) The lower bound of the above theorem is attained by the oracle
estimator

To(t) = Pup, s (t) 10 < n—6/<§+1>}

1
with hns; = (6/n)28+1 7% . Hence, wg(t) 5 cannot be improved in principal. We
refer to it in the sequel as individual speed of convergence within the functional

class P4(5, L).

(ii) Note that for the classical minimaz rate n=2/(A+1),

To(t) —p®)|\"
lim inf inf sup E?" (|()p()) =0
n—00 0<6§51(ﬁ7L) Tn(t) pe.@d(ﬁl,): n*ﬁ/(zﬁ‘l‘l)
5/2<p(t)<5

as a direct consequence of the subsequently formulated Theorem 3.2. The individual
speed of convergence ;}(t) 5 is of substantially smaller order than the classical one
along a shrinking neighborhood of lowest density regions.



Note that the exponent 3/(23 + 1) implicitly depends on the dimension d and
coincides in case of isotropic smoothness with the well-known exponent /(28 +d).
It splits into two regimes which are listed and specified in the following table.

Regime Rate 97 5
__B8
(i) x<mn B+ x
_ B B
(ii) n A+ <z <c(B,L) (%) 2B+1

The worst individual speed of convergence within &24(8, L), namely

sup Yy g,
0<z<ec1(B,L)

reveals the classical minimax rate n~?/(26+1) The fastest rate in regime (ii) is of
the order o o
w BB g g BB,

which is substantially smaller than the classical minimax risk bound. Figure 1
visualizes the split-up into the regimes and relates the new individual rate of The-
orem 3.1 to the classical minimax rate for different sample sizes from n = 50
to n = 800.

777777777777777777777777777777777777777777777777 n =50
Lo ______.m=100
\ ... n=200
77777777777777777777777777777777777777777777 1 =400
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, n = 800
z

(B, L)

F1G 1. New lower bound (solid line), Classical lower bound (dashed line)

It becomes apparent from the proof that the lower bound actually even holds for
the subset of (3, L)-regular densities with compact support. At first glance however,
the new lower bound is of theoretical value only, because the value of a density at
some point to be estimated is unknown. The question is whether it is possible to
improve the local rate of convergence of an estimator without prior knowledge in
regions where fewer observations are available, that is, to which extent it is possible
to adapt to lowest density regions.

Adaptation to lowest density regions. Adaptation is an important challenge in
nonparametric estimation. Lepski (1990) introduced a sequential multiple testing
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procedure for bandwidth selection of kernel estimators in the Gaussian white noise
model. It has been widely used and refined for a variety of adaptation issues over
the last two decades. For recent references, see Giné and Nickl (2010), Chichignoud
(2012), Goldenshluger and Lepski (2011, 2013), Chichignoud and Lederer (2014),
Jirak, Meister and Reif} (2014), Dattner, Reifl and Trabs (2014), and Bertin, Lacour
and Rivoirard (2014) among many others. Our subsequently constructed estimator
is based on the anisotropic bandwidth selection procedure of Kerkyacharian, Lepski
and Picard (2001), which has been developed in the Gaussian white noise model, but
incorporates the new approach of adaptation to lowest density regions. Although
Goldenshluger and Lepski (2013) pursue a similar goal via some kind of empirical
risk minimization, their oracle inequality provides no faster rates than n~/2 times
the average of the density over the unit cube around the point under consideration.
It raises the question whether this imposes a fundamental limit on the possible range
of adaptation. We shall demonstrate in what follows (see Section 5 in particular)
that it is even possible to attain substantially faster rates, indeed that adaptation
to the whole second regime of Theorem 3.1 is an achievable goal, and that this
describes precisely the full range where adaptation to lowest density regions is
possible as long as the density’s regularity is unknown. Our procedure uses kernel
density estimators p,, 5 (¢) with multivariate bandwidths h = (hq, ..., hg), which are
able to deal with different degrees of smoothness in different coordinate directions.
Note that optimal bandwidths for estimation of Holder-continuous densities are
typically derived by a bias-variance trade-off balancing the bias bound

p(t) —ES"p,n(t) < (B, L Zh

see (7.8) in Section 7 for details, against the rough variance bound

X 1 (B, )||KH§
(3.1) Var(pn,n(t)) < ;
nHz 1
where || - ||2 is the Euclidean norm (on Lz( ¢)). In contrast to the classical bound

(3.1), the sharp convolution bound

Var(pun(t) < ~((Kn)? *p)(t) = o (h)

is able to capture small values of p in a small neighborhood around ¢ and thus leads
to suboptimal rates of convergence whenever the density is small. This convolution
bound is unknown and it is natural to replace it by its unbiased empirical version

52(h) = mH%;W< el

However, 67 (h) is getting extremely unstable if the bandwidth A is small, which
is just the important situation at lowest density regions. Precisely, Bernstein’s in-
equality provides the bound

3n?
]P®"< 1‘>n) <2exp| s 5o O (h n? h2
o2(h) G KE, O " H

Qv
o
—~

>
a2
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which suggests to study the following truncated versions instead

log®n
2 o 2
Gt,trunc(h) ‘= Inax { TL2 Hl-i_l h2 y Ot (h)}7

log®n
~2 R ~2
Ut,trunc(h) ‘= 1ax { 77,2 H(liil h2 y O¢ (h)}

Our approach imitates the bandwidth selection scheme developed in Kerkyacharian,
Lepski and Picard (2001) with the following modifications. Firstly, their threshold
given by the variance bound in the Gaussian white noise setting is replaced essen-
tially with the truncated estimate in (3.2). Moreover, it is crucial in the anisotropic
setting that our procedure uses an ordering of bandwidths according to these esti-
mated variances instead of an ordering according to the product of the bandwidth’s
components. The resulting estimator p,, is rigorously constructed in Appendix B.
Clearly, the truncation in the threshold imposes serious limitations to which extent
adaptation to lowest densities regions is possible. However, a careful analysis of the
ratio

(3.2)

57 prunc ()

t,trunc 1

h U?,trunc(h)

rather than the difference supy, |67 e (P) = 07 trunc

adaptation is possible in the whole second regime.

(h)| allows to prove indeed that

THEOREM 3.2 (New upper bound).  For any rectangle R(8*, L*) with [}, B} ,] C
0,2], [Ly,L%] C (0,00) and r > 1, there exists a constant c3(8*,L*,r) > 0,
such that the new density estimator p,, with adaptively chosen bandwidth according

to (B.3) satisfies

A,’Lt _ t T
sup sup  sup ED" (M) < e3(B%, L7 1),
(B,L)ER(B*,L*) pEPa(B,L) teR? Vo),
where
- __B8 _B8 E
vp = [n 1V (z/n) 2ﬁ+1] (logn)3/2.

The individual speed of convergence 1/;;‘@)7 P (except the logarithmic factor) is
plotted in Figure 2, which shows the superiority of the new estimator in low den-
sity regions. It also depicts that the new estimator is able to adapt to regime (ii) up
to a logarithmic factor, and that it improves the rate of convergence significantly
in both regimes as compared to the classical minimax rate. Besides, although not
emphasized before, p,, is fully adaptive to the smoothness in terms of Holder regu-
larity.
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n = 100

n = 200

n = 400

n = 800

T

c1(B, L)

F1G 2. New upper bound without logarithmic factor (solid line), Classical upper bound
(dashed line)

As 1 and ¢ coincide (up to a logarithmic factor) in regime (ii) but differ in
regime (i), the question arises whether the breakpoint
=B/ (B+D)

describes the fundamental bound on the range of adaptation to lowest density
regions. The following superefficiency result shows that this is indeed the case as
long as the density’s regularity is unknown.

THEOREM 3.3 (Superefficiency). For any f2 < 81 < 2 and any sequence (p(n))
converging to infinity with

p(n) = O(n% (log n)f3/2)7

there exist L1, Lo > 0 and densities p, € P1(81,L1) and ¢, € P1(Ba, La) with

n—B1/(Bi+1) qn(t)
as n — 00, such that for every estimator T, (t) with
1
n * * Pn t 28141
B BP0 -p0) < a6zt (20) 7 g

there exists an no(B1, B2, L1, La) such that
ESM [To(t) = an(t)] > an(t) - p(n)
for all n. > no(B1, Ba, L1, La).

The following consideration provides a heuristic reason why adaptation to re-
gime (i) is not possible in principal. Consider the univariate and Lipschitz con-
tinuous triangular density p. If §,, < n=#/(B+1) = n=1/2 the expected number of
observations in {p < §,} is less than one. Without the knowledge of the regular-
ity, it is intuitively clear that it is impossible to predict whether local averaging is
preferable to just estimating by zero.
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REMARK. While obtaining the classical adaptive rate of convergence in high
density regions, the new estimator leads to a substantially improved rate of conver-
gence in lowest density regions and hence demonstrates its superiority as compared
to classical adaptive estimators. Indeed, the smaller p(t) is, the better the rate of
convergence gets. However, in regime (i) no further improvement can be achieved.
Our estimator works without knowledge of the location of lowest density regions and
adapts to regime (i) up to a logarithmic factor and additionally to the unknown
regularity. We have shown that simultaneous adaptation to the fastest regime (i) is
an unachievable goal whenever the reqularity is unknown.

4. Application to support recovery. The phenomenon of faster rates of
convergence in regions where the density is small may have strong consequences on
plug-in rules for certain functionals of the density. As an application of the results
of Section 3, we investigate the support plug-in functional and demonstrate the
substantial improvement in the rates of convergence. To this aim, we first establish
minimax lower bounds for support estimation under the margin condition which
have not been provided in the literature so far. Theorem 4.4 and Theorem 4.5 then
reveal that the minimax rates for the support estimation problem are substantially
faster than for the level set estimation problem, as already conjectured in Tsybakov
(1997). In fact, in the level set estimation framework, when 8 and L are given,
the classical choice of a bandwidth of order n=/(28+4) in case of isotropic Holder
smoothness leads directly to a minimax-optimal plug-in level set estimator as long
as the off-set is suitably chosen (Rigollet and Vert 2009). In contrast, this bandwidth
produces suboptimal rates in the support estimation problem, no matter how the
offset is chosen. At first sight, this makes the plug-in rule as a by-product of density
estimation inappropriate. We shall demonstrate subsequently, however, that this
problem does not arise when using the new density estimator as developed in the
previous section instead. As a by-product, the rates of support estimation derived in
Cuevas and Fraiman (1997) turn out to be always suboptimal for Holder continuous
densities. In order to line up with the results of Cuevas and Fraiman (1997) and
Rigollet and Vert (2009), we work essentially under the same type of conditions.
That is, the distance between two subsets A and B of R is measured by the
pseudo-distance

da(A,B) == 4(AAB),

where A denotes the symmetric difference of sets
AAB = (A\ B)U(B\ A).

We impose the following condition, which controls the slope of the density at
the support boundary and therefore characterizes the complexity of the prob-
lem and thus the attainable rates of convergence. It was introduced by Polonik
(1995), see also Mammen and Tsybakov (1999), Tsybakov (2004) and Cuevas and
Fraiman (1997), where the latter authors referred to it as sharpness order.
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DEFINITION 4.1 (Margin condition). A density p : RY — R is said to satisfy
the k-margin condition with exponent v > 0, if

d({xeRd|O<p(9c)§£}) < Kg-€7
for all 0 < & < k1, where k = (K1, K2) € (0,00)2.

In particular, 4(0T,) = 0 for every density which satisfies the margin condition,
where OI'y, denotes the boundary of the support I',. For any subset A C R? and
e > 0 the closed outer parallel set of A at distance £ > 0 is given by

Af = {x eR?: inf |lz —y|2 < 6}
yeA
and the closed inner e-parallel set by A~¢ := ((A°)%)".

DEFINITION 4.2 (Blowing-up condition). The set A is said to satisfy the
n-blowing-up condition with exponent BU > 0 if

1 A°\ 4)
% < T > 72

for all 0 < & < ny, where n = (n1,n2) € (0,00)2.

The blowing-up condition controls the complexity of a set, i.e. the simpler the
structure of a set, the larger is the blowing-up exponent BU. As a consequence
of the isoperimetric inequality, any Euclidean ball in R? and, more general, any
finite union of convex sets in R¢ fulfills the blowing-up condition to the exponent
BU =1, cf. Bhattacharya and Rango Rao (1976) and Cuevas and Fraiman (1997).
To highlight the line of ideas, we restrict the application to the important special
case of isotropic smoothness. Let #/*°(53, L) denote the isotropic Holder class with
one-dimensional parameters 8 and L, which is for 0 < § < 1 defined by

AB,0) = {f RS R (f(@) ~ )] < Llle—yllf for all 2,y € R}

For B > 1 it is defined as the set of all functions f : R? — R that are |3] times
continuously differentiable such that the following property is satisfied

’f(x) - P;’J?BJ (x)‘ < Lz -yl forall z,y € R,

where

D*f(y)
Pl)= 3 g (o) G )
|k|<l

with the partial differential operator

Il

k._
b= oz .. Ok
... 0xy
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denotes the multivariate Taylor polynomial of f at the point y € R? up to the i-th
order, see also (2.2) for the coinciding definition in one dimension. Correspondingly,
Pi5°(B, L) denotes the set of probability densities contained in #7*°(3, L). In order
to be able to speak of optimality in a minimax framework, we first derive a lower
bound for the support estimation problem, which has not been deduced in the
literature before.

4.1. Lower risk bounds for support recovery. The following theorem pro-
vides a minimax lower bound for the support estimation problem with respect to
the global measure of symmetric difference of sets da for Holder continuous den-
sities. Note that the blowing-up exponent BU of a density support cannot be less
than «(3 whenever the density is Holder-smooth to the exponent 3, fulfills the mar-
gin condition to the exponent v and has a boundary regular support, i.e.

d T ¢ d T ¢
0 < liminf M < lim sup M
=0 AT\ T) o ATH\T)

The minimax lower bound is formulated under the assumption of I',, fulfilling the fol-
lowing complexity condition, which even slightly weakens the assumption of bound-
ary regularity under the margin condition.

DEFINITION 4.3 (Complexity condition).  The set A is said to satisfy the

&-complexity condition if for all 0 < & < & there exists a disjoint decomposition
A=A .UAy, such that

d( i,s\Al,E) \ d(AQ,E)
g’Yﬁ

< &,
where € = (£1,&2) € (0,00)%.

Recall that a boundary-regular support of a (3, L)-Hélder-smooth density satis-
fying the margin condition to the exponent ~ fulfills the blowing-up condition with
parameter BU > ~f. Hence, it also obviously fulfills the complexity condition for
the canonical decomposition A = A U (. The complexity condition fills the gap
between the margin condition 4.1 and the two-sided margin condition

UreRY: 0 < |f(x) = A <&} < ce?,

which is imposed in the context of density level set estimation for some level A > 0,
c.f. Rigollet and Vert (2009). In fact, the two-sided margin condition is consider-
ably weaker for A\ = 0. In what follows, 22:°°(83, L,~,k,&) denotes the subset of
Pi°(B, L) consisting of densities satisfying the k-margin condition to the expo-
nent v and the £-complexity condition.

THEOREM 4.4 (Minimax lower bound). For any 8 < 2 and any margin expo-
nent v > 0 with v8 < 1, there exist c4(8,L) > 0, no(3,L,v) € N and parameters
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Kk, & € (0,00)2, such that the minimax risk with respect to the measure of symmetric
difference of sets is bounded from below by

inf sup Ef?" [dA(fn,Fp)] > cy(B, L) pFa
o pePipo(B,L,v,5.€)

for all n > no(B, L, 7).

This lower bound for the problem of support estimation is substantially smaller
than lower bounds of the order
8
logn \ 2°+d
(%)

for density level set estimation under the same type of condition. On an intuitive
level, this phenomenon can be nicely motivated by comparing the Hellinger distance
H(P,Q) between the probability measure P with Lebesgue density p and Q whose
Lebesgue density ¢ = p + p is a perturbation of p with a small function p around
the level & > 0, see Tsybakov (1997), Extension (E4). If a > 0, then simple Taylor
expansion of \/p+ p yields H?(P,Q) ~ [p*d ¢, whereas H*(P,Q) ~ [pd ¢ in
case o = 0. Thus, perturbations at the boundary (o = 0) can be detected with the
higher accuracy resulting in faster attainable rates for support estimation than for
level set estimation.

4.2. Minimax-optimal plug-in rule. We use the plug-in support estimator
with the kernel density estimator of Section 3. This density estimator improves
the rate of convergence in a shrinking neighborhood of lowest density regions, in
particular at the support boundary. For the isotropic procedure, the index set J
is just restricted to bandwidths coinciding in all components, and we even sim-
plify the ordering by estimated variances in condition (B.2) "for all m € J with
62(m) > 62(j)” by the classical order "for all m € J with m > j” as Lemma 7.2
shows that the relevant orderings are equivalent up to multiplicative constants for
0 < B < 2. Furthermore, under isotropic smoothness it is natural to use a rotation
invariant kernel, i.e. K(z) = K(||z]|2) with K supported on [0,1] and continuous
on its support with K (0) > 0. Note that the plug-in support estimator appeal-
ingly emerges as a by-product of the density estimator of Section 3. The following
theorem shows that the corresponding plug-in rule

D, ={zeRe:p,(z) > an}

with offset

ey o
(4.1) an =c5(8,L) <W) Vlogn

and constant c5(5, L) specified in the proof of the following theorem, is able to
recover the support with minimax optimal rate, up to a logarithmic factor.
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THEOREM 4.5 (Uniform upper bound). For any <2, v > 0 withv8 <1 and
Kk, & € (0,00)2, there exist a constant cg = c(B, L, 7, k,&) > 0 and ng € N, such that

sup Ef?" [dA (Fp,fn)} < ¢ "7 (logn)??
pEP L (B,L,7,k,E)

for all n > ng.

This minimax upper bound points out that the performance of a density support
estimator is specified by the rate of convergence of a density estimator in low
density regions. As the rate already indicates it is getting apparent from the proof
that this result can be established only if the minimax-optimal density estimator
actually adapts up to the fastest rate in regime (ii). Theorem 4.4 and Theorem 4.5
characterize the minimax-optimal convergence rates for support estimation within
a logarithmic factor. Let us point out two consequences. In view of Rigollet and Vert
(2009), we have shown that the optimal minimax rates for support estimation are
significantly faster than the corresponding rates of level set estimation under the
same type of conditions. Moreover, the rates for plug-in support estimators already
established in the literature by Cuevas and Fraiman (1997) turn out to be always
suboptimal in case of Holder continuous densities of boundary regular support. To
be precise, Cuevas and Fraiman (1997) establish in Theorem 1 (c) a convergence
rate under the margin condition given in terms of p, = n” and the offset level
ayp, = n~® (in their notation), which are assumed to satisfy 0 < a < p and their
condition (R2), namely

pn/\ﬁn —pld * = op(1) and ppalt? = o(1) as n — oco.

As a consequence, p,, = o(n?/(#+d) for typical candidates p € Pi(B, L), i.e. den-
sities p which are locally not smoother than (3, L)-regular. Under the margin con-
dition to the exponent v > 0, this limits their rate of convergence n="T to

dA(Fp,fn) = op (niﬁﬁ) s

which is substantially slower than the above established minimax rate. The crucial
point is that even with the improved density estimator of Section 3, the above
mentioned condition on p, in (R2) cannot be improved, because any estimator can
possess the improved performance at lowest density regions only. For this reason,
the Li-speed of convergence of a density estimator is not an adequate quantity to
characterize the performance of the corresponding plug-in support estimator.

5. Super-fast convergence rates at the support boundary. So far,
our results are restricted to Holder smoothness to the exponent § < 2. As con-
cerns the analysis of our estimator p,(t), the key property is the behavior of p in
some p(t)'/# neighborhood around p(t). Of course, the less deviation of p around
p(t) can be guaranteed, the better is the attainable gain of efficiency. Although the
bias is not affected when using higher order kernels, the convolution ((Kj)?+p)(t) in
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the variance term may destroy the "low density effect”, since K? is never of order
larger than one. An exception of outstanding importance are points ¢ close to the
support boundary, because not only p(t) itself but also all derivatives are necessar-
ily small. Lemma A.1 (ii) — (iii) reveals that our procedure then even reaches the

adaptive speed of convergence
n—B/(B+d)

(up to a logarithmic factor) under isotropic Holder smoothness at the support
boundary for every 8 > 0. That is, as 5 — oo, rates arbitrarily close to n™! can be
attained. Define
d(0T,,t) := inf ||t —yl2-
(@y.0) 1= it 1~

THEOREM 5.1 (Super-fast adaptive convergence rate at the support boundary).
For any [B},B5] C (0,00), [Lf,L%] C (0,00) and r > 1, there exists a constant
c3(B*,L*,r) > 0, such that the new density estimator p, based on a compactly
supported kernel of order [B] with adaptively chosen bandwidth according to (B.3)
satisfies

|pn(t) — p(t)|
7

sup sup sup E?"( > < (B, L7, r),

(B,L)ER(B*,L*) pe Zi*°(B,L) teR®: .
(T, t) < (legn)mrd

where Ty = n A (logn)3/2.

Note that p,, requires no a priori information about OI'j. The result likewise ex-
tends to the anisotropic setting because the Euclidean norm on R? (in the definition
of d(9T'p,t)) and the maximum norm ||t — y||max = Mmax;=1,.. . q4|t; — yi| are equiva-
lent. As concerns an extension of the results in Section 3 to arbitrary 8 > 2, Lemma
A.1 (ii) demonstrates that the variance of the kernel density estimator never falls
below the reference speed of convergence wg( 0.8° However, it can be substantially
larger, resulting in a lower speed of convergence as compared to the reference speed
of convergence. Therefore, it seems necessary to introduce an individual speed of
convergence which does not incorporate the value of the density p(¢) only but also
information on the derivatives. We leave it open for future research.

6. Discussion. A question of overriding interest is how fast the convergence
of a density estimator can be and how an estimator has to be constructed to attain
the optimal speed of convergence. The topic has gained a lot of interest and is still —
besides nonparametric regression — one of the most studied problems in statistical
literature. In this article, a notion of best possible individual minimax speed of
convergence within the functional class #2,(8, L) has been developed. As compared
to the classical minimax rate of convergence

n—B/(25+1)
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over Z4(f, L), we have shown that each particular density p possesses an individual
gain of efficiency for estimation at some point ¢ as compared to the classical minimax
rate, and

[Bn (1) p(t)|>T .

lim sup sup sup sup E?” ( "
V().

n—oo  (B,L)ER(B*,L*) peP4(B,L) teR?

Concerning the logarithmic factor involved in the new rate, we did not put any
effort in optimizing its exponent, which is not the smallest possible. In fact, our
proof already yields a slightly better dependence in the logarithmic factor, but we
preferred to state the bound in the clearest representation. We have indicated in
Section 4 that this gain of efficiency is of major importance when the value of
the density close to the support boundary is of particular interest. Presumably,
similar improvements can be achieved for estimation of extreme quantiles by the
plug-in approach, but it requires some additional standardization step as p,, does
not necessarily integrate to one.

In view of confidence statements about the unknown density, the first question
arises whether, up to some additional logarithmic payment, the upper bound in
Theorem 3.2 can be established with the supremum over t € R? and expectation
interchanged. Such a type of bound reminds of weighted uniform consistency results
of the form

(6.1) m (RCICACREO)

see Giné, Koltchinskii and Zinn (2004) for necessary and sufficient conditions on
U and p which guarantee (6.1). The classical case of norming is ¥ = f~“ for some
a > 0, and it is well known that for strictly positive densities of unbounded support
only powers of a not exceeding 1/2 can lead to finite a.s. limits of the expression
in (6.1), see Stute (1984), Deheuvels (2000) and Giné and Guillou (2002). In our
setting however, p,, is a kernel density estimator with randomly selected bandwidth,
and the corresponding weight function incorporates an additional dependence on
the sample size, leading to the expression

- OP(1)7

sup

_B
n 25+1
logn
_B
n 28+1
logn
1

W(t) = (p)vn 7o) B

(possibly up to an additional logarithmic factor). The weight function ¥, reflects
the increased pointwise speed of convergence at lowest density regions as compared

() (5 () —E"5a(")

sup

as well as

() () ()

sup

with weight function
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to the classical minimax rates on uniform consistency. Recall that the results of
Section 3 do not require compactness of the density’s support. How such a type
of result can conduce as a first step to adaptation to lowest density regions on the
level of statistical inference in terms of adaptive confidence bands, and to which
extent adaptation to lowest density regions is possible there, is still an open problem
and under current investigation by the authors. As an estimated version &; of oy
is naturally involved in the expression in that case, studying this type of uniform
bounds for self-normalizing processes (see de la Pefia, Klass and Lai 2004) seems
to be promising.

7. Proofs. We will now turn to the proofs of the main results, stated in
Section 3, Section 4 and Section 5.

7.1. Proofs of Section 3 and Section 5.

PrOOF OF THEOREM 3.1. The construction of the hypotheses requires func-
tions Ky € P4(8,L') and Ky € P4(8,L — L), integrating to one and compactly
supported within a rectangle, say ngl[—glyi,gl,i] and Hle[—gg,i,gg,i], respec-
tively, with K;(0) = \/3/4-¢1(B8,L') and L' < L chosen such that ¢;(3,L') >
\/23/7 -¢1(B, L). The auxiliary constant L’ is introduced to permit the construction
of perturbed hypotheses in %,(8, L) with value larger than 3/4 - ¢1(8, L) at the
point t. First observe that

inf inf sup E?” <|Tn(t2 _ p(t)|>

0<6<er(B.L) Tult) pe2,(8,L) Vo).
§/2<p(t) <
T, (t) — "
= inf inf sup ]Ef,zm 7| (tzl p(t)]
0<3<e1(B,L)/K2(0) Tu(t)  pey(,L) Vo), 8
8/2<p(t)/K2(0)<é
To(t) — p)|\
= min inf inf sup E?" |(7)17p()| ,
s<n-6/B+1) Tn(t)  pe2,(8,L) ¢p(t)7[3
8/2<p(t)/K(0)<6
To(t) — p)|\
inf inf sup E?” 7| (BL 40l
=B/ (4D <5<er (B,L)/Ka(0) Tn(®)  pey(.L) Vo),
3/2<p(t)/K2(0)<é
The two situations
__B_ __B_
(7.1) (1) §<n B+ (1) n F+1 <6 <c1(B,L)/K2(0)

are analyzed separately. In case (i), for any 1 > 0 Markov’s inequality yields

inf inf sup E?” <|Tn(t)—p(t)>

s<n—B/(B+1) Tn(t)  pe®,4(8,L) 1/’;@)’5
0/2<p(t)/K2(0)<o
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> inf inf sup E?" <|Tn(t)p(t)|>
s<n—8/B+1) Tn(t)  pey(B,L) 6K2(0)
§/2<p(t)/K2(0)<é
> inf inf sup K] ~]P’®”<|Tn(t) —pt)| > K1 - 5K2(0)).
s<n—B/B+1) Tn(t)  pez4(B,L)
§/2<p(t)/K2(0)<s

Denote by h,, the multidimensional bandwidth with components
hnii=0%, i=1,...,d,

chosen in a manner such that

Ko(a; hy) i= (f[l h”»") B Ky (fi)

attains the value § - K(0) at the point 0. Setting s, := (t1 + hn1 + 911,82, .-, ta),
we define the hypotheses

1
pOm(x) = Kl(x - Sn) + 5 (K2(x - t; hn) - KQ(SC — Sn; hn))
Pin(z) = Ki(x — $5) + Ko(x — t; hy) — Ko(x — $p; hp).

Both hypotheses pg , and p; , have anisotropic Holder smoothness with parameters
(8, L), since

d B
(Hhm> zhg’;i foralli=1,...,d
i=1

and L' + (L — L") = L. Moreover, they integrate to one, are positive for sufficiently
large n > no (8, L) and attain the values pg , (t) = §-K2(0)/2 and p1 »(t) = §- K2(0).
The absolute distance in ¢ equals

6 Ks5(0
|p0,n(t) _pl,n(t)| = #
It remains to bound the distance between the associated product probability mea-

sures P{) and P, The squared Hellinger distance is bounded from above by 2,

so Bernoulli’s inequality yields the upper bound

H2(Pop, P1 o) \"
HZ(]P@TL P?’n):2<1_ <1_ ( 0727 1, )) ) SnHQ(]PO,n7]P>1,n)a

0,n>» n

which in turn is bounded by
n [ (VR =t 2— VEale k) ) d )
+n/ (\/Kl(z —8p) — Ko(x — spyhp)/2

—\/Kl(l' — Sn) — K2($ — Sn;hn) )2d d('r)
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IN

n/Kg(:r;hn)d 4(2)

B+1
:n(SB’

where the inequality is due to
2
(7.2) (s/x—y/ —\/x—y) Sg forall 0 <y < .

__B
The last expression is bounded by 1 as 6 <n #+1. Finally, by Theorem 2.2 (Tsy-
bakov 2009) (Hellinger version) with 1 = 1/4, we arrive for n > ng(8, L) at

inf inf sup E?” (Tn(t)—p(t)|) > 4 (1 — 3) > 0.

§<n—B/(B+1) Tn(t) peZ4(B,L) %}(t)ﬂ 4
6/2<p(t)/K2(0)<6

In case (7.1) (ii) the hypotheses have to be chosen in a different way. To this aim,
the interval

(/5D e1(8, 1)/ 13(0)]

is decomposed again into

I .= (n_B/(BH), C7(5,L)} and I := (07(6,L), cl(ﬁ,L)/Kg(O)}

with a constant ¢7(3, L) specified later. Since

inf inf sup E?n w
n=8/(B+1) <5<y (8,L)/K2(0) Tn(t)  pey(8.L) p(t),8
5/2<p(t)/ K2(0)<6
= min inf inf sup E?” M )
i=1,2 Se€l; Tn(t) pEP4(B,L) p(t),8
3/2<p(t)/K2(0)<é

it is sufficient to treat the infima over I; and I5 separately. We start with I>. Again,
by Markov’s inequality, for any xo > 0,

T, (t) — '
inf inf sup E?” |(217p(t)|
0€lz Tu(t)  pey(B,L) p(t),8
6/2<p(t)/K2(0)<s
T (t) — plt '
> inf inf sup Eg" 1T (t) ?( ),|
delz Tn(t)  peo,(B,L) (6K5(0)/n)B/(26+1)
6/2<p(t)/K2(0)<6
> inf inf su KD PO (T, (8) — p(t)| > ka (6K2(0 n)B/ 2B+
> jof s ks P(|Ta(t) - (O] 2 ke (SKa(0)/m) 7 TY)

6/2<p(t)/K2(0)<s
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As before, we construct a density shifted to an appropriate center s/, and perturbate
it. This time, the centering point s}, is chosen such that it fulfills the equation

B
28+1

3 1 1)
7.3 Ki(t—s)=-0K3(0)— -Ky(0) | =
& (0= ) = $0a(0) - 1 a(0) ()
This point exists since the function K7 is continuous and takes values between 0 and

K1 llsup > K1(0) = v/3/4- c1(B,L') > 3/4-c1(B,L) > 3/4 - §K2(0),

and Ki(t — s},) is larger than 6K5(0)/2 due to (7.1) (ii). Define

B 1
(5 23 1fTi
hn,i ::C&i(ﬂvL)< ) . ) 7,:1,,d

n

2L
C&i(ﬁvL) = (Kz”% /‘.1‘1

The hypotheses can now be formulated as

with

~1/Bs
ﬁ"KQQ(z)d d(x)) .

pon(z) = Ki(z —s))
pia(z) = Ki(z —s),) + Ko(x — t;hy) — Koz — 8),; h).

Note that
limsup sup K;i(t—s)) < Ki(0)
n—oo de€lUl>

and hence the perturbations’ supports do not intersect for n > nj(8, L) for suffi-
ciently large n1(8,L) € N (not depending on § € I; U I3). Again, both hypotheses
are contained in &4(8, L). Furthermore, as for py ,,, the hypothesis p; ,, is bounded
from above by 6K3(0) in ¢ and bounded from below by Ki(t — s,,) > dK2(0)/2.
The hypotheses’ distance in ¢

d B
6 —
‘pO,n(t) - pl,n(t)| = KQ(O; hn) = (H CS,i(ﬁv L)> () KQ(O)
i=1 n
determines the choice of

B+1

J 3
(H s, L)) K5(0)25+1,

N =

Rg =

Furthermore, with K(.,.) denoting the Kullback-Leibler divergence,

K(P%25P§Z) = nK(Pl,n;]PO,n)
n x
zn/log <p1, ( )>p1,n(x)d ()

pO,n(l')
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(7.4) < n/ { Ks(z —t; I;:l)(szS = 83 hn)

(Kl = )+ Kao = ) = Koo = st (o)

:n/(Kg(sc —t;hy) — Ka(z — 805 hy)) d d(z)
+n/ (Kg(x—t;hn)—Kz(x—s;;hn)ﬁd ()

Ki(z - s7)
_ (Fa (2 — tihn) — Ka(@ — s1:hn))* 4
fn/ Ko=) d “(x)
K%(f’?*t?hn) d K22( — spih ) d
") K@) @+n f Kiw—sy) ¢ )
K2(x —t;hy) | 4
< 2\ mmy
= 2n Ky(z—sh) (z)
1
<2n min Ki(z+t—3)) /Kg(x;hn)d 4(x)
€14 [=92,ihn,is 92,ihn i)

. d 2B+1
(7.5) <2n (W) || K|l (H h> :
i=1

for n > ns (B, L) for sufficiently large na (3, L) € N (not depending on § € I5). Here,
inequality (7.4) is due to the inequality log(1 + z) < x for z > —1 and (7.5) holds
true for n > no (8, L) because c7(8, L) does not depend on n while h,, tends to zero.
Next, the latter expression (7.5) is bounded from above by

2841

2B8+1
8| K212 ’ 8¢1(8, L) | K213 (1 o
B,LQ) (H s B,L)) 0 < W (HC8,1'(67L)> = o

i=1

Combining all results, we obtain by Theorem 2.2 in Tsybakov (2009) (Kullback
version) for n > (n1(B, L) V na(8, L))

inf inf sup E(Xm <|Tn(t)—p(t)|>r > Kb - max { exp (—a)7 1- m} .

0€ly Tu(t) pe22y(B,L) w;;(t),ﬁ 4 2
5/2<p(t)<5

For the remaining infimum over I, we use for K; the specific choice of the product
kernel as described in Appendix C, rescaled and normed such that it integrates to
one and has the prescribed Holder regularity (8, L). The corresponding norming
constant of the ¢’th factor in the resulting product kernel is denoted by cg ; (5, L),
and at this point, we specify the choice

cr(B, L) = [| K1 |sup-
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By symmetry of K; we may assume without loss of generality 341,1’ > t; for all
i=1,...,d. The proof is conducted in complete analogy to the case Is except for the
bound (7.5), which is too rough for the case under consideration now. Instead, define

n

(35 B;—2\ Pi é
c10.4(8, L) == (j_nlnnd K22(0) <C9,J(ﬂ;,ﬁf) > ) '

Since Ki(t — s},) as given in (7.3) is bounded from below by §/2 - K3(0) for any
0 € I due to (7.1) (ii),

s BT (KON
: 28; 2

co.i(Bi, L) =2 [ K5(0) 7 2 / &
s (50) (mg )

coi(Bi, L)% 2 S
= e -

By the mean value theorem, for any 0 < n < ga; hn i,

Bi Bi i—
(1_H> _(1_“—84m+77> :_5i<1_fm>ﬁ s
92,i 92,i 92,i 92,i

t: — 8/ . Bi—1
< B <1 e ”) .
92, 92.i

Ki(ti—sn:) 1
= Bico i i7L1—B—7“
669, (5 ) Kl(t —S )1/[31922
1

< -
= 2c9,i(Bi, L)

where &, ; € [ti—s), ;, ti —$), ; +2,i hn,i] denotes some suitably chosen intermediate
point. Consequently, foralli=1,...,d,

B_ 1
0\ 25+1 Pi
hn,i = ClO,i(ﬁvL) <> - ) 1= 17 LRI d

with

IN

Ki(ti — sp,.4),

Kl(ti — S;z,i —+ 7]) > Kl( n z) for all ‘17| < 92,i hn,i7

such that applied to the bound in (7.5),

2

=l

+1

@I

2] 35
Xn Xn 2
K(PlnaPOn)—z dKlt—S H 81 ﬁ»
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2841

d &

2| K36 ’
R I e (B, L
= 2-d5 K,(0)/2 ZI:II cs,i(B, L)

2841
2d+2||K2\|2 (H ) ’
Cg, z 57 )
and we conclude as before. O

In the proof of Theorem 3.2, we frequently make use of the bandwidth

B

1 B 1
- logn\ s+ % (p(t)logn 25+1 %
. h; = ,L) - , | ———
(76) (6 0) maxd (151 (

n

fori=1,...,d, with constant c1;(f, L) of Lemma A.1, which can be thought of as
an optimal adaptive bandwidth. The truncation in the definition of A results from
the necessary truncation in Uﬁtmnc. With the exponents

(7.7) 3= Git) = {logg (£>J+1 i=1,....n

the bandwidth 27 is an approximation of hi by the next smaller bandwidth on
the grid G such that h;/2 <279 < h; for alli=1,...,d.

Before turning to the proof of Theorem 3.2, we collect some technical ingredients.
First, recall the classical upper bound on the bias of a kernel density estimator.
With the notation provided in Section 2, and K of order max; 3; at least, we obtain

bu(h) = p(0) ~ 5" pun(t) = [ K(@)(plt+ ha) ~p(9))d (o)
d
=3 [ K@) (ot + hslia) — plit + haly))d (o),

using the notation [z,ylo = v, [z,y]la = =, [2,yli = (T1,. -, TiyYit1,- - Yd),s
i=1,...,d—1 for two vectors z,y € R? and denoting by hz = (hix1,...,hqrq)
the componentwise product. Taylor expansions for those components ¢ with 8; > 1
lead to

LBi)

(h,-xi)k
p(it,t+ halio) = p([t, ¢ + hal,) Zp Tenag, (82)

n (p([t,t+ halioa) — P (4 4y x,))
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Hence,

d
(7.8) |be(h)| < chm,i(ﬁ) h* =: Bi(h)

i=1

Bi|K(z)|d 4(x) < 0.

with constants c12,:(8) = [ |z

With a slight abuse of notation, dependencies on some bandwidth h = 277 are
subsequently expressed in terms of the corresponding grid exponent j = (41, ..., jd),
i.e. Bi(h) equals B:(j), etc. For any multiindex j, we use the abbreviation

d
] =" i
i=1

Furthermore, the following lemma by Klutchnikoff (2005) is important to bound
the difference of two bias terms in the anisotropic setting.

LeMMmA 7.1 (Klutchnikoff 2005). For all k,l € J, the absolute value of the
difference of bias terms is bounded by

be(k A1) = bi(1)] < 2By(k)
for all t € R?,

LEMMA 7.2. There exists some constant c13(8, L) > 0, such that for any p €
P4(B,L),0< B;<2,i=1,...,d, and t € R? the inequality

U?,trunc(j A m) < cl3(ﬂ7 L) (U?,trunc(j) \ J?,trunc(m))

holds true for all (non-random) indices j = (j1,...,ja) and m = (m1,...,mq) with
j > j componentwise. If additionally m > j componentwise, then

Ut2,trunc (]) < Cl3(ﬁ7 L) Ut%trunc(m)’
ProOOF. We define

Jl :{ZE{l,,d}mz>]1} ::{ila--'ais}
JQ = {1,,d}\J1

With z; = (.%,Z c Jl) and 19 = (.%'1,2 S JQ), hr = (27]61,...,27]%) and
K2, () = hj i K2(-/hi;) for k = j,m, and

H th7m(ti —z;)p(z)d d_s(aig) Jif s<d

ME (‘Tl) = i€J2

p(z) Jif s=d,
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we have the representation

(7.9) %UAm%_m11hﬂvmm-/ll 2, (b= ae) M () d *(an),
mm7%1 /gmhtxwwmwm»

Note that M7 (-) € Hs(Bs,, L cy,), where

cr = ” HieJ2 Ki”sup 5 if JQ ;é @
" L Jif Jy =0

and Sy, = (8i)ics,- If h; satisfies

hjﬂ' < Cll(ﬁjl,LCJQ)'M (tl)ﬁi for all ¢ € Jl,
then Lemma A.1 (i) yields

(7.10) /Hmh@xmmmdw
ZGJl J i€J1

3 Loy Kil3

< - MR ()
2 ILies hji
3 | Tliey, Kl

<> LQMZ (t1)
2 Hi€J1 h m,i

<3 /Hmht 20) M2 (1) d *(1),

ZEJl i€Jy

which is equivalent to
o2(j Am) < 3a2(m).

Due to the monotonicity of the truncation level in the product of the bandwidth’s
components, this implies

U?,trunc(j A m) S 3Jt2,trunc(m)'

If there exists an index [ € J; with

1
hju > en(By,, Leg,) - M ()7,
we obtain that
_B_

(7.11) M(t1) < co(B. L) <loin> N (()10gn>2;’+1

n
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with

Bi
cs(B, L) = maxd}rlneajq <011(B’L))> ’

_JC{I ..... Cll(BJ,LCJQ
since j > j componentwise. The maximum in (7.11) is attained by its right hand
side term if and only if p(t) > (logn/n)?/(B+1) in which case

B

(7.12) (p(t)logn) v < p(?),

n

whence
B

MY (1) < cs(B, L) (loi”> V()

With (7.9), we obtain by the same arguments as in (A.2), (A.3) and (A.4) applied
to M2(-) € Hs(Bs,, Lcy,) as well as j > j componentwise,

L I B+1
n]Tizi(hji V hingi) n
2 _B_
. log n , if p(t) < (logn) B+1
<ec(B,L)¢ " T, ki TIEZ, by —\n N
e > ()
log? 1 in
e n if (t) < ( ogn) B+1
n2T]% . K2 » 1L p — n
S C(/B7 L) Hl:l 7 B
o (1)

Since hj; < ﬁi,j < cll(ﬁ,L)p(t)l/ﬁi, i=1,...,d whenever p(t) > (logn/n)fé/(BH)
due to (7.12), Lemma A.1 (i) can be applied and yields

o7 (j Am) < (B, L) 07 trunc(4)-

Finally, by monotonicity of the truncation level in the product of the bandwidth’s
components,

UtZ,trunc (] A m) S C(Bv L) at2,trunc (3)7

which proves the first statement of Lemma 7.2. As concerns the second claim,
assume now that m > j and j > j componentwise. We distinguish between the two
cases of a truncated and non-truncated reference bandwidth h, i.e.

B 1 B 1
- logn \ a+1 Pi - t)logn \ 26+1 %
hi = Cll(ﬁaL) ( i ) - and hz = 811(5,L) (p()ng> +
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for all i = 1,...,d, respectively. If k is non-truncated, that is

Ei 5
p(t)logn\ 25+1 < logn \ a+1
n “\n ’

we obtain p(t) > (logn/n)?/(B+1) and therefore h; < ¢11(8, L) p(t)/% for all i =
., d. Consequently, by Lemma A.1 (i),

LR = )(1) < 3 ((Kn )5 p)(1) < 9 (K, ) p)0)

By the monotonicity of the truncation level the claim follows for non-truncated h.
If h is truncated, that is
_B B
p(t)logn \ 25+1 < logn \ a+1
n n ’

we have p(t )_S (log n/n)B/(B+1) Thus, following the steps in (A.2), (A.3) and (A.4),
for any h < h componentwise,

UKlip®) , 30§~ 5, 1) o8

1 2, )
n(En)" = p)(0) < nIl, h an 1hi i3 n Tl

and therefore

log®n log®n
———— <07 une () < €8, L) ————
d t,trunc ) d
n?[[i, h12 n?[[io, h3

where the left and right hand side are monotone in the product of bandwidth
components.

O

The following lemma carefully analyzes the ratio of the truncated quantities
07 trune and 67, and is crucial for the proof of Theorem 3.2.

LEMMA 7.3.  For the quantities 7 nc(h) and 67 .,.(h) defined in (3.2) and
any n > 0 holds

3 2
pe" > < 2 —1 2n).
( —”> = eXp( 23 +20) [K[2, ”)

PRrOOF. The proof is based on Bernstein’s inequality. First,

&tQ,trunc (h‘)
2

-1
Ut,trunc (h’)

[ED@TL (|5252,trunc(h) - Ut%trunc(h” > naf,trunc(h))

< P (167(h) = o2 (h)] > 107 el
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The random variable 62(h) — 02(h) can be rewritten as a sum of centered and
independent random variables

Zy = 31 (Kz(t_Xk>—EpK2<t_Xk>>
n2Hi:1 th h h

with the properties

2 < 2T
nZHi:I 3

and

t_Xl) < || Hsup 2 (h)

Z Var Zk ]EPK4 < - Ot trunc
n? Hz L h n? Hi:l h?
Hence, Bernstein’s inequality yields the following exponential tail bound

]P)®n <|&152( ) - Ut ‘ > nUt trunc(h‘))

2 4
n Ut trunc(h)
. < —
(7 13) - 2exp 2 ”KHsupr tlunc(h) (1 _"_ 277])

n2 15, b} 3

3n° 2
< 2exp< 5a oo logTn

23+ 2n)[1 K| 12,p

O

Obviously, a truncation of the variance estimator is necessary since inequality (7.13)
is getting weak if the variance is very small, and sufficient concentration of the
estimator around its mean cannot be guaranteed in this case.

PROOF OF THEOREM 3.2 AND THEOREM 5.1. Recall the notation of Appendix B
and denote p,, 5 = py. In a first step, the risk

ES" |, ;(t) — p(t)]"
is decomposed as follows:
BS" 15, 5(6) — p(O1 = BS"[15,,5(8) — p(O - 162 () < 62}

FES [0 — (O - 1{62G) > 621}
(714) = R+ + R_~
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We start with RT, which is decomposed again as follows
Rt <3 (B [19,50 ~ 5,5 01 - 1462 < 621

)

B 1B, 505(8) = Bag (01" - 1{62(7) < 62(7))
B [0 - 00" 1620) < 2] )
(7.15) =:3""1(S) + Sz + S3),
where we used the inequality (z +y + 2)” < 3" }a" +y" + 27) for all z,y,z > 0.
This decomposition bears the advantage that only kernel density estimators with
well-ordered bandwidths are compared. We focus on the estimation of Sy, Se and

Ss and start with S5 using the selection scheme’s construction. Clearly, j € A as
defined in (B.1). As a consequence the following inequality holds true

_ , 52 j
5 < umg |GG o)™ 1 f | Tl gy
Ot trunc(])
= T U runc J
b B |GGy | Ty
Ot trunc .]
<

K
2r/267{4 min o-t2tr n (]) || H2 a
unc n2— ‘ |
r/2
+ ¢y (” 2||2‘C|1 logn> pe™ ( > 1)

where we used the condition in the indicator function in the first summand to bound
the estimated truncated variance 6,527tmnc from above by 20§7trunc, and additionally
the upper truncation level in the second summand. By the deviation inequality of
Lemma 7.3, we can further estimate S5 by

at trunc (5 1
0Z trunc (7)

Ut trunc )

- r/2
SQ 27“/2614 (UtQ,trullc (]) log n) /

r/2
r (IKBer 3 2
+Cl4 < n2*‘3| logn . 2€Xp mlog ni.

The second term is always of smaller order than the first term because 2l <1,
and therefore for n > 2,

r/2
K|2 /2 3 log®
<H HQ? logn> - 2exp ( 710g2 n) <ec L?z
w21 O[KE,, 2 (210

for some constant ¢ depending on c;, r and the kernel K only. Finally,

SQ < C(ﬂa ) (Ut trunc( )IOg TL) " :
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We will now turn to Ss, the third term in (7.15). We split the risk into bias and
stochastic error. It holds

(7.16) S5 B (19 5(1) — By 3 ()] + Bi(7))
and by Lemma A.2

(7.17) Bi(j) < C15(5aL)\/m-

Denoting by

~ _E.%
(7.18) 2 o= Pkl Z Bk @)y o 7
\/ U?,trunc(k) logn

the decomposition (7.16), the bias variance relation (7.17) and the inequality (z +
y)" <27 L(a" +y"), 2,y > 0 together with Lemma A.4 yields

Ss

IN

(Gt trunc log Tl) E@TL (|Z | + 015(5 ))
< (Ut trunc logn) 27_1E§n (‘Zﬂr + 015(57L)T)
S C(ﬂ) ) (Ot trunc (5) lOg TL) T/Q .

It remains to show an analogous result for Sp, the first term in (7.15). Clearly,

s« 3857

(7.19) €T

0 (8) = BB (0] + [P g5 (1) — By (1)]

0 A 0) — b)) 1HGEG) < 3G), T =Y.
By Lemma 7.1 and Lemma A.2,
|bt(] /\J) - bt(])‘ < 2Bt( ) < 2015(57[’) Ot, trunc(])logn

On account of this inequality and in view of (7.19), it suffices to bound the expec-
tations in the following expression

S, <3t (02 (j)logn)r/2

t,trunc
n |15n (t) - ®nﬁn (t)‘ A2 A2\ 4 .
'{ZE?? — & 1{67(j) < 67(3), 1 = 4}
JjET Ut,trunc(]) logn
n ‘ﬁn, ﬁ(t) - E3" An,' i(t)| 2. 25 A .
(T20) D EP || TR | 1{el) < 570, =4
JET Ut,trunc(]) logn

+ 3 2ers(8, L) PO = j)}.

JjET
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Denoting
(7.21) A== M 1l < 1 and ~152,t1r1mcq) 1l < l
]’J Utz,trunc (‘j) 2 Ot trunc (J) 2(°

it follows

n ‘ﬁn,'(t)_E@nﬁn,’(t” A2 . A2/TN S .
> EP — {67 (j) < 67(7), j =}
JET 0% trunc (.]) log n

A (1B ® =B\
= > EY y Pt 1{62(j) < 62(7), j = j} - 1a,.

JET \/ U?,trunc(j) IOgTL

B () = EE"5ui O]\ o o
OB || T | 120) <670) G =) - L,
JET 0% trunc (.]) log n

r

= 5171 + 5172.
Applying Lemma A.4 and Holder’s inequality for any p > 1

31V e K|2)\"? L
sus (ML) TS w1z 1 - )

alklB ) =

/2
_ (3<1vcl||K||3>> :

1+ Y ES 12,17 1125 2 11145 = 5}
1K 2B 14 I

JjET

r/2

3(1V | K [3) wfiz.|r PG = )5

< (c1||K|§2 1+ Y ES [\zj|p1{|zj|21}} PG =)
jeT

r/2 r
3(1 V01||K||§)> ( 8T'p> ~ b1
< | — 14+chg | —— P(j=j4)>
( alKT s \ogn) 2270 =)

p—1
P

r/2 r
3(Lv 01||K||§)> ( 8rp > . 1
< (o2 L+chs () [ Yo PG =3 ik
< c1||K |3 2 \logn = ( ) |71

By the constraint 27191 > log? n/n for any j € J, there exists some constant ¢ > 0
such that
7] < ¢ (log n)™.

Setting finally p = dlogn, yields

Si1 < (B, L").
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As concerns 51 2, by the Cauchy-Schwarz inequality,

r/2
0% trunc\J n r A .
S12 < Z ( 5 —)> Ey [|Zj‘ 1{j =} ]lAj,J

jeg t trunc (.]

Uttruncj T/Q ®n 2 “ . 1/2
<> (™) Er A=

jeg t ,trunc (J
> 1 ]P)®n
- 2

Via the lower and upper truncation levels in the definition of af’trunc,

t2trunc (])

Jt2 trunc (])

6t2,trunc (.])

— —1
O-tQ,trunc(.])

-1

1/2
1 /
> — .
-2

02 runc(k) 1Vl K 2 Tl2
(7.22) 012’1 0 < ( l(l)g4 nHQ) for any k,l € J,

and the remaining expectation > . ; ES"| Z;]*" 1{7 = j}] can be bounded by
Lemma A.4 as above. Finally, the probabilities compensate (7.22) by Lemma 7.3.

As concerns the expectation in (7.20), we proceed analogously using

Ut2,trunc (] A j) < g (67 L) (Utz,trunc (5) \4 Ut2,trunc (]))

by Lemma 7.2 and Ut2,trunc( ) < C(ﬁ7 )Ut trunc(ﬁ) on Aj,} N {&?(J
bining the results for Si, Se and S3 proves that RT as defined in (
by

<6%(j)}. Com-
14) is

)
7. estimated

R+ < C(ﬁa ) (Ut trunc( )log n)T/Q '

To deduce a similar inequality for R, it remains to investigate the probability

IP’®"( () > 67 (J))

since p,, and p are both upper bounded by ¢;. If 52(j) > 62(j), then j cannot be an
admissible exponent, see (B.1), because j had not been chosen in the minimization
problem (B.3) otherwise. Hence, by definition there exists a multiindex m € J with

62(m) > 62(j) such that

|ﬁn,i/\m(t) - ﬁn,m (t)‘ > C1g a-tQ (m) log n.

Subsuming, we get
P (53(7) > 62()) )

< 30 F (g (®) = o 0] > cra[aEm) logn . a2(m) > 62(3))

meJ



ADAPTATION TO LOWEST DENSITY REGIONS 35
and we divide the absolute value of the difference of the kernel density estimators

as in (7.19) into the difference of biases |b;(j Am) —b:(m)| and two stochastic terms
‘ﬁn,j/\m(t) - E?” Anﬁ/\m(t” and |ppn,m(t) — Ef?" Dn,m (t)]. As before,

|bt(3 /\m) - bt(m)‘ < QBt(j) < 2015(67[’) \/ a?,trunc(j) logn

by Lemma 7.1 and Lemma A.2, leading to the inequality
P (52(7) > 63(7) )

<y per (lﬁn,jm(t) = B B am ()] + [P () — B P ()]

meJ
> C14 \/ &tz (m) IOgTL - 2015(ﬂ5 L) \/ Ut%trunc(i) IOgTL ) &g(m) > 6-752 (]))

< 3 (P Bum) 4 P (Bam) )

meJ

with

ﬁn’j/\m (t) - E;?n An,}/\m (t)‘

> % (Cl4 \/ &tQ (m) lOgTL —2¢15 (ﬁv L) UtQ,trunc(j) log TL) ’ &f(m) > a_tQ (])}

Bl,m = {
ﬁn,m(t) - Egnﬁn,m(t)‘

Bg7m 2:{
> % (014\/63(771) logn — 2c15(57L)\/0t27trunc<3)10gn)7&152(m) > &?@}-

To start with the second probability, we intersect event Bs ,, with A,, ; as defined
in (7.21). Obviously,

P9 (Ba,m) < P (Bym N Ay, ) + PO (A ).

The definition of ¢14 and Lemma A.3 allow to bound the probability

|ﬁn,'m(t) - ]E?nﬁn,'m(t)l

\/ Gt2,trunc (m) log n

2 exp <— c16(6, L)Qi\ c6(f, L) log n)

]P®n(B2,m N Am,j) S P®n ( > clﬁ(ﬂa L) )

IN

(7.23)

with

1 1V el ||K|I2 1 K3
7.24 L):=|—5 - INZ2=—ikE ) V2 TvelkE
(7.24)  c1(B, L) (2 es(8 L2 — ki 2 1V el |[K3



36

At this point, we specify a lower bound on c¢14. Precisely, ¢4 has to be chosen large
enough to guarantee that

Clﬁ(ﬂa L)2 A 016(671’) > TB
4 T B+1

for any § in the range of adaptation. Finally, by means of Lemma 7.3,

(7.25) +1

0.2 N 2 m 1
]P®n(AC 7) < ]P®n ;trunc(]) 1 — )+ ]P®n tztrunc( ) 1 2 -
Ut trunc (j) 2 Ut trunc (m) 2

(7.26) < 4exp < log? n>
32||K||sup

which is of smaller order than the bound in (7.23). Altogether, with this restriction
on ¢4,

n = r/2

P® (BQJTL) S c(ﬂa L) (Jtz,trunc(j) log n) / .

By Lemma 7.2, the probability P®"(B; ,,) can be bounded in the same way using
additionally

U?,trunc(j A m) < 613(5, L) (J?,trunc (5) 4 UtQ,trunc( )) - 6(57 ) 04, trunc(m)

because a?,trunc(j) C(/Bv )at trunc(m) on the event A?n,j N {a-tZ(m) Z &3(3)}

Summarizing,

(7.27) 1P’®"( (y)>at(')) < (B, L) (07 yune () log ) *.

Finally, by Lemma A.2,

B B
/T B+t 2641
(551050 - pt07)" < et 4 (FE2) 77 v (PELER) TR g,

n

This completes the proof of Theorem 3.2. The proof of Theorem 5.1 follows the
same lines except for the following modifications. We write

ES" B, 5(t) = p(O)I" = ES" [Ip,, 5(8) = p(OI" - 14 < j}
+E (15,50 — p()I" - 145 > }]
= Rt + R_,

where this time R is decomposed as
R <2 (551,50 = 5o OF - 105 < 7]

+E5"[5,50) - 0105 < 1]
(7.28) = 27181 + 55).
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Here, j corresponds to the reference bandwidth h defined in (7.47). We need to
verify the bounds

(7.29) Bi(j) < (B, L) \/0F trunc () log n

(730) \/ Utz,trunc(j) S C(ﬁ, L) <1OTgLn) o

for isotropic Hélder smoothness of arbitrary 8 > 0 and d(9T,, t) < (logn/n)t/(B+4),
Since for any z € R? the corresponding value of p is bounded by p(x) < Ld(9T,, z)?
and in particular p(t) < L (logn/n)?/(#+4)  we obtain

logn)ﬁid

n

B<c<ﬁ,L><

The first bound (7.29) is a consequence of the classical upper bound on the bias for
higher order kernels, whereas the second bound (7.30) follows by Lemma A.1 (iii).The
terms S; and S3 in (7.28) then require no further arguments. As concerns R, it
remains to investigate

pen (j’ > j) < 3 pen (ﬁn,j — Pam()] > crar/62(m) 10gn> .

m>j

Note that only indices m > j are taken into account. In order to line up with the
previously developed arguments, it is sufficient to prove

(731) Ut2,trunc (5) S 0(67 L) Uz%,trunc (m)

for all m > j. Since p(t) < Ld(dTp,t)? < L(log n/n)P/(F+d) the reference band-
width h satisfies

c11(B, L) <logn) o < h < e%(B, L) <logn> o

n n

for some constant ca6(8, L) > ¢11(8, L). By Lemma A.1 (iii),

5 2
o) < LB (o )+ 17 (R22) ™ <o,y 18

—  nhd n2fLQd’
which is for A < h smaller than

log?n 2
W = Ut,trunc(h’)a

that is, (7.31) is verified. The further proof can then be conducted as before for
Theorem 3.2. O



38

PrOOF OF THEOREM 3.3. Before we construct the densities p,, and ¢,,, we first
specify their amplitudes A,, and J,, in ¢, respectively. Let

_ B
A, i=n" it p(n)
A\ T
1
(732) 6n = 403(/BTvLTaT) <n’ﬂ> (logn)3/2

B1+1
= des(B], LY, m)An - o(n) 29157 (logn)*/?,

for

B1—B2
Q(n) = n B1+H(B2+1)

converging to infinity. Note first that with this choice of p(n) it holds that
A, = n~P2/(B2+1) and hence tends to zero as n goes to infinity. The amplitude
On is smaller than A,, for sufficiently large n and hence also tends to zero. Further-
more, it holds

" " _ B2 Ba2—B1 3/2 _ _Ba
Op = 4C3(ﬂ17L177’) .m B2+l . (2B1+D)(B2+1) . (logn) =0 (n /32+1)

and thus the conditions (3.3) are fulfilled.

Denote by K(-; 3;),4 = 1, 2 the univariate, symmetric and non-negative functions to
the Holder exponent 3;, respectively, as defined in (C.1), normalized by appropriate
choices of ¢17(8;) such that both functions integrate to one. Let L; = L(Bz),z =1,2
be such that K(-;3;) € 21(8;, L;). Note that K(-;h,3;) := h# K(-/h; 3;) has the
same Holder regularity as K (as opposed to Kp(-; ;) :== h™'K(-/h; 8;), which has
the same Holder parameter 3; but not necessarily the same IN/i).

To ensure that p,(t) = A, we use the scaled version K(- — t;g1,n,01) for some
bandwidth ¢, , defined below, preserving the Holder regularity. In order to re-
establish integrability to one, a second part is added alongside. The density g, is
then defined as p,, with a perturbation added and subtracted around ¢, i.e.

on(2) = K(x —t;910,01) + K( —t — g1n — 92,03 92,0, 51) € P1(B1, L1)
Qn(x) = pn(x) - K(%‘ - t? hnaﬁZ) + K(%‘ —t- 2hn§hnaﬁ2) € y1(527L2)7

with

1 1
A f1 FTT A, —6p\ P2
= ni= (1= gl )™ hp = | ——= .
gl, <K(O;ﬁ1)> ) 92, ( gl,n ) 9 <K(O;ﬁ2))

and suitable constants L; and Ly independent of n. The construction of the hy-
potheses is depicted in Figure 3. Recall that the particular construction of K (-; h, 3)
does not change the Holder parameters and note that the classes Ur~0%.NZ%1 (8, L),
0 < B < 2, are nested (%. denotes the set of continuous functions from R to R of
compact support). The bandwidth ¢ ,, tends to zero and hence g, converges to
one. In particular, gs 5 is positive for sufficiently large n. In turn, h,, ensures that
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Gn(t) = 0n. Note furthermore that A,, > A,, — 0, and K(0; 51) < K(0; B2) since the
constant ¢17(8) is monotonously increasing in 8 and B2 < 1. Thus, h,, is smaller
than g1, and consequently g, is non-negative for sufficiently large n.

+ w0 > o)

2hy

2910 292.n
Fi1c 3. Construction of pn (dashed line) and gn (solid line)
Let T),(t) be an arbitrary estimator with property (3.4). Note first that we can
pass on to the consideration of the estimator
Tn(t) i=T(t) - L{Tn(t) < 2An},
since it both improves the quality of estimation of p,(t) and g, (t): Obviously,

E5 1 Ta(t) = pa()] = E57 [pa(t) - L{T0(t) = pa(t) > pa(t)}]
+ ]E;(in [ T3 (t) — pa(t)] - 1 {Tn(t) —pu(t) < pn(t)}]
S E?,,ﬂTn(t) —DPn (t)‘

and because of ¢, (t) < p,(t) also
ESMTu(t) — gn(t)] < EFP T () — qa(t)]-

As in the proof of the constrained risk inequality in Cai, Low and Zhao (2007), by
reverse triangle inequality holds

Egn‘fn(t) = ()| = (Ap — 0n) — E%ﬂfn(t) — pa(t)].
In contrast to their proof, we need the decomposition
E;@nn|fn(t) - Qn(t)|
> (A = 80) = BS" [ Ta(t) = pu(®)1, | — ES7 [ I70(t) = pa(®)] L
(733) = (An — 5n) — Sl - SQ,

where

>

>

B,, = {x:(ml,...,xn)ER”:H

L Pn(i

)
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By definition of A,, and d,, in (7.32) and the risk bound (3.4) the first two summands
in (7.33) can be further estimated by

(D= 6,) = S0 = (A — 8) — EZ"[T(t) — pu(t)] - 2

es(Bf, Ly, ) (82) e (logn)3/2 5=
JAVE

s <@<n>2‘?f+ﬂ (logm)~*/2 1)

Y

(An - 5n) 1 -

4Cg(ﬂf,Lf,’F)

B
es(Bf, Li,r) (S=) 71 (bgn)sﬂ%:

1 - 81
A, (1 —des(B5, Ly, r) - g(n)fmﬁl (log n)3/2)

which is lower bounded by

[31+1 * * 2 5 1
(A = b,) = 54 > 5, Q)7 (logm) 72 (1 _ 2e3(B1, Li,7) (A?) i (logn)s/Q)

8cs (1, L1, 7)

B1+1
_  0(n)?77T (logn) /2
" 1663(ﬂT,LT,T)

for sufficiently large n. Furthermore,

)5 (1ogn) 32
263(ﬂ1 ) LT7 )

and it remains to show that Q¥"(B¢) tends to zero. By Markov’s inequality,

Q®n Bc Q@n <H qn(Xz) n)

S < 24, Q2 (BE) = 6,27 QEn(BY),

5n Qn(Xl)
o Fn (Eq"pn(Xl))
<o (1 s [ 201 0, (0) > mm)}dx)
O (24, —8,)% )"
S An <1+ K(Shn;gl,naﬂl) 2h”
L Dn (1 . AN2 th)
A” gl nK(Shn/gl nvﬁl)
5, A2 S\"
~ A, (1 + CWlﬂ?)AnK(Bhn/gl,n;ﬁl) (Bn = 5")52)
BaF+1\ M
< (1 + o(Br, f) A )



ADAPTATION TO LOWEST DENSITY REGIONS 41

for sufficiently large n, where the last inequality is due to

B1—Ba

hn/gl,n - 0(61762)Anﬁ152 — 07

i.e. K(3hy/g1,n;P1) stays uniformly bounded away from zero. Finally,

6 Bo+1
Q2 (5) < o exp (mtog (14 (51, A ))
5 Byt1
< exp (n -c(Br, P2)An )

A,

and
Ba+1
nA,? =1,

such that

QE"(BS) < c(ﬁl,mi—” 0.

n

O

7.2. Proofs of Section 4. Let Ky(-) = g~ *K(-/g) with g = gg 1,/2.4 the specific
kernel as described in Appendix C and define K(-;h, 3) := h? K (-/h; 3) . The proof
of Theorem 4.4 requires sharp estimates of the Lebesgue volume

(730 Aa(K,(ih)e) = ({e €RT: 0 < Ky(aih,p) <<} )
of complementary level sets of Ky(-;h, 8), provided by the following lemma.

LEMMA 7.4.  For any bandwidth g and h and
1) S 617(5) . Q_ﬁhﬁg_d

the volume of the complementary level sets defined in (7.34) is upper bounded by

[@
o+
_

1
er,

Ad(Ky(-5h,B),e) < err(B)dVa- (gh) g

where Vg denotes the volume of the d-dimensional unit ball.

PrOOF. Note first, that both the support and the level sets of K,(-;h,3) are
concentric balls and hence Ag(K (-5 h, ), ) is for € < ¢17(8)-27PhP g~ the volume
of a spherical shell with inner radius larger than the radius gh/2, which is just the
radius of the sphere where the definition of K(-; h,8) splits in case of 1 < g < 2.
Both the cases f < 1 and 1 < 8 < 2 can hence be treated at once. The volume
of a d-dimensional spherical shell with outer radius R and inner radius r < R
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equals V4(R? — r?). An induction on the dimension d shows that this is in turn
upper bounded by

(7.35) Y(Br(0)) = “(B,(0) < VRN (R ).
For d =1 this holds immediately. For d = 2 we have
R?—r*=(R+7r)(R—r1)<2R(R—7).
If the inequality holds for d — 1, we obtain
RY —rd = RIZY(R —7) + (R — 471
<R R-r)+R(d-1)R"*(R—r)
=dR¥™Y(R—7r).

Since Kg4(x;h,5) attains € on the sphere with radius gh — 017([‘3)_%‘9%6% for

e<c17(B)-27PnPg=1,
Aa(Ky(-h,B),e) < crr(B)dVy- (gh)* g™ e5.
O

PROOF OF THEOREM 4.4. Since we measure the risk with respect to the Li-type
distance da it does not suffice to reduce the problem to two hypotheses. Instead,
we use Assouad’s hypercube technique where the hypotheses constitute an m-
dimensional hypercube and thereby reduce the problem of testing m problems to m
problems of testing two hypotheses. As before, we construct a Holder smooth den-
sity with prescribed regularity (5, L) using the function Ky(x; 8) and a perturbation
based on Kg(x; hy, 8) with bandwidth

1

(7.36) hy = (2n) FFd .

Recall that Kg4(+; hy, 8) implicitly depends on L via g. Furthermore, choose

(7.37) mn = [AYP7 + 1.

Now choose points z; = (2i1,...,%i,4), 4 = 1,...,my in Bgy/s(0) separated in each

coordinate by at least 2gh,,, which is possible for n large enough since the total
support volume of all perturbations is of the order m,,(gh,)? and tends to zero.
These points are shifted outside the support of K, and the new points are denoted

by

!

Zi1 = %1+ 2g,

Z;j:ZiJ', ]:2,,d
for i = 1,...,my. Then, for w = (w1,...,wnm,) € Q := {0,1}™ denote the hy-
potheses by

pw,n(z) = Kg($§ﬁ) + Zwk [Kg(l' - Z]/c; hnvﬁ) - Kg(m — Zk; hnvﬁ)] ,
k=1
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their supports by I, ,, and the corresponding probability measures by P, ,,. Obvi-
ously, p.,p is for sufficiently large n a density again and is contained in Z4(3, L).
We will now show that p,, , has the right margin exponent as well. For sufficiently
large n it holds

Ad(pw,na 5) < Ad(Kg> 5)
(7.38) + M Ag(Kg (-3 b, B),€) 1{e < c1r(B)-27Ph g7}
+2mp,Va - (ghs) 1 {e > c17(B) - 27Phl g74} .
Now, because m,, < h;’lﬁ_d +1< th_d, Lemma 7.4 yields

(7.39)  mpAa(Ky(-3hn, B),e) - 1{e < c17(8) - 27 hEg™4}
< (B, L) h)P hi e 1 {e < err(B) - 277hE g7}
=c(B,L)-h}Pev - 1{e < c17(B)-27PhE g7}
<c(B,L) ETTE P -1 {e <er(B) 27Ppf g=d
(7.40) =c(B,L)- e 1{e <c17(B) - 27 h g},

1
B

1
B

where the last inequality is due to the property 3 < 1. Furthermore, since m,he <
2h)8, we can derive a similar bound for the last term in (7.38)

2mVa - (ghn)? - 1{e > c1z(8) - 27 g~}
<c

(741) (ﬂ7 L?’Y) g7 1 {5 > Cl7(ﬁ) ’ 2_BhrBL g_d} .

Clearly, for ¢ < ¢17(8) -27%g~¢ A 1, Lemma 7.4 also yields

1

(7.42) Ag(Kg,e) <c(B,L) €% <c¢(B,L)-€”

using the property 78 < 1 again. In summary, inequality (7.38) simplifies with
(7.39), (7.41) and (7.42) for € < c16(B) - 27Pg~ 4 A1 to

Ad(pw,nvg) S C(ﬂalﬁ'y)'g’ya

i.e. there exist constants k1 = k1(f, L) and ka = ka(f5, L,~y) such that p,, ,, fulfills
the k-margin condition.

It remains to show that p,, also satisfies the complexity condition. To check
this condition, two different types of decompositions are considered, depending
on whether ¢ < gh,, or € > gh,. For ¢ < gh,, we consider the canonical disjoint
decomposition I',, =T, U0 =: A .U Ay_.. Clearly, by formula (7.35),

¢ (F;w‘n \pr,n) S Vd : ((g + E)d - gd + mn(ghn + E)d - mn(ghn)d)
<dVy- ((g + &) e + my, (ghn + e)d’lz—:>

<dVg- ((Qg)d_ls + mn(2g)d_1€)
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=dVy- (29)7 e (1 +my)
<dVy-(29)% e 3n)P1
(743) < c(ﬁa L,~, d) : 5’YB

where inequality (7.43) follows from v8 < 1. For € > gh,, let & be an arbitrary
constant and choose the following decomposition for the complexity condition

(7.44) Ty, =Bg(0) U |J Bon,(2h) = A1-U A,

k:wp=1
Then for all € < & similar calculations as before yield

1 (By(0)7\ By(0)) < dVi- (g +¢)" e
<dVy- (g+ &)1 e,
where the last inequality again follows from y8 < 1. To prove the complexity

condition it remains to upper bound the Lebesgue volume of the second part in the
decomposition (7.44). For gh, <& < &,

d( U thn(z;’c)> <oV (ghn)"

k:wr=1
S QVdgthB
< QVdgdf’yﬁgwﬂ,
i.e. there exist constants & = £1(8, L, ) and § = & (B, L, ) such that T, satisfies

the &-complexity condition. The further proof accomplishes two tasks. Firstly, the
minimax risk will be reduced to the form

infsup EZ", p(&, w),
W we ’

where p is the Hamming distance and expectation is taken with respect to Pﬁ?’z.
Afterwards, Assouad’s lemma can be applied and it remains to bound a suitable
distance of all neighboring probability measures with Hamming distance one. For
any support estimator fn we evaluate

EE% [da (0. Tp )] = B2 | (B0 \Tpu) U (T VD))
—ES" [ / 15, (@) - 1, ()] d d(x)}

and due to the non-negativity of the integrand this expression can be estimated
from below by

Mn

E%Z dA(f‘mew.n)} 2 Z E%Z
i=1

[ @t @] dm] :
Bgh,, (2])
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/thn (Z;)

@; = argmin/ Ip () —wi
wie{0,1} JBgn, (z) | "

which in turn simplifies to

1f (z) — w;

d d(r)] .

Ef?,’é [dA(f‘mrm,n)} 2 Z Ei’f’,’é
i=1

Introducing @ = (@1, ..., 0m, ) with

depending on I',, we obtain

E%Z [dA(fn’pr,n)} > % (;Ei‘?’l

i=1

[ @ -wld i@
thrn(’z;) "

e _
5 EST / 1p () —@i|d d(ﬂf)})

| B, ()

R

32 B[ - aild d(x)}

2 ; T B (2D)

1 dm®n

7Vd(ghn) Ew,n

My
5 D fwi - wz‘|]

i=1

Y

v

1
= 5 Valghn)* EZ5,p(@,w)

and consequently

(7.45)  inf sup E2" [dA(fn,Fp)} > (B, L)hE - inf maxEE" p(w, ),

PnpePa(B,L,y,5,8) G owee
where the infimum runs over all measurable @ = @(Xy,...,X,) with values in
{0,1}™n. Now we use the Hellinger version of Assouad’s lemma, cf. Theorem 2.12
(iii) in Tsybakov (2009), to bound the expression on the right-hand side of (7.45).
For this purpose, the squared Hellinger distance between two arbitrary probability
measures P, , and P, ,, with w,w’ € Q and p(w,w’) = 1 has to be bounded and we
use inequality (7.2) for this purpose. Of course, w and w’ coincide except for one
component, say j. Again, by Bernoulli’s inequality

H? (P, PE",) <n / pr,n(x) - ¢pwf,n<x>)2 d ()
= [ (VEulawit) = \fKyloi) = Ko - zj;hn,m)zd ‘(@)
+n/Kg<xfz;;hn,ﬂ>d U(x)

< 2n/Kg(x;hn,5)d ()

= 2nhPt,
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By the choice of h,, in (7.36), this distance is bounded by one which yields together
with (7.37) and inequality (7.45), see Tsybakov (2009),

4 Mn 3

o(B, L)yn~ 71,

inf sup E2" [dA(fna Fp)}
Ty pePa(B,L,,k,€)

v

Y

O

For the proof of Theorem 4.5 we need the following lemma, which is based on
the work of Tsybakov (2004) and has been formulated for the problem of level set
estimation by Rigollet and Vert (2009), Proposition A.1. The proof likewise holds for
the support estimation problem and is transferred without any major modifications.
However, we additionally need to verify that the bound holds uniformly over the
class of densities satisfying the x-margin condition to the exponent ~.

LEMMA 7.5.  For any density p which satisfies the k-margin condition with ex-
ponent v > 0, there exists a constant cig(k,y) such that the Lebesgue volume of a
measurable subset G of Iy, is bounded by

=
+

"6) < aslin) ([ ) @)’

PRrROOF. First note that for any p satisfying the k-margin condition to the expo-
nent v > 0,

W) = “Tpn{p<r2}) + “Tpn{p > k2})

1
< kg K] + —/ plpsy, d d
R1 JRd
1

< koK) + —
K1

= 619(/{’77)'
Let G be a measurable subset of I'). Then,

UGN {p>e}) = /G 1p(z) > e}d 4(x)
" c P(x) d(p
< /G 1{p(z) > e} 224 4(z)

1 i d.%'
g/Gpmd()

3

and consequently for all 0 < ¢ < Ky,
/ p(@)d Uz) > e UGN {p>e})
G
—¢( U@ - “Gnip<eh)
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>e( 46 - (0<p<el))
(7.46) >e Q) = cao(k, )’ ™!
with

619(557)
w{(y+1)

The right hand side of (7.46) is maximized by the specific choice of

o <020('f7 j)('G(>’Y+ 1)>1M : <020(/€7 j§F?>V+ 1)>1M =

Plugging this specific ¢ in (7.46) yields

c20(K,7) = K2V

y+1

/Gp(x)d d(x) > ( d(G))T(Cgo(H,V))il/w((’}/‘f‘1)_1/7 _ (74_1)—(74—1)/7).
O

We now turn to the proof of the upper bound on the support estimator’s risk, which
can be proved for c5 satisfying

B+d

es(B,L) > 2{c1(5,L) v <021(57L)(23/2(1+\/3/720144—015(6,L)))) }

PROOF OF THEOREM 4.5. We prove an upper bound on the risk with respect
to the symmetric difference of sets for some p € Z4(5, L, v, k, ). All constants hold
uniformly in p over this class. For notational convenience, we write py,(z) = p,, 5(z),

see Appendix B and denote by j = j(z) the exponent corresponding to the reference
bandwidth

(TAT) B =h@) = en(B, L) -max{(loin>ﬁl+d , (p(x)log”>”}

n

with h(z)/2 < 277 < h(x). We decompose the error into the two different kinds
of errors .
ES" da (Tp,0n) = By + B

with

By = EEn ¢ (fn \T,

(7.48)

By = EZ" ¢ (rp \ rn)

and start with F;. We split F; again

Ei=FEi1+Ei»
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with

El,l = E?n [ d(-’L’ S Rd : ﬁn,j(x) > Qi p(l‘) =0, 3 > j)}
(7.49) o
By 5 :=ES" [ d(m cR? . b, 5(®) = an, p(z) =0, j < j)} .

We start with E ;. Since

. _ 1 7ra
271@ < h(z) = e (B, L) < Oi") =4,

uniformly for all z with p(z) = 0, it follows

n

{eeR s p,5(0) > an, p@) =0, 727} < (J(Bs(X)\Ty).

i=1

The support I',, is assumed to satisfy the complexity condition 4.3. Note that d,, < &;
for sufficiently large n > no(&1). We denote by I' 5, and I'y 5, the related disjoint
decomposition of I',. Then,

By, < E2r A (Bs, (Xi) \Tp)
i:X,€0 5,
®n d
(7.50) +ES U (Bs, (X:)\Tp)
iZXi€F2,6nm{pSO‘7L}
pRon | U BT,

i: X;€l2 5, N{p>an}

The expectation of the first Lebesgue volume is immediately controlled by the
complexity condition

Bt U B (X)) | < 4(T5 \Tus,) < &0

i:X;€l1 5,

The expectation of the second Lebesgue volume is also controlled by the complexity
condition

EZ" ¢ U (Bs, (X)) \T)

i:X;€ls 5, {p<an}

IA

S, [Vadd - 1{Xi € T, N {p < an} ]
i=1

= Vyndl -P(X; €T, N{p <ay})
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S Vdnégan- d(rg,(;n)
< ¢(B, L) & )P (logn)?,

where Vj again denotes the volume of the d-dimensional unit ball. Considering the
third expectation in (7.50), let z be some point with p(z) > «, and y any point in
the open set I';. Then p is constant zero in a neighborhood of y, i.e. all derivatives
are zero in y and thus

an < p(z) = |p(z) = PNy (2)| < Liz—yll5
for all y € I'y. If ||z — y||2 was smaller than d,, this inequality contradicts the choice
of the offset (4.1) for n > ny with ny depending on 8 and L only. Hence, the subset
of ', where p exceeds the offset is contained in I';°®» and consequently Bj, (z) C .
Therefore, the third expectation vanishes and finally

B
logn\ 7+
El,l S 0(57L7§2)( ’rgl ) (logn)2

Regarding E o in (7.49), only the points z € R? that belong to (|, Bs, (X;))°\I',
have to be considered. Otherwise, the point is contained in | J;-; (Bs, (X;) \ T') and
we proceed as before in (7.50). Note, that for z € ({J;_, Bs, (X;))°\T}, both p,, ;(x)

and 72 (j) vanish. According to Lepski’s selection rule, see (B.1), and Lemma A.2,

D () = Dy, ;(x) = P j ()]

< c141/62(j) logn
\/loan

< -
= Ci4 n(2—j)d
B
24¢qy <1ogn) p+d \/107
n.
~ (B, L)? n 8

For sufficiently large n > no with ne depending on S and L (precisely §* and
L*) only, p, 5(x) cannot exceed ay, for x € (Ui, Bs,(X:))¢\ T, and hence the
expectation F o provides the same bound

vB
logn #+d
E1,2 S C(/B7La§2)( ,;g_L ) (IOgn)Z

The second part of the proof is partially based on the proof for density level sets of
Rigollet and Vert (2009). The second type of error Es in (7.48) has to be estimated.
Since I', \ I, is a subset of the support I',, Jensen’s inequality and Lemma 7.5

provide
=
Ey < ci5(k,7y) (Ef?" / - p(x)d d@)]) .
Lo\l
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Furthermore, the support can be decomposed as follows

FP: UXq7

q>0
where
Xo = {z €R?:0 < p(z) < 20, }
X, = {z €eR?: 2%, <p(x) <27a,}, ¢>1.
Then,
0
Ty
Ey < cig(k,7) ZEZq
q>0
with

— T®n
By 4 :=ES

/ p(z) 1 {ﬁmj(m) < an} d d(m)] .

X,

For x € X, we estimate p(x) from above and use the margin condition such that
E2,0 S C(ﬁa va% K’) : Oé'it-i_’y'

For ¢ > 1, we distinguish between the error of stopping too late and stopping too
early, leading to the following decomposition

By = /X p(x)(W”(AM)+P®”(Ax72))d 4(z)

q

(7.51) < /Xq p(x) (P®"(Ax,1 N B,) +P®"(BS) + IP‘X’”(Az,z))d U(z)
with

Apy = {ﬁnJ(I) <ap, N {j< 3}}

Anz = {p,5@) <o N (i >5}}

&i,trunc (]) 1

Ui,trunc (.7)

Baj = {

We start with the first probability in (7.51)

1
< —>.
<!

IFD®n(‘4ac,1 N Bz,j) . ]1{.%' € Xq}
<P (|, ;(2) ~ p(@)| > (2~ oy 0 <5} 0 Buy)- L€ x, )

< P (Ip5(@) = p(a) |+ 1B, (&) — By (@) > 20 NG TN Brg) e € X,)
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and the construction of Lepski’s method controls the second term |p,, 5(2) —p, j()|,
see (B.1). This yields, together with a bias variance decomposition

P (Ap 1 N By 3) - Mz e X, }

< pen (usn,j (2) — By ()] > 20 ey

~ /523 logn — b, () N Bz,j) Az ex,}

< pon (uan,j (2) — Eypo3(2)] > 200y

- (\/ﬁm + c15(»37L)) O—g,trunc(j)logn> Mz e X, .}

where we used the definition of B, ; and Lemma A.2 in the second step. The lemma
also yields for z € Xpa=1

B B
= logn\ #+4 x)logn\ 2°+4
Ug,trunc(]) IOgTL < CQl(BvL) . {< i ) \ (p<)ng> } V logn
_B_

5
logn 7+ 201, logn\ 2P+
ot () () Y

n

<20+ D/2 ¢y (B, L) ¢5(8, L)f% Qs
such that
P (A1 N B, 5) - 1z € X,}
< pon ( |5 (@) — Eppy, ()]
0§7trunc(3) logn

> 211*12*(%1)/2% — (\/3%014 + 015(57L)) )

< ]F®n ( |ﬁn,§ (l’) - Epﬁn,j (:L.)|

O-g,trunc (3) log n

Btd
~ 94/2-3/2 {% — 23/ (m014 + c15(8, L))] )

(@) ~Evbog@ _ o

U?c,trunc (5) log n

< PET

by definition of ¢5(3, L), and thus

(7.52) P (A, N B, 5) - Hz € X,} < 2exp <_104g1n 2q/2>
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by Lemma A.3. Furthermore, Lemma 7.3 can be used to bound the probability of
B¢ by

3
7.53 PO (BC-) < 2 - log?n).
(7:59) B55) < 20 (- g, oe'n)

A sufficiently tight bound on the probability of A, 2 in inequality (7.51) is required.
By definition of A, 2,

PE" (Ay2) < PO"(5 > j)
< T oper (uan,j(t) ()] > cay/52(m) log n) ,
meJ :m>j

and we divide the absolute value of the difference of the kernel density estimators
into the difference of bias terms [b;(j) — b:(m)| and two stochastic terms [p,, ;(t) —
E?"ﬁnj(t)\ and [P, m(t) — Eg”ﬁn)m(tﬂ. By Lemma A.2,

|bt(§) - bt(m)| < 2Bt(5) < 2620(67[’) \/ Ug,trunc(j) logn'

Furthermore, z € X, for some ¢ > 1 and therefore p(z) > 2. Consequently, for
n > ng with ny depending on S and L only,

B
logn '\ P+
n 7

p(x) > <
such that h as defined in (7.47) satisfies

h <en(B, L) P(l‘)%
Lemma A.1 (i) then yields for m > j

O—i,trunc (3) S 3 Uz:,trunc (m)
Thus, we can follow the arguments in the proof of Theorem 3.2 line by line straight-
forwardly, and arrive as in (7.23) and (7.26) at

(7.54) P®"(Az2) < exp ( — ¢16(8, L) logn + log (\J\))

with a constant é16(8, L) that again, as c¢16(3, L), is monotonously increasing in
c14. Via é14(8, L) this requires some further restriction on the lower bound on ¢4,
namely such that
1y B
G16(8, L) > 2(1+ 7)7,

which implies in particular ¢14(8, L) > 2(1++)8/(8+d). Plugging now the bounds
(7.52), (7.53) and (7.54) into (7.51) and applying the margin condition, we arrive
at

Bag < [ (o) (B (a0 B2) + PO (B5) 4 PO (Ar))d (o)

aq
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logn 3
+1 +1)/2 2
(2(] Oén){ZeXp <_4 2((1 )/ > +2 exp <—32||[{|2 log n>

sup

IN

+2exp(—516(6,L)logn+log (|J|)>}/X d (x)

IN

logn 3
+1 1+ +1)/2 2
f<62(2q an) ’Y{QGXP <—4 2((1 )/ ) + 2 exp <—32||},{|2 log TL>

sup

+ 2exp ( — ¢16(B, L) logn + log (|j))}

IN

I
k- 26af oxp (B 2082 1 (g4 1)(14) og2)

+ exp (—32”?;”3“}) log”n + (g +1)(1 + ) log 2>
+ exp ( —¢16(B8,L)logn + (g + 1)(1 + v)log 2 + log (|J|))}

cattA, (B, Ly, k).

Since densities p € Z4(8, L,~, k,£) are uniformly bounded by ¢; (3, L), X, 1s empty

as soon as
log (c1(8,L)/am)
q > gmax =
log 2

)

whence

dmax z

F+T
EZ S 0(65L7’77H) : a;yl : <Z An,q(/87L7’Y)’€)> S C(57La7a ’i) : CK:;.
q=0

APPENDIX A: AUXILIARY LEMMATA

LEMMA A.l. (i) For any (B8,L) with 0 < B; < 2 and for any bandwidth h =
(R, ..., hq) with hy < c11(B, L) p(t)Y P, i=1,...,d with

2dL 71//61
c11(B, L) ;== min </|xiﬁ7‘K2(x)d d(x)) ,
i=1,...,d \ ||K|2
the following inequality chain holds true
1 K3 3 IK|3
2 ”H?:l hi 2 ”H?:l hi

(ii) For any constant ca7 > 0, there exists a constant co3(8, L) = ca3(8, L, car) > 0,
such that for any (B,L), 0 < B; <oc,i=1,...,d,

@D ) < L

”H?:l hi
for every bandwidth h = (hy, ..., hg) with h; < corp(t)/P, i =1,...,d.

p(t) < p(t).

(PR <
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(iii) For any density p with isotropic Hélder smoothness (8,L), 0 < 8 < oo and
bandwidth h, we have

L || 8
Lo < M8 (44 agor,. )
where K is a rotation invariant kernel supported on B1(0).

PROOF. (i) Recall the decomposition

p(t + hx) = +Z( [t,t 4 ha]i_1) — ([t,t+hx]i)).

It holds for 3; <1,

(A1) [p(it,t + hali1) = p((t.t + hal)| <

and for 1 < 3; <2

’p([t,t + halicr) = (It + hals) + Py penag, (6) - hiwi| < Ll .
In both cases
1 1
Z((Kn)? «p)(t :7/1(21: t+ ha)d Yz
- (Kn)"*p)(t) Ty (z) p( )d “(z)
K|2p(t 1 ¢
(A.2) K 1 s,
nllicyhi o nllio hi i
with
/K2 ([t t + haio1) — ([t,t+hx]i)>d a(z).

For 3; <1 and

" (ﬁ/ i K% (a) d ()>1/ﬁip(t)1/ﬁu

inequality (A.1) implies

(A.3) 15| < L/|xi BiK2(z)d Yz) - hf
_ KB p(®)
- 2d

For 1 < B; < 2, in case of a product kernel (anisotropic smoothness) the i-th
factor K2 is of first order again as it remains symmetric. The same holds true for
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a rotation invariant kernel (isotropic smoothness), because the function K, (as
defined in (2.1)) is symmetric for every = € B;1(0). Hence, the quantity

|Si| = ’/K%ﬂ) (p([tat+ hali—1) = p([t, t + hali) + P} psna, () - hz%) d *(x)

f/KQ(z)p;)[t’Hhx]i(ti)'hixid d(x)

is bounded from above by

(A.4) 1S;] < L/|$i PR (@)d Y(x) -
< IKIEp(t)
= 2d

which proves together with (A.2) the claim.

(ii) We prove the statement for d = 1. For higher dimension and product kernel,
the result follows by telescoping and Fubini’s Theorem. Denote by H1 (8, L; I) the
Hoélder class of functions from some interval I C R to R with parameters (3, L).
With the previously introduced notation, Hi(8, L) = H1(8, L;R). The result has
been shown in Rohde (2008) for f € H1(3, L; [0, 1]) and t = argmax, (o 11 | f(z)| and
is now generalized for arbitrary ¢. Since the kernel K is continuous on its support
with K (0) > 0, there exists an

1\1/5
0,{ == A1l
c< (0.(5z) ,
such that K(x) > K(0)/2 for all € [—¢,¢]. It is sufficient to prove the following

statement: For any f € {g € H1(8,L) : ||lgllsup < D} and co7 > 0, there exists a
constant cg5(3, L) > 0, such that for every h < co7 |f(¢)]'/?, there exists an interval

L(f,h) C Jy(f, h) = [t — ch, t + £h]
with
(A.5) (Ie(f, ) > ca5(B, L) h
and the property

(A.6) SO < @) for every & € I(f, ).

This in turn implies
1 1 t—x
(el = g [k (S50 ) 1wl @

n
2
L0 L
- 4 nh2 Jo(f

[f(@)ld (x)
n)

)
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E*(0) L x x
> S @ @

|f(®)l
S K?(0) ca5(8, L) @)
= 8 nh

It remains to prove the existence of such an interval I;(f, h) with properties (A.5)
and (A.6). For 3 < 1, choose I;(f,h) = Ji(f, (c37 A1)h) C Ji(f,h). For > 1, we
consider the rescaled function

() = I (t + (02_71 A l)shx)
e 0] ’

x € [-1,1],
which is contained in Hq (5, L; [—1,1]) with |luf||sup > 1. Taylor expansion around
any point y € [—1, 1] provides the approximation

up(x) = P (@) + Ru, (2,0)

with a remainder term |Ry, (2,y)| < L |z — y|°. Hence,

_ )\LA]
z—y
(@ —wyey(w) + .+ ED D )] < g + L |z — y?

(A7) 13!

< 2usllsup +2°L.

For any polynomial P(z) = Zszl apz® of degree D the norms

Ply= sup |P(x and P|(2y = max |ay

I1Pll1) s )| 1Pllz) = max lax|
are two norms on the (D + 1)-dimensional space of polynomials on [—1,1] of de-
gree D, and these norms are equivalent. Consequently, there exists a constant
Cp,j—1,1] depending on the degree d and on the interval [~1, 1], such that || Pl[2) <
Cp,—111IPl@1y- In particular, there exists a constant C' = Cjg [_1,1] > 1 such that

u’y is in view of (A.7) uniformly bounded by C(2(|wy|[sup + 28 L), and hence, by the
mean value theorem,

Jug (@) = us(y)] < Nfllsup - [& =yl < Cllugllsup +2°L) - [ — y]

for all z,y € [~1,1]. Denoting z¢ := argmax,¢(_q,1) [us(z)], then
1
(A-8) lug () —ug(zo)| < Flus (o)l

for

e llsup
4CT sy + 25710L

l[f sup
AC|uylsup + 25F1CL’

T E |20 — xo + Nn[-1,1].
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Due to ||uf||sup > 1, inequality (A.8) holds also true on

1 1
T = Yol AR TSI T = Vo)

o — n [—1,1]

Since C' > 1, we assume without loss of generality that [z, zo+1/(4C +2°+1CL))
is fully contained in [—1,1]. By the triangle inequality and (A.8),

) 2 5 £+ (et AT)ehao)

for all

. -1 1 1
S It(f, h,) = |t + (027 A\ 1)€h$0, t+ (027 A\ 1)5h (.%'() + m C Jt(f, h)

Because |uyf(zo)] > |us(0)| and consequently |f(t + ehxzo)| > |f(¢)], the result
follows.

The result of Rohde (2008) is established for isotropic smoothness and rotation in-
variant kernel in Rohde (2011). Our result analogously extends to isotropic smooth-
ness and rotation invariant kernel following the previous steps.

(iii) It holds
L)) = g [ (1) w40

K13
- sup p(x
nh x€Bp(t) ( )

We have for any x with || —t|]js < h
d(dT,, ) < h + (0T, 1).

Since pP

18] = 0 for any y € (I'y)¢, and therefore

p(z) = p(r) — Py(ﬁ)m (r), foranyxzel,
it follows that

B
sup p(z) < Ld(0T,,z)° < L (h + d(aI‘p,t)) .
zE€Bp(t)

O

LEMMA A.2. Forany (B8,L) with0 < 8; < 2,i=1,...,d, there exist constants
c15(B, L) and ca1(B,L) > 0 such that for the multiindex j as defined in (7.7) and
the bias upper bound By as given in (7.8),

(Ag) Bt(;) S 615(57-[’) Ug,trunc(j) 10gn
B _B
10gn> At1 v (p(t)logn> 25+1
n

n

(A10> O'tZ,trunc(j) < 621(57'[’) (
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ProOOF. The inequalities are proven separately and both the proofs distinguish
between the cases p(t) < (logn/n)? P+ and p(t) > (logn/n)P/F+1),

Proof of (A.9): Recall the definition of the reference bandwidth in (7.6), which for
p(t) < (log n/n)B/(BH) is equal to

B_ 1
- 1 B+1 Bi
(A.11) hi—cn(ﬁ,L)<0gn)ﬁ+ L i=1,....,d
n
The corresponding truncation level satisfies
log®n logn i
(A.12) % =c11(B, L)% <g) o
n? [T, h? n
Consequently,
Bi(j) < By(h)
i

<chlgz<ﬁ)ql<6, L)" )(10;3”)
) 1/2
- (LZcm(B) cuw,L)Bi) en (8, 1) <1gdn>

i=1 n? Hi:l h
d

< (chlz,i(ﬁ)cn(ﬁ,m ) c11(8,L)* /02 rune (9)-
=1

For p(t) > (logn/n)?/(B+1) | the reference bandwidth h is defined as

B 1
_ t) L 5+1 Bi
(A.13) hi =c11(B,L) (p()nogn> o , i=1,...,d,

and therefore

d
By(j) < (LZCIQ,i( c11(8, L
i—1

. 1 1z
d 1/2
(A.14) < (LZCIQ,i( e (B ) c11(B,L)Y? <p(t)10gn> .

n2-1il
Since for p(t) > (logn/n)?/(B+1),

B
logn 265+1

(A.15) 279 < hy < e (B, L) p()/P foralli=1,....d,
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Lemma A.1 (i) yields

p(t) logn 2 9~
= < .
noi = K[ o; (j)logn

and together with (A.14)

d daN 1/2
Bt(.;) S <chl2,i(ﬁ) Cll(ﬁaL)Bi> (W) O'tZ,trunc(j) 1Ogn
=1

Proof of (A.10): For p(t) < (logn/n)?/(B+1) | the reference bandwidth h is given by
(A.11). Hence by (A.12),

) 9 2d 25

log? n g log?n 2 logn \ #+1

(A.16) = <2 d 72 '
n2(2-1i)2 n? [T, h? e (B, L) n

Furthermore, by (A.2), (A.3) and (A.4),
d

2y < IKE () 1 ‘

o0) < =00 Y am ;L s

logn logn\ 5+1
< (B, L) BT <g>
nHizl hl n

Pk (2)d Y(x) - (27%)&

o

28
log n> 1

n

—s)-

and finally for p(t) < (log n/n)B/(B—s-l)7

5
(A7) Votuell) < ey (FE1) 7

For p(t) > (logn/n)?/ B+ the reference bandwidth & is given by (A.13) and hence

— 1
080 gt gyt (ntlogn) 5

n2 (27171)? n2 I, by n
_B_
S T L
nHi:l hi "
)1
< 9% (3,1)" p( )dogjl
nHizl hz

n

283
_ t)logn\ 25+1
_ 22d’811(ﬁ,L) 2d (p( ) g ) + )
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Furthermore, since j satisfies property (A.15), Lemma A.1 (i) reveals

n
such that together with (A.17)

B _B_

e (5) oz ()
Ut,trunc(j) S C(ﬂa L) : B B

(p(t) logn) 2041 f p(t) > (m) B+1
B

i -

LEMMA A.3.  For any (non-random) index j = (j1,-..,ja), the tail probabilities
of the random variable

O

ﬁn,j (t) - E;?nﬁn,j (t)

3

Y =

Og,trunc (.]) log n
are bounded by
1
PE(|Y] 2 ) < 2exp (= o - (P Am))
for anyn >0, any t € RY and n > ng with ng depending on || K ||sup only.

PROOF. Observe first that Y can be expressed as a sum of centered and inde-
pendent random variables Y = """ | Y; with

1 t1—Xi1 ta—Xid n i1 ta—Xid
o (K (B2, ey _mpr (B e

UtQ,trunc (.7) 10g n

Y=

For n > ng with ny depending on || K ||sup only, it holds

1 2| K |5y 1 " 1
§|Y;|S || H p < d ZV&I‘

an <
3y/log®n ~ logn = logn

Bernstein’s inequality yields

1 172
PO(|Y| > < 2 —= 1
(Y]=n) < exp( 21+nogn),

leading to subgaussian and subexponential tail behavior for n < 1 and n > 1,
respectively. ]
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LEMMA A.4. Let Z be some non-negative random variable satisfying
P(Z>n) < 2exp ( - An)~
for some A > 0. Then
m
(EZm)l/m < ngz
for any m € N, where the constant cag does not depend on A and m.

PRrOOF. Fubini’s theorem and the classical moment bound for the exponential
distribution reveal

EZ™ = /0 b x"pz(x)d (x)
_ /O b /0 "t 1d (O p(a)d (2)

_ /OO Mt =P(Z > 1)d (1)
0

< Qm/ t"™ Lexp(—At)d (t)
0

(m—1)!
<2m-————-—~=".
= 2m Am

O

APPENDIX B: CONSTRUCTION OF THE DENSITY ESTIMATOR

Our estimation scheme is inspired by the anisotropic procedure of Kerkyachar-
ian, Lepski and Picard (2001) and Klutchnikoff (2005), developed in the Gaussian
white noise model, but uses the truncated variance estimator (B.2) as a threshold
instead, which is sensitive to small values of the density. Unlike in the univariate
or isotropic multivariate case, the problem of a missing notion of monotonicity be-
comes apparent in the anisotropic case. More precisely, neither the variance nor the
bias provides an immediate monotone behavior in the bandwidth. Consequently,
the idea of mimicking the bias-variance trade-off fails and the estimation scheme
has to take this problem into account. Furthermore, in view of our goal of adapta-
tion to lowest density regions, a truncated variance estimator, which is sensitive to
small values of the density, is involved both as a threshold in the anisotropic Lepski
method and in the ordering of the bandwidths. The bandwidth selection scheme
chooses a bandwidth in the set

d d 2
1
H o= {h_(hl,...md)eH(o,hmw} NIE Ogn"},
=1

=1
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where for simplicity we set (hmax,1,- - - Amax,d) = (1,...,1). Let furthermore

J = {j:(jla""jd )N ZJ’— {b& <logn2n>J}

be a set of indices and denote by
G = {(z-jl,...,z—jd) L jET) C M

the corresponding dyadic grid of bandwidths, that serves as a discretization for the
multiple testing problem in Lepski’s selection rule. It is well known that n ][] h; — oo
is a necessary condition for consistency of the kernel density estimator p, »(t) and
thus the bandwidth components should not be too small simultaneously. The log-
arithmic factor in the grid’s lower limitation prevents the truncation level from
getting too large and thus ensures that o2, . .(h) does not exceed the order of the
classical variance bound (3.1). For ease of notation, we abbreviate dependences on
the bandwidth (2771,...,2774) by the multiindex j. Next, with j A m denoting the
minimum by component, the set of admissible bandwidths is defined as

A= A(t) = {5 € T+ [pujam(t) = ham(B)] < c107/63(m) logn

(B.1)
for all m € J with 62(m) > (J)}a

with a properly chosen constant c¢14 = c14(8*, L*) satisfying the constraint (7.25)
appearing in the proof of Theorem 3.2. Here, both the threshold and the ordering
of bandwidths are defined via the truncated variance estimator

K 2
&?(h) =min Ot trunc(h’) ”(Li
nfii i

) log®n 1 L (t=X; | K3 1
(B.2) =min { max |: T Z K . , .

n? iz, B ”ZHz 1 z i=1 nlli—, h

where ¢; = ¢1(8*,L*) is an upper bound on ¢;(f, L) in the range of adaptation.
The threshold in (B.1) could be modified by a further logarithmic factor to avoid
the dependence of the constants on the range of adaptation. Recall again that this
refined estimated threshold is crucial for our estimation scheme. The procedure
selects the bandwidth among all admissible bandwidths with

(B.3) J = j(t) € argmin 67(5).
jeEA
Finally,

Dn 1= ﬁn’j e

defines the adaptive estimator. In case of isotropic Holder smoothness it is sufficient
to restrict the grid to bandwidths with equal components, and we even simplify the
method by replacing the ordering by estimated variances in condition (B.2) ”for all
m € J with 62(m) > 62(j)” by the classical order "for all m € J with m > j” as
the componentwise ordering is the same for all components.
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APPENDIX C: (8, L)-REGULAR KERNELS

The proofs of Theorem 3.1, Theorem 3.3 and Theorem 4.4 make use of the fol-
lowing specific construction of functions with prescribed Holder regularity (53, L),
which is taken from Rigollet and Vert (2009). Note that it works only for § < 2
because the second derivative is not continuous. Define the function K : R¢ — R by

(1 |lzll2)] Jfg<1

(C.1)  K(x;8) = c17(B) 218 —|lz)|§ L if ffla < 2
Jifl< B <2

(L= lell)f o if 5 <l

with a normalizing constant c¢17(8) ensuring that K integrates to one, and f; =
max{f,0} the positive part for a real-valued function f. The dependence on S is
omitted when there is no ambiguity. If B.(zo) := {z € R?: ||x — 2¢]|2 < £} denotes
the closed Euclidean ball with radius € around z(, the function K is supported on
By (0), integrates to one and has Holder regularity (3, L) for a constant L = L(f3).
Recall that K(z;h, 8) := hPK(x/h; ) has the same Holder regularity as K, but
does not necessarily integrate to one, whereas Kj(z;3) := h™K(x/h;B) is the
rescaled kernel having the same Holder parameter § but not necessarily the same
parameter L and is still integrating to one. With the choice

ANGE
gzgﬁ,L,dizl\/(L) , i=1,....d

the function Ky(x; 8) is supported on By (0) and is contained in P4(8, L).

In case of anisotropic smoothness we frequently use the product kernel K = H?Zl K;
with factors K; = K|

Bi,L,1°
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