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Abstract In this paper, our aim is to revisit the nonparametric estimation of a square
integrable density f on R, by using projection estimators on a Hermite basis. These
estimators are studied from the point of view of their mean integrated squared error
on R. A model selection method is described and proved to perform an automatic bias
variance compromise. Then, we present another collection of estimators, of decon-
volution type, for which we define another model selection strategy. Although the
minimax asymptotic rates of these two types of estimators are mainly equivalent, the
complexity of the Hermite estimators is usually much lower than the complexity of
their deconvolution (or kernel) counterparts. These results are illustrated through a
small simulation study.
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1 Introduction

Consider ani.i.d. n-sample X1, ..., X, from an unknown density f. The nonparamet-
ric estimation of f has been the subject of such a huge number of contributions in the
past decades that it is difficult to make an exhaustive list of references. Roughly speak-
ing, there are two main approaches to estimate f, kernel or projection method. In the
projection method which is our concern here, for f belonging to L>(R), considering
an orthonormal basis in L?(R), estimators are built by estimating a finite number of
coefficients of the development of f € IL?(R) on the basis. Fourier and wavelet bases,
for instance, are commonly used. Bases of orthogonal polynomials are also used for
compactly supported densities (see e.g., Donoho et al. 1996; Birgé and Massart 2007,
Efromovich 1999; Massart 2007; Tsybakov 2009 for reference books). For densities
with a non-compact support included in R, recent contributions use bases composed
of Laguerre functions (see e.g., Comte and Genon-Catalot 2015; Belomestny et al.
2016; Mabon 2017).

To our knowledge, for densities on R, the use of a Hermite basis is only considered
in Schwartz (1967) and Walter (1977). In this paper, we are going to revisit the nonpara-
metric estimation of f € L.2(R) by using projection estimators on a Hermite basis. To
find the minimax asymptotic rates of convergence, authors generally assume that the
unknown density belongs to a function space specifying some regularity properties of
f. Here, we consider the Sobolev-Hermite spaces which are naturally associated with
the Hermite basis and are defined in Bongioanni and Torrea (2006). It turns out that the
Sobolev-Hermite space of regularity index s is included in the classical Sobolev space
with same index. Therefore, we are led to compare the performances of the projection
estimators on the Hermite basis with those of the deconvolution estimators which are
projection estimators on the sine cardinal basis. Deconvolution estimators have been
widely studied mainly for observations with additive noise and also for direct obser-
vations (see e.g., Comte et al. 2008). The optimal L-risk for density estimation on a
Sobolev ball with regularity index s is of order O (n=2%/$*1) see Schipper (1996),
Efromovich (2008) and Efromovich (2009). For densities having a fifth-order moment
belonging to a Sobolev Hermite ball with the same regularity index s, we obtain the
same rate. Therefore, from the asymptotic point of view, no difference can be made
between these two classes of estimators at least for non-heavy tailed densities. Apart
from Sobolev spaces, we consider a class of Gaussian mixtures where Hermite-based
estimators also achieve the minimax convergence rates. Finally, we study Hermite
projection estimators in a different context, the estimation of the Lévy density of a
Lévy process in the pure-jump case.

While most papers focus on deriving minimax convergence rates, the computational
efficiency of the proposed estimator is not often considered. This issue is especially
important for densities with a non-compact support. We prove that the Hermite estima-
tors have usually a much lower complexity than the deconvolution estimators, resulting
in a noteworthy computational gain.
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Sobolev-Hermite nonparametric density estimation 31

The plan of the paper is as follows. In Sect. 2, we present the Hermite basis, and the
[L2-risk of the associated projection estimators is studied together with the possible
orders for the variance term. A data-driven choice of the dimension is proposed and the
associated estimator is proved to be realize adequately the bias—variance trade-off. In
Sect. 3, results on deconvolution estimators are presented. Section 4 is devoted to the
study of asymptotic rates of convergence. From this point of view, the two approaches
of the previous sections are proved to be equivalent, except in some special cases.
Then, we compare the complexity of the procedures and conclude that the Hermite
method has a substantial advantage from this point of view. Section 4.6 is devoted to
numerical simulation results and aims at illustrating the previous findings. In Sect. 5,
the estimation of the Lévy density is considered in the same framework as Belomestny
et al. 2015, Chapter “Adaptive estimation for Lévy processes.” A short conclusion is
delivered in Sect. 6, and proofs are gathered in Sect. 7.

2 Projection estimators on the Hermite basis
2.1 Hermite basis

Below, we denote by ||.|| the L2-norm on R and by (-, -) the L2-scalar product.
The Hermite polynomial of order j is given, for j > 0, by:

oo d/ 2
Hi(x) = (—1)/e" — (™).
[0 = (et o)
Hermite polynomials are orthogonal with respect to the weight function e~ and sat-

isfy: fR H; (x)Hg(x)e_xzdx = 2jj!ﬁ8j,g (see e.g., Abramowitz and Stegun 1964).
The Hermite function of order j is given by:

hi) = ejHje R e = (M!ﬁ)_l/z (1)

The sequence (h;, j > 0) is an orthonormal basis of IL?(R). The density f to be
estimated can be developed in the Hermite basis f = ) j=04j (f)hj where a;(f) =
Jr fOORj(x)dx = (f, k).

We define S,,, = span(ho, h1, ..., h;—1) the linear space generated by the m func-
tions Ao, ..., hy—1 and f, = Z’}:o] aj(f)h; the orthogonal projection of f on S,.

2.2 Hermite estimator and risk bound

Consider a sample X1, ..., X, of i.i.d. random variables with density f, belonging
to L2(R). We define for each m > 0, f,, = Z’}Zol ajh; a projection estimator of f,
witha; =n~!' Y7, h;(X;), that is, an unbiased estimator of f,, = Z';:O] aj(f)h;j.

These estimators are considered in Schwartz (1967) and then in Walter (1977).
As usual, the L2-risk is split into a variance and a square bias term. We give a more
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32 D. Belomestny et al.

accurate rate for the variance term than in the latter papers. Indeed, we have the classical
decomposition

m—1 m—1

A 1
E(llfm = FI?) = If = full®+ D Var@y) = If = full®> + — 3 Var(h;(X1))

j=0 Jj=0
Vin
< ||f—fm||2+7, )
where
m—1 m—1
V= [ (X | roos =8 X o). ()
j=0 Jj=0

The infinite norm of £ ; satisfies (see Abramowitz and Stegun 1964; Szegd 1975, p.
242):
Ihillo < o, o= 1,086435/"/* ~0.8160. 4)

Therefore, we have V,, < cbgm, as usual for projection density estimator, see Massart
(2007), Chapter 7. However, more precise properties of the Hermite functions provide
refined bounds:

Proposition 1 (i) There exists constant ¢ such that, for any density f and for any
integer m,

Vin < em>/°,

(i) IfE|X]? < 400, then there exists constant ¢’ such that for any integer m,

Vi < 'm'/?.

(iii) Assume that there exists K > 0 with

, for|lx]| > Kandoa > 0,a > 1.

[ f()] < gx) izam

at2
Then, there exists ¢’ such that, for m large enough, V,,, < ¢’ m?2@+D,

Proposition 1(i) shows that V,, is at most of order m>/%, a property obtained in
Walter (1977). However, (ii)—(iii) show that this order can be improved depending on
additional assumptions on f. At this point, it is worth stressing that, under the moment
assumption of (ii), the rate of variance term V,,/n is not m/n as usual but m'/?/n.
This means that, in this approach, the role of the dimension is played by m'/2. This
fact, together with the regularity spaces introduced below to evaluate the rate of the
bias term, allows to prove that the Hermite projection estimators is asymptotically
equivalent to the sine cardinal estimators.

In the next paragraph, we make no assumption on the regularity properties of f.
Moreover, because the variance order depends on assumptions on f, we do not want
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Sobolev-Hermite nonparametric density estimation 33

to consider it as given unlike in most model selection strategies. Our proposal of data-
driven m leads to an estimator whose [L2-risk automatically realizes the bias—variance
trade-off in a non-asymptotic way without knowing the regularity of the function f
nor knowing the rate of the variance term.

2.3 Model selection

For model selection, we must estimate the bias and the variance term. Define M,, =

{1,...,my,}, where m, is the largest integer such that m,s/6 < n/log(n) and set
‘7 1 n m—1
it = arg min (= fI2 +peRGm)}, penem) = k—%, V=~ 3 S KX,
meM, n ni )
. Q)
where « is a numerical constant. The quantity —|| f,,||> estimates —|| fu > = || f —

fmll> = Il £1I?, and we can ignore the (unknown) constant term || f||%. Usually, the
penalty is chosen equal to /cq§§m /n, which is the known upper bound of the variance
term, where @ is defined by (4). Here, we know that this rate is not the adequate one
and the fact that the order of V,,, varies according to the assumptions on f justifies that
we rather use V\m, an unbiased estimator of V,,,. We can prove the following result.

Theorem 1 Assume that f is bounded and that inf,<,<p f(x) > 0 for some interval

[a, b]. Then there exists kg such that, for k > ko, the estimator fm where m is defined
by (5) satisfies

!

r 2 . 2 Vin
E(If—fIP) <C inf, <||f ol +K7) +<

where C is a numerical constant (C = 4 suits) and C’ is a constant depending on

I/ lloo-

The estimator fm is adaptive in the sense that its risk bound achieves automatically
the bias—variance compromise, up to a negligible term of order O(1/n). It follows
from the proof that ko = 8 is possible. This value of «g is certainly not optimal;
finding the optimal theoretical value of « in the penalty is not an easy task, even in
simple models (see for instance Birgé and Massart (2007) in a Gaussian regression
model). This is why it is standard to calibrate the value « in the penalty by preliminary
simulations, as we do in Sect. 4.6. Actually, the assumption inf,<y<p f(x) > Ois due
to the fact that the proof requires the condition

Vm > mo, Vy > 1, and Ya > 0, Y eV < A < Jo0. (6)
meM,

Condition (6) holds, as we can prove:

Proposition 2 Ifinf,<,<p f(x) > Oforsomeintervalla, b], then, for m large enough,
Vip > ¢"'mY2 where ¢" is a constant.
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34 D. Belomestny et al.

3 Deconvolution estimators

As we want to compare the performances of projection estimators on the Hermite basis
to those of projection estimators on the sine cardinal basis, we recall the definition
of the latter estimators, i.e., the deconvolution estimators. Let ¢(x) = sin(wx)/(wx)
which satisfies ¢*(t) = 1[_z 7 ](¢), Where ¢* denotes the Fourier transform of ¢.
The functions (¢¢, ;(x) = \/Zq)(ﬁx — J), J € Z) constitute an orthonormal system in
L2(R). The space X, generated by this system is exactly the subspace of L2(R) of
functions having Fourier transforms with compact support [ £, 7 £]. The orthogonal
projection fe of f on Xy satisfies fl* = f*1{—r¢,7e)- Therefore,

_ 1
If— fel* = 7 | f*(0)|2de. (7)

[t|=me

The projection estimator fg of f is defined by:

n

~ | AN 1w sin(r (X — x))
fe(x)=§f_ﬂe’—Ze’xkdf=—2—- @®)

n = ni— 7(Xy — x)

This expression corresponds to the fact that:
- 1 [t .
fe= —/ e fHydt =Y ar i (). ae;=(f ;)
2 —l ez

Contrary to fm, the estimator fg cannot be expressed as the corresponding sum with
the estimated coefficients ay, ; = % Y i—1 ¢¢, j(Xy) as this sum would be infinite and
not defined. To compute it in concrete, one can use (8) or a truncated version

} N 1 ¢
ﬁ(")(x) = E agjpe,j(x), apj= - E we,j (X)),
[JI=Kn k=1

which creates an additional bias but is comparable to the previous Hermite estimator.
We give the results for fy and fgn).

Proposition 3 The estimator fg satisfies

= - 14
E(lfe — fI1?) < IIf = fell® + =,

If moreover My = [ x2 f2(x)dx < +oo, then the estimator f}n) satisfies
_ ¢ M+ 1)
(I = FI2) <20 = full + — +4————.
n
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Sobolev-Hermite nonparametric density estimation 35

If ¢ < nand K, > n2, the last term is of order O (¢ /n) and can be associated to the
variance term £/n. Note that condition K,, > n? implies that the computation of a
large number of coefficients is required for ﬁ("), for large n. In practice, we take K,
even smaller than » in order to keep reasonable computation times.

As in the previous case, we can define a data-driven choice of the cutoff parameter £
and build adaptive estimators:

~ . ~ L ~ . L
€ = argmin {—Ilfellz +x—}, £, = argmin {—nf}”)nz +K—} )
{<n n {<n n
where « is a numerical constant. Note that

~ 1 sin(wl(Xr — X)) -
17elP=— > H(Xk_x')f CRPIP= D ael
/ 1<Ky

1<j,k<n

We give the result for fgn) only, as || ﬁ(") |2 is faster to compute if K, is chosen in a

restricted range, K,, < n, see Sects. 4.5 and 4.6. The following result holds.

Theorem 2 IfK, > n?and My = f x2f2(x)dx < 400, then there exists a numerical
constant Ko such that, for k > Ko, the estimator fg") where €, is defined by (9) satisfies

n

n

2 . L (M +1 C

E (Hf}” — /] ) < Cyinf (Ilf — felP+ =+ L) + =
n {<n n n

where C1 is a numerical constant and C» is a constant depending on || f || co-

For J?i’ an analogous risk bound may be obtained, without condition M, < +00
and without the term ¢£(M»> + 1)/n in the bound. For Theorem 2, we refer to Comte
et al. (2008), Proposition 5.1, p. 97.

4 Comparison of rates of convergence and discussion

In this section, we compute the rates of convergence that can be deduced from the
optimization of the upper bounds of I>-risks. This requires to assess the rate of decay
of the bias terms || f — fm||2 in the Hermite case, || f — fg||2 in the deconvolution
framework. The latter is usually obtained by assuming that the unknown density f
belongs to a Sobolev space. For the former, we consider the Sobolev-Hermite spaces
which are naturally linked with the Hermite basis.

4.1 Sobolev and Sobolev-Hermite regularity

For s > 0, the Sobolev-Hermite space with regularity s may be defined by:

W =1 f € L2R), I £1I; sopherm = p_1°a (f) < +00 ¢, (10)

n>0

@ Springer



36 D. Belomestny et al.

where a,(f) = (f, hp) is the n-th component of f in the Hermite basis. We
refer to Bongioanni and Torrea (2006) for a definition using operator theory. Let

F = {Z/e yajhj,J CN, finite } be the set of finite linear combinations of Hermite

functions and C2° the set of infinitely derivable functions with compact support. The
sets C2° and F are dense in W*. As the Fourier transform of #,, satisfies

hy = ~2wi"hy, (11
f € W' if and only if f* € W¥. We now describe W* when s is integer. Let

Arf=f+xf. A_f=—f+xf.

The following result is proved in Bongioanni and Torrea (2006). For sake of clarity,
we give a simplified proof.

Proposition 4 For s integer, the Sobolev-Hermite space W* is equal to:

Ws=1{7fe L2(R), f admits derivatives up to order s,

1A Wls.sobberm = Y WAz .. Aj, FIl+ Il < +o00

{1 »»»»» Jm € {— +}

=m=s

Moreover, the following statements are equivalent: for s integer,

1 fews,
(2) f admits derivatives up to order s which satisfy f, f', ..., fO, x5t fO ¢ =
0,...,5 — 1 belong to ]LZ(R).

The two norms || f|l5,sobherm and ||| f]l1s,sobherm are equivalent.
Now, we recall the definition of usual Sobolev spaces. The Sobolev space with
regularity index s is defined by
W' = {f € L2QR), I £1 sob = /R(l + 2| f* (0 < +oo}. (12)

If s is integer, then

WS = { f e L*(R), f admits derivatives up to order s

such that [[| fII13 o = I/ 17 + 1/ 17+ + 1 F 1 < +oo}.

The two norms ||| - |||5.sob and || - |Is,sob are equivalent. Therefore, for s integer, W* C
W?. Moreover, the following properties are proved in Bongioanni and Torrea (2006):
foralls > O,
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Sobolev-Hermite nonparametric density estimation 37

- WS S WS If f € W* has compact support, then [ € W¥.

feWw =x'fel’®R). (13)

4.2 Rates of convergence

Now, we look at asymptotic rates of convergence. We first consider rates for Hermite
projection estimators. We already studied the variance rate V,,/n (see the bounds for
Vi in Proposition 1). If f belongs to

WS (L) =3 feL*®), ) n'ay(f) <Ly,

n>0

then || f — fu||> < Lm™*. Plugging this and the bounds of Proposition 1 in Inequality
(2) gives the following rates of the > (R)-risk.

Proposition 5 Assume that f € W*(L) and consider the three cases (i), (ii), (iii) of
Proposition 1.

Case (i) (general case). For mop = [n'/6T/0)], E(||fm0m — 1) < N TG
Case (ii). For mop. = [n'/CTV2) E(| fony = fI?) S 07507, ‘
Case (iii). For mop = [n'/+H@D/C@rD)E(| £, — f|?) < n” FF@rmma,

Case (ii) gives the best rate. In view of the constraint on m, in Theorem 1, the adaptive
procedure reaches this best rate if mg{f < n/log(n), that is s > 1/3. Note that the
rate in case (iii) is strictly better than in case (i) as (a + 2)/(a + 1) < 5/3 as soon as
a > 1/2. Cases (ii)—(iii) improve the results of Schwartz (1967) and Walter (1977).

Now, we can compare the rates to those of projection estimators in the sine cardinal

basis. The following result is deduced from Proposition 3 and (7).

Proposition 6 [f
fFeW'R) = {f e L*(R), | f1I2 sop = /R(l + )| (0)dr < R} ,

and Loy = n'/ D e have E(Hﬁum — fI» < n= /@D Ifmoreover K, > n?,
E(“f[;(:;)t _ f”Z) S n—2s/(2s+l)'

In Schipper (1996), it is proved that this rate is minimax optimal (with exact Pinsker
constant) on Sobolev balls (at least for an integer s), see also Efromovich (2009)
for s < 1/2. Rigollet (2006) uses the blockwise Stein method to build an adaptive
deconvolution estimator, which reaches the optimal rate with exact constant for any
s> 1/2.

Let us compare results of Proposition 6 and of Proposition 5. As W* C W?, see
Sect. 4.1, the comparison is relevant. In case (i), we see that the estimator fgom has a
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38 D. Belomestny et al.

better rate than fmopt. In case (i), the estimators have the same rate. In case (iii), the

estimator ﬁom is slightly better than fmopt. In view of case (ii), the Hermite method is
competitive. Indeed, the moment condition for (ii) is not very strong. In this case, sine
cardinal estimators with cutoff parameter £ and Hermite projection estimators on the
space S,, are asymptotically equivalent when ¢ = m!/2.

4.3 Rates of convergence in some special cases

When the density f belongs to W* for all s, we must obtain directly the exact rate of
decay of the bias term. This is possible for Gaussian and some related densities as one
can make an exact computation of the coefficients a;(f). Let

1 1
Sulx) = o exp <—§(x - M)2> , (14)
and
x2p . 1 x2 2
fpo(x) = mfa(x) with  fo(x) = ﬁe){p (_ﬁ) and Cp, = EX?P,
(15)

for X a standard Gaussian variable. The distribution f, » (x)dx is equal to G2 forea
symmetric Bernoulli variable, G a Gamma(p+(1/2), 1/ (202)) variable, independent
of e.

Proposition 7 Assume that f = f,. Then for moy = [(log(n)/log(2)) + en?], we
have

E(ll fino — full®) < V/logn/n.

o2—1

2
Assume that f = f5. Then for mopt = [(logn)/A] where X = log <02+1> , we have

E(l frug — foI?) < Viogn/n.

The same result holds for f = f}, , or any finite mixture of such distributions.
For f = f,, the estimator f; satisfies,

E(fi — fIP) < %eXp (—02/20%) + -1,

For £opt = o4/2logn, the rate of fznpl is 4/logn/n. The rate is identical to the one
obtained in Proposition 7. The result is analogous for f = f, .
Finally, the Cauchy density will provide a counter-example. Let
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Sobolev-Hermite nonparametric density estimation 39

From Proposition 1, case (iii), we take @ = 2 and obtain for the variance term V,,, <
m?/3. Using Proposition 4, we check that f € W!, f ¢ W?2. Moreover, by (13),
x*f ¢ W* for s > 3/2. Therefore, f ¢ W3/2_ 5o the best rate we can obtain is
n=S/5H23) with s < 3/2, for mep = [n!/6TE/A3)],

For the sine cardinal method, f*(¢) = exp (=Jz]), sothat || f — fell <exp (—2nd).
Therefore, for £op = logn/2m, the estimator fy,, has a risk with rate logn/n. This
is much better than for the Hermite estimator.

This discussion on rates of convergence points out the interest of the adaptive
method. Indeed, it automatically realizes the bias—variance compromise and thus the
previous rates are reached without any specific knowledge on f.

4.4 Rates of convergence for Gaussian mixtures

Kim (2014) provides optimal rates of convergence for estimating densities that are
mean mixtures of normal distributions, that is for densities f in the class

F= {f: f(x):qﬁ*H(x):/qb(x—u)dH(u), b eP(R)}

where ¢ denotes the standard normal density and P(R) the set of all probability
measures on the real line. The minimax optimal rate for the mean square risk is
1og(n)/n. Moreover, the sine cardinal estimator f; reaches the upper bound for the

IL2-risk on the class F, for £ o /log(n).
We study Hermite projection estimators for mean mixtures of Gaussian but also for
variance mixtures. We consider, as suggested in Kim (2014), the subclass Fyp (R) =

Ucs0Fsub(C),

Fsun(C) = {f D) =@ xIl(x) = /¢>(x —w)dl(u), IT € Psub(C)}
where

Pan(C) 1= (IT € P(R), [T(Ju| > 1) < C exp(—t2/C) for all positive 7}.
Proposition 8 For f € Fun(C) and mop: = [log(n)(eC + 1/10g(2))], we have

E(l| fng — £1*) < /log(n)/n.

Now we define the class of variance mixtures that we consider: let v > 1,

T (x/u)

u

Q(v)Z{fi f(X)Z/0 dn(u),ﬂ([l/v,v])zl}-

In other words, f € G(v)is the density of 0 X with X ~ N'(0, 1),0 ~ I1,0 € [1/v, v]
with o and X independent.
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40 D. Belomestny et al.

Proposition 9 For f € G(v), let

_ (=Y 1 (16)
=) <L

For mop = [log(n)/|log(po)|], we have

E(ll fngye — £1I*) < V/log(n)/n.

In the class of variance mixtures of Gaussians, the lower bound rate is not known.
However, in Ibragimov and Has’minskii (1980), Ibragimov (2001), the estimation of a
density on a compact set [a, b] which is analytical in the vicinity of [a, b] is considered.
The authors prove that the rate log(n)/n, is optimal in this class. The restricted class
given by G(v) considered in Proposition 9 gives a slightly improved rate, which is
coherent with the result of Proposition 7.

4.5 Complexity

In this paragraph, we compare the Hermite and deconvolution estimators from another
point of view: the computational efficiency.

Consider an estimator fn of a function f whose LL2-risk can be evaluated on a ball
B(L) of some functional space. Define its complexity C 7 (¢) as the minimal cost of

computing fn at the observation points X1, ..., X, given that

sup E(|l fu — f1%) < &2
feB(L)

Let us compute the complexity of the estimate f?opt on the Sobolev ball W*¥(L). As
we need to evaluate the function Smf{—”“ atall points (X; — X ), 1 <k, j < n, the cost
of computing féopt is of order n%. Thus &% =< n=2/@+D yields n < ¢72~1/% 50 that
C ﬁopt (e) < e~%2/5 as ¢ — 0. So even in the case of infinitely smooth densities, the

complexity of the deconvolution estimate can not be (asymptotically) lower than ¢ .

A natural question is whether one can find an estimate with lower order of complexity.
Note that the complexity would be the same for a kernel estimator on a ball of a
Nikol’ski class with regularity s, see Tsybakov (2009), at least for kernels with a
non-compact support used in Ibragimov and Has minskii (1980).

For the truncated estimator AZ;)( , the cost is of order n K, : indeed, one must compute

the g¢ j(X;) fori =1,...,nand |j| < K,. Consequently, compared to the previous
one, this estimate is competitive in term of computational cost as soon as K, < n
(however, this choice would contradict Theorem 3.1 where K,, > n?).

Now, let us look at the projection estimator ﬁnopl for f € W*(L). The cost of

computing a projection estimator fm at observation points X1, ..., X, corresponds to
the cost of computing #;(X;) fori =1,...,nand j =0,...,m — 1, i.e.,1is of order
nm. Thus, we derive the following proposition.
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Sobolev-Hermite nonparametric density estimation 41

Table 1 Complexity for density estimation in different contexts

Projection estimator on a Projection estimator on Deconvolution estimator
compact set A Besov R Sobolev-Hermite on R Sobolev ball

ball of By g o0 (A) ball W (L) WH(L)

e—2-2/s e—2-3/s e—4=2/s

(best case @ = 1/2)

Proposition 10 Assume that f € WS (L) and consider the three cases (i), (ii), (iii) of
A~ 2(a+1
Proposition 1. The complexity of the estimate fy,, is given by C J;(e) ~ g2 :

witha =5/6,1/2, (a + 2)/[2(a + 1)],, respectively.

Proof of Proposition 10. Taking £2 =< n=2/®+D hence n =< ¢7271/5 and the three
values of mqp given Proposition 5 yield the result. O

As can be seen, the complexity order of the Hermite-based estimate fnlopl is lower
than the complexity order of the deconvolution estimate feom provided s > «a. So
in the case of densities with finite fiftth moment already for s > 1/2, our approach
leads to estimates with much lower complexity. The difference between the estimates
fmopl and fgopI becomes especially pronounced in the limiting case s — oo, where

C 7 (¢) < =2 while C> 7 t(8) = ¢ 4 as e — 0, resulting in a huge computational
Mopt “op!

gain.

For any projection estimator, the cost of computation if of order nmop; where mpt
is the optimal dimension. In the case of a density with compact support A, if we
evaluate the IL2-risk of a projection estimator on a Besov ball of B3 5.00(A) , we have
g2 = p~2/2s+D) with Mopy X N 1/@2s+D thus a cost of order e ~272/5 see Barron et al.
(1999) for rates and definition of Besov spaces. All these results are summarized in
Table 1.

4.6 Simulation illustrations

In this section, we propose a few illustrations of the previous theoretical findings. To
that aim, we consider several densities, fitting different assumptions of our setting.

(i) A Gaussian N (0, 1),
(ii) A Gaussian N'(0, ¢2), 0 = 0.5,
(iii) A mixed Gaussian density 0.4N (=3, 02) +0.6N(3,02),0 =0.5,
(iv) A Gamma y (3, 0.5) density,
(v) A mixed Gamma 0.4y (2, 1/2) + 0.6y (16, 1/4)
(vi) A beta density B(3, 3),
(vii) A beta density B(3, 6),
(viii) Laplace density f(x) = e~ l/2,
(ix) A Cauchy density, f(x) =5/[x (1 + 5x)H)].

Density (i) is proportional to the first basis function kg and should be perfectly
estimated in the Hermite procedure, densities (vi) and (vii) are compactly supported
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Fig.1 Left: m — i/\m/ «/ﬁ’\for 1 sample of densities (i) (blue line), (iv) (cyan stars), (vi) (red dashed), (ix)
(green x marks) and m +— Vy,/ m3/0 for 1 sample of densities (i) (blue dashed) and (ix) (green dash-dot).
Right: the same as previously for 10 samples color figure online

and density (ix) does not admit any moment (in particular no fifth moment, so it does
not fit case (ii) of Proposition 1). Hermite functions are recursively computed via (34)
and with normalization (1).

We plot in Fig. 1, the representation of m +— Vi /+/m for 1 and 10 samples drawn
from densities (i), (iv), (vi), (ix) (see (5)). It seems that the ratio is stable along the
repetitions and converges to a fixed value, which is the same in the first three cases.
On the contrary, m +— Vm / m>/° given for (i) and (ix) seems to decrease and to tend
to zero in any case. It is tempting to conclude from these plots that the order of V,, is
O(m'/?) in a rather general case.

We have implemented the Hermite projection estimator fm with m given in (5),
fg”) with £, given by (9) and the kernel estimator given by the function ksdensity

oanatlab. For the model selection steps of the first two estimators, the two constants «
and i of the procedures have been both calibrated by preliminary simulations including
other densities than the ones mentioned above (to avoid overfitting): the selected values
were k = k = 4. We considered two sample sizes n = 250 and n = 1000, but as
the sine cardinal procedure is rather slow, we only took K>50 = Kjgoo = 100. The
theoretical value K, = n? is unreachable in practice (the computing time becomes
much too large), and our choice of K, is consistent with the complexity considerations
of Sect. 4.5.

For m,,, we should take (n/ 10g(n))6/5, which is of order 100 for n = 250 and 400
for n = 1000. We took mps50 = migoo = 200 as a compromise. The cutoff ¢r is
selected among 100 equispaced values between 0 and 10. For each distribution, we
present in Table 2 the MISE computed over 200 repetitions, together with the standard
deviation. In the three cases, we provide also the mean (and standard deviations in
parenthesis) of the selected dimension (Hermite), cutoff (Sine cardinal) or bandwidth
(kernel).

We can see from the results of Table 2 that the Hermite and sine cardinal methods
give very similar results, except for the A/(0, 1) where the Hermite projection is much
better as expected, as the procedure most of the time chooses m = 1. The kernel
method seems globally less satisfactory. The noteworthy difference between the first
two methods is the computation time: as the models are nested in the Hermite projection
strategy, all coefficients can be computed once for all, and then, the dimension is
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Table 2 Results after 200 iterations of simulations of density (i)—(ix)

f n =250 n = 1000
Hermite Sin. Card. Kernel Hermite Sin. Card. Kernel
® 0.5(1.4) 2.0(1.8) 2902.1) 0.1¢0.4) 0.6(0.5) L.1¢.6)
1.08(0.32) 0.77(0.08) 0.35(0.03) 1.08(0.53) 0.87(0.08) 0.270.01)
(i) 4.7 4749 6.0(4.2) L.4¢13) 14(1.4) 2.11.3)
8.87(3.69) 1.46(0.21) 0.170.01) 11.6(5.1 1.65(0.24) 0.13(0.005)
(iii) 4.90.6) 5525) 24.2(145) 1.5¢0.9) 1.500.9) .13
11.6(1 5 1.280.13) 0.51(0.12) 143020, 1.53(0.10) 0.390.04)
(iv) 5.6(3.4) 533.4) 4.6(2.9) 1.8(1.0) 1.8(1.0) L9(1.0)
6.28(2.64) 1.25(0.19) 0.270.02) 119435 1.70.25) 021,01
) 7.2(3.6) 6.6(2.8) 17.1¢2.6) 2.4(0.9) 2.7(0.8) 10.2¢1.2)
15.12.0) 1.13(0.20) 0.74(0.07) 18.2(2.6) 1.67(0.27) 0.57(0.02)
(vi) 72072 7.3(7.4) 12.8(3.3) 32026 3327 4.8027)
46.5(10.5) 3.14(0.29) 0.07(0.005) 63.3(27.3) 3.6(0.65) 0.05(0.002)
(vii) 17.2011 3 19.3(15.6) 19.4(12.2) 5.80.1) 63w.1) 7.004.0)
10425 5) 4.770.91) 0.05(0.004) 143(13.5) 5.89(0.85) 0.04(0.002)
(viii) 74020 6.7.0) 5532 2.60.8) 2508 2311
2.5(2.96) 1.03(0.25) 0.36(0.04) 7.8(4.4) 1.42(0.32) 0.27(0.01)
(ix) 21.609.1 215003 18.6(10.6) 6.902.9) 6.93.0) 7.6(3.9)
65(25) 3707 0.10¢0.01) 9721y 4.710.77) 0.080.004)

For each density (i)—(ix), first line: MISE x 1000 with (std x 1000) in parenthesis; second line: mean of
selected dimension (Hermite), cutoff (sine cardinal) or bandwidth (kernel) with std in parenthesis

selected. In the sine cardinal strategy, each time £ is changed, all the coefficients have
to be recalculated. For instance, when the maximal dimension proposed m;, is 50,
and K, is 100, the elapsed times for 100 simulations is: for n = 250, around 0.5s
for Hermite, 41s for sine cardinal; for n = 1000, around 1.2s for Hermite, 137s for
sine cardinal, all times measured on the same personal computer to give an order of
the difference. This is coherent with the lower complexity property of the Hermite
method.

Table 2 also provides the selected dimensions, cutoffs and bandwidths. As could be
expected, /i1 , £ vary in opposite way, compared to h. Without surprise also, the selected
dimensions and cutoffs increase when the sample size increases. What is remarkable
is the values of the selected dimensions for S-distributions, which are very large.
Globally, we can see that these values are very different from one distribution to the
other. Contrary to the theoretical result, the Cauchy density is estimated with similar
MISEs in the Hermite and sine cardinal methods.

In Fig. 2, density and 25 estimators are plotted for models (iii), (vii) and (ix). Risks
and standard deviation for the 25 curves are given above each plot, together with the
mean of the selected dimension, cutoff or bandwidth. The methods are comparable,
even for the Cauchy distribution, except for the mixtures, where the kernel method
fails. The first two lines illustrate the improvement obtained when increasing n. We
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Fig. 2 True density f in bold blue for Model (iii) (first two lines), Model (vii) (third line) and Model (ix)
(fourth line), together with 25 estimates (green/gray) with n = 250 (lines 1 and 3) or n = 1000 (lines
2 and 4). First column: Hermite; second column: Sine cardinal; third column: kernel. Above each plot:
MISE x 1000 and std x 1000 in parenthesis, followed par the mean of selected dimensions, cutoffs and
bandwidths (all means over the 25 samples) color figure online
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note again that the selected dimensions in the Hermite method are possibly rather high
(see the beta and the Cauchy densities). However, computation time remains very
short.

5 Pure jump Lévy processes

We now look at projection Hermite estimators in a different context, namely the
estimation of the Lévy density of a Lévy process.

Let (L, t > 0) be a real-valued Lévy process, i.e., a process with stationary inde-
pendent increments with characteristic function of the form:

¢r(u) = E(expiul,) =expty(u), )= /R(ei’” — Dn(x)dx 17

where we assume that the Lévy density n(-) satisfies

(HT) / [x|n(x)dx < oo.
R

Uner (H1) and (17), the process (L;) is of pure jump type, has no drift component,
finite variation on compacts and satisfies E(|L;|) < 400 (see e.g., Bertoin 1996, Chap.
1). The distribution of (L,) is entirely specified by n(-), which describes the jumps
behavior. We assume that the process is discretely observed with sampling interval
A and set (Z; = ZkA = Lo — Lg—1a,k = 1,...,n) which are independent,
identically distributed random variables with common characteristic function ¢ ().
In Belomestny et al. (2015), second chapter, “Adaptive estimation for Lévy processes,”
methods of estimation of the function

g(x) = xn(x)

in this context are presented and studied under the asymptotic framework of high-
frequency data, i.e., the sampling interval A = A, tends to 0 while n and the total
length time of observations n A, tend to infinity.

In here, we consider the same framework and propose estimators of g using the
Hermite functions basis. For simplicity, we omit the index n in notations and denote
A = A, Zy = Z,{A", k = 1,...,n. The following additional assumptions are
required.

(H2) The function g belongs to L>(R).
(H3) [p Ix|"n(x)dx < oco.

Assumption (H2) is obviously needed for the projection method. Assumption (H3)
implies that E|Z; |7 < +o00. Let P4 denote the distribution of Z. In the above refer-
ence, the following property is proved (Proposition 3.3, p. 84): the measure

1
pa(dx) = 2 Pa (dx) = ga(x)dx (18)
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where ga(x) = Eg(x — Z) = fg(x — 2)PA(dz) and pa(dx) weakly converges to
g(x)dx as A — 0. In view of this property, the measure

R 1 <
fn () = — ]; Zi87,(dx) (19)

will play the role of empirical measure for the estimation of g. By (H2), the function
g can be developed in the Hermite basis:

e= Y a@h o) = [ gl = (g.h).
Jj=0
We define, for m > 0, the projection estimator g,, of g on the space S, by:
m—1

R . . 1 n
8m = Z(:)ajhj’ aj=-—— ;Zkhj(zk)- (20)
= -

Now, a j 1s no more an unbiased estimator of a;(g). For ¢ a function, we set when it is
well defined,

1
R() = Z]E(Zlf(zl)) —/t(x)g(X)dX- (2D
Thus, we have E&j = a;(g) + R(h;). The following holds:

Proposition 11 Assume that (H1)—(H3) hold. Consider for m > 0, the estimator g,
of g and denote by g, the orthogonal projection of g on S,,,. Then

) v
E (Ign = 81°) =< llg = gl + 5 + 1813 Py (22)
where
i, E(Z}) E(1Z1])
Vo == 2(:) E (Z%h?(zl)) <c (Tl\/%+ —Zlgm ). (23)
]:
and
C 2 . 20 % 2
—A if C:= [u*|g*(w)|*du < +o0,
s = 27

8llgll?A%m  otherwise
(lgll1 denotes the L'-norm of g).
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First, let us recall some small sample properties of moments and absolute moments
of Z1, see e.g., Belomestny et al. (2015). Under (17), (H1) and (H3), it holds that

E(z?}) B

7
7 —/xzn(x)dx—l—o(l) and E(|Z—l|):

- /|x|7n(x)dx+0(l), (24)

where o(1) means that the term tends to 0 as A tends to O (see Proposition 3.1 and
3.2, pp. 82-83). Now, let us compare the projection Hermite estimators (g,,, m > 0)
to the estimators studied in the latter reference. In Section 4.1, p. 87, a deconvolution
estimator is studied, given by:

+ 1 & in(wl(Zy —
gé(x)zﬁzzksm(n(k x)).

P w(Zy — x)

Looking at Proposition 4.3, p. 90 and Proposition 4.4, p. 91, we see that the sine
cardinal estimators and the projection Hermite estimators are equivalent for £ = m!/?
with the same optimal rates of convergence. Then, in Section 4.2, p. 105, the estimation
of gl where A is a compact subset of R is considered by a projection method on
finite dimensional subspaces of ]LZ(A). Here, on the contrary, the Hermite method
gives better results as can be seen from Proposition 4.6, p. 110. The difference lies in
the additional bias term p, , which is smaller.

6 Concluding remarks

This paper is concerned with the nonparametric estimation of the density of an i.i.d.
sample. Although there is an ocean of papers on this topic, it seems that the method
developed here has not received yet much attention. Under the assumption that the
unknown density belongs to L2 (RR), we build and study projection estimators using an
orthonormal basis composed of Hermite functions. Usually, for projection estimators,
the variance term of the I>-risk is proportional to the dimension of the projection
space. The special feature of the Hermite function basis is that the variance term is
governed by the square root of the dimension. Moreover, we introduce specific regular-
ity function spaces to evaluate the order of the bias term, namely the Sobolev Hermite
spaces. This allows to prove that Hermite estimators are asymptotically equivalent
to sine cardinal estimators. From the practical point of view, Hermite estimators are
much faster to compute.

Adaptive estimators are studied, using an appropriate data-driven choice of the
dimension.

This paper is only concerned with L2-risks, but L”-risks have also been studied
by many authors (see the classical reference Donoho et al. 1996). Moreover, the L!-
approach is especially developed in Devroye and Gyorfi (1985). In this setting, adaptive
estimators have been constructed by Devroye and Lugosi (2001). The study of L -risks
with the Hermite approach would be an interesting field of further investigation.
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7 Proofs
7.1 Proof of Propositions 1 and 2

We start by proving Proposition 1.
(i). The following bound comes from Szeg6 (1975, p. 242) where an expression of
Co 1s given:

Vx €R, |hj(0)] < Co(+ DM j=01,.... (25)

Therefore, V;, < C% Z'}':_ol( j+ DO < 2 w3/,
(i1). Now, as in Walter (1977), we use the following expression for the Hermite
function k,, (see Szego (1975, p. 248)):
) = A 2 T .
hj(x)—kjcos<(2]+l) X 5 >+(2j+1)1/2$/(x) (26)

where A; = |1 (0)]if j is even, A} = |h’j(0)|/(2j + 1D)1/2if j is odd and

£i(x) = /X sin[(2j + DY (x — )] 2h;j(0)dr. (27)
0

By the Cauchy—Schwarz inequality, Ef(x) < (lxl r*dr lel h?(t)dt < @ X % More-
over,

Q1?2 NoTES

Maj = A At = hoj e
A e AV ¥ B 7))

By the Stirling formula and its proof, Az; ~ a2 =14 A2jy1 ™~ a2 j=1/4 and

for all j, there exists constants c1, ¢3 such that, forall j > 1,

Cl (&9)

71T =4 = 29

2
Therefore, h?(x) < 2# + ﬁ@ This yields:

2

fh'%(x)f(x)dx<2 2 L1 gxp
; = sairn

which implies V,,, < m!/2.

~

Now, we study case (iii). The following bound for 4 is given in Markett (1984,
p- 190): There exist positive constants C, y, independent of x and j, such that, for
J=2j+1,

lhj()] < CUY3+ 2 —ap~14, ¥ <24,
< Cexp (—yxz), x2>2J.
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Consider a sequence (a;) such thata; — 400, a;j//j — 0 with J = 2j + 1 large

enough to ensure % <1/v2,a;5 > K. As fh%(x)dx =1,a; <~/J,a; > K and

g is decreasing,
2 oo 2v—1/2
‘/muMqusxwmmA 3+ 7 —xH7Pdx + g(ay).

Set x = (J'/3 4+ J)!/2y in the integral. This yields:

)12 dy

ayjy d (l_//(]]/3+.]
/ & _ / — 2 _ Arcsin ——2L < Za—J,
0o VI3 4+J—x2 0 1—y2 (J1B3+ 12 Na

asfor0 < x < 1/+/2, Arcsinx < 2x. Now, we choose the sequence (a ) and consider
aj = jY/@D) We deduce [ h7(x) f(x)dx < j~4/C@HD) which leads to

Vi < maiD (29)

(]
Now we turn to the proof of Proposition 2 and we look at the lower bound. We
have, setting ¢ = inf,<,<p f(x), and using (26),

b
/h?(x)f(x)dx > c/ h3 (x)dx
b .
> cx§/ cos? ((2]' F )2 - %)dx

. b :
24j / cos ((Zj + )12y - %)gj(x)dx.

MCT I

. 21 .
We have j=3/4¢i /7 < W < j734 /2] cs and

fb |x|5/2
< dx :=C.
a ~10

b .
/ cos ((Zj F D)2 - %)Ej(x)dx

Thus, the second term is lower bounded by —Cj —3/4¢ /+/7 . For the first term, A% >
j_l/zc%/n and

b j]T 1 b
f cos? <(2j F D)2 - —)dx =3b-a +f cos (2(2j + )2 - jn)dx
a a

2
1 b 1
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Therefore, | h2(x) f(x)dx > cj =12}/ [‘% + 0(#)] — Cj3¢/ /7. Con-

sequently, for j large enough, fh% (x) f (x)dx > ¢’j~ /2. This implies, V,, > ¢"m!/%.

O

7.2 Proof of Theorem 1

Let Sy, be the space spanned by {ho, ..., hy—1} and By, = {t € Sy, [l = 1}. We
have f,, = argminses,, v () Where y, (1) = [I7* = 2n~" 370 1(X;) and yu(fn) =
—|| fmlI>. Now, we write, for two functions ¢, s € L*(R) ,

Yu(0) = v () = It — 12 = lIs — £I* = 2.t — 5)

where
1 n
w(0) =~ 2[r<xi) —(t. ).
1=
Then, forany m € M, = {1 <m <my}, m, <n/logn, and any f,, € Sy,

Va(fi) + Penn) < yu(fin) + pen(m).

This yields || ;i — 1> < |f — full® + PeR(n) — PER(i) + 2v, (fi — fn). We use
that

~ 1
20 (fi = fu) <4 sup vi(0) + 2= Full?,

L€Byvi

and some classical algebra to obtain:

LE€Byvii

L oa 3 2, = 2 A
Ellf,;, —flIF = Ellf — fml~ + pen(m) +4 ( sup v, (t) — p(m Vm))
+(4p(m v m) — pen(m)) + (pen(im) — pen(i)). (30)

We can choose p(m) such that

Z E( sup v,zl(t)—p(m\/m/)> =
+

m'eM, 1€,

€19

S| o

Indeed, for this, we apply the Talagrand Inequality (see Klein and Rio 2005):

Cc _c,nHE  M? _oonH
E(sup v,%(t)—4H2> < —1<vze Qo 4 Cle C3M1>
n
+

teB, n
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IA

where E (sup,cp V2 (1)) < ‘;—’” = H?, sup,cp Var(t(X1)) < sup,c.p E(%(X1))

[ fllo = v? and sup sup, [t(x)] < ,/sup mz_lhz.(x) < C..m1?
teBy X X £aj=0 ""j e}
C(’)o\/ﬁ := M (see (25)). Therefore, we obtain

IA

v C ; ,
E (sup 10! —4ﬁ) < = (I llooe™ Y 4+ &7V}
n n
+

teBy

Therefore, with the choice p(m) = 4V,,/n, (31) holds under condition (6) which is
ensured by Proposition 2. Taking expectation in (30) yields

1 ~ 3
B fa 15 < SIf = Full® + pen(m) + E(dp(m v i) — pen(iin))

+E(pen(rit) — pen(i)) 4 + 2 (32)

Let us define

m—1 n
(m) ._ 2 s 1 (m)
D IUCONMTE DR
j=0 i=1

and the set inspired by Bernstein Inequality §2 :=

! 1
= \/2vmcgom5/6%(”) + 4Cgom5/6%r(ln)

n

1
{Vm € Mn, -

with CZ := (C,)* and C/ is the constant appearing in M above. We split the term
to study in (32) as follows:

E(pen(i) — peni(i))4 < E[(pen() — pen(in)+ 1] + E [(penGit) — pen(i)1ge] .

On 2,

Vo — Va| < \/2v,;,cgon%5/6 log(n)/n + 4CLm>/®log(n)/(3n)

1 7 ., m%log(n)
_ VA _ C// —_—,
2 + 37> n

=

using that 2xy < x? + y? applied to v2VA = 2/V/2J/A < V/2+ Awith V = V;,
and A = CgorﬁS/ﬁ log(n)/n. Thus, by definition of M,,,

1
E [(pen(in) — penGi)+ 1], < SE(pen(i)) + =
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On the other hand, E [(pen(n%) - peAn(n%))Jrl_Qc] < 2«IP(£2¢). Now, by applying
Bernstein inequality, we get

P(Qc) S Z 26—210g(}’l)
meM,

IA
S0

Indeed, we have P(|S,/n| > /2v2x/n + bx/(3n)) < 2e~* for S, = Yo (Ui —
E(U;)), Var(Uy) < v2, |U;| < b. In our case U; = Y™ and v = V,,CLLm%/°,
b= cgom5/6 and we took x = 2log(n).

So Eq. (32) becomes

1 A 3 N N
SE(Lfa = F1%) = SIS = full + penm) + Ep(n v 1) — pen(i)
+5E(peni) +
2 n

1
= gllf — full* + pen(m) +E <4p(m Vo) — Epen(m)) + %

Now we note that, for k > 8 := kg, 4p(m vV m) — %pen(n%) < pen(m). Finally, we
get, for all m € M,,

E(l f — fI1?) < 31f — full> + 4pen(m) + 2

which ends the proof. O

7.3 Proof of Proposition 3

The first inequality is standard. Let us study f}")(x). We write that

17 = £12 = 177 =B + 1B - £
< 17 =B + 2R = fel® + 211 fe — f1%

The term || fy — f||? is the usual bias term. Moreover,

(17" ~EFVIP) = Y Varp = 3 Varter ()

[/1=Kn [/1=Kn
< > Ely; X< -
M=k P

because Y jez e, j (x)|? < £. This is the standard variance term order.
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The new term is

2

IEA™) = fel? = > lagI? <ZSUP|JWJ| > i< e swljar
[j1=Ky J>Ky o

(33)
We write that jag,j = j/€ [ ¢(x — j) f (x)dx = V€(I} + 1) where

I = K/W(ﬁx —Nfx)dx, L =- /(ﬁx — Detx — j) f(x)dx

and we bound /; and /5.

|| < z\// lo(fx —j)|2dx/x2f2(x)dx =t/ M;, where My = /xzfz(x)dx.

On the other hand, |I7| < sup, g |ug@(u)] f f(x)dx < 1. We obtain:
ljae ;| < 6/My + Nt < (/M 4+ 1).

Plugging this in (33), we find the bound: ||E(ﬁ(”>) — full? < 4€2(M» + 1)/K,,. This
term is O(¢/n) if £ < n and K,, > n>. O

7.4 Proof of Proposition 4
Using the relations (see e.g., Abramowitz and Stegun 1964):
2xHy(x) = Hy1(x) + 2nHy—1(x),  H,(x) = 2nHy—1(x), n>1, (34
we get:
Aphy = V2nhy_1, A_hy =21 + Dhyyr.

We deduce:

V2h = Byt = N1 Uhpst, 2% by = 200+ 1) g1 +v20 gy, (35)
Assume first that f € LL>(R), f admits derivatives up to order s, and for ji, ..., jm €
{—.+landl <m <s,Aj; ...A;, f € LZ(R).Weprovethat ano nsa,zl(f) < +o0.

We do the proof only for f compactly supported and refer to Bongioanni and Torrea
(2006) otherwise.

For the proof, set A1 = A_, Ay; = Ay sothat, forn —j > 0, Ajh, =
w/2(n+dj hp—j,dj =0if j =1,d; = 1if j = —1.Thus,forn—j1—jo—---—jm >

9
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Aj . --Ajmhn =.,/2(n +dj1 X oo X [2(n +djm)hn—,i1—j2—---—jm'

Now, for f compactly supported,

(Ajf ha) = (f, Az jhn) = \J2(n +d_j)(f, hny ).

Iterating yields, forn + ji + jo + -+ + jm =0,

<A]| M Ajm f’ hn) = (f’ Ai].mAf./’m—] M Ai]’] h">
= [ V20 +dj){f hutjitiottin)-
1<k<m

Therefore, Y, (A, ... Aj, f. hn))* < 400 is equivalent to
m 2
> Wi ot ) < 00
n+ji+jate -+ jm=0

Now assume that ), - naZ(f) < +00. We have f = Y, _ a(f)h,. We can write
for ny large enough:

ni+ny n1+ny ni+ny 172 ni+ny
Y a(Hha()] < ( > (P Y n7/6> <CY " nai(f).
n=ni n=ni n=ni n=ni

Thus, the series for f converges uniformly, f is continuous and satisfies for all x,
fx) = ano an (f)hy, (x). Therefore, we have:

h
0 =10 = Yan) [ o

n>0

= ag(f)(ho(x) — ho() + 272 " an(f)

n>1

y
X / (V1 hy—1(8) = v/n + Thy i1 (0))dr.

Set Sy (1) = 3wy an ()1 hy1(t) — /1 + Thyi1 (1) and S(1) = 2 on=1an(f)
(W1 hy—1(t) —/n + 1h,11(t)). The function S(¢) is well defined by assumption and
Sy converges to S in LL2(R). Therefore, as N tends to infinity, f x} [Sny(t) — S()|dt <
Y —x|ISy — S|l = 0. We have proved that

y y
F) = flx) = ao(f)f ho(t)dt +/ S(t)dr.

Thus, f is absolutely continuous and f’ = S belongs to L2(R). Analogously, we
prove that xf belongs to L>(R). Thus, A, f, A_ f belong to L*(R).

Next, by the same reasoning as above, using that ), n’a,(f) < +oo the series for
f'() = S(¢) is uniformly convergent and f’(¢) is continuous. We proceed analogously
to prove that f is absolutely continuous and that x " and f” belong to L2(R). Iterating
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the reasoning, we obtain that f admits continuous derivatives up tos— 1 and that ¢~

is absolutely continuous and that f, f/, ..., f(s), xk_mf(k_’”), m=0,...,s —1all
belong to ILZ(R). This shows that, for ji, ..., jm € {—, +}, 1 <m <s5,A; ... A}, f
belongs to L2(R). O

7.5 Proof of Proposition 7

Let f, be the density A'(u, 1), then

aj(fu) = (f h')=/h'(X)e‘%("‘“)2 & _ < /H-(x)e_%—%(x—u)zdx
Az o 1 L «/2_ o ;
¢j

k- 71}2
dv.
V21 /

Now, we use the following formula, obtained by the Taylor formula and the recurrence
relation H, = 2nH,_;:

oL / Hjme =5 dy =
R

n

Hix+y) =) (’,Z) (20 Hyi (y).

k=0

This yields

X l’»2 J . )
aj(fu) = \/Czj_ﬂe_T Z (i) w! =k /]R Hk(v)e_vzdv
k=0

and fR H;, (v)e‘”zdv = (1/(ckco))(hk, ho) = 0 if k # 0. Therefore, we get

(f)= Lt oo (36)
a; = —€ = €
SRV 2m1/22i j
Then
2/2 —u?/2 wu2ltm)
_ 2 _ 200" _¢
1fe = Gl —jgna,(fw— Z 3771 = Zwm(ﬁm),

_ 1 ,ﬂ " o1
— | = a8 ——— < ——.
T 2Jmm! \ 2 (m+ !~ mlj!

Using Stirling’s formula, we get

I f — (Fml? S 5
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Therefore mop = [(log(n)/10g(2)) +epu?] yields || fu = (fi)mop 1> S 1/(ny/log(n)).
Combining with Proposition 1, we obtain the first result.
To prove the second result, we use the following proposition.

Proposition 12 Recall that aj(f) = f f(X)hjx)dx. For j > 0, we have:

1A\ e fo2=1)

Forn>p, j >0,

j=r
, @j+1(fpo) =0.

o —1

o2 +1

@n!
(—p)!

a2j (fp.o)| < C(p,0P)ea;

We can now deduce the risk of fm when f = f;. We have:

1 (o2—1\"
2 =112
ajlfe) ~ T (02+1> ' 7

2
Therefore, setting A = log [(gi*}) :| yields || f — finll*> < ﬁ exp (—Am). Combin-
ing with Proposition 1, we obtain E(|| f,» — £112) < \/L’; exp (—am) 4+ n~'/m, and

thus Proposition 7. O

Proof of Proposition 12. We first compute the coefficients of the centered Gaussian
density. As Hermite polynomials of odd index are odd, the coefficients with odd index
are null. We compute the coefficients with even index. Let

o2

=2 _ —2\—1 _
oc-=0+077) —m 38)

Note that if 262 = 1, i.e., 02 = 1, the coefficients are null except forn = 0.
We have

@p)!

/xZPfc’r(x)dx:Czp&zP with C2, =3 x5x7x---x(2p—1)= 2r ol
p!

Using that (see e.g., Lebedev 1972, formula (4.9.2), p. 60)

J koA
(=D 2! 272k
Hyj(x) =) ————Q2x)%"7,
J gk!(Zj—Zk)!
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we obtain:
2j—2k ~2(j—k
J ( 2 KO (j—Fk)

5 (=D
azj(fo) = 2))! C2J Z k'(2 — 2k)!
o (2j)! 52— 1))

Y2 eprfo? -1
o2 +1

1
_C2j<1+0_2> J’

Note that |(62 — 1)/(1 +¢2)| < 1. Analogously,
( l)k]' 22j—2k62(j k)
. Cogj—k

K1(2j — 2k)!Ca, (=k+p)

(2j)! & 2p+1 J
@j(fpo) = —-¢2j p
J: k=0
2(j—k+p)

2/ (G\PT L (—1) c
_en (Z) ZL( FENE
J! o = kG = k) Coj—iyC2p
_ent (ayT i —DI o sam Cae
"\o =0 m'(] —m)! C2mc2p

Now, we use the following result which is proved in Chaleyat-Maurel and Genon-

Catalot (2006, Lemma 3.1, p. 1459)
r\ 2

— 1 .

.(m—r+ )<r> o

Comtp)
mm—1)..
CZmCZp X_(;

After some computations, we get

2))! AR .

a2j(fpo) = G N 1C2j p (2(72 —1)/7PS, where
—p)!p2

(n=ptp 262 (252 = )P~

P
B ; (=1 ji(p—ICsy

P
)",

Therefore,
15,1 < e(p) (262 + 126

which allows to bound |az;(f},+)| and ends the proof.
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7.6 Proof of Proposition 8
Let f € Fsup(C). We have from (36),

aj(f)=(hj, f) =Eh;j(X + M)) where X ~ N(0,1), M ~ IT,
and X, M independent,

=E(EM;(X +MIM)) =

1 LM
— _m(Mmie ).
V2w 1227 j1

Therefore
2 _ 2 .M
N IHU DY WE (Mfe 4 )
j=m j=m
< Z _!ZJE (lee 2 1M2/2§)»m> +]E(1M2/2>A.m)
j=m

Let us look at the first term of the sum above.

M2 _m2 m2\" w2 1 m2\’
¢ ,Zj!zje Plhepn | =E(\ ) ¢ Z(j-i—m)! ) s
j=m j>0
Mz)m j
<T _uM? 1 [ M?
(G
) j=07"

Miz m
=E <2,,,!)1M2/2<xm)

where we used that 1/(j +m)! < 1/(j! m!). Now, gathering the two terms again, we
get

— 271/2

1 (Qm) +C2Am/C)

S0 = g (S Tl = V2 )

j=m

— 2712

By Stirling’s formula

A' m
(’") ~ ()" /(N2 m(m/e)™) = (e)" /N 2mm.

We choose L = 1/(2¢); thus, the decrease of the square bias term is exponentially
fast. The choice mepy = [alog(n)] with a = eC + 1/log(2). Combining this with
Proposition 1 gives the rate ,/log(n)/n for the L2-risk of the estimator. O
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7.7 Proof of Proposition 9

From Proposition 12 and formula (37), we have

—1
2 a3(fo) 3 1+UZZ (Z +1>

./>m >m

Now for f € G(v), we get

v -1\
If - f2m||2<—zf e <u2—+1) a1 ()

11 " 14+u? (u*>—1
mJm 1/v Cdu? (“2—4‘1
<11 (1+ )

= 47 Jm

where pg is given by (16). Therefore, choosing mqp = [log(n)/|log(po)|] gives a
squared bias of order 1/(n,/log(n)) and a variance of order ,/log(n)/n, thus a rate of

order ,/log(n)/n.

| /\

2m
) A1 ()

7.8 Proofs of Proposition 11
Using notation (21), we have:

E(lgm — &l1*) = Elgm — Eéml?) + IE(&m) — gmll* + ligm — glI*

m—1
= Var@)) + Z R?(hj) + ligm — gII>
Jj=0 j=0

First, Zm ! Rz(hj) = SUP;es,, [1]l=1 R2(t) and the bound for this term follows from
the followmg Lemma:

Lemma 1 Lett € S, and assume that (H1) and (H2) hold.
() IfC := [u?|g*w)|>du < 400, then

IR(1)] < Alltllligli C? /27

(2) Otherwise:
IR(1)| < 2v2liglliligl 7]l Av/m. (39)

On the other hand, we have:
m—1 1
Var(a;) = V. Z1h;(Z < —Vu.
jZO ar(d;) = Z ar< 1hi( 1)>_nA n
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We need to bound zzhi(z). To that aim, we use relation (26) for / ;. We bound &; (x)
given by (27) as in the proof of Proposition 1 by: |£; ))?* < |x|°/10, and using (28)
we obtain for j > 1,

25 22 2 2l

22
W@ <25
N A P TET

As a consequence

1 E(z? 2 E(zi/’

<E |73z = 263 st : =0

A J A 52j+1) A

The bound on V), given in (23) follows. O

Proof of Lemma 1. For case (1), we refer to Comte and Genon-Catalot (2009), Propo-
sition 4.1, p. 4099.
For case (2), we have (see (21) and (18)) for ¢ € S,,,,

1
R() = SEZi1(Z) ~ {1,¢) = f {Dpaldz) — (1, g) = f {(Eg(z — Z)dz — (1. 8)

1
=E (/ t(z+ 2Z1) — t(z)) g()dz =E (Z1/0 du (/g(z)t’(z + uZl)dz)) .

Thus,
IR(®)| < E|Z1]llgllNe']-

Under (17), (H1), we have
E(Zi)) = A / |x|n(x)dx = Aligll, (40)

(see Proposition 3.2, p. 83 in Belomestny et al. 2015). Now, by Lemma 2 below,
I#]l < +/2m||t|| so the proof of Lemma 1 is complete. |

Lemma2 Vm >0, VieS,, ||?<2m|t|*
Proof of Lemma 2. A function ¢ € S, can be written 1 = 27;01 ajh;j. Thus, t' =
Z -0 a]h We use h/ (x) = —hy (x)/\/f and Formula (35) to obtain:

m—1
V21 (x) = —aohi () + ) aj(Vjhj1(x) =i+ L hjpi(x)
j=1
m—2

= arho() + (vV2a —ao)hi (0) + 3 (Vi F Tapn = Viaj1) b

j=2

—am-—2Nm —1hy 1(x) — am—lﬂhm(x)-
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This implies, for m > 2

2
lle'1

m—2
2
aj + (V2ay —ag)* + ) (\/j +laji1 - ﬂaj—l) + m = Dag,_ +may, _,
—

-2

1 m "

< 3 (a% +2a§ +4a%)) + > 2 Z (aj2-+l +a?71> +a’3172 +aV2n71
j=2

IA

-1
2m Yy a]2. =2ml|t|2.

i=0
For m = 0, 1, the same inequality holds obviously. O
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