ESAIM: PS ESAIM: Probability and Statistics
August 2004, Vol. 8, p. 150-168
DOI: 10.1051/ps:2004008

EXTREME VALUES AND KERNEL ESTIMATES OF POINT PROCESSES
BOUNDARIES *

STEPHANE GIRARD! AND PIERRE JACOB?2

Abstract. We present a method for estimating the edge of a two-dimensional bounded set, given a
finite random set of points drawn from the interior. The estimator is based both on a Parzen-Rosenblatt
kernel and extreme values of point processes. We give conditions for various kinds of convergence and
asymptotic normality. We propose a method of reducing the negative bias and edge effects, illustrated
by some simulations.
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1. INTRODUCTION

We address the problem of estimating a bounded set S of R? given a finite random set N of points drawn from
the interior. This kind of problem arises in various frameworks such as classification [15], image processing [19]
or econometrics problems [5]. A lot of different solutions were proposed since [7] and [22] depending on the
properties of the observed random set N and of the unknown set S. In this paper, we focus on the special case
where S = {(z,y) €R? |0 <2 <1;0<y< f(x)}, with f an unknown function. Thus, the estimation of the
subset S reduces to the estimation of the function f. This problem arises for instance in econometrics where
the function f is called the production frontier. This is the case in [14] where data consist of pairs (X;,Y;),
X, representing the input (labor, energy or capital) used to produce an output Y; in a given firm ¢. In such a
framework, the value f(z) can be interpreted as the maximum level of output which is attainable for the level
of input z.

Most papers on support estimation use to consider the random set of point N appearing under the frontier f
as a n-sample. However, in practice, the number as well as the position of the points is random, so we do prefer
for a long time to deal with point processes. Cox processes are known to provide a high level of generality among
the point processes on a plane. However, after conditioning the intensity, the realization of a Cox process is
merely the one of a Poisson point process, so what is really observed is a Poisson point process. Moreover in
most applications such as medical imaging f delimits a frontier between two zones. A contrasting substance is
spread on the whole domain, for instance the brain. The magnetic resonance imaging only displays the bleeding.
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So the healthy part acts as a mask. Inversely, but similarly, when investigating the retina, the patient does not
detect the small luminous spots pointed on a destroyed area. In such cases, there is no way to consider the
remaining observed points as a random sample. In fact, such truncated empirical point processes are no longer
random samples but binomial point processes (see [21]). In fact, even the nature is unable to obtain a random
sample on S in this way! It turns out that binomial point processes are well approximated by Poisson processes.
Moreover, truncated Poisson point processes are still Poisson point processes and the same is true for general
Cox processes. Naturally, as our point of view is not prevailing, we have to preserve the possibility of comparing
our results with those of authors dealing with random samples. So in place of a uniform n-empirical process
on S with the distribution A/A(S), we consider a Poisson point process with the intensity nA/A(S), where A
denotes the Lebesgue measure. The intensities of the two processes are obviously equal. Finally, we claim that
we are able to deduce for samples similar results by means of Poisson approximations. But it not so simple to
achieve, and we prefer to defer this work to a further paper.

In the wide range of nonparametric functional estimators [2], piecewise polynomials have been especially
studied [18,19] and their asymptotic optimality is established under different regularity assumptions on f.
See [13,16,20] for other cases. Estimators of f based upon orthogonal series appear in [1,17]. In the case of
Haar and C! bases, extreme values estimates are defined and studied in [8-10] and reveal better properties
than those of [17]. In the same spirit, a Faber-Shauder estimate is proposed in [6]. Estimating f can also been
considered as a regression problem Y; = f(X;) + &; with negative noise ;. In this context, local polynomial
estimates are introduced, see [12], or [11] for a similar approach.

Here a kernel method is proposed in order to obtain smooth estimates fn From the practical point of view,
these estimates enjoy explicit forms and are thus easily implementable. From the theoretical point of view,
we give limit laws with explicit speed of convergence o, for o, 1(fn - B fn) and even for o, *( fn — f) after
reducing the bias. The rate of convergence of the L; norm is proved to be O(n_mﬁ) for a a-Lispchitzian
frontier f, which is slightly suboptimal compared to the minimax rate n~ a. Section 2 is devoted to the
definition of the estimator and basic properties of extreme values. Section 3 deals with ad hoc adaptation of
Bochner approximation results. In Section 4, we give the main results of convergence: mean square uniform
convergence and almost complete uniform convergence. We prove, in Section 5, the asymptotic normality of the
estimator, when centered to its mathematical expectation. Section 6 is devoted to some bias reductions, allowing
in certain cases asymptotic normality for an estimator, when centered to the function f. We also present a
technique for avoiding edge effects. In Section 7 a simulation gives an idea of the improvements carried off by
these modifications. Section 8 is dedicated to comparison of kernel estimates with the other propositions found
in the literature.

2. DEFINITION AND BASIC PROPERTIES

For all n > 0, let N be a Poisson point process with mean measure ncA, where A denotes the Lebesgue
measure on a subset S of R? defined as follows:

S={(z,y) eR?*|0<2<1;0<y< f(x)} (2.1)

The normalization parameter c is defined by ¢ = 1/A(S) such that E(N(S)) = n. We assume that on [0,1], f
is a bounded measurable function, strictly positive and a-Lipschitz, 0 < o« < 1, with Lipschitz multiplicative
constant Ly and that f vanishes elsewhere. We denote by m (and M) the lower (and the upper) bound of f
on [0,1]. Given (h,) a sequence of positive real numbers such that h, — 0 when n — oo, the function f is
approximated by the convolution:

gn(2) = / Koz —y) )y, =€ 0,1], (2.2)
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where K, is given by

1 t
K,(t)= —K (=), teR,
6= (h> e

and K is a bounded positive Parzen-Rosenblatt kernel i.e. verifying:

VreR, 0 < K(x) <supK < 400, /K(?ﬁ)d?ﬁzl7 lim zK(z)=0.
R R

|| — o0

Note that K2 and K? are Lebesgue-integrable. In the sequel, we introduce extra hypothesis on K when
necessary. Consider (k,) a sequence of integers increasing to infinity and divide S into k,, cells D,, , with:

r—1
Ky,

r
Dn,'r':{(xay)e‘s'xe]n,r}; In,'r': |: 7k_|:a TZl,...,k‘n.

The convolution (2.2) is discretized on the {1, ,} subdivision of [0, 1]:

fu@) == Kn(z — 2:)f(2,), z€0,1],

where x, is the center of I, ,. The values f(x,) of the function on the subdivision are estimated through Xv*w“
the supremum of the second coordinate of the points of the truncated process N(. N D, ). The considered
estimator can be written as:

fnlz) = — ZKn(x —z.) X)) . €10,1]. (2.3)

Formally, this estimator is very similar to the estimators based on expansion of f on L? bases [9,10] although
it is obtained by a different principle. Besides, combining the uniform kernel K (t) = 1j_1/2,1/9)(t) with the
bandwidth h,, = 1/k,, yields Geffroy’s estimate:

Fn
fi@) =) 11, (@)X, ze[0,1], (2.4)

r=1

which is piecewise constant on the {I,,} subdivision of [0,1]. At the opposite, here we focus on smooth
estimators obtained by considering smooth kernels in (2.3). More precisely, we examine systematically the
convergence properties of the estimator in two main situations:
(A) K is B-Lipschitz on R, 0 < 3 < 1, with Lipschitz multiplicative constant Ly, z — 22K (z) is integrable,
kn = o0(n), hnkS — oo, and hitPk? — oo when n — oo.
(B) K has a compact support, a bounded first derivative and is piecewise C2, k,, = o(n) and hy,k, — oo
when n — oo.

Of course, Geffroy’s estimate does not fulfil these conditions. Some stochastic convergences will require extra
conditions on the (k,) sequence:

(C) ky =o0(n/Inn) and n = o (k;"*).

Throughout this paper, we write:

ADpr) = A, min f(z) =my,, max f(z) = M,,.
€l - LS P
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The cumulative distribution function of X7 . is easily calculated on [0,my, ], after noticing that, for every

measurable B C S, P(N(B) = 0) = exp (—ncA(B)):

n

For(x) = P(X) . <x) =exp (%(m - kn)\m,«)), x € [0,mp,,]. (2.5)

Of course, F,.(z) =0if x < 0 and F, ,(x) = 1if x > M, ,. For x € [my, M, ], F,r(x) is unknown, but
1—F, (my, ) can be controlled through regularity conditions made on f. Finally, (2.5) and this control provide
precise expansions for the first moments of X7 . We quote that useful results in the following lemma.

Lemma 1. Assume (C) is verified. Then,

(i) max B(X) ) = knAnyr + el = 0 (krlﬁh),
) . kn 1
(ii) max Var(X,; ) — 3| = 0 o )

3
(iii) max B (| X7, — B(X;,)|") =0 (%) .

‘We shall also need a lemma on the Parzen-Rosenblatt kernel.

Lemma 2. Let a # 0. For any probability sequence (P,,), we have

/K(u)K (u + %) Po(du) = o (hy). (2.6)

Proof of all lemmas are postponed to the appendix.

Corollary 1. For all x # y,

k
1 “ T — T, Y—Tr\
hnanK< - )K( . )0(1).

=1
1

This result is deduced from Lemma 2 with a =y — z and P, = Z Oo—ar .
r=1

kn Fin

3. BIAS CONVERGENCE

We first give conditions on the sequences (h,) and (k,) to obtain the local uniform convergence of f, to f,
that is, the uniform convergence on every compact subset C of |0, 1[. Of course, since f is not continuous at 0
and 1, we cannot obtain uniform convergence on the whole compact [0, 1]. We note in the sequel:

C
19lcc = sup [g(z)],
zeC

for all function g : [0,1] — R. The triangular inequality

C C
1f = falloe < 1fn = gnllos + llgn = Fllo

shows the two contributions to the bias. The first term, studied in Lemma 3, is a consequence of the discretization
of (2.2). The second term is studied in Lemma 4. It appears in various other kernel estimates such as regression
or density estimates.
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Lemma 3.

. 1 1

() Under (A). 15, = 9.1 = 0 (75 ) +0 (55 )
. 1 1

(i) Under (), s~ 9,1 =0 (77 ) +0 (35 )

The function f is uniformly continuous on [0, 1] as soon as it is continuous on the same compact interval and the

Bochner lemma entails that ||g, — f Hgo — 0 as n — 0o. The following lemma precises this result by providing
the rates of the convergence of || g, — f HOCO in different situations.

Lemma 4.
2a_
(i) If © — 22K (x) is integrable, then ||g, — f||< = O <h;§“).
(i) If K has a compact support then | g, — fHOCO =0 (hY).
Let us note that in situation (B), 1/k% = o(h%). Thus, as a simple consequence of Lemmas 3 and 4, we get:

Proposition 1.
. c 1 1 ==
(i) Under (A): || — FIS = O <hk) e <Fﬁk£) e <h )

(i) Under (B): 15, 1% = 0 3z ) + 0 0.

In either case, f, converges uniformly locally to f.

Applying Proposition 1 to the function 1 ;) leads to the following corollary which will reveal useful in the
following.

Corollary 2. Under the conditions of Proposition 1,

1 “
lim_ H221(,1(.—35,.)—1 =0.
r= e’}

4. ESTIMATE CONVERGENCES

This section is devoted to the study of the stochastic convergence of fn to f. We establish sufficient conditions
for mean square local uniform convergence and almost complete local uniform convergence.

4.1. Mean square local uniform convergence

In this paragraph, we give sufficient conditions for

sup | (fule) ~ £@)) ] 05 o

zeC

where C' is compact subset of ]0,1[. The well-known expansion
E [(fm) - f(x))Q] = [E(f@) ~ 1@)] + Var(Futa)

allows one to consider the bias term and the variance term separately. The two following lemmas are devoted
to the bias which splits in turn as

[ (5) 1| <[ (5) ~ ] 18- 1<
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Lemma 5. Suppose (C) is verified. Under (A) or (B): HE(fn) — fn OCO = O (kn/n).

As a consequence of Lemma 5 and Proposition 1, we obtain the behavior of the bias:

Lemma 6. Suppose (C) is verified.

(i) Under (A):
) c ko 20
|Bt) - 1| =0 (;) 10 (hnlka) +0 (ngkﬁ) +0 (h;;* ) .

%") Lo (@) L0 (). (4.1)

n

(i) Under (B):
. c
B - 1| =0 (
oo
To conclude, it remains to consider the variance term.

Lemma 7. Suppose (C) is verified. Under (A) or (B):

. c
Var(2fn) 2

a,

lim

n—oo

=0,

n

o0

kl/2 K
where 0, = = and 0 = I ‘”2~
nhy c

In situation (B), o, = o(k,/n), and therefore the variance of the estimator is small with respect to the bias.
In both situations, as a consequence of Lemmas 6 and 7, we get:

Theorem 1. Suppose (C) is verified.

(i) Under (A):
C
k2 1 1 Ao En
ooO<ﬁ>+O<h%k%a>+0<ha+%kzﬁ)*0< g >+0<n2hn>'

; 2||¢ k2 1
(=) =0 () =0 () ~o0)

(i) Under (B):
In either case, the mean square local uniform convergence of fn to f follows.

a2
In situation (B), choosing k, = n3az and hy, =n 57 yields

oo

oo

=0 (n_ﬁ) ,
and thus, we obtain the following bound for the L; norm:

B (1) =5/

As a comparison, the minimax rate in the n-sample case is n~ T+e and is reached by Geffroy’s estimate. A bias
reduction method will be introduced in Section 6 in order to ameliorate the bound (4.2).

fula) = )] ae) < (| - f)?\]i)w —o(wTE). a2
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4.2. Almost complete local uniform convergence

We shall give sufficient conditions for the convergence of the series

+oo
veso0, P <{‘
n=1

. c
fn— fHoo > 5}) < +o0.

Theorem 2. Suppose k, = o(n/Inn). Under (A) or (B), fn is almost completely locally uniformly convergent
to f.

Proof. Let C be a compact subset of |0, 1] and € > 0. From Proposition 1, f,, converges uniformly to f on C.

. c
It remains to consider ‘ fn— fnl|| - For x € C, we have:
1 kn
fol@) = ful@)] £ = 3 Kalw =@, max | X5, = /(@)
=1
kn c
< |1+ EZKﬂ( —z)—1 mﬁX‘X;’T—f(ac,«)‘
r=1 00
< (140 (1)) max| X3, — f(z,)].

with Corollary 2. Now, since f is continuous on [0, 1], M, , — my, < £/2 uniformly in r, for n large enough,
and therefore

{mgx X5, — )] > g} cU{f @) - x5, > ed c U (X5, <mus —e/2}.

As a consequence,
kW,

where F), , is given by (2.5). Then, the inequality

P ({max | X5 — fla)| > E}) < kn exp (—%)
entails the convergence of the series with k, = o(n/Inn). ]

5. ASYMPTOTIC DISTRIBUTIONS

In Theorem 3, we give the limiting distribution of the random variable fn(:c) for a fixed z € C, a com-
pact subset of ]0,1[. In Theorem 4, we study the asymptotic distribution of the random vector obtained by
evaluating f, in several distinct points of C.

Theorem 3. Suppose (C) is verified. Under (A) or (B), sn(z) = 0, (fu(z) — E(fu(x))) converges in distri-
bution to a centered Gaussian variable with variance o2, for all x € C.

Proof. Let x € C be fixed. Introducing the k,, independent random variables

n r — X
Yo (&) = — K( ) (X%, ~EXL),
K22l B ; ,
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the quantity s, (z) can be rewritten as

Our goal is to prove that the Lyapounov condition

B (Y @))

N 7 _9
n=o0 i Var® 2 (sn ()

holds under condition (A), (C) or (B), (C). Remark first that

Var(s, (z)) = Var(fu(z)) /o7, — 0%,

as n — oo with Lemma 7. Second, we have
kn .
3 *

S B (Vs @) < s Sk ( ) maxB (|, - B(X;,)[)
r=1 n n  r=1

k

n . _ 1
w(5))o <*) ,
; hn k! 2ha?

1
Ephn
) /K3 ) du +

3
§/RK (u)du+o(1),

with Lemma 1. Then,

ez (5

LS (52) - [rwa]

with Corollary 2 applied to the kernel K3/ f K3(u)du. As a conclusion,

el o)

— Var*?(s,(x))  \h?kL?

and the result follows.

157

O

Theorem 4. Let (yi,...,yq) be distinct points in C and denote 1, the identity matric of size g. Under the
conditions of Theorem 3, the random vector (sn(y;), 7 = 1,...,q) converges in distribution to a centered

Gaussian vector of R? with covariance matrix 02Hq.

Proof. Our goal is to prove that, V(u1,...,u,) € R?, the random variable

a
i=1

converges in distribution to a centered Gaussian variable with variance || u ||502. A straightforward calculation

yields

}7

W

3

I
M”

1

=
Il
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where we have defined

Yo, = 3/2 172 Z (

n i=1

) (X%, ~EXZ,).

We use a chain of arguments similar to the ones in Theorem 3 proof. First, the variance of 17”7,« is evaluated
with Lemma 1 (4):

/\
\_'/
~__—
[ V]

5

=

—

S

*

Var(Y, ) = ™ k3 <Z

2
1 — Z, 2
=57 ( uZK x >> <1+O<k£‘+2)>
=1 n
1 4 P — X ?
~ S <ZUZK >> :
=1

Then, the variance of 5, can be expanded as

kn 2 n
_ ui 1 o (Yi — X u;u; 1 Yi — Ty Yj — Ty

i=1r=1

Corollary 2 provides the limit of the first term and, from Corollary 1, the second term goes to 0 when n goes
to infinity. As a partial conclusion, Var(s,) — || u ||§c72 when n — co. Now, we have

dl

Then, Lemma 1 (%ii) entails

Sk (yh—) 5 (X2, - B[

3 n3 4
B

En 3 kn | 4 _
S (1) 0 (k) Sl (52)
r=1 r=1|:=1
and remarking that
3 2
Yi — Ty Yi—
S N (ZuK( - ))
shows finally that
SR(RIEES
| . h711/2k1/2
and the conclusion follows. 0

6. BIAS REDUCTION

It is worth noticing that, in Section 5, the negative bias of fn is too large to obtain a limit distribution for

( fn — f). We introduce a corrected estimator fn sharp enough to obtain a limiting distribution for ( fn -
under conditions (B) and (C).
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It is clear, in view of Lemma 1, that X7, is an estimator of k, A, , with a negative bias asymptotically

equivalent to —k,, /(nc). To reduce thls bias, we introduce the random variable defined by

1
Ly = Xr .
n—kn 7; T
Lemma 1 implies that, under (C),
kn 1
E(Z,) =—+0 . 6.1
(@) =12 +0 (13 (6.1)
This suggests to consider the estimator
- 1 kﬂ,
fulz) = o ;Kn(ac — ) (X}, 4+ Zn), xe[0,1].

A more precise version of Theorem 3 can be given in situation (B) at the expense of additional conditions. To
this end, we need a preliminary lemma providing the bias of the new estimator f,.

Lemma 8. Under (B), (C):
Jo(2) 1 -0 () o

The bias of the new estimator f,(z) is asymptotically lower than the bias of f,,(z) since the ky,/n term of (4.1)
is cancelled in Lemma 8. Let us also note that the variance of f,, () is bounded above by the variance of f,(z):

since
2

Varfn( ) < 2Varfn < ZK — Ty ) Var Z,,, (6.2)
it follows from Lemma 1, Lemma 7 and Corollary 2 that
f ky, Var X* 2
Yar/al®) <910 <Var22") —240 <#> —240 <h"’§") —240(1). (6.3)
Var f,(x) " ncz n

These remarks allow to give the asymptotic distribution of (f,(x) — f(z)).

Theorem 5. If (B) holds, n = 0<k,1/2h;1/2_a), n = 0<k,5/2h§/2) and k, = o(n/lun), then t,(z) =

o (fulz) — f(x)) converges in distribution to a centered Gaussian variable with variance o2, for all x in
a compact subset of 10, 1].

Proof. Consider the expansion

3

ta(@) = 07" (ful@) =B (fuol@)) ) + 07" (E (Ful@)) = (@)
1k

= o7t (Jule) =B () + G 3 Kl —20) (20~ B(Z) + 07 (B (Jol@) = @)

3

In view of Theorem 3, the first term converges in distribution to a centered Gaussian variable with variance o2.

The second term is centered and its variance converges to zero from (6.2) and (6.3). Therefore, the second term
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converges to 0 in probability. The third term is controlled with Lemma 8:

~ c n nh}/%a
e (5) ] ~0 (i) +o (M ) o

and the conclusion follows. O

-1
On

The uniform mean square distance between fn and f is derived from Lemmas 7 and 8:

o)

. . 442a _ 4 .
Possible choices are k,, = n4+5a and h,, = n~ 5« leading to

ooy

¢ k 1
=0 <n2—hn> +0 (%) + 0 (h2). (6.4)

o

C

-0 (n*ﬁﬁ) 7

oo

and thus,
B(1f-f1k) =0 (v 7). (6.5

which is a significant improvement of (4.2). It is well-known that non-parametric estimators based on Parzen-
Rosenblatt kernels suffer from a lack of performance on the boundaries of the estimation interval. To overcome
this limitation, symmetrization techniques have been developed [4]. The application of such a method to fn(:ﬂ)
yields the following estimator:

kn
fo(z) = é Z (Kn(z — ) + Kp(z 4 2,) + Kn(z + 2, — 2)) (X5, + Zn), z€[0,1].

r=1

The convergence properties of fn and fn on the compact subsets of ]0, 1] can be extended to fn on the whole
interval [0, 1] without difficulties.

7. ILLUSTRATION ON SIMULATIONS

We consider a Poisson process on a set S defined as in (2.1) with

1+ exp (—=60(z — 1/4)%) if0<ax<1/3,
f(@) = |1+ exp(=5/12) if 1/3 <u < 2/3,

—6exp(—5/12)x + 14 5exp (—5/12) if 2/3 <u < 5/6,

62 — 4 if5/6 <u<l,

with n = 300. Note that f is continuous but is not derivable at x = 1/3, = 2/3 and = = 5/6. We use a
subdivision of [0, 1] into k, = 30 intervals leading to about 10 simulated points in each interval. The following
kernel is chosen

K(t) = c052(7rt/2)1[_1,1} (1),
with associated window h,, = 2/k,,, which corresponds to a smoothing over 4 intervals. The automatic choice
of h,, and k,, is under investigation. A possible solution would be to use a plug-in procedure. The idea consists
in selecting the sequences minimizing a more precise version of (6.4) including the multiplicative constants.
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0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1
(¢c) fn estimate (d) f& estimate
FiGURE 1. Comparison in the best cases. Continuous line: estimate, dashed line: true frontier.
The experiment involves several steps:

— First, m = 100 replications of the Poisson process are simulated.

— For each of the m previous set of points, the three kernel estimators fn, fn, frn and Geffroy’s estimator fnG
are computed.

— For each of four estimators, the m associated L, distances to f are evaluated on a grid.

— Finally, for each of the four estimators, the best situation (ie the estimation corresponding to the
smallest L; error) is represented in Figure 1 and the worst situation (ie the estimation corresponding
to the largest L error) is represented in Figure 2.

It appears in Figure la, that even in the best case, fn suffers from a negative bias and boundary problems.
Figure 1b illustrates the efficiency of the bias correction proposed in Section 6. Boundary effects disappear in
Figure 1c with the symmetrization procedure described in Section 6. As a comparison, Geffroy’s estimate is
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(a) fn estimate
25
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(b) f, estimate

0 0.1 0.2 0.3 0.4 0.5 0.6

(¢) fn estimate

0.7

0.4 0.5 0.6 0.7 0.8 0.9 1

(d) fC estimate

FIGURE 2. Comparison in the worst cases. Continuous line: estimate, dashed line: true frontier.

represented in Figure 1d. The negative bias appears clearly on the [1/3,2/3] interval. These conclusions also

hold for the worst cases (Fig. 2).

8. COMPARISON WITH OTHER ESTIMATES

Let us emphasize that such comparisons are only relevant within a same framework, which excludes hypothe-
ses such as the convexity or the monotonicity of f. Thus, the competitive methods to our kernel approach
are essentially local polynomial estimates [11,12], piecewise polynomial estimates [18,19] and our projection

estimate [9,10].

— From the theoretical point of view, piecewise polynomial estimates benefit from the minimax optimality
whereas the estimates proposed in this paper are suboptimal. In the class of continuous functions f having
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a Lipschitzian k-th derivative, the optimal rate of convergence is attained by minimizing, on each cell of a
partition of [0, 1], the measure of a domain with a polynomial edge of degree k. For instance, in the case of a a-
Lipschitzian frontier, the minimax optimal rate for the L; norm is n~ 7= and the corresponding rate is n~5ita
for f, (see (6.5)). The difference of speed increases with «, but even if @ = 1 (which is the worst situation for
us), one obtains “similar” rates of convergence, that is n~1/2 and n=%/9. In this sense, kernel estimates bring a
significant improvement to projection estimates.

— From the practical point of view, all the previous estimates require the selection of two hyper-parameters.
In case of piecewise polynomial and local polynomial estimators, the construction of the estimate requires to
select the degree of the polynomial function (which corresponds to k in the piecewise polynomial framework)
and a smoothing parameter (the size of the cells in the piecewise polynomial context and the size of the
moving window in the local polynomial context). Of course, the selection of the degree of the polynomial
function is usually easier than the choice of a parameter on a continuous scale such as h,. Nevertheless,
our opinion is that kernel estimates are the most pleasant to use in practice for the following reasons. The
computation of local and piecewise polynomial estimates requires to solve an optimization problem. For instance,
the computation of piecewise polynomial estimates is not straightforward, at least for £ > 0. When k£ = 0,
piecewise polynomial estimates reduce to Geffroy’s estimate, whose unsatisfying behavior on finite sample
situations has been illustrated in Section 7. At the opposite, kernel and projection estimators enjoy explicit
forms and are thus easily implementable. Besides, these methods yield smooth estimates whereas piecewise
polynomial estimates are discontinuous whatever the regularity degree of f is. Finally, only kernel and projection
estimates benefit from an explicit asymptotic distribution. This property allows to build pointwise confident
intervals without costly Monte-Carlo methods. In the local polynomial estimates situation (see [11]), both
the limiting distribution and the normalization sequences are not explicit making difficult the reduction of the
asymptotic bias.

9. APPENDIX: PROOF OF LEMMAS

Proof of Lemma 1. We give here the complete proof of (i) and a sketch of the proofs of (ii) and (iii) since the
methods in use are similar.

(i) The mathematical expectation can be expanded in three terms:

Moy Moy ,r
E(XT*M — knAnyr) = —kn)\nme_”c}‘”vr + / (x — kn)\nyr)F,'M(:c)d:E + / (x — knAn,r) By r(dz).
0 Mn,r
The first term of the sum is asymptotically negligible:
max kn)\m,«e_"c”\"”‘ =o0 (n_s) , (9.1)
<

for all s > 0, when n — oo. Using (2.5), the second term can be rewritten as

Mnr ne [T ne
/ (x = knAnp)Ey, o (x)de = = (x — knAn.r) exp [k—(ac — kn)\m,«)} dz
0 n JO n
kn nen, -
=—-— wexp (—u)du.
ne

2 (ki A r =1 1)

Let us note ¢(u) = (u + 1)exp(—u) a primitive of —uexp (—u). We have ¢(u) = 1 + O (u?) when
u— 0 and ¢(u) = o(u"*), Vs > 0 when u — oo. Consequently, remarking that the upper bound goes
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to infinity, and that the lower bound goes to 0 under the assumption n = o (k,lfa) yields

Moy e k.,

max
r

The third term is bounded above by

Mp.r nc
/ (l‘ - kn)\n,r)Fn,r(dm) S (Mn,r - mn,r) |:]- - eXp <_(mn,r - kn)\n,r)>:|

- kr,
and thus

max
T

Collecting (9.1), (9.2) and (9.3) proves the result.
(ii) It is convenient to write the variance as

M.
/ (x — kndn,r)Fp r(dz)

Moy,

=0 (%) : (9.3)

Var(X} ) = Var(X} . — kndny) = E[(X}, — kndnr)?] — B2 (X}, — kndnr).

With a method very similar to the one used to prove (i), we obtain uniformly in 7,

2k2 1
E [(X;,r - kn}‘nﬂ‘)ﬂ = ngcnz +0 (kQ—a) )
n

Besides, (i) entails

F2(X* — hdny) = 250 (-1
n,r nin,r - n202 k%a )

uniformly in 7, and the conclusion follows.
(iii) The proof is similar. It requires the calculation of E(|X,*I7T - kn)\n,7-|3) and the use of (i) and (ii). O

Proof of Lemma 2. Let € > 0 and split (2.6) into

/K(u)K (u + %) Po(du) = /|u|> KWk (u + %) Py (du) + /u< K@K <u + h%) Py (du),

2hn S3h,

and consider the two terms separately.
e The first term is bounded above by

J..

KK <u + h%) Po(du) < | K]l /|u> K (u) Py (du)

la]
2hn

=Kl [ K ) ) (94)

Since uK (u) — 0 when |u| — oo, for n large enough |uK(u)| < € entailing

la]
2hn

2hn

1 2eh, || K
[ K <u+ i) Bafan) < Kle [ () < 2l
>3 i >k 10 ]
We have proved that Ve > 0, for n large enough
= a 2| K|
— K(u)K 2P (du) < 21 oo
o /u> o K (UJF hn) nldw) < =P

2R
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or equivalently,

/|u|> " K(u)K (u + %) Po(du) = o (hy) .

2h

e The second term is bounded above by

/u< o KWK <“+ h%) Pr(du) < IIKIIOQ/W< LK <u+ h%) P, (du)

2hn >2h,

— K] / K (6) P (do),
Jv]> gk

with v = u 4 a/hy,, and the end of the proof is the same as for (9.4). O

Proof of Lemma 3. Taking into account that f vanishes out of [0, 1], we have

kn 1
Ful@) = 9.(0) = = YKol =) f(w) = [ Koo =91 w)ay.
=1
Let us define ¢y, »(y) = Kn(z — y)f(y) for (z,y) € R% With this notation,
En 1 & p1/2 u
fn(x) - gn(f) = ;/In,r [¢n,x($r) ¢n x = E 2 / e |:¢n z IT) ¢n z ( T E):| du (9.5)

and we have the following expansion:

Gn,z(Tr) — bna < Ty %) =K, <x -z — %) (f(:vr) —f <x,. + %)) (9.6)

+f () (Kn(x—x,.)—Kn (x—x,. - %)) (9.7)

Now, since f is a-Lispchitz, (9.6) is uniformly bounded above by | K|, L¢/(hnkS). The rest of the proof
depends on the assumptions made on K:

(i) Under (A), K is 3-Lipschitzian and thus (9.7) is uniformly bounded above by || f| . Lx/(hit?k2), and
the conclusion follows.

(ii) Under (B), since K has a compact support, the number of nonzero terms in (9.5) is O (knhy). Thus,
the contribution of (9.6) is O (1/k%). Two situations have to be considered for the term (9.7). If r is
such that K has only a bounded first derivative at x — x,., then (9.7) is uniformly bounded above by
ANl K[|/ (R2Kr). Remarking there are only a finite number of such terms in (9.5) shows that the
contribution of (9.7) is O (1/(h2k2)). If r is such that K is C? at « — x,, then a second order Taylor
expansion yields

u u u
Kn(x - xr) - Kn <l‘ — Ty — E) = EKT/’L(Z - xr) - wKU <l‘ — Ty + on(U)E) )

with 6, (u) €]0, 1]. Replacing in (9.5), the first order term vanishes, and thus the contribution of (9.7)
is bounded above by || f|| 1K || hn/(24K2). Since ||K//|| .. = O (1/h3) the result follows. O

Proof of Lemma 4. For any compact subset C' C]0, 1[, there exist 0 < a < b < 1 such that C C [a,b]. Let
x € |a,b] and consider

on(z) — f(z) = / Ko(u)(f (3 — u) — f(z))du. (9.8)
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Let (4,,) be a positive sequence tending to 0. Then, (9.8) is bounded above by

(@)~ @) < s 1[G =)= J@I+ [ K] =)~ )| du
|u|<d, [w]>6y
< swp o) = f@l+2fl [ Kalwde
[u|<dn [u[>dn

For n large enough, 4,, < min(a,1 — b) and then |u| < 4,, entails (x — u) € [0,1]. Now, since f is a-Lipschitzian
on [0, 1], it yields

g0 (&) — F(2)] < L2 + 2| 7]l /| _ Falwan (9.9)

Two cases arise:

(i) If u — u?K(u) is integrable then

2
lgn () — F(2)] < L% +2||f] / 2K () du (’;_) .
R n

2
Considering §, = h;™ in this inequality (which can also be found page 61 in [3] under different
hypotheses) gives the result.
(ii) If K has a compact support, let A > 0 such that supp (K) C [—A, A]. Then, considering d,, = Ah,,
the second term in (9.9) vanishes and the result is proved. (]

Proof of Lemma 5. Consider x € C. As a consequence of the definitions

k
. 1 &
E(fal@) = fule)| < - Z (v — @) max [E(X;,) ~ f(z,)]

c

< Kn(.—zr) =1 mﬁlx‘E(X;,T) *f(xr)|
(o)

< (1+ max|E(X7*I7T) — flx)|,

with Corollary 2. Besides, we have
k kn

B = £(on)| < 22+ [BOG) = B+ 2|+, = £(20)]

and Lemma 1 yields

|E(t) - £2

c ky, n 1 kn,
o) ro(gm) o () o (%)

under (C). O
Proof of Lemma 7. Let z € C. In view of the independence of the X ., r=1,... k,,

Var(fn >: i%kz ) Var(X ).

r=1
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Introducing
2 k2 1 kn ©
n * 2 .= Xy 2
AV, = 7 max Var(X7,) =~ | and AK, = —n ;K < . > —I K3 ,
we have
Var(f) |
o -0 < AK, (AV, +1/e) + AV, K |
n
Lemma 1 shows that AV,, — 0, Corollary 2 applied to the kernel K2/|| K |2 shows that AK,, — 0 as n — oo,
and the conclusion follows. O
Proof of Lemma 8. The bias expands as
- C - C
B (7)) = | < 08— 215+ [ (F) = 1]
oo o0
which first term is controlled by Proposition 1. Consider the second term:
- 1 kﬂ,
B (Ja(@) — ful@)] < (;7 > Ko - m) max [E(X;,,) + E(Za) — f(a,)]
i ¢
1 *
< |1+| S Kol —a) -1 max |E(X},) + E(Z,) — f(z)|.  (9.10)
=1 ) "
Corollary 2 shows that it is sufficient to consider
* * k’ﬂ kn

Lemma 1 and (6.1) yield

C n 1 1 1
Y (—w) o (@) +O(@) =0 (E)

under (C), and the conclusion follows.

I (7) 5
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