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Foreword

Three series of lectures were given at the 33rd Probability Summer School in
Saint-Flour (July 6-23, 2003) by Professors Dembo, Funaki, and Massart. This
volume contains the course of Professor Massart. The courses of Professors
Dembo and Funaki have already appeared in volume 1869 (see below). We are
grateful to the author for his important contribution.

Sixty-four participants have attended this school. Thirty-one have given a
short lecture. The lists of participants and short lectures are enclosed at the
end of the volume.

The Saint-Flour Probability Summer School was founded in 1971. Here are
the references of Springer volumes where lectures of previous years were pub-
lished. All numbers refer to the Lecture Notes in Mathematics series, expect
S-50 which refers to volume 50 of the Lecture Notes in Statistics series.

1971: vol 307 1980: vol 929 1990: vol 1527 1998: vol 1738
1973: vol 390 1981: vol 976 1991: vol 1541 1999: vol 1781
1974: vol 480 1982: vol 1097 1992: vol 1581 2000: vol 1816
1975: vol 539 1983: vol 1117 1993: vol 1608 2001: vol 1837 & 1851
1976: vol 598 1984: vol 1180 1994: vol 1648 2002: vol 1840 & 1875
1977: vol 678 1985/86/87: vol 1362 & S-50 1995: vol 1690 2003: vol 1869 & 1896
1978: vol 774 1988: vol 1427 1996: vol 1665 2004: vol 1878 & 1879
1979: vol 876 1989: vol 1464 1997: vol 1717 2005: vol 1897

Further details can be found on the summer school web site
http://math.univ-bpclermont.fr/stflour/

Jean Picard
Clermont-Ferrand, April 2006



Preface

These notes would have never existed without the efforts of a number of
people whom I would like to warmly thank. First of all, I would like to thank
Lucien Birgé. We have spent hours working on model selection, trying to
understand what was going on in depth. In these notes, I have attempted
to provide a significant account of the nonasymptotic theory that we have
tried to build together, year after year. Through our works we have promoted
a nonasymptotic approach in statistics which consists in taking the number
of observations as it is and try to evaluate the effect of all the influential
parameters. At this very starting point, it seems to me that it is important to
provide a first answer to the following question: why should we be interested by
a nonasymptotic view for model selection at all? In my opinion, the motivation
should neither be a strange interest for “small” sets of data nor a special taste
for constants and inequalities rather than for limit theorems (although since
mathematics is also a matter of taste, it is a possible way for getting involved
in it!). On the contrary, the nonasymptotic point of view may turn out to be
especially relevant when the number of observations is large. It is indeed to fit
large complex sets of data that one needs to deal with possibly huge collections
of models at different scales. The nonasymptotic approach for model selection
precisely allows the collection of models together with their dimensions to
vary freely, letting the dimensions be possibly of the same order of magnitude
as the number of observations.

More than ten years ago we have been lucky enough to discover that
concentration inequalities were indeed the probabilistic tools that we needed
to develop a nonasymptotic theory for model selection. This offered me the
opportunity to study this fascinating topic, trying first to understand the
impressive works of Michel Talagrand and then taking benefits of Michel
Ledoux’s efforts to simplify some of Talagrand’s arguments to bring my own
contribution. It has been a great pleasure for me to work with Gabor Lugosi
and Stéphane Boucheron on concentration inequalities. Most of the material
which is presented here on this topic comes from our joint works.
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Sharing my enthusiasm for these topics with young researchers and
students has always been a strong motivation for me to work hard. I would
like all of them to know how important they are to me, because not only
seeing light in their eyes brought me happiness but also their theoretical
works or their experiments have increased my level of understanding of my
favorite topics. So many thanks to Sylvain Arlot, Yannick Baraud, Gilles
Blanchard, Olivier Bousquet, Gwenaelle Castellan, Magalie Fromont, Jonas
Kahn, Béatrice Laurent, Marc Lavarde, Emilie Lebarbier, Vincent Lepez,
Frédérique Letué, Marie-Laure Martin, Bertrand Michel, Elodie Nédélec,
Patricia Reynaud, Emmanuel Rio, Marie Sauvé, Christine Tuleau, Nicolas
Verzelen, and Laurent Zwald.

In 2003, I had this wonderful opportunity to teach a course on concen-
tration inequalities and model selection at the St Flour Summer school but
before that I have taught a similar course in Orsay during several years. I am
grateful to all the students who followed this course and whose questions have
contributed to improve on the contents of my lectures.

Last but not least, I would like to thank Jean Picard for his kindness and
patience and all the people who accepted to read my first draft. Of course
the remaining mistakes or clumsy turns of phrase are entirely under my res-
ponsibility but (at least according to me) their comments and corrections
have much improved the level of readability of these notes. You have been
often too kind, sometimes pitiless and always careful and patient readers, so
many thanks to all of you: Sylvain Arlot, Yannick Baraud, Lucien Birgé, Gilles
Blanchard, Stéphane Boucheron, Laurent Cavalier, Gilles Celeux, Jonas Kahn,
Frédérique Letué, Jean-Michel Loubes, Vincent Rivoirard, and Marie Sauvé.



Abstract

Model selection is a classical topic in statistics. The idea of selecting a model
via penalizing a log-likelihood type criterion goes back to the early 1970s
with the pioneering works of Mallows and Akaike. One can find many consis-
tency results in the literature for such criteria. These results are asymptotic
in the sense that one deals with a given number of models, and the number
of observations tends to infinity. We shall give an overview of a nonasymp-
totic theory for model selection which has emerged during these last ten years.
In various contexts of function estimation it is possible to design penalized log-
likelihood type criteria with penalty terms depending not only on the number
of parameters defining each model (as for the classical criteria) but also on the
“complexity” of the whole collection of models to be considered. The perfor-
mance of such a criterion is analyzed via nonasymptotic risk bounds for the
corresponding penalized estimator which expresses that it performs almost as
well as if the “best model” (i.e., with minimal risk) were known. For practical
relevance of these methods, it is desirable to get a precise expression of the
penalty terms involved in the penalized criteria on which they are based. That
is why this approach heavily relies on concentration inequalities, the proto-
type being Talagrand’s inequality for empirical processes. Our purpose is to
give an account of the theory and discuss some selected applications such as
variable selection or change points detection.
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1

Introduction

If one observes some random variable { (which can be a random vector or a
random process) with unknown distribution, the basic problem of statistical
inference is to take a decision about some quantity s related to the distribu-
tion of &, for instance estimate s or provide a confidence set for s with a given
level of confidence. Usually, one starts from a genuine estimation procedure
for s and tries to get some idea of how far it is from the target. Since generally
speaking the exact distribution of the estimation procedure is not available,
the role of probability theory is to provide relevant approximation tools to
evaluate it. In the situation where ¢ = £ depends on some parameter n (typi-
cally when £ = (&,...,&,), where the variables &1, ... &, are independent),
asymptotic theory in statistics uses limit theorems (Central Limit Theorems,
Large Deviation Principles, etc.) as approximation tools when n is large. One
of the first examples of such a result is the use of the CLT to analyze the
behavior of a mazimum likelihood estimator (MLE) on a given regular para-
metric model (independent of n) as n goes to infinity. More recently, since
the seminal works of Dudley in the 1970s, the theory of probability in Banach
spaces has deeply influenced the development of asymptotic statistics, the
main tools involved in these applications being limit theorems for empirical
processes. This led to decisive advances for the theory of asymptotic efficiency
in semiparametric models for instance and the interested reader will find
numerous results in this direction in the books by Van der Vaart and Wellner
[120] or Van der Vaart [119].

1.1 Model Selection

Designing a genuine estimation procedure requires some prior knowledge on
the unknown distribution of £ and choosing a proper model is a major problem
for the statistician. The aim of model selection is to construct data-driven cri-
teria to select a model among a given list. We shall see that in many situations
motivated by applications such as signal analysis for instance, it is useful to
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allow the size of the models to depend on the sample size n. In these situa-
tions, classical asymptotic analysis breaks down and one needs to introduce
an alternative approach that we call nonasymptotic. By nonasymptotic, we
do not mean of course that large samples of observations are not welcome but
that the size of the models as well as the size of the list of models should
be allowed to be large when n is large in order to be able to warrant that
the statistical model is not far from the truth. When the target quantity s to
be estimated is a function, this allows in particular to consider models which
have good approximation properties at different scales and use model selec-
tion criteria to choose from the data what is the best approximating model
to be considered. In the past 20 years, the phenomenon of the concentration
of measure has received much attention mainly due to the remarkable series
of works by Talagrand which led to a variety of new powerful inequalities (see
in particular [112] and [113]). The main interesting feature of concentration
inequalities is that, unlike central limit theorems or large deviations inequali-
ties, they are indeed nonasymptotic. The major issue of this series of Lectures
is to show that these new tools of probability theory lead to a nonasymp-
totic theory for model selection and illustrate the benefits of this approach
for several functional estimation problems. The basic examples of functional
estimation frameworks that we have in mind are the following.

e Density estimation

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

e Regression
One observes (X1,Y7),...,(X,,Y,) with

One assumes the explanatory variables X, ..., X, to be independent (but
nonnecessarily i.i.d.) and the regression errors £1,...,&, to be iid. with
Ee; | X;] = 0. s is the so-called regression function.

e Binary classification
As in the regression setting, one still observes independent pairs
(X17Y1) ey (Xn»Yn>

but here we assume those pairs to be copies of a pair (X,Y), where the
response variables Y take only two values, say: 0 or 1. The basic problem of
statistical learning is to estimate the so-called Bayes classifier s defined by

s(w) = 1177(1)21/2

where 7 denotes the regression function, n (z) =E[Y | X =] .
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e Gaussian white noise

Let s € Lo ([O7 1]d). One observes the process ¢ on [0, 1]d defined by

dE™ (z) = 5 (z) + %dfz (x), €™ (0) =0,

where B denotes a Brownian sheet. The level of noise ¢ is here written as
¢ = 1/4/n for notational convenience and in order to allow an easy comparison
with the other frameworks.

In all of the above examples, one observes some random variable £ with
unknown distribution which depends on some quantity s € S to be estimated.
One can typically think of s as a function belonging to some space & which
may be infinite dimensional. For instance

e In the density framework, s is a density and S can be taken as the set of
all probability densities with respect to p.

e In the ii.d. regression framework, the variables ¢; = (X;,Y;) are indepen-
dent copies of a pair of random variables (X,Y"), where X takes its values
in some measurable space X. Assuming the variable Y to be square inte-
grable, the regression function s defined by s (z) = E[Y | X = z] for every
x € X belongs to S = L% (i), where u denotes the distribution of X.

One of the most commonly used method to estimate s is minimum contrast
estimation.

1.1.1 Minimum Contrast Estimation

Let us consider some empirical criterion 7, (based on the observation ¢™)
such that on the set S
t = E (1))

achieves a minimum at point s. Such a criterion is called an empirical contrast
for the estimation of s. Given some subset S of S that we call a model, a
manimum contrastestimator § of s is a minimizer of v, over S. The idea
is that, if one substitutes the empirical criterion =, to its expectation and
minimizes 7, on S, there is some hope to get a sensible estimator of s, at least
if s belongs (or is close enough) to model S. This estimation method is widely
used and has been extensively studied in the asymptotic parametric setting
for which one assumes that S is a given parametric model, s belongs to S and
n is large. Probably, the most popular examples are maximum likelihood and
least squares estimation. Let us see what this gives in the above functional
estimation frameworks. In each example given below, we shall check that a
given empirical criterion is indeed an empirical contrast by showing that the
associated natural loss function

(s, t) = E [y (8)] = E [ (5)] (1.1)
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is nonnegative for all ¢ € S. In the case where £ = (£1,...,¢&,), we shall
define an empirical criterion -, in the following way:

T ()= Palr (6] = - S (1.6,
=1

so that it remains to specify for each example what is the adequate function
~ to be considered.

e Density estimation

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

() = —In(t(z))

leads to the maximum likelihood criterion and the corresponding loss function
¢ is given by
l(s,t) =K (s,t),

where K (s,t) denotes the Kullback—Leibler information number between the

probabilities sy and tu, i.e.,
K (s,t) = /sln (;)

if sy is absolutely continuous with respect to tu and K (s,t) = 400 otherwise.
Assuming that s € Ly (), it is also possible to define a least squares criterion
for density estimation by setting this time

v (t,x) = [[¢]* -2t (x)

where ||.|| denotes the norm in Ly (1) and the corresponding loss function £ is
in this case given by
2
C(s,t) = lls =",

for every t € Ly ().
e Regression
One observes (X1,Y1),...,(Xp,Y,) with
Yi=5(Xi)+e,1<i<n,

where X,..., X, are independent and ¢4, . ..,e, are i.i.d. with E [¢; | X;] = 0.
Let u be the arithmetic mean of the distributions of the variables X, ..., X,
then least squares estimation is obtained by setting for every ¢ € Lo (1)

2
vt (2,y) = (y —t(2))",
and the corresponding loss function ¢ is given by
C(sit) = |Is = t]%,

where ||.|| denotes the norm in Lo (p).
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e Binary classification

One observes independent copies (X1,Y7),...,(Xy,Ys) of a pair (X,Y),
where Y takes its values in {0, 1}. We take the same value for 7 as in the least
squares regression case but this time we restrict the minimization to the set S
of classifiersi.e., {0, 1}-valued measurable functions (instead of Lz (1)). For a
function ¢ which takes only the two values 0 and 1, we can write

1 — N
EZ(Yé —t(X;))" = Ez]lyi#t(Xi)
i=1 i=1

so that minimizing the least squares criterion means minimizing the num-
ber of misclassifications on the training sample (X1,Y7),...,(X,,Y,). The
corresponding minimization procedure can also be called empirical risk min-
imization (according to Vapnik’s terminology, see [121]). Setting

s(2) = Ly@y>1/2

where 1 denotes the regression function, n(x) = E[Y | X = z], the corre-
sponding loss function £ is given by

C(s,t) =P[Y #t(X)] - P[Y # s (X)] = E[|2 (X) — 1] s (X) =t (X)]].

Finally, we can consider the least squares procedure in the Gaussian white
noise framework too.

e Gaussian white noise

Recall that one observes the process £™ on [0, 1]d defined by

de™ (z) = s (x) + %dB (z), €™ (0) =0,

where W denotes a Brownian sheet. We define for every ¢t € Ly ([O, l]d)

1
@ =17 =2 [ t@)d @),
0
then the corresponding loss function £ is simply given by

C(s,t) = ||s—t]*.

1.1.2 The Model Choice Paradigm

The main problem which arises from minimum contrast estimation in a
parametric setting is the choice of a proper model S on which the minimum
contrast estimator is to be defined. In other words, it may be difficult to guess
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what is the right parametric model to consider in order to reflect the nature of
data from the real life and one can get into problems whenever the model S is
false in the sense that the true s is too far from S. One could then be tempted
to choose S as big as possible. Taking S as S itself or as a “huge” subset of S
is known to lead to inconsistent (see [7]) or suboptimal estimators (see [19]).
We see that choosing some model S in advance leads to some difficulties:

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

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

Illustration (White Noise)

Least squares estimators (LSE) on a linear model S (i.e., minimum contrast
estimators related to the least squares criterion) can be computed explicitly.
For instance, in the white noise framework, if (¢;), <j<D denotes some ortho-
normal basis of the D-dimensional linear space S, the LSE can be expressed

i gzéi(éim@oﬁmwm)@.

Since for every 1 < j < D

1-33 (”)lelxsxa:i»
A%U%()A%U(M+ﬁm

where the variables 7;,...,np are i.i.d. standard normal variables, the quad-
ratic risk of § can be easily computed. One indeed has

E [||s - gﬂ = d2(s,8) + %.

This formula for the quadratic risk perfectly reflects the model choice para-
digm since if one wants to choose a model in such a way that the risk of the
resulting least square estimator is small, we have to warrant that the bias term
d? (s, S) and the variance term D/n are small simultaneously. It is therefore
interesting to consider a family of models instead of a single one and try to
select some appropriate model among the family. More precisely, if (Sy.),,c

is a list of finite dimensional subspaces of Lo ([0, 1]d) and (5,,),,c0¢ be the
corresponding list of least square estimators, an ideal model should minimize

E [Hs - §mH2} with respect to m € M. Of course, since we do not know the
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bias term, the quadratic risk cannot be used as a model choice criterion but
just as a benchmark.

More generally if we consider some empirical contrast ,, and some (at most
countable and usually finite) collection of models (Sy,),,c 1> let us represent
each model S,, by the minimum contrast estimator 5, related to v,,. The pur-
pose is to select the “best” estimator among the collection (5,,),,c - Ideally,
one would like to consider m (s) minimizing the risk E[¢ (s, 5,,)] with respect
to m € M. The minimum contrast estimator s,y on the corresponding
model S, is called an oracle (according to the terminology introduced by
Donoho and Johnstone, see [47] for instance). Unfortunately, since the risk
depends on the unknown parameter s, so does m (s) and the oracle is not an
estimator of s. However, the risk of an oracle can serve as a benchmark which
will be useful in order to evaluate the performance of any data driven selection
procedure among the collection of estimators (5,,),,c .- Note that this notion
is different from the notion of true model. In other words, if s belongs to some
model S,,,, this does not necessarily imply that §,,, is an oracle. The idea
is now to consider data-driven criteria to select an estimator which tends to
mimic an oracle, i.e., one would like the risk of the selected estimator §% to
be as close as possible to the risk of an oracle.

1.1.3 Model Selection via Penalization

Let us describe the method. The model selection via penalization procedure
consists in considering some proper penalty function pen: M — R, and take
m minimizing the penalized criterion

Yn (8m) + pen (m)

over M. We can then define the selected model S~ and the selected estimator
S~

" This method is definitely not new. Penalized criteria have been proposed
in the early 1970s by Akaike (see [2]) for penalized log-likelihood in the den-
sity estimation framework and Mallows for penalized least squares regression
(see [41] and [84]), where the variance o of the errors of the regression frame-
work is assumed to be known for the sake of simplicity. In both cases the
penalty functions are proportional to the number of parameters D,, of the
corresponding model Sy,

e Akaike : D,,/n
e Mallows’ C, : 2D,,,0%/n.

Akaike’s heuristics leading to the choice of the penalty function D,,/n
heavily relies on the assumption that the dimensions and the number of the
models are bounded with respect to n and n tends to infinity.

Let us give a simple motivating example for which those assumptions are
clearly not satisfied.
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A Case Example: Change Points Detection

Change points detection on the mean is indeed a typical example for which
these criteria are known to fail. A noisy signal ; is observed at each time j/n
on [0, 1]. We consider the fixed design regression framework

& =s5(j/n)+ej, 1<j<n

where the errors are i.i.d. centered random variables. Detecting change points
on the mean amounts to select the “best” piecewise constant estimator of the
true signal s on some arbitrary partition m with endpoints on the regular
grid {j/n, 0 < j <n}. Defining S,, as the linear space of piecewise constant
functions on partition m, this means that we have to select a model among the
family (Si),,crq Where M denotes the collection of all possible partitions
by intervals with end points on the grid. Then, the number of models with
dimension D, i.e., the number of partitions with D pieces is equal to (g:ll)
which grows polynomially with respect to n.

The Nonasymptotic Approach

The approach to model selection via penalization that we have developed (see
for instance the seminal papers [20] and [12]) differs from the usual parametric
asymptotic approach in the sense that:

The number as well as the dimensions of the models may depend on n.
One can choose a list of models because of its approximation proper-
ties: wavelet expansions, trigonometric or piecewise polynomials, artificial
neural networks etc.

It may perfectly happen that many models in the list have the same
dimension and in our view, the “complexity” of the list of models is typically
taken into account via the choice of the penalty function of the form

D,
(C1+ C3Ly,) —
n

where the weights L,, satisfy the restriction

Z e~ ImDPm < 1

meM

and C7 and Cs do not depend on n.

As we shall see, concentration inequalities are deeply involved both in the
construction of the penalized criteria and in the study of the performance of
the resulting penalized estimator §n§.
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The Role of Concentration Inequalities

Our approach can be described as follows. We take as a loss function the
nonnegative quantity £ (s,t) and recall that our aim is to mimic the oracle,
i.e., minimize E [£ (s, S,,)] over m € M.

Let us introduce the centered empirical process

Fn () = Y0 () — Elyn ()]

By definition a penalized estimator s~ satisfies for every m € M and any
point s,, € Sy,

Vn (?;;L) + pen (m) < v, (85,) + pen (m)
< Yn (Sm) + pen (m)

or, equivalently if we substitute 7,, (t) + E [y, (£)] to v, (£)
T (fs\a) +pen(m)+E hn (?ﬁl)] <7, (8m) +pen(m) + E [y, (sm)] -

Subtracting E [y, (s)] on each side of this inequality finally leads to the
following important bound

€ (5,5) < €(s,5m)+ pen (m)
+ ﬁn (Sm) - Wn (:9\1/7\1) — pen (T/ﬁ) .
Hence, the penalty should be

heavy enough to annihilate the fluctuations of %, (smm) — 7, (§%),
but not too large since ideally we would like that £ (s, s,,) + pen (m) <
E [ (s,5m)]-

Therefore, we see that an accurate calibration of the penalty should rely
on a sharp evaluation of the fluctuations of 3, (sm)—7,, (5-). This is precisely
why we need local concentration inequalities in order to analyze the uniform
deviation of 7,, (u) —7,, (t) when ¢ is close to u and belongs to a given model.
In other words, the key is to get a good control of the supremum of some
conveniently weighted empirical process

T (W) =7 (1)

, 1€ S
a(u,t)

The prototype of such bounds is by now the classical Gaussian concen-
tration inequality to be proved in Chapter 3 and Talagrand’s inequality for
empirical processes to be proved in Chapter 5 in the non-Gaussian case.
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1.2 Concentration Inequalities

More generally, the problem that we shall deal with is the following. Given
independent random variables X7, ..., X,, taking their values in X™ and some
functional ¢ : X — R, we want to study the concentration property of
Z =((Xy,...,X,) around its expectation. In the applications that we have
in view the useful results are sub-Gaussian inequalities. We have in mind to
prove inequalities of the following type

2
P[Z -E[Z] > z] <exp (;C),forog z <z, (1.2)
v

and analogous bounds on the left tail.

Ideally, one would like that v = Var (Z) and xg = oco. More reasonably, we
shall content ourselves with bounds for which v is a “good” upper bound for
Var (Z) and zg is an explicit function of n and v.

1.2.1 The Gaussian Concentration Inequality

In the Gaussian case, this program can be fruitfully completed. We shall
indeed see in Chapter 3 that whenever X”=R" is equipped with the canonical
Euclidean norm, X;,...,X,, are i.i.d. standard normal and ¢ is assumed to
be Lipschitz, i.e.,

€)= CW) < Llly— ¢, for every y,3' in R”

then, on the one hand Var (Z) < L? and on the other hand the Cirelson—
Ibragimov—Sudakov inequality ensures that

2

P[Z - E[Z] > 2] < exp (‘;Lz

),forallxzo.

The remarkable feature of this inequality is that its dependency with respect
to the dimension n is entirely contained in the expectation E[Z]. Extending
this result to more general situations is not so easy. It is in particular unclear to
know what kind of regularity conditions should be required on the functional (.
A Lipschitz type condition with respect to the Hamming distance could seem
to be a rather natural and attractive candidate. It indeed leads to interesting
results as we shall see in Chapter 5. More precisely, if d denotes Hamming
distance on X" defined by

n
d(y,y') = Z Ny, 2y, for all y,y in X"
i=1

and ( is assumed to be Lipschitz with respect to d

IC(y) —C ()| < Ld(y,y'), for all y,y" in X" (1.3)
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then it can be proved that

2

2x
P[Z -E[Z] > z] < exp (_nLQ) , for all z > 0.
Let us now come back to the functional which naturally emerges from the

study of penalized model selection criteria.

1.2.2 Suprema of Empirical Processes

Let us assume T to be countable in order to avoid any measurability problem.
The supremum of an empirical process of the form

n

Z = supz 11 (X5)

teT oy

provides an important example of a functional of independent variables both
for theory and applications. Assuming that sup,cr || f¢]|,, < 1 ensures that
the mapping

C:yﬂing);ft(yi)

satisfies the Lipschitz condition (1.3) with respect to the Hamming distance
d with L = 2 and therefore

2
P[Z-E[Z] > z] <exp (—;) , for all z > 0. (1.4)
n

However, it may happen that the variables f; (X;) have a “small” variance
uniformly with respect to ¢t and i. In this case, one would expect a better
variance factor in the exponential bound but obviously Lipschitz’s condition
with respect to Hamming distance alone cannot lead to such an improvement.

In other words Lipschitz property is not sharp enough to capture the
local behavior of empirical processes which lies at the heart of our analysis of
penalized criteria for model selection. It is the merit of Talagrand’s inequality
for empirical processes to provide an improved version of (1.4) which will turn
to be an efficient tool for analyzing the uniform increments of an empirical
process as expected.

It will be one of the main goals of Chapter 5 to prove the following version
of Talagrand’s inequality. Under the assumption that sup,cr || fi|| ., < 1, there
exists some absolute positive constant 7 such that

P[Z-E[Z] > 2] < exp (—n (]E”E;/]Ax)) (1.5)

where W = sup,cr > i, f2 (Xi). Note that (1.5) a fortiori implies some sub-
Gaussian inequality of type (1.2) with v = E[W]/(2n) and xg = /E [W].
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1.2.3 The Entropy Method

Building upon the pioneering works of Marton (see [87]) on the one hand
and Ledoux (see [77]) on the other hand, we shall systematically derive con-
centration inequalities from information theoretic arguments. The elements
of information theory that we shall need will be presented in Chapter 2 and
used in Chapter 5. One of the main tools that we shall use is the duality
formula for entropy. Interestingly, we shall see how this formula also leads to
statistical minimax lower bounds. Our goal will be to provide a simple proof
of Talagrand’s inequality for empirical processes and extend it to more gen-
eral functional of independent variables. The starting point for our analysis is
Efron—Stein’s inequality. Let X' = X{, . ,X;l be some independent copy of
X =Xi,...,X, and define

Zl=C(X1,.. X1, X, Xigs -, X))

Setting
n
2
vi=3E|(z-2)}1X],
=1

Efron—Stein’s inequality (see [59]) ensures that
Var (Z) <E[V*]. (1.6)

Let us come back to empirical processes and focus on centered empirical
processes for the sake of simplicity. This means that we assume the vari-
ables X; to be i.i.d. and E [f; (X1)] = 0 for every ¢ € T. We also assume T to
be finite and consider the supremum of the empirical process

Z =sup Y fi(Xy),

teT =

so that for every i

Zi=swp [ [ £ (X5 | +1(XD)

teT —
€ J#i

Taking t* such that supyer 35, fi (X;) = 227 fir (X;), we have for every
i€ [1l,n]
Z-Z; < fo (Xi) — fi (X])
which yields
(Z =20} < (fir (X2) = fio (XD))?
and therefore by independence of X! from X we derive from the centering
assumption E [ft (X;)] = 0 that
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2
E|(Z~-2), | X| < fi (X)) +E[f (X])] -
Hence, we deduce from Efron—Stein’s inequality that
Var (Z) < 2E [W],

where W = sup,cp >y 2 (X5).

The conclusion is therefore that the variance factor appearing in
Talagrand’s inequality turns out to be the upper bound which derives from
Efron—Stein’s inequality. The main guideline that we shall follow in Chapter 5
is that, more generally, the adequate variance factor v to be considered in
(1.2) is (up to some absolute constant) the upper bound for the variance of Z
provided by Efron—Stein’s inequality.



2

Exponential and Information Inequalities

A general method for establishing exponential inequalities consists in control-
ling the moment generating function of a random variable and then minimize
the upper probability bound resulting from Markov’s inequality. Though
elementary, this classical method, known as Cramér—Chernoff’s method, turns
out to be very powerful and surprisingly sharp. In particular it will describe
how a random variable Z concentrates around its mean E [Z] by providing an
upper bound for the probability

PllZz-E[Z]| > z],
for every positive x. Since this probability is equal to
PlZ-E[Z|>z]|+PE[Z]-Z > ],

considering either Z=27-E [Z] or Z=E [Z] — Z, we can mainly focus on
exponential bounds for P[Z > ] where Z is a centered random variable.

2.1 The Cramér—Chernoff Method

Let Z be a real valued random variable. We derive from Markov’s inequality
that for all positive A and any real number x

P[Z>z]|=P [eAZ > eM] <E [e)‘Z} e .
So that, defining the log-moment generating function as

Yz (N) =In(E[e*])  forall A€ Ry
and

¥z () = sup Az — vz (N)), (2.1)

AER
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we derive Chernoff’s inequality
P[Z > ] < exp (=97 (v)) . (2.2)

The function 9% is called the Cramér transform of Z. Since ¢z (0) = 0, ¢} is
at least a nonnegative function. Assuming Z to be integrable Jensen’s inequal-
ity warrants that ¢z (A\) > AE[Z] and therefore supy_o (Az — ¢z (A)) < 0
whenever z > E [Z]. Hence one can also write the Cramér transform as

¥z (x) = sup (Az — 9z (A)) -

AER

This means that at every point > E [Z], ¥} (z) coincides with the Fenchel-
Legendre dual function of ¢ .

Of course Chernoff’s inequality can be trivial if ¢}, (x) = 0. This is indeed
the case whenever 1z (A) = +oo for all positive A or if z < E[Z] (using
again the lower bound vz (\) > AE [Z]). Let us therefore assume the set of all
positive A such that E [e/\Z ] is finite to be nonvoid and consider its supremum
b, with 0 < b < +o00. Note then, that Holder’s inequality warrants that this
set is an interval with left end point equal to 0. Let us denote by I the set of
its interior points, I = (0,b). Then 1 is convex (strictly convex whenever Z
is not almost surely constant) and infinitely many times differentiable on I.

The case where Z is a centered random variable is of special interest. In
such a case 1z is continuously differentiable on [0, b) with ¥, (0) =z (0) =0
and we can also write the Cramér transform as ¥}, (z) = supye; Az — ¢z (A).
A useful property of the Cramér transform can be derived from the following
result.

Lemma 2.1 Let ¥ be some conver and continuously differentiable function
on [0,b) with 0 < b < 4o00. Assume that ¢ (0) =’ (0) = 0 and set, for every
z >0,
P (z) = sup (Az = ().

AE(0,b)
Then ¥* is a nonnegative convex and nondecreasing function on Ry. More-
over, for every t > 0, the set {x > 0:v¢* () >t} is nonvoid and the general-
ized inverse of ¥* at point t, defined by

() = inf { > 0: 0" () > t},

can also be written as

S = inf {HM] .

Ae(0,b) A

Proof. By definition, ¥* is the supremum of convex and nondecreasing
functions on Ry and * (0) = 0, hence ¥* is a nonnegative, convex, and nonde-
creasing function on Ry . Moreover, given A € (0,b), since ¥* (x) > Az —1) (),
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1* is unbounded which shows that for every ¢ > 0, the set {x > 0: ¢* (z) > t}
is nonvoid. Let

[t + (A)}

inf |————=|,

Ae(0,b) A

then, for every = > 0, the following property holds: w > « if and only if for
every A € (0,b)

u =

t A

%U > 7.
Since the latter inequality also means that ¢t > 9*(z), we derive that
{x >0:9¢* (z) >t} = (u,+00). This proves that u = ¢)*~! (¢) by definition
of p*~ 1. m

A Maximal Inequality

Let us derive as a first consequence of the above property some control of the
expectation of the supremum of a finite family of exponentially integrable vari-
ables that will turn to be useful for developing the so-called chaining argument
for Gaussian or empirical processes. We need to introduce a notation.

Definition 2.2 If A is a measurable set with P[A] > 0 and Z is integrable,
we set B4 [Z] = E[Z114] /P [A].

The proof of Lemma 2.3 is based on an argument used by Pisier in [100] to
control the expectation of the supremum of variables belonging to some Orlicz
space. For exponentially integrable variables it is furthermore possible to opti-
mize Pisier’s argument with respect to the parameter involved in the definition
of the moment generating function. This is exactly what is performed below.

Lemma 2.3 Let {Z (t),t € T} be a finite family of real valued random vari-
ables. Let ¢ be some convex and continuously differentiable function on [0, b)
with 0 < b < 400, such that ¥ (0) = ¢’ (0) = 0. Assume that for every
A€ (0,b) andt € T, Yzu) (A) <9 (N). Then, using the notations of Lemma
2.1 and Definition 2.2, for any measurable set A with P[A] > 0 we have

= E:?Z@)} <o (i () )

In particular, if one assumes that for some nonnegative number o, 1 (A) =
X202 /2 for every \ € ( , then

EA [supZ <O’H21H <0\/21n (Th +0H21n (2.3)
teT

Proof. Setting x = E* [sup,c Z (t)], we have by Jensen’s inequality

exp (A\z) < E4 [exp (A sup Z (t))} =EA {Sup exp (\Z (t))} ,

teT teT
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for any X € (0,0). Hence, recalling that 1) (A) = InE [exp (AZ (t))],

7|

exp (\a) < 3B exp (M7 ()] < g

teT

exp (¢ (X))

Therefore for any A € (0,b), we have

Aw—w<A><1n(E%>,

which means that

z < inf [
A€(0,b)

1n(T|/P[A])+¢(/\)}
A

and the result follows from Lemma 2.1. m

The case where the variables are sub-Gaussian is of special interest and
(2.3) a fortiori holds for centered Gaussian variables {Z (t),t € T} with
0?2 = sup,er E[Z (t)]. Tt is worth noticing that Lemma 2.3 provides a con-
trol of sup,c Z (t) in expectation by choosing A = {2. But it also implies an
exponential inequality by using a device which is used repeatedly in the book
by Ledoux and Talagrand [79].

Lemma 2.4 Let Z be some real valued integrable variable and ¢ be some inc-
reasing function ¢ on Ry such that for every measurable set A with P [A] > 0,
EA[Z] < ¢ (In(1/P[A])). Then, for any positive x

P[Z > ¢(x)] <e ™.

Proof. Just take A = (Z > ¢ (x)) and apply Markov’s inequality which yields

¢ (x) <E*[Z] Sso(ln <P[1A])>

Therefore x < In (1/P[A]), hence the result. m

Taking ¢ as in Lemma 2.3 and assuming furthermore that 1 is strictly
convex warrants that the generalized inverse 1*~! of ¥* is a usual inverse
(i.e., ¥ (v*~! (z)) = z). Hence, combining Lemma 2.3 with Lemma 2.4 implies
that, under the assumptions of Lemma 2.3, we derive that for every positive
number x

P [jgij(t) > ¢ (n (1T)) + xﬂ <,

or equivalently that
P [supZ(t) > z] < |T)e ¥
teT

for all positive z. Of course this inequality could obviously be obtained by a
direct application of Chernoff’s inequality and a union bound. The interesting
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point here is that Lemma 2.3 is sharp enough to recover it without any loss, the
advantage being that the formulation in terms of conditional expectation is
very convenient for forthcoming chaining arguments on Gaussian or empirical
processes because of the linearity of the conditional expectation (see Chapter 3
and Chapter 6).

Computation of the Cramér Transform

Let us set o7, (I) = (0, B), with 0 < B < 400, then 9/, admits an increasing
inverse (w’Z)_lon (0, B) and the Cramértransform can be computed on (0, B)
via the following formula. For any z € (0, B)

Uy (x) = Xaw — Pz (Ag) with Ay = (U) " ().

Let us use this formula to compute the Cramér transform explicitly in three
illustrative cases.
(i) Let Z be a centered Gaussian variable with variance 0. Then

Yz (N) = N0?/2, N\, = x/0?
and therefore for every positive x

2

vy () = g (24)
Hence, Chernoff’s inequality (2.2) yields for all positive x
22
P[Z > z] <exp (W) . (2.5)

It is an easy exercise to prove that

P[Z > 1] 7\ L
Xp | =—> =—.
>0 HEP 207 2

This shows that inequality (2.5) is quite sharp since it can be uniformly im-
proved only within a factor 1/2.

(ii) Let Y be a Poisson random variable with parameter v and Z =Y —v.
Then

wz()\):v(e’\—)\—l),)\len(l—i—f) (2.6)
v
and therefore for every positive x
* () = x
vy (x) = Uh(v) (2.7)

where h (u) = (1 4+ u)In (14 u) — u for all w > —1. Similarly for every z <wv

vy (@) = v (-2).

v
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(iii) Let X be a Bernoulli random variable with probability of success p
and Z=X —p. Thenif0<ax <1—p

Yz (V) =In(pe* +1—p) —Ap, A =1n <(1P)(P+f>>

p(l—p—2a)
and therefore for every z € (0,1 — p)
" (1P$)> <p+w>
z)=1—-p—z)ln|—— )+ (p+2)ln
v = =p- o (D) b s (2
or equivalently, setting a = = + p, for every a € (p, 1), ¥% (a) = h, (a) where
(1—a)) (a)
h,(a)=(1—a)ln +aln|—). 2.8
o)== am (G : 2.8

From the last computation we may derive the following classical combina-
torial result which will turn to be useful in the sequel.

Proposition 2.5 For all integers D and n with 1 < D < n, the following
inequality holds
D /n en\ D
<= . 2.
> (5)=(5) 29)
7=0

Proof. The right-hand side of (2.9) being increasing with respect to D, it is

larger than
(V2e) > 2"

whenever D > n/2 and therefore (2.9) is trivial in this case. Assuming now
that D < n/2, we consider some random variable S following the binomial
distribution Bin (n,1/2). Then for every a € (1/2,1)

Vs (a) = nhys (a)
where hy /5 is given by (2.8). We notice that for all 2 € (0,1/2)
hijp(1—2)=In(2) +x—zln(x)+h(-2),
where h is the function defined in (ii) above. Hence, since h is nonnegative,
hijp(1—2)>1n(2) =z +zln(x)
and setting x = D/n, Chernof’s inequality implies that

2 /n
Z (J) =2"P[S, >n— D] <exp(—n(—In(2) + hijs (1 - x)))
j=0

<exp(n(z—azln(zr)))

which is exactly (2.9). m
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We now turn to classical exponential bounds for sums of independent
random variables.

2.2 Sums of Independent Random Variables

The Cramér-Chernoff method is especially relevant for the study of sums of in-
dependent random variables. Indeed if X7, ..., X,, are independent integrable
random variables such that for some nonempty interval I, e*¥¢ is integrable
for all © < n and all A\ € I, then defining

S:Z(Xi -E[Xi]),
i=1
the independence assumption implies that for all A € T

s =Y (mE [eMXi*E[XiDD . (2.10)

i=1

This identity can be used under various integrability assumptions on the
variables X; to derive sub-Gaussian type inequalities. We begin with maybe
the simplest one which is due to Hoeffding (see [68]).

2.2.1 Hoeffding’s Inequality

Hoeffding’s inequality is a straightforward consequence of the following
lemma.

Lemma 2.6 (Hoeffding’s lemma) Let Y be some centered random variable
with values in [a,b]. Then for every real number A,
(b—a)® A2
5 .
Proof. We first notice that whatever the distribution of ¥ we have

b+a) < (b—a)
2 - 2

Yy (A) <

-

and therefore

(b-a)’
T

Now let P denote the distribution of Y and let Py be the probability distri-
bution with density

Var (Y) = Var (Y — (b+a) /2) < (2.11)

z— e VY Nee
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with respect to P. Since Pj is concentrated on [a, b], we know that inequality
2.11 holds true for a random variable Z with distribution P,. Hence, we have
by an elementary computation

L) = P OE [ 2] - ) (B [y ])?

(b—a)’

= <
Var (Z) < 1

The result follows by integration of this inequality, noticing that vy (0) =
W (0)=0m

So, if the variable X; takes its values in [a;, b;], for all ¢ < n, we get from
(2.10) and Lemma 2.6

P
ng b _az

i=1

which via (2.4) and Chernoff’s inequality implies Hoeffding’s inequality that
can be stated as follows.

Proposition 2.7 (Hoeffding’s inequality) Let X1, ..., X,, be independent
random variables such that X; takes its values in [a;, b;] almost surely for all

i <n. Let
S=Y (X;—E[X)]),
i=1
then for any positive x, we have

P[S > z] < exp (—M) . (2.12)

It is especially interesting to apply this inequality to variables X; of the
form X; = €;a; where €4,...,¢, are independent and centered random vari-
ables with |g;| <1 for all i <n and aq,...,a, are real numbers. Hoeffding’s
inequality becomes

22
P[S > z] <ex 2.13
.
In particular, for Rademacher random variables, that is when the g; are
identically distributed with P (¢; = 1) =P (e; = —1) = 1/2, then the variance
of S is exactly equal to Y, @ and inequality (2.13) is really a sub-Gaussian
inequality.

Generally speaking however, Hoeffding’s inequality cannot be considered
as a sub-Gaussian inequality since the variance of S may be much smaller
than Y ;| (b; — ai)z. This is the reason why some other bounds are needed.
To establish Bennett’s or Bernstein’s inequality below one starts again from
(2.10) and writes it as
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n

Ps (A) = Z (InE [e*] — AE[X;]) .

i=1

Using the inequality In (u) < u — 1 which holds for all positive u one gets
n
s (V) <D B[N - AX; - 1], (2.14)
i=1

We shall use this inequality under two different integrability assumptions on
the variables Xj.

2.2.2 Bennett’s Inequality

We begin with sums of bounded variables for which we prove Bennett’s
inequality (see [15]).

Proposition 2.8 (Bennett’s inequality) Let X1,...,X, be independent
and square integrable random wvariables such that for some nonnegative
constant b, X; < b almost surely for all i < n. Let

S = Z (X; —E[Xi])
i=1

and v = Z?zl E (XZQ) Then for any positive x, we have

P[S > ] < exp (—;h (b;)) (2.15)

where h(u) = (1 4+ u)In (14 u) — u for all positive u.

Proof. By homogeneity we can assume that b = 1. Setting ¢ (u) = e* —u—1
for all real number u, we note that the function v — u~2¢ (u) is nondecreasing.
Hence for all i < n and all positive A

M —NX 1< X2 (e —A—1)
which, taking expectations, yields
E[eM] - AE[X;] -1 <E[X7] ¢ ().
Summing up these inequalities we get via (2.14)
s (A) Svp(A).

According to the above computations on Poisson variables, this means that
because of identity (2.6), the moment generatingfunction of S is not larger
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than that of a centered Poisson variable with parameter v and therefore (2.7)
yields

v (@) = o (%)
v
which proves the proposition via Chernoff’s inequality (2.2). m

Comment. It is easy to prove that

u
M) 2 30073
which immediately yields
22

The latter inequality is known as Bernstein’s inequality. For large values of
x as compared to v/b, it looses some logarithmic factor in the exponent with
respect to Bennett’s inequality. On the contrary, when v/b remains moderate
Bennett’s and Bernstein’s inequality are almost equivalent and both provide
a sub-Gaussian type inequality.

A natural question is then: does Bernstein’s inequality hold under a weaker
assumption than boundedness? Fortunately the answer is positive under
appropriate moment assumptions and this refinement with respect to bound-
edness will be of considerable interest for the forthcoming study of MLEs.

2.2.3 Bernstein’s Inequality

Bernstein’s inequality for unbounded variables can be found in [117]. We begin
with a statement which does not seem to be very well known (see [21]) but
which is very convenient to use and implies the classical form of Bernstein’s
inequality.

Proposition 2.9 (Bernstein’s inequality) Let Xi,...,X,, be independent
real valued random variables. Assume that there exists some positive numbers
v and ¢ such that

Y E[X?] <wv (2.17)
i=1
and for all integers k > 3
- k k! k—2
> E [(Xi)J < uct2, (2.18)

Let S =31, (X; — E[X;]), then for every positive ©

v @) = S (), (2.19)

c? v
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where

hi(u) =14 u — 1+ 2u for all positive u.

In particular for every positive x
P [S > V2vz +cx| <exp(—zx). (2.20)

Proof. We consider again the function ¢ (u) = e* — u — 1 and notice that

u?

- whenever u < 0.

¢ (u) <
Hence for any positive A, we have for all i <n

AZX2 SN (X)E
2 +kz_3 i

¢ (AX;) <

which implies by the monotone convergence Theorem

e e ot

k=3

Elp (AX3)] <

and therefore by assumptions (2.17) and (2.18)

n

D> Ep(AX,)] < 5 ; Mech=2,

=1

This proves on the one hand that for any A € (0,1/c), e**¢ is integrable for
all i < n and on the other hand using inequality (2.14), that we have for all
A e (0,1/c)

45 () < 3B O] < M (2.21)

Therefore

A2v
Y& (x) > sup (x)\ — ) .
s(@) A€(0,1/c) 2(1—ecA)

Now it follows from elementary computations that

Ay v cr
A ———— | =—=hy [—
A (O/E) <x 201 c)\)) 3 (%)

which yields inequality (2.19). Since h; is an increasing mapping from (0, co)
onto (0,00) with inverse function hy'(u) = u + v2u for u > 0, inequality
(2.20) follows easily via Chernoff’s inequality (2.2). m
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Corollary 2.10 Let X4,..., X, be independent real valued random variables.
Assume that there exist positive numbers v and ¢ such that (2.17) and (2.18)
hold for all integers k > 3. Let S=Y"1_, (X; — E[X;]), then for any positive z,
we have

P[S > 2] < exp (—Q(ijcx)) (2.22)

Proof. We notice that for all positive u

u?

So, it follows from (2.19) that

.’172

which yields the result via Chernoff’s inequality (2.2). m

Comment. The usual assumption for getting Bernstein’s inequality involves
a control of the absolute moments of the variables X; instead of their positive
part as in the above statement. This refinement has been suggested to us by
Emmanuel Rio. Thanks to this refined statement we can exactly recover (2.16)
from Corollary 2.10. Indeed if the variables X7,...,X,, are independent and
such that for all ¢ < n, X; < b almost surely, then assumptions (2.17) and
(2.18) hold with

n
v = ZE [X7] and c¢=10b/3
i=1
so that Proposition 2.9 and Corollary 2.10 apply. This means in particular
that inequality (2.22) holds and it is worth noticing that, in this case (2.22)
writes exactly as (2.16).

By applying Proposition 2.9 to the variables —X; one easily derives from
(2.20) that under the moment condition (2.18) the following concentration
inequality holds for all positive x

P||S| > V2vz + c:z:} < 2exp(—x) (2.23)

(with ¢ = b/3 whenever the variables |X;|’s are bounded by b) and a fortiori
by inequality (2.22) of Corollary 2.10

2

P[|S| > 2] < 2exp (_2(;+cac)) . (2.24)

This inequality expresses how > ; X; concentrates around its expectation.
Of course similar concentration inequalities could be obtained from Hoeffding’s
inequality or Bennett’s inequality as well. It is one of the main tasks of the
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next chapters to extend these deviation or concentration inequalities to much
more general functionals of independent random variables which will include
norms of sums of independent infinite dimensional random vectors. For these
functionals, the moment generating function is not easily directly computable
since it is no longer additive and we will rather deal with entropy which is
naturally subadditive for product probability measures (see the tensorization
inequality below). This property of entropy will be the key to derive most of
the concentration inequalities that we shall encounter in the sequel.

2.3 Basic Information Inequalities

The purpose of this section is to establish simple but clever information
inequalities. They will turn to be surprisingly powerful and we shall use them
to prove concentration inequalities as well as minimax lower bounds for sta-
tistical estimation problems. Here and in the sequel we need to use some
elementary properties of entropy that are recorded below.

Definition 2.11 Let ¢ denote the function defined on Ry by
®(u) =uln (u).

Let (£2, A) be some measurable space. For any nonnegative random variable
Y on (£2, A) and any probability measure P such that Y is P-integrable, we
define the entropy of Y with respect to P by

Entp Y] = Ep[#(Y)] - & (Ep[Y)).

Moreover, if Ep[Y] =1, and Q = Y P, the Kullback-Leibler information of
Q with respect to P, is defined by

K (Q,P) = Entp[Y].

Note that since @ is bounded from below by —1/e one can always give
a sense to Ep[@(Y)] even if & (Y) is not P-integrable. Hence Entp [Y] is
well-defined. Since @ is a convex function, Jensen’s inequality warrants that
Entp [Y] is a nonnegative (possibly infinite) quantity. Moreover Entp [Y] < oo
if and only if @ (V') is P-integrable.

2.3.1 Duality and Variational Formulas

Some classical alternative definitions of entropy will be most helpful.

Proposition 2.12 Let (2, A, P) be some probability space. For any non-
negative random variable Y on (2, A) such that ¢ (Y') is P-integrable, the
following identities hold

Entp [Y] =sup {Ep [UY], U: 2 — R with Ep [eV] =1} (2.25)
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and

Entp [Y] = ;r;% EplY(In(Y)—1In(u)) — (Y —u)]. (2.26)

Moreover, if U is such that Ep [UY]| <Entp [Y] for all nonnegative random
variables Y on (12, A) such that & (Y') is P-integrable and Ep [Y] = 1, then
Ep [eU] S 1.

Comments.

e Some elementary computation shows that for any v € R

u—1

sup (zu — @ (z)) = €77,

x>0
hence, if @ (Y) is P-integrable and Ep [eU] = 1 the following inequality
holds

Uy <o (Y)+ Lv,
€

Therefore U'Y is integrable and one can always define Ep [UY] as
Ep|UTY]—Ep [U~Y]. This indeed gives a sense to the right hand side in
identity (2.25).

e Another formulation of the duality formula is the following

Bntp [Y] = sup Ep [¥ (in (T) —In (Ep [T))], (2.27)

where the supremum is extended to the nonnegative and integrable vari-
ables T' # 0 a.s.

Proof. To prove (2.25), we note that, for any random variable U with
Ep [eU] =1, the following identity is available

Entp[Y] — Ep [UY] = Ent.up [Ye U].
Hence Entp [Y] — Ep [UY] is nonnegative and is equal to 0 whenever eV =

Y/Ep [Y], which means that the duality formula (2.25) holds. In order to
prove the variational formula (2.26), we set

U:u— EplY (In(Y)—1In(u)) — (Y —u)]
and note that

¥ (u) — Entp[Y] = Ep[Y] [(Epm - 1) “In <EP“[Y])] .

But it is easy to check that £ — 1 — In (x) is nonnegative and equal to 0 for
x = 1 so that ¥ (u) —Entp [Y] is nonnegative and equal to 0 for u = Ep [Y].
This achieves the proof of (2.26). Now if U is such that Ep [UY] <Entp [Y]
for all random variable Y on (£2,.4) such that ¢ (Y) is P-integrable, then,
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given some integer n, one can choose Y = eV /x, with z,, = Ep [eU/\"],
which leads to
Ep [UY] § Entp [Y]

and therefore

L g e < L [Bo (U An) e ] —In ()] -

Ln Ln

Hence
In(xz,) <0

and taking the limit when n goes to infinity, we get by monotone convergence
Ep [eU] < 1, which finishes the proof of the proposition. m

We are now in position to provide some first connections between concen-
tration and entropy inequalities.

2.3.2 Some Links Between the Moment Generating Function
and Entropy

As a first consequence of the duality formula for entropy, we can derive a
first simple but somehow subtle connection between the moment generating
function and entropy that we shall use several times in the sequel.

Lemma 2.13 Let (12, A, P) be some probability space and Z be some real
valued and P-integrable random wvariable. Let ¢ be some convexr and contin-
uously differentiable function on [0,b) with 0 < b < +oco and assume that
¥ (0) =9’ (0) = 0. Setting for every x > 0, ™ (x) = supy¢(o,p) (AT — ¥ (N)),
let, for every t > 0, *~1(¢t) = inf {x > 0: 9" (x) > t}. The following state-
ments are equivalent:

i) for every X € (0,b), Ep [exp [A(Z — Ep [Z])] < e¥W, (2.28)

i1) for any probability measure Q) absolutely continuous with respect to P such

that K (Q, P) < oo,
EqlZ] - Ep[Z) < 4" ' [K(Q, P)]. (2.29)
In particular, given v > 0, it is equivalent to state that for every positive A
Ep lexp [\ (Z — Bp [2))]] < /2 (2.30)

or that for any probability measure QQ absolutely continuous with respect to P
and such that K (Q, P) < oo,

Eq|Z) - Ep|Z) < V2K (Q, P). (2.31)
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Proof. We essentially use the duality formula for entropy. It follows from
Lemma 2.1 that

GK(PQ) = e [PV EKQP)

A€(0,b) A

(2.32)

Assuming that (2.29) holds, we derive from (2.32) that for any nonnegative
random variable Y such that Ep [Y] =1 and every A € (0,b)

YN+ K@ P)

Ep[Y (Z - Ep[Z])] < 3

where () = Y P. Hence
Ep[Y (AM(Z - Ep[Z]) —¢ (V)] < Entp [Y]

and Proposition 2.12 implies that (2.28) holds. Conversely if (2.28) holds for
any A € (0,b), then, setting

MZ = Ep[Z]) =4 (A) —In(Ep (exp (A (Z — Ep [Z]) =¥ (N)))) = U,
(2.25) yields
Ep Y (\MZ - Ep|Z)) - (W) < Ep [YU] < Bntp [Y]

and therefore

v (A +K(Q, P)
A

Since the latter inequality holds for any A € (0,b), (2.32) leads to (2.29).

Applying the previous result with 1 (\) = A\?v/2 for every positive A leads to

the equivalence between (2.30) and (2.31) since then ¢*~! (t) = v/2vt. m

EplY(Z - Ep[Z])] <

Comment. Inequality (2.31) is related to what is usually called a quadratic
transportation cost inequality. If 2 is a metric space, the measure P is said
to satisfy to a quadratic transportation cost inequality if (2.31) holds for
every Z which is Lipschitz on {2 with Lipschitz norm not larger than 1. The
link between quadratic transportation cost inequalities and Gaussian type
concentration is well known (see for instance [87], [42] or [28]) and the above
Lemma is indeed inspired by a related result on quadratic transportation cost
inequalities in [28].

An other way of going from an entropy inequality to a control of the
moment generating function is the so-called Herbst argument that we are
presenting here for sub-Gaussian controls of the moment generating func-
tion although we shall also use in the sequel some modified version of it to
derive Bennett or Bernstein type inequalities. This argument will be typically
used to derive sub-Gaussian controls of the moment generating function from
Logarithmic Sobolev type inequalities.
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Proposition 2.14 (Herbst argument) Let Z be some integrable random
variable on (£2, A,P) such that for some positive real number v the following
inequality holds for every positive number A

\Z v \Z
Entp [e ] < TE [e ] . (2.33)

Then, for every positive \

E {eA(Z—E[Z])} < NV/2
Proof. Let us first notice that since Z — E[Z] also satisfies (2.33), we can
assume Z to be centered at expectation. Then, (2.33) means that

o

AE [Ze)‘Z] —IE[e)‘Z] hﬂE[e)‘Z] < E[e/\z] ,

which yields the differential inequality

1F'(\) 1 v
- - < =
NFO) e f =g

where F (X) = E [e*?]. Setting G (A\) = A~ In F (\), we see that the differen-
tial inequality simply becomes G’ (A) < v/2, which in turn implies since G ()
tends to 0 as A tends to 0, G (\) < Av/2 and the result follows. m

From a statistical point of view Pinsker’s inequality below provides a lower
bound on the hypothesis testing errors when one tests between two probability
measures. We can derive as applications of the duality formula both Pinsker’s
inequality and a recent result by Birgé which extends Pinsker’s inequality to
multiple hypothesis testing. We shall use these results for different purposes
in the sequel, namely either for establishing transportation cost inequalities
or minimax lower bounds for statistical estimation.

2.3.3 Pinsker’s Inequality

Pinsker’s inequality relates the total variation distance to the Kullback—
Leibler information number. Let us recall the definition of the total variation
distance.

Definition 2.15 We define the total variation distance between two probabi-
lity distributions P and Q on (2, A)by

1P = Qllpy = sup [P (A) = Q(A)].
AcA

It turns out that Pinsker’s inequality is a somehow unexpected consequence of
Hoeffding’s lemma (see Lemma 2.6).
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Theorem 2.16 (Pinsker’s inequality) Let P and Q be probability distri-
butions on (£2, A), with Q absolutely continuous with respect to P. Then

1P~ QI < JK(@.P). (230

(2.34) is known as Pinsker’s inequality (see [98] where inequality (2.34) is
given with constant 1, and [40] for a proof with the optimal constant 1/2).
Proof. Let Q =Y P and A ={Y > 1}. Then, setting Z = 14,

[P =Qlpy =Q(A) = P(A) = Eq[Z] — Ep[Z]. (2.35)
Now, it comes from Lemma 2.6 that for any positive A

Ep [e)\(Z—Ep[Z])} < e,\2/8’

which by Lemma 2.13 leads to
1
Eq 2]~ EplZ) /5K (Q.P)

and therefore to (2.34) via (2.35). m

We turn now to an information inequality due to Birgé [17], which will
play a crucial role to establish lower bounds for the minimax risk for various
estimation problems.

2.3.4 Birgé’s Lemma

Let us fix some notations. For any p, let ¥, denote the logarithm of the
moment generating function of the Bernoulli distribution with parameter p,
ie.,

p(N)=In(p(e*—1)+1),AeR (2.36)

and let h, denote the Cramér transform of the Bernoulli distribution with
parameter p, i.e., by (2.8) for any a € [p, 1]

hy (@) = sup (Aa — ¥, () = aln (;) +(1-a)h <1 - “) L (237)

A>0 1—-p
Our proof of Birgé’s lemma to be presented below derives from the duality
formula (2.25).

Lemma 2.17 (Birgé’s lemma) Let (P;) .,y be some family of prob-
ability distributions and (A;)y<;<n be some family of disjoint events. Let
ao = Py (Ap) and a = minj<;<n P; (4;), then, whenever Na > 1 — ag

N
1
hi-ag)w (0) < 5 DK (P, Ro) - (2:38)

i=1
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Proof. We write P instead of Py for short. We consider some positive A and
use (2.25) with U = M4, — ¥pa,) (A) and Y = dP;/dP. Then for every
i€l,N]

AP; (Ai) = ¥pa,) () <K (P, P)

and thus
Aa — — ;:1 Ypa) (A) <A (N ?:1 P, (AZ-)> N ;:1: Ypan (A)

1 N
<52 K(@£P).

i=1
Now, we note that p — —1, (\) is a nonincreasing function. Hence, since

N

ZP(A,‘)S].—GO

i=1

we derive that
Aa — '(/}(lfao)/N ()\) < Aa-— ’(/}N—l ZN—1 P(A;) (A)

Since p — —, (A) is convex

N
1
A=y py V) SAa= Y Weay ()
= i=1

and therefore
N

N
1 1
Ao = V(1-ag)n (V) S Aa— =D Wpay () < 5 D K(PP).
i=1 1=1

Taking the supremum over A in the inequality above leads to (2.38). m

Comment. Note that our statement of Birgé’s lemma slightly differs from the
original one given in [17] (we use the two parameters ag and a instead of the
single parameter min (ag, a) as in [17]). The interest of this slight refinement is
that, stated as above, Birgé’s lemma does imply Pinsker’s inequality. Indeed,
taking A such that |P — Q||;, = Q (A) — P (A) and applying Birgé’s lemma
with Py = P, @ = P, and A = A; = A§ leads to

hp(a) (Q(4)) <K (Q,P). (2.39)

Since by Lemma 2.6, for every nonnegative z, hy, (p + x) > 222, we readily see
that (2.39) implies (2.34).

Inequality (2.38) is not that easy to invert in order to get some explicit
control on a. When N = 1, we have just seen that a possible way to (approxi-
mately) invert it is to use Hoeffding’s lemma (which in fact leads to Pinsker’s
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inequality). The main interest of Birgé’s lemma appears however when N
becomes large. In order to capture the effect of possibly large values of N, it
is better to use a Poisson rather than a sub-Gaussian type lower bound for
the Cramér transform of a Bernoulli variable. Indeed, it comes from the proof
of Bennett’s inequality above that for every positive x,

hy (p+ ) > ph (2) (2.40)

which also means that for every a € [p,1], hy(a) > ph((a/p)—1) >
aln(a/ep). Hence, setting K = + Zi\; K (P;, Py), (2.38) implies that

Now, let x = 2¢/ (2e + 1). If @ > &, it comes from the previous inequality that
aln (2N) < K. Hence, whatever a

o<nv (maew )

This means that we have proven the following useful corollary of Birgé’s
lemma.

o

Corollary 2.18 Let (P;)y<;<n be some family of probability distributions and
(Ai)geicn be some family of disjoint events. Let a = ming<;<n P; (4;), then,

setting K = + Zfil K (P, Py)

a<kV (m(fuv)) , (2.41)

where K is some absolute constant smaller than 1 (k = 2e/ (2e + 1) works).

This corollary will be extremely useful to derive minimax lower bounds
(especially for nonparametric settings) as we shall see in Chapter 4 and
Chapter 7. Let us begin with the following basic example. Let us consider
some finite statistical model { Py, 6 € O}and £ to be the 0—1 loss on O x O, i.e.,
0(6,0) =1if 0 # 0" or £(6,0") = 0 else. Setting Kiax = maxg o K (P, Pyr),
whatever the estimator 6 taking its value in @, the maximal risk can be
expressed as
s [0 (1)) =y 0#7] =1 iy o =]

which leads via (2.41) to the lower bound

I;leaé(Eg [ﬁ <9,§>} >1—k

as soon as Kpax < k1In (1 4+ N). Some illustrations will be given in Chapter 3

which will rely on the following consequence of Corollary 2.18 which uses the
previous argument in a more general context.
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Corollary 2.19 Let (S,d) be some pseudometric space, {Ps,s € S} be some
statistical model. Let k denote the absolute constant of Corollary 2.18.
Then for any estimator s and any finite subset C of S, setting § =
ming ¢cc szt d (8,t), provided that max,cc K (Ps,P:) < k1n|C| the following
lower bound holds for every p > 1

supE, [dP (s,5)] > 27P0P (1 — k) .
seC

Proof. We define an estimator s taking its values in C such that

d(s,9) :Itréléld(s,t).

Then, by definition of 5, we derive via the triangle inequality that
d(s,8) <d(s,5)+d(5,5) <2d(s,53).

Hence

supE; [dP (s,8)] > 27P6P sup P, [s # 5] = 27P4P <1 —minP; [s = 5])
seC seC s€C

and the result immediately follows via Corollary 2.18. m

2.4 Entropy on Product Spaces

The basic fact to better understand the meaning of Pinsker’s inequality is that
the total variation distance can be interpreted in terms of optimal coupling
(see [46])).

Lemma 2.20 Let P and Q be probability distributions on (12, A) and denote
by P (P,Q) the set of probability distributions on (2 X 2, A® A) with first
marginal distribution P and second distribution Q. Then

P — = min X #Y
1P~ Qly = min QX #Y]

where X and Y denote the coordinate mappings (x,y) — z and (z,y) — y.
Proof. Note that if Q € P (P, Q), then
[P (A) = Q(A)] = [Eg [T (X)—1a (YV)]]
< Eg[[a (X)—1a (V)| Ix2y] < QX # Y]

which means that ||P — Q| < infgep(p,g) Q[X # Y]. Conversely, let us

consider some probability measure p which dominates P and @ and denote
by f and g the corresponding densities of P and @ with respect to u. Then

a:IIP*QHTV:/Q[ffghdu:/g[g*fhdu:1*/9(]“9)@
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and since we can assume that a > 0 (otherwise the result is trivial), we define
the probability measure Q as a mixture Q=aQ; + (1 — a) Q2 where Q; and
Q-2 are such that, for any measurable and bounded function ¥

2 v d
a /Qx() (xvy) Ql [I‘,y]

equals

/Q @ =g @), I )~ W, ¥ w9) i) da ()
and
<1fa>/Mav<m,y>d@2 [%y]:L(f(w)Ag(x))W(x,x)du(w)-

It is easy to check that Q € P (P, Q). Moreover, since Qs is concentrated on
the diagonal, Q[ X #Y]=aQ1 [X #Y]|<a. m

As a matter of fact the problem solved by Lemma 2.20 is a special instance
of the transportation cost problem. Given two probability distributions P and
Q (both defined on (§2,.4)) and some nonnegative measurable function w
on {2 x {2, the idea is basically to measure how close @) is to P in terms of
how much effort is required to transport a mass distributed according to P
into a mass distributed according to @ relatively to w (which is called the
cost function). More precisely one defines the transportation cost of @ to P
(relatively to w) as

0 o, Fe [w(X,Y)].

The transportation problem consists in constructing an optimal coupling
Q € P(P,Q) (i-e., a minimizer of the above infimum if it does exist) and in
relating the transportation cost to some explicit distance between P and Q.
Obviously, Lemma 2.20 solves the transportation cost problem for the binary
cost function w (z,y) = lgz»,. The interested reader will find in [101] much
more general results, including the Kantorovich theorem which relates the
transportation cost to the bounded Lipschitz distance when the cost function
is a distance and several analogue coupling results for other kinds of distances
between probability measures like the Prohorov distance (see also Strassen’s
theorem in [108]).

The interest of the interpretation of the variation distance as a transporta-
tion cost is that it leads to a very natural extension of Pinsker’s inequality
(2.34) to product spaces that we shall study below following an idea due to
Marton (see [86]). It leads to maybe the simplest approach to concentration
based on coupling, which is nowadays usually referred to as the transporta-
tion method. It has the advantage to be easily extendable to nonindependent
frameworks (see [88] and [105]) at the price of providing sometimes subop-
timal results (such as Hoeffding type inequalities instead of Bernstein type
inequalities).
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2.4.1 Marton’s Coupling

We present below a slightly improved version of Marton’s transportation cost
inequality in [86]) which, because of Lemma 2.20, can be viewed as a gener-
alization of Pinsker’s inequality to a product space.

Proposition 2.21 (Marton’s inequality) Let (2™, A", P™) be some pro-
duct probability space

(an-An7Pn) = <H Qi7®Aia®,u’i) ;
=1 =1 1=1

and Q be some probability measure absolutely continuous with respect to P™.
Then

K(Q,P"), (2.42)

w\»—‘

min ZQQ [X; £Y] <

QEP(P™,Q
where (X;,Y;), 1 <i < n denote the coordinate mappings on 2™ x Q™.
Note that by Cauchy—Schwarz inequality, (2.42) implies that

min QX £ Y] <4/ SK(Q.PY)
i=1

QeP(P™,Q)

which is the original statement in [86]. On the other hand some other coupling
result due to Marton (see [87]) ensures that

/ Q2 [X; £ Y | Vi = 1] dQ (y) < 2K (Q, P").

QGP(P%Q)

Of course this inequality implies (2.42) but with the suboptimal constant 2
instead of 1/2.

Proof. We follow closely the presentation in [87]. Let us prove (2.42) by
induction on n. For n = 1, (2.42) holds simply because it is equivalent to
Pinsker’s inequality (2.34) through Lemma 2.20. Let us now assume that for
any distribution Q' on (Q"_l,A"_l,P"_l) which is absolutely continuous
with respect to P"~!, the following coupling inequality holds true

K(Q,pP" ).

DO =

2 n—1 n—1
e x {2 X il <
Qep(Pr1Q) ZQ (@) ] <

(2.43)
Let @Q = gP™. Then

K@) =Em@il= [ |[ o6 @] a0,
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Denoting by g, the marginal density g, (t) = [,._1 g (x,t)dP""! (x) and by
Gn the corresponding marginal distribution of Q, ¢, = gnjin, we write g as
g(z,t) =g(x|t)gn(t) and get by Fubini’s Theorem

K@= [ an|[ o0 @] an o
+ [ ) 0.

n

If, for any t € §2,, we introduce the conditional distribution d@ (z |t) =
g (x| t)dP" ! (x). The previous identity can be written as

K (Q,P") = / K (Q(. | 1), P") dgn (1) + K (g, 1) -

n

Now (2.43) ensures that,for any ¢ € (2, there exists some probability distri-
bution Q; on 2”1 x 2"~ belonging to P (P"~!,Q (.| t)) such that

K(@Q(|t),P" )

N | =

n—1
ZQ? [(z,y) € 2" x 2"y # 4] <
i=1

while Pinsker’s inequality (2.34) implies via Lemma 2.20 that there exists a
probability distribution Q,, on {2, x £2,, belonging to P (un, g,) such that

Q2 1(,0) +  # 0] < 5K (s fn).

Hence

n—1
FKQP) = [ S Q) € 2 % @ v £y da (0

n =1
+Q7 [(u,v) s u# 0]
and by Jensen’s inequality
2

n—1
TKQP) =Y { | @l et xom i 2 ] dan 0
i=1 n

+Qp [(w,v) s u# 0] (2.44)

Now, we consider the probability distribution Q on 2"x 2™ with marginal
distribution @,, on {2, x £2,, and such that the distribution of (X;,Y;), 1 <i<n
conditionally to (X,,Y,) is equal to Qy,. More precisely for any measurable
and bounded function ¥ on 2" x 2", [, . ¥ (x,y)dQ (x,y) is defined by

/ [/ @ [(x,20), (Y, yn)] dQy, (2,y)| dQp (21, yn) -
25, X 82, Qn—1lyn-1
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Then, by construction, Q € P (P™, Q). Moreover
QX £ Y= [ @ [le) € @ x 2" i £ dga (32)

for all i <n —1, and

Q[Xn#yn] :Qn[(ua”):u#vL

therefore we derive from (2.44) that

n—1
K (@QP") > DG £ QX £

In order to illustrate the transportation method to derive concentration
inequalities, let us study a first illustrative example.

A Case Example: Rademacher Processes

Let Z = sup;er Y iy i, where T is a finite set, (o) are real num-
bers and €1, ...,e, are independent Rademacher variables, i.e., Ple; = 1] =
Ple; = —1] = 1/2, for every i € [1,n]. If we apply now the coupling in-
equality, defining P as the distribution of (e1,...,&,) on the product space
{—1,+1}" and given @ absolutely continuous with respect to P on {—1,+1}",
we derive from Proposition 2.21 the existence of a probability distribution Q
on {—1,41}" x {—1,41}" with first margin equal to P and second margin
equal to ) such that

K (Q,P). (2.45)

DO =

Y QX £V <

i=1
Now, setting for every z € {—1,+1}"

n
¢(x) = sup Z Tilit,
teT =

the marginal restrictions on Q imply that

Eq[dl = Ep[(] = Eg[¢(X) = ¢(Y)]

3

< Eg () |Xi—Yi| sup o
=1
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which yields by Cauchy—Schwarz inequality

N 12 1/2
Eql¢l-Ep[(] <2 (Z Q* [X; # Yz]) (Z sup O‘?,t) :

i=1 i=1 €T
We derive from the transportation cost inequality (2.45) that

Eq[(] - Er[() < V2K (Q. P)v,

where v = Y7 | sup,cr aF ;. Now by Lemma 2.13 this inequality means that
( is sub-Gaussian under distribution P with variance factor v. More precisely,
we derive from Lemma 2.13 that for every real number A

Eplexp[A (¢ — Ep[(])]] < /2

or equivalently
E [exp [A (2 — E[2))]] < V72

This clearly means that we have obtained the Hoeffding type inequality

2
P[Z -E[Z] > z] < exp (—2) , for every positive z.
v

Since for every t, Var [}7; g;a;,] = Y a7 , one can wonder if it is possible
to improve on the previous bound, replacing v by the smaller quantity
SUPser »oiy @ . This will indeed be possible (at least up to some absolute
multiplicative constant) by using an alternative approach that we shall develop
at length in the sequel. We turn to the presentation of the so-called tensoriza-
tion inequality which has been promoted by Michel Ledoux in his seminal
work [77] as the basic tool for this alternative approach to derive concentra-
tion inequalities for functionals of independent variables.

2.4.2 Tensorization Inequality for Entropy

The duality formula (2.25) ensures that the entropy functional Entp is convex.
This is indeed a key property for deriving the tensorization inequality for
entropy (see the end of this Chapter for more general tensorization inequali-
ties). The proof presented below is borrowed from [5].

Proposition 2.22 (Tensorization inequality) Let (Xi,...,X,) be inde-
pendent random variables on some probability space (2, A,P) and Y be some
nonnegative measurable function of (X1,...,X,) such that  (Y) is integrable.
For any integer i with, 1 <11 < n, let

x ) — (X17 vy Xic1, Xy, - 7Xn)

and let us denote by Entp (Y | X(i)) the entropy of Y conditionally to X @,
defined by
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Enty [Y | X@} —E [45 (Y) | X“)] — (E [Y | X“)]) .

Then
Ent]p [Y] S E

zn: Entp [Y | X“)H . (2.46)

=1

Proof. We follow [5] and prove (2.46) by using the duality formula. We in-
troduce the conditional operator E'[.] = E[. | X;,..., X,] fori=1,...,n+1

with the convention that E"*![.] = E[]. Then the following decomposition
holds true
n . .
Y(In(Y)-In(E[Y])) = ZY (In (E*[Y]) — In (E"** [Y])) . (2.47)
i=1

Now the duality formula (2.27) yields

E [Y (ln (E'[Y]) - In (IE [Ei ]| X(i)]» | X(ﬂ < Entp [Y | X@}
and since the variables Xi,..., X, are independent the following identity
holds E [E* [Y] | XW] = E**+! [Y]. Hence, taking expectation on both sides of
(2.47) becomes

E[Y (In(Y)—-In(E[Y]))]

Il

E [E [Y (1n (E'[Y]) - In (IE [Ei V]| X@D) | X@H

=1

<

-

E [Entp [Y | X@H

=1

and (2.46) follows. m

Comment. Note that there is no measure theoretic trap here and below since
by Fubini’s Theorem, the conditional entropies and conditional expectations
that we are dealing with can all be defined from regular versions of conditional
probabilities.

It is interesting to notice that there is some close relationship between this
inequality and Han’s inequality for Shannon entropy (see [39], p. 491). To see
this let us recall that for some random variable £ taking its values in some
finite set X', Shannon entropy is defined by

Hlg ==Y Pl =a]ln(P[=2]).

Setting, ¢ (z) = P [¢ = «] for any point  in the support of £, Shannon entropy
can also be written as H [{] = E[—Ingq (§)], from which one readily see that
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it is a nonnegative quantity. The relationship between Shannon entropy and
Kullback—Leibler information is given by the following identity. Let () be the
distribution of &, P be the uniform distribution on X and N be the cardinality
of X, then

K (Q,P)=—HI[¢ +In(N).

We derive from this equation and the nonnegativity of the Kullback—Leibler
information that
HI[¢] <In(N) (2.48)

with equality if and only if £ is uniformly distributed on its support. Han’s
inequality can be stated as follows.

Corollary 2.23 Let X' be some finite set and let us consider some random
variable € with values in X" and write €9 = (&1,...,&_1,641,...,&n) for
every i € {1,...,n}. Then

H¢] <

nil ;H[E(i)} '

Proof. Let us consider () to be the distribution of £ and P™ to be the uniform
distribution on X™. Let moreover (Xi,...,X,) be the coordinate mappings
on X™ and for every x € X", ¢ (z) = P[§ = z]. Setting Y = dQ/dP™ we have
Y (z) = q(x) k™ and

Entpn [Y] = K (Q,P") = —H[€] + nlnk, (2.49)

where k denotes the cardinality of X'. Moreover, the tensorization inequality
(2.46) can be written in this case as

Entpn [Y] < Epn

zn: Entp- {Y | X(“H . (2.50)

i=1
Now

Epn [Entpn [Y | X<1>” = Entpn [Y]

>

zexn—1

— Entp. [Y] + H {g“)} —(n—1)Ink.

Z q(t, x)} In [k‘"‘l Z q(t, x)}

tex teX

and similarly for all ¢

Epn [Entpn [Y | X@H = Entpn [Y] — (n— 1)lnk + H [M} .
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Hence (2.50) is equivalent to

—(n—1)Entp [Y] < En: H [5@} —n(n—1)Ink
=1

and the result follows by (2.49). m
In the last section we investigate some possible extensions of the previous
information inequalities to some more general notions of entropy.

2.5 ¢-Entropy

Our purpose is to understand in depth the role of the function @ : z —
xIn (z) in the definition of entropy. If one substitutes to this function another
convex function ¢, one can wonder what kind of properties of the entropy
would be preserved for the so-defined entropy functional that we will call
¢-entropy. In particular we want to analyze the conditions on ¢ under which
the tensorization inequality holds for ¢-entropy, discussing the role of the
Latala—Oleszkiewicz condition: ¢ is a continuous and convex function on R4
which is twice differentiable on R and such that either ¢ is affine or ¢ is
strictly positive and 1/¢" is concave. The main issue is to show that if ¢
is strictly convex and twice differentiable on R7, a necessary and sufficient
condition for the tensorization inequality to hold for ¢-entropy is the concavity
of 1/¢"”. We shall denote from now on by L£O the class of functions satisfy-
ing this condition. Our target examples are the convex power functions ¢,
p € (0,400) on Ry defined by ¢, (x) = —z? if p € (0,1) and ¢, (z) = z?
whenever p > 1. For these functions Latala and Oleszkiewicz’ condition means

€ [1,2]. Let us now fix some notations. For any convex function ¢ on Ry,
let us denote by ]Ll+ the convex set of nonnegative and integrable random
variables Z and define the ¢-entropy functional Hy on L by

Hy (Z) =E[p(2)] - ¢ (E[Z])

for every Z € L. Note that here and below we use the extended notion of
expectation for a (nonnecessarily integrable) random variable X defined as
E[X] =E[XT] — E[X ] whenever either X* or X~ is integrable. It follows
from Jensen’s inequality that Hy (Z) is nonnegative and that Hy (Z) < 400
if and only if ¢ (Z) is integrable. It is easy to prove a variational formula for

¢-entropy.

Lemma 2.24 Let ¢ be some continuous and convex function on Ry, then,
denoting by ¢' the right derivative of ¢, for every Z € LT, the following
formula holds true

Hy (2) = it E[6(2) ~ 6 (w) ~ (2~ )& (u)] (251)
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Proof. Without loss of generality we assume that ¢ (0) = 0. Let m = E[Z],
the convexity of ¢ implies that for every positive u

—p(m) < —¢(u) — (m —u) ¢’ (u)
and therefore
Hy(Z) <E[p(Z) — ¢ (u) = (Z —u) ¢’ (u)].

Since the latter inequality becomes an equality when u = m, the variational
formula (2.51) is proven. m

While the convexity of the function ¢ alone is enough to imply a variational
formula, it is not at all the same for the duality formula and the tensoriza-
tion property which are intimately linked as we shall see below. We shall say
that Hy has the tensorization property if for every finite family X,..., X,
of independent random variables and every (X1, ..., X, )-measurable nonneg-
ative and integrable random variable Z,

Hy (Z) < i]E [IE [gi)(Z) | X@} ! (IE [Z | X@')m , (2.52)

where, for every integer i € [1,n], X denotes the family of variables
{X1,..., X, }\{X;}. As quoted in Ledoux [77] or Latala and Oleszkiewicz
[73], there is a deep relationship between the convexity of Hy and the
tensorization property. More precisely, it is easy to see that, for n = 2, setting
7 =g (X1, X2), (2.52) is exactly equivalent to the Jensen type inequality

o ([ a0 X0 @)) < [ Hi 0. X0) dia (). (253)

where p1 denotes the distribution of X;. Since by the induction argument
of Ledoux, (2.53) leads to (2.52) for every m, we see that the tensorization
property for Hy is equivalent to what we could call the Jensen property, i.e.,
(2.53) holds for every p1, X5 and g such that [ g (z, X2) duy (x) is integrable.
We do not want to go into the details here since we shall indeed provide an
explicit proof of the tensorization inequality for ¢-entropy later on. Of course
the Jensen property implies the convexity of Hy. Indeed, given A € [0,1]
and two elements U,V of LT, setting g (z,U,V) = U + (1 — x) V for every
x € [0,1] and taking u1 to be the Bernoulli distribution with parameter A,
(2.53) means that

Hy (AU + (1= \) V) < AH, (U) + (1 — X) Hy (V).

Hence Hy is convex.
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2.5.1 Necessary Condition for the Convexity of ¢-Entropy

As proved in [30], provided that ¢” is strictly positive, the condition 1/¢”
concave is necessary for the tensorization property to hold. We can more
precisely prove that 1/¢” concave is a necessary condition for Hy to be convex
on the set LT (£2, A,P) of bounded and nonnegative random variables, for
suitable probability spaces (2,4, P).

Proposition 2.25 Let ¢ be a strictly convex function on Ry which is twice
differentiable on R’ . Let (£2, A, P) be a rich enough probability space in the sense
that P maps A onto [0,1]. If Hy is convex on LL (2, A, P), then ¢ (z) > 0 for
every x > 0 and 1/¢" is concave on R .

Proof. Let 0 € [0,1] and z,2’, y,y’ be given positive real numbers. Under the
assumption on the probability space we can define a pair of random variables
(X,Y) to be (x,y) with probability 6 and (z/,3’) with probability (1 —6).
Then, the convexity of Hy means that

Hy(AX + (1= N\)Y) < AHy (X) + (1= X) Hy (Y) (2.54)
for every A € (0,1). Defining, for every (u,v) € R% x R*
Fy(u,0) = =¢ (Au+ (1 =X v) + A (u) + (1 = A) ¢ (v)
(2.54) is equivalent to
Fr(0(z,y) + (1—0) (2',y) < OF (z,y) + (1 - 0) Fx (¢, ¢/).

Hence F) is convex on R x R?. This implies in particular that the determi-
nant of the Hessian matrix of F) is nonnegative at each point (x,y). Thus,
setting zy = Az + (1 — Ay

6" (x) = A" (xA)] 16" () = (1 = A) ¢ (22)] Z A (1 = A) [¢" (x2)]

which means that

¢" (x) ¢" (y) 2 A¢" (y) " (xx) + (1 = A) ¢" (2) ¢" (1) (2.55)

If ¢” (x) = 0 for some point x, we derive from (2.55) that either ¢ (y) = 0
for every y which is impossible because ¢ is assumed to be strictly convex, or
there exists some y such that ¢” (y) > 0 and then ¢” is identically equal to
0 on the nonempty open interval with extremities  and y which also leads
to a contradiction with the assumption that ¢ is strictly convex. Hence ¢ is
strictly positive at each point of RY and (2.55) leads to

2

1 LA L -y
¢ Az +(1=Ny) ~ ¢ (x)  ¢"(y)

which means that 1/¢” is concave. m
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Conversely, ¢ € LO implies the convexity of the function F)\ defined above
and thus the convexity of Hy as proved by Latala and Oleszkiewicz in [73].
However this does not straightforwardly leads to Jensen’s property (and there-
fore to the tensorization property for Hy) because the distribution yq in (2.53)
needs not be discrete and we really have to face with an infinite dimensional
analogue of Jensen’s inequality. The easiest way to overcome this difficulty
is to follow the lines of Ledoux’s proof of the tensorization property for the
classical entropy (which corresponds to the case where ¢ (z) = zln(x)) and
mimic the duality argument used in dimension 1 to prove the usual Jensen
inequality i.e., express Hy as the supremum of affine functions.

2.5.2 A Duality Formula for ¢-Entropy

Provided that ¢ € LO, our purpose is now, following the lines of [30] to
establish a duality formula for ¢-entropy of the type

Hy(Z) = ;IEIIT)]E (1 (T) Z + 42 (T)],

for convenient functions ¥; and ¥y on Ry and a suitable class of nonnegative
variables 7. Such a formula of course implies the convexity of Hy but also
Jensen’s property (just by Fubini) and therefore the tensorization property
for H¢.

Lemma 2.26 (Duality formula for ¢-entropy) Let ¢ belong to LO and
Z belong to ]Lf. Then if ¢ (Z) is integrable

Hy(Z)= sup A{E[(¢'(T) = ¢ (B[T))(Z-T)+¢(T)] - ¢ (E[T])}.

TeL), T#0
(2.56)

Note that the convexity of ¢ implies that ¢' (T) (Z —=T) + ¢ (T) < ¢ (2).
Hence E[¢/ (T)(Z —T)+ ¢ (T)] is well defined and is either finite or equal
to —oo.

Proof. The case where ¢ is affine is trivial. Otherwise, let us first assume
Z and T to be bounded and bounded away from 0. For any A € [0, 1], we set
T\ =(1—-X)Z+ AT and

fF)=E[(¢'(Tx) = ¢ (B[TA])) (Z — Tx)] + Hy (T2) -

Our aim is to show that f if nonincreasing on [0, 1]. Noticing that Z — T =
A(Z —T) and using our boundedness assumptions to differentiate under the
expectation

F'O)=-A[E|(Zz-17¢" ()] - B[z - T))*¢" (E[T))]

+E[(¢' (Tx) — ¢' (E[TA]) (Z = T)]
+E[ () (T - 2)] - ¢ (B[ E[T - Z]
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and so
FO)=-A[E[(Z =17 ¢" (1) - ®[2-T))° " (B [13])] -

Now, by Cauchy-Schwarz inequality and Jensen’s inequality (remember that
1/¢" is assumed to be concave)

2 _ _ 17 1 i
(E[2 - 7)) = (E (2= DT )
1 2
<E | |E[2 - 170 @)

and
1 1

’ [qw <TA>] = 7 EM)

which leads to

2 1 2 n
E(2-T) < S [(Z )2 ¢ (TA)} .
Hence f’ is nonpositive and therefore f (1) < f(0) = Hy (Z). This means
that whatever T, E [(¢' (T) — ¢' (E[T])) (Z — T)]+Hy (T) is less than Hy (Z).
Since this inequality is an equality for T'= Z, the proof of (2.56) is complete
under the extra assumption that Z and T are bounded and bounded away
from 0. In the general case we consider the sequences Z,, = (Z V 1/n) An and
T, = (T'V1/k) Ak and we have in view to take the limit as k& and n go to
infinity in the inequality

Hy (Zn) 2 E[(¢' (Th) = ¢' (E[Tk]) (Zn — Ti) + & (Tk)] — & (E [Tk])
that we can also write
E[ (Zn, T)] = —¢' (B[T)E[Zn — Th] — ¢ (E[Tk]) + ¢ (B[Za]),  (257)
where ¢ (2,£) = 6 (2) — & (£) — (= — ) & (£). Since we have to show that
E[ (2, T) = —¢'(E[T)E[Z - T] - ¢ (E[T]) + ¢ (E[Z]) (2.58)

with ¢ > 0, we can always assume [¢) (Z,T)] to be integrable (otherwise (2.58)
is trivially satisfied). Taking the limit when n and k go to infinity in the right
hand side of (2.57) is easy while the treatment of the left hand side requires
some care. Let us notice that ¢ (z,t) as a function of ¢ decreases on (0, z) and
increases on (z,+00). Similarly, as a function of z, ¢ (z,t) decreases on (0,t)
and increases on (t,+00). Hence, for every ¢, ¥ (Z,,t) < ¥ (1,t) + ¥ (Z,t)
while for every z , ¥ (2,Tk) < ¥ (z,1) + 1 (z,T). Hence, given k

VY (Zn, Ty) < (1, Tx) + 9 (Z, Tk)
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and we can apply the bounded convergence theorem and conclude that
E [ (Z,, Tk)] converges to E [¢ (Z, Tk)] as n goes to infinity. Hence the follow-
ing inequality holds

E[(Z,Tk)] =2 —¢' (E[TL])E[Z - Ti] — ¢ (B[Tk]) + ¢ (E[Z]).  (2.59)

Now we also have ¢ (Z,T;) < ¥ (Z,1) + ¢ (Z,T) and we can apply the
bounded convergence theorem again to ensure that E[¢ (Z,T})] converges
to E[¢ (Z,T)] as k goes to infinity. Taking the limit as k goes to infinity in
(2.59) implies that (2.58) holds for every T, Z € L such that ¢ (Z) is inte-
grable and E[T] > 0. If Z # 0 a.s., (2.58) is achieved for T'= Z while if Z =0
a.s., it is achieved for T' = 1 and the proof of the Lemma is now complete in
its full generality. m

Comments.

e First note that since the supremum in (2.56) is achieved for T' = Z (or
T = 1if Z = 0), the duality formula remains true if the supremum is
restricted to the class 7; of variables T such that ¢ (T) is integrable.
Hence the following alternative formula also holds

Hy(Z) = Sup {E[(¢"(T) — ¢ (E[T])) (Z = T)] + Hy (T)}.  (2:60)

e Formula (2.56) takes the following form for the “usual” entropy (which
corresponds to ¢ (z) = z1n (z))

Ent (2) = sup {E [(in (7) ~ In (E[T))) ]}

where the supremum is extended to the set of nonnegative and integrable
random variables T' with E[T] > 0. We recover the duality formula of
Proposition 2.12.

e Another case of interest is ¢ (x) = zP, where p € (1,2]. In this case, the
duality formula (2.60) becomes

Hy (2) = sup {pE |7 (177" = €1)"")] = (0= 1) H, (D)
where the supremum is extended to the set of nonnegative variables in LL,,.

¢-Entropy for Real Valued Random Variables

For the sake of simplicity we have focused on nonnegative variables and restrict
ourselves to convex functions ¢ on R;. Of course, this restriction can be
avoided and one can consider the case where ¢ is a convex function on R and
define the ¢-entropy of a real valued integrable random variable Z by the same
formula as in the nonnegative case. Assuming this time that ¢ is differentiable
on R and twice differentiable on R*, the proof of the duality formula which is
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presented above can be easily adapted to cover this case provided that 1/¢”
can be extended to a concave function on R. In particular if ¢ (z) = |z|*,
where p € (1,2] one gets

i1,(2) = sup (s 2 (L - B -y )

where the supremum is extended to LL,. Note that this formula reduces for
p = 2 to the classical one for the variance

Var (Z) = sup {2 Cov (Z,T) — Var (T},
T

where the supremum is extended to the set of square integrable variables. This
means that the tensorization inequality for ¢-entropy also holds for convex
functions ¢ on R under the condition that 1/¢” is the restriction to R* of a
concave function on R.

2.5.3 A Direct Proof of the Tensorization Inequality

Starting from the duality formula, it is possible to design a direct proof of the
tensorization inequality which does not involve any induction argument. This
means that the proof of Proposition 2.22 nicely extends to ¢-entropy.

Theorem 2.27 (Tensorization inequality for ¢-entropy) Assume that
¢ € LO, then for every finite family X;, ..., X, of independent random vari-

ables and every (X1, ..., X,)-measurable nonnegative and integrable random
variable Z,
n
Hy(2) <Y E[E[0(2) | X9] -0 (E[2] x])], (2.61)
i=1

where, for every integer i € [1,n], X® denotes the family of variables
{Xq,..., X, P\ {X:}.

Proof. Of course we may assume ¢ (Z) to be integrable, otherwise (2.61) is

trivial. We introduce the conditional operator E‘[.] = E[. | X;,..., X,] for
i=1,...,n+1 with the convention that E"*![.] = E[.]. Note also that E! [.]
is just identity when restricted to the set of (Xji,..., X, )-measurable and

integrable random variables. Let us introduce the notation Hy (Z | X (i)) =
E¢(2)| XD] —¢(E[Z|XD]). By (2.60) we know that Hy (Z | X@) is
bounded from below by

E|(¢ (&'12]) - ¢' (B [B[2]| XO])) (7 - B [2]) | X©]
+E [0 (E'[2)) | XO] - ¢ (E [E[2]] X))
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Now, by independence, for every i, we note that E [E* [Z] | X] = Ei+! [Z].
Hence, using in particular the identity

E {¢/ (Ei—H [Z]) Ei [Z] | X(z)} — ¢/ (Ei+l [Z]) ]Ei+1 [Z] ,
we derive from the previous inequality that
E[H, (21 X9)| 2E[Z (¢ (E'12]) - o (B [2]))]

+E[¢ (B [Z]) BT 2] - ¢ (B [2) E' [Z]]
+E[o(B'[2]) -0 (BT [2])] .

Summing up these inequalities leads to

Eij Hy (21 X0)| 2 E[Z (¢ (2) - ¢/ (B12]))]

+E[¢'([E[ZDE[Z) - ¢ (2) Z]
+E[¢(2) - ¢(E[Z])]

and the result follows. m
To see the link between the tensorization inequality and concentration, let
us consider the case of the variance as a training example.

2.5.4 Efron—Stein’s Inequality
Let us show how to derive an inequality due to Efron and Stein (see [59])
from the tensorization inequality of the variance, i.e., the ¢-entropy when ¢

is defined on the whole real line as ¢ (x) = 22. In this case the tensorization
inequality can be written as

Var (Z) <E [Zn:E [(z ~E [z | X(z-)b2 | X(i)” .
i=1
Now let X’ be a copy of X and define
Zi=C(X1,. ., Xio1, X[, Xig1, -, X))
Since conditionally to X, Z! is an independent copy of Z, we can write
E [(Z _E {Z | X“‘>D2 | X(i)} - %E [(Z — 7?2 X@}

=E[(z-2)} | x9].
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which leads to Efron—Stein’s inequality

n

Var (Z) < % zn:E [(Z - Z{)Q] =Y E [(Z - Z{)i] . (2.62)

i=1

To be more concrete let us consider again the example of Rademacher
processes and see what Efron—Stein’s inequality is telling us and compare
it with what we can derive from the coupling inequality.

Rademacher Processes Revisited

As an exercise we can apply the tensorization technique to suprema of
Rademacher processes. Let Z = sup,cr Z?:l €;04,¢, where T is a finite set,
(cvit) are real numbers and €1,...,&, are independent random signs. Since
we are not ready yet to derive exponential bounds from the tensorization in-
equality for entropy, for this first approach, by sake of keeping the calculations
as simple as possible we just bound the second moment and not the moment
generating function of Z — E [Z]. Then, taking €/,...,e] as an independent
copy of €1,...,e, we set for every i € [1,n]

n
/ z : ’
Z,L- = sup €50 ¢ + E;Q ¢t
teT Y
€ J#i

Considering ¢t* such that sup;cp Z?Zl €50 = 2?21 €ja;,4~ we have for every
i€ [1l,n]
7 — Z{ < (Ei — 6;) Qg t>

which yields
(Z—Z)% < (i)’ a2y

and therefore by independence of &} from ¢1,...,¢,
E|(Z-2Z)1] SE[(1+¢€})a?,.] < 2E [02,].

Hence, we derive from Efron—Stein’s inequality that
Var (Z) < 2E lz af,t*] < 202, (2.63)
i=1

where 0% = sup;cp >y a7 ;. As compared to what we had derived from the

coupling approach, we see that this time we have got the expected order for
. . n 2 . n 2

the variance i.e., sup;er Y ;o , instead of " | sup,eq o ;.
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Gaussian Processes

3.1 Introduction and Basic Remarks

The aim of this chapter is to treat two closely related problems for a Gaussian
process: the question of the sample path regularity and the derivation of tail
bounds for proper functionals such as its supremum over a given set in its
parameter space. A stochastic process X = (X (t)),cp indexed by T'is a col-
lection of random variables X (t), ¢ € T. Then X is a random variable as a
map into R” equipped with the o-field generated by the cylinder sets (i.e.,
the product of a collection of Borel sets which are trivial except for a finite
subcollection). The law of X is determined by the collection of all marginal
distributions of the finite dimensional random vectors (X (¢1),...,X (tn))
when {t1,...,tn} varies. It is generally not possible to show (except when
T is countable) that any wversion of X, i.e., any stochastic process Y with
same law as X is almost surely continuous on T' (equipped with some given
distance). Instead one has to deal with a special version of X which can typ-
ically be constructed as a modification X of X i.e., X (t) = X (t) a.s. for all
t € T. A (centered) Gaussian process is a stochastic process X = (X (t)),cqp»
such that each finite linear combination ) a; X (t) is (centered) Gaussian (in
other words, each finite dimensional random vector (X (¢1),...,X (tn)) is
Gaussian). Since the transition from centered to noncentered Gaussian vari-
ables is via the addition of a constant, in this chapter, we shall deal exclusively
with centered Gaussian processes. The parameter space T can be equipped
with the intrinsic Lo-pseudodistance

,11/2
d(s,t)=E (X(s)—X(t))] .

Note that d is a distance which does not necessarily separate points
(d(s,t) = 0 does not always imply that s = t) and therefore (T, d) is only a
pseudometric space. One of the major issues will be to derive tail bounds for
sup;cr X (t). Possibly applying these bounds to the supremum of the process
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of increments X (s) — X (t) over the sets {(s,t);d (s,t) < n} and letting  go
to 0, we shall deal with the question of the sample boundedness and uniform
continuity (with respect to d) at the same time. Of course there exists some
unavoidable measurability questions that we would like to briefly discuss once
and for all. When T is countable there is no problem, the (possibly infinite)
quantity sup,cp X (¢) is always measurable and its integrability is equivalent
to that of (sup,er X (t)), so that one can always speak of E[sup,cq X (t)]
which is either finite or equals +00. Otherwise we shall assume (T, d) to be
separable, i.e., there exists some countable set D C T which is dense into
(T',d). Hence, if (X (t)),cp is a.s. continuous sup,er X (t) = supyep X (t)

a.s. and again we can speak of E [sup,cr X (t)] = E [sup;cp X (t)] and one
also has
E [SupX (t)] = sup {]E {supX (t)} ; FCTand F ﬁnite} . (3.1)
teT teF

Note that the same conclusions would hold true if d were replaced by another
distance 7. As we shall see in the sequel, the special role of d arises from the
fact that it is possible to completely characterize the existence of a continuous
and bounded version of (X (t)),cp in terms of the “geometry” of T with
respect to d. Moreover, we shall also discuss the continuity question with
respect to another distance than d and show that it is essentially enough
to solve the problem for the intrinsic pseudometric. At a more superficial
level, let us also notice that since the use of d as the referent pseudometric
on T warrants the continuity of (X (t)),c, in Lo, the separability of (7', d) by
itself tells something without requiring the a.s. continuity. Indeed the following
elementary but useful remark holds true.

Lemma 3.1 Assume that D C T is countable and dense into (T,d), then for
any t € T, there exists some sequence (t,) of elements of D such that (t,)
converges to t as n goes to infinity and (X (t,)) converges to X (t) a.s.

Proof. Just choose t, such that d? (¢,,t) < n~2, then the result follows by
Bienaymé-Chebycheff’s inequality and the Borel-Cantelli lemma. m

Hence, if one wants to build a version (X (¢) )teT of (X (t)),ep with a.s.
uniformly continuous sample paths on T, it is enough to show that (under
some appropriate condition to be studied below) (X (¢))iep has this property
on D and define ()Z' (t))
path of (X (2)),c

Lemma 3.1 ensures that X is a modification (thus a version) of X which
is of course a.s. uniformly continuous by construction. Another consequence
of Lemma 3.1 is that even if sup,c X (t) is not necessarily measurable,
(X (t)),ep admits an essential measurable supremum.

teT by extending each uniformly continuous sample

p on D to a uniformly continuous sample path on 7. Then,

Proposition 3.2 Assume that (T, d) is separable, then there exists an almost
surely unique random variable Z such that X (t) < Z a.s. for ollt € T and
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such that if U is a random variable sharing the same domination property,
then Z < U a.s. The random variable Z is called the essential supremum
of (X (t)),eq- Moreover if sup,ep X (t) happens to be finite a.s., so is Z.

Proof. Indeed, in view of Lemma 3.1, Z = sup,cp X (¢) is the a.s. unique
candidate and is of course a.s. finite when so is sup,c, X (). m

One derives from the existence of a finite essential supremum, the following
easy necessary condition for the sample boundedness of (X (t)),cq-

Corollary 3.3 Assume that (T,d) is separable, if sup,cr X (t) is almost
surely finite then sup,cp B [ X2 ()] < co.

Proof. Let ¢ be given such that o, = (E [X? (t)])1/2 > 0. Since sup,eq X (t)
is almost surely finite we can take Z as in Proposition 3.2 above and choosing
z such that P[Z > z] < 1/4, if we denote by @ the cumulative distribution
function of the standard normal distribution, we derive from the inequalities

isP[ZSz]sP[X(t)Sz]=@(Z>7

that o, < 2/P71(3/4). =

As a conclusion, in view of the considerations about the process of incre-
ments and of (3.1), it appears that the hard work to study the continuity
question is to get dimension free bounds on the supremum of the components
of a Gaussian random vector. One reason for focusing on sup,c, X () rather
than sup,c | X (¢)| is that one can freely use the formula

E kg (X (t) — Y)] —E [flelTpX (t)]

for any centered random variable Y. Another deeper reason is that the
comparison results (such as Slepian’s lemma below) hold for one-sided
suprema only. At last let us notice that by symmetry, since for every to € T

E &EIT) X(t)q <E[X (to)] +E L?EpT (X (t) - X(S))]

<E[X (to)[] + 2E [jggX <t>} )

E [sup;cr | X (2)]] cannot be essentially larger than E [sup,c X (¢)]. Chapter 3
is organized as follows. Focusing on the case where T is finite, i.e., on Gaussian
random vectors,

e we study the concentration of the random variables sup,cp |X (t)| or
sup,er X (t) around their expectations and more generally the concen-
tration of any Lipschitz function on the Euclidean space equipped with
the standard Gaussian measure,
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e we prove Slepian’s comparison Lemma which leads to the Sudakov mino-
ration for E [sup,cr X ()]

Then, turning to the general case we provide necessary and sufficient con-
ditions for the sample boundedness and continuity in terms of metric entropy
(we shall also state without proof the Fernique-Talagrand characterization in
terms of majorizing measures). Finally we introduce the isonormal process
which will be used in the next chapter devoted to Gaussian model selection.
We do not pretend at all to provide here a complete overview on the topic
of Gaussian processes. Our purpose is just to present some of the main ideas
of the theory with a biased view towards the finite dimensional aspects. Our
main sources of inspiration have been [79], [57] and [1], where the interested
reader will find much more detailed and exhaustive treatments of the subject.

3.2 Concentration of the Gaussian Measure on RY

The concentration of measure phenomenon for product measures has been
investigated in depth by M. Talagrand in a most remarkable series of works
(see in particular [112] for an overview and [113] for recent advances). One of
the first striking results illustrating this phenomenon has been obtained in the
seventies. It is the concentration of the standard Gaussian measure on R¥.

Theorem 3.4 Consider some Lipschitz function ( on the Fuclidean space
RN with Lipschitz constant L, if P denotes the canonical Gaussian measure
on RYN, then, for every x >0

1172
PlIC— M| > 1] < 2exp (M) (3.2)
and )
PIC> M +4] < exp (QL) , (3.3)

where M denotes either the mean or the median of ¢ with respect to P.

Usually the first inequality is called a concentration inequality while the
latter is called a deviation inequality. These inequalities are due to Borell [29]
when M is a median (the same result has been published independently by
Cirelson and Sudakov [37]) and to Cirelson, Ibragimov and Sudakov [36] when
M is the mean. We refer to [76] for various proofs and numerous applications
of these statements, we shall content ourselves here to give a complete proof
of (3.3) when M is the mean via the Gaussian Logarithmic Sobolev inequality.
As a matter of fact this proof leads to the slightly stronger result that the
moment generating function of ¢ — Ep [(] is sub-Gaussian. Namely we shall
prove the following result.
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Proposition 3.5 Consider some Lipschitz function ( on the Euclidean space
RN with Lipschitz constant L, if P denotes the canonical Gaussian measure
on RN, then
2L2
In Ep [exp (A (¢ — Ep [¢]))] <

, for every X € R. (3.4)

In particular one also has
Varp [¢] < L? (3.5)

One could think to derive the Poincaré type inequality (3.5) directly from
Theorem 3.4 by integration. This technique leads to the same inequality but
with a worse constant. More generally, integrating (3.2) one easily gets for
every integer ¢

1
(Epl¢ — Ep[c])"" < CVaL,

where C' is some absolute constant (see [78] for details about that and a
“converse” assertion).

3.2.1 The Isoperimetric Nature of the Concentration Phenomenon

The isoperimetric inequality means something to any mathematician.
Something different of course depending on his speciality and culture. For
sure, whatever he knows about the topic, he has in mind a statement which
is close to the following: “among all compact sets A in the N-dimensional
FEuclidean space with smooth boundary and with fixed volume, Euclidean
balls are the one with minimal surface.”

The History of the Concept

As it stands this statement is neither clearly connected to the concentration of
any measure nor easy to generalize to abstract metric spaces say. Fortunately
the Minkowski content formula (see [60]) allows to interpret the surface of the
boundary of A as
1
liminf — (A (4%) — A (4))

e—0 €
where A\ denotes the Lebesgue measure and A° the e-neighborhood (or
enlargement) of A with respect to the Euclidean distance d,

A*={zeRN :d(z,A) <e}.

This leads (see Federer [60] for instance) to the equivalent formulation for the
classical isoperimetric statement: “Given a compact set A and a Euclidean
ball B with the same volume, A (A%) > A (B¢) for all € > 0.” In this version
the measure A and the Euclidean distance play a fundamental role. Of course
the Lebesgue measure is not bounded and we shall get closer to the heart
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of the matter by considering the somehow less universally known but more
“probabilistic” isoperimetric theorem for the sphere which is usually referred
as Lévy’s isoperimetric theorem although it has apparently been proved by
Lévy and Schmidt independently (see [82], [106] and [64] for extensions of
Lévy’s proof to Riemannian manifolds with positive curvature). Again this
theorem can be stated in two equivalent ways. We just present the statement
which enlightens the role of the distance and the measure (see [63]): “Let S
be the sphere of radius p in R¥*! P be the rotation invariant probability
measure on sz)v . For any measurable subset A of S;])v7 if B is a geodesic ball
(i.e., a cap) with the same measure as A then, for every positive &

P(A%) = P(B7),

where the e-neighborhoods A® and B¢ are taken with respect to the geodesic
distance on the sphere.” The concentration of measure principle precisely
arises from this statement. Indeed from an explicit computation of the measure
of B for a cap B with measure 1/2 one derives from the isoperimetric theorem
that for any set A with P (A) > 1/2
N (N —1)¢e?
P(Sp \AE) Sexp (—22 .
p
In other words, as soon as P (A) > 1/2, the measure of A® grows very fast

as a function of €. This is the concentration of measure phenomenon which is
analyzed and studied in details by Michel Ledoux in his recent book [78].

A General Formulation

Following [79], let us define the notion of concentration function and explain
how it is linked to concentration inequalities for Lipschitz functions on a metric
space.

Let us consider some metric space (X,d) and a continuous functional ¢ :
X — R. Given some probability measure P on (X,d), one is interested in
controlling the deviation probabilities

P(C=M+a) or P(¢—M|>a)

where M is a median of ¢ with respect to P. If the latter probability is small
it expresses a concentration of ¢ around the median M. Given some Borel set
A, let for all positive g, A° denote as usual the e-neighborhood of A

A" ={zeX:d(z,A) <e}.
If ¢ is a Lipschitz function we define its Lipschitz seminorm

€ () = W)l

Cll, = sup )
” ||L oty d(x,y)
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and choose A = {¢ < M} so that for all z € A®
C(x) <M A+|C]l, e
Therefore
P(C> M+l e) < P(X\AS) = P[d(., 4) > .

We can now forget about what is exactly the set A and just retain the fact
that it is of probability at least 1/2. Indeed, denoting by d (., A) the function
x — d(z,A) and defining

v (g) = sup {P [d(.,A) >¢€]| Ais a Borel set with P (A4) > ;} ,  (3.6)

we have
P =>M+|(llLe) <v(e).

Setting € = x/ ||¢||;, we derive that for all positive

P(gszsV( d ) (3.7)
14153
and changing ¢ into —(,
P(CSM—x)gy(x). (3.8)
14153
Combining these inequalities of course implies the concentration inequality
Pllc -l 0) < 2y (5 ) (3.9)
1€l

The conclusion is that if one is able to control the “concentration function” ~
as in the “historical case” of the sphere described above, then one immediately
gets a concentration inequality for any Lipschitz function through (3.9).

An important idea brought by Talagrand is that the concentration function
~ can happen to be controlled without an exact determination of the extremal
sets as it was the case for the sphere. This approach allowed him to control the
concentration function of general product measures. For Gaussian measures
however, one can completely solve the isoperimetric problem.

3.2.2 The Gaussian Isoperimetric Theorem

If we take (X,d) to be the Euclidean space R and P to be the standard
Gaussian probability measure we indeed get a spectacular example for which
the above program can be successfully applied.

Indeed in that case, the isoperimetric problem is connected to that of
the sphere via the Poincaré limit procedure. It is completely solved by the
following theorem due to Borell, Cirel’son and Sudakov (see [29] and also [37]
where the same result has been published independently).
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Theorem 3.6 (Gaussian isoperimetric Theorem) Let P be the standard
Gaussian measure on the Fuclidean space (RN, d). For any Borel set A, if H
is a half-space with P[A] = P[H], then P[d(.,A) >¢] < P[d(.,H) > €] for
all positive €.

We refer to [76] for a proof of this theorem (see also [78] for complements
and a discussion about Ehrhardt’s direct approach to the Gaussian isoperi-
metric Theorem). Theorem 3.6 readily implies an exact computation for the
concentration function as defined by (3.6). Indeed if we define the standard
normal tail function @ by

5 1 e —u?/2
b (x) = 75z ). e du,

we can consider for a given Borel set A the point x4 such that 1 — & (z4) =
P [A]. Then, taking H to be the half-space RN~ x (—o0,74) we see that

P[A|=P[H] and Pld(.,H)>¢e]=P(za+¢).

Now, if P(A) > 1/2, then x4 > 0 and therefore P[d(.,H) >¢] < & (e).
Hence Theorem 3.6 implies that the concentration function v of the standard
Gaussian measure P (as defined by 3.6) is exactly equal to the standard
Gaussian tail function @ so that one gets the following Corollary via (3.7)
and (3.9).

Corollary 3.7 Let P be the standard Gaussian measure on the Euclidean
space RN and ¢ be any real valued Lipschitz function on RN . If M denotes a
median of , then

P[C2M+x}§¢<”?”L>

and

Plc =) 20 <28 ()

for all positive x.

Remark. These inequalities are sharp and unimprovable since if we take
¢(x1,...,xN) = x1, they become in fact identities. Moreover, they a fortiori
imply Theorem 3.4 when M is the median by using the standard upper bound
for the Gaussian tail

_ 1 2
D (u) < 2 oxXp (—Z) for all positive u. (3.10)

The inequalities of Corollary 3.7 are often more convenient to use with M
being the mean rather than the median. Thus let us try to derive concentration
inequalities around the mean from Corollary 3.7. We have
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400

+oo
Belc=Ml, = [ PL-M>ade<idl, [ T

Integrating by parts, we get

+oo
K1M<mkﬂm_KLQﬁ/ “%) =l

hence, by symmetry

[Ep[¢]— M| < \ﬁIICIIL

Thus, for any positive x

- z 1
_ < - =

Pl - £r >4 <2 (g - )
As a matter of fact one can do better by a direct attack of the problem.
Cirelson, Ibragimov and Sudakov (see [36]) use a very subtle imbedding argu-
ment in the Brownian motion. More precisely they prove that ¢ — Ep (¢) has
the same distribution as B,, where (By),- is a standard Brownian motion
and 7 is a stopping time which is almost surely bounded by ||(]|,. Now a
classical result of Paul Lévy ensures that for all positive z

2 (IICCUIIL> .

and by symmetry the imbedding argument implies

P| sup B;>=x

t<|[<ll,,

Theorem 3.8 Let P be the standard Gaussian measure on the Euclidean
space RN and ¢ be any real valued Lipschitz function on RN . Then

P[(>Ep[(]+a] < 2gp(llélh)

and

Plic - Br ()] = }<@(Mh)

for all positive x.

By using again the classical upper bound (3.10) one derives easily from
Theorem 3.8 Inequality (3.3) of Theorem 3.4 when M is the mean. We do
not provide the proof of this theorem because of its too specifically Gaussian
flavor. Instead we focus on its consequence Inequality (3.3). As a matter of fact
an alternative way of proving this deviation inequality consists in solving the
differential inequality for the moment generating function of ( — Ep [(] that
derives from a Logarithmic Sobolev inequality. This proof is given in details
in the next section and is much more illustrative of what will be achievable in
much more general frameworks than the Gaussian one.
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3.2.3 Gross’ Logarithmic Sobolev Inequality

The connection between the concentration of measure phenomenon and
Logarithmic Sobolev inequalities relies on Herbst argument (see Proposition
2.14). Let us state Gross’ Logarithmic Sobolev inequality (see [65]) for the
standard Gaussian measure on RY, show how it implies (3.3) and then prove it.

Theorem 3.9 (Gross’ inequality) Let P be the standard Gaussian measure
on the Fuclidean space RN and u be any continuously differentiable function
on RN, Then

Entp [u?] < 2Ep <||Vu||2> . (3.11)

If we now consider some Lipschitz function ¢ on the Euclidean space RY
with Lipschitz constant L and if we furthermore assume ¢ to be continuously
differentiable, we have for all z in RV, ||V(¢ (z)|| < L and given A > 0, we can
apply (3.11) to u = e*¢/2. Since for all z in RN we have

2 272
IVu @ = 2 9 @) X4 < 2L,

we derive from (3.11) that

\2L?

Entp [eX] < =—Ep [e*]. (3.12)

This inequality holds for all positive A\ and therefore Herbst argument (see
Proposition 2.14) yields for any positive A

2L2
B {exc_Ep(o)} < exp (A 5 ) . (3.13)

Using a regularization argument (by convolution), this inequality remains
valid when ¢ is only assumed to be Lipschitz and (3.3) follows by Chernoff’s
inequality.

We turn now to the proof of Gross’ Logarithmic Sobolev inequality. There
exists several proofs of this subtle inequality. The original proof of Gross is
rather long and intricate while the proof that one can find for instance in [76]
is much shorter but uses the stochastic calculus machinery. The proof that
we present here is borrowed from [5]. It relies on the tensorization principle
for entropy and uses only elementary arguments. Indeed we recall that one
derives from the tensorization inequality for entropy (2.46) that it is enough
to prove (3.11) when the dimension N is equal to 1. So that the problem
reduces to show that

Entp [uQ] < 2FEp (u'2) . (3.14)

when P denotes the standard Gaussian measure on the real line. We start by
proving a related result for the symmetric Bernoulli distribution which will
rely on the following elementary inequality.
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Lemma 3.10 Let h be the convexr function v — (1+z)In(l+z) —x on
[—1,4+00), then, for any x € [—1,4+00) the following inequality holds

) =2k (3) < (ViTo-1)°. (3.15)

Proof. We simply consider the difference between the right hand side of this
inequality and the left hand side

1/1(x):(\/1+7x—1)2—h(x)+2h(g).

Then ¢ (0) = ¢’ (0) = 0 and for any z € [-1, 4+00)

9 @)= (k)™ 0 @)+ o (3)

2

1
2
1 —3/2 ~1
= §(1+x) (24+2) 2+z-2V/1+z)>0.

Hence 1 is a convex and nonnegative function. m

We can now prove the announced result for the symmetric Bernoulli

distribution.

Proposition 3.11 Let € be a Rademacher random variable, i.e., Ple = +1] =

Ple = —1] = 1/2, then for any real valued function f on {—1,+1},

Bntg [ ()] < 5 (F (1) — f (~1))°. (3.16)

| —

Proof. Since the inequality is trivial when f is constant and since

If ) = f D2 W= 17 (DI

we can always assume that f is nonnegative and that either f (1) or f(—1)
is positive. Assuming for instance that f(—1) > 0 we derive that (3.16) is

equivalent to
2ty [ff((gi)] < (75~ 1>2‘ (3.17

Now setting f (1) /f (=1) = v/1 + &, we notice that the left hand side of (3.17)
equals h () — 2h (x/2) while the right-hand side equals (v1+ z — 1)2. Hence
(3.15) implies that (3.17) is valid and the result follows. m

We turn now to the proof of (3.14). We first notice that it is enough to prove
(3.14) when u has a compact support and is twice continuously differentiable.
Let €1,...,&, be independent Rademacher random variables. Applying the
tensorization inequality (2.46) again and setting

n
_—1/2
Sn—n / E Ej,s
j=1
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we derive from Proposition 3.11 that

Entp [u® (S,)] < ;ZEE Ku <5n+ 1ﬁ€> —u <5n B 1;;))2] .

(3.18)

The Central Limit Theorem implies that .S,, converges in distribution to X,
where X has the standard normal law. Hence the left hand side of (3.18)
converges to Entp [u2 (X )] Let K denote the supremum of the absolute
value of the second derivative of u. We derive from Taylor’s formula that for

every i
1-— E; 1+ E; 2 ’ 2K
- — — < — -

and therefore

" (u (sn + 1\;) —u (sn - 1\;)) <2 (S,) + f/—[; [u’ (S,)]
+K72. (3.19)

One derives from (3.19), and the Central Limit Theorem that

FE () (o )] i

which means that (3.18) leads to (3.14) by letting n go to infinity. m

3.2.4 Application to Suprema of Gaussian Random Vectors

A very remarkable feature of these inequalities for the standard Gaussian
measure on RY is that they do not depend on the dimension N. This allows
to extend them easily to an infinite dimensional setting (see [76] for various
results about Gaussian measures on separable Banach spaces). We are mainly
interested in controlling suprema of Gaussian processes. Under appropriate
separability assumptions this problem reduces to a finite dimensional one and
therefore the main task is to deal with Gaussian random vectors rather than
Gaussian processes.

Theorem 3.12 Let X be some centered Gaussian random vector on RN . Let
o > 0 be defined as
o2 = sup (E [Xf])
1<i<N
and Z denote either sup;<;<n Xi or sup;<,<n |Xi|. Then,

InE [exp (A (Z — E[2]))] < AQ;Q

, for every XA € R, (3.20)
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leading to

P [z _E[Z] > a\/ﬁ} < exp (—z) (3.21)
and

i {E 2] - Z > m/%} < exp (—z) (3.22)

for all positive x. Moreover, the following bound for the variance of Z is
available
Var [Z] < o?. (3.23)

Proof. Let I" be the covariance matrix of the centered Gaussian vector X.
Denoting by A the square root of the nonnegative matrix I, we define for all
ue RN
¢ (u) = sup (Au); .
i<N

As it is well known the distribution of sup; ;< X; is the same as that of
¢ under the standard Gaussian law on RY. Hence we can apply Proposition
3.5 by computing the Lipschitz constant of ¢ on the Euclidean space RYV. We
simply write that, by Cauchy—Schwarz inequality, we have for all : < N

1/2

[(Au); — (Av),| = ZAi,j (uj —vj)| < ZA?J lu =],
J J

hence, since A7 j =Var(X;) we get

€ (u) = C(v)] < sup |(Au); = (Av);| <o [lu =]

i<N
Therefore ¢ is Lipschitz with ||(||, < 0. The case where

¢ (u) = sup [(Au),|
i<N

for all u € RY leads to the same conclusion. Hence (3.20) follows from (3.4)
yielding (3.21) and (3.22). Similarly, (3.23) derives from (3.5). m

It should be noticed that inequalities (3.21) and (3.22) would remain true
for the median instead of the mean (simply use Corollary 3.7 instead of (3.4)
at the end of the proof). This tells us that median and mean of Z must be
close to each other. Indeed, denoting by Med[Z] a median of Z and taking
x =1n(2) in (3.21) and (3.22) implies that

Med [Z] — E[Z]] < 0+/21n (2). (3.24)

Although we have put the emphasis on concentration inequalities around the
mean rather than the median, arguing that the mean is usually easier to
manage than the median, there exists a situation where the median is exactly
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computable while getting an explicit expression for the mean is more deli-
cate. We think here to the case where X,..., Xy are i.i.d. standard normal
variables. In this case

Med [Z] = 3! (1 _ 2—1/N) > 7! <1n]5[2)>

and therefore by (3.24)

E[Z] >3 <m]ff)> —/21n (2). (3.25)

In order to check that this lower bound is sharp, let us see what Lemma 2.3
gives when applied to our case. By (2.3) we get E[Z] < y/2In(N). Since

2 () ~ v/2|In (g)| when € goes to 0, one derives that
E[Z] ~ v/2In(N) as N goes to infinity, (3.26)

which shows that (3.25) and also (2.3) are reasonably sharp.

3.3 Comparison Theorems for Gaussian Random Vectors

We present here some of the classical comparison theorems for Gaussian ran-
dom vectors. Our aim is to be able to prove Sudakov’s minoration on the
expectation of the supremum of the components of a Gaussian random vector
by comparison with the extremal i.i.d. case.

3.3.1 Slepian’s Lemma

The proof is adapted from [79].

Lemma 3.13 (Slepian’s lemma) Let X andY be some centered Gaussian
random vectors in RN . Assume that

E[X;X;] <E[Y;Y;] foralli#j (3.27)
E [X7] =E[Y?] for alli (3.28)
then, for every x
P{sup Y¢>x}§]P’{sup Xi>:l:]. (3.29)
1<i<N 1<i<N

In particular, the following comparison is available

5| s v <E| sw x|, (3:30)

1<i<N 1<i<N
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Proof. We shall prove a stronger result than (3.29). Namely we intend to

show that
N N
E|JIrea| <e(ITr )
i=1 i=1

for every nonnegative and nonincreasing differentiable f such that f and f’
are bounded on R. Since one can design a sequence (fy,) of such functions
which are uniformly bounded by 1 and such that (f,,) converges pointwise to
I(_oo,2], by dominated convergence (3.31) leads to

. (3.31)

IP{ sup XiSJZ:l SP{ sup Yigx}
1<i<N 1<i<N

and therefore to (3.29). In order to prove (3.31) we may assume X and Y to
be independent. Let, for t € [0,1], Z (t) = (1 — t)1/2X +t1/2Y and p(t) =
E Hf;l f(Z (t))} Then, for every t € (0,1)

N
=S E\ZWFZ )]z (3.32)
=1

J#i

Moreover, for every 4,5 € [1,N] and ¢t € (0,1)

E(Z;(t) Z; ()] = 5 (B[Y;Y;] - E[XiX;]) > 0

= l\D\l—‘

so that E[Z; (t) | Z](t)] = 0, (t) Z](t) with 6;;(t) > 0. Now, setting
Zij(t) = Z;(t) — 60 ; (t) Z! (¢ ) we note that for every a € RY and every
JFi
a ! / !
—FE | Z{( ) 1 f (Ziw (8) + awZ (1))
Oa; Py
=E | ZP WS (ZiO) [ (Zig () + i Z0(0)) [ f(Zik (8) + e Z] (1))
k#i,k#j
>0

and therefore

E\Z{ () f (Z )] £ (Zi )| 2B | Zi &) f (Ze) ][] f (2

J#i VE
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But (Z;; (t)),< ;< is independent from Zi (¢), with Z; ; (t) = Z; (t) because
91'71' (t) = 0, thl;S B

E\ZL) [ (ZiO) [T f(Ziy @) =EIZI@IE | £ (Z ) [] f(Zis (1))
Jj#i i
= 0,
which implies that each summand in (3.32) is nonnegative. Hence p is nonde-

creasing on [0, 1] and the inequality p (0) < p (1) means that (3.31) holds. Of
course (3.30) easily derives from (3.29) via the integration by parts formula

]E[Z]_/OOO(]P’[Z>J:]—]P’[Z<—x])dx

which achieves the proof of Slepian’s lemma. m
Slepian’s lemma implies another comparison theorem which holds without
the requirement that the components of X and Y have the same variances.

Theorem 3.14 Let X and Y be some centered Gaussian random vectors in
RYN. Assume that

E[(vi - Y)’] <B[(Xi = X,)?] for alli # ] (3.33)
then,
E[ sup YZ} < ZE[ sup XZ} . (3.34)
1<i<N 1<i<N

Proof. Note that E [SUPlgz’gN X =E [SUPlgiSN (X; — X1)] and similarly
E [sup;<;<n Yi| = E[sup,<,<n (Y; — Y1)] . Hence, possibly replacing X and
Y respectively by (X; — X1),,« and (Y; — Y1), .,y which also satisfy to
(3.33), we may assume that X; = Y; = 0. Assuming from now that this
assumption holds, let us apply Lemma 3.13 to convenient modifications of X

and Y. Setting o = (SUPlgigN E [X,?])lm, let X and Y be defined by
Xi = Xi + Zo;
Y, =Y; + Zo,

1/2

where 0; = (02 + E [Y?] —E[X?])"" and Z is a standard normal variable

independent from X and Y. Then one has E {)?22} =0’ +E[Y? =E [f/f]
~ N2
for every ¢ and for every i # j, E [(YZ—YJ) } = E[(Y;—Yj)ﬂ and

~ 2 -
E {(Xz - Xj> } > E [(Xl - Xj)Z] Hence, the Gaussian random vectors X
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and Y satisfy to assumptions (3.28) and (3.33) and thus also to assumption
(3.27). So, the hypothesis of Slepian’s lemma are fulfilled and therefore

E[ sup Yz] —E[ sup )N/Z} S]E{ sup )N(z]
1<i<N 1<i<N 1<i<N

It remains to relate E [SUPlgigN )Z'l} to E [SUPlgigN Xi]. By assumption

(3.33) we know that E [Yf] < E [XZQ] (remember that X; = ¥; = 0) and
therefore o; < o, hence

E[ sup 5(} S]E{ sup Xi] +oE[Z1]. (3.35)
1<i<N 1<i<N

Now let ig be such that o = (]E [Xfo])l/z, then on the one hand E [Xlﬂ =
oE[Z"] and on the other hand since X; = 0, E [X;7] < E [sup;<;<n X;].
Hence (3.35) leads to (3.34). m

We are now in position to prove a result known as the Sudakov minora-
tion which completes the upper bounds for the suprema of Gaussian random
variables established in Chapter 2.

Proposition 3.15 (Sudakov’s minoration) There exists some absolute
positive constant C' such that the following inequality holds for any centered
Gaussian random vector X on RN

min \/IE {(Xi - Xj)ﬂ In(N) < CE { sup Xi] . (3.36)

i#] 1<i<N
Proof. Let us consider N i.i.d. standard normal random variables Z1,..., Zx.
Let

| T\
0 = min (IE [(Xi -X;) D
i#j

and

1)
Y, = —=Z;, for every i.

V2
Since for every i # j, E [(Yl - Y])Q} =45 <E {(Xl —Xj)Q}, we may apply
Theorem 3.14. Hence

5E[ sup Zl} < 2\/51[2{ sup Xi]
1<i<N 1<i<N

and it remains to show that for some absolute constant x, one has
(whatever N)

E| sup Z| > ry/In(N). (3.37)
2, 7]

1<i<N
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We may assume that N > 2 (otherwise the inequality trivially holds) and
therefore
1
VT

which in turn shows that we may assume N to be large enough. But we know
from (3.25) that

E [ sup ZZ} =FE [ sup (Z; — Zl)] >E [(Zg — Zl)w =
1<i<N 1<i<N

E { sup Zi] ~+/2In(N) as N goes to infinity,

1<i<N

thus (3.37) holds, completing the proof of the proposition. m

The analysis of the boundedness of the sample paths of a Gaussian process
lies at the heart of the next section. Sudakov’s minoration is essential for
understanding in depth the role of the intrinsic metric structure of the set of
parameter in this matter.

3.4 Metric Entropy and Gaussian Processes

Our purpose is here to investigate the conditions which warrant the sample
boundedness or uniform continuity of a centered Gaussian process (X ()),cp
with respect to the intrinsic pseudodistance defined by its covariance struc-
ture. Recall that this pseudodistance is defined by

d(s,t) = (E [(X (1) — X (s))QDl/Q, for every ¢ € T.

Since the uniform continuity means the study of the behavior of the supremum
of the increment process {X (t) — X (s), d(s,t) < ¢}, the problems of bound-
edness and uniform continuity are much more correlated than it should look
at a first glance. The hard work will consist in controlling the supremum of
a Gaussian process with given diameter. The role of the size of T' as a metric
space will be essential.

3.4.1 Metric Entropy

Metric entropy allows to quantify the “size” of a metric space. In the context
of Gaussian processes, it has been introduced by Dudley (see [56]) in order to
provide a sufficient condition for the existence of an almost surely continuous
version of a Gaussian process. A completely general approach would consist
in using majorizing measures as introduced by Fernique (see [61]) rather than
metric entropy (we refer to [79] or [1] for an extensive study of this topic).
However the metric entropy framework turns out to be sufficient to cover
the examples that we have in view. This is the reason why we choose to pay
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the price of slightly loosing in generality in order to gain in simplicity for
the proofs. If (S,d) is a totally bounded pseudometric space and & > 0 is
given, a finite subset S5 of S with maximal cardinality such that for every
distinct points s and ¢t in S5 one has d(s,t) > ¢ is an d-net, which means
that the closed balls with radius § which are centered on the points of S5 are
covering (S, d). The cardinality N (d,S) of Ss is called the d-packing number
(since it is measuring the maximal number of disjoint closed balls with radius
§/2 that can be “packed” into S), while the minimal cardinality N’ (4, S) of
an o0-net is called the d-covering number (since it is measuring the minimal
number of closed balls with radius ¢ which is necessary to cover S). Both
quantities are measuring the massiveness of the totally bounded metric space
(S,d). They really behave in the same way as & goes to 0, since we have
seen already that N’ (§,5) < N (6,5) and conversely N’ (§/2,5) > N (6,5)
because if S is covered by a family of closed balls with radius 6/2, each ball
in this family contains at most a point of Ss. Although, in the “Probability
in Banach spaces” literature, J-covering numbers are maybe more commonly
used than their twin brothers é-packing numbers, we prefer to work with
packing numbers just because they increase when S increases. More precisely,
while obviously N (4,5) < N (6,T) whenever S C T, the same property does
not necessarily hold for N’ instead of N (think here to the position of the
centers of the balls). Therefore we are defining below the metric entropy in
a slightly unusual way but once again this is completely harmless for what
follows because of the tight inequalities relating N to N’

N'(5,8) <N (6,5) < N'(6/2,5).

Definition 3.16 Let (S,d) be a totally bounded pseudometric space. For any
positive ¢, let N (6,5) denote the §-packing number of (S,d). We define the
d-entropy number H (6, .5) by

H(6,5) =In(N(4,9)).
We call H (., S) the metric entropy of (S, d).

The role of metric entropy is clear from Sudakov’s minoration. Indeed,
assuming (7', d) to be separable, whenever sup,c, X (t) is a.s. finite, it comes

from the preliminary remarks made in Section 3.1 that (X (t)),., admits

an essential supremum Z and that o = (sup,cp E [X? (t)])1/2 < o00. One

readily derives from (3.24) that for every finite subset F of T, one has
E [sup,er X ()] < Med[Z] 4 04/21n(2). Hence Sudakov’s minoration implies
that (7, d) must be totally bounded with

0/ H (6,T) < Csup {]E {supX(t)} ; FCT and F ﬁnite} < 00.
teF

Our purpose is to build explicit exponential bounds for Gaussian processes and
to prove Dudley’s regularity criterion (which holds under a slightly stronger
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entropy condition than the one just above) simultaneously. This program is
achieved through an explicit control of expectation of the supremum of a
Gaussian process.

3.4.2 The Chaining Argument

To take into account the “size” of (T, d) it is useful to use the so-called chaining
argument which goes back to Kolmogorov. Once again the main issue is to
deal with the case where T is finite and get some estimates which are free
from the cardinality of 7. This can be performed if we take into account the
covariance metric structure to use Lemma 2.3 in a clever way. We prove the
following inequality, first for Gaussian random vectors and then extend it to
separable Gaussian processes later on.

Theorem 3.17 Let T' be some finite set and (X (1)), be some centered

Gaussian process. Let 0 = (supteT E [X2 (t)} )1/2 and consider, for any posi-
tive §, H (0, T) to be the d-entropy number of T equipped with the intrinsic
covariance pseudometric d of (X (t)),cp. Then, for any e € 10,1] and any
measurable set A with P[A] >0

EA [f‘éIT)X(t)] < 162/080 VH (z,T)dz + (1+ 3¢) oy [2In (P[lAJ

Proof. We write p for P [A] for short. For any integer j, we set §; = e0277.
We write H instead of H (.,T') for short. By definition of H, for any integer j
we can define some mapping I7; from 7" to T such that

In|IT; (T)| < H (5;)
and
d(t, I;t) <§; forallteT.
Since T is finite, there exists some integer J such that for all t € T

J
X (t) = X (Iot) + Y X (I 11t) — X (II;t),
=0

from which we deduce that

J
EA {supX (t)} <EA {supX (Hot)} + ZEA [supX (ITj11t) — X (Hjt)} .
teT teT o teT

Since In |y (T)| < H (dp), we derive from (2.3) that
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Moreover, for any integer j, (II;t, II;11t) ranges in a set with cardinality not
larger than exp (2H (6;41)) when ¢ varies and

d (It, I 4t) < 36541
for all t € T. Hence, by (2.3), we get

J

J
ZEA |:Slle (HjJrlt) -X (Hjt):| S 625j+11/H((5j+1)

=0 teT o
1 J
+34/2In <) > i
r)i=

and therefore

EA [Su;)X(t)] < Sf:aj H(5;)+ (1+3)0y/2In (;)
e P \

We can easily complete the proof by using the monotonicity of H. m

We have now at our disposal two different ways for deriving an exponential
inequality from Theorem 3.17.
e First, setting E. = L2 [ \/H (u)du, we can use Lemma 2.4 with ¢ (z) =

€

E. + (14 3¢) 0v/2x and get for any positive z

P {supX t)>FE.+(1+3)0 233} <e "
teT

e Second, we can retain the conclusion of Theorem 3.17 only for A = {2 and
¢ = 1 and use inequality (3.21), which yields

P {supX (t) > E1+oV 24 <e ”.
teT

Since E. is a nonincreasing function of €, we see that the second method
always produces a better result than the first one and this demonstrates the
power of the Gaussian concentration inequality (3.21). The first method
however misses the target from rather short and we can see that at the
price of increasing E. by taking a small €, we can recover the optimal term
o/ 2x up to some factor which can be chosen arbitrary close to 1.

While the conclusion of this study is clearly not in favor of the conditional
formulation of Theorem 3.17 since some control of the unconditional expec-
tation is enough for building a sharp exponential probability bound via the
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Gaussian concentration argument. However the conditional statement that
we present here has the merit to introduce an alternative way to the con-
centration approach for establishing exponential inequalities. The comparison
above shows that this alternative approach is not ridiculous and produces
exponential bounds which up to constants have the right structure. This is
an important fact since for unbounded empirical processes for instance, no
concentration inequality is yet available and we are forced to use this alterna-
tive approach to study such processes.

3.4.3 Continuity of Gaussian Processes

Applying Theorem 3.17 to the increments of a Gaussian process allows to
recover Dudley’s regularity criterion without any additional effort.

Dudley’s Criterion

In his landmark paper [56], Dudley has established the following metric en-
tropy criterion for the sample continuity of some version of a Gaussian process.

Theorem 3.18 Let (X (t)),cp be some centered Gaussian process and d
be the covariance pseudometric of (X (t)),cp. Assume that (T, d) is totally
bounded and denote by H (§,T) the §-entropy number of (T,d), for all posi-
tive 8. If \/H (., T) is integrable at 0, then (X (t)),c admits a version which
is almost surely uniformly continuous on (T,d). Moreover, if (X (t)),cp is
almost surely continuous on (T,d), then

E {supX(t)} <12 /OG VH (z,T)dz,

teT

where o = (sup,ep E [ X2 (t)])1/2.

Proof. We note that since S C T implies that H (4,5) < H (6,T) for all
positive §, by monotone convergence Theorem 3.17 still holds whenever T
is countable. We first assume T to be at most countable and introduce the
process of increments (X () — X (t'))(; »yer2- Since the covariance pseudo-
metric of the process of increments is not larger than 2d, we have for all
positive §

H (6,T%) < 2H (6/2,T).

Hence /H (.,T?) is integrable at zero and applying Theorem 3.17 to the
Gaussian process (X (t) — X (t)), t)eT?s where

Tf = {(t,t) e T* : d(t,t') < &}
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we get

E| sup [ X(t)—X )| =E| sup X(t)— X (t)
(t,t")eTZ (t,t)eT}

< 12[2/(S VH (z/2,T)dx
0

5/2

< 24\@/ Vv H (u, T)du.
0

This means that the nondecreasing function v defined for all positive § by

$(0) =E

sup | X () - X (¥)]|,
(t,t")eT?

tends to 0 as ¢ tends to 0. Defining some positive sequence (), tend-
ing to 0 such that the series >, 4 (d;) converges, we deduce from Markov’s
inequality and the Borell-Cantelli Lemma that the process (X (t)),c; is al-
most surely uniformly continuous on (7, d). If T is no longer assumed to be
at most countable, we can argue as follows. Since (T',d) is totally bounded it
is separable and we can apply the previous arguments to (D, d) where D is a
countable and dense subset of T'. Hence (X (t)),., is almost surely uniformly
continuous and we can construct an almost surely continuous modification of
(X (t))4ep by using the standard extension argument described in Section 3.1.

Of course for such a version X, one has almost surely

sup X (t) = sup X (t)
teT teD

which completes the proof since as previously noticed, Theorem 3.17 can be

applied to (5( (t))tED. ]

Now, if (T, d) is separable, we have at our disposal two entropy conditions.
On the one hand Sudakov’s minoration ensures that a necessary condition for
the a.s. sample boundedness of (X (t)),. is that 6 — d+/H (0, T) is bounded
while on the other hand Dudley’s sufficient condition for the existence of an
almost surely uniformly continuous and bounded version of (X (t)),., says

that 6 — /H (0, T) is integrable at 0 (which of course implies by monotonicity

of H (., T) that §1/H (6,T) tends to 0 as 6 goes to 0). Hence there is some little
gap between these necessary and sufficient conditions which unfortunately
cannot be filled if one only considers metric entropy conditions.

Majorizing Measures

In order to characterize the almost sure sample boundedness and uniform
continuity of some version of X, one has toconsider the sharper notion of
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magjorizing measure. By definition, a majorizing probability measure p on the
metric space (T, d) satisfies

o0
sup / Ve BE s < o, (3.38)
teT Jo
where B (¢, §) denotes the closed ball with radius § centered at ¢t. The existence
of a majorizing measure is indeed a necessary and sufficient condition for the
a.s. boundedness of some version of X, while the slightly stronger condition
that there exists some majorizing measure p satisfying

n
Jim sup / Vm [ (B (& 8)]lds = 0 (3.39)
n—=0¢eT Jo

is necessary and sufficient for the a.s. uniform continuity of some version of
X. These striking definitive results are due to Fernique for the sufficient part
(see [61]) and Talagrand for the necessary part ([109]). Of course Dudley’s
integrability condition of the square root of the metric entropy implies (3.39)
thus a fortiori (3.38). Indeed it suffices to consider for every integer j a 277-
net and the corresponding uniform distribution p; on it. Then, defining the
discrete probability measure p as

p=> 2",
j>1
we see that whatever ¢

/On VIl (Bt 6)]lds < Y 2774/ [Infu(B(t,279))]]

27i<n

< Z 9—J (\/1n(2j)+\/H (2—1‘,T))

2-9<n

which tends to 0 (uniformly with respect to ¢t) when 7 goes to 0 under Dudley’s
integrability assumption for \/H (.,T). As it will become clear in the exam-
ples studied below, we shall however dispense ourselves from using this more
general concept since either entropy calculations will be a sharp enough tool
or we shall use a direct approach based on finite dimensional approximations
(as for the continuity of the isonormal process on a Hilbert—Schmidt ellipsoid).
Let us finish this section devoted to the sample paths continuity of Gaussian
processes by a simple remark concerning other possible distances than the
intrinsic pseudometric d. If we take 7 to be a pseudometric such that (T, 7)
is compact, then, provided that (X (¢)),c, is continuous on (7', 7) in Ly, the
identity map from (7, 7) to (T, d) is continuous thus bi-continuous since (7', 7)
is compact. This means that 7 and d are defining equivalent topologies in the
sense that a real valued mapping f is continuous on (7', 7) if and only if it
is continuous on (T, d) (of course here continuity also means uniform conti-
nuity because of the compactness of (T, 7) and (7', d)). Hence under the mild
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requirements that (7', 7) is compact and that (X (t)),. is continuous on (7', 7)
in Lo, studying the sample paths continuity on (7', 7) amounts to study the
sample paths continuity on (7, d). This means that although the above crite-
ria involve the specific pseudometric d, we also have at our disposal continuity
conditions for more general distances than the intrinsic pseudometric.

Concentration Inequalities for Gaussian Processes

As announced, for an almost surely continuous version of a Gaussian process
on the totally bounded set of parameters (T, d), one can derive for free concen-
tration inequalities for the suprema from the corresponding result for Gaussian
random vectors.

Proposition 3.19 If (X (t)),. is some almost surely continuous centered
Gaussian process on the totally bounded set (T,d), letting o > 0 be defined as

o’ = 3161713 (E [X2 ®)])

and Z denote
either sup X (¢) or sup|X (t)].

teT teT
Then,
A20?
InE[exp (A (Z —E[Z]))] < 5 for every A € R,
leading to
P [Z -E[Z] > av2x} < exp (—x)
and

P {IE Z]-Z > O'\/Q.Z‘} < exp (—x)
for all positive x. Moreover the following bound is available
E[2%] - (E[2])? < o2

Proof. The proof is trivial from Theorem 3.12, using a separability argument
and monotone convergence, the integrability of Z being a consequence of
(3.24). m

We turn now to the introduction and the study of a generic example of a
Gaussian process.

3.5 The Isonormal Process

3.5.1 Definition and First Properties

The isonormal process is the natural extension of the notion of standard nor-
mal random vector to an infinite dimensional setting.
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Definition 3.20 Let H be some separable Hilbert space, a Gaussian process
(W (t)),en is said to be isonormal if it is centered with covariance given by
E[W () W (u)] = (¢, u), for every t,u in H.

If H = R”, then, starting from a standard random vector (£, . . .,Ex), one
can easily define the isonormal process as

W (t) = (t,€) for every t € RV,

Note then that W is a linear (and thus continuous!) random map. Assuming
now H to be infinite dimensional, the same kind of linear representation of
W is available except that we have to be careful with negligible sets when we
speak of linearity. Indeed, if (W (t)),cy is an isonormal process, given some

finite linear combination ¢t = Zle Ait; with ¢, ...t in H, since
k 2 k 2
E (W ()= > AW (m) =[t=>_Nti| =0,
i=1 i=1

W (t) = Zle AW (t;) except on a set with probability 0 which does depend
on (A;) and (¢;). So that W can be interpreted as a linear map (as a matter
of fact as an isometry) from H into Ly (£2) but not as an almost sure linear
map on H as it was the case in the previous finite dimensional setting.
Conversely any isometry W from H into some Gaussian linear subspace
(“Gaussian” meaning that every element of this subspace has a centered nor-
mal distribution) of Ly (£2) is a version of the isonormal process, which makes
sense since remember that one has to deal with finite dimensional marginal
distributions only. Now, let us take some Hilbertian basis (¢j)j>1 of H. Then,
(& = W (9;)) ;> is a sequence of i.i.d. standard normal random variables and
given t € H, since W is an isometry, one has by the three series Theorem

W(t)=> (t.¢;)& as. (and in Ly (12)). (3.40)

Jj=1

Conversely, given a sequence of i.i.d. standard normal random variables
(gﬁ')jzl’ by the three series Theorem again, given ¢ € H, one can define W (¢)
as the sum of the series } -, (t,¢;) & in Lo (£2). It is easy to verify that the
so-defined map W from H into Lo (2) is an isometry. Moreover the image
of H through this isometry is a Gaussian subspace (because >, (¢, ¢;)§;
is centered normal as the limit in Lo (£2) of centered normal variables). In
order to avoid any ambiguity concerning the role of negligible sets in a state-
ment like (3.40), we would like to emphasize the following two important
points which both derive from the fact that by the three series Theorem

Y51 & = oo as.

e First, if for some w, the series } .-, (¢, ¢;) §; (w) converges for every ¢, then
this implies that (¢; (w))j>1 belongs to 5, which is absurd except on a null
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probability set. In other words, while for every ¢, W (¢t) = Zj>1 (t, 05) &
a.s., the set of w such that W (t) (w) = 32,5, (¢, ¢;) {; (w) holds for every
t is negligible.

e In the same way there is no almost surely continuous version of the
isonormal process on the hole Hilbert space H. More than that, any version
(W (t));cm of the isonormal process is a.s. discontinuous at some point of
H. Indeed, we can use a separability argument to derive that, except if w
belongs to some null probability set, as soon as t — W (t) (w) is continuous
on H then ¢t — W (t) (w) is a linear (and continuous!) map on H and there-
fore, by the Riesz representation Theorem, there exists some element & (w)
€ H such that W (¢) (w) = (t,£ (w)). Hence, setting &; (w) = (£ (w), ¢;)
for every integer j, one has ) i>1 512» (w) < 00, which is possible only if w
belongs to some null probability set.

So, on the one hand we must keep in mind that while W is linear from
H to Ly (§2), it is not true that a.s. W is a linear map on H. On the other
hand, the question of finding continuity sets C, i.e., subsets of H for which
there exists some version of (W (t)),c which is continuous on C is relevant.
Of course, we do know that concerning a closed linear subspace of H, it is a
continuity set if and only if it is finite dimensional and we would like to turn
now to the study of bounded (and even compact) continuity sets to which the
results of Section 3.4 can be applied.

3.5.2 Continuity Sets with Examples

By Theorem 3.18, denoting by H (4, C) the d-entropy number of C' equipped
by the Hilbertian distance of H, a sufficient condition for C' to be a continuity
set for the isonormal process is that \/H (.,C) is integrable at 0.

Holder Smooth Functions and the Gaussian White Noise

If we take H to be L [0, 1] and C to be {1ljg . € [0,1]}, then the restriction
of the isonormal process to C is nothing else than the Wiener process B (z) =
W (1jg,5)), € [0,1]. Obviously, since ||1jg 4 — Njo 4] - |z — 2’|, one has
H (6,C) < 1In(1/6), so that y/H (.,C) is integrable. Hence, we recover the
existence of the Brownian motion, i.e., an almost surely continuous version
the Wiener process on [0, 1]. Furthermore, the isonormal process itself can be
interpreted as a version of the stochastic integral, i.e., for every ¢

1
Wi(t)= /0 t(x)dB(z) a.s.

This process is commonly called the Gaussian white noise (this is the reason
why more generally the isonormal process on some abstract infinite dimen-
sional and separable Hilbert space is also often called Gaussian white noise).
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Typical examples of continuity sets for this process are proper compact subsets
of C[0,1]. Given R > 0 and « € (0, 1], a classical result from approximation
theory (see for instance [57]) ensures that if C' denotes the set of a-Hoélder
smooth functions ¢ on [0, 1] such that ¢ (0) = 0 and

t(z) —t(y)| < Rlz—y|”,

then for some absolute positive constants k1 and kg, one has for every d €

(0, R)
W (B cneo<n (M)

Hence, according to Dudley’s criterion, C'is a continuity set whenever o > 1/2,
while by the Sudakov minoration, C is not a continuity set whenever a < 1/2
(the case where o = 1/2 would require a sharper analysis but as a matter
of fact C' is not a continuity set for the isonormal process in that case too).
From Theorem 3.18, we also derive a more precise result, namely, provided
that o > 1/2, if (W (1)), denotes an almost continuous version on C' of the
isonormal process, one has for every o € (0,1)

E sup (W () —W (u)| <k(a) Rl/2o¢gl—(1/2a)7

lt—ul <o

where the supremum in the above inequality is taken over all ¢ and u belonging
to C and k () is a positive constant depending only on a. Of course, the same
analysis would hold for the Gaussian white noise on [0, 1]d, simply replacing
« in the entropy computations above by «/d.

Hilbert—Schmidt ellipsoids are “generic” examples of continuity sets for
the isonormal process. As we shall see later on, choosing a proper basis of
L2 [0,1] such as the Fourier or the Haar basis, the restriction that ¢ belongs
to some ellipsoid is closely linked to a regularity restriction of the same type
as the one considered in the previous example.

Ellipsoids

Given an orthonormal basis (¢;) -, of H and a nonincreasing sequence (c;) ;-
tending to 0 at infinity, one defines the ellipsoid

1

&) ={teH Z<t’¢j>2<1 (3.41)
j=>1 J

the ellipsoid is said to be Hilbert—Schmidt if (cj)j>1 € /3. It is an easy exercise

to show that & (c) is a compact subset of H. Unless ¢; has a well known

behavior when j goes to infinity such as an arithmetical decay (i.e., ¢; ~

kj~%), the metric entropy of & (¢) is not the right tool to determine whether
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&s (¢) is a continuity set or not. Of course one could think to use majorizing
measures and it indeed can be done (see [79]). But in this case, the solution
of the continuity problem is due to Dudley (see [56]) and easily derives from
a simpler direct approach essentially based on Cauchy—Schwarz inequality.

Theorem 3.21 Let (cj)j>1 be a nonincreasing sequence tending to 0 at in-
finity and E (c) be the ellipsoid defined by (3.41). Then & (c) is a continuity
set for the isonormal process if and only if it is Hilbert—-Schmidt. Moreover,
if the ellipsoid &; (c) is Hilbert-Schmidt and if (W (t)),cy is a version of the
isonormal process which is almost surely continuous on & (c), one has

2
E ( sup W(t)) :Zc? (3.42)

te&a(c) i>1

and

2
E < sup W (w)) < SZ (c? Aa?), (3.43)

weEs, (c) i>1
where Ey 5 (¢) = {t —u; (t,u) € & (c) X & (c) with ||t —ul| < o}.

Proof. If & (c) is a continuity set, then let (W (t)),.y be a version of the
isonormal process which is almost surely continuous on & (¢). Then Proposi-
tion 3.19 implies in particular that Z = sup,cg, () W (?) is square integrable.
Moreover, since the a.s. continuity of (W (¢)) implies that a.s., the supremum
of W (t) over & (c) equals the supremum of W (¢) on a countable and dense
subset of & (¢), one derives from (3.40) that almost surely

Z = sup Z(t,(bj)fj,

te&s(c) i>1

where (£ j>j21 is a sequence of i.i.d. standard normal random variables. Hence
7% = 3,5, ¢5€ as. and therefore the integrability of Z* implies the sum-
mability of (C?)j>1' Conversely, assume that (c;);, € l2. Let & (c) be a
countable subset of & (¢). Then, almost surely, for every ¢ belonging to &5 (¢)

W)=Y (t¢;)¢

Jj=1

and Cauchy—Schwarz inequality implies that
2

\2
> (the)g | < Z% Y G& ) <> ag

Jj>1 Jj=>1 7 Jj>1 21
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Hence, defining

Z'= sup Y (t,;)&,

AGK~

one has

E[Z7%] <> ¢ (3.44)
i>1

The point now is that if we set
5'5%0 () ={t—u; (t,u) € & (c) x &' (c) with ||t —u| <o},
then &; , (c) is a countable subset of the ellipsoid &> (7), where

75 = 2V2(¢j A o)

for every j > 1. We may therefore use (3.44) with ~ instead of ¢ and derive
that

E < sup W (w)) < 82 (cf ANo?). (3.45)

weé; ,(c) i>1

Since the right-hand side of this inequality tends to 0 as ¢ tends to 0, Borel-
Cantelli lemma ensures the almost sure continuity of W on &} (¢). Therefore,
by the extension principle explained in Section 3.1, there exists some modifi-
cation of (W (t)),cy which is almost surely continuous on & (c). For such a
version the supremum in (3.45) can be taken over & , (c) or &, (c) indiffer-
ently, which leads to (3.43). The same argument also implies that Z = Z’ a.s.
hence (3.44) means that E [Z?] < > s ¢3. Finally since

2
‘fj

Y=o

j>1 21@1 & ’

belongs to & (¢) we derive that a.s.

SEDI s

Jj=1

which leads to (3.42). m
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Gaussian Model Selection

4.1 Introduction

We consider the generalized linear Gaussian model as introduced in [23]. This
means that, given some separable Hilbert space H, one observes

Yo (t) = (s,t) + W (¢), for all t € H, (4.1)

where W is some isonormal process (according to Definition 3.20), i.e., W
maps isometrically H onto some Gaussian subspace of Lo (£2). This framework
is convenient to cover both the infinite dimensional white noise model for
which H = L, ([0,1]) and W () = [, ¢ (z)dB (z), where B is a standard
Brownian motion, and the finite dimensional linear model for which H = R™
and W (t) = (&, t), where £ is a standard n-dimensional Gaussian vector.

4.1.1 Examples of Gaussian Frameworks
Let us see in more details what are the main statistical Gaussian frameworks
which can be covered by the above general model.
The Classical Linear Gaussian Regression Model
In this case one observes a random vector
Yi=sj+08,1<j<n (4.2)

where the random variables are i.i.d. standard normal. Considering the scalar
product

1 n
{u,v) = ~ > ujuj,
j=1

and setting

W(t) = \/ﬁ<£at>7
we readily see that W is an isonormal process on R™ and that Y. (t) = (Y, t)
satisfies to (4.1) with e = o/y/n.
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The White Noise Framework

In this case one observes ((. (z),z € [0, 1]) given by the stochastic differential
equation
d¢. () = s (z) dz + edB (:1:) with (. (O) =0.

Hence, setting for every ¢ € Lo ([0, 1]) fo , W is indeed

an isonormal process on Lo ([0, 1]) and Y. ( fo ng obeys to (4.1),
provided that Lo [0,1] is equipped Wlth 1ts usual scalar product (s,t) =
fol s(z)t(x)dx. Typically, s is a signal and d(. (z) represents the noisy signal
received at time x. This framework easily extends to a d-dimensional set-
ting if one considers some multivariate Brownian sheet B on [0, l]d and takes

H =L, ([o, 1]d).

The Fixed Design GGaussian Regression Framework

We consider the special case of (4.2) for which s; = s(j/n), j = 1,...,n,
where s denotes some function on [0,1] (in this case we denote abusively
by the same symbol s the function on [0, 1] and the vector with coordinates
s(j/n) in R™). If s is a signal, for every j, Y; represents the noisy signal at
time j/n. It is some discrete version of the white noise model. Indeed if one
observes (¢ (z),z € [0,1]) such that

d¢. (x) = s (x) dz + edB (x)
only at the discrete points {j/n,1 < j < n}, setting ¢ = ey/n and

& =Vn(B(j/n) = B((j—1)/n)) forall j € [1,n],
the noisy signal received at time j/n is given by

j/n
Y = (€ (G/n) — € (G — 1) n)) = n /( @t

Since the variables {¢;,1 < j < n} are i.i.d. standard normal, we are indeed

back to the fixed design Gaussian regression model with s; = s (j/n) if

one sets s (z) = (jj/nl)/n (y) dy whenever z € [(j —1) /n,j/n). If s is a

smooth enough function, s(m) represents a good piecewise constant approx-
imation of s and this shows that there is a link between the fixed design
Gaussian regression setting and the white noise model.

The Gaussian Sequence Framework

The process given by (4.1) is not connected to any specific orthonormal basis
of H but assuming H to be infinite dimensional, once we have chosen such
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a basis {¢;};>1, it can be transformed into the so-called Gaussian sequence
framework. This means that we observe the filtered version of Y. through the
basis, i.e., the sequence 8; = Y (¢;), where Y. is the process defined by (4.1).
This is a Gaussian sequence of the form

~

Bi=0;+¢e&, jeEN*, (B))j1 € Lo (4.3)

Here 3; = (s, ;) and the random variables {; = W (y;) are i.i.d. standard
normal. One can identify s with the sequence 5 = (0;);>1 and estimate it
by some 5 € f5. Since E[BJ] = f3; the problem of estimating ( within the
framework described by (4.3) can also be considered as an infinite-dimensional
extension of the Gaussian linear regression framework (4.2). The study of
minimax and adaptive estimation in the Gaussian sequence framework has
been mainly developed by Pinsker (see [99]) and Efroimovich and Pinsker
(see [58]) for ellipsoids and by Donoho and Johnstone (see [47], [48], [50], [51]
and [52]) for £,-bodies. Let us now recall that given p € (0,2] and ¢ = (¢;)j>1
be a nonincreasing sequence of numbers in [0, +oc], converging to 0 when
j — 400, the £,-body &,(c) is the subset of RN" given by

p
<1

f— )

Bi

Cj

Eple) =< (Bj)jz=1 |

j=1

with the convention that 0/0 = 0 and z/(4+00) = 0 whatever z € R. An
£5-body is called an ellipsoid and it follows from classical inequalities between
the norms in ¢5 and £, that &,(c) C ls.

The interest and importance of the Gaussian sequence framework and the
geometrical objects such as £,-bodies come from curve estimation. Indeed, if
H = L, ([0, 1]) for instance, for proper choices of the basis {¢;};>1, smooth-
ness properties of s can be translated into geometric properties of 3 € ¢5. One
should look at [94] for the basic ideas, Section 2 of [52] for a review and the
Appendix of this Chapter below. Many classical functional classes in some Lo
space H can therefore be identified with specific geometric objects in /5 via the
natural isometry between H and ¢5 given by s <> (5;),>1 if s = 2121 Bjp;. Let
us illustrate this fact by the following classical example. For o some positive
integer and R > 0, the Sobolev ball W*(R) on the torus R/Z is defined as the
set of functions s on [0, 1] which are the restriction to [0, 1] of periodic functions
on the line with period 1 satisfying ||s(*)|| < R. Given the trigonometric basis
@01 = 1 and, for k > 1, por(2) = V2 cos(2mkz) and @ory1(2) = V2sin(2rkz),
it follows from Plancherel’s formula that s = 3~ 3;; belongs to W< (R) if
and only if Y7, (27k)?™ B2, + B2;,.1] < R? or equivalently if the sequence
(Bj)j>1 belongs to the ellipsoid

Biiz1| Y (ﬁj>2 <1y, (4.4)
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with
1 = o0 and co = copy1 = R(27k)™*  for k > 1.

This means that, via the identification between s € L, ([0,1]) and its coordi-
nates vector ((s,¢;));j>1 € ¢2(N*), one can view a Sobolev ball as a geometric
object which is an infinite dimensional ellipsoid in /5.

More generally, balls in Besov spaces can be identified with special types of
¢,-bodies when expanded on suitable wavelet bases (the interested reader will
find some more details in the Appendix of this Chapter). It is important here
to notice that the ordering, induced by N*, that we have chosen on {p;};>1,
plays an important role since £,-bodies are not invariant under permutations
of N*.

4.1.2 Some Model Selection Problems

Let us give some examples of model selection problems which appear naturally
in the above frameworks.

Variable Selection

If we consider the finite dimensional Gaussian regression framework, the usual
requirement for the mean vector s is that it belongs to some N-dimensional
subspace of R™ or equivalently

N
s=Y_ Bapns
A=1
where the vectors py, A = 1,..., N are linearly independent. It may happen
that the vectors ¢y, A\ = 1,..., N represent explanatory variables and an

interesting question (especially if N is large) is to select among the initial
collection, the “most significant” variables {@x, A € m}.

Interestingly, this variable selection problem also makes sense within the
white noise model. In order to reconstruct the signal s, one indeed can con-
sider some family {px, A € A} of linearly independent functions, where A is
either some finite set as before A = 1,..., N or may be infinite A = N*. If
we think of the situation where py, A = 1,..., N denotes some rather large
subset of a wavelet basis, one would like to select some “ideal” subset m of
A to represent the signal s on {¢x, A € m}. This means that the complete
variable selection problem is of interest in a variety of situations for which the
variables can be provided by Nature or created by the statistician in order
to solve some estimation problem. Another interesting question is ordered
variable selection. If we consider the case where A = N* and {¢x, \ € A}
denotes the trigonometric basis taken according to its natural ordering, then
we could think to restrict ourselves to ordered subsets {[1, D], D € N*} of N*
when searching some convenient finite dimensional expansion approximating



4.1 Introduction 87

the signal s. Note that if {@x, A € A} denotes some orthonormal basis of
a Hilbert space H, the variable selection problem can be considered within
the Gaussian sequence framework (4.3) where it amounts to select a proper
subset m of significant components of (.

Multiple Change-Points Detection

This problem appears naturally in the fixed design Gaussian regression setting.
The question here is to select the “best” partition m of

{0,1,...,M,1}

by intervals {I,I € m} on which the unknown signal s can be represented by
some piecewise constant function. The motivations come from the analysis of
seismic signals for which the change points (i.e., the extremities of the intervals
of the partition) correspond to different geological materials.

As illustrated by the previous examples, a major problem in estimation is
connected with the choice of a suitable set of “significant” parameters to
be estimated. In the classical finite dimensional Gaussian regression case,
one should select some subset {©x}rem of the explanatory variables; for
the Gaussian sequence problem we just considered, ordered variable selection
means selecting a value of D and only estimate the D parameters (1, ..., 0p.
In any case, this amounts to pretend that the unknown target s belongs to
some model S,, and estimate it as if this were actually true, although we
know this is not necessarily the case. In this approach, a model should there-
fore always be viewed as an approzimate model.

4.1.3 The Least Squares Procedure

Of course we have used several times some notions which are not well-defined
like “best” partition or “most significant” variables. It is our purpose now to
provide some precise framework allowing to give a mathematical sense to these
intuitive questions or notions. Basically we take the squared distance as our
loss function. Given some closed subset .S, of H, the best approximating point
of s belonging to S,, minimizes ||t — s||* (or equivalently —2 (s, ¢) + ||t||*) over
Sm- It is known to be the orthogonal projection of s onto S,,, whenever S, is
a finite dimensional subspace of H. The basic idea is to consider a minimizer
of =2V, (t) + ||t||* over Sy, as an estimator of s representing model S,.

Definition 4.1 Let S be some subset of H and let us set v (t) = ||t||>—2Yz(¢).
One defines a least squares estimator (LSE) on S as a minimizer of the least
squares criterion ~.(t) with respect tot € S.

We do not pretend that such an estimator does exist without any restric-
tion on the model S, to be considered, but if it is the case we denote it by
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Sm and take as a measure of quality for model S,, the quadratic risk
E, [||§m — s||2]. Model selection actually proceeds in two steps: first consider

some family of models S,,, with m € M together with the LSE §,,, with values
in S,,. Then use the data to select a value m of m and take :S\r/r\L as the final
estimator. A “good” model selection procedure is one for which the risk of the
resulting estimator is as close as possible to the minimal risk of the estimators
Sm,m € M.

4.2 Selecting Linear Models

Restricting ourselves to linear models could appear as a very severe restric-
tion. However, as suggested by the examples given above, selecting among a
collection of linear models is already an important issue for a broad range of
applications. Surprisingly at first glance, this includes curve estimation prob-
lems since we should keep in mind that approximation theory provides many
examples of finite dimensional linear subspaces of functions which approxi-
mate a given regular function with an accuracy depending on the dimension
of the subspace involved in the approximation and the regularity of the func-
tion. Therefore, even though we shall deal with much more general models in
a subsequent section, it seems to us that linear models are so important and
useful that it is relevant to devote a specific section to this case, the results
presented here being borrowed from [23].

If one takes S,, as a linear space with dimension D,,, one can compute
the LSE explicitly. Indeed, if (¢;), <i<Dn, denotes some orthonormal basis of
Sm, one has

D,
R ACHIEN
j=1
Since for every 1 < j < D,

YF&(@]) = <$790j> +€nj7

where the variables 71, ..., np are i.i.d. standard normal variables, s, appears
as some kind of empirical projection on S, which is indeed an unbiased esti-
mator of the orthogonal projection

of s onto S,,. Its quadratic risk as an estimator of s can be easily computed:
~ 12 2
B, [Is = 5llY] = l1s = 5l + Do

This formula for the quadratic risk perfectly reflects the model choice para-
digm since if one wants to choose a model in such a way that the risk of the
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resulting LSE is small, we have to warrant that the bias term ||s — s,, | and
the variance term 2D are small simultaneously. In other words if {Smtmenm
is a list of finite dimensional subspaces of H and (5,,),,c 1, denotes the corres-

ponding list of LSEs, an “ideal” model should minimize E; [Hs - §mH2} with

respect to m € M. Of course, since we do not know the bias term, the
quadratic risk cannot be used as a model choice criterion.

Considering m (s) minimizing the risk E, [||s - §m||2] with respect to
m € M, the LSE 5,,,(5) on the corresponding model Sy, (s is called an oracle
(according to the terminology introduced by Donoho and Johnstone, see [47]
for instance). Unfortunately, since the risk depends on the unknown parame-
ter s, so does m (s) and the oracle is definitely not an estimator of s. However,
the risk of an oracle is a benchmark which will be useful in order to evaluate
the performance of any data driven selection procedure among the collection
of estimators (5,,),,c - Note that this notion is different from the notion of
“true model.” In other words if s belongs to some model S,,,, this does not
necessarily imply that s,,,, is an oracle. The idea is now to consider data-driven
criteria to select an estimator which tends to mimic an oracle, i.e., one would
like the risk of the selected estimator E;l to be as close as possible to the risk
of an oracle.

4.2.1 A First Model Selection Theorem for Linear Models

Since the aim is to mimic the oracle, a natural approach consists in estimating
the risk and then minimizing the corresponding criterion. Historically, this is
exactly the first path which has been followed in the pioneering works of
Akaike and Mallows (see [41], [2] and [84]), the main point being: how to
estimate the risk?

Mallows’ Heuristics

The classical answer given by Mallows’ C), heuristics is as follows. An “ideal”
model should minimize the quadratic risk

l|$m — 5”2 + 52Dm = HS”2 - ||5mH2 +52Dm»

or equivalently
2
= [Ismll + &% D

Substituting to ||s,,||* its natural unbiased estimator |3, |* — £2D,, leads to
Mallows’ C),
— 5wl + 26Dy,

The weakness of this analysis is that it relies on the computation of the expec-
tation of ||$,||” for every given model but nothing warrants that |3, ||° will
stay of the same order of magnitude as its expectation for all models simul-
taneously. This leads to consider some more general model selection criteria
involving penalties which may differ from Mallows’ penalty.
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Statement of the Model Selection Theorem

The above heuristics can be justified (or corrected) if one can specify how
close is ||S,||* from its expectation |[sym ||* + £2 Dy, uniformly with respect to
m € M. The Gaussian concentration inequality will precisely be the adequate
tool to do that. The idea will be to consider more general penalized least
squares criteria than Mallows’ C),. More precisely, we shall study criteria of
the form — ||§m||2 + pen (m), where pen : M — R is an appropriate penalty
function. Note that in the following theorem (see [23]), one simultaneously
gets a precise form for the penalty and an “oracle” type inequality.

Theorem 4.2 Let {2y, },,c \( be some family of positive numbers such that

Z exp (—xpy,) = X < oo. (4.5)
meM

Let K > 1 and assume that

pen (m) > Ke? (\/E-F \/ﬁ>

Then, almost surely, there exists some minimizer m of the penalized least-
squares criterion

y (4.6)

— ||l + pen (m)

over m € M. Moreover the corresponding penalized least-squares estimator
5~ is unique and the following inequality is valid

. 2 : 2 2
Eq [Hs;I — 5| ] < C(K) {mlg/fvl (||sm — s||” + pen (m)) +(1+2X)e } ,
(4.7)
where C (K) depends only on K.

We shall derive Theorem 4.2 as a consequence of a more general result
(namely Theorem 4.18) to be proven below except for the uniqueness part
of the statement which is in fact straightforward. Indeed if S,, = S/, then
Sm = S S0 that either pen (m) = pen (m’) but then, obviously — [|$m||> +
pen (m) = — |[Sp||® + pen (m’) or pen (m) # pen (m') but then — [|5,]> +
pen (m) # — |[Smr||> + pen (m/). Therefore, in order to prove uniqueness, it is
enough to show that — [|$,,||>+pen (m) # — ||Sm||*+pen (m’) as soon as S, #
S,s. This is a consequence of the fact that, in this case, e =2 (|8 ]|* = || ||2)
has a distribution which is absolutely continuous with respect to Lebesgue
measure since it can be written as the difference between two independent
noncentral chi-square random variables.

It is important to realize that Theorem 4.2 easily allows to compare the risk
of the penalized LSE s~ with the benchmark inf,,ep Es [|5m — s||. To illus-
trate this idea, remembering that
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B, [I5m = 5] = llsm — slI” + €D,

let us indeed consider the simple situation where one can take {xy, },, 1, such
that x,, = LD,,, for some positive constant L and )\ exp (—zp) < 1, say
(1 is not a magic number here and we could use some other numerical constant
as well). Then, taking

2

pen (m) = Ke?D,, (1 + \/2L) ,
the right-hand side in the risk bound is (up to constant) bounded by
inf E, [|5m —s|*.
it By 5 s

In such a case, we recover the desired benchmark, which means that the
selected estimator performs (almost) as well as an “oracle”.

It is also worth noticing that Theorem 4.2 provides a link with Approxima-
tion Theory. To see this let us assume that, for every integer D, the cardinality
of the family of models with dimension D is finite. Then a typical choice of
the weights is z,, = 2 (D,,) with 2 (D) = aD + In|{m € M; D,, = D}| and
a > 0 so that those weights really represent the price to pay for redundancy
(i.e., many models with the same dimension). The penalty can be taken as

pen (m) = pen (D,,) = K&* <M+ \ 2z (Dm)>2

and (4.7) becomes

2
B i 2z (D
B (15—l < " i, b%<s>+D€2<1+ 1(>)> ,

where

bh(s)= il (flsm—sl)

meM,D,,=D

and the positive constant C’ depends on K and «. This bound shows that
the approximation properties of | p,,—p 9m are absolutely essential. One can
hope substantial gains in the bias term when considering redundant models
at some reasonable price since the dependency of x (D) with respect to the
number of models with the same dimension is logarithmic. This is typically
what happens when one uses wavelet expansions to denoise some signal. More
generally, most of the constructive methods of approximation of a function
s that we know are based on infinite dimensional expansions with respect to
some special bases (such as polynomials, piecewise polynomials, trigonometric
polynomials, wavelets, splines, etc.) and therefore naturally lead to collections
of finite dimensional linear models S, for which the bias term 2, (s) can be
controlled in term of the various moduli of smoothness of s.

Many examples of applications of Theorem 4.2 are to be found in [23] and
several of them will be detailed in Section 4.3. We first focus here on two cases
example: variable selection and change points detection.
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Variable Selection

Let {¢;,j € A} be some collection of linearly independent functions. For every
subset m of A we define S, to be the linear span of {y;,j € m} and we
consider some collection M of subsets of A. We first consider the ordered
variable selection problem. In this case we take A = {1,..., N} or A = N* and
define M as the collection of subsets of A of the form {1,..., D}. Then, one
can take pen (m) = K'|m| /n with K’ > 1. This leads to an oracle inequality
of the form

B [[55 - s*] < it B, [I5m - s1].

Hence the selected estimator behaves like an oracle. It can be shown that
the restriction K’ > 1 is sharp (see Section 4.2.2 below). Indeed, if K’ < 1 the
selection criterion typically explodes in the sense that it systematically selects
models with large dimensions (or order N if A = {1,..., N} or tending to
infinity if A = N*) provided that ¢ is small enough.

In the complete variable selection context, M is the collection of all subsets
of A={1,...,N}. Taking =, = |m|In(N) leads to

Y= m;/l exp (—xm) = D;v <‘Z> exp(—DIn(N)) <e

and
pen (m) = Ke? |m| (1 +4/21n (N))2

with K > 1. Then

B, [[57 — sl < 0/ (5) inf {83 () + DA+ m(N) S}, (@8)
where
2 _ . 2
)= _nt  (lsm—s)

and we see that the extra factor In (V) is a rather modest price to pay as
compared to the potential gain in the bias term provided by the redundancy
of models with the same dimension. Interestingly, no orthogonality assump-
tion is required on the system of functions {¢;,j < N} to derive this result.
However whenever {¢;,j < N} is an orthonormal system, the penalized LSE
can be explicitly computed and one recover the hard-thresholding estimator
introduced by Donoho and Johnstone in the white noise framework (see [47]).
Indeed it is easy to check that 5~ is simply equal to the thresholding estimator
defined by

N
gT = zﬂ]ﬂ|b\]|2T¢] (49)
Jj=1



4.2 Selecting Linear Models 93

where the BJ 's are the empirical coefficients (i.e., Aj =Y. (¢;)) and T =
VKe (1 +2In(N ) Again the restriction K > 1 turns out to be sharp

(see Section 4.2.2 below).

Note that the previous computations for the weights can be slightly refined.
More precisely it is possible to replace the logarithmic factor In (V) above by
In (N/|m]). Indeed, we first recall the classical upper bound for the binomial
coefficient (which a fortiori derives from (2.9))

() < o (42). w0

So defining x,,, as x,, = |m| L(|m]) leads to

Y= Z( >exp ~-DL(D)] < > (eljjv)Dexp[—DL(D)]

D<N D<N
< ngexp [—D [L(D) —1-In g)” :

Hence the choice L(D) = 1+ 6 4+ In(N/D) with § > 0 leads to X <
> o R [1 — 679]71. Choosing 6 = In2 for the sake of simplicity we
may take

pen (m) = K2 m| (1 + v/2(L+ 1 2N/ [m)))

with K > 1 and derive the following bound for the corresponding penalized
LSE

~ 2
E, [||55 - sl|] < ¢” ot {6 () + DL+ (V/D))e’}, (40)
where b3, (s) = inf et fm|=D <||sm - s||2). This bound is slightly better than
(4.8).

On the other hand, the penalized LSE is also rather easy to compute when
the system {¢;};<n is orthonormal. Indeed

inf 3~ 303+ K] (14 V2L(m]))

meM

JjEM
2
= inf sup > B2+ Ke2|D) (1+\/2L(\D\)>
0<D<N
<DEN | (| jm)= D}Jem
D
— inf Ke2|D (1 (D) )
ont =B + Ke*|D| (1+ v/2L(]

Jj=1
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where 3(21) > .2 B(QN) are the squared estimated coefficients of s in dec-
reasing order. We see that minimizing the penalized least squares criterion
amounts to select a value D of D which minimizes

D
-3 "B, + KD (1 + w/2L(|D|))2
j=1

and finally compute the penalized LSE as

D
55 = Zﬁm%)- (4.12)
j=1

The interesting point is that the risk bound 4.11 which holds true for this
estimator cannot be further improved since it turns out to be optimal in a
minimax sense on each set Sg = UImIZD Sm, D < N as we shall see in
Section 4.3.1.

Change Points Detection

We consider the change points detection on the mean problem described
above. Recall that one observes the noisy signal

& =s(/n)+ej, 1<j<n

where the errors are i.i.d. random standard normal variables. Defining S,,
as the linear space of piecewise constant functions on the partition m, the
change points detection problem amounts to select a model among the family
{Sm }mer> where M denotes the collection of all possible partitions by inter-
vals with end points on the grid {j/n,0 < j < n}. Since the number of models
with dimension D, i.e., the number of partitions with D pieces is equal to
(g:ll), this collection of models has about the same combinatorial properties
as the family of models corresponding to complete variable selection among
N = n — 1 variables. Hence the same considerations concerning the penalty
choice and the same resulting risk bounds as for complete variable selection
hold true.

4.2.2 Lower Bounds for the Penalty Term

Following [23], our aim in this section is to show that a choice of K < 1
in (4.6) may lead to penalized LSE which behave in a quite unsatisfactory
way. This means that the restriction K > 1 in Theorem 4.2 is, in some sense,
necessary and that a choice of K smaller than one should be avoided. In the
results presented below we prove that under-penalized least squares criteria
explode when s = 0. Further results in the same direction are provided in [25]
that include a study of the explosion phenomenon when s belongs to a low
dimensional model for more general collections of model than below.



4.2 Selecting Linear Models 95

A Small Number of Models

We first assume that, for each D, the number of elements m € M such that
D,, = D grows at most sub-exponentially with respect to D. In such a case,
(4.5) holds with z,,, = LD,, for all L > 0 and one can apply Theorem 4.2

2
with a penalty of the form pen (m) = K¢e? (1 + v 2L) D,,, where K —1 and

L are positive but arbitrarily close to 0. This means that, whatever K’ > 1,
the penalty pen (m) = K'e2D,), is allowed. Alternatively, the following result
shows that if the penalty function satisfies pen () = K'e? Dy with K/ < 1,
even for one single model S, provided that the dimension of this model is
large enough (depending on K'), the resulting procedure behaves quite poorly
if s =0.

Proposition 4.3 Let us assume that s = 0. Consider some collection of mod-
els {Sm tmem such that

Z e~ Pm < 0o, for any x> 0. (4.13)
meM

Given pen: M — Ry we set

crit (m) = — [|8m|® + pen (m)
and either set D~ = +oo if inf,epn crit (m) = —oco or define m such that
crit (m) = inf,er crit (m) otherwise. Then, for any pair of real numbers

K,6 € (0,1), there exists some integer N, depending only on K and 4, with
the following property: if for some m € M with Dz > N

pen (m) < Ke?Dyr (4.14)
whatever the value of the penalty pen (m) for m # ™ one has

(1-K) A=) -K)p
1 me

P | D~ > ) D] 216 and B, {H@;]ﬂz(

Proof. Let us define, for any m € M, the nonnegative random variable x,,
by X2, = e 2||Sn||*>. Then,

crit (m) — crit (M) = ||Sw]1> = |8m|® + pen (m) — pen () for all m € M,
and therefore, by (4.14),
e 2[erit (m) — crit ()] > X2 — x2, — KD (4.15)

The following proof relies on an argument about the concentration of the vari-
ables x2, around their expectations. Indeed choosing some orthonormal basis
{oa, A € Ap} of Sy, and recalling that s = 0, we have x7, = >y c 4 W?(pr),
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which means that x,, is the Euclidean norm of a standard Gaussian random
vector. We may use the Gaussian concentration inequality. Indeed, setting
Zm = Xm — Eo[Xm] or Zpm, = —Xm + Eo [Xm], on the one hand by Theorem
3.4 , we derive that

Po | Zm 2 V20| <e7
and on the other hand (3.5) implies that
0 < Eo [x7n] — (Bo [xm])* < 1.

Since Eg [an} = D,,, combining these inequalities yields

Py [xm <VDp—1- \/ﬁ} <e™? (4.16)
and
Po [Xm = v/ Do + V22| <e7 (4.17)

Let us now set
n=(1-K)/4<1/4 D = 2Dmm < D /2; L=7n?/12  (4.18)
and assume that N is large enough for the following inequalities to hold:

et N et P <5, LD > 1/6. (4.19)
meM

Let us introduce the event

2=| N {xn<VDu+ VU D, +D)}
N N {wzvDu—1-20L0D,+D)}

D,,>D

Using either (4.17) if D,,, < D or (4.16) if D,,, > D , we get by (4.19)

Py [ﬁc] < Z 6_L(Dm+D) < 4.
meM

_ 2
Moreover, on 2, x2, < (1 +2\/f> D, for all m such that D,, < D and,
by (4.18) and (4.19), x7 > VD — 1 — \/3LDz and LDz > 1/3. Therefore
X% > Dy (1 - 2\/3L). Hence, on 12, (4.15) and (4.18) yield

e ?[erit (m) — crit (m)] > Dy (1 - 2@) - (1 + 2\@)2 D — KDwm
> (1—=n)Dm — 30D — (1 —4n)Dm = 0,
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for all m such that D,, < D. This immediately implies that D~ cannot be
smaller than D on {2 and therefore,

Po[D~ > D] > Po[(2] > 1 - 4. (4.20)

Moreover, on the same set §2, X;n > /Dy — 1 — /2L (D,, + D) if m is such

that D,, > D. Noticing that D > 32 and recalling that n < 1/4, we derive
that on the set {2 if m is such that D,,, > D

XmZ@(\/q—;)>\/§2m.

Hence, on {2, D~ > D and xm > vnDm for all m such that D,, > D.
Therefore x~ > v/nDs. Finally,

Eo [[[551°] = %o [x3] 2 21Dy [ = VnDra| = e2nDrPo[2),

which, together with (4.18) and (4.20) concludes the proof. m

In order to illustrate the meaning of this proposition, let us assume that we are
given some orthonormal basis {¢;};>1 of H and that S, is the linear span of
©1, -+, Pm for m € N. Assume that s = 0 and pen (m) = Ke?m with K < 1.
If M =N, then Proposition 4.3 applies with Dz arbitrarily large and letting
Ds go to infinity and 6 to zero, we conclude that inf,,c ¢ crit (m) = —co a.s.
If we set M ={0,1,..., N}, then m is well defined but, setting D = N, we

see that Eg {Hgﬁ ||2} is of the order of Ne? when N is large. If, on the contrary,

we choose pen (m) = Kme? with K = 2, for instance, as in Mallows’ C),, then
~ 2 2
Ea [557] < ce

This means that choosing a penalty of the form pen (m) = Ke?m with K < 1
is definitely not advisable..

A Large Number of Models

The previous result corresponds to a situation where the number of models
having the same dimension D is moderate in which case we can choose the
weights x.,,, as LD,, for an arbitrary small positive constant L. This means
that the influence of the weights on the penalty is limited in the sense that
they only play the role of a correction to the main term Ke2D,,. The situation
becomes quite different when the number of models having the same dimension
D grows much faster with D. More precisely, if we turn back to the case of
complete variable selection as described above and take {¢;,1 < j < N} to be
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some orthonormal system, M to be the collection of all subsets of {1,..., N}.
If for every subset m of {1,..., N} we define S,, to be the linear span of

{¢j,j € m}, setting

pen (m) = Ke? |m| (1 + \/2111(]\7))2

with K > 1, then the penalized LSE is merely the thresholding estimator S
with T = eV K (1 +v2In N) as defined by (4.9). If s = 0, we can analyze the

quadratic risk of the thresholding estimator. Indeed, if £ is a standard normal
random variable

Eo [|I37]P°] ZEO (31,3, oy | = NEE [ 11y -

It suffices now to apply the next elementary lemma (the proof of which is left
as an exercise).

Lemma 4.4 If £ is standard normal and t > 0, then

t 1 t2
E [52]1{5>t}] > (\/ﬁ \Y 2) exp (—2> .

2
Eo [|52]1?) > 3¢ (Tf )«exp (-3=) (421)

so that if T = evV/K (1 +v2In N)

Hence,

2 [57])%] = fexp [(1- K)nN = K (V2InN +172)] . (4.22)

If K < 1, this grows like €2 times a power of N when N goes to infinity,
as compared to the risk bound C’(K)e?In N which derives from (4.8) when
K > 1. Clearly the choice K < 1 should be avoided. The situation for Mallows’
C, is even worse since if pen (m) = 2¢? |m| then the penalized LSE is still a
thresholding estimator 37 but this time with 7' = £v/2 and therefore by (4.21)

2¢E, [||37%] > Ne?.

This means that Mallows’ C), is definitely not suitable for complete variable
selection involving a large number of variables, although it is a rather common
practice to use them in this situation, as more or less suggested for instance
in [55] p. 299.

4.2.3 Mixing Several Strategies

Looking at model selection as a way of defining some adaptive estimators of s,
the initial choice of a collection of models becomes a prior and heavily depends
on the type of problem we consider or the type of result we are looking for.
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Going back to one of our initial examples of a function s belonging to some
unknown Sobolev ball W*(R), a consequence of what we shall see in the
next section is that a good strategy to estimate s is to consider the ordered
variable selection strategy on the trigonometric basis {¢;}i>1 as described
above. The resulting estimator will be shown to be minimax, up to constants,
over all Sobolev balls of radius R > . Unfortunately, such a strategy is good
if s belongs to some Sobolev ball, but it may be definitely inadequate when
s belongs to some particular Besov ball. In this case, one should use quite
different strategies, for instance a thresholding method (which, as we have
seen, is a specific strategy for complete variable selection) in connection with
a wavelet basis, rather than the trigonometric one.

These examples are illustrations of a general recipe for designing simple
strategies in view of solving the more elementary problems of adaptation:
choose some orthonormal basis {¢x}rea and a countable family M of finite
subsets m of A, then define S,, to be the linear span of {¢x}rem and find
a family of weights {x,}, ., satisfying (4.5). In this view, the choice of a
proper value of m amounts to a problem of variable selection from an infinite
set of variables which are the coordinates vectors in the Gaussian sequence
framework associated with the basis {¢ }aca. Obviously, the choice of a basis
influences the approximation properties of the induced families of models.
For instance the Haar basis is not suitable for approximating functions s
which are “too smooth” (such that fol [s"(2)]? dx is not large, say). If we have
at hand a collection of bases, the choice of a “best” basis given s, € and a
strategy for estimating within each of the bases would obviously increase our
quality of estimation of s. Therefore one would like to be able to use all bases
simultaneously rather than choosing one in advance. This is, in particular, a
reason for preferring the Gaussian linear process approach to the Gaussian
sequence framework.

The problem of the basis choice has been first considered and solved by
Donoho and Johnstone (see [49]) for selecting among the different thresholding
estimators built on the various bases. The following theorem provides a generic
way of mixing several strategies in order to retain the “best one” which is not
especially devoted to thresholding.

Theorem 4.5 Let J be a finite or countable set and p a probability distri-
bution on J. For each j € J we are given a collection {Sy}mem, of finite
dimensional linear models with respective dimensions D,, and a collection of
weights { L, j}mem; and we assume that the distribution p satisfies

> ud{i}) > exp[~DimLm ] | =¥ < +o0.

JeT {meM; | D, >0}

Let us consider for each j € J a penalty function penj(-) on M; such that

2
pen, (m) = Ke2Dyy (14 y/2Ln;)  with K > 1,
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and the corresponding penalized LSE 5; = §77l_ where Mm; minimizes the penal-
J

ized least squares criterion —||5,,||* + pen;(m) over M;. Let j be a minimizer
with respect to j € J of

2r K

— 21 with K~ <z <1 andl; = —Inu({j})].

—[|5;]1* + pen, (7n;) +

The resulting estimator § = 5? then satisfies for some constant C(x, K)

z} (1+2)},

Rj:mlen/a {d*(s, Sm) + pen;(m)} .

E, [|5 - s]?] < C(x, K) [1n§{

with

Proof. Let M = @, ; M; x {j} and set for all (m,j) € M such that
D,, >0, L/ )y = =Ly, —|—Dn_lllj. Then

(m,j

> exp[— Dy, L, 1] = 2.
{(m,j)eM | D >0}

Let pen(m, j) = pen;(m) 4 [(2¢K)/(1 — z)]e?l;, for all (m,j) € M. Using
Va+b < \/a+ b, we derive that

2 2
(\/Dm + /2Ly Dy + 2zj) <D, (1 T, /2Lm,j) + 215+ 2/20,D,,,
which implies since 24/2;D,,, < 2l;2/(1 — x) + D,,(1 — z)/x that

(m+¢m) <z Dm(1+m> +2l;/(1 - x).

It then follows that
pen(m, j) > xKe? [:E (1+\/2Lmj) +21/( 1x)}
2
> g Ke? (\/Dm + /2L Do + 2zj) :

2
pen(m, j) > tKe*Dy, (1 ¥, /2L’(m7j)) . (4.23)

We can now apply Theorem 4.2 to the strategy defined for all (m,j) € M by
the model S,,, and the penalty pen(m, j). By definition, the resulting estimator
is clearly § and the risk bound follows from (4.7) with K replaced by zK > 1
because of (4.23). m

and therefore
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Comments.

e The definition of M that we used in the proof of the theorem may lead to
situations where the same model S,,, appears several times with possibly
different weights. This is indeed not a problem since such a redundancy is
perfectly allowed by Theorem 4.2.

e Note that the choice of a suitable value of = leads to the same difficulties
as the choice of K and one should avoid to take K close to 1.

The previous theorem gives indeed a solution to the problems we consid-
ered before. If one wants to mix a moderate number of strategies one can build
a “superstrategy” as indicated in the theorem, with y the uniform distribution
on J, and the price to pay in the risk is an extra term of order &% In(|J]).
In this case, the choice of 3 is particularly simple since it should merely satisfy
||§?||2 —pen?(ﬁl/j\) =sup,c 7 {II5;[1? — pen;(m;)}. If T is too large, one should
take a different “prior” than the uniform on the set of available strategies. One
should put larger values of u({j}) for the strategies corresponding to values
of s we believe are more likely and smaller values for the other strategies. As
for the choice of the weights the choice of u may have some Bayesian flavor
(see [23)).

4.3 Adaptive Estimation in the Minimax Sense

The main advantage of the oracle type inequality provided by Theorem 4.2 is
that it holds for every given s. Its main drawback is that it allows a comparison
of the risk of the penalized LSE with the risk of any estimator among the
original collection {8, },, 1, but not with the risk of other possible estimators
of s. Of course it is well known that there is no hope to make a pointwise
risk comparison with an arbitrary estimator since a constant estimator equal
to so for instance is perfect at sg (but otherwise terrible). Therefore it is
more reasonable to take into account the risk of estimators at different points
simultaneously. One classical possibility is to consider the maximal risk over
suitable subsets 7 of H. This is the minimax point of view: an estimator is
“good” if its maximal risk over 7 is close to the minimaz risk given by

Ry (T,¢) = inf sup E, [Hg— sﬂ
s seT

where the infimum is taken over all possible estimators of 5, i.e., measurable
functions of Y. which possibly also depend on 7. The performance of an
estimator § (generally depending on €) can then be measured by the ratio

-~ 2
E, |15 - 5]
sup ——————,
Seg RM(T,&‘)
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and the closer this ratio to one, the better the estimator. In particular,
if this ratio is bounded independently of e, the estimator § will be called
approximately minimax with respect to 7. Many approximately minimax esti-
mators have been constructed for various sets 7. As for the case of Sobolev
balls, they typically depend on 7 which is a serious drawback. One would
like to design estimators which are approximately minimax for many sub-
sets 7 simultaneously, for instance all Sobolev balls W*(R), with « > 0 and
R > e. The construction of such adaptive estimators has been the concern
of many statisticians. We shall mention below some of Donoho, Johnstone,
Kerkyacharian and Picard’s works on hard thresholding of wavelet coefficients
(see [53] for a review). This procedure can be interpreted as a model selection
via penalization procedure but many other methods of adaptive estimation
have been designed. All these methods rely on selection (or aggregation) pro-
cedures among a list of estimators. Of course the selection principles on which
they are based (we typically have in mind Lepskii’s method in [80] and [81])
may substantially differ from penalization. It is not our purpose here to open
a general discussion on this topic and we refer to [12], Section 5 for a detailed
discussion of adaptation with many bibliographic citations.

In order to see to what extent our method allows to build adaptive esti-
mators in various situations, we shall consider below a number of examples
and for any such example, use the same construction. Given a class of sets
{To}9co we choose a family of models {S,, }mear which adequately approx-
imate those sets. This means that we choose the models in such a way that
any s belonging to some 7y can be closely approximated by some model of
the family. Then we choose a convenient family of weights {x., }mear. Theses
choices completely determine the construction of the penalized LSE § (up to
the choice of K which is irrelevant in term of rates since it only influences
the constants). In order to analyze the performances of §, it is necessary to
evaluate, for each 6 € ©

wp ot (Jlsm — 51 )
sup inf, |8 — s[|” 4 pen (m)

Hence we first have to bound the bias term ||s,, — s||° for each m € M, which
derives from Approximation Theory, then proceed to the minimization with
respect to m € M. In order to be able to compare the maximal risk of a
penalized LSE on a set 7y with the minimax risk on 7y we need to establish
lower bounds for the minimax risk for various classes of sets {7y }oco.

4.3.1 Minimax Lower Bounds

In order to use Birgé’s lemma (more precisely Corollary 2.19), our first task
is to compute the mutual Kullback—Leibler information numbers between
Gaussian distributions given by (4.1). Note that in the white noise framework,
identity (4.24) below is nothing else than the celebrated Girsanov formula.
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Lemma 4.6 Let us denote by P, the distribution of Y. given by (4.1) on R,
Then firstly P, is absolutely continuous with respect to Pog with

W) = e [ <y<s> b )] (.24

and secondly, for every t,s € H

1 2
K (P, Py) = o [ls — I (4.25)

Proof. Let W be an isonormal process on H. To check that (4.24) holds true,

setting
Is|I*
Z.(s) =2 | eW (s) — 5

it is enough to verify that for every finite subset m of H and any bounded and
measurable function A on R™

E [h ((eW (v)yem) €xp (Z: ()] = E [h (((s,u) + W (u)ye)] - (4.26)

Let I1,,, denote the orthogonal projection operator onto the linear span (m) of
mand {¢;}, ;. be some orthonormal basis of (m). Since W (s) =W (II;s) is

independent from ((W (u)) W (II,,,s)) the left-hand side of (4.26) equals

uem?

L=E lh ((eW (1)) yep) X (52 <€W (ILms) = ”82“2>>]
8 oy (WA= ()

€

But W (s) — W (II,,8) is a centered normal random variable with variance
||S - Hm5||2a hence

E [exp (W (s) _?/ (Hms)ﬂ — exp <||s—Hn;s|26"‘>

and therefore by Pythagore’s identity

L=E [h (W (W) yer) 65‘2(€W<”mS>*(“”m8”2/2))] . (4.27)

uem

Now for every t € (m), we can write

k
W (t) =" (t,e) W (w))

=1
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and the W (p;)’s are ii.d. standard normal random variables. So, setting
|x|§ = 2?21 % for all x € R the right-hand side of (4.26) can be written as

R= (%)"“/2/

k
h (s, u) +EZ<U,<pj>CL'j e~ 1213/2 gy
RE =

uem

-1

which leads, setting x; = y; — (s, ;) e~ and, for every t € (m), w(t,y) =

k
21 (t@5) y5 , to

R = (27r)_k/2/ h ((Ew (u, y)>u€7n) 6*572(HHmSH2/2)4*571w(HmS,y)*(\y@)/Qdy
Rk

and therefore L = R via (4.27). Hence (4.26) and (4.24) hold true. We

turn now to the computation of the Kullback—Leibler information number.

By (4.24) we have

K (P, Py) = S (sl = 1) + = B[ (5) - W (s) 0] . (4.28)

Introducing the orthogonal projection s = ((8, t)/ ||t||2) t of s onto the linear

span of ¢ and using the fact that W (§) — W (s) is centered at expectation and
independent from W (¢) leads to

E|(W(t)—W(s)) 66‘1W(t)} ) [(W (t) — W (3)) 66_1W(t):|

1 ) _1
=WFWH4mgﬁwmeﬂ
To finish the computation it remains to notice that W (¢) / ||¢|| is a standard
normal random variable and use the fact that for such a variable £ one has
for every real number A
E [§e>‘§] =AM/,
Hence
- 2 e g
E [W (t) ef 1W(t)] _ [ o= (112 /2)
€
and therefore
2
P = (s,

E {(W (t) — W (s)) es_lw(t)*E_Q(”t'P/?)} "

Plugging this identity in (4.28) finally yields

K (PP = 5o (1517~ 112) + 5 (141° — {5.)

and (4.25) follows. m

One readily derives from (4.24) (which is merely the Girsanov—Cameron—
Martin formula in the white noise framework), that the least squares criterion
is equivalent to the maximum likelihood criterion (exactly as in the finite
dimensional case).
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A Minimax Lower Bound on Hypercubes and £,-Bodies

Assume H to be infinite dimensional and consider some orthonormal basis
(¢j);>10f H. Let (¢;);5, be a nonincreasing sequence converging to 0 as n
goes to infinity. For p < Z 2, we consider the £,-body

Ep(c)=qteH: Z cpi) JelP <1
j>1

Apart from Corollary 2.19 the main argument that we need is a combinatorial
extraction Lemma known under the name of Varshamov—Gilbert’s lemma and
which derives from Chernoff’s inequality for a symmetric binomial random
variable.

Lemma 4.7 ( Varshamov—Gilbert’s lemma) Let {0,1}" be equipped with

Hamming distance §. Given a € (0,1), there exists some subset © of {0, l}D
with the following properties

5(0,0") > (1 —a)D/2 for every (0,0") € 62 with 0 # ¢’ (4.29)

In|@| > pD/2, (4.30)

where p=(1+a)In(1+a) + (1 —a)In(1 — «). In particular p > 1/4 when
a=1/2.

Proof. Let © be a maximal family satisfying (4.29) and denote by B (6,r)
the closed ball with radius r and center 6. Then, the maximality of © implies

that
| B.(1—a)D/2) ={0,1}"
0co

and therefore
27”3 |B(0,(1-a)D/2)| > 1.
0co

Now, if Sp follows the binomial distribution Bin (D, 1/2) one clearly has for
every § € ©

2P B0, (1 - a) D/2)| = P[Sp < (1-a) D2 = P[Sp > (1+a) D/,
which implies by Chernoff’s inequality (2.2) and (2.37) that
DB, (1 - a) Df2)| < e Phal15)/2) = c=oD/2

and therefore
10| > erP/2,

Hence the result. m
We can now prove a lower bound on a hypercube which will in turn lead
to a minimax lower bound on some arbitrary £,-body.
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Proposition 4.8 Let D be some positive integer and r be some arbitrary
positive number. Define the hypercube Cp (r) = {r ZjDzl 0ip;,6 €0, 1]D},
then there exists some absolute constant ko such that for any estimator 5 of

s one has

sup E, [Hg—snﬂ > ko (r A )2 D. (4.31)
seCp(r)

Proof. Combining (4.25), Varshamov-Gilbert’s lemma (Lemma 4.7) and
Corollary 2.19, we derive that

D

4 sup E; [H?—s”ﬂ >TZ

seCp(r) 4

(1-r)

provided that

e 2Dr? kD

-7 <X

2 - 8
i.e., r < ey/k/2, which implies the desired result with ko = k(1 — k) /64. m
Choosing r = ¢, a trivial consequence of Proposition 4.8 is that the LSE

on a given D-dimensional linear subspace of H is approximately minimax.
Of course a much more precise result can be proved. It is indeed well known
that the LSE on a linear finite dimensional space is exactly minimax. In other
words, the minimax risk is exactly equal to De? (this is a classical undergrad-
uate exercise: one can compute exactly the Bayes quadratic risk when the
prior is the D-dimensional centered Gaussian measure and covariance matrix
0?Ip and see that it tends to De? when o tends to infinity). It is now easy
to derive from the previous lower bound on a hypercube, a minimax lower
bound on some arbitrary £,-body, just by considering a sub-hypercube with
maximal size of the /,-body.

Theorem 4.9 Let kg be the absolute constant of Proposition 4.8, then

inf sup E; [||§— SHQ} > Ko sup <D1_2/pc% A D52> (4.32)
s s€&p(c) D>1

where the infimum in the left-hand side is taken over the set of all estimators
based on the observation of Yz given by (4.1).

Proof. Let D be some arbitrary positive integer and define r = D~V?¢p.
Consider the hypercube Cp (), then since by definition of r and monotonicity
of (¢;);5, one has

D
Tchj_p <rPDc;l <1,
=1

the hypercube Cp (r) is included in the ¢,-body &, (¢). Hence for any estimator
3, we derive from (4.31) that
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sup E, [||§— SH2:| > sup E; [||§— 8”2:| > koD (r* N€%) .
s€&p(c) s€Cp(r)

This leads to the desired lower bound. m

We shall see in the next section that this lower bound is indeed sharp (up
to constant) for arbitrary ellipsoids and also for £,-bodies with p < 2 with
some arithmetic decay of (¢;),, (the Besov bodies). For arbitrary £,-bodies,
the problem is much more delicate and this lower bound may miss some
logarithmic factors (see the results on ¢,-balls in [23]). We turn now to a
possible refinement of the previous technique which precisely allows to exhibit
necessary logarithmic factors in the lower bounds. We shall not present here
the application of this technique to ¢,-balls which would lead us too far from
our main goal (we refer the interested reader to [23]). We content ourselves
with the construction of a lower bound for complete variable selection.

A Minimax Lower Bound for Variable Selection

Our aim is here to analyze the minimax risk of estimation for the complete
variable selection problem. Starting from a finite orthonormal system
{¢;,1 <j < N} of elements of H, we want to show that the risk of esti-
mation for a target of the form s = Z;\f:l Bjpj, knowing that at most D
among the coefficients 3’s are nonzero is indeed influenced by the knowledge
of the set where those coefficients are nonzero. In other words, there is a
price to pay if you do not know in advance what is this set. More precisely,
we consider for every subset m of {1,..., N} the linear span S, of {¢;,j € m}
and the set SN = U|m\:D Sm. Our purpose is to evaluate the minimax risk
for the quadratic loss on the parameter space SN = Ulmlz p Sm- The app-
roach is the same as in the previous section, except that we work with a
more complicated object than a hypercube which forces us to use a somehow
more subtle version of the Varshamov—Gilbert Lemma. Let us begin with
the statement of this combinatorial Lemma due to [21]. The proof that we
present here is borrowed from [102] and relies on exponential hypergeometric
tail bounds rather than tail bounds for the symmetric binomial as in the
previous section.

Lemma 4.10 Let {0, I}N be equipped with Hamming distance § and given
1 < D < N define {O,l}g = {x e {0, 1}V :5(0,2) = D}. For every a €
(0,1) and B € (0,1) such that D < afN, there exists some subset © of
{0, 1}g with the following properties

§(0,0") >2(1—a)D for every (0,0') € 62 with 0 # ¢’ (4.33)

In|@| > pDln <Jl\)[) , (4.34)
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where
«

p= W(—hl(ﬁ)‘Fﬂ—l)'

In particular, one has p > 0.233 for « = 3/4 and 8 =1/3.

Proof. Let © be a maximal subset of {0, 1}g satisfying property (4.33), then
the closed balls with radius 2 (1 — «) D which centers belong to © are covering

{0,1}¥. Hence
(g) <Y [B(z,2(1-a)D)|

€O
and it remains to bound |B(x,2(1 —a)D)|. To do this we notice that for
N
every y € {0,1}, one has

§(zy)=2(D—{i:zi=y; =1}
so that

B(x,2(1—a)D):{ye{0,l}g:|{i:yi:xi:1}|2aD}.

Now, on {0, 1}1[\,7 equipped with the uniform distribution, as a function of vy,
the number of indices ¢ such that x; = y; = 1 appears as the number of
success when sampling without replacement with D trials among a population
of size N containing D favorable elements. Hence this variable follows an
hypergeometric distribution H (N, D, D/N), so that if X is a random variable
with distribution H (N, D, D/N) one has

1<|0|P[X > aD].

In order to get an exponential bound for P[X > aD], we use Chernoff’s
inequality
P[X > aD] < exp (—¢k (aD))

and then an argument due to Aldous (see [3]), which allows to compare the
Cramér transform of X with that of a binomial random variable. Indeed,
one can define X and a variable Y with binomial distribution Bin (D, D/N)
in such a way that X = E[Y | X]. In particular Jensen’s inequality implies
that the moment generating function of X is not larger than the moment
generating function of Y and therefore ¢% (aD) > ¢35 (aD). But, according
to (2.37) and (2.40), one has

2 a—
65 (D) = Dhpyx () = Son (A5 ).

where h (u) = (1 4+ u) In (1 + u) —u. Hence, collecting the above upper bounds
leads to
a—D/N

_1 D
D™ '1n(O) ZNh( D/N

) — Ju (D),
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where, for every u < a,

fo(u) =aln (g> —a+u.

u

One can easily check that

YT (1/u)
is nonincreasing on (0, a) which implies that for every u < S«
fa ) > fhffofg) In (1/4) = pln (1/u)

and therefore
D™ 'In(6) > fo (D/N) > pIn(N/D). B

We can derive from this combinatorial lemma and Birgé’s lemma the foll-
owing analogue of Proposition 4.8.

Proposition 4.11 Let D and N be integers such that 1 < D < N and r be
some arbitrary positive number. Define

N N
Cg (’/‘) = TZijj,H € [0, l]N with Z 119].750 < D s

j=1 j=1

then there exists some absolute positive constant k1 such that for any estimator
S of s one has

sup E, [||§— 8||2} > k1D (r* Ae® (1+In(N/D))) . (4.35)

seCN(r)

Proof. Keeping the same notations as the statement of Lemma 4.10 we notice
that

N
{0,135 €0 €0, with Y 1Ty, 40 < D

j=1

Assuming first that N > 4D, we can therefore combine (4.25), Corollary 2.19
and Lemma 4.10 with a = 3/4 and 8 = 1/3. Hence one has
2
D
4 sup E, [Hg— s||2} > 21 k)
seCN(r)

provided that
e 2Dr* < kpDIn (N/D)
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i.e., 72 < kpe?In (N/D), where p = 0.2. Since N > 4D, we notice that

In (N/D) S 21n (2)
1+In(N/D) ~ 1+2In(2)’

and derive that (4.11) holds true provided that

pr (1 —k)In(2)
'S 4(1+2m(2)
-

CN (r) and derive from (4.31)

If N < 4D, we may use this time that Cp (r)
that (4.35) is valid at least if

Ko
M T ()
Finally choosing
B Ko pr (1 —k)In(2)
1+2In(2) " 4(1+2In(2))’

K1

(4.35) holds true in any case. m

Of course since any set C (r) is included in S¥, choosing
r=c(1+In(N/D))"?
we derive an immediate corollary from the previous proposition.

Corollary 4.12 Let D and N be integers such that 1 < D < N, then for any
estimator s of s one has

sup E, [||§— sﬂ > kD2 (1 4 1n (N/D)) . (4.36)

SESg

This minimax lower bound obviously shows that since the penalized LSE
defined by (4.12) satisfies to (4.11), it is simultaneously approximately mini-
max on each set SY for every D < N.

A Lower Bound Under Metric Entropy Conditions

We turn now to a somehow more abstract version of what we have done before.
Following [16], in order to build a lower bound based on metric properties of
some totally bounded parameter space S C H with respect to the Hilbertian
distance, the idea is to construct some d-net (i.e., a maximal set of points
which are d-separated), such that the mutual distances between the elements
of this net stay of order §, less or equal to 2C§ say for some constant C' > 1.
To do that, we may use an argument borrowed from [126] and goes as follows.
Consider some §-net C' and some Cd-net C” of S. Any point of C’ must belong
to some ball with radius Cd centered at some point of C”, hence if C denotes
an intersection of C’ with such a ball with maximal cardinality one has for
every t,t' € C with ¢ £t/
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§< |t=t| <206 (4.37)

and

In(|C|) > H(6,5)— H(CS,S). (4.38)

Combining (4.25) and Corollary 2.19 again, we derive from (4.37) and (4.38)
that for any estimator § one has

4supE, [|ls = 5°] = 62 (1= »),
seS

provided that 20262 < ke? (H (8,5) — H (C6, S)), where x denotes the abso-
lute constant of Lemma 2.18. The lower bound (4.38) is too crude to capture
the metric structure of the unit ball of a Euclidean space for instance. A refined
approach of this kind should involve the notion of metric dimension rather
than metric entropy as explained in [16]. However if H (4,.5) behaves like a
negative power of § for instance, then it leads to some relevant minimax lower
bound. Indeed, if we assume that for some § < R one has

1/« 1/«
o) (?) < H(5,5) < C (?) , (4.39)

choosing C' = (2Cy/C1)“ warrants that

1/«
H(6,5)—H(Cs,8) > (C1/2) <?)

for every § < R/C. Tt suffices now to take

1 C1k a/(2a+1) R 1/(2a+1)
s=(=n (22 e
C 4C? €

to obtain the following result.

Proposition 4.13 Let S be some totally bounded subset of H. Let H (.,S)
denote the metric entropy of S and assume that (4.39) holds for every § < R
and some positive constants a,Crand Cy. Then, there exists some positive
constant k1 (depending on a, Cq1 and Cs) such that for every estimator s

sup Es {Hs - §||2} > oy R2/(20+1) Ao/ (2a+1)
seS

provided that € < R.

It is a quite classical result of approximation theory that a Besov ellipsoid
Bs (a, R) satisfies to (4.39). Indeed we can prove the following elementary
bounds for the metric entropy of a Euclidean ball and then on a Besov ellip-
soid. We recall that the notions of packing number N and metric entropy H
that we use below are defined in Section 3.4.1.
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Lemma 4.14 Let Bp denote the unit ball of the Euclidean space RP. Then,
for every positive numbers § and r with § < r

(g)D < N (6,7Bp) < (g)D (2 + i)D (4.40)

Moreover for every positive a, R and § with § < R, one has

1/« 1/«
w(§) nemem < (5) (4.41)
for some positive constants k. and Ii; depending only on «.

Proof. By homogeneity we may assume that » = 1. Let S5 be some J-net of
Bp. Then by definition of S5 the following properties hold true

U (@+Bp) 2Bp
z€S;s

U <m+gBD> c (1+g) Bp.

TE€Ss

and conversely

Hence, since on the one hand each ball x + éBp has volume ¢ Vol (Bp)
and on the other hand the balls « + (§/2)Bp are disjoints with volume
(6/2)° Vol (Bp), we derive that

§P|S5| Vol (Bp) > Vol (Bp)
and
5 D
(6/2)" |S5] Vol (Bp) < <1+ 2) Vol (Bp)

which leads to (4.40). Turning now to the proof of (4.41) we first notice that
since By (o, R) = RBs (, 1), it is enough to prove (4.41) for R = 1. Introdu-
cing for every j > 0, the set of integers I; = {27,29 +1,...,2/71 — 1} we note
that for every integer J,

B; (a,1) D {5 € ly: By =0 for every k ¢ Iy and Z J 1}

kely

B} {ﬁ € ly: B, =0 for every k ¢ I; and Z ﬁ,% < 2_2(‘]+1)°‘}.

kely

Since

{6 € 0y : B, =0 for every k ¢ I; and Z B < 2_2(‘]"’1)“}

kely
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is isometric to the Euclidean ball 2-/TDeB, with D = 27, setting 6; =
2~ 1=(J+Da we derive from (4.40) that

H (67,85 (o, 1)) >27In(2). (4.42)
Now either §y < § and in this case we set J = 0 so that
H (6,Bs (a,1)) > In(2) > In (2) 65/ %61/,

or g > 9, in which case we take J =sup{j > 0:6; > 0} and we deduce from
(4.42) that

H (8,8 (o, 1)) > 27 In (2) = 6, 1727210 (2) > §~ /o212 (2).
In any case we therefore have
H (8,8 (a, 1)) > 6~ Yag=1/a=21y (2)
Conversely, we notice that
By(a,1) CE=QBEly: Y 29| Y 5] <1
§>0 kel
Given § < 1, noticing that {j > 0:27%* > §2/2} # 0, let us define
J = sup {j >(0:27% > 52/2} :
Then J satisfies to

972U He < 52 /9 (4.43)
27 < 91/ (20) 51/, (4.44)

Let us introduce the truncated ellipsoid
J J
&l = 5662:222” Zﬁz <1 and B = 0 whenever k ¢ UI]-
Jj=0 kel; j=0

Since for every [ € £ one has

oo
Z Z 32| <o 20+na
i>J \kel;

we derive from (4.43) that

N'(5,8) <N (6/v2,67) (4.45)
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where we recall that N’ (., S) denotes the covering number of S. Let us define
for every j < J

5j _ \/§27Ja+ij717a7

then by (4.43)

J oo
2632 S 3272JO¢7272O¢ Z 272k S 2—2(J+1)a S 52/2
3=0 k=0

Introducing for every integer j < J
Bi={pB€ly:B=0ifk¢Iand 25 | Y 52| <1,,
kel;

we notice that B; is isometric to 2772B,;. Hence, in order to construct some
§/V/2 covering of £7, we simply use (4.40) which ensures, for every j < .J, the
existence of an d;-net {5 (A;,75),\; € A;} of B; with

. 2.7
; (279
Al < 3% )
4 <3 ( 0; >

Then we define for every A € A = H}]:o Aj;, the sequence 3 (A) belonging to
&7 by

Br (X\) = Bk (A;,j) whenever k € I; for some j < J and 8 (A) = 0 otherwise.

If 3 is some arbitrary point in £7, for every j < J there exists Aj € A; such
that

> (Br = B (XN, 4)) <67

kel;
and therefore
J J
1B=BMIZ =D D" (B = B (V) < 67 <02
J=0kel; j=0

This shows that the balls centered at some point of {3 (A), A € A} with radius
§//2 are covering £7. Hence

J J
N’ (6/v2,67) <> | <727 In (3277°/85)
§j=0 =0

and therefore, since Zj:o 27 =241 =27y 2k,
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lnN'(é/\[EJ)<ln( 21+a) ZQJ +2ji2_kln(2k(1+a))

k=0

<2/t (\/§41+0‘) .
Combining this inequality with (4.44) and (4.45) yields
In N’ (6, €) < 21+(1/20) |y (\/341+a) §g-1/e

and the conclusion follows since H (6, Bz (e, 1)) <InN'(§/2,&). m
As a consequence we can use Proposition 4.13 to re-derive (4.32) in the
special case of Besov ellipsoids.

4.3.2 Adaptive Properties of Penalized Estimators for Gaussian
Sequences

The ideas presented in Section 4.1.1 are now part of the statistical folklore.
To summarize: for a suitable choice of an orthonormal basis {¢;},>1 of some
Hilbert space H of functions, smoothness properties of the elements of H can
be translated into properties of their coefficients in the space ¢5. Sobolev or
Besov balls in the function spaces correspond to ellipsoids or more generally
¢p-bodies when the basis is well chosen. Moreover, once we have chosen a
suitable basis, an isonormal process can be turned to an associated Gaussian
sequence of the form

ﬁj =0 +e&, j=1, (4.46)

for some sequence of i.i.d. standard normal variables {;s. Since Theorem 4.5
allows to mix model selection procedures by using possibly different basis,
we can now concentrate on what can be done with a given basis i.e., on the
Gaussian sequence framework. More precisely we shall focus on the search
for good strategies for estimating (5;);>1 € f2 from the sequence (5;);>1
under the assumption that it belongs to various types of £,-bodies. These
strategies will all consist in selectlng (from the data) some adequate finite
subset . of N* and consider § = (,6’3)]6;1 as an estimator of 8 = (5;);>1.
In other words, we consider our original nonparametric problem as an infinite
dimensional variable selection problem: we are looking at some finite family
of “most significant” coordinates among a countable collection.

In our treatment of the Gaussian sequence framework (4.46), we shall stick
to the following notations: the family { A, }mea is a countable family of finite
subsets of N* and for each m € M, S, is the finite dimensional linear space of
sequences (3;);>1 such that §; = 0 whenever j ¢ A,,. Selecting a value of m
amounts to select a set A,, orequivalently some finite subset of the coordinates.
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Our purpose will be to define proper collections {A,, }mear of subsets of N*
together with weights {z,,},,c 4 of the form x,, = D,, L, such that

> exp(—DpLy) = X < oo. (4.47)
meM

and consider the penalized LSE corresponding to the penalty

2
pen (m) = Ke’D,, (1 + \/2Lm) , for every m € M (4.48)
with K > 1. In this context Theorem 4.2 takes the following form.

Corollary 4.15 Let { L },,c g be some family of positive numbers such that
(4.47) holds. Let K > 1 and take the penalty function pen satisfying (4.48).
Then, almost surely, there exists some minimizer m of the penalized least-

squares criterion
- Z ﬁJQ +pen(m);
JEA,
over M and the corresponding penalized LSEB = (A) jem is unique. Moreover

and upper bound for the quadratic risk Eg [ ‘ﬂ BH } s given by

2
. 2 2
C(K)] inf gA: 3| +&2Dy, (1+ 2Lm) . (4.49)
J m

where C (K) depends only on K.

Finally we shall optimize the oracle type inequality (4.49) using the knowl-
edge that (5;);>1belongs to some typical £,-bodies. Such computations will
involve the approximation properties of the models S;, in the collection with
respect to the considered £, bodies since our work will consist in bounding
the bias term »- .., 33

4.3.3 Adaptation with Respect to Ellipsoids

We first consider the strategy of ordered variable selection which is suitable
when [ belongs to some unknown ellipsoid. This strategy is given by M = N,
Ao =0, A, ={1,2,...,m} for m > 0 and L,,, = L where L is some arbitrary
positive constant. Hence we may take

pen (m) = K'me?
where K’ > 1 and (4.49) becomes

Egs {Hﬂ ﬂH ] <C' (K mf ZﬁQJr{-: m
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Since >,
Eg [HE -p
mators for all g € £s.

Let us now assume that 3 belongs to some ellipsoid £>(c). We deduce from
the monotonicity of the sequence c¢ that

S8 =2 B/E) <y (B/S) <

j>m j>m j>m

ﬂjz converges to zero when m goes to infinity, it follows that

2
goes to zero with € and our strategy leads to consistent esti-

and therefore

sup Eg [HB— ﬂHz} <C'(K") { inf (c7, 4 + €2m)} . (4.50)
BEEs(c) m21

Note that if one assumes that ¢; > ¢, then by monotonicity of ¢

(Cmg+1 +m0s?)

DN | =

sup (02D A D€2) = max (C%QOJrhmOgQ) >
D>1

where mg = sup {D > 1: De? < ¢4} and therefore

sup (02D A D52) >
D>1

nf (2 +&°m).

N |

Combining this inequality with (4.50) and the minimax lower bound (4.32)
we derive that

s 51|55 < it e . [J5-o[],

BeE2(c) Ko B Be&s(c)

which means that 3 is simultaneously minimax (up to some constant) on all
ellipsoids &;(c) which are nondegenerate, i.e., such that ¢; > e.

4.3.4 Adaptation with Respect to Arbitrary £,-Bodies

We choose for M the collection of all finite subsets m of N* and set A,, = m
and N,,, = supm; then, if m # 0, 1 < D,, = |m| < N,, . Finally, in order to
define the weights, fix some 6 > 0 and set for all m # 0, L,, = L(Dy, Np)
with

L(D,N)=1n <g) +(1+06) (1 + IDDN) : (4.51)

Let us now check that (4.47) is satisfied with X' bounded by some Xy depend-
ing only on #. We first observe that M \ @) is the disjoint union of all the sets
M(D,N),1 <D< N, where

M(D,N) = {m € M|D,, =D and N,, = N}, (4.52)
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and that by (2.9)

M=) < (3) < (g)D

from which we derive that

N
<Y ) IM(D,N)|exp[-DIn(N/D) = (14 6)(D + In N)]
N>1D=1
e—f +o0
< Z z:exp[—é’D]N_‘g_1 < T 70/ 0  dx
N>1D>1 —¢ 1/2
6—9 29
< T g = Y. (4.53)

Computation of the Estimator

The penalty is a function of D,, and N,, and can therefore be written as
pen’(D,,, Ny,). In order to compute the penalized LSE one has to find the
minimizer m of
crit (m) = — Z sz + pen’ (Do, N ).
jeEM

Given N and D, the minimization of crit over the set M(D, N) amounts to
the maximization of ) jem EJQ over this set. Since by definition all such m’s
contain N and D — 1 elements of the set {1,2,..., N — 1}, it follows that
the minimizer m(D, N) of crit over M(D, N) is the set containing N and
the indices of the D — 1 largest elements sz for 1 < j < N — 1 denoted by

1,2, ,N—1}[D—1]. So

inf it (m) = — 52 "(D,N
el = 5 T pen(D.)
jem(D,N)

with m(D,N) = {N}U{1,2,...,N — 1}[D — 1]. The computation of m then
results from an optimization with respect to N and D. In order to perform
this optimization, let us observe that if J = max{1,2,...,N}[D] < N,
then Zjem(D,N) 3]2 < Zjem(DJ) 3]2 On the other hand, it follows
from the definition of L(D,-) that L(D,J) < L(D,N) and therefore
crit (m (D, N)) > crit(m (D, J)). This implies that, given D, the opti-
mization with respect to N should be restricted to those N’s such that
max {1,2,..., N}[D] = N. It can easily be deduced from an iterative compu-
tation of the sets {gf\}/\emw
optimize our criterion with respect to D.

] starting with N = D. It then remains to
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Performance of the Estimator

We observe that (In N) /D < In(N/D) + 0.37 for any pair of positive integers
D < N, which implies that

L(D,N) < (2+0)In (g) +1.37(1 4 6). (4.54)

We derive from (4.54), (4.53) and (4.49) that for some positive constant
C(K,0)

~ 2 N
IEH—H<CK,9 inf b2 +e2D (=) +1)%,
o8Bl < OO e (P TP (D)
where b3, = (infmeM(D,N) idm 6?) The basic remark concerning the per-

formance of ﬁ is therefore that it is simultaneously approximately minimax
on the collection of all sets S¥ when D and N vary with D < N. On the other
hand, if we restrict to those ms such that N,,, = D,,, then L,, < 1.37(1 +6).
Moreover, if 5 € &, (¢) with 0 <p <2

2/p
Sgr< | D 1Bl < A1 (4.55)
>N j>N

which leads to the following analogue of (4.50)

~ 2
sup Eg {HB&H ] < C(K,0) inf {3, +2N}.  (4.56)
BEE, (<) Nzl
This means that at least this estimator performs as well as the previous one
and is therefore approximately minimax on all nondegenerate ellipsoids simul-
taneously.

Let us now turn to an improved bound for £,-bodies with p < 2. This
bound is based on the following:

Lemma 4.16 Given N nonnegative numbers {a; }icr , we consider a permu-
tation {a(j)}1<j<N of the set {a;}ier such that agy > ... > a(yy . Then for
every real number 0 < p < 2 and any integer n satisfying 0 <n < N — 1,

N 2/p
> < () e
j=n+1 i€l
Proof. The result being clearly true when n = 0, we can assume that n > 1.
Let a = a(p41)- Then a < a;y whatever j < n and therefore (1 4+ n)a? <
> icrar. We then conclude from
N N P 2/])—1
2 2-p P Dicr P
Sty <ar Y ay < (HLE) 0 Yam

j=n+1 j=n+1 el
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We are now in position to control the bias term in (4.49). More precisely
we intend to prove the following result.

Proposition 4.17 Given 6 > 0, let B be the penalized LSE with penalty
pen (m) = Ke’>D,, (14 2L, )2 on every finite subset of N*, where L, =
L (Jm|,sup (m)), the function L (depending on 6) being defined by (4.51), then
there exists some positive constant C' (K,0) such that for every 8 € &, (c)

N
{c?vﬂ +cAD'2P 4 £2Dn <€D> } .

(4.57)

Eg [HB— BHQ] < C'(K,0)

inf
1<D<N

Proof. Setting M(J, M) = Uj<n<mM(J,N) where M(J, N) is defined by
(4.52), we derive from (4.54), (4.53) and (4.49) that for some positive constant
C(K,0)

o (k.08 |- ]|

< inf inf B3| +e2J (L(J,N)+1)
{(J,N)|1<J<N} meM(J,N) fam
< inf {F(J,M)}, (4.58)

{(J.M) [1<T<M}
where v
F(J,M)= inf > p2+c2J [m (J> + 1} .

mEH(J,M) j¢m

Let us fix some pair (J, M) and some m € M(J, M). It follows from (4.55)

that

SUED LTS S PRI S

Jj¢m J>M 1<j<M,j¢m 1<j<M,j¢m
so that

M M
F(LM) <+ > B +ed [ln <J> + 1} 7
j=J+1

where (B(Qj)) Lien are the ordered squared coefficients (@2) L<j<M such that

Bty = .- = By 1t then follows from Lemma 4.16 with N = M — D +1 and
n=J — D +1 that

2/p

M M
Y. By 2o6] -D2)i
j=D

j=J+1

Observing that if 1 < D < J+1< M,
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M
>80 < Z 1Bil? < e
j:

we derive from the previous inequality that

Z B2y < ch(J — D +2)' 7,

j=J+1

Let us now define
[z] =inf{n € N | n>z} (4.59)

and fix D = [(J+1)/2] and N = [(M —1)/2]. Then J — D +2 > D and
J/2 < D < J, which implies that

2N +1
F(J,M) < ¢k + D72/ 4+ 22D (m ( D+ ) + 1) .
Finally, since N > D implies that M > J , (4.57) easily follows from (4.58). m

The Case of Besov Bodies

In the case of general £,-bodies, we cannot, unfortunately, handle the min-
imization of the right-hand side of (4.57) as we did for the ellipsoids since
it involves c¢p and cy41 simultaneously. We now need to be able to compare
¢%, D'=%/P with %, ; which requires a rather precise knowledge about the rate
of decay of ¢; as a function of j. This is why we shall restrict ourselves to some
particular £,-bodies. Following [52], we define the Besov body B, (o, R) where
a>1/p—1/2asan {,-body &, (c) with ¢; = Rj—(e+1/2=1/p) for every integer
j > 1 (see also [23] for the definition of extended Besov bodies which allow
to study sharp effects in the borderline case where o = 1/p — 1/2). As briefly
recalled in the appendix these geometrical objects correspond to Besov balls
in function spaces for a convenient choice of the basis.

In order to keep the discussion as simple as possible we shall assume that
R/e > e. From (4.57) we derive the following upper bound for every 8 € &, (c)

S

<C'/ inf {N—Q(a'*'l/?—l/p)RQ_,_ D=29R2 1 22D <€N>}
- D

Setting
= (R/e)=7T (In(R/e))~/CotY
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we choose D = [A] and N = [A a+1/(2¥*1/1’—‘ and some elementary computa-
tions lead to

~ 2
e {Hﬂ -4 } < O R/ Gt e/ 2ot h) (1n(R /) 2o (4.60)
,BGEP(C)

where C” depends on K, 6, p and «.
As for the minimax lower bound, we simply use (4.32) which warrants that
the minimax risk is bounded from below by

Ko sup (R*D™2* A De?) > Fiq R (et gha/(2a+1) (4.61)
D>1

We can conclude that the upper bound (4.60) matches this lower bound up to
a power of In(R/e). As we shall see below, the lower bound is actually sharp
and a refined strategy, especially designed for estimation in Besov bodies, can
improve the upper bound.

4.3.5 A Special Strategy for Besov Bodies

Let us recall from the previous section that we have at hand a strategy for
model selection in the Gaussian sequence model which is, up to constants,
minimax over all sets S¥ and all ellipsoids, but fails to be minimax for Besov
bodies since its risk contains some extra power of In(R/e) as a nuisance factor.
We want here to describe a strategy, especially directed towards estimation
in Besov bodies, which will turn to be minimax for all Besov bodies B), (o, R)
when oo > 1/p —1/2.

The Strategy

The construction of the models is based on a decomposition of A = N* into a
partition A = U;>0A(j) with po =1 and

AGG) = {pgs - pjgr — 1} with 27 < gy — g < M27 for j >0, (4.62)

where M denotes some given constant that we shall assume to be equal to 1
in the sequel for the sake of simplicity. Typically, this kind of dyadic decom-
position fits with the natural structure of a conveniently ordered wavelet basis
as explained in the Appendix but piecewise polynomials could be considered
as well (see for instance [22]). We also have to choose a real parameter 6 > 2
(the choice § = 3 being quite reasonable) and set for J,j € N,

A(J,5) = 277G+ 1)7?|A(J + j)|| with |z] = sup{n € N | n<z}.
It follows that

127G +1)7%) > A(Jj) > 27 (i +1)77 -1, (4.63)
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which in particular implies that A(J,7) = 0 for j large enough (depending on
J). Let us now set for J € N

Myj=<{mCA|m= U (J+7) U U/l ,

J=0

with
m(J +j) C A(J +7) and |m(J + )| = A(J, ).

Clearly, each m € M is finite with cardinality D,, = M (J) satisfying

Z|A |+ZAJ]

7>0
and therefore by (4.63)
2/ < M) <2/ |1+ 0. (4.64)
n>1

We turn now to the fundamental combinatorial property of the collection M ;.
Since x — xIn (e N/x) is increasing on [0, N], (4.10) via (4.63) yields

A

G+1)~ OIn (e?j (j+ 1)0)

Mg

7=0

so that
In| M| < cp2”, (4.65)

with some constant ¢y depending only on . Let us now set M = Uj>o M
and L,, = ¢p + L with L > 0 for all m. Then by (4.64) and (4.65)

Z e LmDm < Z |M ;| exp [—092‘7 — L2J] < Z exp [—LQ‘]] =X,

meM J>0 J>0

and it follows that (4.47) is satisfied with X' < Xy.

The Construction of the Estimator

One has to compute the minimizer m of crit (m) = pen (m) — >, .,, Eﬁ The
penalty function, as defined by (4.48), only depends on J when m € M ; since
L., is constant and D,,, = M (J). Setting pen (m) = pen’(J) when m € M,
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we see that 7 is the minimizer with respect to J of pen'(J)=>_, ~ Bf\ where
my € M ; maximizes

J-1
Y B+ YR
k>0 xem(J+k) 3=0 XEA())
or equivalently Dy > 5\ cn(ri) 3/2\ with respect to m € M. Since the car-

dinality A(J, k) of m(J + k) only depends of J and k, one should choose for
the m(J + k) corresponding to m; the subset of A(J + k) of those A(J, k)
indices corresponding to the A(J, k) largest values of Bf for A € A(J + k).
In practice of course, the number of coeflicients BA at hand, and therefore the
maximal value of J is bounded. A practical implementation of this estimator
is therefore feasible and has actually been completed in [96].

The Performances of the Estimator

We derive from (4.49) that

Eg [Hﬁ—ﬂm < C(K,0,L) {}I;% <mi€%, (Z /33) +522J>} (4.66)
= 7 \agm

so that the main issue is to bound the bias term inf,,c aq, (Zkim 63\) knowing

1/p
that 8 € By, (o, R). For each j > 0 we set B; = [Z,\eA(J-s-j) |ﬂ,\|p] and

denote the coefficients |5] in decreasing order, for A € A(J + j), k > 0 by
|B(k),;1- The arguments we just used to define 7 ; immediately show that

i1 —Ha4j
. (Z ﬂi) =X > B

Agm 320 k=A(Jj)+1
and it follows from Lemma 4.16 and (4.63) that

HI4i+1—HI+j

Z By < Bi (A(J,5) + DR
k=A(J,j)+1

< BJZQJ(l—?/p) (j + 1)9(2/1)—1)’
from which we get
inf 2) < B22/0-2/P)(j 4. 1)0C/p—1), 4.67
nf (%ﬂﬁx) _;) i (j+1) (4.67)

We recall that 3 € B, (o, R) means that 3 € £, (¢) with ¢y = RA~(@+1/2=1/p),
Observe now that for every j
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< Ro-(+i)(et1/2-1/p) (4.68)

Crsts

since by (4.62) psi; > 2779, So B € B,(a,R) also implies that B; <
SUP X A(J+5) CA = Cuyy,; and it then follows from (4.67) that

inf (Z ﬁi) < R22—2Ja22—2j(a+1/2—1/p) (j + 1)9(2/p—1). (4.69)

meM .

A¢m j=>0
Now, the series in (4.69) converges with a sum bounded by C' = C(a,p,0)
and we finally derive from (4.69) and (4.66) that

- 2
sup Eg Mﬁ _ 5” } < Cla,p, K, L,6) inf {R?27272 + 2722}, (4.70)
BEBy (o, R) J20

To optimize (4.70) it suffices to take J = inf {j > 0]27 > (R/e)¥/ 2+ }.
Then 27 = pA(R/e) with 1 < p < 2 provided that R/s > 1 and we finally get

sup  Eg {Hﬁ— ﬁHQ] < C'(ayp, K, L, ) R/ 20+ gta/ 2t 1)
BeBy(a,R)

If we compare this upper bound with the lower bound (4.61) we see that they

match up to constant. In other words the penalized LSE is simultaneously

approximately minimax over all Besov bodies B, (o, R) with o > 1/p — 1/2

which are nondegenerate, i.e., with R > ¢.

Using the model selection theorem again, it would be possible to mix the
two above strategies in order to build a new one with the advantages of both.
Pushing further this idea one can also (in the spirit of [49]) use several bases
at the same time and not a single one as we did in the Gaussian sequence
framework.

4.4 A General Model Selection Theorem

4.4.1 Statement

Our purpose is to propose a model selection procedure among a collection
of possibly nonlinear models. This procedure is based on a penalized least
squares criterion which involves a penalty depending on some extended notion
of dimension allowing to deal with nonlinear models.

Theorem 4.18 Let {Sy,},,crq be some finite or countable collection of sub-
sets of H. We assume that for any m € M, there exists some a.s. continuous
version W of the isonormal process on S,,. Assume furthermore the exis-
tence of some positive and nondecreasing continuous function ¢., defined on
(0, +00) such that ¢, (x) /x is nonincreasing and

sup (VV(t)—VV(u))] <a2¢, (2) (4.71)

o 5
€S, \ ||t —ul|” + 22
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for any positive x and any point u in Sy,. Let us define 7,,, = 1 if Sy, is closed
and convex and T, = 2 otherwise. Let us define D,, > 0 such that

and consider some family of weights {xm},,crq such that
Z e ¥ =X < oo.
meM

Let K be some constant with K > 1 and take
2
pen (m) > Ke? (x/Dm + \/me) .

(4.73)

We set for all t € H, . (t) = ||t||* — 2Y= (t) and consider some collection of
p-LSEs (5m),,caq 1-€-, for any m € M,

Ve (Bm) < e () + p, for all t € S,,.

Then, almost surely, there exists some minimizer m of Ve (Sm) + pen (m) over
M. Defining a penalized p-LSE as s = s~ , the following risk bound holds for
all s € H

B, (15— o17] < O | i, (& (5.5, + pen () + 22 (1) 45

(4.74)

Proof. We first notice that by definition of 7, in any case for every positive
number 7 and any point s € H, there exists some point s, € S,, satisfying to
the following conditions

Is = smll < (1 +n)d (s, Sm) (4.75)
I$m =t < 7o (1 +n) |ls — t|, for all t € Sy, (4.76)

Indeed, whenever S, is closed and convex, one can take s, as the projection
of s onto S,,. Then ||s — s,,|| = d(s,S,) and since the projection is known
to be a contraction one has for every s,t € H

[8m = tmll < lls — ¢l

which a fortiori implies (4.76) with n = 0. In the general case, one can always
take sy, such that (4.75) holds. Then for every t € S,

[sm = tll < llsm — sl + s =t <21 +n)[|s — ¢

so that (4.76) holds.
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Let us first assume for the sake of simplicity that p = 0 and that conditions
(4.75) and (4.76) hold with n = 0. We now fix some m € M and define
M ={m' e M, 7. (5p) + pen (m’) < 7. (§,,) + pen (m)}. By definition, for
every m' € M’

Ve (:g\m’) + pen (ml) S Ve (js\m) + pen (m) S Ve (Sm) + pen (m)
which implies, since ||s]|* 4+ = (£) = ||t — s]|* — 2eW (¢), that
S = 8% < lls = sml|*+22 [V (S0) = W (5n)] —pen (m')+-pen (m) . (4.77)

For any m' € M, we consider some positive number y,,, to be chosen later,
define for any t € S,/

2
2wy (8) = [lls = smll + s = ¢l + v,

and finally set
Vipr = sup {

teS,

W) -w (Sm)]
Wy (1) '

Taking these definitions into account, we get from (4.77)
1S — slI* < ||s = smll” + 26wms (Spm) Vi — pen (m') + pen (m) . (4.78)

It now remains to control the variables V,,. for all possible values of m/ in M.
To do this we use the concentration inequality for the suprema of Gaussian
processes (i.e., Proposition 3.19) which ensures that, given z > 0, for any
m e M,

P (Vi > E Vo] + /20w (s + z)} < e~ Tmi e (4.79)

where

Oy = sup Var [W () — W (sm) Jwp ()] = sup [||t—sm||2/w,2n, (t)}.

tesS,, teS,,,

Since Wy (t) > ||t — S| Ym, then v, < y-? and therefore, summing up
inequalities (4.79) over m’ € M we derive that, on some event {2, with prob-
ability larger than 1 — Ye™* , for all m' € M

Vit SE Vil +y,0 V2 (@ + 2). (4.80)

We now use assumption (4.71) to bound E [V,,]. Indeed

wp (W(t)—vwsm/))]

tes,, W' (t)

(W (smr) —W (sm))ﬂ
inftGSm/ [wm/ (t)]

E[Vy] <E

+E [ (4.81)
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and since by (4.76) (with 7 = 0), 2wy (t) > 72 ||t — s ||* + 32, for all
t € Sy we derive from (4.71) with u = sy, and the monotonicity assumption
on ¢, that

E | sup

tesS,,

W (t) =W (sm’) 2
(wm/(t)>] < Yyt Pt (Tt Y
< y;l,l<bm/ (TmIE\/DmI) 5_1D;ﬁ/2

whenever y,,,v > ev/D,,,. Hence, by (4.72),
e (O]
teSm/ W (t)

which achieves the control of the first term in the right-hand side of (4.81).
For the second term in (4.81), we use (4.75) (with n = 0) to get

Jnf (e (0] 227" [llsm = sl + 920 | = v 5 = 5]

hence

e O Rl e e

and since [W (spm/) — W (sm)] / [|Sm — Sm|| is a standard normal variable

(W (Sm/) —W(sm))+ )
E[ inftesm, [wm/ (t)] ] < Yy

(2m) V2.
Collecting these inequalities we get from (4.81)
E V] <yt [ Do + (zw)*l/ﬂ , for all m' € M.
Hence, (4.80) implies that on the event (2,
Vinr <yt [\/DTML V2 4 (2m) 2 4 @} , for all m’ € M.
Given K’ € (17 \/F} to be chosen later, if we define
Yy = K'e [ Dot + 2 + (27) % x/ﬂ} :

we know that, on the event £2,, eV, < K'~! for all m’ € M, which in
particular implies via (4.78) for every m’ € M’

I5m — 5H2 <|s— sm||2 + 2K w, (8m) — pen (m’) + pen (m)
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and therefore
5 = sl1* < lls = sl + K [[lls = sl + Il = B II* + 2]
— pen (m') + pen (m).
Using repeatedly the elementary inequality
(a+b)°<(1+0)a®+ (1+671)

for various values of # > 0, we derive that for every m’ € M’ on the one
hand,

2 2K’ 1
y,rQn/ S K/2€2 |:KI (\/ Dm/ —+ \V4 me/> —+ ﬁ (2 —+ 22>:|
— ™

and on the other hand

2
~ ~ §—S8
s = sunll + lls = 8o |* < VE (IIS Sl + M) |

-1
Hence, setting A’ = (1 + K'-1/? (\/K’ — 1) ), on the event (2., the fol-
lowing inequality is valid for every m' € M’
18 — S||2 <A s — SmHQ + K712 s — gm/”Q

+ K22 (\/Dm/ + \/me/>2 — pen (m”)

2K"?e% (1
+ pen (m) + (+22) ,

K' —1 \2rn

which in turn implies because of condition (4.73)

(VK“4>H@ﬂqF+(1€:)pmNmU

VK’

2K"?e2 (1

We may now use (4.82) in two different ways. Choosing first

1+ K
K' = —/—=
2 b

we derive from (4.82) that, on the event {2,, the following inequality holds for
every m' € M’

K—1 2K"%e? (1
() pen (m') < A’ ||s — s ||* + pen (m) + c <—|—2z> .

2K K'—1\2rn
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Hence, the random variable M = sup,,,/c v pen (m’) is finite a.s. Now observe
that by (4.73), 2Kx,,,,e2 < M for every m’ € M’, hence

M
> Y exp(—zp) > [M]exp (— 2K€2>
m’'eM’

and therefore M’ is almost surely a finite set. This proves of course that some
minimizer M of . (§,,/) + pen (m’) over M’ and hence over M does exist.
Choosing this time K’ = v K, we derive from (4.82) that on the event (2,

1/4 _ )
(I(—[{l/zll> H:G\;ﬁ — 5||2 < ||S . Sm||2 (1 —I—K_1/4 <K1/4 _ 1) 1)

2Ke? 1 9
+ pen (m) + 7R -1 (277 + z) .

Integrating this inequality with respect to z straightforwardly leads to the
required risk bound (4.74) at least whenever p = 0 and n = 0. It is easy
to check that our proof remains valid (up to straightforward modifications
of the constants involved) under the more general assumptions given in the
statement of the theorem. m

In the statement of Theorem 4.18, the function ¢,, plays a crucial role
in order to define D,, and therefore the penalty pen (m). Let us study the
simplest example where S, is linear with dimension D/, in which case 7, = 1.
Then, noticing that ||t — ul|> + 2% > 2 ||t — u|| 2 we get via Jensen’s inequality

2 | () | <o [y (=)

teSn,

ap (=)

Now taking some orthonormal basis {¢;,j =1,...,D;,} of S,, we have by
linearity of W and Cauchy—Schwarz inequality

<z ' |E

o (WO-WwWY 2y
P (M) S

t€Sm iz

Since W (g;) is a standard normal random variable for any j, we derive that

1/2

Dy,
sup (W(”‘W(“)ﬂ <o [E|S Wien|| <oty

oF .
teSy, \ ||t —ul|” + 22 =

Therefore assumption (4.71) is fulfilled with ¢,, (z) = z/D!,,, which implies
that the solution of equation (4.72) is exactly D,, = D, . This shows that our
Theorem 4.18 indeed implies Theorem 4.2.
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The main interest of the present statement is that it allows to deal with
nonlinear models. For a linear model S;,, we have seen that the quantity D,,
can be taken as the dimension of S,,. Let us see what this gives now for
ellipsoids.

4.4.2 Selecting Ellipsoids: A Link with Regularization

Considering some Hilbert—Schmidt ellipsoid & (¢) our purpose is to evaluate

W) —W (u
0| (W= W )
te€a(e) \ ||t — ul|” + 22
where W is an a.s. continuous version of the isonormal process on H, in order

to be able to apply the model selection theorem for possibly nonlinear models.
We prove the following

Lemma 4.19 Let {¢;},., be some orthonormal basis of H and (c;),~, be
some monincreasing sequence belonging to fo. Consider the Hilbert—Schmidt
ellipsoid

Zﬁj@y Z ; <1

7>1 7>1

Then for every positive real number x, one has

222K sup 7W *)
teea(e) \ |It]|° + 22

Proof. Let t = 3., Bjp; be some element of & (c) and consider

52 (2 Aa?). (4.83)

Jj=1

B 222t
)% + 22

Defining v; = 6 (¢; A ), where § is some positive constant to be chosen later,

we notice that
) ) 2/82

Hence
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which means that ¢, € & (v) if we choose § = /5. Therefore (4.83) follows
from (3.42). m

Since t — u belongs to & (2¢) when ¢ and u belong to &; (¢), Lemma 4.19
also implies that

- [W(t)ww

22°F

tea(o) | It —ull® + 22

< \/202(0?/\:172) <5 Z(c?/\xQ).

Jj21 j=1

We have now in view to apply Theorem 4.18 in order to select among some
collection of ellipsoids, using penalties which will depend on the pseudodimen-
sions of the ellipsoids as defined by (4.72). Defining such a pseudodimension
for a given ellipsoid &5 (¢) requires to use the preceding calculations. Since
the function ¢ : x — (/> .5, (c? A x?) is nondecreasing and x — ¢ () /x is
nonincreasing, (4.83) implies that we may define the pseudodimension D (¢)
of the ellipsoid &; (¢) by solving equation (4.72), i.e.,

5¢ (5\/D (6)) =eD(e). (4.84)

Adaptation over Besov Ellipsoids

Let us consider the Gaussian sequence framework (4.46) and specialize to
Besov ellipsoids Bz (r, R), i.e., those for which ¢; = Rj~" for every j > 1,
where r is some real number larger than 1/2. It is then easy to compute ¢ (),
at least if R > . Indeed, introducing N = sup{j: 2z < Rj~"} we observe

that
1/R 1/r R 1/r
— [ = < NZ|[|— . 4.85

1
2r —1

Moreover

¢2 (fE) _ 1’2N + Z R2j727‘ S IEQN + N72T+1R2

J>N+1

and we get from (4.85)

r— —2r+1)/r
&@<E@%W+ﬁ;—§( VR?
- 2r—1\z
Hence
& (2) < Ryt =1/ RGP
where

22r—1
2r — 1
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and, provided that R > e, we derive from (4.84) that
eD(e) < Bre,c1—1/(2r) g1/(2r) (D (5))(1/2)*1/(47“) .

Finally

2/(2r+1)
D) <G, (R>

: , (4.86)

with C, = (5k,)*"/ 1),
Given r > 1/2, let us now consider as a collection of models the family
{Sm}m21 of Besov ellipsoids S,, = Ba(r,me). If we apply Theorem 4.18,

we derive from (4.86) that, setting D,, = C,m?/ 71 and z,, = m?/+1),
we can take a penalty pen (m) which satisfies

2
pen(m) > K (y/C,« + \/5) m2/(r+b g2, (4.87)

where K > 1 is a given constant. This leads to a risk bound for the corres-
ponding penalized LSE 3 of # which has the following form:

~ 2
Eﬁ {Hﬂ - ﬂH ] < C(K) {ir;fl (d2 (ﬁ,Sm) + pen (m)) + 52 (Er i 1) ,:|
where X, = X,,,>1 exp (—m2/(2r+1)) and therefore, since pen (m) > &2,

g U’B_ 5“2] < C(K,r) { (4% (B, By (r,me)) + pen (m)) ] (4.88)

inf
m>1
A First Penalization Strategy

In view of the constraint (4.87) on the penalty, it is tempting to choose the
penalty as
pen (m) = K,m?/(?r+Dg2, (4.89)

where K, is an adequate constant depending only on r. In this case we may
rewrite (4.88) as

Eg [HB 5”1 <C(r) inf (d2 (8, Bs (1, me)) + m2/<2’“+1>52) . (4.90)

Of course whenever 8 € By (r, R) with R > ¢, we may consider the smallest
integer m larger than R/e, then § € S,, and the oracle type inequality (4.90)
implies that

E, {Hﬁ—ﬁ‘ﬂ < C(T)mQ/(2TH)52~
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But m < 2R/e, so that

£, [[5- o] < 200 e

which, via the minimax lower bound (4.61), means that B is minimax over all
Besov ellipsoids B; (r, R) when R varies with R > . This is of course an expec-
ted result. The penalized LSE being built on the collection of (discretized)
homothetics of the given Besov ellipsoid Bs (r,1), it is indeed expected that
the resulting selected estimator should be minimax over all these homothetics
simultaneously. This simply means that the penalty is well designed and that
the discretization does not cause any nuisance. The next result is maybe
more surprising. Indeed Proposition 4.20 below together with the minimax
lower bound (4.61) ensure that g is also minimax on the whole collection of
Besov ellipsoids By (o, R) when R varies with R > ¢, for all regularity indices
a € (0,7].

Proposition 4.20 Let r > 1/2 be given. Let 5 be the penalized LSE defined
from the collection of Besov ellipsoids (Bs (r,me)),,~, with a penalty given by
(4.89), then there exists some constant C' (r) such that for every a € (0,r]
and every real number R > ¢ one has

~ 2
Sup ]Eﬁ |:H/B _ ﬁ” :| S Cl (T) RQ/(2a+1)€4a/(20é+1). (491)
BEBQ(Q,R)

Proof. The main issue is to bound the bias term d? (3, B (r, me)) appearing
in (4.90) knowing that 8 € By (a, R). Let us consider

2/(2a+1)
- KR) J .
€
Since R > ¢ we have

2/(2a41) 2/(2a+1)
(B pe (B

Let us now take as an approximation of 3 the D-dimensional approximating
sequence (D) defined by §; (D) = [; whenever j < D and 3; (D) = 0
otherwise. Then since 8 € By («, R), we derive from (4.92) that

a2 (3,8(D)) = Z ﬂjz <(D+ 1)72a R? < R%/(2a+1) 40/ (2a+1) (4.93)
i>D

Moreover using again that 8 € Bs (a, R) and the fact that r > « we also get
via (4.92)

D d(r—a)/(2a+1
R>< Waats)

Zﬂjgj%" < D2(r7a)R2 < (
S
j=1
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E (2r+1)/(2a+1)
e

(R) (2T+1)/(2a+1)

Hence, defining

m =

we derive that

3

and therefore that

D R 4(r—a)/(2a+1)

Zﬁjzjzr < (> R? < m2e2,
€

=1

The later inequality expresses that 8 (D) € Bs (r,me) so that we get from
(4.90)

£, [J3-ol] = ) (3509 o).

and finally from (4.93) and the definition of m

Eg [HB— ﬁHT < C(r) (1 + 22/(2r+1)> R2/(2a+1) Aa/(2a+1) @

We now wish to turn to another penalization strategy for selecting ellip-
soids which is directly connected to what is usually called regularization.

Regularization

Here is some alternative view on ellipsoids selection. Given some nonincreasing
sequence ¢ = (cj)j>1 in £5, one can define the space H. of elements 6 of ¢

such that Zj21 (03/0?) < oo and consider on H. the new Hilbertian norm

1/2

1l = { > (#3/¢5)

j>1

Considering the least squares criterion

Ve (0) = —QZBJ‘QJ‘ +) 67,

Jj=1 Jj=1

if pen is some nondecreasing function on R, one has

ot =) +pen(1610) = it { it 6@ 4pen(n f. @9
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This means that, provided that all these quantities do exist, if B (R) denotes
some minimizer of . (f) on the ellipsoid {0 € {5 : ||f]|. < R} and R denotes a
minimizer of the penalized least squares criterion

7 (B(1) +pen (R),

then the corresponding penalized LSE B = B(E) can also be interpreted as
a minimizer of . (6) + pen (||0]|.) over H,.. The case where pen (R) = \.R?
corresponds to what is usually called regularization. The special role of the
R — R? function comes from the fact that in this case one can explicitly
compute the minimizer § of

7 (0) + A 10117
on H.. Indeed, it is not hard to check that it is merely a linear estimator
given by ~

Br=—tig

P o

One can find in the literature many papers devoted to the regularization
methods. The special instance that we are looking at here is especially easy to
develop and to explain due to the simplicity of the Gaussian sequence frame-
work. Nevertheless it remains true even in more sophisticated frameworks that
the main reasons for choosing a quadratic shape for the penalty function is
computational. For regularization in a fixed design regression setting with a
Sobolev smoothing norm for instance, the regularized LSE can be nicely com-
puted as a spline with knots on the design. A very interesting account of the
theory of regularization is given in [124].

Turning now to the case where ¢; = 777, in view of the results of the
previous section one would be tempted to take in (4.94) pen (R) = \.R?/(27+1)
rather than pen (R) = A\.R?. Of course Theorem 4.18 allows to overpenalize
(which then be the case for values of the radius R larger than 1). But if we do
so we should be ready to pay the price in the risk bound (4.74). In particular
we can expect that if the true [ really belongs to a given ellipsoid &; (Rc)
we should get a risk of order A\.R2. Since we do not know in advance the
value of R, it is reasonable to take A. = Ke*/(2>"*+1) in order to preserve our
chance to match the minimax rate. But then the factor R? is suboptimal as
compared to R2/(27+1) at least for reasonably large values of R. This is indeed
what we intend to prove now. More than that, we shall show that unlike the
penalized LSE of the previous section, the regularized estimator misses the
right minimax rate on each Besov ellipsoid By (o, 1) where 0 < o < 7.

Our result is based on the following elementary lower bound.

Lemma 4.21 Assume that (3 is the estimator given by (4.95) with e < ¢2
and define J = sup {] : )\Ecj_Q < 1}. Let R > 0 be given and define the
sequence 3 as

(4.95)

gj:%ifngandﬁj:Oifj>J, (4.96)
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then
- 2 R2¢2 I
4E, Mﬁ-ﬁ” } > ( JJ> e DI (4.97)
j=1
which in particular implies that
- 2 272r72
_ > 2, _2y—1/(2r) )
Eg {H,@ ﬂH]_<4r+l>{>\5R +event, (4.98)

whenever c; = 7~ for every j > 1.

Proof. Tt follows from (4.95) that Bj = Hjﬁj with 0; = (1 + )\Ec;z)_l, hence
- 2
R B SR RS o
j>1 jz1

=2 etesr | +2) 03

=1 j=1

Hence, noticing that J has been defined such that 6; > 1/2 whenever j < J,
we derive from the previous identity that

i [[5-of] 202 (L) e
j=1

and (4.97) follows from the definition of 3. Assuming now that ¢; = j~",
we have on the one hand

J4r+1

J
f4>/ 4rd —
24"z o LT T W

and on the other hand, by the definition of J,
2T > J 41> \7H0E),

Using these two lower bounds we easily derive (4.98) from (4.97). m

Note that the sequence 3 defined by (4.96) belongs to the ellipsoid & (Rc)
or equivalently to Ba (r, R) whenever ¢; = j~7. We learn from the first term
in the right-hand side of (4.98) that (up to some constant) the quantity \.R>
that we used as a penalty does appear in the risk. As for the second term, it
tells us that too small values of A. should be avoided. We can say even more
about the choice of \.. More precisely, taking R = 1, we seefrom (4.98) that if
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one wants to recover the minimax rate of convergence g4/(2r+1) on the Besov
ellipsoid By (r, 1) for the maximal risk of 3, i.e., if we assume that

- 2

sup  Eg [Hﬁ -4 } < Qetr/ere),
BEB(r,1)

then on the one hand one should have

2722 4r/(2r41)
I I W r/(2r
< 4r +1 > e s Ce

and on the other hand

272N o 1/ ar/(2r+1)
- A* T < T T .
< 4r+1 > £ < Ce
This means that for adequate positive constants C (r) and Cs (1) one should
have
Cl (7,) €4r/(27’+1) < >\s < 02 (T‘) 64r/(2r+1)'

In other words A. must be taken of the order of /(271 So. let us take
e = Ke*/(r+1) t6 be simple. Then, we derive from Lemma 4.21 the result
that we were expecting i.e.,

- 2 —2r—2
sup  Eg [HB_BH } S K (2 )R2€4T/(2r+1).
BEBy(r,R) dr +1

This tells us that, at least when ¢ is small and R is large, the estimator 5 is
not approximately minimax on By (r, R) since we do not recover the R?/(27+1)
factor. Since the rate e*/(27+1 is correct, one could think that we only loose
in the constants. This is indeed not the case.

Corollary 4.22 Let r > 1/2, \. = Ketr/2r+1) gnd B be the estimator
defined by
~ B:
Bj = —— -
1+ Aej?”
Then, there exists some positive constant k, such that for every a € (0,7], the
following lower bound holds

~ 2
sup Eg [Hﬁ — ﬁH } > Kk (K A1) ghe/C@red) (4.99)
BEB2(a,1)

Proof. The proof is quite trivial, it is enough to notice that the sequence
defined by (4.96) satisfies

or1(J + 1)2a+1

J
2 2« 2 7—2r—1 20 2 7—
§ 3 = R?J E < R*J
i’ Jo= (2a+1)

jz1 j=1
22a+1

s < RQJQ(Q_T)22T,
(2a+1) —

S RQJQ(OL—T)
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Hence, choosing R = J"~*2~" warrants that § € By (o, 1) and (4.98) leads to

o[-0 () o

To finish the proof, we have to remember that by the definition of J, 2J >

)\;1/(2” and therefore

. 2 2767“72 /
B |5 -] | 2 o
which yields (4.99). m
Since when a < r, 4o/ (2r+1) < 4o/ (2a+ 1), Corollary 4.22 proves

that the regularized estimator 3 is suboptimal in terms of minimax rates of
convergence on the Besov ellipsoids By (o, 1) with a < 7.

4.4.3 Selecting Nets Toward Adaptive Estimation for Arbitrary
Compact Sets

We intend to close this chapter with less constructive but somehow concep-
tually more simple and more general adaptive estimation methods based on
metric properties of statistical models. Our purpose is first to show that the
quantity D,, defined in Theorem 4.18 is generally speaking measuring the
massiveness of Sy, and therefore can be viewed as a pseudodimension (which
depends on the scale parameter ¢).

A Maximal Inequality for Weighted Processes

We more precisely intend to relate D,, with the metric entropy numbers.
In order to do so we need a tool which allows, for a given process, to derive
global maximal inequalities for a conveniently weighted version of the initial
process from local maximal inequalities. This is the purpose of the following
Lemma which is more or less classical and well known. We present some
(short) proof of it for the sake of completeness. This proof is based on the
pealing device introduced by Alexander in [4]. Note that in the statement and
the proof of Lemma 4.23 below we use the convention that sup,c4 g(¢t) =0
whenever A is the empty set.

Lemma 4.23 (Pealing lemma) Let S be some countable set, w € S and
a:S — Ry such that a(u) = infies a(t). Let Z be some process indexed by
S and assume that the nonnegative random variable sup,cp (o) [Z (t) — Z (u)]
has finite expectation for any positive number o, where

B(o)={te S, a(t)<o}.
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Then, for any function ¥ on Ry such that 1 (x) /x is nonincreasing on Ry
and satisfies to

E| sup Z(t)— Z (u)

teB(o)

<¢(o), foranyo >0, >0

one has for any positive number x > o,

e[S | < e

Proof. Let us introduce for any integer j

Ci={tes, rz<a(t) <rt'a},

with r > 1 to be chosen later. Then {B (x),{C; }j>0} is a partition of S and

therefore

w S < o [Frare ]
S [Carae]

which in turn implies that

H- 2w i
| = g, (0700

w3 (1Y) s (Z() - Z(w),
>0 teB(ritiz)
(4.100)

Since a (u) = infyeg a(t), u € B (r*z) for every integer k for which B (rkz)
is nonempty and therefore

sup (Z(t) = Z(u)) = sup (Z(t)—Z(u)).
teB(rkx) teB(rkx)

Hence, taking expectation in (4.100) yields

) [sup [M” < (x)+ Z (1+ rzj)_l ¢ (r ).

tesS >0

Now by our monotonicity assumption, 1 (rit1z) < ri+1¢ (z), thus
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W” <o) [14r> 00 (L)

=0

<¢(z) 147 %-‘FZT_j

Jj=1

comlier (e )

and the result follows by choosing r =1+ /2. m

This Lemma warrants that in order to check assumption (4.71) it is enough
to consider some nondecreasing function ¢, such that ¢,, (x) /x is nonincreas-
ing and satisfies

El sup  [W (t)—W(u)]] < ¢m(0) /8 (4.101)
tESm,llu—t|| <o

for every u € S,, and any positive 0. Now we know from Theorem 3.18 that
one can always take

¢7n (U) = 5/0ch V H(x7S’rn)d'r7

where H (., S,,) is the metric entropy of S,, and & is some absolute constant.
Then (4.101) and therefore (4.71) are satisfied. This shows that the pseudo-
dimension D,,, defined by (4.72) is directly connected to the metric entropy
and is therefore really measuring the massiveness of model S;,. In particular
if S, is a finite set with cardinality exp (4,,), we can take ¢,, (0) = koA,
(we could even specify that in this case x = 8v/2 works because of (2.3)) and
the solution D,,, of (4.72) with 7, = 2 is given by D,, = 4k2A,,. This leads
to the following completely discrete version of Theorem 4.18 (in the spirit
of [10]).

Corollary 4.24 Let {Sy},,c 0 be some at most countable collection of finite
subsets of H. Consider some family of positive real numbers {Ap},,crq and
{Tm}pmers Such that

for everym € M, In|S,,| < A,, and Z e ' =X < oo.
meM

Take
pen (m) = K'e? (Am + xm) ; (4102)

where ' is a suitable numerical constant. If, for every m € M we denote by
Sm the LSE over S,,, we select m minimizing ve (8,,) + pen (m) over M and
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define the penalized LSE s = §77l. Then, the following risk bound holds for all
seH

E, [Hg—SIIQ} < [migﬁA (d® (s,Sm) +pen(m)) + (X +1)|. (4.103)

The general idea for using such a result in order to build some adaptive
estimator on a collection of compact sets of H can be roughly described as
follows. Given some countable collection of totally bounded subsets (7,),,c
of H, one can consider, for each m € M, some §,,-net S,, of 7,,, where
0., will be chosen later. We derive from Corollary 4.24 that, setting A, =
(7202,) V H (0, T,n) and z,,, = Ay, provided that

DI
meM

the penalized LSE with penalty given by (4.102) satisfies for all m € M
E, {H?;;L - s‘ﬂ < C'e? (28 A 4+ (1 4+ X)), for every s € Ty, (4.104)

Now the point is that choosing 62, in such a way that e2H (8,,,7Z,,) is of order
Sm leads to a risk bound of order §2, (at least if X remains under control).
In view of Proposition 4.13, we know that, under some proper conditions,
82, can be taken of the order of the minimax risk on 7,,, so that if X is
kept under control, (4.104) implies that §a is approximately minimax on
each parameter set 7,,. One can even hope that the §,,-nets which are tuned
for the countable collection of parameter spaces (7,,),,c 4 can also provide
adequate approximations on a wider class of parameter spaces.

As an exercise illustrating these general ideas, let us apply Corollary 4.24
to build an adaptive estimator in the minimax sense over some collection of
compact sets of H

{Sa,r = RSa,1,0 € N, R > 0},

where S, 1 is star shaped at 0 (i.e., 0t € S, 1 for all t € S,1 and 6 € [0,1])
and satisfies for some positive constants C; (o) and Cs (),

Cy () 07V < H (6,841) < Cy ()57«

for every 6 < 1. This implies that S, g fulfills (4.39). Hence, it comes from
Proposition 4.13 that for some positive constant  («) depending only on «

sup E, [Hs fgﬁ > k() R/ Ga+1) 20/ (20+1),

S€Sa, R

In order to build an estimator which achieves (up to constants) the minimax
risk over all the compact sets S, g, we simply consider for every positive
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integers o and k a k'/(2**Vemet S, 1. of S, e and apply Corollary 4.24 to
the collection (Sa,x),>q p>;- Since

ke 1/«
H(évsa,ks) S CZ (a) (5) 9

we may take A, = Cy (a) k¥ o+, Defining x,; = 4ak?/ 22t Jeads to
the penalty
pen (a, k) = (Cy () + 4a) k¥ a2,

Noticing that x4 % > « + 21n (k) one has

XY = z:e_%-r’c < Ze‘a Zk‘2 <1
a,k

a>1 k>1

and it follows from (4.103) that if 5 denotes the penalized LSE one has
E, [lls = 317] < € (a)inf (¢ (5, Sap) + #2/200e2)

Because of the star shape property, given «, the family {S,, r; R > 0} is nested.
In particular if s € S, g for some integer a and some real number R > ¢,
setting k = [R/e] we have s € S, e and since S, is a k¥ enet of
Sa.ke, the previous inequality implies that

sup Ej {HS — §||2} < 20 (a) K/ (2atD) 2

SESa,R

2/(2a+1
R\ G+
9

< 20 (o) 2%/(20FD) ( 2,

Hence 5 is minimax (up to constants) on each compact set S, p with a € N*
and R > e. Note that Lemma 4.14 implies that this approach can be applied
to the case where S, g is the Besov ellipsoid B; (a, R). Constructing mini-
max estimators via optimally calibrated nets in the parameter space is quite
an old idea which goes back to Le Cam (see [75]) for parameter spaces with
finite metric dimension. Indeed MLEs on nets are not always the right pro-
cedures to consider in full generality (from this perspective the “ideal” white
noise framework does not reflect the difficulties that may be encountered with
MLEs in other functional estimation contexts). Hence Le Cam’s estimators
differ from discretized MLEs in a rather subtle way. They are based on families
of tests between balls rather than between their centers (which is in fact what
discretized MLEs do when they are viewed as testing procedures) in order
to warrant their robustness . The same kind of ideas have been developed at
length by Birgé in [16] for arbitrary parameter spaces and in various func-
tional estimation frameworks. Recently Birgé in [18] has shown that the same
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estimation procedure based on discretization of parameter spaces and robust
tests becomes adaptive if one considers families of nets instead of a given
net. In some sense, the results that we have presented above in the especially
simple Gaussian framework where MLEs on nets are making a good job, are
illustrative of the metric point of view for adaptive estimation promoted by
Birgé in [18].

4.5 Appendix: From Function Spaces to Sequence Spaces

Our purpose here is to briefly recall, following more or less [52], why it is
natural to search for adaptive procedures over various types of £,-bodies and
particularly Besov bodies.

We recall that, given three positive numbers p, g € (0, +oc] and a > 1/p—
1/2 one defines the Besov seminorm [t ga(z,) of any function ¢ € L ([0, 1]) by

- . » a\ /4
(Zj:o (27w, (t,277,[0,1]),] ) when g <400, 4 15

gL, = : .
sup;>q 2’ “w,(t,277, [0, 1]), when ¢ = +o0,
where w, (¢, z,[0,1]), denotes the modulus of smoothness of ¢, as defined by
DeVore and Lorentz (see [44] p. 44) and r = |« + 1. When p > 2, since

Wy (ta 27]7 [07 1])]) Z Wy (ta 27]7 [07 1])2a

then {t| tlo(r,) < R} C {t| ltlpe (L) < R}. Keeping in mind that we are
interested in adaptation and therefore comparing the risk of our estimators
with the minimax risk over such Besov balls, we can restrict our study to the
case p < 2. Indeed, our nonasymptotic computations can only be done up
to constants and it is known that the influence of p on the minimax risk is
limited to those constants. It is therefore natural to ignore the smaller balls
corresponding to p > 2.
If one chooses of a convenient wavelet basis, the Besov balls

{t| ltlpe(r,) < R}

can be identified with subsets of /5 that have some nice geometrical proper-
ties. Given a pair (father and mother) of compactly supported orthonormal
wavelets (1,1), any t € Lo([0,1]) can be written on [0, 1] as

t= Y axthut+) D Biwtin (4.106)
keA(=1) 3=0 k€ A(5)
with

|A(=1)] = M’ < 400 and 27 < |A(j)] < M27 forall j >0.  (4.107)
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For a suitable choice of the wavelet basis and provided that the integer r
satisfies 1 < r < 7 with 7 depending on the basis,

1/p

2]’(1/2*1/10) Z |ﬂj,k|p S er(ta 27j7 [Oﬂ 1])1’7 (4108)
keA()

for all j > 0, p > 1, with a constant C' > 0 depending only on the basis (see
[38] and Theorem 2 in [52]). This result remains true if one replaces the wavelet
basis by a piecewise polynomial basis generating dyadic piecewise polynomial
expansions as shown in [22] Section 4.1.1. With some suitable restrictions on
wy, this inequality still holds for 0 < p < 1 and C' depending on p (see [43] or
[22]). In particular, if we fix p € [1,2], ¢ € (0,+00], @« > 1/p—1/2 and R’ >0
and consider those ts satisfying |t|po(r,) < R’, one derives from (4.108) that
the coefficients (3, of ¢ in the expansion (4.106) satisfy

1/p]1
Z (R'C)~toilat1/2=1/p) Z 18;.6P <1 when g < +o0,
Jj=0 keA®)
(4.109)
1/p
?g%(R/C)_12j(a+l/2_l/p) Z 8,17 <1 when ¢ =400, (4.110)
= keA(F)

and one can show that such inequalities still hold for p < 1 (with C depending
on p). Clearly, if (4.109) is satisfied for some g, it is also satisfied for all ¢’ > q.
The choice ¢ = +00 dominates all other choices but does not allow us to deal
with the limiting case o = 1/p — 1/2 (when p < 2) since, with such a choice
of a, (4.110) does not warrant that the coefficients 3; 1 belong to f5(A). It
is therefore necessary, in this case, to restrict to ¢ = p. For this reason, only
two values of ¢ are of interest for us: ¢ = p and ¢ = 400, results for other
values deriving from the results concerning those two ones. For the sake of
simplicity, we shall actually focus on the case ¢ = p, only minor modifications
being needed to extend the results, when o > 1/p —1/2, to the case ¢ = +o0.
If g = p < 2, (4.109) becomes

Z 9ip(1/2—1/p) Mz—j)rp Z 1BiklP| <1, (4.111)

j=0 kEA(H)

with w(z) = Rz® and R = R'C. Apart from the fact that it corresponds to
some smoothness of order « in the usual sense, there is no special reason to
restrict to functions w of this particular form . If for instance,
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for some nonnegative continuous function w such that 2'/2=1/Pw(z) is bounded
on [0,1], it follows from (4.108) that (4.111) still holds and the set of s
satisfying (4.111) is a subset of £2(A), where A = ;5 {(4, k) ,k € A(j)}. Now
one can order A according to the lexicographical order and this correspondence
gives

if j >0, ke AQ), (k) A with M2/ <A< M (27 —1). (4.112)

Identifying A and N* through this correspondence, if the function z —
x1/271/Py () is nondecreasing and tends to zero when x — 0, the above
set is indeed an £,-body. These considerations are in fact the main motivation
for the introduction of the notion of £,-body. Besov bodies are suitable for an-
alyzing sets of functions of the form {¢|[t|pa(r,) < R}. Indeed assuming that
(4.108) holds and o/ = v+ 1/2 —1/p > 0, we derive that {t|[t|pa(r,) < R}
is included in the set of t’s with coefficients satisfying

DR Y Bl =D Y
i=0

ke A(4) J=0keA(j)

) p
/677;]“ <1,
2 RC'| —

and it follows from (4.112) that the coefficients (s of ¢ belong to the £,-body
&p (c) with a sequence (cy),>, defined by

ey = RN

with R’ = RC(2M)**+1/2=1/P swhich means that it indeed belongs to the
Besov body B, (o, R').
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Concentration Inequalities

5.1 Introduction

The purpose of this chapter is to present concentration inequalities for real
valued random variables Z of the form Z = { (X1, ..., X,,) where (X1,...,X,,)
are independent random variables under some assumptions on (. Typically we
have already seen that if ¢ is Lipschitz on R™ with Lipschitz constant 1 and if
Xi,..., X, are i.i.d. standard normal random variables then, for every x > 0,

P[Z - M > 1] < exp (-f) (5.1)

where M denotes either the mean or the median of Z. Extending such
results to more general product measures is not easy. Talagrand’s approach
to this problem relies on isoperimetric ideas in the sense that concentration
inequalities for functionals around their median are derived from probabil-
ity inequalities for enlargements of sets with respect to various distances.
A typical result which can be obtained by his methods is as follows (see
Corollary 2.2.3. in [112]). Let 2™ be equipped with the Hamming distance
and ¢ be some Lipschitz function on 2™ with Lipschitz constant 1. Let P be
some product probability measure on 2" and M be some median of ¢ (with
respect to the probability P), then, for every z > 0

(%)

P
2

C—M> (m + ) \/ﬁ] < exp (—2;102) . (5.2)

Moreover, the same inequality holds for —( instead of (. For this problem,

the isoperimetric approach developed by Talagrand consists in proving that
for any measurable set A of 27,

In (1/P(A))

P
2

d(.,A) > <x+ > \/ﬁ] < exp (—22%),
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where d(.,A) denotes the Euclidean distance function to A. The latter
inequality can be proved by at least two methods: the original proof by
Talagrand in [112] relies on a control of the moment generating function
of d(., A) which is proved by induction on the number of coordinates while
Marton’sor Dembo’s proofs (see [87] and [42] respectively) are based on some
transportation cost inequalities. For the applications that we have in view,
deviation inequalities of a functional from its mean (rather than from its
median) are more suitable and therefore we shall focus on proofs which directly
lead to such kind of results. We begin with Hoeffding type inequalities which
have been originally obtained by using martingale arguments (see [93]) and
are closely connected to Talagrand’s results (at least those mentioned above
which are in some sense the basic ones) as we shall see below. The proof
that we give here is completely straightforward when starting from Marton’s
transportation cost inequality presented in Chapter 2. We shall sometimes
need some sharper bounds (namely Bernstein type inequalities) which can-
not be obtained through by this way. This will be the main motivation for
introducing the “entropy method” in Section 5.3 which will lead to refined
inequalities, especially for empirical processes.

5.2 The Bounded Difference Inequality via Marton’s
Coupling

As mentioned above Marton’s transportation cost inequality leads to a
simple and elegant proof of the bounded difference inequality (also called
Mc Diarmid’s inequality). Note that the usual proof of this result relies on a
martingale argument.

Theorem 5.1 Let X™ = X} X --- X X, be some product measurable space
and ¢ : X™ — R be some measurable functional satisfying for some positive
constants (¢;), <;<,, the bounded difference condition

|<('/E1""7xi7"'7xn)_C('rlw"vyiw"a'rn)' Sci

for all x € X™, y € X™and all integer i € [1,n]. Then the random variable
Z =((X1,...,X,) satisfies to

A2 nooc?
Yz gz (A) < (281_101)’ for all X € R.

Hence, for any positive x

and similarly
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Proof. From the bounded difference condition we derive that for every = €
X"and y € X"
|§(.T) - C(y)| < |<(l‘1,. ?xn) _C(ylaan" 7xn)|

+|C(y1,$2,...,l‘n> _C(ylva,m?n--wmn)‘
+..-

+ |C(yla s ayn—lv'rn) - C(ylvaa B ,yn)|
n
< Zci]lfl’i#yi‘
=1

This means that the bounded difference condition is equivalent to the following
Lipschitz type condition:

€ (z) = C(y)] < Zci]lgc#yi for all zx € X™ and y € A™.

i=1

Denoting by P the (product) probability distribution of (X1,...,X,) on X",
let @@ be some probability distribution which is absolutely continuous with
respect to P and Q €P (P, Q). Then

and therefore by Cauchy—Schwarz inequality

n /2 r , 1/2
Eq[¢] - Ep[(] < [Zcfl [Z@?{(w) €A™ X X7z #yz-}] .
i=1

i=1

So, it comes from Lemma 2.21 that some clever choice of Q leads to

EQ [d - EP [C] < V 20K (va)v

where v = [} ¢?] /4 and we derive from Lemma 2.13 that for any
positive A
2
Eplexp[A (¢ = Ep[(])]] < /2.

Since we can change ¢ into —( the same inequality remains valid for negative
values of A. The conclusion follows via Chernoff’s inequality. m

Comment. Note that the transportation method which is used above to
derive the bounded difference inequality from Marton’s transportation cost
inequality can also be used to derive the Gaussian concentration inequality
from Talagrand’s transportation cost inequality for the Gaussian measure.
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It is indeed proved in [114] that if P denotes the standard Gaussian measure
on RY, @ is absolutely continuous with respect to P, and d denotes the
Euclidean distance then

min  Eg[d(X,Y)] < /2K (Q, P).

QeP(P,Q)

Hence if ¢ : RY — R is some 1-Lipschitz function with respect to d, choosing
Q as an optimal coupling (i.e., achieving the minimum in the left-hand side
of the above transportation cost inequality)

EqQ [l = Ep[¢] =Eg[C (Y) — ¢ (X)]
<Eq[d(X,Y)] < V2K (Q, P)
and therefore by Lemma 2.13
Ep [exp[A (¢ — B [())] < X7,

for any positive .

The connection between Talagrand’s isoperimetric approach and the boun-
ded difference inequality can be made through the following straightforward
consequence of Theorem 5.1.

Corollary 5.2 Let 2" = [[_, £2;, where, for all i < n, (2;,d;) is a metric
space with diameter c;. Let P be some product probability measure on 2" and
¢ be some 1-Lipschitz function ¢ : 2™ — R, in the sense that

€@ = C ) <D dim).

Then, for any positive

PK—EPKnadSam(—Z%f&). (5.3)

Moreover, if Mp [C] is a median of ¢ under P, then for any positive x

iC?] ln2(2) < exp (—E?QZ) . (5.4

i=1 i=1 G

Pl¢(=Mp[(]zz+

Proof. Obviously ¢ fulfills the bounded difference condition and therefore
Theorem 5.1 implies that (5.3) holds. Since (5.3) also holds for —( instead of
¢, we get

> A

i=1

Ep[C - Mp ()| < n(2)

and therefore (5.3) yields (5.4). m
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Comments.

Note that Corollary 5.2 can be applied to the Hamming distance. Indeed,
if one considers on some arbitrary set {2 the trivial distance d defined by

d(s,t)=0if s=t and d(s,t)=1if s#¢

then, the Hamming distance on 2" is defined by

n

(z,y) — Zd(%’»yi)

i=1

and since {2 has diameter equal to 1, we derive from Corollary 5.2 that
for any functional ¢ which is 1—Lipschitz on 2™ with respect to Hamming
distance and any product probability measure P on (2™, one has for any
positive x

P (- Ep[¢] > xy/n] < exp (—227)

P

(—Mp[(]> <x+ ln2(2)> \/ﬁ] < exp (—227).

We exactly recover here the concentration inequality for the Hamming
distance due to Talagrand for the median (easy consequence of Corollary
2.2.3. in [112]).

We can also derive from Corollary 5.2 an isoperimetric type inequality.
Under the assumptions of Corollary 5.2, let us consider the distance ¢ :
(z,y) — Yiydi(zs,y;) on 2" Then for any measurable subset A of
2" 6(,A) : x — 6(x,A) is 1-Lipschitz. Assume that P (A) > 0. Since
d(,A) =0 on the set A, P[§(.,,A) <t] < P(A) implies that ¢ < 0 and
therefore we derive from (5.3) with { = —§ (., A) that

In (1/P (4))
Epl5(,A)] < e

>
i=1
which finally yields via (5.3) with ( = 4§ (., A)

w < exp (_Z:ZLQ—xlA?) . (55)

P|§(,A)>x+

S
=1

Inequality (5.5) generalizes on Talagrand’s isoperimetric inequality for the
Hamming distance (see Corollary 2.2.3 in [112]). We turn now to the
application of Corollary 5.2 to sums of independent infinite dimensional
and bounded random vectors (or empirical processes).
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Theorem 5.3 Let X1,...,X, be independent random variables with values
in RT, where T is a finite set. We assume that for some real numbers a; ; and
bit

ait < Xip <biy, foralli <nandallt €T,

and set L2 = 3" supyer (bir — ai)? . Setting

> Xig

n
Z = sup E Xiy or Z =sup
teT teT

)

i=1
one has for every x > 0
222
P[Z -E[Z] > x] < exp 77 |- (5.6)

Moreover, the same inequality holds for —Z instead of Z.

Proof.
The proof is immediate from Theorem 5.2. We define for every i < n

£2; = {U eRT: a;r < up < bi,t}

and ¢ : ], 2, — R as

n
E Tit| -

i=1

n
C(x1,...,my) = suprM or ((x1,...,x,) =sup
teT teT

Then

n
|C(x1a"'7x’ﬂ> - C(yh?yn)‘ S Zsuql?|xi7t — Vit
i=1 1€

which shows that ¢ is 1-Lipschitz in the sense of Theorem 5.2 when setting
for all i < n, d; (u,v) = super |uy — vy for all w,v € £2;. Since the diame-
ter of £2; is equal to sup,cq (bir — a;¢), applying Theorem 5.2 leads to the
conclusion. m

Comments.

e It should be noticed that a similar concentration inequality holds for the
median instead of the mean. Indeed, since (5.6) holds for —Z instead of Z,
denoting by M a median of Z, one has

In (2
ez < 1y 2
and therefore (5.6) implies that for every = > 0

/In (2) 222
Z-—MZ>z+1L — ]Sexp(—m>

P
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e The constant 2 involved in the exponential probability bound of Theorem
5.3 is of course optimal since actually, it cannot be improved in the one
dimensional case where |T| = 1.

e We would prefer to get sup,cp Y iy (biy — ai,t)2 as a variance factor
rather than Y, | sup,cp (b;y — ai7t)2. Hence the present statement is more
interesting for situations where

§ Sup zt azt —5up§ zt azt .

tGT tGT

This is typically the case when one wants to study independent random
variables &1,...,&, with values in a separable Banach space, which are
strongly bounded in the sense that ||&;|| < b; for all ¢ < n. Then one can
apply Theorem 5.3 with T being arbitrary finite subset of a countable
and dense subset of the unit ball of the dual of the Banach space, X;: =
(t, &) —E[(t,&)] and —a; —E[(t,&)] =biy +E[(¢,&)] =b; for all i <n
and t € T. Setting S,, = & + -+ - + &, this leads by monotone convergence
to the following concentration inequality for Z = ||.S,, — E[S,]| around its
expectation

22
P[IZE[Z]zx]ézexp< )
Zz 1 z
A useful consequence of Theorem 5.3 concerns empirical processes. Indeed,
if &1,...,&, are independent random variables and F is a finite or countable
class of functions such that, for some real numbers a and b, one has a < f < b

for every f € F, then setting Z = sup;c > 1 f (&) — E[f (&)], we get by
monotone convergence

P[Z—E[Z] > 2] < exp (—@) : (5.7)

(the same inequality remaining true if one changes Z into —72).
It should be noticed that (5.7) does not generally provide a sub-Gaussian
inequality. The reason is that the maximal variance

S f (fi)}

0% = sup Var
€F =

can be substantially smaller than n (b — a)* /4 and therefore (5.7) can be much
worse than its “sub-Gaussian” version which should make o2 appear instead
of n(b— a)2 /4. Tt is precisely our purpose now to provide sharper bounds
than Hoeffding type inequalities. The method that we shall use to derive such
bounds has been initiated by Michel Ledoux (see [77]) and further developed
in [90], [31], [32], [103], [30] or [33].
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5.3 Concentration Inequalities via the Entropy Method

At the root of this method is the tensorization inequality for ¢-entropy. We
recall from Chapter 2 that this inequality holds under the condition that
¢ belongs to the Latala and Oleskiewicz class of functions L£O. The case
¢ :x — zln(z) leads to the classical definition of entropy while another case
of interest is when ¢ is a power function © — zP with exponent p € [1,2].
All along this section, for every integer i € [1,n], we shall denote by X (1) the
random vector (X1,...,X;-1, Xiy1,...,Xn).

The Class LO

In the sequel, we shall need the following properties of the elements of LO.

Proposition 5.4 Let ¢ € LO, then both ¢' and x — (¢ (x) — ¢ (0)) /z are
concave functions on R .

Proof. Without loss of generality we may assume that ¢ (0) = 0. The con-
cavity of 1/¢” implies a fortiori that for every A € (0,1) and every positive
x and u

A" (1= XN u+Ax) <o’ (x),

which implies that for every positive ¢
A" (t+ Ax) < ¢ ().

Letting A tend to 1, we derive from the above inequality that ¢” is nonin-
creasing i.e., ¢' is concave. Setting ¢ () = ¢ (x) /x, one has

2y (z) = 2°¢" (2) — 22¢' (2) + 26 (2) = [ (2).

The convexity of ¢ and its continuity at point 0 imply that x¢’ (z) tends to 0
as x goes to 0. Also, the concavity of ¢’ implies that

2?9 (2) < 22 (¢ (2) — ¢' (2/2))

hence 22¢” (z) tends to 0 as = goes to 0 and therefore f (z) tends to 0 as z
goes to 0. Denoting (abusively) by ¢(®) the right derivative of ¢” (which is well
defined since 1/¢” is concave) and by f’ the right derivative of f, we have
f'(z) = 22¢® (z). Then f’ (x) is nonpositive because ¢” is nonincreasing.
Hence f is nonincreasing. Since f tends to 0 at 0, this means that f is a
nonpositive function and the same property holds true for the function ",
which completes the proof of the concavity of .
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5.3.1 ¢-Sobolev and Moment Inequalities

Our aim is to derive exponential moments or moment inequalities from the
tensorization inequality for ¢-entropy via an adequate choice of the function
¢. As compared to the quadratic case, the extra difficulty is that we shall not
apply the tensorization inequality to the initial functional of interest Z but
rather to a conveniently chosen transformation f of it. This is precisely our
purpose now to understand how to couple ¢ and f to get interesting results
on the exponential moments or the moments of Z. As a guideline let us recall
from Chapter 1 how to derive Efron—Stein’s inequality (and a variant of it)
from the tensorization inequality for the variance, i.e., the ¢-entropy when ¢
is defined on the whole real line as ¢ (x) = 2

Var (Z) <E L;E [(Z—E [Z | X(”D2 | X(i)” .

We can either use a symmetrization device and introduce an independent copy
X’ of X. Defining

Zg:C(Xl,...,Xi_l,Xl{7Xi+17~'-aXTL) (58)

we use the property that, conditionally to X, Z/ is an independent copy of
Z to derive that

. 2 . 1 .
E [(Z K [Z | X(Z)D | X(Z)} = JE [(Z ~Z)? X@}
—E {(Z ~Z)? | X“)] .
This leads to Efron—Stein’s inequality that we can write
Var (Z) <E[VY]=E[V ],

where

zn: Z - 7)) +|X1 (5.9)

and

=E

f: Z -7 ] (5.10)

A variant consists in using a variational argument, noticing that E [Z | X (i)}
is the best X #_measurable approximation of Z in Ly which leads to

Var (2 Z[ 2y
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for any family of square integrable random variables Z;’s such that Z; is
X () _measurable. In other words one has

Var (Z) < Zn:E V], (5.11)

where
n

V=>(Z-2). (5.12)
i=1
Our purpose is now to generalize these symmetrization and variational
arguments. In what follows we shall keep the same notations as above. The
quantities V', V= and V (respectively defined by (5.9), (5.10) and (5.12))
will turn to play a crucial role in what follows, quite similar to the quadratic
variation in the theory of martingales.

Symmetrization Inequalities

The following elementary Lemma provides symmetrization inequalities for ¢-
entropy which, though elementary, will turn to be extremely useful.

Lemma 5.5 Let ¢ be some continuous and conver function on Ry, Z €L}
and Z' be some independent copy of Z'. Then, denoting by ¢' the right deriv-
ative of ¢ one has

(22", (¢ (Z2)-¢'(2")] (5.13)

(Z2-2), (W (Z2)—v(Z))]. (5.14)

Proof. Without loss of generality we assume that ¢ (0) = 0. Since Z’ is an
independent copy of Z, we derive from (2.51) that

Hy (Z2) <El¢(Z2) — ¢ (Z') = (Z - 2")¢' (Z")]
<E[(Z-2")¢ (2]

and by symmetry

2H, (Z) <E[(Z' = 2)¢' (Z)| + E[(Z - Z') ¢' (Z")],
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which leads to (5.13). To prove (5.14), we simply note that

%E (2= 2) (W (2) = ¢(Z2")] — Hy (2) = —E[Z]E[¢ (2)] + ¢ (E[Z]).

But the concavity of ¢ implies that E[¢ (Z)] < v (E[Z]) = ¢ (E[Z]) /E[Z]
and we derive from the previous identity that (5.14) holds. m

Note that by Proposition 5.4, we can apply (5.14) whenever ¢ € LO.
In particular, for our target example where ¢ (z) = zP, with p € [1,2], (5.14)
improves on (5.13) within a factor p.

5.3.2 A Poissonian Inequality for Self-Bounding Functionals

As a first illustration of the method we intend to present here the extension
to some nonnegative functionals of independent random variables due to [31]
of a Poissonian bound for the supremum of nonnegative empirical processes
established in [90] by using Ledoux’s approach to concentration inequalities.
The motivations for considering general nonnegative functionals of indepen-
dent random variables came from random combinatorics. Several illustrations
are given in [31] but we shall focus here on the case example of random combi-
natorial entropy since the corresponding concentration result will turn out to
be very useful for designing data-driven penalties to solve the model selection
problem for classification (see Section 8.2). Roughly speaking, under some self-
bounding condition (SB) to be given below, we shall show that a nonnegative
functional Z of independent variables concentrates around its expectation like
a Poisson random variable with expectation E [Z] (this comparison being ex-
pressed in terms of moment generating function). This Poissonian inequality
can be deduced from the integration of a differential inequality for the moment
generating function of Z which derives from the combination of the tensoriza-
tion inequality and the variational formula for entropy. Indeed applying (2.51)
for entropy (conditionally to X)) implies that for every positive measurable
function G of X one has

ED [3(G)] — & (IE@’) [G]) <E® [G (1nG ~In G<i>) - (G - G“’)] .

Hence, if Z is some measurable function of X and for every i € {1,...,n},
Z; is some measurable function of X (), applying the above inequality to the
variables G = e and G = e*%i | one gets

EO [0 (6)] - @ (EV [G]) < BV [Mp(-A(Z - 2)]

where ¢ denotes the function z — exp(z) — z — 1. Therefore, we derive
from (2.46), that

AE [ZeM] —E [M]InE [e2] <> E[eMo(-MZ - Z:)],  (5.15)
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for any A such that E [eAZ} < o00. A very remarkable fact is that Han’s
inequality for Kullback—Leibler information is at the heart of the proof of
this bound and is also deeply involved in the verification of condition (SB)
below for combinatorial entropies.

A Poissonian Bound

We now turn to the main result of this section (due to [31]) which derives
from (5.15).

Theorem 5.6 Let Xq,..., X, be independent random variables and define
for everyi € {1,....,n} X = (X1,..., X1, Xis1,-.., Xn). Let Z be some

nonnegative and bounded measurable function of X = (X1,...,X,). Assume
that for everyi € {1,...,n}, there exists some measurable function Z; of X
such that

0<Z-27;<1. (5.16)

Assume furthermore that

Sz-zy<z. (SB)

1=

=

Defining h as h(u) = (1+u)ln(l+u) —u, for u > —1, the following
inequalities hold:

InE {e’\(Z_E[Z])} <E[Z]p(\) for every A € R. (5.17)

and therefore

P[Z > E[Z] + 2] < exp {E [Z]h <]E:[”Z])] , forallz >0 (5.18)
and
P[Z <E[Z] - 2] < exp [—IE 1Z] h (—ﬂ;Z])] L for0O<az<E[Z]. (5.19)

Proof. We know that (5.15) holds for any A. Since the function ¢ is convex
with ¢ (0) = 0, o(—Au) < up(—A) for any A and any w € [0, 1]. Hence it
follows from (5.16) that for every A, (= (Z — Z;)) < (Z — Z;) o(—A) and
therefore we derive from (5.15) and (SB) that

AE [Ze*] —E [e*] InE [eM] <E [g;(—,\)ew Z (Z - Zy)

< p(-NE [Ze)‘Z] .
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We introduce Z = Z — E[Z] and define for any A, F(\) = E [e)‘Z] Setting
v = E[Z], the previous inequality becomes

= o (] g~ InF () < g (),

which in turn implies
(L—eMT (N =T (\) <vp(—A) with ¥ (A\)=InF()). (5.20)

Now observe that vy is a solution of the ordinary differential equation
(1—e) f"(A\) = f(A) = vp (=A). In order to show that ¥ < vy, we set

7 (A) =vp (N + (e* —1) g(N), (5.21)
for every A # 0 and derive from (5.20) that
(1—e?) [e*g(N) + (e* = 1) g ()] — (e* = 1) g(N) <0,

which yields
(L—e M (er=1)g (N <.

We derive from this inequality that g’ is nonpositive which means that g is
nonincreasing. Now, since Z is centered at expectation ¥’ (0) = ¢ (0) = 0 and
it comes from (5.21) that g(\) tends to 0 as A goes to 0. This shows that g
is nonnegative on (—oo,0) and nonpositive on (0, co) which in turn means by
(5.21) that ¥ < vy and we have proved that (5.17) holds. Thus, by Chernoff’s
inequality,

PIZ-E(2]2 4] S exp [-sup (a3 — v (V)

and

P[Z —E[Z] < —z] < exp [— sup (—zA — vp (A))} .
A<0
The proof can be completed by using the easy to check (and well known)
relations:
sup [zA — vp ()] = vh (z/v)
A>0

for every z > 0 and

sup [—zA —vp (A)] = vh (—x/v)

A<0
forevery 0 <z <wv.m

The above inequalities are exactly the classical Cramér-Chernoff upper

bounds for the Poisson distribution with mean E[Z] and in this sense this
theorem establishes a comparison between the concentration around its mean
of a nonnegative functional Z satisfying the above assumptions and that of the
Poisson distribution with the same mean. Let us give some further comments.
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e This theorem can typically be applied to the supremum of sums of
nonnegative random variables. Indeed let Xi,...,X,, be independent
[0,1]Y-valued random variables and consider

n
Z = sup E Xiﬂg
1<t<N T

with Z; = supy<y<y >2;; Xjt for all i < n. Then denoting by 7 some
random number such that Z = Z?:l X r, one obviously has

0<7Z-27; < X;- <1,

and therefore .

Y. (Z2-2Z)<) Xir =17,

i=1 i=1
which means that the self-bounding condition (SB) is satisfied. It is easy to
see on this example that (5.18) and (5.19) are in some sense unimprovable.
Indeed, if N = 1, and X4,...,X,, are Bernoulli trials with parameter @,
then Z follows the binomial distribution B (n,6/n) and its asymptotic
distribution is actually a Poisson distribution with mean 6.

e Inequality (5.19) readily implies the sub-Gaussian inequality

P[Z <E[Z] - 2] < exp [_ 215[2]] (5.22)

which holds for every = > 0. Indeed, (5.22) is trivial when = > E [Z] and
follows from (5.19) otherwise since, for every € € [0,1] one has h(—¢) >
g2 /2.

Let us turn now to a somehow more subtle application of Theorem 5.6 to
combinatorial entropy. Surprisingly, Han’s inequality will be involved again to
show that the combinatorial entropy satisfies condition (SB).

Application to Combinatorial Entropies

Let F be some class of measurable functions defined on some set X and taking
their values in {1,...,k}. We define the combinatorial entropy of F at point
x € X™ by

¢ (z) = Ing [T ()],

where Tr (z) = {(f(x1),...,f(zn)), f € F} and |Tr (x)| denotes the car-
dinality of T'r (x). It is quite remarkable that, given some independent vari-
ables, X1,...,Xn, Z = ( (X) satisfies to the assumptions of our Theorem 5.6.
Indeed, let Z; = ¢ (X(i)) for every i. Obviously 0 < Z — Z; < 1 for all 7.
On the other hand, given x € A™, let us consider some random variable Y with
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uniform distribution on the set Tr (x). It comes from Han’s inequality (see
Corollary 2.23) that,
(Y(i)) ,

Now for every i, Y (V) takes its values in Tr (z(Y)) and therefore by (2.48) we
have hg (Y(i)) <In }Tr (x(i)) ’ Hence

In|Tr(z)] < ﬁ Zi}ln ’Tr (x(i)) ,

In|Tr(x)]=hs (V) <

which means that

z) <

niléc(x(io'

Thus the self-bounding condition (SB) is satisfied and Theorem 5.6 applies to
the combinatorial entropy Ing |Tr (X)|, which, in particular implies that

P2 <E[Z]- VIE[Z]z| <e*, forallz >0, (5.23)

This inequality has some importance in statistical learning theory as we shall
see later. Another interesting example for statistical learning is the following.

Rademacher Conditional Means

We consider here some finite class {f, ¢ € T'} of measurable functions on X,
taking their values in [0,1] and €1,...,&, be i.i.d. Rademacher random vari-
ables. We define for every point z € X" the Rademacher mean by

supzszft )

tET

Then for every integer ¢ € [1,n] one has on the one hand

((x)=E|E i»gg;ejft(xj) | &

>E [supE Zsjft z;) | & :((x(i)>

teT

and on the other hand, defining 7 (depending on 1, ...,e, and x) such that

Sungzft xz Zgif‘r (fz)
=1

teT



162 5 Concentration Inequalities

one gets
¢@) = ¢ (+9) <E[eifs ()] (5.24)
We derive from (5.24) that

C@)=¢(aV) <Efeil] =1

and one also has
> @)= ¢ (¢9) < Y Elefs (2] = (@)
i=1 i=1

This means that if (Xi,...,X,,) are independent random variables, indepen-
dent from (g4, ...,&,), then the Rademacher conditional mean

n

sup > _eife (Xi) | (Xa, ..., Xn)

teT =

Z=E

satisfies to the assumptions of Theorem 5.6. Hence (5.23) is valid for the
Rademacher conditional mean Z as well.

Of course Theorem 5.6 is designed for self-bounding nonnegative function-
als and does not solve the problem of improving on Hoeffding type bounds
for the supremum of a centered empirical process. It is one of our main tasks
in what follows to produce such sharper bounds.

5.3.3 ¢-Sobolev Type Inequalities

Our purpose is to derive from the tensorization inequality for ¢-entropy and
the variational formula or the symmetrization inequality above a bound on
the ¢-entropy of a conveniently chosen convex transformation f of the initial
variable Z. The results will heavily depend on the monotonicity of the trans-
formation f. We begin with the nondecreasing case. All along this section, the
quantities V™ and V'~ are defined by (5.9) and (5.10) from the symmetrized

variables (Z;)KK" and V is defined by (5.12) from X ()-measurable variables

Z; such that Z > Z;, for every integer 1 < i < n.

Theorem 5.7 Let X4,..., X, be some independent random variables and Z
be some (X1, ..., X,)-measurable taking its values in some interval . Let ¢
belong to LO and f be some nonnegative and differentiable convex function
onZI. Let 1 denote the function x — (¢ (z) — ¢ (0)) /x. Under the assumption
that f is nondecreasing, one has

1
Hy (f(2)) < SE[VI?(2) 8" (f(2))], (5.25)
whenever ¢' o f is convex, while if 1 o f is convex one has

Hy (f(2)) <EVE2(2)y' (f(2))] - (5.26)
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Proof. We first assume f to be nondecreasing and fix x < y. Under the
assumption that g = ¢’ o f is convex, we notice that

o(f W) —o(f (@)= (fy) = f (@) ¢ (f(2)) <

Indeed, setting

we have
W (t)=—g" @) (f () = f ().
But for every ¢ < y, the monotonicity and convexity assumptions on f and g
yield
0<g ()<g (y) and 0<f(y)—f(t) <(y—1)f (v),
hence
W) <y-1)f (g ).

Integrating this inequality with respect to ¢t on [z,y] leads to (5.27). Under
the assumption that ¢ o f is convex we notice that

0<fly)—fx)<(y—2)f(y)

and

0<y(f()—v(f(x) <y—2)f (W' (f ),
which leads to

@ —f@) @) = (f @) <@=—y)* 2 (f@). (528

Now the tensorization inequality combined with (2.51) and (5.27) leads to
1 n
Hy (F(2)) < 5 Y E[(2 -2 12(2) 6" ((2))]
i=1

and therefore to (5.25), while we derive from the tensorization inequality via
(5.14) and (5.28) that

Hy (£(2) <Y E|(Z = 203 12 (D) ¥/ (F(2))]
i=1
which means that (5.26) holds. m

We are now dealing with the case where f is nonincreasing.

Theorem 5.8 Let Xq,...,X, be some independent random variables and Z
be some (X1, ..., X,)-measurable taking its values in some interval Z. Let ¢
belong to LO and f be some nonnegative and differentiable convex function
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onZI. Let 1 denote the function x — (¢ () — ¢ (0)) /x. Under the assumption

that f is nonincreasing, for any random variable Z < mini<;<n Z;, one has

Hy(f(2)) < 5E[vi?(2) 6 (1 (2))], (529)

whenever ¢' o f is convex, while if 1 o f is convex, for any random variable
Z < mini<i<n Z; one has
Hy(£(2) <E V2 (Z) 0 (1(2))] (5.30)
or
Hy (f(2)) <E[Vf2(2)¢' (£ (2))] - (5.31)

Proof. We proceed exactly as in the proof of Theorem 5.7. Fixing y < z < y,
under the assumption that g = ¢’ o f is convex, we notice that this time

¢(f W) = (f (@)= (f(y) = [ (@) ¢ (f(2)) < % (y—a)" /@) " (f @)

(5.32)
Indeed, still denoting by h the function

ht)=¢(f(y) —o ()= (fly) - F@)g®),

we have

W (t)=—g" () (f () — f (1))
But for every t < y, the monotonicity and convexity assumptions on f and g
yield

0<—g'()<—¢g' () and 0<—(f(y) - fE) <-(-1)f @),

hence

=) <(y-t)f g @-
Integrating this inequality with respect to ¢t on [z,y] leads to (5.32). Under
the assumption that v o f is convex we notice that

0<=(fw-f@)<-—2)f©

and

0< @ (f(y)—¢(f @) <—(y—2) f @Y (@),
which leads to

(f@) = f@) @ @)= (f @) <@=y) [P (f ). (5.33)

The tensorization inequality again, combined with (2.51) and (5.32) leads to

1o () < 53 B[220 57 (2) (1 (2)]
i=1
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and therefore to (5.29), while we derive from the tensorization inequality (5.14)
and (5.33) that

Ho(f(2) < SB[z 2 1 (2) v (1 (2))].

which means that (5.30) holds. In order to prove (5.31) we simply define
f(x)=f(—z)and Z = —Z. Then f is nondecreasing and convex and we can

use (5.26) to bound Hy (f (Z)) = Hy (f (Z)), which gives

1 (7(2)) <38 [(2-2) 7 (2)v (7(2))]
<Y E[Z- 20 120 (1(2)

completing the proof of the result. m

As an exercise, we can derive from Theorem 5.7 and Theorem 5.8 some
Logarithmic Sobolev type inequalities. Indeed, taking f (z) = exp (Az) and
¢ () = x1n (z) leads to

H (exp (A\2)) < NE [VTexp(A\Z)], (5.34)
if A > 0, while provided that Z — Z! < 1, one has
H (exp (—A\Z)) < e*NE [V exp (—A2)] . (5.35)
We shall see in the next section how to derive exponential moment bounds
by integrating this inequality. Applying, this time Theorem 5.7 with f (z) =
(z—E[Z])} and ¢ (z) = 29/*, with 1 < ¢/2 < a < ¢ — 1 leads to
o, a(g—a) -
E[(Z-E[2)] <E[Z-E[2)5]"" + LK v(z-E[2)77].
(5.36)
and
E[(Z-E[2)L] <E[(Z-E[Z)5]"" +a(g-)E[V* (Z-E[2)7],

(5.37)

Keeping the same definition for ¢, if f (2) = (z —E[Z])", we can apply this
time Theorem 5.8 to get the exact analogue of (5.37)

E[(Z-E[Z)"] <E[(Z-E[Z)*]"" +a(¢—a)E [V— (Z—E [Z])qﬁ] ,
(5.38)
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If we can warrant that the increments Z — Z; or Z — Z! remain bounded
by some positive random variable M, then we may also use the alternative
bounds for the lower deviations stated in Theorem 5.8 to derive that either

E[(Z-E[2)'] <E[(Z-E[2))*]""

+ @E [V (Z-E[Z] - M)Q_‘ﬂ (5.39)
E[(Z-E[2))?] <E[(Z-E[2)*]""
ta(@—a)E [V* (Z -E[Z] - M)H} (5.40)

These inequalities will lead to moment inequalities by induction on the order
of the moment. This will be done in Section 5.3.5.
5.3.4 From Efron—Stein to Exponential Inequalities

We are now in position to prove the main result of [32].
Theorem 5.9 For every positive real numbers 8 and A\ such that A < 1 and
E [exp (A\VT/0)] < 0o, one has

InE [exp (A (2 —E[2]))] < faw InE {exp (W;)] (5.41)

while if Z —Z] <1 for every 1 <i<mn and 0 < A <1/2

A
— — <
InE [exp (—A (Z —E[Z]))] < T
Proof. Starting from (5.34), we need to decouple the right-hand side. To do
this, we use the decoupling device proposed in [90]. Notice from the duality
formula (2.25) that for any random variable W such that E [exp (AV /)] < oo
one has

InE [exp (AVT)] (5.42)

E[(W —InE [e"])e*] < H ()
or equivalently
E [Wer] <InE[e"]E [eM] + H (e*?).
Setting W = AV* /6 and combining this inequality with (5.34) yields

H (e)‘Z) < \0 [lnIE [ewio} E [e)‘z] + H (eAZ)]
and therefore, setting for every positive z, p (z) = InE [61\/*}7

(1=X0) H (e*?) < Mp(VO)E [eM].
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Let F(\) =E[exp (A (Z — E[Z]))]. The previous inequality can be re-written
as

A () = FO) I F () < 22050 (M) F (V)

and it remains to integrate this differential inequality. We proceed as in the
proof of Proposition 2.14. Dividing each side by A\2F ()), we get

1F'() 1 6p(7/6)
NFO) e F = TR

and setting G (\) = A" !InF ()\), we see that the differential inequality

becomes /6)
, 0p(\/0
N =3Ta59

which in turn implies since G () tends to 0 as A tends to 0,
GOV < / > Op(u/0)
~Jo u(l—ub)

Now p(0) = 0 and the convexity of p implies that p(u/6) /u(l —ub) is a
nondecreasing function, therefore

Op (A/0)
G\ < 1)

and (5.41) follows. The proof of (5.42) is quite similar. We start this time from
(5.35) and notice that since A < 1/2, one has e* < 2. Hence

H (exp (=AZ)) < 2N°E [V exp (—AZ)]
and we use the same decoupling device as above to derive that

“AF' (=) = F (=N In F (<)) < 1 i)\Q/\p (\)F (=)).

Integrating this differential inequality and using again the convexity of p
leads to (5.42). m

This inequality should be viewed as an analogue of Efron—Stein’s inequality
in the sense that it relates the exponential moments of Z — E [Z] to those of
VT while Efron-Stein’s inequality does the same for the second order mom-
ents. Several examples of applications of this inequality are given in [32].
Here, we will focus on the derivation of concentration inequalities for empirical
processes. Let us start by the simpler example of Rademacher processes and
complete the results obtained in Chapter 1.
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Rademacher Processes

Let Z = supyeq Y iy €i0 ¢, where T is a finite set, (c; ;) are real numbers and
€1,...,Ey are independent random signs. We can now derive from Theorem
5.9 an analogue for exponential moments of what we got from Efron—Stein’s
inequality in Chapter 1. Taking £}, ..., ¢}, as an independent copy of €1, ..., &,
we set for every i € [1,n]

n
! /
Z; = su%r) E g | + g0
t —
€ J#i

Considering t* such that sup;cp 22:1 €0 = Z;;l gjo ¢+ we have for every
i€[l,n]
7 — Zz/ < (Ei - 52) Qg p*

which yields
(Z—=Z})5 < (=) ol

and therefore by independence of &} from ¢1,...,¢,
2
E[(Z-2)} || <E(1+e}) a2, <203,

Hence

VT <202,
where 02 = sup,cp > 1y oz%t. Plugging this upper bound in (5.41) and letting
6 tend to 0, we finally recover an inequality which is due to Ledoux (see [77])

InE [exp (A (Z —E[Z]))] < 2)\%02.

As compared to what we had derived from the coupling approach, we see that
this time we have got the expected order for the variance i.e., sup,ep > iy 07
instead of Y. | sup,cp a?,t, at the price of loosing a factor 4 in the constants.
Of course we immediately derive from this control for the moment generating
function that, for every positive z

22
P[Z -E[Z] > z] <exp <802> . (5.43)

Talagrand’s Inequalities for Empirical Processes

In [113] (see Theorem 4.1), Talagrand obtained some striking concentration
inequality for the supremum of an empirical process which is an infinite
dimensional analogue of Bernstein’s inequality. Using the tools that we have
developed above it is not difficult to prove this inequality. Let us consider
some finite set T and some independent random vectors Xi,..., X, (not
necessarily i.i.d.), taking their values in R”. Assume that
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E[X;,:]=0and |X,;/ <1lforeveryl<i<nandteT (5.44)

and define Z as

n

either supZXi,t or sup

teT 1 teT

n

Xit
1

1=

Defining 7 as a function of X, ..., X, such that

either Z = ZXZ"T or Z =
i=1

we easily see that
n n
Z-Z1<) Xjw =Y Xjr = Xiy < Xir = X[,
j=1 j#i

and therefore, setting 07, = E [X?,] = E[X]3]

vt < iE [(Xw - X..)| X} = En:XﬁT + iaiT.
i=1 i=1 i=1

Let v = sup;ep iy O’it and W = supyeqp iy XZt, then
VE<W+o.

We may apply Theorem 5.6 to W, hence, combining inequality (5.17) for W
and (5.41) with § = 1 leads to

A
InElexp (A (Z —E[Z]))] < T (A + (e* =1) E[W]), for every A € (0,1).
Using the elementary remark that (e’\ — 1) (I1=X) < A, the previous
inequality implies that for every A € (0,1/2)

A2 A2

W(U‘FE[W” < ——5 +E[W]).

InE [exp (A (Z —E[Z]))] < (1—2X)

Using the calculations of Chapter 1, this evaluation for the moment generating
function readily implies the following pleasant form (with explicit constants)
for Talagrand’s inequality. For every positive x, one has

IP’[Z—IE[Z] 22s/(v+IE[W])x+2x} <e T (5.45)

As for the left tail, using this time (5.42) we get the same kind of inequality
(with slightly worse constants)

P {—ZJrIE[Z} >9./2 (U+E[W])x+4x} <e® (5.46)
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Actually, these inequalities are variants of those proved in [90]. Of course, by
monotone convergence the assumption that T is finite may be relaxed and
one can assume in fact 7' to be countable.

In order to use an inequality like (5.45), it is desirable to get a more
tractable formulation of it, involving just v instead of v and E [W]. This can
be done for centered empirical processes at the price of additional technicalities
related to classical symmetrization and contraction inequalities as described
in [79]. One indeed has (see [90] for more details)

ZXi,t

i=1

E[W] < v+ 16E [sup

teT

] . (5.47)

Hence, in the case where Z = sup,cp |> i, Xi |, one derives from (5.45) that

P [Z _E[Z] > 220 + 16E[Z])x + 24 <e®

The above inequalities in particular applies to empirical processes, since if we

consider n independent and identically distributed random variables &1, ...,&,
and a countable class of functions {f;,t € T'} such that
lfe —E[ft (&1)]| < 1foreveryteT (5.48)

we can use the previous result by setting X;; = f; (&) — E[f: (&)]. For
these i.i.d. empirical processes further refinements of the entropy method
due to Rio (see [103]) and then Bousquet (see [33]) are possible which
lead to even better constants (and indeed optimal constants as far as
Bousquet’sresult is concerned) and applies to the one sided suprema
Z = supyep yoiy (fi (&) —E[fi (&)]) (instead of the two-sided suprema as
for the previous one). It is proved in [33] that under the uniform boundedness
assumption |f; — E[f; (£1)]| < b for every t € T, one has for every positive

P|Z-E[7] > 2(%2@[2})%% < (5.49)

The very nice and remarkable feature of Bousquet’s inequality is that it
exactly gives Bernstein’s inequality in the one dimensional situation where
T is reduced to a single point! Using the simple upper bound

2(v+ 20E [Z]) z < V2vz 4 2\/0E [Z] 2 < V 20z + €E [Z] 4 be '

for every positive €, we derive from Bousquet’s version of Talagrand’s inequal-
ity the following upper bound which will be very useful in the applications
that we have in view

P Zz(1+g)1E[Z]+\/%+b(;+g—1> x] < exp(—z). (5.50)

A very simple example of application is the study of chi-square statis-
tics which was the initial motivation for advocating the use of concentration
inequalities in [20].



5.3 Concentration Inequalities via the Entropy Method 171
A First Application to Chi-Square Statistics

One very remarkable feature of the concentration inequalities stated above
is that, despite of their generality, they turn out to be sharp when applied
to the particular and apparently simple problem of getting nonasymptotic
exponential bounds for chi-square statistics. Let X1,..., X, be i.i.d. random
variables with common distribution P and define the empirical probability

measure P, by
n
P,=) 6x,.
i=1

Following [20], we denote by v, the centered empirical measure P, — P, given
some finite set of bounded functions {¢r};,,, we can indeed write

2 2
g v2(pr) = sup v, [E ama;] , where |a|; = E aj.
Iem lal,=1 Iem Iem

Let Z* =n)_ _ vi(pr). Applying (5.50) to the countable class of functions

{Za](p[:CLES;n},

Iem

where S/, denotes some countable and dense subset of the unit sphere S, in
R™ . one derives that, for every positive numbers € and =,

n

P|Z>0+e)VE[Z] + V2zvm + k() 4/ ”@n”o"z] <exp(—z), (5.51)

where £ (e) =2(3 +e71)

b, = Z go% and v,, = sup

Iem a€Sy,

Var (Z arpr (gl)ﬂ :

Iem

Moreover by Cauchy—Schwarz inequality

E(Z]< [n S Ep2(en) < \/Z Var (o1 (61)): (5.52)

Iem Iem

Let us now turn to the case example of “classical” chi-square statistics, which
is of special interest by itself and also in view of the application to the problem
of histogram selection. Let us take m to be some finite partition of [0, 1] which
elements are intervals and define for every interval I € m

pr =P () 1y,
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then, the resulting functional Z?2 is the chi-square statistics

& m) = 3 L (5.53)

Iem
In this case, we derive from (5.52) that
Elxa(m)] <[> (1=P(I) <D,
Iem

where 1+ D,,, denotes the number of pieces of m. We also notice that v, <1
1
and setting d,, = sup;c,, P (1) 2, that

[Pl < 62,
Therefore (5.51) becomes
57”
Plxn(m)>(14+e)V/Dm+V2r+k(e) —=z| <exp(—z). (5.54)

N

We do not know of any other way for deriving this inequality while on the
other hand there already exists some deviation inequality on the right tail,
obtained by Mason and Van Zwet. As compared to Mason and Van Zwet’s
inequality in [89], (5.54) is sharper but however not sharp enough for our needs
in the problem of optimal histogram selection since for irregular partitions the
linear term 0,,2/+/n can become too large. To do better, the above argument
needs to be substantially refined and this is precisely what we shall perform.

5.3.5 Moment Inequalities

The main results of this section are derived from (5.36), (5.37) and (5.38) or
(5.39) and (5.40) by using induction on the order of the moment. Bounding
the moments of the lower deviation (Z — E[Z])_ will require slightly more
work than bounding the moments of the upper deviation (Z — E[Z]),.

Upper Deviations

Our main result has a similar flavor as Burkholder’s inequality but involves
better constants with respect to ¢, namely the dependency is of order ,/q
instead of ¢. This means that in some sense, for functionals of independent
variables, the quantities V or V't are maybe nicer than the quadratic variation.

Theorem 5.10 For any real number g > 2, let us define

oy = % (1 - (1 - 1)q/z) h , (5.55)
q
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then (k) increases to k = /e (2(y/e — 1))_1 < 1.271 as q goes to infinity.
One has for any real number q > 2

1
Iz -E[2),]|, < ¢ (1 - q) 20500 [Vl gy < /260 [V 0 (5.56)

and similarly

Iz -E(2)_|, < \/ (1 - ;) g0 IVl < /260 IVl o (557)

Moreover

12 =E12)), ]|, < \/raa Vs < /ra V1], (5.58)

Proof. It is enough to prove (5.56) and (5.58) since (5.57) derives from (5.56)
by changing Z into —Z. It follows from Efron—Stein’s inequality and its variant
(5.11) respectively that for every ¢ € [1,2]

1(Z =E12]), ], <1Z =E[Z]l, < /IIV+ (5.59)

and
Iz -E12]), ], <12 - EZ]l, < \/IVI, (5.60)

We intend to prove by induction on k that for every ¢q € [k, k + 1) one has
1(Z -E[2]).]], < veaa (5.61)

where either ¢q = 2(1—1/q) kg [[V4|, /5 or ¢g = Kq|V]],/5 for ¢ = 2 and
either ¢, = [[Vi|[, or ¢ = [[V|; for ¢ € [1,2). Kk = kg = 1 for ¢ € [1,2).
For k = 1, (5.61) follows either from (5.59) or (5.60). We assume now that
(5.61) holds for some integer k > 1 and every ¢ € [k, k + 1). Let ¢ be some
real number belonging to [k + 1,k + 2). We want to prove that (5.61) holds.
Holder’s inequality implies that for every nonnegative random variable Y

E[Y (2-E1Z)1%) < IVl |2 -El2). [,
hence, using either (5.37) or (5.36) with a = ¢ — 1 we get

q —2

1z =B 2], ], < (Z -E[2),|;_, + 20, o Iz =E2Dl;

Defining for every real number p > 1

Lp = H(Z —E [Z])+H£ (pcp)_p/2 )
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we aim at proving that x, < 1 and the previous inequality becomes

_ 1
xqqq/2cg/2 < xZ/fl 1 (¢ — 1)«1/2 03/721 + iftlz_wqqq/%g/szq_l

b

from which we derive since c,—1 < ¢4
a/2
q/q—1 1 L 19
xq S xq71 (1 — q> + %xq /q. (562)
Knowing by induction that x,_1 < 1, we derive from (5.62) that
q/2
zg < (1- 1 + L33172/‘1.
o q 2kq 1
Now the function
nN? 1
fq:xﬂ<1> + 27y
q 24

is strictly concave on R and positive at point x = 0. Hence, since f, (1) =0
(because of our choice of k,) and f, (z4) > 0 we derive that z, < 1, which
means that (5.61) holds, achieving the proof of the result. m

The next result establishes a link between the Poissonian bound estab-
lished in the previous section for self-bounding processes and moment
inequalities.

Corollary 5.11 If we assume that

n

Z (Z — Z;) < AZ, for some constant A >1, (5.63)

i=1
then on the one hand, for every integer ¢ > 1

A(g-1)

121, < E(2)+ =L

(5.64)

and on the other hand, for every real number q > 2

Iz - El2D), ], < V& | VAEEZ]+ 5]

where K stands for the absolute constant of Theorem 5.10 (k < 1.271).

Proof. Applying Theorem 5.7 with f (z) = 297! and ¢ (z) = £%/9~! leads to

q _
1215 < 12118, + 2B [vZe-).
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But, under assumption (5.63), we have V' < AZ, hence

qA -1
1212 <11Z3_, + 5 1Z13-,

q qA
<|Zllg=: {1+ 32l
—

Now, we notice that for every nonnegative real number u, one has 1+ ug <
(1 +u)? and therefore

q
A
120G < 121G \ 1+ 57—
! ot 2(12l -1

or equivalently

A
121, < 121, + 5

Hence by induction || Z|, < [[Z]|; + (4/2) (¢ —1) which means (5.64). By
Theorem 5.10 and (5.63) we have

12 -B(2D),, < \JralVilys < \/xaAlZ],

Let s be the smallest integer such that ¢/2 < s, then (5.64) yields

121142 <E[Z] + A(SQ_ DI E[Z] %
(2 ~E[2), ], < V& |\ ¢AE[Z] + qif?
< ﬁ[ qAE[Z]JquA]

and the result follows. m

Lower Deviations

We intend to provide lower deviation results under boundedness assumptions
on some increments of the functional Z.

Theorem 5.12 We assume that either for some positive random variable M
(Z—-2), <M, for every1 <i<n (5.65)
or that for some XD -measurable random variables Z;’s one has

0<Z—-27; <M, for every1 <i<n. (5.66)
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Then, there exists some universal constants Cy and Cy (Cy < 4.16 and Cy <
2.42) such that for every real number q¢ > 2 one has, under assumption (5.65)

|2~ Bz)_|, < \[era (Ve o v alloal2), (5.6)

while under assumption (5.66)

|2 ~Bi21)_I|, < \/Coa (V10 v 10012). (5.65)

Moreover if (5.66) holds with M =1 and

n

Z (Z — Z;) < AZ, for some constant A >1, (5.69)

i=1

then for every integer q > 1

|(z-E(2))_|, < VCABIZ, (5.70)

where C' is some universal constant smaller than 1.131.
Proof. In the sequel, we use the notation mg = ||(Z — E [ZDqu' We first
prove (5.67) and (5.68). For a > 0, the continuous function

xﬂeil/eriel/ﬁfl
ax

decreases from +oo to e */2—1 < 0 on (0, +00). Let us define C, as the unique
zero of this function. According to whether we are dealing with assumption
(5.65) or assumption (5.66), we set either a = 1 and ¢q = [[V4[|,, V¢ ||M||3
22 (e, = Vil if g € [1,2)) or a =2 and ¢, = [[V]l, oV q | M| if ¢ > 2
(cg =V if ¢ € [1,2)). Our aim is to prove by induction on k that for every
q € [k, k + 1), the following inequality holds for a = 1,2

mg < v/Cagcy. (5.71)

Since C7 and Cy are larger than 1, if £ = 1, Efron—Stein’s inequality or its
variant (5.11) imply that (5.71) holds for every ¢ € [1,2) and we have an even
better result in terms of constants since then

mg < /Cq (5.72)

Now let k > 2 be some integer and consider some real number ¢ € [k, k + 1).

By induction we assume that m,_1 < /Cy (¢ — 1) c4—1. Then we use either
(5.40) or (5.39) with a = ¢ — 1, which gives either

md < mi_| +qE [v+ (Z-E[2)_+ M)H] (5.73)
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or

mg <mi_, + gE [v (Z-E[2)_+ M)H} . (5.74)

From the convexity of © — x972 if k > 3 or subadditivity if k = 2, we derive
that for every 6 € (0,1)

(Z-E[2)_+ )" <o @Deme 4 (1-0) e (2 -E[2)7"

(5.75)
Using Holder’s inequality we get from (5.73) (or (5.74)) and (5.75) either
me <md_y 4 g0 I MV, + g (1= 0) T v me?
or
q,_(g— -2 q —(g—3 _
my <y + 07 I MY Vil 5 (1= 0) 7V mi
(5.76)

Let us first deal with the case k > 3. Since mg_1 < \/Cy (¢ — 1) ¢4—1 and c4—1
< ¢4, we derive that

mg < Cg/? (q _ 1)Q/2 CZ/Z + lq*q+207(q73)+qq/262/2
a
1 —(g— _
+ . (1-0) (@=3); cqmi 2,

q

Let x4 = C’a_qpmg (qcq)""?, then

1 a/2

1 ~g+2 e
+— (9—<q—3>+ (VCaa) e x;%). (5.77)

Let us choose § minimizing

9(0) =0 (VCog) "1 — 0,

ie,0=1/ (\/Caq + 1). Since for this value of 6 one has

1 \*?
00 = (14 72=)
() o
(5.77) becomes

1 q/2 1 1 q—2
< _ = - _p\y9t3 (,1-2/q _ )
xq < (1 q) + aC. <<1 + @q) +(1-10) (zq 1)
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Hence, using the elementary inequalities

q/2
(e
" <

1\ \NTy
1+ ) <e “
( vCaq

which derive from the well known upper bound In (1 + u) < u, we get

2y < e 1/2 + % (el/@+ (1 _ 9)—q+3 (xé—2/q _ 1)) )

Now since e/VCe > g (0) > (1 —0) 93 the function

fo:x—e V24 = (el/m+ (1—0)"7" (a:lfQ/q - 1)) —x

aC,

is positive at 0 and strictly concave on R, . So, noticing that C, has been
defined in such a way that f, (1) = 0, the function f; can be nonnegative at
point x4 only if z; < 1 which proves (5.71). To treat the case where k = 2, we
note that in this case we can use (5.72) which ensures that mg_1 < VCq—1 <
\/Cq s0 that (5.76) becomes

q —2 q _
mi < c¥/? 4 S MG IV llgy2 + 5 11Vl 2m %

q

Let 24 = C,;qmmg (gcq)~"?, then

1 q/2 1 —q+2 _
s <Caq> T ac, <<” Cea) ey 2/q>

and therefore, since ¢ > 2 and C, > 1

1 1-2
w0 S g+ aer (LH a7
The function
gg: T — 5C. + aC. (1+$U1_2/q) -z
is strictly concave on Ry and positive at 0. Furthermore
(4+a)
1) = -1<0,
gq ( ) QQCa

since C, > (4+ a)/2a. Hence g, can be nonnegative at point z, only if
x4 < 1 yielding (5.71), achieving the proof of (5.67) and (5.68). In order to
prove (5.70) we first define C' as the unique positive root of the equation
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1
—1/2 _ —1+1/C_1:O.
e + 206

We derive from the upper bound V' < AZ and (5.11) that

(E|Z - E[Z])’ <E[(Z - E[Z])’] < 4E[Z]

which allows to deal with the cases where ¢ = 1 and ¢ = 2 since C > 1. Then,
for ¢ > 3, we assume by induction that my < /CkARE[Z], for k = ¢ — 2 and
k=¢q—1and use V < AZ together with (5.39) for & = ¢ — 1. This gives

mgSnﬂ_y+gAE[Z«ZAJEwD_+IV7ﬂ

which in turn implies since z — ((z —E[Z])_ + 1)q_2 decreases while z — z
increases

my <y + GASZR[(Z - B(Z)_ 1),

By the triangle inequality [|(Z —E([Z])_+1[| _, <1+ [(Z-E[Z])_| _,.
this inequality becomes

< + AR

and therefore our induction assumption yields
a< (1 1q/2CAIEZ‘Z/2
mg > —5 (CqAE [Z])

1 5]
.12 . (5.78)
CqAE [Z] q

(CqAE[Z))"?
2C

At this stage of the proof we can use the fact that we know a crude upper
bound on my deriving from the nonnegativity of Z, namely m, < E [Z]. Hence,
we can always assume that CqA < E [Z], since otherwise (5.70) is implied by
this crude upper bound. Combining this inequality with A > 1, leads to

1 1

—_— <
VCqAE[Z] ~ Cq

so that plugging this inequality in (5.78) and setting x, = m{ (CqAE [Z])
we derive that

—q/2
b
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We claim that

1 2\¢
(Cq +4/1— q) < e 1H/C, (5.79)

Indeed (5.79) can be checked numerically for ¢ = 3, while for ¢ > 4, combining

11
VI—2/g<1—=— =
q

2¢*

with In (1 + u) < u leads to

1 7\"°
— 4 f1-2 ~1+1/C+
<Cq Q> 1 /

<—14+1/C+

S S

which, since C' < 8/7, implies (5.79). Hence
2
T, < 1_1 Y + ie—l-x-l/c < 6—1/2 + ie—1+1/c
e q 20 = 2C ’

which, by definition of C' means that z, < 1, achieving the proof of the
result. m

Application to Suprema of Unbounded Empirical Processes

Let us consider again some finite set T" and some independent random vectors
X1,...,X, (not necessarily i.i.d.), taking their values in R”T. Assume this
time that

E[X;:]=0foreveryl<i<nandteT

and for some g > 2
M =sup|X;| € L,.
it
Define Z as

either sup E X+ or sup
teT | teT

Zth

Arguing exactly as in the proof of Talagrand’s inequality, one has

VE<W +o,

where v = sup;er Y1y 07, and W = sup;er >_i X7,. It comes from (5.56)
that

12 ~E(2). 1, < 251V ¥, o < V25q0 4+ /250 [VIV]] .
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In order to control H\/W‘

, we use this time (5.58). Defining
q

we have W > W; and

and therefore
n 2
3 (\/W - \/Wi) < M2,
i=1
Hence, (5.58) yields

o], <= ]« vz,

and since E [\/ W} < E [W] with v < E [IW], collecting the above inequalities
we get

1(Z —E[Z]),||, < 2v2kqE W] + V2kq || M]], - (5.80)

This provides a version with explicit constants (as functions of the order ¢
of the moment) of an inequality due to Baraud (see [8]) and which turns
out to be the main tool used by Baraud to prove model selection theorems
for regression on a fixed design. Note that even in the one-dimensional case,
getting the factor /g in the first term in the right-hand side of (5.80) is far
from being trivial since straightforward proofs rather lead to some factor ¢. In
this one-dimensional situation we recover, up to absolute numerical constants
the inequality due to Pinelis (see [97]).



6

Maximal Inequalities

The main issue of this chapter is to provide exponential bounds for suprema of
empirical processes. Thanks to the powerful concentrations tools developed in
the previous chapter, this amounts (at least for bounded empirical processes)
to controls in expectation which can be obtained from the maximal inequalities
for random vectors given in Chapter 2 through chaining arguments, exactly
as in the Gaussian case (see Chapter 3).

All along this chapter we consider independent random variables &; . &,
defined on a probability space (2, A4,P) with values in some measurable
space =. We denote by P, the empirical probability measure associated with
&1,...,&n, which means that for any measurable function f: Z—R

n

Pl =S (6

=1

If furthermore f (&;) is integrable for all i < n, we set

Su(F) =3 (F (&) ~ B (€) and v, (1) = 2210

i=1

Given a collection of functions F our purpose is to control sup ez vy (f)
under appropriate assumptions on F. Since we are mainly interested by sub-
Gaussian type inequalities, the classes of interest are Donsker classes. It is
known (see [57] for instance) that universal entropy and entropy with brack-
eting are appropriate ways of measuring the massiveness of F and roughly
speaking play the same role in the empirical process theory as metric entropy
for the study of Gaussian processes. Hence, it is not surprising that such con-
ditions will used below. We begin with the simplest case of set indexed i.i.d.
empirical processes.
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6.1 Set-Indexed Empirical Processes

The purpose of this section is to provide maximal inequalities for set-indexed
empirical processes under either the Vapnik—Chervonenkis condition or an
entropy with bracketing assumption. All along this section we assume the
variables &;,... &, to be ii.d. with common distribution P. We need some
basic maximal inequalities for random vectors and also Rademacher processes
since we shall sometimes use symmetrization techniques.

6.1.1 Random Vectors and Rademacher Processes

Lemma 2.3 ensures that if (Zy) ., is a finite family of real valued random
variables and v is some convex and continuously differentiable function on
[0,b) with 0 < b < +00 such that ¢ (0) = ¢’ (0) = 0 and for every A € (0,b)
and f € F, one has

InE [exp (AZy)] < 4 (V) (6.1)

then, if N denotes the cardinality of F we have

E |sup Z;| <4* 7' (In(N)).

fer

In particular, if for some nonnegative number o one has ¢ (\) = A\?v/2 for
every A € (0,+00), then

E

< /2vIn (N),

sup Zy
feF

while, if 1 (A) = A2v/ (2 (1 — ¢))) for every A € (0,1/c), one has

E

< /2010 (N) + ¢ln (N). (6.2)

sup Zy
fer

The two situations where we shall apply this Lemma in order to derive
chaining bounds are the following.

e F is a finite subset of R™ and Z; = Y. | &;fi, where (e1,...,¢,) are
independent Rademacher variables. Then, setting v = sup;c Sy 2 it
is well known that (6.1) is fulfilled with 1 (A\) = A?v/2 and therefore

E lsup iaifi] < +v/2v1In (N). (6.3)

feri=
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e F is a finite set of functions f such that ||f|| . <1and Z; =37 | f (&)
— E[f (&)], where &1,...,&, are independent random variables. Then,
setting v = supper > E [f2 (&)], as a by-product of the proof
of Bernstein’s inequality, assumption (6.1) is fulfilled with « (\) =
A2/ (2(1 — \/3)) and therefore

E [sup Z¢

< 2v1n(N)+lln(N) (6.4)
feF 3

We are now ready to prove a maximal inequality for Rademacher processes
which will be useful to analyze symmetrized empirical processes.
Let F be some bounded subset of R equipped with the usual Euclidean

norm defined by
n
2
l[2ll; = Z 212
i=1

and let for any positive 0, Hs (0, F) denote the logarithm of the maximal num-
. 7\ 112

ber of points {f(l), .. .,f(N)} belonging to F such that Hf(J) — f(] )H2 > 62

for every j # j'. It is easy to derive from the maximal inequality (6.3) the

following chaining inequality which is quite standard (see [79] for instance).
The proof being short we present it for the sake of completeness.

Lemma 6.1 Let F be some bounded subset of R™ and (e1,...,€n) be inde-
pendent Rademacher variables. We consider the Rademacher process defined
by Zy =30 eifi for every f € F. Let § such that sup ez || fll, < 0, then

E

< 35%2—1\/1{2 (2-3-16, F) (6.5)

sup Zy
fer =0

Proof. Since F — Hj (., F) is nondecreasing with respect to the inclusion
ordering, if we can prove that (6.5) holds true when F is a finite set, then for
any finite subset F’ of F one has

E

<35% 270\/Hy (277716, F)

Jj=0

sup Zy
feF

which leads to (6.5) by continuity of f — Z; and separability of F. So we can
assume F to be finite. For any integer j, we set §; = §277. By definition of
H, (., F), for any integer j > 1 we can define some mapping II; from F to F
such that

In |17 ()| < Ha (5, F) (6.6)

and
d(f,I;f) <§; forall feF. (6.7)
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For j = 0, we choose Iy to be identically equal to 0. For this choice, (6.7) and
(6.6) are also satisfied by definition of 4. Since F is finite, there exists some
integer J such that for all f € F

J
Zf = ZZHJ-Hf - Zij7
=0

from which we deduce that

J
<> E

Jj=0

E |sup Zy

SUp Zi; 1 f — 21, f
feF

feF

Since for any integer j, (II;f,II;41f) ranges in a set with cardinality not
larger than exp (2H3 (§,41,F)) when f varies and

A, 15111) < 55,

for all f € F, by (6.3) we get

J J
Z]E sup Z11, 1f ZH f <3 Z \/ j+17
=0 LI =0
and therefore
E |sup Z; Hj (0541, F)
feF

which implies (6.5). m

We turn now to maximal inequalities for set-indexed empirical processes.
The VC case will be treated via symmetrization by using the previous bounds
for Rademacher processes while the bracketing case will be studied via some
convenient chaining argument.

6.1.2 Vapnik—Chervonenkis Classes

The notion of Vapnik—Chervonenkis dimension (VC-dimension) for a class of
sets B is very important. It is one way of defining a proper notion of finite
dimension for the nonlinear set {1z, B € B}. As we shall see in Chapter 8,
the VC-classes may be typically used for defining proper models of classifiers.
Let us recall the basic definitions and properties of VC-classes.

Definition 6.2 Let B be some class of subsets of =. For every integer n, let

mn,(B)= sup |{ANB,BeB}.
ACE,|A|=n

Let us define the VC-dimension of B by
V =sup{n >0,m, (B) =2"}.
If V < oo, then B is called a Vapnik—Chervonenkis class (VC-class).
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A basic example of a VC-class is the class of half spaces of R? which has
VC-dimension d + 1 according to Radon’s Theorem (see [57] for instance).
One of the main striking results on VC-classes is Sauer’s lemma that we recall
below (for a proof of Sauer’s lemma, we refer to [57]).

Lemma 6.3 (Sauer’s lemma) Let B be a VC-class with VC-dimension V.
Then for every integer n >V

my, (B) gé(?)

There exists at least two ways of measuring the “size” of a VC-class B.
The first one is directly based on the combinatorial properties of B. Let Hp
denote the (random) combinatorial entropy of B

Hg =In{BN{&,....&}, BeB}. (6.8)

Note that Sauer’s lemma implies via (2.9) that for a VC-class B with dimension
V', one has

Hs <Vn (%) . (6.9)

The second one is more related to Lo (Q)-covering metric properties of
S = {lp: B € B} with respect to any discrete probability measure Q.
For any positive number 4, and any probability measure Q, let N (6,5, Q)
denote the maximal number of indicator functions {¢1,...,¢{x} such that
Eqlt; — tj]2 > 62 for every i # j. The universal 6-metric entropy of B is then
defined by

H (6,B) =supln N (6,B,Q) (6.10)

Q

where the supremum is extended to the set of all discrete probability measures.
The following upper bound for the universal entropy of a VC-class is due to
Haussler (see [66]). For some absolute constant x, one has for every positive &

H(6B)<kV (1+In(67'v1)). (6.11)

These two different ways of measuring the massiveness of B lead to the fol-
lowing maximal inequalities for VC-classes due to [92].

Lemma 6.4 Let B be some countable VC-class of measurable subsets of =
with VC-dimension not larger than V' > 1 and assume that o > 0 is such that

P[B] < a2, for every B € B.
Let

Wg = sup vy, [B] and Wy = sup —v, [B],
BeB BeB
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and Hp be the combinatorial entropy of B defined by (6.8). Then there exists
some absolute constant K such that the following inequalities hold

Vi (E[Wg| VE[Wg]) < &0 /EHs] (6.12)
provided that o > K+/E[Hg] /n and

Vi (B [Wg] VE[WE)) < &

provided that o > K+/V (1 + [lno]) /n.

Proof. We take some independent copy &' = (&,...,&) of &€ = (&1,...,&n)
and consider the corresponding copy P., of P,. Then, by Jensen’s inequality,
for any countable class F of uniformly bounded functions

o/V({1+In(c-1V1)) (6.13)

E |sup (P, — P) ()| <E|sup (P~ P.) ()],
fer fer
so that, given independent random signs (e1,...,e,), independent of £, one

derives the following symmetrization inequality

1 - ,
E ;gg(Pn —P)(f)| < E ?gg;a (f &) —f (52))]
2 n
< -E ;22;5#(&)] : (6.14)

Applying this symmetrization inequality to the class F ={1lp, B € B} and
the sub-Gaussian inequalities for suprema of Rademacher processes which are
stated above, namely (6.3) or (6.5) and setting 62 = [supgep Pn (B)] V o? we
get either

2
E[WgZ] < 2\/;]E Hpd2 (6.15)

or if H (., B) denotes the universal entropy of B as defined by (6.10)

E[WZ] < 0 g \/giQ*j\/H(Qﬂ'*lén,B) : (6.16)
j=0

n

B

Then by Cauchy—Schwarz inequality, on the one hand (6.15) becomes

E[Wy] < 2\/3 VETHSE ] (6.17)
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so that

2
B Wi < 2\/; VEHs] (0 + E [Wg])
and on the other hand since H (., B) is nonincreasing, we derive from (6.16)
that
6 o :
. 6 ~i\/H (27 10,B)
E[Wg] < WVE[6%J§2 I\/H (27 0,B).

So that by Haussler’s bound (6.11), one derives the following alternative upper
bound for E [Wé‘]

n

Setting either D = C?E[Hg] or D = C?V (14+In(c~'V 1)), where C is
some conveniently chosen absolute constant C' (C' = 2 in the first case and
C =6k (1 + \/5) in the second case), the following inequality holds in both

Bwy) < /22l 2 WE]]

E [W] <\/§N§+\/f+2a2 .

which whenever o > 2v/3/D/n, implies that

E[Wi] < \/30\/? (6.18)

The control of E [Wg ] is very similar. This time we apply the symmetriza-
tion inequality (6.14) to the class F ={—1p, B € B} and derive by the same
arguments as above that

E[Wg (0)] < \/f¢2 (02 + E [Wi]].

Hence, provided that o > 2v/3,/D/n, (6.18) implies that

o2

2

5 a2+1E[Wg}\/ﬁi2‘f\/(j+1)1n(2)+1n(o——1v1)+1.
j=0

or equivalently

B3] <
which in turn yields
E[Wg] < \/f@,
completing the proof of the Lemma. m

The case of entropy with bracketing can be treated via some direct chaining
argument.
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6.1.3 L;-Entropy with Bracketing

We recall that if f; and fo are measurable functions such that f; < f5, the
collection of measurable functions f such that f; < f < f5 is denoted by
[f1, f2] and called bracket with lower extremity f; and upper extremity f.
The L, (P)-diameter of a bracket [fi, f2] is given by P (fz) — P (f1). The
L; (P)-entropy with bracketing of F is defined for every positive §, as the
logarithm of the minimal number of brackets with L (P)-diameter not larger
than ¢ which are needed to cover S and is denoted by Hj; (6, F, P).

We can now prove a maximal inequality via some classical chaining ar-
gument. Note that the same kind of result is valid for Lo (P)-entropy with
bracketing conditions but the chaining argument involves adaptive trunca-
tions which are not needed for LL; (P)-entropy with bracketing. Since L, (P)-
entropy with bracketing suffice to our needs for set-indexed processes, for the
sake of simplicity we begin first by considering this notion here, postpon-
ing to the next section the results involving Ly (P)-entropy with bracketing
conditions.

Lemma 6.5 Let F be some countable collection of measurable functions such
that 0 < f < 1 for every f € F, fo be some measurable function such that
0 < fo <1, § be some positive number such that P (|f — fo|) < 6% and assume

0 — H[l]/2 (52,.7-", P) to be integrable at 0. Then, setting

5
2 (0) = [ H{* (.7 P)du,
0

the following inequality is available

sup vy, (fo— f)| VE
F

fe

sup vy, (f — fo)D < 12¢(9)
feF

provided that 4 (8) < §%/n.

Proof. We perform first the control of E [supfef Vn (fo — f)] . For any integer
Jj, we set §; = 6277 and H; = Hp; (62, F, P). By definition of Hy; (., F, P),
for any integer j > 1 we can define some mapping II; from F to some finite
collection of functions such that

In#I1;F < H; (6.19)

and
I f < f with P(f —II; ) <67 forall feF. (6.20)

For j = 0, we choose Il to be identically equal to 0. For this choice of IIy,
we still have
P(|f = Iof]) <55 (6.21)
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for every f € JF. Furthermore, since we may always assume that the
extremities of the brackets used to cover F take their values in [0, 1], we also
have for every integer j that

0<II;f<1
Noticing that since Hy, (532-, F, P) is nonincreasing,
Hy < 67°0% (0)
and under the condition 4¢ (§) < 62y/n, one has H; < §?n. Thus, since j —
H j5j_2 increases to infinity, the set { j>0:H; < 5]271} is a nonvoid interval

of the form
{j>0:H; <&n}=10,J]

with J > 1. For every f € F, starting from the decomposition
J—1
—Up (f) = ZVn (ij) — Un (Hj+1f)+l/n (HJf) 7Vn(f)
j=0
we derive since I1; (f) < f and P (f — II; (f)) < 6% that
J—1
v (f) < Z Un (I f) = vn (11 f) + 5?]
§=0

and therefore

E +6%. (6.22)

J—1
sup [~y (f)]‘| < Z E LSCIGIE_ [Vn (ij) — Un (Hj+1f)]

feF =

Now, it comes from (6.20) and (6.21) that for every integer j and every f € F,
one has
P f — i fl] < 85 + 670 = 5074

and therefore, since |IT; f — IT;11 f| < 1,
2
P, f — My fI| <507

Moreover (6.19) ensures that the number of functions of the form IT; f —IT; 1+ f
when f varies in F is not larger than exp (H; + H;11) < exp (2H;41). Hence,
we derive from (6.25) that

VnE
fer 3yn

sup [vn, (11; f) — vy, (Uj+1f)]] <2 {5j+1 VOHH 11+ LH’+1
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and (6.22) becomes

VnE
i 3vn

J
1
sup [—l/n (f)]] < QZ |:6] SH; + —=H;| + 4\/735‘2]4_1. (623)
j=1
It comes from the definition of J that on the one hand, for every j < J
P g
3\/,5 J = 3 J J
and on the other hand

4vné5, 1 < 46541V Hypa.

Hence, plugging these inequalities in (6.23) yields

VnE

sup [~v, <f>1] <6 i by

fer

and the result follows. The control of E [sup fervn (f — fo)} can be performed
analogously, changing lower into upper approximations in the dyadic approx-
imation scheme described above. m

6.2 Function-Indexed Empirical Processes

In order to develop some chaining argument for empirical processes, the fol-
lowing Lemma is absolutely fundamental.

Lemma 6.6 Let G be some class of real valued measurable functions on =.
Assume that there exists some positive numbers v and c such that for all g € G
and all integers k > 2

- K1k s
< = .
S5 [s)] < 5ve
If G has finite cardinality N then, for all measurable set A with P[A] > 0

EA Elelg S, (g)} <4/2vIn (PJ[VA]> +cln (ED][;]) . (6.24)

Proof. We know from the proof of Bernstein’s inequality (more precisely from
(2.21)) that for any positive A and all g € G

2v
InE [exp (AS, (9))] < 2(1)\—0)\)



6.2 Function-Indexed Empirical Processes 193

Since

A2v v cz
- ) - 5 (2)
x>0 ( 2(1 —cA)) M\
where hy (u) =14 u — /1 + 2u for any positive u, we can apply Lemma 2.3

with h = %hy. Since hi ' (u) = u + v/2u for u > 0, the conclusion of Lemma
2.3 leads to Lemma 6.6. m

Remark 6.7 Lemma 6.6 typically applies for a class of uniformly bounded
functions. Indeed, if we assume that there exists some positive numbers v and
a such that for all g € G

n

> E[g* (&) <vand gl < a,

i=1
then the assumptions of Lemma 6.6 are fulfilled with ¢ = a/3.

An exponential bound under Lo-bracketing assumptions
We are in position to state

Theorem 6.8 Let F be some countable class of real valued and measurable
functions on =. Assume that there exists some positive numbers o and b such
that for all f € F and all integers k > 2

%ZE [‘f(fz”k} < %!O-Qbk:—2'
i=1

Assume furthermore that for any positive number 0, there exists some finite
set Bs of brackets covering F such that for any bracket [g1, g2] € Bs

%zﬁﬁw—mf@)ggﬁWJ
i=1

all integers k > 2. Let (%) denote the minimal cardinality of such a covering.
There exists some absolute constant k such that, for any e € ]0,1] and any
measurable set A with P [A] > 0, we have

gE+u+&wﬂ%m<M%>+%m<ﬁm),m%)

E:’Z\/ﬁ/ow\/mdu+2(b+a)H(a)

(k = 27 works).

E4 |sup S, N

feF

where



194 6 Maximal Inequalities

Applying Lemma 2.4 with ¢ (z) = E + (1 + 6¢) 0v/2na + bz immediately
yields the following exponential inequality.

Corollary 6.9 Under the assumptions of Theorem 6.8 we have that for any
e €10,1] and all positive number x

sup Sy, (f) > E + (1 + 62) 0v2nz + 2bz | < exp (—x),
fer

P

where for some absolute constant k

E:/Z\/ﬁ/ow\/mdu+2(b+a)fl(a)

(k = 27 works).

We now turn to the proof of Theorem 6.8.
Proof. We write p for P[A] for short. For any positive §, we consider some
covering of F by a set of brackets Bs with cardinality e (®) such that for any
bracket [g1, g2] € Bs
1 & 5 k!
- E[ - i}<—52bk*2
n; (92 —g1)" (&)| < 9

all integers k > 2. For any integer j we set §; = €027/ and consider for
any function f € F, some bracket [ JL , fJU] € Bs, containing f. Moreover we
define the cumulative function

H(3)=) H(S),

5;>6

for all § < dp. We then set II;f = f]U and A;f = f]U — jL, so that the
bracketing assumptions imply that for all f € F and all integers j,

0<ILf—f<Af (6.26)
1 n
~Y B[40 6)] < (6.27)
=1
and for all integers k > 2
1 ¢ k!
=Y E[IF@)] < S0 (6.28)
=1

SRl e] < Haw (620
i=1
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We have in view to use an adaptive truncation argument. Towards this aim,
we introduce for all integer j

3n
aj =9; \/H Gr1) —In(p) (6.30)

Tf=min{j >0:A;f >a;} NJ,

where J is some given integer to be chosen later. We notice that for any integer
Tand all feF

f = H0f+ (fiHTf/\HT—lf) +(HTf/\HT—1f7HT—1f)

and define

T—1
+ Z (I f =11 f),
j=1

where IT_1 = Il and the summation extended from 1 to 7 — 1 is taken to be
0 whenever 7 = 0 or 7 = 1. We use this decomposition with 7 = 7f. In that
case we can furthermore write

7
f—ILsf NIy _1f = Z(f*njf/\ﬂj—lf) L=
i=0

and

J
Iy f NI g o f —Irpn f = Z (I f Njaf — i1 f) Uy,

j=1
from which we derive that,
EA |sup S, (f)] <E;+E;+E;s (6.31)
feF
where
E, = E* |sup S, (ITof)
fer

J
Ey = ZEA
§=0

and either [E3 = 0 whenever J = 0 or otherwise

sup S ((f = I f NI f) ﬂrf—j)]
feF

J

E; =) E/ [;ggb“n (ij)‘| ,

j=1
where for every j < J
pif = UL f NIy f = Iy ) Wopej + (I f = 1 f) Trps

It remains to control these three quantities.
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Control of E;

We note that I1) ranges in a set of functions with cardinality bounded by
exp (H (do)). Moreover, by Minkovski’s inequality we have

( ZE[\Hof &)l ]) ( ZE 17 @)l ]) #(;ZE[A’SJ“(&)]) .
i=1
Hence, it comes from inequalities (6.28) and (6.29) that
1 Ko\
<n§E [|U0f (&)H) < <0.2/k +6g/k> <2bk2>

from which we derive by using the concavity of the function x — z

1
E

2/k

I k! _
=Y E[lmof (€)1F] < 5 (0 +d0) (20",
i=1
Therefore we get by applying Lemma 6.6

By < (14 <) (/20 (H (80) ~ I () + 20 (H (30) ~ In (7))

< 2V20/n/H (89) + 2bH (55) + (1 +¢) Um
+ 2bln <;> .

By (6.26) we have 0 < IT; f ANIT;_1f — f < A;f forall j e Nand f € F,
which implies that

Control of E,

]E2<ZsupZE (A f—;) (&)] -

o feF

For all integer j < J, 7f = j implies that A;f > a;, hence by inequality
(6.27)

Y BN lp=) (&) < Y E[(A; /14, 55q,) ()] <n-t.
i=1

Q.
=1 J

Moreover by Cauchy—Schwarz inequality and inequality (6.27) again we have

ZE Ay fllp—y) Z )] <ndy.
i=1 i—1
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Collecting these bounds and using the definition of the truncation levels given
by (6.30) we get if J >0

J—1 J-1
1
EQS\/E E 5jy/H(5j+1)+\/7>L ln<p) E 5j+n5j
Jj=0 Jj=0

Es < ndy

or

whenever J = 0.
Control of Ej
We may assume that J > 0 otherwise E; = 0.
e We note that for all j < J
(rf>7)=(Aof <ao,...,A;f <ay)
and
(tf=J)=(Aof <ao,....,4;f <ay).

Hence for any integer j in [1, J], the cardinality of the set of functions

pif =ULf NIy f =TT 1 f) Drp—j + (I f — Iy f) Upps

when f varies in F, is bounded by exp (H (6;)). Given j in [1, J], our aim
is now to bound |p; f|. We consider two situations.
[ ] IfHJf S Hj—1f7 then p]f = (ij - Hj—lf) ]leZj and by (626) it implies
that
0<=pif < Aj1fllry>;.
o IfII;f >1II,_1f, then p;f = (II;f — II;_1 f) ;y~; and therefore we get
via (6.26) again that
0<pif <Ajfls>;.

It follows that in any case

lpi f| < max (A1 flrp>5, A fllrpsj)

from which we deduce that, on the one hand ||p; f|| , < max (a;_1,a;) < aj_1
and on the other hand by (6.27) and Minkovski’s inequality

2

(:L i]E {(ij)z (fz)}) < 6; + 051 < 30;.
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We can now apply Lemma 6.6 together with Remark 6.7 and get

J
a;_
Es <Y 30;,/2n (HL(6;) — In (p)) + L (H(5) ~ 1 (p).
j=1
Using the definition of the levels of truncation (6.30) this becomes

J
E, < \/a_z (sfaaj + (H (5;) — In (p))

i3 (e ) (o]

and therefore

E3<f(3\f+><z]j F)

Jj=1

)

End of the proof

It remains to collect the inequalities above and to choose J properly. If
J > 0 we derive from (6.31) that

EA [sup S, (f)] vn <3\f+> (ZJ \/7) + 2bH (8o)

fer =

+ndy + (1 + <4+ 2\/§> s) o4/2nln (;)
+2bIn (;) . (6.32)

Now
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and therefore using the monotonicity of the function H we get

J 0
> 6;/H(5;) < 4/(S VH (z) NH (65)d. (6.33)
j=0

0J+1

Let us consider the set J = {j € N: H (0;) <n}. If it is not bounded this
means that H (z) < n for all positive . We can therefore derive inequality
(6.25) and derive from (6.32) and (6.33) by letting J goes to infinity. We can
now assume the set J to be bounded. Then either 7 is empty and we set
J = 0 or it is not empty and we define J to be the largest element of 7.
The point is that according to this definition of J we have H (6;11) > n and

therefore
SJ+1 ndy
\/ﬁ/o VH(z) Andx > néjyq > - (6.34)

It remains to consider two cases.

e If J =0, then

El + ]E2 + E3 S 20’\/7;\/ 2H ((50) + 20H ((50) + n50

+(1+¢)oy/2nn (;) +2bIn (;)

and since 2v/n\/2H (69) < n+ 2H (o),
Ei +E;+E3<2(b+0)H (60) +n(do+0)

+(1+¢)oy[2nln <;) +2%In (;) .

We derive from inequality (6.34) that

do
2v/n V H (z) Andz > nd
0

and we can easily conclude that inequality (6.25) holds via (6.31).
e If J > 0, then it comes from the definition of J that H (0;) < n. Hence
we derive from (6.33) that

J 5
;aj, JH(5,) < 4/% V(@) A ndz

which combined to (6.34) yields inequality (6.25) thanks to (6.32). This
achieves the proof of Theorem 6.8. m
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Density Estimation via Model Selection

7.1 Introduction and Notations

One of the most studied problem in nonparametric statistics is density estima-
tion. Suppose that one observes n independent random variables X1, ..., X,
valued in some measurable space (X, X) with distribution P and assume that
P has an unknown density with respect to some given and known positive mea-
sure p. Our purpose is to estimate this density with as few prior information
as possible (especially on the smoothness of the density). We wish to gener-
alize the approach developed in the Gaussian case. The first problem that we
have to face with is that in the Gaussian case the least squares criterion was
exactly equivalent to the maximum likelihood criterion. In the density estima-
tion framework, this is no longer true. This is the reason why we shall indeed
study two different model selection penalized criteria, either penalized least
squares or penalized log-likelihood. For least squares we shall translate the
Gaussian model selection theorem for linear models in the density estimation
context, while for maximum likelihood, we shall do the same for histograms
and follow an other path (more general but less precise) to deal with arbi-
trary models. The main sources of inspiration for this chapter are [20], [34]
and [12]. As it is well known Kullback—Leibler information and Hellinger dis-
tance between two probability measures P and @ can be computed from the
densities of P and @) with respect to u and these calculations do not depend
on the dominating measure p. All along this chapter we shall therefore abu-
sively use the following notations. Setting f = dP/du and g = dQ/du we shall
write K (f,g) or K (P, Q) indifferently for the Kullback—Leibler information

/fln (ch) dp, whenever P <

and h? (f,g) or h? (P, Q) indifferently for the squared Hellinger distance

3 | (V-va) an
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More generally when a quantity of the form

/¢(f,g)du

does not depend on the dominating measure p, we shall note it

/1/1 (dP,dQ) .

From a technical point of view, the major difference with respect to the
Gaussian case is that we shall face to boundedness. This will be true both for
least squares and maximum likelihood. This is not surprising for least squares
since using this loss function for estimating a density structurally leads to
integrability problems. This is also true for maximum likelihood. One reason
is that the Kullback—Leibler loss which is naturally linked to this procedure
behaves nicely when it is conveniently connected to the square Hellinger loss
and this holds true only under appropriate boundedness assumptions. Another
reason is that the log-likelihood itself appears as the sum of not necessarily
bounded random variables.

7.2 Penalized Least Squares Model Selection

We write this unknown density as f = so + s, where s¢ is a given and known
bounded function (typically we shall take so = 0 or sp = 1) and [s s
dp = 0. Our purpose is to estimate s by using as few prior information on
s as possible. Moreover all along Section 7.2, the measure y will be assumed
to be a probability measure. The approach that we wish to develop has a
strong analogy with the one used in Chapter 4 in the Gaussian framework.
Basically, we consider some countable collection of models {S,, },,c  , Some
least squares criterion v, : Lo () — R and some penalty function pen : M —
R, . Note that pen possibly depends on the observations X, ..., X, but not
on s. We then consider for every m € M, the least squares estimator (LSE)
within model S, (if it exists!)

Sm = argmingcg vy ()
and define the model selection procedure
m = argmin,,c vq (Yo (§m) + pen (m)) .
We finally estimate s by the penalized LSE

5 =35~.
m

Before defining the empirical contrast that we intend to study, let us fix some
notations that we shall use all along this chapter.
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Definition 7.1 We denote by (-,-), respectively by |||, the scalar product,
respectively the norm in Lo (u). We consider the empirical probability measure
P, associated with the sample X1, ..., X, and the centered empirical measure

v, = P, — P. For any P-integrable function t on (X, X)), one therefore has

1 n
z/n(t):Pn(t)—P(t):n;t(Xi)—/Xt(;v)dP(m).

The adequate way of defining the empirical criterion -, as a least squares
criterion for density estimation is to set for every ¢ € Lo (1)

Y (1) = lt]* = 2P (¢) -

Similarly to the Gaussian least squares studied in Chapter 4, we see that
whenever S,, is a linear finite dimensional model orthogonal to sg in Lo (),
the corresponding LSE 5,,, does exist and is merely the usual empirical pro-
jection estimator on S,,. Indeed if we consider S, to be a linear space of
dimension D,,, with orthonormal basis (relatively to the scalar product in
Lo (1)) {#xm}reca,, - One can write 5, as

Sm= Y Bam@rm With Bym =P, (oam) forall X€A,.  (7.1)
AEA,

Once a penalty function is given, we shall call penalized LSE the corresponding
penalized estimator. More precisely we state.

Definition 7.2 Let X,..., X, be a sample of the distribution P = (so + $) pu
where sq is a given and known bounded function and [ s so du = 0. Denoting
by P, the empirical probability measure associated with X1, ..., X, we define
the least squares criterion on Lo (p) as

A () = |[t|* = 2P () for all t € Lo (u) .

Given some countable collection of linear finite dimensional models { S },,c a1
each model being orthogonal to sy, and some penalty function pen : M — R4,
the penalized LSE 5 associated with the collection of models {Sm},,crq and
the penalty function pen is defined by

5=75~,
where, for allm € M, 8, = argmin,cg vy (t) and m minimizes the penalized
least squares criterion

Yn (8m) + pen (m) .

Our purpose is to study the properties of the penalized LSE. In particular
we intend to show that adequate choices of the penalty function allow to in-
terpret some well known adaptive estimators as penalized LSE. The classical
estimation procedures that we have in mind are cross-validation or hard
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thresholding of the empirical coefficients related to some orthonormal basis.
The main issue will be to establish risk bounds and discuss various strategies
for choosing the penalty function or the collection of models. We will also
show that these risk bounds imply that the penalized LSE are adaptive in the
minimax sense on various collections of parameter spaces which directly de-
pend on the collection of models {S,, },,c v It is worth recalling that the least
squares estimation criterion is no longer equivalent (unlike in the Gaussian
framework) to a maximum likelihood criterion. The next section will be de-
voted to a specific study of the penalized MLEs which can also be defined in
analogy to the penalized LSE in the Gaussian framework.

7.2.1 The Nature of Penalized LSE

We focus on penalized LSE defined from a collection of finite dimensional
linear models. Note that if S,, is a linear finite dimensional model, then one
derives from 7.1 that

~ ey ~ 112
T (5m) = — Z 5§,m = —[Smll

AEA,,

so that, given some penalty function pen : M — Ry, our model selection
criterion can be written as

m = argmin,, ¢ a4 (— 5| + pen (m)) . (7.2)

We see that this expression is very simple. It allows to interpret some well
known adaptive estimators as penalized LSE.

Connection with Other Adaptive Density Estimation Procedures

Several adaptive density estimators are indeed defined from data-driven selec-
tion procedures within a given collection of LSEs. Some of these procedures
can be interpreted as model selection via penalized least squares procedures.
This is what we want to show for two important examples: unbiased cross-
validation and hard thresholding.

Cross-Validation

Unbiased cross-validation has been introduced by Rudemo (see [104]) for his-
togram or kernel estimation. In the context of least squares estimation, it
provides a data-driven method for selecting the order of an expansion. To
put it in a model selection language, let us consider some nested collection of
finite dimensional linear models {S,,},,c 1, Which means that the mapping
m — D,, is one to one and that D,, < D,, implies that S,, C S,,. The
unbiased cross-validation method is based upon the following heuristics. An
ideal model should minimize ||s — %,,|° or equivalently [3,,]* — 2 [ Spsdp
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with respect to m € M. Since this quantity involves the unknown s, it has
to be estimated and the unbiased cross-validation method defines m as the
minimizer with respect to m € M of

I5m1? — Z D onm (Xi) oam (Xir)

1751 AEA,,

where {¢oxm} Aed,, is an orthonormal basis of S,,. The cross-validated esti-
mator of s is then defined as §A. Since

|3m|| QZ Z oxm (Xi) eam (Xir)
0,1 NEAm,
one finds m as the minimizer of
n+1
Th-1 5 m|| ( Z P m>
AeA,
or equivalently of
5%
Rl + P ( > ).
AEA,
If we introduce the function
b, = sup {t2 1t E S, Ity =1}

the quantity ), . qﬁym is easily seen to be exactly equal to @,,,. Therefore
it depends only on S, and not on a particular choice of the orthonormal basis

{@A»m}/\eAm’ Now

P . ~ 2
= axgmingc (8l + 2P ()

and it follows from 7.2 that the cross-validated estimator of s is a penalized
LSE with penalty function

pen (m) = P, (Qsm) . (73)

Hard Thresholding Estimators

Let {¢x} 4, be afinite orthonormal system in Ly (1) with [A,| = N,,. Denot-

ing by (3 the empirical coefficient P, (pa) for A € A,, the hard thresholding
estimator introduced in the density estimation context for wavelet basis by
Donoho, Johnstone, Kerkyacharian and Picard (see [54]) is defined as

z Brpa + Z ﬁxﬂ{ﬂzﬂl(n /n} PA (7.4)

AEAg A¢ Ao
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where Ay is a given finite subset of A,, (with cardinality not depending on n)
and £ (n) is an adequate (possibly random) function of n which is typically
taken as some constant times Inn in [54]. To put it in a model selection
framework, we simply take M as the collection of all subsets m of A, such
that A9 € m. Taking S,, as the linear span of {px},c,, and defining the
penalty function as pen (m) = L (n) \m\ /m, we derive from 7.2 that

o (5 + pem (m) = = 37 3 + £
AEm
)[4 N
—- Y R S (- £,
AEAg Aem/Ag

From the latter identity it is clear that a minimizer m of v, (5,,) + pen (m)
over M is given by

ﬁz:/lou{)\e/ln//lozﬁi—ﬁgl)>0}

which means that the penalized LSE s~ is exactly equal to the hard thresh-
olding estimator defined by 7.4.

Risk Bounds and Choice of the Penalty Function?

Given some countable collection of linear finite dimensional models
{Sm}mer> each of them being orthogonal to sg, and some penalty func-
tion pen : M — R, the study of the risk of the corresponding penalized LSE
S can be analyzed thanks to a fundamental though elementary inequality.
Indeed, by definition of s we have whatever m € M and s,, € Sy,

Tn (8) + pen (M) < yn (Sm) + pen (m) < vn (sm) + pen (m).

Assuming that s € Ly (1), we note that for all ¢ € Ly (p) which is orthogonal
to sg

2 2 2
Tn () = [[E7 = 2(s,8) = 2vn (£) = [|s — £]|” — [|s[|” — 20 (2) -

This leads to the following interesting control on the distance between s and s

s — 51 < ||s — $mll® + 2 (5 — 5m) — pen () + pen (m) (7.5)

for all m € M and s,, € S;,. Our approach consists in, starting from
inequality 7.5, to choose a penalty function in a way that it contributes to
dominate the fluctuation of the variable v, (s — s,,,). The trouble is that this
variable is not that easy to control. This is the reason why we need to use
empirical processes techniques. More precisely, we first write

-~ ~ Vp(t—s
Un (5= 8m) <[5 —sm| sup n 7m),
teSpmts~ [t — sml|
m
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so that, setting

~ t
(i) = sp O (t)
teSmts~ |t

we get
s = 312 < lls = sull® + 2115 = Sl X (m, ) — pen () + pen (m)
Using twice the inequality
2ab < 67 1a? + Ob? (7.6)
for adequate values of the positive number 6 (successively § = ¢/2 and
0 =1+ (¢/2)), we derive that for any arbitrary positive number
2 2
2(@+ad)b<Za® + ——ad?+(1+¢e)b.
€ 2+¢
Hence, the triangle inequality ||5 — s, || < |[s — s|| + [|s — sy | yields
~ 2 2
2[5 = sl xn (m, ) < [l = s |” + I8 1k
+(1+e)x; (m,m)

and therefore
€
2+¢

5=l < (14 2) s =l + (14 90 ()
— pen (M) + pen (m). (7.7)

The model selection problem that we want to consider is subset selection
within a given basis. In fact if we consider a given finite orthonormal family
of functions {‘pA}AeA,,7 we can define for any subset m of A, S,, to be the
linear span of {¢a},c,, In such a case M is taken as a collection of subsets
of A,, and we note by Cauchy—Schwarz inequality that

1/2
_ mum @\Vn (93)
i s DemAOG) | )
a€RMUM qz£0 ZAemu%ai} Aemum
which yields
C st < (14 D) s salP e Y (o)
24 ¢ - £ " A
AEmUm
— pen (m) + pen (m) . (7.8)

We see that the main issue is to choose a penalty function which is large
enough to essentially annihilate the chi-square type statistics

PERZACINE

AEmUm
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Achieving this program leads to a risk bound for s as expected but requires to
control the chi-square type statistics >\, m V2 (#a) for all values of m’ in
M simultaneously. The probabilistic tools needed for this are presented in the
next section. From inequality 7.8 we see that the penalty function pen (m’)
should be chosen at least as big as the expectation of (142) >, Vi (¢x)
which is equal to (14 ¢) >, Var(¢x) /n. The dependency with respect to
the unknown underlying density s makes a difference with what we dealt
with in the Gaussian framework. This explains why in our forthcoming model
selection theorems, we propose several structures for the penalty function. We
either take deterministic penalty functions which dominate this expectation
term or data-driven penalty functions which overestimate it. But again, as in
the Gaussian case, we need exponential bounds.

Exponential Bounds for Chi-Square Type Statistics

More precisely it is our purpose now to derive exponential bounds for
chi-square type statistics from Bousquet’s version of Talagrand’s inequality.
A first possibility is to use a straightforward way.

Proposition 7.3 Let X1,..., X, be independent and identically distributed
random variables valued in some measurable space (X, X). Let P denote their
common distribution and v, be the corresponding centered empirical measure
(see Definition 7.1). Let {¢x} ¢, be a finite family of measurable and bounded
functions on (X, X). Let

Dy=> @3 and Vy=E[Pa(X1)].
reA

Moreover, let Sy = {a € R : 3, a3 =1} and

Var (Z axex (Xl)ﬂ .

AeA

My = sup
a€S)

Then, the following inequality holds for all positive x and €

1/2
P (Zuﬁ(%)) 2(1+5)ﬁ+\/@+ﬁ(5)ﬂ?lmx

reA
<exp(—z), (7.9)

where « (¢) =2 (7! +1/3)

Proof. We know that

1/2
Xn (4) = [z m)] — sup

ed a€ESA

[

AeA
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Hence, if §’) is a dense subset of S4 we also have

fg

AEA

Xn (A) = sup
acS’

We can apply inequality (5.50) to the countable set of functions
{Z arex,a € Sﬁl}
AeA

and get by (7.11) and by Cauchy—Schwarz inequality since for every a € Sy,

||Z>\6A CWPAHOO < VPl

P |xn (4) = (14 ) Ewn ()] + 1/ 247 4 (e) “?”oo]

< exp (71’) )

for all positive z. Now

1 V,
B[ ()] = 2 3 Var(ox (X)) < =2
AeA
so by Jensen’s inequality
2 1/2 Va
E[xn (4)] < (E x5 (4)]) "7 < — (7.10)

which implies 7.9.

By refining somehow the previous arguments it is possible to derive from
(5.50) another inequality which is a little more subtle and especially well fitted
to the purpose of controlling many chi-square type statistics simultaneously. . .

Proposition 7.4 Let Xi,...,X, be independent and identically distributed
random variables valued in some measurable space (X, X). Let P denote their
common distribution and v, be the corresponding centered empirical measure
(see Definition 7.1). Let {¢x} ¢, be a finite family of measurable and bounded
functions on (X, X). Let € > 0 be given. Consider the sets

Sa = {aERA :ZCL§\=1} and CA:{QERA ! sup|a>\:1}
AeA

AeA
and define
M = sup |Var Z@\@)\ (X1) , B= sup Za,\gp,\ . (7.11)
a€SA AeA €€ |flxea o0
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Let moreover for any subset m of A

Qsm = Z 410?\ and Vm = E[Qm (Xl)} .

rem
Then, setting r(¢) = 2 (7' +1/3), there exists some event 2, (depending

on €) such that on the one hand

P[027] < 2|Aexp <—n (€) ’ﬁf)
where
2¢2
k() (k(e) + %)

and, on the other hand for any subset m of A and any positive x

1/2
P (Z Vi (w)) g, > (1+¢) <ﬁ+ V 2]\;’%) <e ™. (712)

AEM

n(e) =

Proof. Let 6, z be positive numbers to be chosen later and (2,, be defined by

0, = {sup [ (pa)| < 9} .
AeA

For any a € S,,,, it follows from Cauchy—Schwarz inequality that

1/2
Xn (m) = lz va (%)] 2 Z axvn ()

AEm AEm

with equality when ay = vy, (©x) (xn (m))~" for all A € m. Hence, defining A
to be the set of those elements a € S,, satisfying |a|, = 1 and supyc, |ax| <
0/z, we have that on the event 2, N {x, (m) > z}

Z a)Vnp (@A) Un <Z a)\cpA> | . (713)

AEM AeEm

Xn (M) = sup
acA

= sup
acA

Taking A’ to be a countable and dense subset of A we have

[

AEM

sup
acA’

", (z go) | .
A AEM

We can apply inequality (5.50) to the countable set of functions

{Z a ey, a € A’}

AEm

= sup
a€c
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and get by (7.11)

M B6
P |sup |vp Z axex || > (1 +¢e)E+ T4 k(e) —az| <e ™ (7.14)
a€A AEM
for all positive z, where by (7.10)
Vin
E=E|sup va [ Y axen ||| SE(xn(m)) <4/
agA! AEM n

Hence we get by (7.13) and (7.14)

[ Vi [2M x B
P [Xﬂ (m) ]lQnﬁ{Xn(m)ZZ} 2 (]. + 5) 7 + n + K (E) —

If we now choose z = y/2Mx/n and 6 = 2e M [Bk (e _1 , we get

]P’[Xn( Yo, > (1+4¢) ( x)] <e "

On the other hand, Bernstein’s inequality (2.24) ensures that

P[[vn (px)] = 0] < 2exp (‘2(1\4??99/3)) < 2exp (—n(e) 739]\24)

where

- 2¢2
n(e) = k() (n(e) + )

which leads to the required bound on P [2¢] since

P[$2;] < [Alsup P[vn (@x)] = 6]
A€A

This achieves the proof of the theorem. m

Each of the two exponential inequalities for chi-square type statistics that
we have established in Proposition 7.3 and Proposition 7.4 above can be
applied to penalized least squares. Proposition 7.3 is well suited for rather
small collection of models (typically nested) while Proposition 7.4 can be
fruitfully used as a sub-Gaussian inequality when dealing with subset model
selection within a conveniently localized basis (typically a wavelet basis).

7.2.2 Model Selection for a Polynomial Collection of Models

We consider a polynomial collection of model {S,,},,c 1, in the sense that for
some nonnegative constants I' and R

{m e M:D,, =D} <ID" forall DeN (7.15)
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where, for every m € M, D,, denotes the dimension of the linear space S,.
This situation typically occurs when the collection of models is nested that is
totally ordered for inclusion. Indeed in this case the collection is polynomial
with I"' =1 and R = 0.

Deterministic Penalty Functions

Our first model selection theorem for LSE deals with deterministic penalty
functions.

Theorem 7.5 Let X1,...,X,, be a sample of the distribution P = (so + s) p
where sg is a given function in Lo () and s € Lo (p) with [s so du = 0.
Let {pr}rca be some orthonormal system of L (i), orthogonal to so. Let
{Sm e be a collection of linear subspaces of Lo (1) such that for every m €
M, Sy, is spanned by {¢r} e, where Ay, is a subset of A with cardinality
D,,, < n. Assume that the polynomial cardinality condition 7.15 holds. Let for
every m € M

Gy, (2) =sup {t* (2) 1t € Sy, [|t]l, =1} for allz € X.
Assume that for some positive constant & the following condition holds
Pl < PDy, for allm € M. (7.16)

Let € > 0 be given. Take the penalty function as

pen (m) = (1+¢)° jS)m for all m e M. (7.17)

Let 5 be the penalized LSE associated with the collection of models {Sm},,c
and the penalty function pen according to Definition 7.2. Then,

Dy,
B (15 o] <o) jnf, [ (5.50) + 2]

C' (,0,1) (1v |ls]*+*")

n

+

(7.18)

Proof. Let m € M and m’ € M be given. We have in view to apply Propo-
sition 7.3 to the variable

va (1)

3

2 /
Xrn (M,m ) = .
n () teSmt S, |t

Towards this aim we recall that S, and S, are spanned by the orthonormal

bases {pa}ye a1, and {¢a}ycq , respectively, so that {oa}ycq 4 , 15 & basis
of S, +S,,. Then

Xa(mom)y = > A

AEALUA,,
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and we can therefore apply Proposition 7.3. Noticing that

YA ARt D AR D+ D

)\EAmUAm/ AEA,, AEA,

m

we derive from inequality (7.9) that for all positive z,,

Vixn (mym') < (14 ¢) \/ Vi + Vi + V2% Moy iy

T r(e)a ¢ [@mlloe + 1%
n )

except on a set of probability less than exp (—x,,/), where

My s = sup {/ s(x)t? (z)dp(x) : t € Spy + Sy and |t]| = 1} .
X
In order to bound My, ,,,/, we note that any ¢ € S,, + Sp,y can be written as

t= Z axPA

AEALUA,,,

and so by Cauchy—Schwarz

1l < 12l > @ <l \/H‘Pml\oo +12Pm o

AeA, UA,,"/ o

Also, by Cauchy—Schwarz again we have

/S(SC) £ (z) dp () < [t lIs] N1
X

and therefore

My < (181319l + B |- (7.19)
Moreover, we derive from assumption (7.16) that
[Pl + 1Pm | oo < P (D + Diny) < 28, (7.20)

hence, if we consider some positive constants p, ¢’ and z to be chosen later,
—1
by taking x,,, = z + p? (\/5(||s|| v 1)) /Dy, and setting

5= Y ew [/ﬁ (Va(isivy) " Dmf],

m’eM
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we get by summing over m’ in M the probability bounds above and using
(7.19) together with (7.20)

Vi (mm') < (1+ ) (Vo + Vi)
+ 2\/2%/ 51 V@ (VDo + v/ Do ) + #2) s V20

for all m’ € M, except on a set of probability less than Ye™*. Let p be some
positive constant to be chosen later. By inequality (7.6) we have

2\/ﬂcm’ 51 V@ (/D + VDo) < p~ | Ve + p (VDo + /Do )

hence, except on a set of probability less than Ye™* the following inequality
holds

VX (M, ) < W (2) + (L4€) Vi, + /2D [20 4 (€)o7

where since V,,, < ®D,,,, one can take

Wi (2) = (1+ &) /®D,, + V2 [Nﬂ+ (sl v 1) V@2 (/{(5) + 1)} .

P
(7.21)
Choosing p such that

6/
2p+l€(€)p2:ﬁ

yields
Vi (m,m) < Wi (2) + (14¢) [V +€' /D (7.22)
except on a set of probability less than Y'e™?. We finish the proof by plugging

this inequality in (7.7). Indeed by (7.6) we derive from (7.22) that, except on
a set of probability less than Ye™*

X (m, i) < M+(1+5)( V%Jrg’\/g)z

(1+¢)?

which in turn, by choosing &’ = ev/® implies since Vo <PD~

(1422 W2 (2)

1 2 m) <
(1+¢)x, (m,m) < —

+ pen (m) .
So that we get by (7.7)

€
2+¢

(14+¢)° W2 (2)
En

~ 2
5ol < (142) s -l + Fpen(m) (723)
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except on a set of probability less than Ye™* and it remains to integrate this
probability bound with respect to z. By (7.21) we get

1 2
Wy (2) < ((1+€ f+ﬁ) Dy +2(||s|| V1)* @ (H(EH)

and therefore integrating with respect to z, we derive from (7.23) that

£ SO 2 o, (1+8)°W2 (»)
_° E [ - }< L4 2 ) |Is = sm)? + =18 Pm2)
oy ol IIs—s]|”| < ( + 5) IIs — sml||” + - + pen (m)

with
1 2
W2 (2) <3| (14)2 Vi +20° Dy + 45 (||s|| V1)° @ (H (e) + )
P
Finally

2= ¥ o |- (Vs VD) vV

m’eM

<13 Ko o (Vaisivn) VA

k=0

—1
hence, setting a = p? (\/5(||s|| % 1))

ESF/OOC(l—i—u)Rexp[—a\/ﬂ]duSi;/ooo<1+;j) exp[ ﬂdv
r

gw/o (1+wv) exp[ Vol dv

(anl)

and the result follows. m
For every m € M, let

@, (x) =sup {t* (z) 1t € Sy, |Itl, =1} forallz eX
and consider the following condition
1Pl < PDy, for all m € M. (7.24)

We shall see in Section 7.5.2 explicit examples of nested collections of models
to which Theorem 7.5 applies.

Data-Driven Penalty Functions

We provide below a version of the above theorem which involves a data-driven
penalty and includes the cross-validation procedure.
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Theorem 7.6 Under the same assumptions and notations as in Theorem 7.5,
let for every m € M, R

Vin = Py (Prn) -
Let € and n be positive real numbers. Take the penalty function pen : M — R
as either

pen (m) = @ (\/ZJF n\/ﬁ)Q for allm € M (7.25)

n

or
14)°V,,
pen (m) = % for all m € M. (7.26)
Let s be the penalized LSE associated with the collection of models {Sm },,c

and the penalty function pen. If the penalty function is chosen according to
7.25, then

D
~ 2 . 2 m
E, [||s s|| } < C(g,n,P) mlé% {d (s,5m) + g ]

C' (e, @,n,T) (1+ [Is) ")

+ ,
n

while if the penalty function is chosen according to 7.26, whenever

a(s)= inf 425 @ Pm @) dp (@)

>0
meM D,

the following bound is available

E, || sI’| < C (e, @) it {d? (5.5m) + lﬂ

, 1)
n

44+2R

(sl ()" a0 ()]

Proof. We begin the proof exactly as that of Theorem 7.5. So that, given
some positive real numbers ¢’ and z and defining p as the solution of the
equation

E./

2P+“(5)P2:\7@7

we have

Vixn (m,m) < Wy, (2) + (1 +¢) y/Va + €'y /Do (7.27)

except on a set of probability less than Ye™*, where

W (2) = (1) VB + V2 |ov/Biy + (Il 1) Vs ((2) 41 )
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and )
2=Y e |:—p2 (\/q?(usu v 1)) Dm,] .
m’eM
Finishing the proof in the case of a random choice for the penalty function
requires a little more efforts than in the case of a deterministic choice as in

Theorem 7.5. What we have to show is that ‘7m/ is a good estimatgr of Vi
uniformly over the possible values of m’ in M in order to substitute V=~ to V~
n (7.27). Towards this aim we note that for any m’ € M, since Vi — Vi =

Vp [@pmr], we can derive from Bernstein’s inequality (2.23) that for any positive
number Y,/

P

v \/2va 1 llog Y + [P [l oo

Vi — Vi | >
- n 3n

< 2e7Ym!

Now by assumption || @y, ||, < @n, hence, summing these probability bounds
with respect to m’ in M we derive that, except on a set of probability less
than 2% e Y=, for all m’ € M

7
| > 2V Py + gym/ (728)

which in particular implies that

b N
_V~ [V~ Py~ + —1y~ >
Vot 2V Dy~ + 3ym +V~2>0
Dy~ 5€25yA
Va5 <<f f) 75+ VT

and using (F—i— \/7) < 8/3
\/ES \/%@ya-ﬁ-\/g.

36/2
8P

35/2
2/ = Z exp <_8¢Dm/>

’{A/m, v,

thus

Setting for all m’ € M

Ym' = Dy + 2

and defining
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we derive that, except on a set of probability less than 2X/'e™*

JVa ¢ \/Dg+ N \/g. (7.29)

We now choose &’ differently, according to whether the penalty function is
given by (7.25) or (7.26). In the first case we choose &' = n(1+¢)° /(2 +¢)
while in the latter case we take ¢’ as the solution of the equation

<1+5+2/(8)> (1-2@) = (1+¢)%. (7.30)

If the penalty function is defined by (7.25), combining (7.29) with (7.27), we
derive that

VnXn (m,m) < Wy, (2) + (1 +¢) \/ §¢Z+ (I+e) ‘77’{1 +e'(2+e) \/DT’,}
< Wi (2) + (14 ¢) ,/gqsw (1+6) /pen (),

except on a set of probability less than (25X 4+ ') e~#. If the penalty function
is given by (7.26), we derive from (7.29) that

which, combined with (7.27) yields via (7.30)

/

VX (M, ) < Win (2) + <1+s+z(s)> VA

SWm(z)+(1+s)21/§§bz+(1+5)2\/g.

So that whatever the choice of the penalty function we have

VX (my i) < W), (2) + (1+¢) ! \/pen (),

W (2) = Win (2) + (1 +¢)° ,/gqsz.

Hence by (7.6), we have except on a set of probability less than (227 + X)) e™*

where

W (2)
Xz (m,m) < “(l+9)

(1+¢)?

+ (1+¢) " pen (i)
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which in turn implies

(1+e)° W2 (2)

(1+¢e)x; (m,m) < + pen () .

en
So that we get by (7.7)

€
2+¢

(L+e)* Wik (2)

m

- 2
I sl? < (1 i ) s — smll® + tpen(m) (7.31)

en
except on a set of probability less than (2X' + X') e~ . Since the penalty func-
tion is given either by (7.26) or by (7.25) and in this case

(1+¢)°

<2
pen (m) < 20—

(Vm + nsz) ,
it remains in any case to control Vin. But from (7.28) we derive that on the
same set of probability where (7.31) holds, one also has

~ (]
Vin < Vi + V 2V Py, + gym <2V, + Py,
< (245 + 25’2) D, + ®=.

Plugging this evaluation into (7.31) allows to finish the proof in the same way
as that of Theorem 7.5 by integration with respect to z. m

Some applications of this theorem to adaptive estimation on ellipsoids will
be given in Section 7.5.

7.2.3 Model Subset Selection Within a Localized Basis

We assume that we are given a finite orthonormal system {px}, ¢ A, Lo ().
Given a family of subsets M of A,,, we are interested in the behavior of the
penalized LSE associated with the collection of models {Sy,},,c 14, Where for
every m € M, Sy, is spanned by {¢a},cpn-

Theorem 7.7 Let X1,..., X, be a sample of the distribution P = (so + )
where sq is a given function in Ly (1) and s € Lo (p) with [s s du = 0.
Assume that the orthonormal system {¢x}yc o, is orthogonal to sy and has
the following property

Z axea

< B'\/|An|sup |ay| for any a € RA
ed A€

oo

where B’ does not depend on n. Let M be a collection of subsets of A, and
consider some family of nonnegative weights { Ly, },,c v, with such that

S exp(~Lon fml) < 2.
meM
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where X does not depend on n. Let € > 0 and M > 0 be given. Assume that
|An| < (M A1)n(In(n)) ">, For every m € M, let

- ()

and Sy, be the linear span of {©x},\c,,. Choose the penalty function pen :
M — Ry as either

4
pen (m) = M (1 + \/2Lm)2 for allm e M (7.32)

or

pen (m) = a+e) (\/>—|— V2ML,, |m) for allm € M (7.33)

and in that case suppose furthermore that
3
B?|A,| < ZM (Vi+e-— 1)2 n

Let 5 be the penalized LSE associated with the collection of models {Sm},,c p
and the penalty function pen. Then, provided that

/ lzm% ] plx) <MY d}
AeA AEA,

for all a € R4 (which in particular holds whenever ||s|| . < M), the following
risk bound holds

E, [H'SV* 5||2] < C(e) inf [dQ (s, Sm) + @ (1 +Lm)}

(1+MX)

C
ro@Ett!]
where C () depends only on & and B’.

Proof. Let us define for any subset m of A,,

1/2
Xn (M) = lz Vi (sax)] :

AEM
We recall that inequality (7.7) can be written as

€
2+¢

~ 2 N
15— | < <1+ ) s = swll® + (L+€) 2 (mU)

— pen (m) + pen(m). (7.34)
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Let z > 0 to be chosen later. We can apply Theorem 7.4 to control x,, (m Um')
for all values of m’ in M simultaneously. We note that for any a € R4»

Var<2 axpa <X1>> </ [Z axpa <m>] s (2) du ()

AEA, A€EA,

2 _
and therefore, whenever >, , a3 =1

Var ( Z axpx (X1)> <M.

A€A,

Moreover, provided that supyc,. |ax| = 1, we have by assumption that

> axes| < BVl

AEA,

oo

hence, it comes from Theorem 7.4 with B = B’ /|A,| that there exists an
event (2, (depending on &) such that

. nM
PL5] < 21ulexb (—0(6) g7y )

and, for any subset m’ of A,

P [vixn (mUm) g, > (1+¢) (\/VmUm/ 4 /2M (L |0] + z))]

< e—Lm/ |m’ ‘ —z

)

where

VmUm’ = ]E [@mum/ (Xl)] g Vm + Vm’ S M ‘m‘ + Vm/.

We begin by controlling the quadratic risk of the estimator s on the set (2,.
Summing up these probability bounds with respect to m’ € M, we derive
that, except on a set of probability less than Ye™*

[ vn } Xn (mUm) o, < /M |m]+ \/E+ \/2M (L; |77 +z). (7.35)

1+¢

At this stage we have to follow two different strategies according to the choice
of the penalty function. If the penalty function is chosen according to (7.32)
then we can easily compare the square of this upper bound to pen (m) by
simply using the inequality Vi~ < M |m|. Indeed by (7.6), inequality (7.35)
yields

(1+¢)?

xo (mum)llg, <2(1+e¢) {qum}

€

4 (14e) [\/EJr NCITT |m|}2
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Taking into account that V-~ < M [m|, we see that, except on a set with
probability less than Y'e™* one has

(1+¢)® [2M (Im| +22)] = pen (i)

2 m) 1o < . )
X, (mum) g, < - 5 + T+e (7.36)

Obtaining an analogous bound in the case of the random choice for the penalty
function (7 33) requires a little more efforts. Essentially what we have to show
is that Vm/ is a good estimator of Vj,, uniformly over the possible values of
m’ in M in order to substitute VA to V-~ in (7.35). Towards this aim we note
that for any subset m’ of A, since Vm/ — Vin = U [Prr], we can derive from
Bernstein’s inequality (2.23) that

‘ﬁm/ v, \/QVm’ P[] oo T i 1P || o -
n 3n

< 2e—Lm/|m/‘—z.

where @,,, = Ly,,» |[m’| + z. Now by assumption ||, ||, < B?[4,| <6 (e)n
with

3
6(e) =M (VI+e- 1), (7.37)
Hence, summing these probability bounds with respect to m’ in M we derive
that, except on a set of probability less than 2Xe™%, for all m’ € M

0(e)

‘f/m/ V| 2 V2V 0 ) @ + = (7.38)

which in particular implies that

0 ~
=V~ +41/2V~0 () z~+ %{E% +V~>0

thus

s (P P = () o

and using (7.37) together with (\/ 24+ /5 ) < 8/3

Vo< (Vite-1) ,/2Mm+\/@.

Plugging this inequality in (7.35), we derive that, except on a set of probability
less than 3Xe™?*, the following inequality holds

yr ]xn(mUm Yo, <M +\/vT \/QM A|m|+z)

(1 +5)3/2
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Hence, by using (7.6) again

(1+¢)°

X2 (mUm) g, <2(14e) [M“"”JFQZ)]

3

2

+(1+4¢) { Vet J2M L. |ﬁ1|} .
Therefore, setting o = 4 if the penalty function is chosen according to (7.32)
and o = 5 if it is chosen according to (7.33) we can summarize this inequality

together with (7.36) by the following statement. Except on a set of probability
less than 3Xe™* we have

(1+6)x2 (mUm) T, < 2+ [QM(|m|+2z)

" €

} + pen (m) .

n

Coming back to (7.34) this implies that, except on a set with probability less
than 3Xe™%

€
24¢

2 1 5rom 2
5= 8|2 11, < <1+E> s — sl + 2EE) [ “”;H 2)}
n

+ pen (m). (7.39)
It remains to bound pen (m). We use inequality (7.6) again and get either

3(1+¢&)" M|m|
n

pen (m) < (1+ L)

if (7.32) obtains, or

3(125)5(

pen (m) < Vi + M |m| Lm)

if (7.33) obtains. Now we know from (7.38), (7.6) and (7.37) that

= 5 5

Vi < 2V, + 69 (6) Tm < 2M |m| + §52M (|m| Ly, + 2) .
This implies that, for an adequate choice of C’ (&) we have whatever the choice
of the penalty function

pen (m) < (14 L) [m] + 2]

C'(e)M
n
Plugging this bound in (7.39), we derive that, except on a set with probability

less than 3Xe™* and possibly enlarging the value of C’ (¢)

€
2+4+¢

~ 2
I5—sl* U, < (14 =) [Is = sull”
3

+2C%#[(1+Lm)\m\+z].
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Integrating the latter inequality with respect to z yields

19
2+¢

~ 2
(15— sl 1] < (14 2) s = snl?

+ 20/(# [(1+ L) |m|+3X].

It remains to control the quadratic risk of s on £2¢. First of all we notice that
£2¢ has a small probability. Indeed we have by assumption on the cardinality
of A,

. nM
pn =PI27] < 2]A,]exp <—77(5) B’2|A|)

and therefore

n (M V1) n? (n)> PG (7.40)

pn < 2nexp <77(5) B2 T n2(MVv1)?

where k' (¢) is an adequate function of € and B’. Since p,, is small, we can use
a crude bound for ||5 — s||> 11 ¢ . Indeed, by Pythagore’s Theorem we have

15— s[> = [[5=salI" + [lsn = s|” <[5 = sz + ls]®
< Z V2 (p2) + 1811 < 12 (An) + 5]
rem

Hence, by Cauchy—Schwarz inequality
E[I5 = sl g < pulsl* + VoaE [ (0] (7.41)

All we have to do now is to bound the moments of x, (4,). This can be
obtained easily by application of Proposition 7.3 with

Va, < M|A,| < Mn, My, <M and P4, |, < B?|A,| < B™n.

Indeed, we derive from inequality (7.9) the existence of some constant C’
depending only on B’ such that for all positive

P [xn () > ' (VI V1) (1 42)| <
which by integration with respect to = yields
E [x2 (A4,)] <& (M V1),

Combining this inequality with 7.41 and 7.40 we get

~ K (e k'K (e
B[ - o 1| < £ | VEO
n

and the result follows. m
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It is important to notice that the estimation procedure described in Theo-
rem 7.7 is feasible provided that for instance we know an upper bound M for
|ls]| ., since M enters the penalty function. Actually, a little less is needed since
M can be taken as an upper bound for the supremum of [, s (z)t* () du ()
when ¢ varies in Sy, with ||¢|| = 1. In particular, if S, is a space of piecewise
polynomials of degree r on a given partition, M can be taken as an upper
bound for [|I1, (s)|| ., where I5, for the orthogonal projection operator onto
the space of piecewise polynomials with degree 2r on the same partition. Gen-
erally speaking quantities like [|s|| or |12, (s)| ., are unknown and one has

oo

to estimate it (or rather to overestimate it) by some statistics M.

7.3 Selecting the Best Histogram via Penalized
Maximum Likelihood Estimation

We shall present in this section some of the results concerning the old standing
problem of selecting “the best partition” when constructing some histogram,
obtained by Castellan in [34]. We consider here the density framework where
one observes n independent and identically distributed random variables with
common density s with respect to the Lebesgue measure on [0, 1]. Let M be
some finite (but possibly depending on n) collection of partitions of [0, 1] into
intervals. We could work with multivariate histograms as well (as in [34]) but
since it does not causes any really new conceptual difficulty, we prefer to stay
in the one dimensional framework for the sake of simplicity. For any partition
m, we consider the corresponding histogram estimator §,, defined by

§77L == Z (nu (I))_l [Z ]lI (gz)] ]lla

Iem

where p denotes the Lebesgue measure on [0,1], and the purpose is to select
“the best one.” Recall that the histogram estimator on some partition m is
known to be the MLE on the model S,,, of densities which are piecewise con-
stants on the corresponding partition m and therefore falls into our analysis.
Then the natural loss function to be considered is the Kullback—Leibler loss
and in order to understand the construction of Akaike’s criterion, it is essential
to describe the behavior of an oracle and therefore to analyze the Kullback—
Leibler risk. First it easy to see that the Kullback—Leibler projection s,, of
s on the histogram model Sy, (i.e., the minimizer of ¢ — K (s,t) on S,) is
simply given by the orthogonal projection of s on the linear space of piecewise
constant functions on the partition m and that the following Pythagore’s type
decomposition holds

K (s,5m) =K (s,5m) + K ($m,5m) - (7.42)
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Hence the oracle should minimize K (s, s,,) + E [K (81, 8 )] or equivalently,
since s — 8, is orthogonal to In (s,,),

K (s,8m) + E[K (s, Sm)] — /sln(s) = f/sm In (sy) + E[K (S, 8m)] -

Since [ s Ins,, depends on s, it has to be estimated. One could think of
J $mIns, as being a good candidate for this purpose but since E[S,,] = sy,
the following identity holds

E [/?mln(gm)} —E[K (gm,sm)]+/smln(sm> ;

which shows that it is necessary to remove the bias of f 5, 1Ins,, if one wants
to use it as an estimator of f Sm In S, . In order to summarize the previous
analysis of the oracle procedure (with respect to the Kullback—Leibler loss),

let us set
R = [ Snln () ~ B {/§mln(§m)} .

Then the oracle minimizes
- / S 10 (5n) +E [K (510, 59)] + E [K (S, 5] + Fon. (7.43)

The idea underlying Akaike’s criterion relies on two heuristics:

neglecting the remainder term R,, (which is centered at its expectation),
replacing E [K (sm,Sm)] +E[K (5m, sm)] by its asymptotic equivalent
when n goes to infinity which is equal to D,,/n, where 1 + D,,, denotes
the number of pieces of the partition m (see [34] for a proof of this result).

Making these two approximations leads to Akaike’s method which amounts

to replace (7.43) by

D
_ / B (B )+ (7.44)

and proposes to select a partition /7 minimizing Akaike’s criterion (7.44). An
elementary computation shows that

Py (~1n(5m)) = —/gm In (5m) -

If we denote by -, the maximum likelihood criterion, i.e., =, (f) =
P, (—1n (t)), we derive that Akaike’s criterion can be written as

. Dy,

Tn (Sm) + T?
and is indeed a penalized criterion of type (8.4) with pen(m) = D,,/n. It
will be one of the main issues of Section 3 to discuss whether this heuris-
tic approach can bevalidated or not but we can right now try to guess why
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concentration inequalities will be useful and in what circumstances Akaike’s
criterion should be corrected. Indeed, we have seen that Akaike’s heuristics
rely on the fact that some quantities R,, stay close to their expectations (they
are actually all centered at 0). Moreover, this should hold with a certain uni-
formity over the list of partitions M. This means that if the collection of
partitions is not too rich, we can hope that the R,,’s will be concentrated
enough around their expectations to warrant that Akaike’s heuristics works,
while if the collection is too rich, concentration inequalities will turn to be an
essential tool to understand how one should correct (substantially) Akaike’s
criterion. Our purpose is to study the selection procedure which consists in
retaining a partition m minimizing the penalized log-likelihood criterion

Y (8m) + pen (m)

over m € M. We recall that Akaike’s criterion corresponds to the choice
pen(m) = D,,/n, where D,, + 1 denotes the number of pieces of m and
that Castellan’s results presented below will allow to correct this criterion.
Let us first explain the connection between the study of the penalized MLE
5 =5~ and the problem considered just above of controlling some chi-square
statistics. The key is to control the Kullback—Leibler loss between s and § in
the following way

K (s,5) <K (s,8m)+ vy (In§—Ins,,) + pen(m) — pen (), (7.45)

for every m € M, where

P
=2

Now the main task is to bound v, (In§ —Ins,,) as sharply as possible in
order to determine what is the minimal value of pen (m) which is allowed for
deriving a risk bound from (7.45). This will result from a uniform control of
Vp (In S, — In s,,) with respect to m’ € M. We write

Up, (ln Sm/) =, (ln Sm,) + v, (lnﬁ) + v, <1n 8)
Sm S s Sm

and notice that the first term is the most delicate to handle since it involves
the action of the empirical process on the estimator §,,, which is of course a
random variable. This is precisely the control of this term which leads to the
introduction of chi-square statistics. Indeed, setting

- [ (a ()

for every densities f and g such that In(f/g) € Lo (P), one derives that

Sm/ Int — In s,
Un (hl m > S sSup |Vn <m> ’ Vv (ém/v Sm’)
Sm/ tesS,,

1% (t, Sm/)
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and if we set p; = P(I)_l/2 1y for all I € m’ then,

Int —In s,
sup |vn <>’ = sup arvy (1)
teS,, v (ta Sm/) aGR"LI7 \a|2:1 I;' "
1/2
= [Z vy (w)} = %xn (m).
Iem’

Hence (7.45) becomes

K (s,8) <K (s, sm)+pen(m)+ v, <1n S)

Sm
+ 072V (54,52 ) X ()
S/\
+ v (ln —m) — pen (1h) . (7.46)
s
At this stage it becomes clear that what we need is a uniform control of
Xn (m') over m’ € M. The key idea for improving on (5.54) is to upper bound

Xn (m’) only on some part of the probability space where P, (¢7) remains
close to P () for every I € m/.

7.3.1 Some Deepest Analysis of Chi-Square Statistics

This idea, introduced in the previous section in the context of subset selec-
tion within a conveniently localized basis can be fruitfully applied here. More
precisely, Castellan proves in [34] the following inequality.

Proposition 7.8 Let m be some partition of [0,1] with D,, + 1 pieces and
X2 (m) be the chi-square statistics given by (5.53). Then for any positive real
numbers € and x,

P [xn(m) o, @) 2 (1+¢) (VD + V22) | < exp(—a) (7.47)

where 2, () = {|P.(I)—P )| <2eP(I)/k(e), for every I € m} and
k(e)=2(s1+1/3).

Proof. Let 6 = 2¢/k (¢) and z be some positive number to be chosen later.

Setting oy = P (I)fl/2 1l for every I € m and denoting by S,,, the unit sphere
in R™ as before, we have on the one hand

O (€) = {|yn (o1)| < 6/P (D), for every I € m}

and on the other hand, by Cauchy—Schwarz inequality

> amwn(¢r)

Iem

for all a € Sy,

1/2
n~2x (m) = lz v (w)] >

Iem




7.3 Selecting the Best Histogram 229

with equality when a; = v, (1) (R71/2x, (m))_1 for all I € m. Hence,

defining 4,,, to be the set of those elements a € S, satisfying
—-1/2
sup (las| (P (1)) < vz,
em

we have that on the event 2., (¢) N {xn (m) > 2}

> agvn (er)| =

Iem

n~Y2x, (m) = sup (7.48)

a€Apm,

= sup
aEAm

e

Iem

Moreover the same identity holds when replacing A,, by some countable and
dense subset A/, of A,,, so that applying (5.50) to the countable set of func-

tions
{Z arpr,a € A;n} ,

Iem

we derive that for every positive x

/2 b,
P Sup |Vn Zalwl Z(1+5)Em+o—m £+H(€) — Seiaja
aEA, Iem n n
(7.49)
where
E (xn (m)) Dy,
E,=E]| sup |v, arpr < ———— </ —,
acAn, (g \/ﬁ n
2
02, = sup Var <Z arer 51)> < sup E lz arer 51)] <1,
a€Am, Iem a€ESm Iem
and
|0,1| 9\/’7L
= sup arpr = sup sup < .
o a€Am gﬂ; acA, 1em /P (1) z

Hence we get by (7.48) and (7.49),
9 —x
P |:Xn (m) g, ()nfxn(m)>z} = (1 +€) /D + V22 + K (€) 24 <e "
If we now choose z = v/2z and take into account the definition of 6, we get

P{Xn( m) g, ) > (1+¢) (F+\/ﬁ)] e

Remark. It is well known that given some partition m of [0,1], when
n — 400, xn (M) converges in distribution to ||Y||, where Y is a standard
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Gaussian vector in RP=. An easy exercise consists in deriving from (5.1) a
tail bound for the chi-square distribution with D,, degrees of freedom. Indeed
by Cauchy—Schwarz inequality E [||Y||] < /D, and therefore

P[IIV] > /D + Vaz] <. (7.50)

One can see that (7.47) is very close to (7.50).

We are now in a position to control uniformly a collection of square roots
of chi-square statistics {x, (m), m € M}, under the following mild restriction
on the collection of partitions M.

(Hy) : Let N be some integer such that N < n (In(n)) "> and my be a par-
tition of [0,1] the elements of which are intervals with equal length (N +1)".
We assume that every element of any partition m belonging to M is the union
of pieces of mpy.

Assume that (Hp) holds. Given n € (0,1), setting

Qn)={P.I)—PI)| <nP (), for every I € mn} (7.51)
one has

2m)c () {IP.(I)-PI)| <nP(I), for every I € m}.
meM

Therefore, given some arbitrary family of positive numbers (ym),,crq » Pro-
vided that n < 2e/xk (g), we derive from (7.47) that

IP’[ U {emae = (1 +2) (VD + \/217,1)}] < 3 e (1.52)

meM meM

This inequality is the required tool to evaluate the penalty function and
establish a risk bound for the corresponding penalized MLE.

7.3.2 A Model Selection Result

Another advantage brought by the restriction to 2 (n) when assuming that
(Hp) holds, is that for every m € M, the ratios S,,/s,, remain bounded on
this set, which implies that V2 (5,,, 8,,) is of the order of K (sy,, $m). More
precisely, on the set {2 (n), one has P, (I) > (1 —n) P (I) for every I € M
and therefore

gm Z (1 - 77) Sma
which implies by Lemma 7.24 (see the Appendix) that

A~ 1_77 2 §m
> — —_— .
K (Smy8m) > ( 5 )/smln <8m)du

Since In? (8, /5m) is piecewise constant on the partition m
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/sm In2 (im) dp = /sln2 (zm) dp =V? (Sm, Sm.)
m m

and therefore, for every m € M

. 1- ~
K (8m,8m) Noe) > <277> V2 (s sm) Loy (7.53)

This allows to better understand the structure of the proof of Theorem 7.9
below. Indeed, provided that

n< (7.54)

1+¢’
one derives from (7.46) and (7.53) that on the set {2 (n),

K (s,5) <K (s,8mn)+pen(m)+ v, (ln s>

m

0 V2 2 (L4 ) K (37,8 xa () + v (1n %ﬁ)

— pen () .

Now, by (7.42) K (s,3) = K (s,sa) +K (S;;L,EL hence, taking into account
that

n—1/2\/2 (1+¢)K (s;)\wé%)xn (M) < (1+e) 'K (s;@,éA)-FM

m 2n ’
one derives that on the set §2 (n),
€ _ s
K (s,s~) + mK (5,8) <K (s,8m)+ pen (m) + vy, <1n sm)
2 (755 2 ~
I S
2n S
— pen (1h) . (7.55)

Neglecting the terms v, (Ins/s,,) and v, (In sa/s), we see that the penalty
pen (1) should be large enough to compensate x2 (i) (1 +¢)* /2n with high
probability. Since we have at our disposal the appropriate exponential bound
to control chi-square statistics uniformly over the family of partitions M, it
remains to control

Vp (In(8/8m)) + Vn (ln (sa/s)) .

The trouble is that there is no way to warrant that the ratios s~ /s remain
bounded except by making some extra unpleasant preliminary assumption on
5. This makes delicate the control of v, [ln (sa/s)] as a function of K (s, 8771)
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as one should expect. This is the reason why we shall rather pass to the control
of Hellinger loss rather than Kullback—Leibler loss.

Let us recall that the Hellinger distance h (f, g) between two densities f
and g on [0, 1] is defined by

1 2
W (9= [ (Vi-va) -
It is known (see Lemma 7.23 below) that

2h* (f,9) <K (f,9), (7.56)

and that a converse inequality exists whenever ||In(f/g)|., < oo. This in
some sense confirms that it is slightly easier (although very close by essence)
to control Hellinger risk as compared to Kullback—Leibler risk. The following
result is due to Castellan (it is in fact a particular case of Theorem 3.2. in
[34)).

Theorem 7.9 Let &,...,&, be some independent [0, 1]-valued random vari-
ables with common distribution P = su, where p denotes the Lebesgue mea-
sure. Consider a finite family M of partitions of [0, 1] satisfying to assumption
(Hy ). Let, for every partition m

NPy PO
= e =

be respectively the histogram estimator and the histogram projection of s, based
on m. Consider some absolute constant X and some family of nonnegative
weights {Tm},,c g Such that

Y et <y (7.57)

meM

Letc; > 1/2,¢c0 =2 (1 + cl_l) and consider some penalty function pen : M —
R, such that

pen (m) > %1 (\/Dm + «/czacm)Q , for allm e M,

where D,,+1 denotes the number of elements of partition m. Let m minimizing
the penalized log-likelihood criterion

- / Sm In (8,,) dp + pen (m)

over m € M and define the penalized MLE by s = s~. If for some positive

real number p, s > p almost everywhere and [ s (In 8)2 du < L < oo, then for
some constant C (¢1, p, L, X),
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(261)1/5 inf {K
m mlgM { (87 Sm) + pen (m)}

C(cr,p, L, Y
+ (c1,p )

n

E [h?(s,5)] <

Proof. Let z be given, € > 0 to be chosen later and

€ 2e
S 14e k(e)

n

Hellinger distance will appear in the above analysis of the Kullback—Leibler
risk (see (7.55)) through the control of v, (In (s~ /s)) which can be performed
via Proposition 7.27 of the Appendix. Indeed, except on a set with probability
less that »°, v exp (=ym’) one has for every m’ € M

Vn, (ln (sm//s)) <K (Sa Sm/) - 2h2 (37 Sm/) + 2ym’/n
and therefore a fortiori
Uy, (ln (sa/s)) <K (s, s;ﬁ) — 2h? (s, 572) + Qy;;L/n.

Let £2(n) be defined by (7.51). Setting for every m € M, y,, = x,m, + 2, since
(7.54) holds because of our choice of 7, it comes from the previous inequality
and (7.55) that on the set {2 (1) and except on a set with probability less than
Xe~#, one has for every m € M

K (s,s~) + : j_EK (57,5) <K (s,5m)+pen (m) + vy, (ln (;))
2 [~ 2
Xn (M) (1 +€)
t——,  tK (s:57)
~ +
— 2h? (s,87) +2—"2 ‘ — pen (1) .
n
Equivalently

2h? (s, s;ﬁ) + %K (S;;L, §) < K (s,8m) + pen(m)

1+ 2
+ vy (ln (;)) +%

T~ + 2z
+2- — pen ().
n

Now, by the triangle inequality,
h? (s,3) < 2h? (s, 55) + 2h? (s, 5) .

Hence, using (7.56), we derive that on {2 (n) and except on a set with proba-
bility less than Ye™%, the following inequality holds:
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(s,8) <K (s,8m)+pen(m)+ v, <1n (;))

14¢)% x2 (i Th+ 2 R
+ ( )2nX" () +2 mn — pen (1h) . (7.58)

1+¢

Now we can use the above uniform control of chi-square statistics and derive
from (7.52) that on the set £2(n) and except on a set with probability less
than Ye™~

o (m) < (1+e¢) <\/Di¢n x;\n—kz))Q
<(1+e) {1+5 (\/E \/ﬁ) +2kz (1+e” )]

Plugging this inequality in (7.58) implies that on the set £2 () and except on

z

a set with probability less than 2Xe™?,

b (s,5) <K (s,5m) + pen (m) + vy, (ln (si))

1+6 (\/E 1/2mjf\> —|—2——pen( )

+%(nz—:*1 (1+¢)° +2).

1+4¢

Now we can notice that choosing e adequately, i.e., such that ¢; = (1 + 5)5 /2

ensures that
(1
+€ (,/DA 1/2/@33/\> +2 m—pen( ) <0.

Hence, except on a set of probability less than 2Xe™ %, the following inequality
is available:

€
1+4+¢

h? (s, 3) Lo, < K (s, $m) + pen(m) + v, <1n <S)> o)
Sm
+ 2 (5‘1(1+e)5+2).
n
Integrating this inequality with respect to z leads to

€
1+4+¢

E [h? (s, 5) Lo;)] < K (s,sm) + pen (m)

+E |:l/n <ln <an ) HQ(,,,):|

—&-%(5_1(1—1-5)5—#2).
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Since vy, (In (s/sm))is centered at expectation and the Hellinger distance is
bounded by 1, it follows from the above inequality that

€
1+4+¢

E [h? (s, 5)] < K (s, )+ pen(m) + % (e_l (1+¢)°+ 2)

+E [(V" (m (;)) + 1) ﬂgc(n)} . (7.59)

It remains to bound the last term of the right-hand side of the above inequality.
By Cauchy—Schwarz inequality

E { (m (m>> umn)} < (i /s (m <m)>du> " ey,

and
/s <ln;>2d,u< 2 (/s(lns)2dﬂ+/s(lnsm)2du>
<2 (/s(lns)2d,u+ (ln (;\/n))2> ,

since p < s, < n. Moreover, setting 0 = infren,, P(I) it follows from
Bernstein’s inequality that

n 2
PLo* (] < 2V + Dexp (5 )

A+ n/3)
yielding, because of the restriction N 41 < n (In (n)) > (see (Hy)),
2 2
n”p (In (n))
P[2° <2 - .
(2 ()] < 2mexp ( S

This shows that, as a function of n, P [£2¢ ()] tends to 0 faster than any power
of n. Collecting the above inequalities and plugging them into (7.59) finishes
the proof of the theorem. m
Theorem 7.9 suggests to take a penalty function of the form:
c 2
pen (m) = gl (\/Dm + «/Cme) ,
where the weights x,, satisfy (7.57) and, of course, the constant ¢; and ¢y are

independent of the density s. The choice ¢; > 1/2 provides an upper bound
for the Hellinger risk of the penalized MLE:

Cs

E [h*(s,3)] < C4 mig% {K (s, 8m) + pen (m)} + — (7.60)



236 7 Density Estimation via Model Selection

where the constant C; does not depend on s whereas the constant C'y depends
on s (via p and L) and on the family of models (via X). Furthermore, the
constant C7, which depends only on ¢;, converges to infinity when c¢; tends
to 1/2. This suggests that on the one hand ¢; should be chosen substantially
larger than 1/2 and on the other hand that one could get into trouble when
choosing ¢; < 1/2. Using further refinements of the above method, it is proved
in [34] that the special choice ¢; = 1 optimizes the risk bound (7.60).

7.3.3 Choice of the Weights {z,, ,m € M}

The penalty function depends on the family M through the choice of the
weights x,,, satisfying (7.57). A reasonable way of choosing those weights is
to make them depend on m only through the dimension D,,,. More precisely,
we are interested in weights of the form

Zm = L(Dp) D

With such a definition the number of histogram models S,, having the same
dimension plays a fundamental role for bounding the series (7.57) and there-
fore to decide what value of L (D) should be taken in order to get a reasonable
value for Y. Let us consider two extreme examples.

e Case of regular histograms. Let J be the largest integer such that
27 is not larger than n (In(n)) 2. Let M, be the collection of regular
partitions with 27 pieces with j < J. Then assumption (Hp) is satisfied
and since there is only one model per dimension, L (D) can be taken as
some arbitrary positive constant n and

Z e Pm < ie‘"w <n L
§=0

meM?”
Consequently, all penalties of the form

— Dm
pen (m) =c¢ o
with ¢ > 1/2 are allowed, including that of Akaike, namely ¢ = 1. Since
K (s, $m)+ Dy /2 represents actually the order of the Kullback—Leibler risk
of the histogram estimator §,, (see ([34])), the meaning of (7.60) is that,
up to constant, s behaves like an oracle. This is not exactly true in terms of
the Kullback—Leibler loss since we have bounded the Hellinger risk instead
of the Kullback—Leibler risk. However when the log-ratios ln (s/s,,,) remain
uniformly bounded, then the Kullback—Leibler bias K (s, s,,,) is of the order
of h? (s, s,,) and (7.60) can be interpreted as an oracle inequality for the
Hellinger loss. It should be noticed that the statement of the theorem
provides some flexibility concerning the choice of the penalty function so
that we could take as well
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Dm ., Dy,
pen(m)=c— +c¢ —=
n

for some « € (0,1). As already mentioned, the choice ¢ = 1 can be shown
to optimize the risk bound for the corresponding penalized MLE and the
structure of the proof made in ([34]) tends to indicate that it would be
desirable to choose a penalty function which is slightly heavier than what
is proposed in Akaike’s criterion. This is indeed confirmed by simulations
in [26], the gain being especially spectacular for small or moderate values
of the sample size n (we mean less than 200).

e Case of irregular histograms. We consider here the family M%; of all
partitions built from a single regular partition my with N +1 pieces where
N is less than n (In (n)) . Then the cardinality of the family of partitions

i

belonging to MY%; with a number of pieces equal to D + 1 is bounded by

(g) Hence
N D
oz N\ _ eN _
E ‘ e < E (D>€ L(p)D < E (D) e L(D)Dv
meMmir D=1 D>1

and the choice L (D) = L 4 1In (eN/D) implies that condition (7.57) holds
with X = (eL — 1)71. This leads to a penalty function of the form

(o) — 21 () 4 o Do
nm)=c—In| — ==
P n D,, n’

for large enough constants ¢ and ¢’. The corresponding risk bound can be
written as:

E [h? (s,5)] < C [ inf inf ){K(Svsm) +o <1+ln (Jl\;»}

DN M (D

where M% (D) denotes the set of partitions m with dimension D,,, = D.
This means that, given some integer D, whenever s belongs to Sp =
Unme iz (p)Sm, the Hellinger risk of s is bounded by C'D/n (1 + In (N/D)).
This shows that, because of the extra logarithmic factor, the penalized
MLE fails to mimic the oracle in terms of Hellinger loss. One can wonder
whether this is due to a weakness of the method or not. The necessity of
this extra logarithmic factor is proved in [21] (see Proposition 2 therein)
where the minimax risk over the set Sp is shown to be bounded from below
by D/n(1+In(N/D)), up to some constant. In this sense the above risk
bound is optimal.

7.3.4 Lower Bound for the Penalty Function

One can also wonder whether the condition ¢; > 1/2 in Theorem 7.9 is neces-
sary or not. We cannot answer this question in full generality. The following
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result shows that, when there are only a few models per dimension, taking
pen (m) = ¢D,,/n for some arbitrary constant ¢ < 1/2 leads to a disaster in
the sense that, if the true s is uniform, the penalized log-likelihood selection
criterion will choose models of large dimension with high probability and the
Hellinger risk will be bounded away from 0 when n goes to infinity. The proof
of this result heavily relies on the inequalities for the right and also for the left
tails of chi-square statistics. The proof being quite similar to that of Theorem
7.9, we skip it and refer the interested reader to [34] (and also to Chapter 4,
where a similar result is proved in the Gaussian framework).

Theorem 7.10 Let &y, ..., &, be some independent [0, 1]-valued random vari-
ables with common distribution P = sp with s = 1 ). Consider some finite
family of partitions M such that for each integer D, there exists only one par-
tition m such that D, = D. Moreover, let us assume that pn(I) > (In(n))* /n
for every I € m and m € M.

Assume that for some partition my € M with N + 1 pieces one has

N
pen(my)=c—
n

with ¢ < 1/2. Let m be the minimizer over M of the penalized log-likelihood
criterion

. / 510 (8,,) + pen (m) .

Then, whatever the values of pen (m) for m # my there exist positive numbers
Ny and L, depending only on c, such that, for all N > Ny,

1 —4¢?

P[D;lz N}zl—ﬁ(c),

Do |~

B(c) = X (L)exp [ ((1—4c?) N);] + % with X (L) = Z e VD,
D>1

Moreover, if § = 5~,
m

E[K (s,5)] = d(c)[1 =5 (c)]

s|=

where § (¢) = (1 —2¢) (1 + 2¢)* /16.

7.4 A General Model Selection Theorem for MLE

The previous approach for studying histogram selection heavily relies on the
linearity of the centered log-likelihood process on histograms. This property
carries over to exponential families of a linear finite dimensional space and
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Castellan has indeed been able to extend the previous results to exponential
families of piecewise polynomials (see [35]). Our purpose is now to consider
more general models. The price to pay for generality is that the absolute con-
stants involved in the penalty terms proposed in the general model selection
theorem below will become unrealistic.

7.4.1 Local Entropy with Bracketing Conditions

An adequate general tool to bound the Hellinger risk of a MLE on a given
model is entropy with bracketing. More precisely, if S is a set of probability
densities with respect to some positive measure p, we denote by v/S the set
{\/i, te S’} and consider v/S as a metric subspace of Lg (1). Denoting by h
the Hellinger distance between probability densities, the relationship

|VE- Vi, = van(t ),

implies that (\/E, ||||2> is isometric to (S, ﬂh) We denote by H[ (., \/g),
the Ly (u) entropy with bracketing of V/S. Recall that for every positive ¢,
Hy, (z—:, \/E) is the logarithm of the minimal number of intervals (or brackets)

[fr, fu] with extremities fr,, fu belonging to Lo (1) such that || fr — fu|l, < e,
which are necessary to cover v/S. Of course since 0 < (fy V0) — (fz V0) <
fu — fr, possibly changing fr and fy into fr V 0 and fy V 0, we may
always assume that the brackets involved in a covering of v/S are of the form
[\/E, \/E] , where t7, and ¢y belong to Ly (). This is what we shall do in what
follows. Given some collection of models {Sy, },,c 1, We shall assume for each
model S, the square entropy with bracketing 4/ H|; (5, \/E) to be integrable
at 0. We consider some function ¢, on Ry with the following properties

(i) ¢ is nondecreasing, * — ¢, (x) /x is nonincreasing on (0, +o00) and for
every o0 € Ry and every u € Sy,

[\ (5 VSl < 6 0,

where Sy, (u,0) = {t € Sm: H\/ff \/ﬂ||2 < a}.

Of course, we may always take ¢,, as the concave function

o — /OUVHH (5, m)ds,

but we shall see that when S,,, is defined by a finite number of parameters, it
is better to consider this more local version of the integrated square entropy in
order to avoid undesirable logarithmic factors. In order to avoid measurability
problems we shall consider the following separability condition on the models.
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(M) There exists some countable subset S;, of S, and a set X’ with
p(X\ X') = 0 such that for every t € Sy, there exists some sequence
(tk) >, of elements of S}, such that for every € X', In (t), (z)) tends to
In (¢ (x)) as k tends to infinity.

Theorem 7.11 Let X4,...,X,, be i.i.d. random variables with unknown den-
sity s with respect to some positive measure p. Let {Sm}meM be some at most
countable collection of models, where for each m € M, the elements of Sy,
are assumed to be probability densities with respect to u and Sy, fulfills (M).
We consider a corresponding collection of p-MLEs (5m),,crq which means
that for every m € M

P,(—In(5y)) < inf P, (—In(t)) + p.

tESm
Let {xm},,crq be some family of nonnegative numbers such that
Z e ' =X < oo,
memM

and for every m € M considering ¢,, with property (i) define o, as the
unique positive solution of the equation

bm (0) = V/no?.
Let pen : M —R and consider the penalized log-likelihood criterion
crit (m) = P, (—1In(8,,)) + pen (m) .
Then, there exists some absolute constants k and C such that whenever

pen(m) > k (Ufn + %n) for every m € M, (7.61)

some random variable m minimizing crit over M does exist and moreover,
whatever the density s

E, [h*(s,55)] < C (mlg/fvt (K (s,Sm) +pen(m)) +p+ f) , (7.62)

where, for every m € M, K (s, Sp,) = infics,, K (s,1).

Proof. For the sake of simplicity, we shall assume that p = 0. For every
m € M, there exists some point 3, € S,, such that 2K (s, Sy,) > K (s,5,)
and some point s,, € S, such that h?(s,s,;,) < 2infics, h?(s,t). Let us
consider the family of functions

1 Sm S+ Sm
S Y ,
g 2n<5) f n( 2s )
1. (5n ~ Sm
G = —=In Sm and f, = —In St ,m e M.
2 s 2s
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We now fix some m € M such that K (s,5,,) < oo and define M’ =
{m' € M, crit (m’) < crit (m)}. By definition, for every m’ € M’

Po (Gme) + pen (m') < P (Gm) + pen (m) < P (gm) + pen (m) .

Hence, since by concavity of the logarithm fm/ < G one has for every

m' e M’
P () = -on (7)o 2. (1)
< Pa(g) + pen (m) = vy (Fu) = pen ()
and therefore
P (fm) + Un < P (gm) + pen(m) — vy (J?m’) —pen(m'),

where U,, = —vy (¢gm). Taking into account the definitions of f,, and g,
above this inequality also implies that for every m’ € M’

K (s, i +2§m/> +Um < 2K (5, 8,,) +pen (m) — v, (ﬁn/) —pen (m'). (7.63)

Our purpose is now to control —v, (fmr). We shall perform this control by
first deriving from the maximal inequalities of the previous chapter some
exponential tail bounds for —v,, (fmf) and then sum up these bounds over
all the possible values m’ € M.

Control of —v, (fm/>

We first consider for every positive o

t
W (0) = sup N (ln < st ))
€S, || Vi /s ||2§a 8+ S

and intend to use Theorem 6.8. By Lemma 7.26, we know that if ¢ is such

that H\/i— V8m/ ||, < o, then (since H\/f —VEmr ||y < V2 anyway)

k k=21 2 A2
(| s+t §2 k' (9(0?A2) .
S+ Sy 2 8

Moreover if v/t belongs to some bracket [v/z, /] with H\/t? — \/tT]H2 <4,

then
1n(8+tL>§1n< s+t >§ln<s+ty)
S+ S S+ Sy S+ Sy

with by Lemma 7.26

k k—21.) 2
Pl s+ 1ty §2 k! % .
s+ tg, 2 8
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We are therefore in position to apply Theorem 6.8 which implies via condition
(i) that for every measurable set A with P[A] >0

81 7
EA (W (0)] < S50m () + = Hy) (0, Sy (sm/,0)>

Now since § — H; (5, St (Smr, 0)) and § — 6~ ¢, (§) are nonincreasing

we derive from the definition of o, that for o > o,
_ Om/
H[-] (U’ St (Sm/,O')) <o 2¢72n’ (U) < Tﬁ(bm’ (U) < \/ﬁ¢m’ (U)

Plugging this inequality in (7.64), we derive that for every o such that o, < o
one has for some absolute constant x’

EA Wy (0)] < & <¢m, (0) + 0y /In (M) 4 % In (]P’[lA})) .

Provided that y,,» > 0,,,/, Lemma 4.23 yields

m’ 1 t —1 m/ m/ m/
Y "EA | sup n(s+t) n(s+32) SMJrAm/,
4k tes, y2, + H /St — \/ZH VY

where

= 7y (#1a) * ™ (o)

Using again the monotonicity of § — 6 1¢,, (§) we get by definition of o,/

¢m/ (ym’) < %Qﬁm’ (Um’) < ym’\/ﬁam’

m

and therefore

! | t) —1 m/
Y /EA[SHP Vn<n(3+ ) n(s+$2)>]ﬁam/+Am/.
4K teS, s y2, + || /St ,\/{H

Now by definition of s,,» we have for every t € S,

Iam = ValI* < 2||Vi- V3| (7.65)

and also

i 1 -l i) <ol
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hence

m/ 1 t)—1 m’
y,EAlsup vn<n(s+) n(8+32)>1<am1+Am/
4k tes, y72n/+6|‘\[_\/ﬂ|

which implies that

ym;EA Un, fm’_fm’/\ 2) go—m/ +Am/.
4K y72nl+6H\/§—\/sm/

Using Lemma 2.4, we can derive an exponential bounds from this inequality.
Namely, for every positive x the following inequality holds except on a set
with probability less than e=%m' =%

/
Ij’n( fm, fm’ 2) §4H<0’m’+ xm,+x+xm/+x>
Yr + 6|5 =V Yo V. on Y
(7.66)
It remains to bound —v, (fm). We simply combine Lemma 7.26 with

Bernstein’s inequality (2.20) and derive that except on a set with proba-
bility less than e=%m’ —%

o) < = (315 ol Vi + 20 )Y,

Jn

We derive from this inequality that

—p (fm/) S 3 xm/+m+2(xm/+x)
v, + Vs = Vo[ T dume Vo Y

which in turn via (7.66) and (7.65) implies that, except on a set with probabil-
ity less than 2 exp (—z,,» — ), the following inequality holds for every positive
T, every Y, > 0, and some absolute constant s’/

—Vn (fm/) " , ,
S PR (7.67)
yzn, + ||\[ — \/Sm/{ Ym/ n nYm!

End of the proof
It remains to choose adequately y,,» and sum up the tail bounds (7.67)
over the possible values of m/. Defining y,,,/ as

s = 9‘1\/03,1, t (o ¥ 2)
n

< e*ibm/ —x

where 6 denotes some constant to be chosen later, we derive from (7.67) that,
except on a set with probability less than 2X exp (—z) the following inequality
is valid for all m’ € M simultaneously
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—Un ﬁn’
2 H\f< >A }2 <r" (29 + 92)
Yy + — VSm/

Now setting o = In (2) — (1/2) it comes from Lemma 7.23 and (7.63) that for
every m' € M’

o||vs = Vo

Hence, choosing 6 in such a way that "’ (29 + 92) = «/2, except on a set with
probability less than 2% exp (—z), we have for every m’ € M’
o

3 Ve Vi 2

Finally, if we define k = af~2, then by (7.61) (ay?2,/2) — (pen(m’) /2) <
kx/ (2n) and therefore, except on a set with probability less than 2X exp (—z),
the following inequality holds for every m’ € M’

- v

We can use this bound in two different ways. First, since U, is integrable,
we derive from (7.68) that M = sup,,,c . pen (m') is almost surely finite, so
that since by (4.73), kK /n < M for every m’ € M’, the following bound is

valid
Mn
3> — Ty ) > ! -
_m/EGMlexp( x )_|M|exp< m)

? + U < 2K (s,S5,) +pen(m) — v, (fm') — pen (m/) .

2
+ Uy, < 2K (5,8,,) + pen (m) + =y, — pen (m/).

2 /
Ut PP < 9K (5.9,0) + pen (m) + S (7.68)

and therefore M’ is almost surely a finite set. This proves of course that
some minimizer m of crit over M’ and hence over M does exist. For such a
minimizer, (7.68) implies that

« —1? KT
@ _ e~ < —.
5 H\/E smH + U < 2K (5,8,,) + pen (m) + 5

The proof can be easily completed by integrating this tail bound, noticing
that U, is centered at expectation. m

The oracle type inequality (7.62) makes some unpleasant bias term appear
since one would expect Hellinger loss rather than Kullback—Leibler loss. The
following result will be convenient to overcome this difficulty.

Lemma 7.12 Let s be some probability density and f € Lo (u), such that
V5 < f. Let t be the density t = f2/||f]|*, then

Vs = V|| < IIvs - f] (7.69)

and
1AK (s,8) < 3|V - f|°- (7.70)
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Proof. The first task is to relate ||\/s — V|| to [[v/s — f||. Let A > 1, then

e =l = (s - i) - -]

=|lvVs -Vt 2+(>\—1)272(>\—1)/\/f(\f7\/{5)du

2

=[va-vi + -2 - |va- il

2

> |lVs — Vit

Applying this inequality with A = || f|| provides the desired comparison i.e.,
(7.69). Combining this inequality with (7.104) we derive that

2
K (s,t) < 2+ (| fID) [|[vVs — fI"-
Setting ¢ = ||/s — f||, we get via the triangle inequality
K(s,t) < (2+1In(l+¢))e.

If € < 0.6 then 2+1n (1 +¢) < 3 and (7.70) derives from the previous inequal-
ity, while if ¢ > 0.6 3¢? > 1 and (7.70) remains valid. m

This Lemma will turn to be useful in the sequel since it allows to construct
some good approximating density f2/|| f||2 of a given density s in Kullback—
Leibler loss if one starts from some upper approximation f of the square root
of s in Ly loss. If this approximation happens to belong to some model S,
this provides an upper bound for the bias term K (s, S,).

7.4.2 Finite Dimensional Models

Our purpose is now to provide some illustration of the previous general theo-
rem. All along this section, we assume that p is a probability measure. Follow-
ing the lines of [12], we focus on the situation where /S, is a subset of some
finite dimensional space S, of L. In this case, one can hope to compute the
quantity o2, involved in the definition of the penalty restriction (7.61) as a
function of the dimension D,,, of S,,,. Unfortunately, the dimension itself is not
enough to compute the local entropy with bracketing of the linear space S,,.
Essentially, this computation requires to say something on the L.-structure
of S,,. As in [12], we define some index which will turn to be extremely con-
venient for this purpose. Given some D-dimensional linear subspace S of L,
for every orthonormal basis ¢ = {px},c, of S we define

1 [EseaBenll

T = s T AL
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where || = supyec, |8)] and next the Lo-index of S

7 =1inf7 (),
©

where the infimum is taken over the set of all orthonormal basis of S. Note
that since y is a probability measure |3 o4 Baeal = [|[DXaea Breall, for
every basis {¢x},c, and therefore 7 > 1. This index is easy to handle for
linear spaces of interest. A quite typical example is the following.

Lemma 7.13 Let p be the Lebesgue measure on [0,1], P be some finite parti-
tion of [0,1], the pieces of which are intervals and r be some integer. Let Sp
be the space of piecewise polynomials on P with degree less than or equal to r.
Then, denoting by |P| the number of pieces of P, one has

2r+1
[Plinfrep p (1)
Proof. Let {Qj} >0 be the orthogonal basis of Legendre polynomials in

Lo ([-1,1],dz), then the following properties hold for all j > 0 (see [125],
PpP- 3027305 for details):

<

2
2541

1
@l <1and [ Q3 @)a

Let I be some interval belonging to P and denote by a and b its extremities,
a < b. We define for every x € [0,1] and j > 0

or,; (x) = 2‘7 - 1Qy ( b_aai b) 1 (z).

Obviously, {¢r;} TeP,0<j<r is an orthonormal basis of Sp, and for every

piecewise polynomial
.
Q=Y Brier;
IeP j=0

one has

T r
QN = sup | Brjeri| < 18lae Y lerille
1er || = =

o0

_ Bl T
\/ infrep p (I Z A

and since S has dimension |P|(r + 1), we derive by definition of 7 that
V(r +1) [Plinfrep p (1)
Since 37,27 +1 < (r+1) v2r + 1, the result follows easily. m

7 <
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In particular, whenever S is the space of piecewise constant functions on
a regular partition with D pieces of [0,1], Lemma 7.13 ensures that 7 = 1.
More generally, we derive from Lemma 7.13 that whenever P is a regular, if
S is the space of piecewise polynomials on P with degree less or equal to r,
the index 7 is bounded by 2r + 1.

Another example of interest is wavelet expansions as explained in [12]. We
contents ourselves here with Haar expansions just as an illustration. We set
for every integer j > 0

A@G) ={(G k)1 <k <27}
Let ¢ = Tj9,1/2) — I(1/2,1) and for every integers j > 0, 1 < k < 27

ok (x) = 2972 ¢(Pz—k+1) forallz € [0,1].

If we consider for every integer m, the linear span S, of { Px, A E U;.nzo A (j)},
it is possible to bound the Loo-index 7, of S,,. Indeed for every j > 0

2J
D Bikeik| <2/ sup|fxl
k=1 k

o0

and therefore

(7.71)

The interesting feature here (as in the case of regular polynomials) is that the
Loo-index 7, of S,, is bounded independently of m. This property is preserved
when one deals with wavelet expansions (the upper bound depending on the
father wavelet ¢ which is considered).

It remains to connect the local entropy with bracketing of a linear finite
dimensional subspace S of L, with its dimension D and its Loo-index 7. This
will be a trivial consequence of the following result.

Lemma 7.14 Let S be some D-dimensional subspace of Loo with Loo-index
7. Let u € S and 0 > 0 be given. Denote by Ba (u, o) the closed Ly ball of S
centered at u with radius o. For every 6 € (0,0], let N._ (9, Bz (u,0)) denote
the minimal number of closed Lo.-balls with radius § which are necessary to
cover By (u,0). Then for some absolute constant koo (Koo = \/3m€/2 works)

N’ (6, Bs (u,0)) < (”“{’;’”)D.
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Proof. Without loss of generality we may assume that v = 0 and that

T = T(p), for some orthonormal basis ¢ = {¢;},.;cp of S. Using the

natural isometry between the Euclidean space RP and S corresponding to
the basis ¢, one defines the countable set T as the image of the lattice

T = [(25/?@) Z} P e

D
T: Zﬂj@j:ﬁeT

Jj=1

Considering the partition of R into cubes of vertices with length 26 /?\/5
centered on the points of T', we retain the set of cubes T which intersect the
Euclidean ball centered at 0 with radius o and denote by T’ the corresponding
set in S. We define the mapping I7° : RP — T such that I1° (3) and 3 belong
to the same cube. Then for every 3 € RP,

1)
<7
= 7/D

and therefore, for every ¢ = ZJD:l Bjw; € B2(0,0) , there exists some point
I’ (t) = Z]D:l 7 (B) ¢; € T” such that

16— 117 (B)|

|t-7"®)|_<rvDis-n7 ). <.

which means that the closed Loo-balls with radius § are covering Bz (0,0).
Since ‘Tg‘ = |T?|, we have to control |T7|. Towards this aim, we notice

that if 8 belongs to some cube intersecting Bs (0,0), then for some point
8% € By (0,0), one has
25
— 3° <
8Bl < —=

which implies that
20
16 -67], < —
7

and therefore § belongs to the Euclidean ball centered at 0 with radius o +
(26 /7). Hence the disjoint cubes of vertices with length 26 /7v/D centered on
the points of 77 are packed into this euclidean ball which yields

() <o ()

where Vp denotes the volume of the Euclidean unit ball of RP. So since
oT/d > 1

_ D _\ D
77| < (<W> 4 1) DP2y, < (32‘?) DP2y, (7.72)
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and it remains to bound Vp. It is well known that Vp, = «2/2 (I' (1 + D/2)) .
We intend to prove by induction that

2me br2

Since Vi = 2 and V3 = /7, this bound holds true for D =1 and D = 2. Now

2

G RS

so, assuming that (7.73) holds true, since In (1 4+ z) < z we derive that

e —1-D/2 1 2 D/2
Sinleh <= = <
VD+2<<D+2> _e<1+D> =1

which means that (7.73) is valid when we substitute D + 2 to D. Hence we
have proved (7.73) by induction. Combining (7.73) with (7.72) leads to the
result. m

Keeping the notations of the previous Lemma, if we consider some covering
of a ball By (u,0) in S by some finite family of L..-balls with radius /2,
denoting by T the family of centers of these balls, for every ¢t € Bs (u,0),
there exists some point I7 () belonging to T, such that

[t =TI (t)]| o < 6/2
or equivalently
IT(t)—6/2 <t <II(t)+5/2.
Hence, the family brackets {[t — §/2,t+ /2], t € T'} is a covering of By (u, o).

Since p is a probability measure, the Lo-diameter of each of these brackets is
less or equal to § and we derive from Lemma 7.14 that

Hpj (6,82 (u,0)) <In N/, (6/2,B; (u,0)) < Dln (%oom) .

goming back to the situation where /.S, is a subset of some D,,-dimensional
S subspace of Lo, denoting by 7, the L.-index of S,,, since va+b <
Vva+ Vb, we derive from this inequality that

/0 \/Dr_an[.] (x,\/Sm (u,o))dxg/o {/In <2K°o;ma>dx
— 7 2Ko00
<o ln(rm)—k/ “ln( )dx.
0 x
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Setting = = yo in the integral above yields

/OU \/D;JH[,] (x,\/m)dmga< 1n(rm)+/01,/1n (2’;‘”)@).

Hence, for some absolute constant x._, the function ¢, defined by

Om (7) = /Do (V10 (7o) + )

satisfies to assumption (i). Since the solution o,, of the equation
bm (0) = \/no? satisfies to

D 2 2D
2 m — / m — /
= 1 m ) < — l m 3
o2 = 2 (Vi) + i) < T (I (T) + )
applying Theorem 7.11, we obtain the following interesting result (which is
exactly Theorem 2 in [12]).

Corollary 7.15 Let Xq,..., X, bei.i.d. random variables with unknown den-
sity s with respect to some positive measure . Let (gm)me/vl be some at
most countable collection of finite dimensional linear subspaces of Lo,. For
any m € M we denote respectively by D,, and 7., the dimension and the L-
index of S,,. Consider for every m € M the set S,, of probability densities
t (with respect to p) such that \/t € Sp. Let {xm},,cpq be some family of

nonnegative numbers such that
Z e =3 < 0.
meM

Let pen : M —R be such that

pen (m) > % (D (10 (14 ) + Z) » (7.74)

where k1 is a suitable numerical constant and let s be the corresponding
penalized MLE which is a minimizer with respect to m € M and t € S, of

(P, (—In(t)) + pen(m)) ift € Sp,.

Then, for some absolute constant Cy, whatever the density s
2 . b))
E, [h*(s,5)] < Cy lél/fvt (K (8, Sm) +pen(m)) + — (7.75)

Since the Lo.-index of the space of piecewise polynomials for instance can
be easily bounded (see Lemma 7.13 above), Corollary 7.15 can be applied to a
variety of problems as shown in [12]. Coming back to the problem of selecting
histograms on [0, 1] based on a partition with end points on the regular grid
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{j/N, 0 <j < N}, we derive from Lemma 7.13 that the L.-index 7y, of the
space S,,, of piecewise constant functions on such a partition m satisfies to

N

D,,’

Tm <

where D,,, denotes the number of pieces of m (which is of course also the
dimension of S,,). Since the considerations on the weights {z,},,cr, are
exactly the same here as in Section 7.3.3, we readily see that (up to numerical
constants) the penalties that we derive from Corollary 7.15 are similar to those

of Section 7.3.3 i.e., for some suitable constant K

pen )= K2 (1110 (20)

for the problem of selecting irregular partitions and

KD,
pen (m) =

n

for the problem of selecting a regular partition. Of course the very general
entropy with bracketing arguments that we used to derive Theorem 7.11 and
therefore Corollary 7.15 are not sharp enough to recover the very precise
results concerning the numerical constants obtained in Theorem 7.9 via the
concentration inequalities for chi-square type statistics.

7.5 Adaptive Estimation in the Minimax Sense

Exactly as in the Gaussian case, it is possible to study the adaptive properties
in the minimax sense of penalized LSE or MLE in a huge variety of density
estimation problems as illustrated in [20] and [12]. We present below a list of
examples that we hope to be significant illustrations of the general idea that we
have already developed in the Gaussian case: the link between model selection
and adaptive estimation is made through approximation theory. This means
that one of the main gain that one gets when working with lists of models
which may depend on the sample size n is that it offers the possibility to use
models because of their known approximation qualities with respect to target
classes of densities.

7.5.1 Lower Bounds for the Minimax Risk

As in the Gaussian case we need some benchmarks to understand whether our
estimators are approximately minimax or not on a variety of target parameter
spaces.
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Holder Classes

Given some positive real numbers « and R, let us consider the largest integer
r smaller than o and the Hélder class H (o, R) of functions f on [0,1] such
that f if r-times differentiable with

fO @)= fO ()| < Rle—y|*".

Our purpose is to build a minimax lower bound for the squared Hellinger risk
on the class S (a, R) of densities s such that /s € H («, R).

Proposition 7.16 Suppose that one observes independent random variables
Xq,..., X, with common density s with respect to the Lebesgue measure on
[0,1]. For every a > 0, there exists some positive constant ko such that what-
ever the estimator 5 of s the following lower bound is valid for all R > 1//n

sup E, [h2 (5.5)] > [<R2/(2a+1)n—2a/(2a+1)) A 1} ]
seS(o,R)

Proof. Let us take some infinitely differentiable function ¢ : R — R with
compact support included in (1/4,3/4) such that

/@(@dw:Oand /goz(x)dle.

We set C' = maxo<r<rt1 Hgo(k)Hoo > 1. Given some positive integer D to be
chosen later, we define for every positive integer j < D and every z € [0, 1]

R __ .
cpj(x):@D p(Dx—j+1).

Note that for every j, ¢; is supported by ((j —1) /D, j/D)so that the func-
tions {p;,1 < j < D} have disjoint supports (and are therefore a fortiori

orthogonal). For every 6 € {0,1}" we introduce

D
fo=14Y(20; — 1) ;.
i=1
Then on the one hand
RQD—Qa
2 2
= 1 _—
1ol =14 =

and on the other hand, whenever RD™* < 2

D
D20, -1)g;|| < g <1/4
=1

o0
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so that 3/4 < fp <5/4. In particular this means that fy is positive and if we
define the probability density sy = f3/p?, we have \/sg = fp/p. Since p > 1,
to check that sg € S (o, R) it is enough to prove that fy € H (o, R). Noticing
that if x € ((j — 1) /D,j/D) and y € ((j' — 1) /D, j'/D) one has

17 @) — 157 )] = |20 - D @)~ @0~ )6 )]

Now two situations occur. Assuming first that |z —y| < 1/(4D), one has
either ‘fé” (z) — a(r) (y)‘ = 01if j # j' (by construction of the ¢;’s) or if
j = j' by the mean value theorem

‘fe(r) (SL’) _ f(g’r‘) (y)‘ |:13 . y|a7r (4D)7177‘+Oé

IN

CA N

IN

R oa—r
) |z -yl :
Assuming now that | — y| > 1/ (4D) we simply write

<

o0

R
proa
4

saﬁf)

+

oo

£ (@) = £ (y)’ = ’ ot

S R‘x—yrxir.

This proves that fy indeed belongs to M (o, R) whatever § € {0,1}”. To
apply the strategy for deriving lower bounds from Birgé’s lemma that we
have already experimented in the Gaussian framework, we need to evaluate
for every 0,6 € {0, l}D, the Kullback—Leibler loss K (sg, s¢-) and the Hellinger
loss h? (sg, s¢/). We derive from (7.104) in the Appendix that

K (s9,50/) < %(1 +1n(|fa/ forloo)) Il fo = forll* < 311 fo — forI®

3R2D—2a
<=
- 16C?

Moreover,

R2D—2a—1 D

1 2
h? (s0,50) = 2 | fo — forll” = W ﬂeﬁéG;
j=1

_g

so that, restricting ourselves to the subset © of {0, 1}D coming from Lemma 4.7
and applying Corollary 2.19 we derive that for any estimator s one has

sup E,, [h* (sg,5)] = 27" R*D>* (1 — k) p~2C~? (7.76)
6co

provided that

max [nK (sg, s¢')] < kD/8,
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where k denotes the absolute constant of Lemma 2.17. The restriction above
on the maximal Kullback—Leibler mutual information is a fortiori satisfied if

3R?’D2> kD

16C2  ~ 8n (7.77)

or equivalently D?**! > 1.5nR?/ (ch). We know that x > 1/2, so that
choosing D as
D =min {k >1:k***" > 3nR*}

warrants that (7.77) is fulfilled. Assuming first that R < n®, we see that
our choice of D fulfills the constraint RD™* < 1 < 2. On the other hand
p2 < 17/16 and nR? > 1 warrants that D > 2 so that by definition of D

D <2 (3nR2)Y/C*Y

Plugging these inequalities in (7.76) leads to

;ug ESQ [h2 (80’5’)] > HQR2/(2Q+1)TL72Q/(2&+1)
co

by setting 20 )
2707 (1 —k
51C?

On the contrary, if R > n®, the maximum risk on S (a, R) is always not
smaller than the maximum risk on the smaller class S (o, n*) for which the
previous proof works, leading to the desired result. m

We turn now to ellipsoids.

Ko =

Ellipsoids

For densities this structure is somehow less natural and easy to deal with as
compared to the Gaussian case, the reason being that the positivity restriction
that must be fulfilled by a density can lead to a parameter space which can
be substantially smaller than the whole ellipsoid itself. For this reason lower
bounds on ellipsoids are more delicate to establish in the density case than in
the Gaussian case and require to make some assumptions on the underlying
orthonormal basis. Consider some countable family of functions {¢x} . 4 such
that {1} U{¢x},c, is an orthonormal basis of Ly (x). For any function ¢ €
Lo () and any A € A, we denote by [ (t) the coefficient of ¢ in the direction
of ¢, Bx (t) = [ toadu. We provide a hierarchical structure to this basis by
taking some partition of A
A={Ja0)
JjEN
where, for each integer j, A(j) is a finite set. Setting for any integer j, D; =
7_o|A(4)], we define for any positive numbers a and R, the set
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&y (o, R) = seLg(u):ZD?“ Z Bi(s) <R*and 1+s>0,
Jj=0 AEA())
(7.78)

which is a subset of an ellipsoid of Ls (1) . The conditions that we have to
impose on the basis in order to build our lower bounds are as follows:

e there exists some positive constant @ such that for all integer m, the func-
tion @, = 3210 Doae () P satisfies to

[P lloe < @D, (7.79)
e there exists some positive constant C' such that
D11 < CDyy,, for all integer m. (7.80)

Note that these conditions are satisfied for all the orthonormal basis that
we know to play a role in approximation theory (see [12] for several examples
including eigenfunctions of the Laplacian operator on a compact Riemannian
manifold). Two typical examples are the trigonometric and the Haar systems
for which @ = 1 and C' = 3 as easily seen from their description that we recall
hereunder.

e 4 is the uniform distribution on the torus [0,2n] and for each integer
JAG) = {25.2]+ 1} with oo (2) = V2cos ((j+1) @), @2j41 (@) =
V2sin ((j + 1) z) for all z € [0, 27].

e 4 is the uniform distribution on [0, 1]. Moreover let ¢ = ljg 1 /2y — 11 /2,1
and for each integer j, A(j) = {(j,k) |1 <k <27} with ¢, (z) =
212 (272 — k + 1) for all (j, k) € A(j) and z € [0, 1].

We shall also use the following stronger version of (7.79):
e there exists some positive constant @ such that for all integer m and every

3 € RAm
> Brgea

AeA,,

< (Asup |m|) V@D, (781)

m
oo

This condition is directly connected to the properties of the L..-index
of the linear spans of {px, A € A,,,} and typically holds for a wavelet basis.
For instance, we derive from (7.71) that it holds for the Haar basis with

b = (1 + \/5)2 We can now state our lower bound (which is a simplified
version of Proposition 2 in [12]).

Proposition 7.17 Let X;,..., X, be i.i.d. observations with density 1 4+ s
with respect to the probability measure . Assume that the orthonormal system
{©x, A € A} satisfies to conditions (7.80) and (7.79). Then, there exists some
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numerical constant k, such that, whenever nR? > Dga"'l, for every estimator
s of s, one has

sup E,|ls — 3% > 1 p2/(2at1),, ~2a/(2041)
s€&(a,R) co
provided that
R? < no~1/2, (7.82)

Moreover if the stronger condition (7.81) holds, then (7.82) can be replaced
by the milder restriction R < n®.

Proof. The proof is very similar to that of Proposition 7.16. Since nR? >
D?f‘“, the set {] >0:D; < (TLR2)1/(2Q+1)} is nonvoid. We define

m = sup {] >0:D; < (nRz)l/(2a+1)}

and write D = D,,, for short. It comes from (7.80) and the very definition of
D that
nRk?

W S 1)2()‘—"_1 S nRQ. (783)

We introduce for every 8 € {0,1}*"

1
Sop=p Z Oxpy) with p = .
Nedn 4/ nd

Condition (7.79) implies by Cauchy -Schwartz inequality that
< D
~ 4y/n

and therefore by (7.83) and (7.82) |sg||,, < 1/4. Similarly if the stronger
condition (7.81) holds, then

Is0lloc < pV@D

1 /D
50l < PVPD < Vo

so that combining (7.83) with the condition R < n® we still get [[sg||,, < 1/4.
Moreover for every 6,6 € {0,1}"™ one has

Iso — sl = p* > (65— 0))%. (7.84)

AeA,

Since 3/4 < 1+ sg < 5/4 for every 0 € {0,1}"™ Kullback Leibler, Hellinger
and square losses are of the same order when restricted to the family of den-

sities {1 + sp;0 € {0, 1}Am } Indeed
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2
Sp — S¢/

1
)= 2H\/1+39+\/1+39/
which implies via (7.104) and (7.84) that

h? (1 + s9,1 + sg/

1 2
< — — ’
=5 ||59 So ||

1 )
K (1450, 1+50) < 5 (2 +1In (3)) llse — o] < |59 — o]
p2

D.

IN

Restricting to the subset © of {0, 1}/1’"' coming from Lemma 4.7 and applying
Corollary 2.19 we derive that for any estimator s one has

1
sup Eg, {Hse - 59/||2} > 1—p2D (1-k) (7.85)
fco 6
provided that
max [nK (1+ 59,1+ s¢)] < D/S,
where k denotes the absolute constant of Lemma 2.17. This restriction on the
Kullback—Leibler mutual information is a fortiori satisfied if

=D

2
D <
P - 8n

which is indeed fulfilled because of our choice of p (we recall again that
k > 1/2). Using (7.83), we derive from (7.85) that

278 (1 — k) (nRQ)l/(2a+1)

sup E {5—5,2]>
sup I, llse —sorll”| > e

achieving the proof of our lower bound. m

The lower bounds that we have proved under assumption (7.79) are rel-
evant in the Hilbert—Schmidt case, i.e., when o > 1/2. Assumption (7.81)
allows to relax this restriction on «. At the price of additional technicalities,
it is also possible to show that for Fourier ellipsoids the restriction on « is also
useless although this basis obviously does not satisfy to (7.81). The interested
reader will find details on this result in [12].

Lower Bounds under Metric Entropy Conditions

Our aim is to prove an analogue in the density estimation framework of Propo-
sition 4.13. The difficulty is that Hellinger and Kullback-Leibler loss are not
necessarily of the same order. Hence metric entropy conditions alone do not
lead to lower bounds. Interestingly, entropy with bracketing which was at the
heart of our analysis of MLEs is also an adequate tool to derive minimax lower
bounds in the density estimation framework. We may consider L; or Hellinger
metric entropy with bracketing conditions.
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Lemma 7.18 Let S be some set of probability densities. Let 6 € (0,1)
and C' > 1. Assume that there exists some covering of \/S by brackets
[\/T*; V T+:|, T € Ty, with diameter less than or equal to C in Lo (u). Let Rs

be some d-net of S with respect to Hellinger distance. Then, there exists some
subset S5 of Rs, some T € Ts and some 6 € (0,1) such that, setting either

sgp=(01-0)s+ GH\T/:HQ for every s € Ss (i)
—

or

(a _9)\/§+9\/T+)2

s = 5 for every s € S, (ii)

|a-0)vs+ovr|

the following properties hold:

In|Ss| > In|Rs| — In| 75|

and for every s #t € Ss
K (sg,t9) <4(2+1n(C))C?*6% and h (sg,tg) > g (7.86)

Proof. There exists some bracket [7~, 77| which contains at least |Rs| /|7Z5]
points of Rs. Hence, the set S5 = [77,77] (| Rs satisfies to
In|Ss| > In|Rs| — In |75 .

Let 6 € (0,1) to be chosen later and s,t € S5 with s # ¢. Assume first that
the family of densities {ug, u € Ss} is defined by (i). By Lemma 7.25, we note
that since s,t € [77, 7]

2
’

b (sp,19) < (1— 0) b2 (s,1) < L) |vre = v

2
so that on the one hand
1—0)C?%5?
h? (sg,t9) < ¥. (7.87)
while on the other hand, we derive from (7.69) that
+ 0 2 6C26?
h? (s,s9) <0h® | s, —— | < - H\/E— \/T+H < 02 . (7.88)

T
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In order to upper bound K (sg,tg), we notice that
1< H\/T+H <1+ 03, (7.89)

which implies that s9 < 7% and tg > 0 (1 + 05)_2 71. Hence

50

2 2
0l (1+Co)° _ (1+0)
6

0 0

[e.9]

and we derive from (7.104) and (7.87) that

K(S@,tg) S (2 —l—hl <(1+96()2>> 02(52.

Now by the triangle inequality
h(sp,tg) > h(s,t) —h(s,s9) —h(ttg).
But (7.88) implies that
h (s, sg) + h (t,tg) < V2008,
hence, choosing 6 = 1/ (8C?) warrants that
h(s,tg) >0 —46/2>46/2.
Moreover our choice for 6 leads to
K (sg,t9) < (2 +ln (802 (1+ 0)2)) C25?
<424+ In(C))C?*5?

and therefore property (7.86) is fulfilled. Assume now that the family of den-
sities {ug, u € Ss} is defined by (ii). In this case, setting

fo=(1—=0)vs+0V7T and go = (1 — 0) Vi + 0V,

one has \/s9 = fo I fol ™" and v/Tg = go |lge~". We note that since /s < f,
[ foll > 1 and one derives from (7.89) that

V50 = foll = Il foll = 1 < 6CS. (7.90)

Similarly Hﬁ — gg” < 6C9, so that the triangle inequality yields

V30 = V|| <2605 + 1o — goll <2005+ (1 - 0)||v5 - V]
<(146)C6
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and
IV5e = V5] < 6C6 + || fo = V5| < 6C5 +0|[v7F - V5|
< 20C6.
By the triangle inequality again, we derive from the latter inequality that

h(sg,tg) > h(s,t) —h(s,s9) —h(t tg) > h(s,t) — 2v/20CH

and therefore, choosing 6 = (4\/50)_1 yields h (sg,tg) > /2. Finally, since
by (7.90)
lgoll* (1 +6C6) ™ <1< |1 fol*

f2 <7 <6072g2 implies that

2
_ (1+6c9)
02

50

-1 2
T <(07'+C)

and we derive from (7.104) that

K (sg,t6) <2 (1+Wn (07" +C)) ||[v/5s — Vi’
<21+ (071 +C)) (1+0)>C%>

Plugging the value of 6 in the latter inequality, some elementary computations
allow to conclude. m

It is now quite easy to derive a minimax lower bound from the preceding
Lemma. The key is to warrant that the net {sp, s € S5} which is constructed
above does belong to S. This is indeed true in various situations. In Proposi-
tion 7.19 below we investigate the simplest possibility which is to consider
L. brackets for covering either S or v/S and make some convexity type
assumptions on S.

Proposition 7.19 Let S be some linear subspace of Lo equipped with some
seminorm n such that 1 € S and n (1) = 0. For every positive R, let By (R) =
{t € S,n(t) < R}. Given ¢ > 0, we denote by S, the set of densities s such
that s > c. Consider Sg to be the set of densities such that: either i) Sgp =

ScmBn (R) orii) \/Sg = \/gﬂBn (R). Assume Sg to be totally bounded in
Lo and denote respectively by H (.,Sg) and Hu (., Sgr), the metric entropy of
Sr with respect to Hellinger distance and the Ly -distance. Assume that for
some positive constants o, Crand Cy the following inequalities hold for every

positive § < RA1/2,
R 1/a
H(5a SR) 2 Ol <5>
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and either
R 1/
Hey (6,SRr) < Cy <6) in case 1)
or

1/
H (6, \/SR) < Cy (?) in case ).

Then, there exists some positive constant k1 (depending on a, Cy,C and also
on ¢ in case 1)) such that for every estimator s, provided that R > 1/\/n the
following lower bound is valid

sup E, [h? (s,3)] > 5 ((RQ/(zaH)n_%‘/(Qa"’l)) A 1) .

SESR

Proof. Let 6 > 0 and C > 1 to be chosen later. In case i), we consider some
C/coé-net T5 of Sk (with respect to the Lo.-distance) with log-cardinality
H. (6,SR) and set for every 7 € 75

7~ =(r=CVcs) Veand 77 =7+ CV/cd.

Then 7~ < 71 and

2
2 + _ =
|vre-vr| = A=) <o
(x/F + \F)
which means that { [\/T_, vV 7’+] ,T € ’Zs} is a collection of brackets with di-

ameter less than or equal to C§ covering v/Sg. Let us consider the §/2-net
{s9,5 € Ss} of S coming from Lemma 7.18, starting from a d-net Rs of Sg
with respect to Hellinger distance with log-cardinality H (8, Sr). Then for
every s € Sg,

) =n (054 g oksT) <00+ [ () < R

which means that the density sy does belong to Sr. We derive from Corollary
2.19 that for any estimator s one has

16supE, [h? (s,5)] > 6% (1 — k)
ses

provided that
4(241In(C))C*6*n < k (H (6, Sr) — Hoo (C\/c5,SR)) .

Choosing C' = ¢~ /2 (2C,/C;)® warrants that

1/«
H (6.5r) — Hoo (CV/20, Sr) > (C1/2) <J;)
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for every § < (R A (1/2))/ (C+/c). It suffices to take

1 Clli a/(2a+1) ) B
5 = 1 /(2a+1) a/(2a+1)
(20\/EA<802(2+1n(C))> ( A(R " ))

to achieve the proof in case i).
In case ii), we consider some C§/2-net 75 of 1/Sg (with respect to the
Loo-distance) with log-cardinality H., (06/2, v/ SR) and set for every 7 € T

Vi = (fC;>+ and V7T = 7+ &

Then {{\/T_, vV T+} ,T € ’Zs} is a collection of brackets with diameter less

than or equal to C'¢ covering v/Sg. Let §/2-net {sg,s € S5} of S coming from
Lemma 7.18, starting from a d-net Rs of S with respect to Hellinger distance
with log-cardinality H (8, Sg). Then for every s € Ss, \/sg belongs to S with

H(1 —e)\/§+9\/?+H > 1 and

n(\/sy) =n O0Vs +(1-0) VT <6On (s 1-0)n(v/7) <R
W =n e ) S (D 0 om () =

which means that the density sy does belong to Sg. As in case i), we derive

from Corollary 2.19 that for any estimator s one has

16supE, [h?(s,3)] > 6% (1 — k)
seS

provided that
4(2+1In(C)) C26%n < m( (6, Sg) — (05 \/SR))
Choosing C = (2C2/C1)” warrants that

H(5,Sp) — (05 \ﬁ) (C1/2) (R)l/a

for every d < (R A (1/2)) /C. It suffices to take

(1 Cik o/ (Zet) 1/(2a+1), —a/(20+1)
0= <20 <802(2+1n(0))> (1a(m n )

to achieve the proof of the proposition. m

Assuming that a density s belongs to a ball centered at zero with radius
R with respect to some seminorm is a common formulation for a smoothness
assumption. This is true for Hélder, Sobolev or Besov classes of smooth func-
tions. Assuming that /s instead of s belongs to such a ball is a less commonly
used assumption. It turns out that this way of formulating a smoothness con-
dition is interesting for building a neat minimax lower bound since it allows
to avoid the unpleasant condition that s remains bounded away from zero.
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7.5.2 Adaptive Properties of Penalized LSE

We provide some illustrations of the adaptive properties of penalized LSE.
It is clear that the list of examples is not all exhaustive. For example we
shall not explain how to use the special strategies for Besov bodies introduced
in the Gaussian framework in order to remove the extra logarithmic factors
appearing in the risk bounds for Besov bodies which are proved below but
this is indeed possible as shown in [20].

Adaptive Estimation on Ellipsoids

We consider the same framework as for our minimax lower bounds, i.e., we take
some countable family of functions {@x},c 4 such that {1 U{@x},c, which
is an orthonormal basis of Ly (). We consider some countable partition of A

A=JA6)

JEeN

where, for each integer j, A(j) is a finite set. We set for any integer m,
Dy, = 37714 (j)| and consider for any positive numbers a and R the subset

&5 (a, R) defined by (7.78). We have in view to show that under some mild
condition on the basis, it is possible to define a penalized LSE which achieves
the minimax risk up to some universal constant, on many sets & (o, R) at
the same time. The conditions that we have to impose on the basis in order
to apply our theorems are the same as for the lower bounds i.e., (7.79) and
(7.80).

We have to define a proper collection of models. Given some integer m, we
denote by A, the set Uj<m,A(j) and by Sy, the linear span of {px, A € 4, }.
Then we consider the collection of models {Sy.},,c ¢ Where M is the set
of integers m such that D,, = |4,,| < n. This collection is nested so that
condition (7.15) holds with I" = 1 and R = 0. Therefore we are in position to
apply Theorem 7.5 with the deterministic penalty function given by (7.17) or
Theorem 7.6 with the random choice for the penalty function given by (7.25).
In both cases we get

~ . DT?L
E, [[5-sI*] < C1 (e, ) int [d2 (s Sm) + = ]

Ca (e, @) (14 1)

n

_|_

(7.91)

Now, whenever s belongs to & («, R) we have by monotonicity

& (5,8m) =Y > B(s) <D D DI Y 5(s)

i>m A€A()) j>m AEA(J)
< R’D,’%. (7.92)
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Let m (n) = inf {m > 0: D,,/n > R?D,;°% }, then, provided that D,,(,) < n,
one has

D D
I= inf |d®(s,Sy)+ 22| < o2mm)
meMm (8, 5m) + n n
If m(n) =0, then I < 2Dg/n. Otherwise

> o 1D1+2a

m(n) m(n)

nR? >Dm(n) 1D

and therefore ) , )
Dy(ny < CT3%5 R 5 7975

Hence, assuming that CR? < n?® warrants that Dypny < n and we get
r<92 [Do y (CR,L—)} <9 {Do + CRT%E - T5e
n n

It remains to bound ||s|| when s belongs to & (a, R). For this purpose, we
note that by Jensen’s inequality one has for any A € A

3 (s) = (/(1+S)wdu>2 é/(1+8)90§d/~t,

which yields for any integer m
PN /1+s)¢ dp < @D,,,.
J<m XEA(j)

Combining this inequality with (7.92) we derive that
2 . «
Isl* < int (@D, + R2D25).

Setting J = inf {m R2Dm < ®Dy, } and arguing exactly as for the
majorization of I we get

_2a
Is|* < 2D, < 2 [QSDO v (C@Rﬁza@l““ﬂ <20 (Do Vv Rﬁ) ,

which in turn implies if R? < n
2

llsl” ” < 40%¢? <D0 + lezan‘li(%a) :
n

Collecting the above evaluations and coming back to (7.91), we finally obtain

sup B, |5 s|*] < Cy(e,,C) Rmn~ T,
SGEQ(Q,R)

provided that Dé‘”z/n < R? < 0~ 'n'2o, By using the lower bound estab-
lished in the previous section, we know that at least for &« > 1/2 (or for Haar
ellipsoids for instance when o < 1/2), this upper bound is optimal (up to
constants).
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Adaptive Estimation on £,-Bodies

Consider some countable orthonormal basis of La (1), {¢a}ye 4,040 Where Ag
is a finite set and A is totally ordered in such a way that setting for all A € A,
A={NeA: N <A} and r(A) = |A)\]|, A — r()) is an increasing mapping
from A onto N*. For any function ¢t € Ly (1) and any A € Ap U A, we denote
by [ (t) the coefficient of ¢ in the direction of ¢y, i.e., B (t) = [tprdp.
We define for any positive numbers p and M and any nonincreasing sequence
(ck)pen- tending to 0 at infinity, the set

&p (e, M) = {SELQ () NS Z 18x (5) Jern|” <1, |18l < M },

AeA

which is a subset of an I,-body of Ly (1) . We have in view to show that under
some mild condition on the basis, it is possible to define a penalized LSE
which achieves the minimax risk up to some slowly varying function of n on
many sets £, (¢, M) at the same time. The condition that we have to impose
on the basis in order to apply our theorem is as follows:

there exists some positive constant B such that for all A € A

> avex

< By/|Ay] sup |ay| for any a € R . (7.93)
rea A'ea
A

A

o0

This condition is typically satisfied for a wavelet basis which is ordered
according to the lexicographical ordering. We have now to define a proper
collection of models. We first define NV to be the largest element of A such
that 7 (N)+|4o| < n (Inn) 2 and consider M = {AgUm’ : m’ C Ay}. We are
in position to apply Theorem 7.7 with for instance the deterministic penalty
function given by (7.32) and for each m € M, L,;, = Inn which warrants that

Z exp (— Ly, Im|) < Z (g) exp(—Dlnn) < i (%)D =X

meM D<n D=1

We know that this choice of collection of models and of the penalty term
means that the resulting penalized LSE is a hard thresholding estimator. Its
performance can be analyzed thanks to the risk bound

2 . 9 M |m|lnn
. [I5- 5] <) in, [d (5.5,,) + ALlmnn
1+MXY
roe e

which yields by Pythagore’s Theorem

_ , Al
= [“S - Slﬂ <C() i, {dQ (s, Sagum) + d? (s, Saguan) + |m|ﬂn}

n

1
—i—C(s)( +ME+M|A0|1nn).

n
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We can also write this inequality as

- . . 2MDlInn
B [I5- sl <Cle) ot | it o Sagum) + 220

1+ MY+ M|A|l
+C () {d2(s7SAouAN)+( + MI+ M| Ao| “")]

n

Now, whenever s belongs to &, (¢, M) we have by monotonicity

2/p
d* (s, Sauay) = > Bi(s) < [Z |8 <s>|p] < vyt

A>N A>N

It remains to bound, for any D € N*, the bias term

? = inf 2 m’) -
bp (s) ‘m}lngwd (s, Saoum)

This comes easily from approximation theory in sequence spaces. Indeed, we
know that the nonlinear strategy consisting in keeping the 2D largest coeffi-
cients (in absolute value) Gy (s) for A € A provides a set m’ with cardinality
2D such that

2/p
YA DTN B (s)
Agm/ r(A\)>D
Hence b2, (s) < D'=2/P¢cZ) and we get
MDlInn
C () sup E, [ S—s 2} <2 inf {Dl?/lic2 + } + {Ci
( )SEEP(C,M) 15 = sl ot 2 -

L

1—|—MZ'+MA01nn)}

- (7.94)

We see that whenever the sequence (cy), decreases rapidly enough, the order
of the maximal risk of 5 will be given by

inf [lez/pc% +n"'MDIn n] .
DeN*

As compared to the Gaussian case, the novelty here is the presence of M which
controls the infinite norm of s and also the fact that the linear truncation term
cz( N)1 can influence the order of the risk. If we consider the example of a
Besov body for which ¢, = RkY/P~1/2=« Lk € N*, with o > 1/p — 1/2, using
the fact that 147 (N) > n(Inn)~ 2 — |Ag| and arguing as in the treatment of

ellipsoids above, we derive from (7.94) that, whenever n (Inn) > > 2|Ao| and
n~t(1+ M)Inn < R?,
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s 2] < o 2 n T 142a
sup [E, [Hs s)| ] < C' (g, |Ao]) R 7)111”

s€€p(c,M) (1 +M
n —2a—1+42/p
+ C’ (e, ]Ag|) R ( 5 >
In“n

and therefore

2a

sup  E [I\g—sn?] < C' (e,|Ag|) RT¥2= (n) 5=
et ) 7 (1+ M)lnn

+C' (e, |Ag|) R?n =207 142/P (Inn)*™ .

Combining this inequality with elementary computations, we derive that
whenever

2

ntlnn < < 2ot (12e) ) (1-2/p) (Inn)**? (7.95)

1+M —

the maximum risk of the thresholding estimator is controlled by

2a
T 120
B (15— 1] <207 e Lo R (i) -
segspleM) [HS SH}_ (&, 14o]) ((1+M)1nn

Since &, (¢, M) C & (¢, M), we can conclude from the lower bounds for ellip-
soids built from a conveniently localized basis that this is indeed the order of
the minimax risk up to some constant depending only on ¢, |Ay| and M. It
is of course desirable that the right-hand side in (7.95) tends to infinity as n
goes to infinity (otherwise (7.95) really appears as a stringent condition on
R). This is indeed the case if and only if & > «ay, where g is the nonnegative

root of the equation 2« + (1 + (2a)71> (1—2/p) =0, that is

/3 —
It is easy to see that the condition o > « is less stringent than the one
assumed by Donoho, Johnstone, Kerkyacharian and Picard (see [54]) which
is namely p > 1 and o > 1/p. Whether our condition is optimal or not is an
opened question.

11
p 2

7.5.3 Adaptive Properties of Penalized MLE

In the spirit of [12], many applications to adaptive estimation can be derived
from the selection theorems for MLEs above. Again our purpose here is not
to try to be exhaustive but rather to present some representative illustration
of this idea. A major step in deriving adaptation results from Corollary 7.15
consists in controlling the bias term in (7.75). Using Lemma 7.12 it is possible
to bound the Kullback—Leibler bias by the L-bias.
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Proposition 7.20 Let S be some linear subspace of Lo, such that 1 € S and
V'S be the set of nonnegative elements of Ly-norm equal to 1 in S. Setting

S = {f2,fe \/g}, one has
1AK (s,8) <12 inf |5 — f|, -
fes

Proof. The proof is a straightforward consequence of Lemma 7.12. Indeed
given f € S, setting ¢ = ||\/s — f||, we define fT = f +e. Then fT > /s
with || fT — /s]| < [T — V5|, < 2e and we derive from (7.70) that

LAK (s,t) < 1262,

Since by assumption f* € S, so that t = fT2/ ||f+||2 belongs to S, this
achieves the proof of the result. m
We are now in position to study a significant example.

Adaptive Estimation on Holder Classes

We intend to use Corollary 7.15 for selecting a piecewise polynomial with
degree r on a regular partition of [0,1] with N pieces, r and N being un-
known. Because of the well know approximation properties of piecewise poly-
nomials, we shall show that the corresponding penalized MLE is adaptive in
the minimax sense when /s belongs to some Holder class H («, R) as defined
in Section 7.5.1.

Proposition 7.21 We consider M = N x N* and define for every m =
(r,A) € M, S, to be the linear space of piecewise polynomials with mazimal
degree v on a regular partition of [0,1] with A pieces. Finally, for every m €
M, we consider the model S, of densities t such that \/t € S,,. Let 5 be the
penalized MLE defined by a penalty function

pen (r, A) = % (r+1)AQ2+1In(r+1)) (7.96)

where k1 is the absolute constant coming from Corollary 7.15. Then there
exists a constant C («) such for all density s with \/s € H (a, R)

E; [h® (5,3)] < C (a) R Gotlp=20/Gatl), (7.97)
provided that R > 1//n.

Proof. In order to apply Corollary 7.15 we consider the family of weights
{Zm} e defined by

xra =71+ A for every (r,A) € N x N*.
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This choice of the weights leads to

5= Y ew(-ana) = [N | | T ew(-a)

r>0,A>1 r>0 A>1

Since for every m = (r,A) € M, one has z,, =r+ A < (r+1)A = D,,
and 7, < 2r + 1 (by Lemma 7.13), our choice (7.96) indeed satisfies to the
restriction (7.74). Given s with /s € H (a, R), in order to bound the bias term
K (s, S,,) we provide a control of the L. -distance between f = /s and S,,
and apply Proposition 7.20. Defining r as the largest integer smaller than «,
it is known (see for instance [107]) that for a given interval I with length 4,
there exists a polynomial (Q; with degree not greater than r such that

1£ 17 =Qilloe < C"(r) 07w (9)

where C’ (r) depends only on r and

w(8) = sup |/ (@) = ) ()]
z,yel
This implies from the definition of H (a, R) that, for m = (r, A), setting
fm = 2 1ep, Qrllr, where Pa is a regular partition of [0, 1] with A pieces,
one has

If = fmll < C"(r) RA™®
and therefore by Proposition 7.20

1AK (s,8,,) <120 (r) RZA™2,
Combining this bias term control with (7.75) yields

Cy'Es [b? (s,3)]
1+ k1)

: / 2 A2« (
giréfl{HC (r)R°A™= + (r+1)A(2+ln(r+1))}.

n

Recalling that nR? > 1, it remains to optimize this bound by choosing A as
A = min {k k> (nRQ)l/(zaH)} ,

which easily leads to (7.97). m

Recalling that S (a, R) is the set of densities s such that v/s € H (o, R), it
comes from the minimax lower bound provided by Proposition 7.16 that s is
approximately minimax on each set S («, R) provided that R > 1/+/n. These
results can be generalized in different directions. For instance one can extend
these results to multivariate functions with anisotropic smoothness (see [12]).
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Selecting Bracketed Nets Towards Adaptation on Totally
Bounded Sets

Like in the Gaussian case. It is possible use our general theorem for penalized
MLE to select conveniently calibrated nets towards adaptation on (almost)
arbitrary compact sets. Let us first notice that our general theorem for penal-
ized MLE has the following straightforward consequence.

Corollary 7.22 Let {Si},,cn be some at most countable collection of
models, where for each m € M, Sy, is assumed to be a finite set of probability
densities with respect to p. We consider a corresponding collection of MLEs
(Sm)mert which means that for every m € M

Py(=In(3,)) = inf Pu(~In(t)).

Let pen : M =R, and consider some random variable m such that

P, (—In (gfﬁ)) + pen (m) = P, (—In(5y)) + pen(m)).

inf (
meM
Let {Am} et {Tmmenbe some family of nonnegative numbers such that
Ay > 1In(|Sn]) for every m € M and

Z e fm =3 < 0.

meM
Assume that

"
Am m
pen (m) = w for every m € M (7.98)

for some suitable numerical constant k”. Then, whatever the density s

E, [h* (s,55)] < C” ( inf (K (8,8m) + M) + f) . (7.99)

me n

It is possible to mimic the approach developed in the Gaussian case in
order to build adaptive estimators on a given collection of compact subsets
of the set of densities, equipped with Hellinger distance. The main difference
being that the metric structure with respect to Hellinger distance alone is not
enough to deal with a discretized penalized MLE. In order to be able to control
the bias term in (7.99) we need to use conveniently calibrated bracketed nets
rather than simply nets as in the Gaussian case.

The general idea goes as follows. to use such a result in order to build
some adaptive estimator on a collection of compact sets of H can be roughly
described as follows. Let us consider some at most countable collection of
subsets (7,,),,cq Of the set S of all probability densities. Assume that each set
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\/ﬁz {\/i;te’fm}

has a finite entropy with bracketing H; ((5, \/Tm) in Lo (u), for every § > 0.
Given é,, to be chosen later, one covers v/7,,, by at most exp (HH (5m, \/’Tm))

brackets with diameter §,,. In particular, denoting by \/Ss, the set of upper
extremities of those brackets, for all m € M and all s € 7,,,, there exists some
point s}, € S; such that

Vs < Vst and H\/E— vV SEH < 6.
Setting s,, = st/ [ s}, Lemma 7.12 ensures that
1AK (8, 8m) < 362,.

For every m € M, if we take as a model

Sm:{t//t;tes;;},

then K (s, Sy,) < 362, whenever s € 7,,,. We derive from Corollary 7.22 that,
setting A, = (né?n) V H, (§m, \/Tm) and x,, = A,,, provided that

DI e S
meM

the penalized MLE with penalty given by (7.98) satisfies for all m € M

1
E, [h? (s,55)] < e (A, (34 25") + X)), for every s € T,,. (7.100)
Choosing 6, in such a way that e?H[ (0, /7Zp) is of order 6,, leads to
a risk bound of order §2,, (at least if X' remains under control). In view of
Proposition 7.19, we know that under some proper conditions §2, can be taken
of the order of the minimax risk on 7,,, so that if X' is kept under control,
(7.100) implies that 5~ is approximately minimax on each parameter set 7,,,.
As in the Gaussian case, one can even hope adaptation on a wider continuously
indexed collection of parameter spaces instead of the original discrete one. In
analogy with the Gaussian case, let us illustrate these ideas by the following
example.
As an exercise illustrating these general ideas, let us apply Corollary 4.24
to build an adaptive estimator in the minimax sense over some collection of
compact subsets {Sy r,a € N*, R > 0} of S with the following structure:

vV Sa,R = \/gﬂRHa,la
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where H, 1 is star shaped at 0. Assume moreover that for some positive con-
stant Cs ()
R

Hy (5» M) < Oy (@) <5>1/a

for every § < R A 1/2. In order to build an estimator which achieves (up to
constants) the minimax risk over all the compact sets S, g, we simply consider
for every positive integers a and k a bracketed net S  of S, /7 constructed

as explained above with 8, = k(1) / /0 so that

k 1/
) < 02 (O() k2/(2a+1)

In |Sa,k| < Cqy (Oé) (\/ﬁék =

and
K (s,S4k) < 363’,6, forall s €S, 1/ /m- (7.101)

Applying Corollary 7.22 to the collection (Sax),q 17 With

Anr = Cs () k2ot and x4 = dak?/ (2ot
leads to the penalty

K k2/(2a+1)
pen (a, k) = —(a)
n

where K (a) = k" (C3 () + 4a). Noticing that x4, > o+ 21n (k) one has

Y= Ze‘x“v’“ < Ze_“ Zk‘2 <1
ak

a>1 k>1

and it follows from (7.100) that if § denotes the penalized MLE one has
whatever the density s
n

k2/(2a+1)
E, [h?(s,3)] < C () in£ (K (5, Sa,k) + > .

In particular if s € S, g for some integer a and some real number R > 1/y/n,
setting k = [Ry/n] we have s € S, 1,/ / and since S, 1. is a kY (et =1/2_pet
of 8, i/ m» the previous inequality implies via (7.101) that

2/(2a+1)
sup E, [b*(s,5)] <4C (a) (k)

SESa,R n
2/(2a+1)
<40 (a) 22/(2a+1) (R\/ﬁ) ]
n

Since Hellinger distance is bounded by 1, we finally derive that for some
constant C’ () > 1
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sup E, [b*(s,3)] < C'(a) ((RQ/(QaH)n_Qa/(MH)) A 1) (7.102)

SESa,R

If Ha,r is the class H (o, R) of Holder smooth functions defined in Section
7.5.1, it is not difficult to see (using approximations by piecewise polynomials
on dyadic regular partitions as in [22] for instance) that the L,.-metric entropy

of \/Sa.ry Hoo (., 1/8,%3) satisfies to

Ha (5/2.\/Sam) < O () (?)Ua

which obviously implies that the above entropy with bracketing assumption is
satisfied and therefore the previous approach applies to this case. Combining
(7.102) with Proposition 7.16 shows that the discretized penalized MLE 3 is
indeed minimax (up to constants) on each compact set So, g with a € N* and
R >1/y/n. More generally if H, g is a closed ball with radius R centered at
0 with respect to some seminorm n, for which n, (1) = 0 and if we moreover
assume that for every § < RA1/2

0

H (6,8a,r) > C1 (@) (R>_1/a

then, it comes from Proposition 7.19 that for some positive constant x («)
depending only on «

sup B, h2 , > R2/(2a+1) —2a/(2a+1) Al),
supE, b (s 5] = w0 (( n JA1)

provided that R > 1/y/n and again the discretized penalized MLE 3 is
approximately minimax on each set Sy g with @ € N* and R > 1//n.

7.6 Appendix

The following inequalities are more or less classical and well known. We present
some (short) proofs for the sake of completeness.
7.6.1 Kullback—Leibler Information and Hellinger Distance

We begin with the connections between Kullback—Leibler information and
Hellinger distance.

Lemma 7.23 Let P and @) be some probability measures. Then

K (p, P ‘g Q) > (21n(2) — 1) W2 (P,Q) . (7.103)
Moreover whenever P < @,

2h? (P,Q) <K (P,Q) <2 (2 +1In (HflgHoo)) h? (P, Q) (7.104)
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Proof. Let = (P + Q) /2, then

dP d
@:1+uand£:1—u,

where u takes its values in [—1,+1]. Hence, setting for every = € [—1,+1],
S(x) =(1+2)In(l+2) — 2z and for every x € [0,1] , ¥ (z) =1— 1 —zx,
one has

K (P,p) = E, [® (u)] and h* (P,Q) = E,, [¥ (v*)] . (7.105)

Now z — @ (x

) /% is nonincreasing on [—~1,+1] and x — ¥ (x) /2 is nonde-
creasing on [0, 1]

SO

®(z) >

which leads to (7.103) via (7.105
z, f(r)=axzlnz—z+1and g(z) =

iy ()] -3 o ()]

On the one hand the identity

f(@) =g (2) =2vzf (V)

®(1) 2> o (1) ¥ (2?)
). If P < Q, introducing for every positive
(vVz — 1) we can write

implies that
f(x) > g(x) for all nonnegative x. (7.106)

On the other hand, using elementary calculus, one can check that the function

= (24 (Inz);) g(2) - f ()

achieves a unique minimum at point x = 1 and is therefore nonnegative. Since

r — 2+ (Inx), is increasing and [|[dP/dQ||,, > 1, this implies that

fla) < <2+1n <HdQH )) ) for all z € [0, [|dP/dQ| )]  (7.107)

and the proof of (7.104) can be completed by taking expectation (under @)
on both sides of (7.106) and (7.107). m

A connection between Kullback—Leibler information and the variance of
log-likelihood ratios is also useful. The following Lemma is adapted from
Lemma 1 of Barron and Sheu [11] and borrowed to [34].

Lemma 7.24 For all probability measures P and Q with P < Q

%/(dP/\dQ) (m ZS) <K(P,Q) < 1/(dedQ) (ln ;zg)
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Proof. Setting for every real number z
fl@)y=e"42-1,
the Kullback—Leibler information can be written as
o[ 25(- ()
Since one can check by elementary that

%xQ (1 A e_‘”) <f(x) < z? (1 i e_'”) ,

DN | =

the result immediately follows. m
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We are also recording below some convexity properties of Hellinger dis-

tance.

Lemma 7.25 Let P,Q and R be probability measures. For all § € [0,1] the

following inequalities hold
h? (P,6Q + (1 - 6) R) < 6h? (P,Q) + (1 - 6)h® (P, R)

and
h? (0P + (1 -0)R,0Q + (1 — 0) R) < 6h? (P,Q) .

(7.108)

(7.109)

Proof. Recalling that Hellinger affinity between two probability measures

P and @ is defined by
p(P,Q) :/\/de ,

one has
We note that by concavity of the square root

p(P0Q+(1-0)R)=0p(P,Q)+ (1-0)p(P.R),
which leads to (7.108). To prove (7.109), setting
po=pOP+(1-0)R 0Q+(1-0)R)
we use the elementary inequality 2v/ab < a + b to derive that
) 2, 1/2
po :/(9 dPdQ + (1 - 0)2dR? + 0 (1 —a)(dP+dQ)dR)
1/2
> / (92de@ +(1-0)2dR? +20(1—0) \/deQdR)
> / (0 dPdQ + (1 —0) dR)

Zep(P?Q)+1_97

which easily leads to (7.109), achieving the proof of Lemma 7.25. m
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7.6.2 Moments of Log-Likelihood Ratios

In order to use the maximal inequalities of the previous chapter, it is essential
to get good upper bounds for the moments of the log-likelihood ratios. The
following Lemma is an improved version (in terms of the absolute constants
involved) of a result due to van de Geer (see [118]). The proof is borrowed
to [21].

Lemma 7.26 Let P be some probability measure with density s with respect
to some measure p and t,u be some monnegative and p-integrable functions,
then, denoting by ||.||y the Lo (1)-norm, one has for every integer k > 2

( s—l—t)
In
S+ u

Proof. We first establish the elementary inequality

k
P

9 2
< —k! — .
< 64k H\/i \/EH

r—1-Tn(z)< = (x—i)Q (7.110)

which is valid for every positive z. Indeed setting

f(x)694(x316>2m11n(x)

one can check that 23 f’ (z) is nondecreasing on (0, +00) and is equal to 0 at
point x = 1. This implies that f achieves a minimum at point 1 and since
f (1) =0, f is nonnegative which means that (7.110) holds. Hence, setting
y = (1/z) V x, we derive from (7.110) that

k k 2
'1‘15;”)' :(mg)) gylln(y)é&(xi) :

Plugging = = /(s +t) /s + u in this inequality, we get
£\[" 9 t—u)?
4/ 2F < Dpp (=W )
s+u 64 (s+u)(s+1)
2
(\/i—i—\/ﬂ) s<(s+u)(s+t),

(t—u)2 B s(t—u)2
P<(3+u)(8+t)> _/(s+u)(s+t)d’“‘

< |ve-vall

P

Now

SO

and the result follows. m
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7.6.3 An Exponential Bound for Log-Likelihood Ratios

Let h denote Hellinger distance.

Proposition 7.27 Let X4,...,X, be independent random wvariables with
common distribution P = su. Then, for every positive density f and any
positive number x

i [Pn [m <£)] > —2h? (s, f) + 22] < e

Proof. By Markov’s inequality, for every y € R

b (O] (G-

< (1-Dh%(s,f))" /2 < e 2

which implies the result if one takes y = —2h? (s, f) + 2x/n. m
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Statistical Learning

8.1 Introduction

Suppose that one observes independent variables &1, . . ., &, taking their values
in some measurable space =. Let us furthermore assume, for the sake of
simplicity, that these variables are identically distributed with common dis-
tribution P. The two main frameworks that we have in mind are respectively
the classification and the bounded regression frameworks. In those cases, for
every ¢ the variable §; = (X;,Y;) is a copy of a pair of random variables (X,Y),
where X takes its values in some measurable space X and Y is assumed to
take its values in [0, 1]. In the classification case, the response variable Y is
assumed to belong to {0,1}. One defines the regression function n as

n(x)=E[Y | X =z (8.1)

for every € X. In the regression case, one is interested in the estimation of n
while in the classification case, one wants to estimate the Bayes classifier s*,
defined for every x € X by

s* (w) = Uyz)>1/2- (8.2)

One of the most commonly used method to estimate n or s* or more
generally to estimate a quantity of interest s depending on the unknown dis-
tribution P is the so called empirical risk minimization by Vapnik which is a
special instance of minimum contrast estimation.

Empirical Risk Minimization

Basically one considers some set & which is known to contain s, think of S as
being the set of all measurable functions from X to [0, 1] in the regression case
or to {0, 1} in the classification case. Then we consider some loss (or contrast)
function

v from § x = to [0, 1]
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which is well adapted to our estimation problem of s in the sense that the
expected loss E [y (t,€1)] achieves a minimum at point s when ¢ varies in S. In
other words the relative expected loss £ defined by

C(s,t) =E[y(t,&) —v(s,6)], forall teS (8.3)

is nonnegative. In the regression or the classification cases, one can take

7t (2,y) = (y — t (2))*

since 7 (resp. s*) is indeed the minimizer of E [(Y —t (X))z] over the set of

measurable functions ¢ taking their values in [0,1] (resp. {0,1}). The heuris-
tics of empirical risk minimization (or minimum contrast estimation) can be
described as follows. If one substitutes the empirical risk

1 ()= Paly (6,01 = 7 (6,6),
=1

to its expectation P [y (¢,.)] = E[y(¢,&1)] and minimizes ~,, on some subset
S of § (that we call a model), there is some hope to get a sensible estimator
5 of s, at least if s belongs (or is close enough) to the model S.

8.2 Model Selection in Statistical Learning

The purpose of this section is to provide an other look at the celebrated
Vapnik’s method of structural risk minimization (initiated in [121]) based
on concentration inequalities. In the next section, we shall present an alter-
native analysis which can lead to improvements of Vapnik’s method for the
classification problem. Let us consider some countable or finite (but possibly
depending on n) collection of models {S, },,c 1, and the corresponding collec-
tion of empirical risk minimizers {5,,},,c . For every m € M an empirical
risk minimizer within model S,, is defined by

Sm = argmingeg Yy (£) .

Given some penalty function pen: M — Ry and let us define m as a mini-
mizer of
Y (Bm) + pen (m) (8.4)

over M and finally estimate s by the penalized estimator

§=35~.

m
Since some problems can occur with the existence of a solution to the pre-
vious minimization problems, it is useful to consider approximate solutions
(note that even if §,,, does exist, it is relevant from a practical point of view
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to consider approximate solutions since 3, will typically be approximated
by some numerical algorithm). Therefore, given p > 0 (in practice, taking
p = n~2 makes the introduction of an approximate solution painless), we shall
consider for every m € M some approximate empirical risk minimizer s,
satisfying
Yo (Bm) < (t) +p
and say that 5 is a p-penalized estimator of s if
Y (8) + pen (M) < v, (t) + pen (m) + p, Ym € M and Vt € S,,. (8.5)

To analyze the statistical performance of this procedure, the key is to take
£(s,t) as a loss function and notice that the definition of the penalized
procedure leads to a very simple but fundamental control for £ (s,3). Indeed,
by the definition of s we have, whatever m € M and s,, € Sy,

Vn (5) + pen (M) < v, (sm) + pen (m) + p,

and therefore

Yn (8) < Yn (8m) + pen (m) — pen (M) + p. (8.6)

If we introduce the centered empirical process

and notice that E[y (¢,&1)] — Ey (u,&1)] = €(s,t) — £(s,u) for all t,u € S,
we readily get from (8.6)

€(s,8) <L(s,8m) +Vn ($m) =7 (8) — pen (M) + pen (m) +p.  (8.7)

8.2.1 A Model Selection Theorem

Let us first see what can be derived from (8.7) by using only the following
boundedness assumption on the contrast function ~

A1 For every t belonging to some set S, one has 0 < v (¢,.) < 1.

In order to avoid any measurability problem, let us first assume that each
of the models S,,, is countable. Given some constant X, let us consider some
preliminary collection of nonnegative weights {2, },,c v, such that

Z e tm < N
meM

and let z > 0 be given. It follows from (5.7) (which was proved in Chapter 5
to be a consequence of Mc Diarmid’s Inequality) that for every m’ € M,

sup (=7, (1) < e

tES,,,

b

P [ sup (=7, (1)) > E

tesS,

T + 2
] + 2n
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and therefore, setting E [suptE s, (=7 (t))} = E,,, except on a set of prob-

ability not larger than Ye™*, one has for every m’ € M,

_ T + 2
sup (7, (1)) < By + 1) 75
tes, s n

m

Hence, (8.7) implies that the following inequality holds, except on a set of

z

probability not larger than Ye™*:

:L'/\
0(5,8) < L(8,8m)+ Ty, (8m)+E~+4 ﬁ—pen (m)+pen (m)+4/ %—i—p. (8.8)

It is tempting to choose pen (m') = E,v + \/Tm/ /2n for every m’ € M but
we should not forget that F., typically depends on the unknown s. Thus,
we are forced to consider some upper bound E,,  of E, which does not
depend on s. This upper bound can be either deterministic (we shall discuss
below the drawbacks of this strategy) or random and in such a case we shall
take benefit of the fact that it is enough to assume that Em/ > FE,,» holds
on a set with sufficiently high probability. More precisely, assuming that for
some constant K and for every m’ € M

N> B, R g .
pen (m') 2 B +4/ 5 \V o, (8.9)

holds, except on set of probability not larger than exp (—z,,» — z), we derive
from (8.8) and (8.9) that

£(,5) < E(s,5m) +7, <sm>+pen<m>+<1+x>\/5+p

holds except on a set of probability not larger than 2Xe~*. Thus, integrating
with respect to z leads to

B [(6(5:5) ~ £(515m) = )~ pen(m) = )] < 2014 K) /5

and therefore, since ¥, (s.,) is centered at expectation

E[l(s,5)] Sf(s,sm)—l—E[pen(m)]—l-E(l—&—K)\/;—Fp.

Hence, we have proven the following result.

Theorem 8.1 Let &1,...,&, be independent observations taking their values
in some measurable space = and with common distribution P depending on
some unknown parameter s € S. Let v : S X = — R be some contrast function
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satisfying assumption A1. Let {Sy},,crq be some at most countable collec-
tion of countable subsets of S and p > 0 be given. Consider some absolute
constant X, some family of nonnegative weights {xm},, ¢ such that

Z e ' =3 <

meM

and some (possibly data-dependent) penalty function pen : M — Ry. Let s be
a p-penalized estimator of s as defined by (8.5). Then, if for some nonnegative
constant K, for every m € M and every positive z

pen(m) > E Lseusp (-7, (t))} I \/ﬁ‘ K\/Z

holds with probability larger than 1 — exp(—xm, — z), the following risk
bound holds for all s € S

E[l(s,8)] < inf (£(s,Sm)+E[pen(m)])+ X (1+ K) \/Z—&— p, (8.10)

me
where £ is defined by (8.8) and € (s,Sy,) = inficg,, £ (s,t).

It is not that easy to discuss whether this result is sharp or not in the
generality where it is stated here. Nevertheless we shall see that, at the price
of making an extra assumption on the contrast function ~, it is possible to
improve on (8.10) by weakening the restriction on the penalty function. This
will be the purpose of our next section.

Vapnik’s Learning Theory Revisited

We would like here to explain how Vapnik’s structural minimization of the
risk method (as described in [121] and further developed in [122]) fits in
the above framework of model selection via penalization. More precisely, we
shall consider the classification problem and show how to recover (or refine
in the spirit of [31]) some of Vapnik’s results from Theorem 8.1. The data
& =X, 1), ., 8, = (X, Y,) consist of independent, identically distrib-
uted copies of the random variable pair (X,Y") taking values in X x {0,1}.
Let the models {S,},,c  being defined for every m € M as

S’m - {HC’ :C e -A’rn};

where A, is some countable class of subsets of X. Let S be the set of mea-
surable functions taking their values in [0,1]. In this case, the least squares
contrast function fulfills condition A1. Indeed since v (¢, (z,9)) = (y — t (x))?,
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A1 is fulfilled whenever t € S and y € [0, 1]. For a function ¢ taking only the
two values 0 and 1, the least squares criterion also writes

1 — s 1
- Z (Y —t(Xi)" = - Z Uy, £¢(x)
=1 =1

so that minimizing the least squares criterion means minimizing the number
of misclassifications on the training sample & = (X1,Y1),..., & = (Xn, Yy).
Each estimator s, represents some possible classification rule and the purpose
of model selection is here to select what classification rule is the best according
to some risk minimization criterion. At this stage it should be noticed that we
have the choice here between two different definitions of the statistical object
of interest s. Indeed, we can take s to be the minimizer of t — E[Y — t (X)]?
subject or not to the restriction that ¢ takes its values in {0,1}. On the one
hand the Bayes classifier s* as defined by (8.2) is a minimizer of E[Y — ¢ (X)]?
under the restriction that ¢ takes its values in {0,1} and the corresponding
loss function can be written as

((s",t) =E[s* (X) —t (X)P = B[Y # £ (X)] ~ P[Y # 5" (X)].

On the other hand, the regression function 7 as defined by (8.1) minimizes
E[Y — ¢ (X)]* without the restriction that ¢ takes its values in {0,1}, and the
corresponding loss function is simply ¢ (n,t) = E[y(X) —t(X)]*. It turns
out that the results presented below are valid for both definitions of s
simultaneously. In order to apply Theorem 8.1, it remains to upper bound
E [sup;es,, (=7, (t))]. Let us introduce the (random) combinatorial entropy
of A,,

Hy =In[{AN{X1,..., X0}, A€ An}|.

If we take some independent copy (&1,...,&),) of (&1,...,&,) and consider the
corresponding copy ~,, of ., we can use the following standard symmetriza-
tion argument. By Jensen’s inequality

B [ s (7, )] <[ swp (4,60 - )],

tESm tESm

so that, given independent random signs (e1,...,&,), independent of
(517 R ?577/)7 one has’

1 n
E|sup (-7, (t))| < =E| su 5i(]l, N — 1y )
Lesli( 2l ())} " tesl,)n <; v/ #t(X!) Yi#t(X;) )]
2 n
< el (S )

Hence, by (6.3) we get
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1/2
E {sup (—¥n (t))} < iE (Hm sup (Z Uy, £4(x )>> ,

teESm teSm \ ;=1

and by Jensen’s inequality

2F [H,]

- (8.11)

| sw (7, ()] <2

The trouble now is that E [H,,] is unknown. Two different strategies can be
followed to overcome this difficulty. First, one can use the VC-dimension to
upper bound E [H,,]. Assume each A, to be a VC-class with VC-dimension
Vm (see Definition 6.2), one derives from (6.9) that

E[Hn] < Vi <1—|—ln (‘Z)) (8.12)

If M has cardinality not larger than n, one can take x,, = In(n) for each
m € M which leads to a penalty function of the form

pen(m)2\/2Vm(1+ln(n/vm))+\/1n(n)

n on '’

and to the following risk bound for the corresponding penalized estimator s,
since then X < 1:

E[l(s,3)] < inf (£(s,Sy)+ pen(m))+ \/;—F p- (8.13)

meM

This approach has two main drawbacks:

e the VC-dimension of a given collection of sets is generally very difficult to
compute or even to evaluate (see [6] and [69] for instance);

e even if the VC-dimension is computable (in the case of affine half spaces
of RY for instance), inequality (8.12) is too pessimistic and it would be
desirable to define a penalty function from a quantity which is much closer
to E [H,,] than the right-hand side of (8.12).

Following [31], the second strategy consists of substituting H,, to E [H,,]
by using again a concentration argument Indeed, by (5.22), for any positive z,
one has H,,, > E[H,,] —/2In (2 m) (Tm + z), on a set of probability not
less than 1 — exp( xm —2). Hence since

V2In (2)E[H,] (m + 2) < £ [12{"‘} +1n(2) (zm + 2),

we have on the same set,

E[Hny] < 2Hp, 4210 (2) (@ + 2),



286 8 Statistical Learning

which, by (8.11), yields

E[tiggn(—vn(t))} <4< Tﬂ/ln(?ﬁxmﬂ/ln(j)z)

Taking z,, = In(n) as before leads to the following choice for the penalty
function
H,, 1
pen (m) = 4¢) 2m 4 4.1,/
n n
which satisfies

pen m) 2 B | sup (7, (1) + )y [ln@x

The corresponding risk bound can be written as

E[¢(s,3)] < lm“e% (€ (5, Sm) + E [pen (m)]) + 4 %@‘) +,,] ,

and therefore, by Jensen’s inequality

]E[E(S,E)]<Lrjg/f\/[(ﬂs,sm)—&-él W)—Hl.l lnén)—kﬁﬁ—kp.

(8.14)

Note that if we take s = s*, denoting by L; the probability of misclassifica-
tion of the rule ¢, i.e., Ly = P[Y # ¢ (X)], the risk bound (8.14) can also be
written as

: ~ E [Hyn] In(n) 6
E|L~| < inf f Li4+44) —— 4.1 —
[£5] meM <t16%m et n ) * n vn +e

which is maybe a more standard way of expressing the performance of a
classifier in the statistical learning literature. Of course, if we follow the first
strategy of penalization a similar bound can be derived from (8.13), namely

E[L;] < inf ( inf L + 2\/ 2Vm (1 +1n <n/vm>>>

ST meM \ teS,, n

n /1n (n) . l_,_
on on P

Note that the same conclusions would hold true (up to straightforward modi-
fications of the absolute constants) if instead of the combinatorial entropy
H,,, one would take as a random measure of complexity for the class S,, the
Rademacher conditional mean
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1 n
ﬁﬂ‘: tseléljn;i?iﬂmgét(xi) | (Xi7)/i)1gign

since we have indeed seen in Chapter 4 that this quantity obeys exactly
to the same concentration inequality as H,,. This leads to risk bounds for
Rademacher penalties of the same nature as those obtained by Bartlett,
Boucheron and Lugosi (see [13]) or Koltchinskii (see [70]).

8.3 A Refined Analysis for the Risk of an Empirical
Risk Minimizer

The purpose of this section is to provide a general upper bound for the relative
expected loss between § and s, where s denotes the empirical risk minimizer
over a given model S.

We introduce the centered empirical process 7,,. In addition to the relative
expected loss function ¢ we shall need another way of measuring the closeness
between the elements of S which is directly connected to the variance of the
increments of 7,, and therefore will play an important role in the analysis of
the fluctuations of 7,,. Let d be some pseudodistance on S x S (which may
perfectly depend on the unknown distribution P) such that

P ((’y (t,.) — (s, ))2) < d?(s,t), for every t € S.

Of course, we can take d as the pseudodistance associated to the variance of
v itself, but it will more convenient in the applications to take d as a more
intrinsic distance. For instance, in the regression or the classification setting
it is easy to see that d can be chosen (up to constant) as the Ly (p) distance,
where p denotes the distribution of X. Indeed, for classification

[y (&, (2,9) =7 (5%, (@, )] = [Tyzae) = Tystor ()| = [t (2) = 57 (2)]

and therefore setting d? (s*,t) = E [(t (X) — s* (X))Q} leads to

Py () =7 (s, ))%) S d(s7,8).
For regression, we write

by (¢, (2,9)) =7 (0, (@, 9))]* = [t (2) = 0 (@) [2(y — 1 (2)) — t () +7 (2)].

Now
E[Y —n(X) | X]=0 and E[(Y —n(X))*| X] <

)

Py
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imply that

E|2(y—n (@)~ (@) + 7 (@) | X]| =4E (v = (X)) | X
+ (=t (X) +n (X))’ <2,

and therefore
P (v (8 =7 (1,)%) < 2B (£ (X) =5 (X))*. (8.15)

Our main result below will crucially depend on two different moduli of
uniform continuity:

e the stochastic modulus of uniform continuity of %, over S with respect
to d,
e the modulus of uniform continuity of d with respect to £.

The main tool that we shall use is Bousquet’s version of Talagrand’s
inequality for empirical processes (see Chapter 4) which will allow us to con-
trol the oscillations of the empirical process 7, by the modulus of uniform
continuity of 7,, in expectation. Bousquet’s version has the advantage of pro-
viding explicit constants and of dealing with one-sided suprema (in the spirit
of [91], we could also work with absolute suprema but it is easier and somehow
more natural to work with one-sided suprema).

8.3.1 The Main Theorem

We need to specify some mild regularity conditions that we shall assume to
be verified by the moduli of continuity involved in our result.

Definition 8.2 We denote by Cy the class of nondecreasing and continu-
ous functions v from Ry to Ry such that x — v (x) /x is nonincreasing
on (0,4+00) and ¢ (1) > 1.

Note that if ¢ is a nondecreasing continuous and concave function on
Rywith ¢ (0) = 0 and ¢ (1) > 1, then % belongs to C;. In particular, for
the applications that we shall study below an example of special interest is
P (x) = Az®, where o € [0,1] and A > 1.

In order to avoid measurability problems and to use the concentration
tools, we need to consider some separability condition on S. The following
one will be convenient

(M) There exists some countable subset S’ of S such that for every t € S,
there exists some sequence (tx),~, of elements of S’ such that for every
€ E, v (t, &) tends to 7y (t,€) as k tends to infinity.

We are now in a position to state our upper bound for the relative expected
loss of any empirical risk minimizer on some given model S.
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Theorem 8.3 Let &1, ...,&, be independent observations taking their values
in some measurable space = and with common distribution P. Let S be some
set, v : SX E — [0,1] be a measurable function such that for everyt € S, x —
v (t, ) is measurable. Assume that there exists some minimizer s of P (v (t,.))
over S and denote by £ (s,t) the nonnegative quantity P (v (t,.)) — P (v (s,.))
for everyt € S. Let ~y,, be the empirical risk

n

1
T ()= Pa(r(6,)) = 2 37 (1,8), Jor every 1 €S
i=1
and 7,, be the centered empirical process defined by
F, () =Py (v (t,.)—P(y(t,.), for everyt € S .

Let d be some pseudodistance on S X S such that

P ((7 (t,.) — (s, ))2> < d*(s,t), for everyt € S. (8.16)

Let ¢ and w belong to the class of functions C1 defined above and let S be
a subset of S satisfying separability condition (M). Assume that on the one
hand, for everyt e S

d(s,t) <w ( E(s,t)) (8.17)
and that on the other hand one has for every u € S’
VnE l sup 7, (u) =7, (t)}] < (o) (8.18)
teS’,d(u,t)<o

for every positive o such that ¢ (o) < \/no?, where S’ is given by assumption
(M). Let €, be the unique solution of the equation

Vel = ¢ (w () . (8.19)

Let p be some given nonnegative real number and consider any p-empirical
risk minimizer, i.e., any estimator § taking its values in S and such that

35) < inf .
T (5) < p+ inf (t)

Then, setting
l(s,8) = tlnsf (s,t),

there exists some absolute constant k such that for every y > 0, the following
inequality holds

ne2

P{l(s,5)>2p+20(s,5) + kK (si + (1/\“’2(5*))y>] <e V. (8.20)

In particular, the following risk bound is available

E[¢(s,5)] <2(p+£(s,8) + Ke2) .
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Comments.

Let us give some first comments about Theorem 8.3.

The absolute constant 2 appearing in (8.20) has no magic meaning here,
it could be replaced by any C' > 1 at the price of making the constant x
depend on C.

One can wonder whether an empirical risk minimizer over S does exist
or not. Note that condition (M) implies that for every positive p, there
exists some measurable choice of a p-empirical risk minimizer since then
infiesr Yn (t) = infresyn (t). If p = 1/n for instance, it is clear that,
according to (8.20), such an estimator performs as well as a strict empirical
risk minimizer.

For the computation of ¢ satisfying (8.18), since the supremum appearing
in the left-hand side of (8.18) is extended to the countable set S’ and not
S itself, it will allow us to restrict ourself to the case where S is countable.
It is worth mentioning that, assuming for simplicity that s € S, (8.20)
still holds if we consider the relative empirical risk =, (s) — 5 (8) instead
of the expected loss £ (s,s). This is indeed a by-product of the proof of
Theorem 8.3 below.

Proof. According to measurability condition (M), we may without loss of
generality assume S to be countable. Suppose, first, for the sake of simplicity
that there exists some point 7 (s) belonging to S such that

C(s,m(s)) =1£(s,9). (8.21)

We start from the identity

A~

(5,8) = L(s,m(8)) + 70 (8) = (7 (8)) + 7, (7 (5)) = 7 (5),

which, by definition of § implies that

A~

£(5,5) <p+L(s,m(5)) +7, (7 (5) =7 (5) -

Let x > 0 with

. <€3+ (1A w? (s*))y> |

ne2

where £ is a constant to be chosen later such that k > 1, and

o A (s) =7 ()
Ve = ?gg (s, t) + a2

Then,

0(s,3) < p+L(s,m(s) + Va (£(5,5) + 2?)

and therefore, on the event V,, < 1/2, one has

0(5,5) <2(p+L(s,m(5))) + z?
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yielding .
P[t(s,5)>2(p+L(s,m(s) +2°] <P {Vz > 2] . (8.22)

Since £ is bounded by 1, we may always assume z (and thus €,) to be not
larger than 1. Assuming that x < 1, it remains to control the variable V,
via Bousquet’s inequality. By (8.16), (8.17), the definition of 7 (s) and the
monotonicity of w, we derive that for every t € S

Varp (= (t,.) + 7 (7 (s),.) < (d(5,8) +d (5,7 (5)))? < duw? (\/4 (s, t)) .

Hence, since v takes its values in [0, 1], introducing the function w; = 1 A 2w,
we derive that

v(t-)—v(ﬂ(S),-)] wi () <;§§I§(wl(€))2

< su
£(s,t) + 2 _5218 (€2 + x2) eV

sup Varp [
tes

Now the monotonicity assumptions on w imply that either w () < w (z) if
x>corw(e) /e <w(x)/zxifx < e, hence one has in any case w (¢) / (e V z) <
w (z) /= which finally yields

[v(t,-)—v(ﬂ(8)7~)] < wi(@)

sup Varp

tes E(Svt) —|—£E2 x4

On the other hand since 7 takes its values in [0, 1], we have

v(t,-)—v(ﬂ(S),-)H L

e l(s,t) + 22 - a2

tesS

We can therefore apply (5.49) with v = w? (z) =% and b = 2272, which gives

that, on a set {2, with probability larger than 1 — exp (—y), the following
inequality holds

V, <E[V,] + \/2(1“% @ +EVa)y | v

nx? nx

202 (z)x~2y 2y

< 3E[V,] + 3

—. 8.23

nx na? (8:23)
Now since €, is assumed to be not larger than 1, one has w () > e, and there-
fore for every o > w (e, ), the following inequality derives from the definition

of €, by monotonicity

¢(0) o) _owie) _ o

o2 T w?(ey) g2

Hence (8.18) holds for every o > w(e,) and since u — ¢ (2w (u)) /u is non-
increasing, by assumption (8.17) and (8.21) we can use Lemma 4.23 (and the
triangle inequality for d) to get

By < 220D
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Hence, by monotonicity of u — ¢ (u) /u

86 (w (@)
N

Since k > 1 we note that x > /ke, > &,. Thus, using the monotonicity of
u — ¢ (w(u)) /u, and the definition of €., we derive that

B[, < S2W(E) _8e 8 (8.24)

= Vnxze, oz ~ &

Now, the monotonicity of u — w; (u) /u implies that

E[V,] <

w‘f;gx) < wi(;*) . (8.25)

Plugging (8.24) and (8.25) into (8.23) implies that, on the set 2,

24 i)ty | 2y
NG nx? na?’

Recalling that €, < 1, it remains to use the lower bound 4nz? > kw? (&) 5 2y,
noticing that w? (e,)e;? > 1 to derive that, on the set §2,, the following
inequality holds

Ve <

e fEs
gl |

Hence, choosing x as a large enough numerical constant warrants that
Ve < 1/2 on £2,. Thus

1
P [Vw > 2} <P[2g] <e’?, (8.26)

and therefore (8.22) leads to
P[l(s,5) >2(p+L(s,m(s)) +a°] <e .

If a point 7 (s) satisfying (8.21) does not exist we can use as well some point
7 (s) satisfying £ (s, (s)) < £(s,S)+9d and get the required probability bound
(8.20) by letting ¢ tend to zero. But since ¢ (u) /u > ¢ (1) > 1 for every
u € [0, 1], we derive from (8.19) and the monotonicity of ¢ and v — ¢ (u) /u

that
AW (ex) _ ¢*(LAw(es) _ 6% (w(es))
g2 = g2 = g2
and therefore ) )
1A w? (e 9

The proof can then be easily completed by integrating the tail bound (8.20)
to get
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2
E[¢(s,3)] <2(p+£(s,S)) + ket + Hl/\:igz(e*)_
yielding the required upper bound on the expected risk via (8.27). m

Even though the main motivation for Theorem 8.3 is the study of clas-
sification, it can also be easily applied to bounded regression. We begin the
illustration of Theorem 8.3 with this framework which is more elementary
than classification since in this case there is a clear connection between the
expected loss and the variance of the increments.

8.3.2 Application to Bounded Regression

In this setting, the regression function n: @ — E[Y | X = z] is the target to
be estimated, so that here s = 1. We recall that for this framework we can
take d to be the Ly (1) distance times v/2. The connection between the loss
function ¢ and d is especially simple in this case since

[y (& (z,y)) =7 (s, (z,9)] = [t (z) + s ()] [2(y — s (2)) =t (2) + 5 (2)]
which implies since E[Y — s(X) | X] = 0 that
s t) = Efy (1 (X,Y)) =7 (s, (X,Y) = E (1 (X) — 5(X))*

Hence 2/ (s,t) = d?(s,t) and in this case the modulus of continuity w can
simply be taken as w (¢) = v/2¢. Note also that in this case, an empirical risk
minimizer 5 over some model S is a LSE. The quadratic risk of s depends
only on the modulus of continuity ¢ satisfying (8.18) and one derives from
Theorem 8.3 that, for some absolute constant &/,

E [d* (s,5)] < 2d® (s, S) + K2

where ¢, is the solution of
Vne2 = ¢ (e.).

To be more concrete, let us give an example where this modulus ¢ and the bias
term d? (s, S) can be evaluated, leading to an upper bound for the minimax
risk over some classes of regression functions.

Binary Images

Following [72], our purpose is to study the particular regression framework

for which the variables X; are uniformly distributed on [0,1]* and s (z) =
E[Y | X = z] is of the form

s(x1,29) =bif x5 < ds(x1) and a otherwise,

where 0s is some measurable map from [0,1] to [0,1] and 0 < a < b < 1.
The function ds should be understood as the parametrization of a boundary
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fragment corresponding to some portion s of a binary image in the plane
(a and b, representing the two level of colors which are taken by the image) and
restoring this portion of the image from the noisy data (X1,Y71),..., (Xn, Yn)
means estimating s or equivalently ds. Let G be the set of measurable maps
from [0, 1] to [0,1]. For any f € G, let us denote by x; the function defined
on [0,1]° by

Xf (z1,22) =bif 29 < f(21) and a otherwise.

From this definition we see that xss = s and more generally if we define
S = {xy: fegG} for every t € S, we denote by Ot the element of G such
that xg: = t. It is natural to consider here as an approximate model for s a
model S of the form S = {x : f € 05}, where JS denotes some subset of G.
In what follows, we shall assume condition (M) to be fulfilled which allows
us to make as if S was countable. Denoting by ||.||; (resp. ||.||,) the Lebesgue
L;-norm (resp. Lo-norm), one has for every f,g € G

2 2
Ixr = Xglly = (0 —a)lf —gll, and |Ix7 —xgl5 =0 —a)" [|f — gl
or equivalently for every s,t € S,
|s —t[l, = (b—a)||ds — t||, and ||s —t]2 = (b—a)?||ds — ] .

Given u € S and setting S, = {t € S, d(t,u) < o}, we have to compute some
function ¢ fulfilling (8.18) and therefore to upper bound E [W (o)], where
W (o) = sup 7, (u) =7, (t).
teSs

This can be done using entropy with bracketing arguments. Indeed, let us
notice that if g belongs to some ball with radius ¢ in L [0, 1], then for some
function f € Lo [0,1], one has f — 3§ < g < f + ¢ and therefore, defining
fi = sup (f —6,0) and fy = inf (f +4,1)

Xrr < Xg < Xfu

with [[x7, — Xy ll; < 2(b—a)d. This means that, defining H., (0,085, p) as
the supremum over g € 95 of the L,,-metric entropy for radius § of the 1L,
ball centered at g with radius p in 9.5, one has for every positive

Hi (e, 80, 1) < H. c  as
[] ) 0'7/*” — o0 Q(b—a)’ 72(b_a)2 .

Moreover if [t1,,ty] is a bracket with extremities in S and L; (p) diameter not
larger than ¢ and if ¢ € [t1, ty], then

y? =2ty (2)y + 1 () < (y — t(2))” < y° =2t (2) y + 1 (),
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which implies that v (¢, .) belongs to a bracket with IL; (P)-diameter not larger
than x
ty (X) +tr (X))} < 4.
2
Hence, if F = {v(t,.),t € S and d(t,u) < o}, then

28 | (1 () ~ 1 (0) (¥ +

Hpy(z,F,P) < Hy i oS :
L=< 8(b—a)’ ’2(b—a)2
and furthermore, if d (t,u) < o

2u—t} o
(b—a) ~— (b—a)

E H(Y—t(X))2 - (Y—U(X))2H <2fu—t|, =

We can therefore apply Lemma 6.5 to the class F and derive that, setting

o/Vb—a 22 o2 1/2
(p(a):/o <H°° (8(b—a)’85’2(b—a)2>> e

one has

provided that

4p (o) < \/ﬁm (8.28)

The point now is that, whenever 0S is part of a linear finite dimensional
subspace of Lo [0,1], Hs (6,05, p) is typically bounded by D [B + In(p/d)]
for some appropriate constants D and B. If it is so then

o(0) < \/E/Og/m (B+ln <4"2)>)1/2dx

22 (b—a
1
< VDo / VB + 2l (20)]ds,
b—a 0

which implies that for some absolute constant s

(1+B)D
¢ (o) < ko —a)

The restriction (8.28) is a fortiori satisfied if ov/b—a > 4k+/(1+ B) D/n.
Hence if we take
(1+B)D

¢ (o) = 12ko b-a)
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assumption (8.18) is satisfied. To be more concrete let us consider the example
where 0S is taken to be the set of piecewise constant functions on a regular
partition with D pieces on [0, 1] with values in [0, 1]. Then, it is shown in [12]
that

Heo (5,05,p) < D [In (p/5)]

and therefore the previous analysis can be used with B = 0. As a matter
of fact this extends to piecewise polynomials with degree not larger than r
via some adequate choice of B as a function of r but we just consider the
histogram case here to be simple. As a conclusion, Theorem 8.3 yields in this
case for the LSE 5 over S

D

—_ 93,1 < 23 _
B (195 - 351,) < 2jut 105 = 01l + O

for some absolute constant C'. In particular, if ds is Hélder smooth,
|0s (z) — 0s (z')| < R|x — 2'|" (8.29)
with R > 0 and « € (0,1], then

inf |0s — Ot|, < RD™®
tes

leading to
D

(b—a)’n
Hence, if H (R, a) denotes the set of functions from [0, 1] to [0, 1] satisfying

(8.29), an adequate choice of D yields for some constant C’ depending only
on a and b

E[||8s — 85]|,) < 2RD™® + C

N
sup E[||9s — 95],] < C’ (R % ) n” T,
9s€H(R,q) n

As a matter of fact, this upper bound is unimprovable (up to constants) from a
minimax point of view (see [72] for the corresponding minimax lower bound).

8.3.3 Application to Classification

Our purpose is to apply Theorem 8.3 to the classification setting, assuming
that the Bayes classifier is the target to be estimated, so that here s = s*.
We recall that for this framework we can take d to be the Lo (1) distance and
S = {lla, A € A}, where A is some class of measurable sets. Our main task
is to compute the moduli of continuity ¢ and w. In order to evaluate w, we
need some margin type condition. For instance we can use Tsybakov’s margin
condition

0(s,t) > h%d?*® (s,t), for every t € S, (8.30)
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where h is some positive constant (that we can assume to be smaller than 1
since we can always change h into h A 1 without violating (8.30))and 6 > 1.
As explained by Tsybakov in [115], this condition is fulfilled if the distribu-
tion of n (X) is well behaved around 1/2. A simple situation is the following.
Assume that, for some positive number h, one has for every x € X

125 (z) — 1| > h. (8.31)

Then
(s, t) =E[|2n (X) = 1] |s (X) =t (X)[] > hd® (s,1)

which means that Tsybakov’s condition is satisfied with § = 1. Of course,
Tsybakov’s condition implies that the modulus of continuity w can be taken as

w(e) = h~ /219, (8.32)

In order to evaluate ¢, we shall consider two different kinds of assumptions on
S which are well known to imply the Donsker property for the class of func-
tions {7 (¢,.),t € S} and therefore the existence of a modulus ¢ which tends
to 0 at 0, namely a VC-condition or an entropy with bracketing assumption.
Given u € S, in order to bound the expectation of

W)= sup (=7, () +7, W),
teS;d(u,t)<o

we shall use the maximal inequalities for empirical processes which are estab-
lished in Chapter 6 via slightly different techniques according to the way the
“size” of the class A is measured.

The VC-Case

Let us first assume for the sake of simplicity that A is countable. We use
the definitions, notations and results of Section 6.1.2, to express ¢ in terms
of the random combinatorial entropy or the VC-dimension of A. Indeed, we
introduce the classes of sets

Ay = {{(x,y) P lysp(a) < ]ly;éu(z)} ,te S}

and
A = {{(x,y) : Hyygt(x) > ]ly#u(z)} ,te S}
and define for every class of sets B of X'x {0,1}

Wy (o) = sup (P, —P)(B), Wg (0) = sup (P—-P,)(B).
BeB,P(B)<o? BeB,P(B)<o?
Then,
E[W (0)] <E [W;+ (a)} +E [W;_ (a)} (8.33)

and it remains to control E [W;‘: (O’):| and E [W;_ (0)} via Lemma 6.4.
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Since the VC-dimension of Ay and A_ are not larger than that of A,
and that similarly, the combinatorial entropies of A, and A_ are not larger
than the combinatorial entropy of A, denoting by V4 the VC-dimension of A
(assuming that V4 > 1), we derive from (8.33) and Lemma 6.4 that

VIE[W (0)] < ¢ (o)
provided that ¢ (o) < \/no?, where ¢ can be taken either as
¢ (0) = Kov/(1LVE[H4]) (8.34)

or as

¢(0) = Ko/V (1 +1In(c-1V1)). (8.35)

In both cases, assumption (8.18) is satisfied and we can apply Theorem 8.3
with w =1 or w defined by (8.32). When ¢ is given by (8.34) the solution ¢,
of equation (8.19) can be explicitly computed when w is given by (8.32) or
w = 1. Hence the conclusion of Theorem 8.3 holds with

2 _ (K? ( vE[HAD)W(”‘” o JEPAVE[HL)

* nh n

In the second case i.e., when ¢ is given by (8.35), w = 1 implies by (8.19) that

while if w (e,) = h_l/Zei/e then

2 = Kgi/"\/g\ﬁ +ln ((ﬁw;”@) v 1). (8.36)

Since 1+ In ((\/Es*_l/e> vV 1) >1and K > 1, we derive from (8.36) that

v\ 8/20-1)
g2 > () : (8.37)

Plugging this inequality in the logarithmic factor of (8.36) yields

% 1 nh?2¢
2 < gl 1 1
ssrey o T ey M\ )Y

and therefore, since 6 > 1

20
2 o 1/6 /K nh
e; < Ke, o 1+1In % v1].
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Hence

. <K2V (1+In ((nh?/V) v 1)))9/(29_”
9
- nh

< K? (V (1+1In ((nzw/v) v 1))>6/(201)

and therefore the conclusion of Theorem 8.3 holds with

G = 1>>)M” e

nh

Of course, if S (and therefore A) is not countable but fulfills condition (M),
the previous arguments still apply for a conveniently countable subclass of A
so that we have a fortiori obtained the following result.

Corollary 8.4 Let A be a VC-class with dimension V' > 1 and assume that
s* belongs to S = {14, A € A}. Assuming that S satisfies to (M), there exists
an absolute constant C such that if § denotes an empirical risk minimizer over
S, the following inequality holds

E[t(s*,3)] < c\/VM”]E[HAD. (8.38)

n

Moreover if 0 > 1 is given and one assumes that the margin condition (8.50)
holds, then the following inequalities are also available

J(26-1)
E[£(s*,3)] gc((”i@)e o (8.39)

" V(1 +1In (nh20/v))\ "
E[@(s*7§)]<0< (+nn(: /))> , (8.40)

provided that h > (V/n)"/*’.
Comments.

e The risk bound (8.38) is well known. Our purpose was just here to show
how it can be derived from our approach.

e The risk bounds (8.39) and (8.40) are new and they perfectly fit with
(8.38) when one considers the borderline case h = (V/ n)l/ 2% They look
very similar but are not strictly comparable since roughly speaking they
differ from a logarithmic factor. Indeed it may happen that E[H 4] turns
out to be of the order of V' (without any extra log-factor). This the case
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when A is the family of all subsets of a given finite set with cardinality V. In

such a case, E [H 4] <V and (8.39) is sharper than (8.40). On the contrary,

for some arbitrary VC-class, let us remember that the consequence (6.9) of

Sauer’s lemma tells us that H4 <V (1 + In(n/V)). The logarithmic factor

14+ 1n(n/V) is larger than 1+ In (nh29/V) and turns out to be especially

over pessimistic when h is close to the borderline value (V/ n)l/ 2.

e For the sake of simplicity we have assumed s* to belong to S in the above
statement. Of course this assumption is not necessary (since our main
Theorem does not require it). The price to pay if s* does not belong to S
is simply to add 2¢ (s*,S) to the right hand side of the risk bounds above.

In [92] the optimality of (8.40) from a minimax point of view is discussed
in the case where # = 1, showing that it is essentially unimprovable in that
sense.

Bracketing Conditions

For the same reasons as in the previous section, let us make the prelimi-
nary assumption that S is countable (the final result will easily extend to
the case where S satisfies (M) anyway). If ¢; and ¢y are measurable func-
tions such that t; < to, the collection of measurable functions ¢ such that
t; <t <ty is denoted by [t1,t2] and called bracket with lower extremity ¢;
and upper extremity ¢5. Recalling that p denotes the probability distribu-
tion of the explanatory variable X, the L (u)-diameter of a bracket [t1, 2]
is given by p(t2) — p (t1). Recall that the L; (u)-entropy with bracketing of
S is defined for every positive §, as the logarithm of the minimal number of
brackets with LL; (p)-diameter not larger than § which are needed to cover
S and is denoted by Hi; (4,5, ). The point is that if F denotes the class of
functions F = {vy(¢,.), t € S with d(u,t) < o}, one has

Hpy (6, F,P) < Hpy (0,5, 1)

hence, we derive from (8.33) and Lemma 6.5 that, setting

o(o) = [ 1 @5 da,
0
the following inequality is available

VAE[W ()] < 126 (o)

provided that 4¢ (o) < 02y/n. Hence, we can apply Theorem 8.3 with ¢ = 12¢
and if we assume Tsybakov’s margin condition (8.30) to be satisfied, then we
can also take w according to (8.32) and derive from that the conclusions of
Theorem 8.3 hold with €, solution of the equation

N (h’l/Qsi/‘g) .
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In particular, if
Hpy(z,S,p) <Cx™" with 0 <r <1, (8.41)

then for some constant C’ depending only on C, one has

(8.42)

6
:| 20—1+r

e2 < [(1 — )2 nhtr

If S" is taken as a d,-net (with respect to the Lo (u)-distance d) of a bigger
class S to which the target s* is assumed to belong, then we can also apply
Theorem 8.3 to the empirical risk minimizer over S” and since Hy; (z,S’, i) <
Hiy(x, 8, 1), we still get the conclusions of Theorem 8.3 with ¢, satisfying
(8.42) and ¢ (s*,S’) < 62. This means that if §,, is conveniently chosen (in a
way that 6, is of lower order as compared to ¢, ), for instance 62 = n~1/(1+7),
then, for some constant C”” depending only on C, one has

_ 6
20—1+7r

E[¢(s*,3)] < " [(1 — )2 nhlT

This means that we have recovered Tsybakov’s Theorem 1 in [115] (as a matter
of fact our result is slightly more precise since it also provides the dependency
of the risk bound with respect to the margin parameter h and not only on 6
as in Tsybakov’s Theorem). We refer to [85] for concrete examples of classes
of sets with smooth boundaries satisfying (8.41) when p is equivalent to the
Lebesgue measure on some compact set of R%.

8.4 A Refined Model Selection Theorem

It is indeed quite easy to formally derive from (8.20) the following model
selection version of Theorem 8.3.

Theorem 8.5 Let &1, ...,&, be independent observations taking their values
in some measurable space = and with common distribution P. Let S be some
set, v : Sx 5 — [0,1] be a measurable function such that for everyt € S, x —
v (t,x) is measurable. Assume that there exists some minimizer s of P (v (¢,.))
over 8 and denote by £ (s,t) the nonnegative quantity P (v (t,.)) — P (v (s,.))
for everyt € S. Let 7y, be the empirical risk

n

10 ()= Pa (3 (1,) = = 37 (8,6), for cvery t € §

i=1
and 7,, be the centered empirical process defined by
F,(t) =Py (v (t,.)—P(y(t,.), for everyt € S .

Let d be some pseudodistance on S x S such that (8.16) holds. Let {Sm},,c
be some at most countable collection of subsets of S, each model Sy, admitting
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some countable subset S, such that Sy, satisfies to separability condition (M).
Let w and ¢, belong to the class of functions C1 defined above for every
m € M. Assume that on the one hand assumption (8.17) holds and that on
the other hand one has for every m € M and u € S,

VnE sup 7, (u) =7, )] < ém (0) (8.43)
tesS], ,d(u,t)<o

for every positive o such that ¢, (0) < /no?. Let e, be the unique solution
of the equation

Vney, = dm (w(em)) - (8.44)

Let p be some given nonnegative real number and consider s, taking its values

n S, and such that
n Am < inf n (T .
Yn (8 )_tgslm7 t)+p

Let {xm},,crq be some family of nonnegative weights such that

Z e ' =X < oo,

meM

pen : M — Ry such that for every m € M

2
pen (m) > K <€3n N 10(%;)%) ,
neq,

Then, if K is large enough, there almost surely exists some minimizer m of
Vn (8m) + pen (m) . (8.45)

and some constant C' (K) such that the penalized estimator s = s~ satisfies
the following inequality

E[l(s,5)] < C(K) | inf (K(SaSm)+pen(m))+w+p

meM n

Concerning the proof of Theorem 8.5, the hard work has been already done
to derive (8.20). The proof of Theorem 8.5 can indeed be sketched as follows:
start from exponential bound (8.26) (which as a matter of fact readily implies
(8.20)) and use a union bound argument. The calculations are quite similar
to those of the proof of Theorem 4.18. At this stage they can be considered
as routine and we shall therefore skip them. From the point of view of model
selection for classification, Theorem 8.5 is definitely disappointing and far from
producing the result we could expect anyway. In this classification context, it
should be considered as a formal exercise. Indeed, the classification framework
was the main motivation for introducing the “margin” function w in Theorem
8.3. The major drawback of Theorem 8.5 is that the penalization procedure
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involved does require the knowledge of w. Hence, apart from the situation
where w can “legally” be assumed to be known (like for bounded regression
where one can take w (g) = v/2¢), we cannot freely use Theorem 8.5 to build
adaptive estimators as we did with the related model selection theorems in the
other functional estimation frameworks that we have studied in the previous
chapters (Gaussian white noise or density estimation). We shall come back to
the classification framework in Section 8.5 below to design “margin adaptive”
model selection strategies. For the moment we may at least use Theorem 8.5 in
the bounded regression framework (note that more generally, when w () = Ce
for a known absolute constant C, Theorem 8.5 is nothing more than Theorem
4.2. in [91]).

8.4.1 Application to Bounded Regression

As mentioned above, bounded regression is a typical framework for which the
previous model selection theorem (Theorem 8.5) is relevant. Indeed, let us
recall that in this setting, the regression function n: z — E[Y | X = z] is the
target s to be estimated and d may be taken as the Ly (1) distance times /2.
The connection between the loss function ¢ and d is trivial since

C(s,t) =B (t(X) —s(X))? =d?(s,t) /2

and therefore w can simply be taken as w (¢) = v/2¢. The penalized criterion
given by (8.45) is a penalized least squares criterion and the corresponding
penalized estimator s is merely a penalized LSE . It is not very difficult to
study again the example of boundary images, showing this time that some
adequate choice of the collection of models leads to adaptive properties for
the penalized LSE on classes of binary images with smooth boundaries.

Binary Images

We consider the same framework as in Section 8.3.2, i.e., the variables X; are
uniformly distributed on [0, 1]2 and the regression function s is of the form

s(x1,x29) = b if 9 < 0s(z1) and a otherwise,

where 0s is some measurable map from [0,1] to [0,1] and 0 < a < b < 1. Let
G be the set of measurable maps from [0, 1] to [0,1] and, for any f € G, x;
denotes the function defined on [0, 1]* by

Xt (z1,22) =bif 29 < f(21) and a otherwise.

Setting S = {xy : f € G}, for every t € S, Ot denotes the element of G such
that xs: = t. Consider for every positive integer m, 35, to be the set of piece-
wise constant functions on a regular partition of [0, 1] by m intervals and define
Sm =1{xy : f € 0Sn}. We take {Sy,},,cn- as a collection of models. In order
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to apply Theorem 8.5, given u € S,,, we need to upper bound E[W,, (¢)]
where

Wn(o)=  sup 7, (u) =7, ().
tESm;d(u,t)<o

We derive from the calculations of Section 8.3.2 that for some absolute
numerical constant &’

m

(b—a)

VnE [W,, (0)] < Ko

so that we can take
m

(b—a)

Om (0) =Ko

Hence the solution ¢, of (8.44) is given by

2mk'?

2 e —
mT o b—a)

Choosing z,,, = m, leads to X' < 1 and therefore, applying Theorem 8.5, we
know that for some adequate numerical constants K’ and C’, one can take

m

pen(m) =K nh—a)

and the resulting penalized LSE s satisfies to

Ef|0s - 03]|,] < €' inf { inf [|0s — Ot]), + m} ,
m>1 | teS, (b

—a)’n
Assuming now that ds is Holder smooth
|0s (z) — 0s (z')] < R|z — 2'|*
with R > 0 and « € (0, 1], then

inf ||0s — 0t||; < Rm™7,
t€Sm

leading to

E[||0s — 03,1 < C" inf  Rm—*+ —" _\
s = 3], < { T

Hence, provided that R > 1/n, optimizing this bound with respect to m
implies that

sup E[||ds — 95,] < C'Revin Tia,
9s€H(R,x)
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Taking into account that the minimax risk is indeed of order Ra¥in T4
according to [72], this proves that the penalized LSE § is adaptive on each
of the Holder classes H (R, @) such that R > 1/n and a € (0,1]. Of course,
with a little more efforts, the same kind of results could be obtained with
collections of piecewise polynomials with variable degree, leading to adaptive
estimators on Holder classes H (R, a) such that R > 1/n, for any positive
value of a.

Selecting Nets

We can try to mimic the discretization strategies that we have developed in
Chapter 4 and Chapter 7. As compared to the density estimation problem for
instance, there is at least one noticeable difference. Indeed for density estima-
tion, the dominating probability measure p is assumed to be known. Here the
role of this dominating measure is played by the distribution of the explana-
tory variables X;s. For some specific problems it makes sense to assume that
w is known (as we did in the previous boundary images estimation problem
above), but most of the time one cannot make such an assumption. In such
a situation there are at least two possibilities to overcome this difficulty: use
L nets or empirical nets based on the empirical distribution of the variables
X;s. Even if the second approach is more general than the first one, it would
lead us to use extra technicalities that we prefer to avoid here. Constructing
L., nets concretely means that if the variables X;s take their values in R¢ for
instance, one has to assume that they are compactly supported and that we
know their support. Moreover it also means that we have in view to estimate a
rather smooth regression function s. Let us first state a straightforward conse-
quence of Theorem 8.5 when applied to the selection of finite models problem
in the regression framework.

Corollary 8.6 Let {Sn},,cr be some at most countable collection of models,
where for each m € M, S,, is assumed to be a finite set of functions taking
their values in [0, 1]. We consider a corresponding collection (5,),,c 4 of LSE,
which means that for every m € M

—~ 2_ . - ) 2
(V=8 ()" = f 35 0% = 0(X)'.

n n

i=1

Let {Am} e 18m} e be some families of nonnegative numbers such that
A > 1In(|Sy,|) for every m € M and

Z e ' =X < 0.

meM

Define
1
Am m
pen (m) = w for every m € M (8.46)
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for some suitable numerical constant ”. Then, if k" is large enough, there
almost surely exists some minimizer m of

> (Yi=5n (X,))? + pen (m)

n
i=1

over M. Moreover, for such a minimizer, the following inequality is valid
whatever the regression function s

meM n

E, [d* (s,55)] < C” ( inf <d2 (5, ) + K" (AW;LJF wm)> L0+

(8.47)

Proof. It suffices to apply Theorem 8.5 with w (¢) = v/2¢ and for each model
m € M, check that by (6.4) the function ¢,, defined by

Gm (0) =20/ Ay,

does satisfy to (8.43). The result easily follows. m

Let us see what kind of result is achievable when working with nets by
considering the same type of example as in the Gaussian or the density
estimation frameworks. Let us consider some collection of compact subsets
{Sa,r,a € N*,R > 0} of S with the following structure:

Soz,R =8N RHa,la

where H,, is star-shaped at 0 and satisfies for some positive constant
Cs (a) to
Hoo (6, Ha1) < Co ()5

for every & < 1. We consider for every positive integers a and k some L,.-net
Sak of S ks With radius 3ok = E/(et1) [ /) so that

k 1/«
> < Oy (a) k2/(2a+1)

hl |So¢,k| S CQ (OZ) (\/’ﬁ(sk =~

and
d* (s, Sak) <262 4, for all s € Sa k) (8.48)

Applying Corollary 8.6 to the collection (Sa,x),~; >, With

Agr = Cs () K2/ (2o and Lok = 4o/ (2at)
leads to the penalty
pen (a, k) = K (o) k¥ (20t 2

where K (a) = k" (C3 () + 4a). Noticing that x4, > o+ 21n (k) one has
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Y = Ze‘““v’“ < Ze‘a Zk_2 <1

a,k a>1 k>1

and it follows from (8.47) that if s denotes the penalized LSE one has whatever
the regression function s

2/(2a+1)
B [ (5.5)] < C o) inf (& (5. 8000 + ).

In particular if s € S, g for some integer o and some real number R > 1//n,
setting k = [Ry/n| we have s € S, /.5 and since S, . is a kYot enet of
S ke, the previous inequality implies via (8.48) that

sup E, [d* (s,5)] <3C (a) (W“U)

SESa. R n

2/(2a+1)
< 3C (Oé) 22/(2a+1) (R\/ﬁ) )
o n

Since d? is upper bounded by 2, we finally derive that for some constant
C'(a)>1

sup E, [d®(s,3)] < C' () ((R2/(20‘+1)n*20‘/(20‘+1)) A 1) . (8.49)

5€Sa,R

If Hq, g is the Holder class H («, R) defined in Section 7.5.1, we have already
used the following property

He () < o) ()

Hence the previous approach applies to this case. Of course, nothing warrants
that the above upper bound for the risk is minimax for arbitrary probability
measures p. For Holder classes , it would not be difficult to show that this is
indeed the case provided that one restricts to probability measures p which
are absolutely continuous with respect to Lebesgue measure with density f
satisfying 0 < a < f < b < oo, for given positive constants a and b.

8.5 Advanced Model Selection Problems

All along the preceding Chapters, we have focused on model selection via
penalization. It is worth noticing however, that some much simpler procedure
can be used if one is ready to split the data into two parts, using the first half of
the original simple to build the collection of estimators on each model and the
second half to select among the family. This is the so-called hold-out. It should



308 8 Statistical Learning

be seen as some primitive version of the V-fold cross-validation method which
is commonly used in practice when one deals with i.i.d. data as it is the case
in this Section. The advantage of hold-out is that it is very easy to study from
a mathematical point of view. Of course it would be very interesting to derive
similar results for V-fold cross-validation but we do not see how to do it for
the moment.

8.5.1 Hold-Out as a Margin Adaptive Selection Procedure

Our purpose is here to show that the hold-out is a naturally margin adaptive
selection procedure for classification. More generally, for i.i.d. data we wish to
understand what is the performance of the hold-out as a model selection pro-
cedure. Our analysis will be based on the following abstract selection theorem
among some family of functions { f,,, m € M}. The reason for introducing an
auxiliary family of functions {g,,, m € M} in the statement of Theorem 8.7
below will become clear in the section devoted to the study of MLEs. At first
reading it is better to consider the simplest case where g, = f,, for every
m € M, which is indeed enough to deal with the applications to bounded
regression or classification that we have in view.

Theorem 8.7 Let {f,,m € M} be some at most countable collection of
real-valued measurable functions defined on some measurable space X. Let
&,...,&, be some i.i.d. random wariables with common distribution P and
denote by P, the empirical probability measure based on &1,...,&,. Assume
that for some family of positive numbers {op,, m € M} and some positive
constant c, one has for every integer k > 2

!
P (|fm - fm/\k) < %ck_Q (Om + 0 )? for everym € M,m' € M. (8.50)

Assume furthermore that P (fn,) > 0 for every m € M and let w be some
nonnegative and nondecreasing continuous function on Ry such that w (z) /x
is nonincreasing on (0,400) and

om < w ( P (fm)) for every m € M. (8.51)

Let {gm,m € M} be a family of functions such that fu, < gm and {Zm},,c
some family of nonnegative numbers such that

Z e fm =X < 0.

meM

Let pen : M =R, and consider some random variable m such that

P, (QT’;L) + pen (m) = Py (gm) + pen(m)) .

inf (
meM

Define 6, as the unique positive solution of the equation
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w (8) = v/nd>
and suppose that for some constant 6 € (0,1)

2

pen (m) >z, (% + C) for every m € M. (8.52)
n

Then, setting
Rmin = lgﬁ/l (P (gm) + pen (m)) ’

one has

cX

(1=0)E[P(f5)] < (1+0)Rumin+ 07 (20 +X67") + - (8.53)

Moreover, if fr, = gm for everym € M, the following exponential bound holds
for every positive real number x

CI

i [(1 —O) P (f2) > (1+6) Rupin + 02 (20 +26071) + } < Ye . (8.54)

n

Proof. We may always assume that the infimum of P (g,,) + pen(m) is
achieved on M (otherwise we can always take m. such that P (gn.) +
pen (m.) < infenm (P (gm) +pen(m)) + € and make e tend to 0 in the
resulting tail bound). So let m such that

P (gm) +pen(m) = it (P (g )+ pen (m)).

Our aim is to prove that, except on a set of probability less than Ye™%, one has

(1=60) P (f) + Up < (1+0) (P (gm) + pen (m)) + 62 (20 + 261) + =,

(8:55)
where U,;, = (P — P,,) (¢ — fm)- Noticing that U, is centered at expectation
and is equal to 0 whenever f,, = g, this will achieve the proof of Theorem
8.7. Indeed (8.55) leads to (8.53) by integrating with respect to z and (8.55)
means exactly (8.54) whenever f,, = g,,. To prove (8.55), let us notice that
by definition of m

P, (g7) + pen (M) < Py (gm) + pen (m)

hence, since f~ < g~

P(fa) =P =Py (f5) + Pu(fz)
< P, (gm) 4+ pen (m) + (P — P,) (f) — pen ()

and therefore

P (f2) + Un < P (gm) +pen(m) + (P — P,) (f — fm) — pen () . (8.56)
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It comes from Bernstein’s inequality that for every m’ € M and every positive
number y,,, the following inequality holds, except on a set with probability
less than e™¥m’

(P— P’n,) (fm’ - fm) < \/2?11/7(0'7” +0m’) + C?{nm'.

Choosing Y, = Ty + x for every m’ € M, this implies that, except on some
set {2, with probability less than Ye™7%,

2y~ cy~
(P = Po) (f7 = fm) <3/ =2 (om +07) + 22 (8.57)

If w is some nonnegative real number, we derive from the monotonicity
assumptions on w that

w (04)
0

w (Vu) < w (\/u—i—éf) < Vu+o2
Hence, for every positive number y, we get by definition of 4,

Y6201

2
2 (Vi) <0 (ut 02) 10 Y0 g s2) 4 5

n 2n62

Using this inequality with y = y~ and successively u = P(f,) and u =
P (f%), it comes from (8.51) that

W(%Jr%) <07 (20+yn67") + 0P (fm) + 0P (f5) -

Combining this inequality with (8.57) and (8.52) implies that, except on (2,
(P = Po) (f = fn) < pen (i) + 62 (20 +207") + = + 0P (fu) + 0P () -

Plugging this inequality in (8.56) yields since f, < gm

CT

(1= 0) P (/) + U < (1+6) Pgyn) +pen (m) + 62 (20 +2071) + =

which a fortiori implies that (8.55) holds. m

Theorem 8.7 has a maybe more easily understandable corollary directly
orientated towards the hold-out procedure without penalization in statistical
learning.

Corollary 8.8 Let {f,,,m € M} be some finite collection of real-valued mea-
surable functions defined on some measurable space X. Let &1, ...,&, be some
i.i.d. random wvariables with common distribution P and denote by P, the
empirical probability measure based on &1,...,&,. Assume that fm, — fmr <1
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for every m,m’ € M. Assume furthermore that P (f,,) > 0 for every m € M
and let w be some nonnegative and nondecreasing continuous function on Ry
such that w () /x is nonincreasing on (0, +00), w (1) > 1 and

P(fZ) <w? ( P (fm)) for every m € M. (8.58)
Consider some random variable m such that
P, (f~)= inf P, (fm)-
(f7) = inf Po(fm)
Define 0, as the unique positive solution of the equation
w (6) = v/né>.

Then, for every 6 € (0,1)

(1-0)E[P(f)] < (1+0)nggﬁ4p(fm)+5f (20+1n(e/\/l|) (;wl)) .
(8.59)

Proof. Noticing that since w (1) > 1, one has §2 > 1/n, we simply apply
Theorem 8.7 with ¢ = 1/3, z,, = In (|M]) and

pen (m) = 62 In (M) (67" + (1/3)) .

Since X' =1, (8.53) leads to (8.59). m

Hold-Out for Bounded Contrasts

Let us consider again the empirical risk minimization procedure. Assume that
we observe N + n random variables with common distribution P depending
on some parameter s to be estimated. The first N observations &7,...,&N
are used to build some preliminary collection of estimators {5, },,c 1, and we
use the remaining observations &, ..., &, to select some estimator s,,, among
the collection {5,,},,c 1. We more precisely consider here the situation where
there exists some (bounded) loss or contrast

v fromS x = to [0,1]

which is well adapted to our estimation problem of s in the sense that the
expected loss P [y (¢,.)] achieves a minimum at point s when ¢ varies in S. We
recall that the relative expected loss is defined by

(s, t) =Py (t,.) —~(s,.)], foral teS.

In the bounded regression or the classification cases, we have already seen
that one can take
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2
7 (@ (z,y) = (y —t(z))

since 7 (resp. s* ) is indeed the minimizer of E [(Y —t (X))Q} over the set of

measurable functions ¢ taking their values in [0,1] (resp.{0,1}). The idea is

now to apply the results of the previous section conditionally on the training

sample &1, . .., &) . For instance, we can apply Corollary 8.8 to the collection of

functions {fm =7 (5m,.) —v(s,.), m € M}. Let us consider the case where

M is finite and define m as a minimizer of the empirical risk P, (7 (Sm,.))
over M. If w € C; is such that for all t € S

P((r(t) =7 (s.0)7) <w? (VEGD)

we derive from (8.59) that conditionally on &1, ..., &), one has for every 6 €
(0,1)

(1=0)E[t(s,5) €] <(1+0) inf £(5,5m)
. (29—|—ln(e M) (; + e—l)) (3.60)

where §, satisfies to v/nd? = w (d,). The striking feature of this result is that
the hold-out selection procedure provides an oracle type inequality involving
the modulus of continuity w which is not known in advance. This is especially
interesting in the classification framework for which w can be of very different
natures according to the difficulty of the classification problem. The main
issue is therefore to understand whether the term 62 (1 + In (|]M])) appearing
in (8.60) is indeed a remainder term or not. We cannot exactly answer to this
question because it is hard to compare 62 with inf,,caq £ (s, 5y, ). However, if
Spm 18 itself an empirical risk minimizer over some model S,,, we can compare
62 with inf,,eaq €2, where €2 is (up to constant) the upper bound for the
expected risk E [£ (s, 5,,)] provided by Theorem 8.3. More precisely, taking for
instance 6 = 1/2, we derive from (8.60) that

E[((s,52)] 53732£A]E[12(s,§m)]+53 (3+2In(IM])).

By Theorem 8.3, setting ¢ (s, S,,) = infies,, £ (s,t), one has for some absolute
constant K

E[¢(s,55)] <6 inf (£(s,Sm) + kes,) + 62 (3421 (JM])), (8.61)

me

where &, is defined by the equation
VNE2, = ¢ (w(em)).

Let ¢, belong to C; controlling the modulus of continuity of the empirical
process (Py — P) (v (t,.)) over model S,, with respect to some pseudodis-
tance d satisfying to (8.16) and let w satisfy to (8.17). If N and n are of the
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same order of magnitude, N = n say to be as simple as possible, then, since
one can always assume that w < 1 (otherwise one can change w into 1 A w)
one has ¢, (w (1)) > w (,,) and therefore d, < &,,. This shows that in full
generality, the risk of 5~ is at most of order

In (e | M|) n%gjfw (€(s,Sm) + Ke2,) - (8.62)

Up to the unpleasant logarithmic factor In (e |M)|), this is exactly what one
could expect of a clever model selection procedure, i.e., it performs as well as
if the margin function w was known. This is of course especially interesting
in the classification setting. We were in fact over pessimistic when deriving
(8.62) from (8.61). To see this, let us consider the classification framework
and consider the VC case with margin function w (¢) = 1 A h='/2¢, assuming
that |M| < n. Then, if V,,, denotes the VC-dimension of S,,,, combining (8.61)
with Theorem 8.3 (in the spirit of Corollary 8.4) yields

E[(s,55)] < 677112;\4 (6(8, Sm) + Cln(n) ( ?) A <‘:;>> :

Hold-Out for the Maximum Likelihood Criterion

We consider here the maximum likelihood criterion. We can derive from
Theorem 8.7 the following general result for penalized log-likelihood hold-out
procedures. We recall that K (resp. h) denote the Kullback-Leibler infor-
mation number (resp. the Hellinger distance) as defined at the beginning of
Chapter 7.

Theorem 8.9 Assume that we observe N +n random variables with common
distribution P with density s with respect to some given positive o-finite mea-
sure p. The first N observations &1, . ..,&N are used to build some preliminary
collection of estimators {5}, and we use the remaining observations
&1,...,&, to select some estimator s, among the collection {/S\m}meM' Let
pen : M =R, and denoting by P,, the empirical probability measure based on
&1, ..., &, consider some random variable m such that

P, (—In (55)) + pen (M) = nireljf\/t (P, (—In(5,,)) + pen(m)).

Let {xm},,crq be some family of nonnegative numbers such that
Z et =X < oo,
memM

and suppose that for some constant 6 € (0,1)

pen (m) > %n (2 + 2) for every m € M. (8.63)
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Then

g

1-0)E [K <5 Hj’%ﬂ <(1+6) inf (E[K (s,3,)] + pen (m))

L3 (20+x071) + 2%
- .

(8.64)

Proof. We work conditionally to &1,...,&) and apply Theorem 8.7 to the
family of functions

1 ~ ~
gm =—=In Sm and f, = —In SE ,meM.
2 s 2s

By concavity of the logarithm, we indeed have f,, < g,, for every m € M.
Now we must check the moment condition (8.50). It comes from Lemma 7.26
that given two probability densities v and t, by the triangle inequality, the
following moment inequality is available for every integer k > 2

()
s+t
Since 9/ (8 (21n(2) — 1)) < 3, combining this inequality with (7.103) leads to
k 2
P (| (2 <22 53 (K (5 ) 1 K (5, 250) )
s+t 2 2
which means that (8.50) holds with ¢ = 2 and 02, = 3K (s, (s + 5) /2).

Hence, since
P =K (5252,

i 9
) < 2F2f1 x 3 (h(s,u) +h(s,1))>.

we derive from the definition of o2, that assumption (8.51) holds true with
w (z) = v/3z. Hence, setting
62 =2

*

n
(8.53) is valid (conditionally to £1,...,&)y ), provided that condition (8.52) is
satisfied. This clearly yields (8.64). m

The oracle inequality above is expressed in terms of the unusual loss func-
tion K (s, (s +t) /2). It comes from Lemma 7.23 that this loss function is also
linked to the square Hellinger distance, so that, up to some absolute constant
(8.64) remains true for the square Hellinger loss h? (s, t).

8.5.2 Data-Driven Penalties

It could seem a bit disappointing to discover that a very crude method like
hold-out is working so well. This is especially true in the classification frame-
work. It is indeed a really hard work in this context to design margin adaptive
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penalties. Of course recent works on the topic (see [71] for a review), involv-
ing local Rademacher penalties for instance, provide at least some theoretical
solution to the problem but still if one carefully looks at the penalties which are
proposed in these works, they systematically involve constants which are typ-
ically unknown. In some cases, these constants are absolute constants which
should nevertheless considered as unknown just because the numerical val-
ues coming from the theory are obviously over pessimistic. In some other
cases, it is even worse since they also depend on nuisance parameters related
to the unknown distribution (like for instance the infimum of the density of
the explanatory variables). In any case these penalization methods are not
ready to be implemented and remain far from being competitive with simple
methods like hold out (or more generally with cross-validation methods).
Hence, two natural and connected questions emerge:

e Is there some room left for penalization methods?
e How to calibrate penalties to design efficient penalization criteria?

There are at least two reasons for which despite of the arguments against
penalization that we have developed at the beginning of this Section, one
should however keep interest for penalization methods. The first one is that
for independent but not identically distributed observations (we typically
think of Gaussian regression on a fixed design), hold out or more generally
cross-validation may become irrelevant. The second one is that, talking about
hold-out, since one uses part of the original data as testing data, one looses a
bit of efficiency. A close inspection of the oracle inequalities presented in the
preceding section shows that in the situation of half-sampling for instance one
typically looses some factor 2 in the oracle inequality. Moreover hold-out is also
known to be quite unstable and this is the reason why V-fold cross-validation is
preferred to hold-out and widely used in practice. But now, concerning V-fold
cross-validation, the question becomes how to choose V' and what is the influ-
ence of this choice on the statistical performance of the method. This means
that on the one hand, it remains to better understand cross-validation from
a theoretical point of view and on the other hand that there is some room
left for improvements. One can indeed hope to do better when using some
direct method like penalization. But of course, since the opponent is strong,
beating it requires to calibrate penalties sharply. This leads us to the second
question raised above. We would like to conclude this Chapter by providing
some possible answers to this last question, partly based on theoretical results
which are already available and partly based on heuristics and thoughts which
lead to some empirical rules and new theoretical problems.

A Practical Rule for Calibrating Penalties from the Data

To explain our idea which consists in guessing what is the right penalty
to be used from the data themselves, let us come back to Gaussian model
selection.
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If we consider again the Gaussian model selection theorem for linear
models, the following points can be made

Mallows’ C), can underpenalize.

Condition K > 1 in the statement of Theorem 4.2 is sharp.

What penalty should be recommended? One can try to optimize the oracle
inequality. The result is that roughly speaking, K = 2 is a good choice
(see [24]).

In practice, the level of noise is unknown, but one can retain from the
Gaussian theory the rule of thumb:

“optimal” penalty = 2 X “minimal” penalty.

Interestingly the minimal penalty can be evaluated from the data because
when the penalty is not heavy enough one systematically chooses models with
large dimension. It remains to multiply by 2 to produce the desired (nearly)
optimal penalty. This is a strategy for designing a data-driven penalty without
knowing in advance the level of noise.

Practical implementation of penalization methods involves the extension to
non Gaussian frameworks of the data-driven penalty choice strategy suggested
above in the Gaussian case. It can roughly be described as follows

e Compute the minimum contrast estimator 5p on the union of models
defined by the same number D of parameters.

e Use the theory to guess the shape of the penalty pen (D), typically
pen (D) = aD (but other forms are also possible, like pen(D) =
aD (1+1n(n/D))).

e Fstimate a from the data by multiplying by 2 the smallest value for which
the corresponding penalized criterion does not explode.

In the context of change points detection, this data-driven calibration
method for the penalty has been successfully implemented and tested by
Lebarbier (see [74]). In the non-Gaussian case, we believe that this procedure
remains valid but theoretical justification is far from being trivial and remains
open. As already mentioned at the beginning of this Section, this problem is
especially challenging in the classification context since it is connected to the
question of defining optimal classifiers without knowing in advance the mar-
gin condition on the underlying distribution, which is a topic attracting much
attention in the statistical learning community at this moment (see [115],
[116], [14] for instance and [71] for a review).

Some Heuristics

More generally, defining proper data-driven strategies for choosing a penalty
offers a new field of mathematical investigation since future progress on the
topic requires to understand in depth the behavior of 7, (§p). Recent advances
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involve new concentration inequalities. A first step in this direction is made in
[32] and a joint work in progress with S. Boucheron is building upon the new
moment inequalities proved in [30]. If one wants to better understand how to
penalize optimally and the role that concentration inequalities could play in
this matter, one has to come back to the root of the topic of model selection
via penalization i.e., to Mallows’ and Akaike’s heuristics which are both based
on the idea of estimating the risk in an unbiased way (at least asymptotically
as far as Akaike’s heuristics is concerned). The idea is the following.

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

~

bm = Tn (Sm) — Tn (5) and 6m = Tn (Sm) — Tn (gm) 5

minimizing some penalized criterion

Yn (8m) + pen (m)

over M amounts to minimize

~

b, — U + pen (m) .

The point is that since by, is an unbiased estimator of the bias term ¢ (S, Sm)-
If we have in mind to use concentration arguments, one can hope that mini-
mizing the quantity above will be approximately equivalent to minimize

L(s,8m) — E[U,] + pen(m).

Since the purpose of the game is to minimize the risk E [£(s,5,,)], an ideal
penalty would therefore be

pen (m) = E [U] + E[€ (S, Sm)] -

In the Mallows’ C), case, the models Sy, are linear and E [0,,,] = E [¢ (S, 5 )]
are explicitly computable (at least if the level of noise is assumed to be known).
For Akaike’s penalized log-likelihood criterion, this is similar, at least asymp-
totically. More precisely, one uses the fact that

E [@n] ~E [£ (Sm,gm)] ~ Dm/ (Qn) )

where D,, stands for the number of parameters defining model S,,,. The con-
clusion of these considerations is that Mallows’ C), as well as Akaike’s criterion
are indeed both based on the unbiased risk estimation principle.

Our guess is that we can go further in this direction and that the
approximation E [0,,] & E [€ (81, §,n )] remains generally valid. If we believe in
it then a good penalty becomes 2E [0,,,] or equivalently (having still in mind
concentration arguments) 20,,. This in some sense explains the rule of thumb
which is given in the preceding Section: the minimal penalty is ©,, while the
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optimal penalty should be U, +E [¢ (81, S )] and their ratio is approximately
equal to 2.

Of course, concentration arguments will work only if the list of models is
not too rich. In practice this means that starting from a given list of models,
one has first to decide to penalize in the same way the models which are
defined by the same number of parameters. Then one considers a new list of
models (Sp) s, where for each integer D, Sp is the union of those among
the initial models which are defined by D parameters and then apply the
preceding heuristics to this new list.
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