Density estimation with heteroscedastic error

Aurore Delaigle
Department of Mathematics, University of Bristol, Bristol BS8 1TW, UK and Department of Mathematics
and Statistics, University of Melbourne, VIC, 3010, Australia

Alexander Meister
Graduiertenkolleg 1100, Universitdt Ulm, Helmholtzstrasse 22, D-89081 Ulm, Germany.

Abstract: It is common, in deconvolution problems, to assume that the measurement er-
rors are identically distributed. In many real life applications however, this condition is
not satisfied and the deconvolution estimators developed for homoscedastic errors become
inconsistent. In this paper, we introduce a kernel estimator of a density in the case of
heteroscedastic contamination. We establish consistency of the estimator and show that it
achieves optimal rates of convergence under quite general conditions. We study the limits
of application of the procedure in some extreme situations, where we show that, in some
cases, our estimator is consistent even when the scaling parameter of the error is unbounded.
We suggest a modified estimator for the problem where the distribution of the errors is un-
known but replicated observations are available. Finally, an adaptive procedure for selecting
the smoothing parameter is proposed and its finite sample properties are investigated on
simulated examples.

Keywords: bandwidth, density deconvolution, errors-in-variables, heteroscedastic contami-
nation, inverse problems, plug-in.

Running title: heteroscedastic deconvolution

AMS 2000 subject classification: 62G07



1 Introduction

We consider nonparametric estimation of a density from a sample contaminated by random
error. This problem which is called a deconvolution problem, arises very frequently in real
data applications, since, in practice, one often introduces non negligible measurement errors
while observing the data. The fields of application are various and include astronomy, biology,
chemistry, economy or public health. See, for example, Merritt (1997) or the numerous
examples described in Carroll et al. (2006).

In the conventional case, the observations are a sample of independent and identically
distributed (i.i.d.) variables Y7,...,Y,, generated by the model

}/}:Xj+€j, XijX and EijE (11)

where the unknown density fx of X; is the quantity of interest, ¢; are the error variables,
independent of X, and f. is known. In this context, Carroll and Hall (1988) and Stefanski
and Carroll (1990) proposed the deconvolution kernel density estimator. Let K be a square-
integrable kernel function, w, > 0 a smoothing parameter and, for all ¢, assume f&(¢) # 0,

where ¢ denotes the Fourier transform of a function g. The deconvolution kernel estimator
is defined by

Falw) = oo [ exp(ite) KM (tfen) S explity)/ 20 . (1.2)

See, for example, Fan (1991a,b), Fan (1993) and Masry (1993) for theoretical properties. Re-
cent contributions to density deconvolution include Zhang and Karunamuni (2000), Carroll
and Hall (2004), van Es and Uh (2005), Hall and Qiu (2005) and Hall and Meister (2007).

In many applications of interest, the assumption of homoscedastic errors is too restrictive
to be realistic. Bennett and Franklin (1954) describe an experiment where some students
were asked to assess the iron content of substances. Here, clearly, the measurement process,
and hence the error distribution, is subjective and differs among individuals. In some exper-
iments, the error distribution depends on the type of individual under study, (e.g. healthy
or not, smoker or not, ...) or on the measurement process. Here, as soon as the sample con-
tains observations of different types, the errors are not identically distributed in the sample;
see Fuller (1987) for an early consideration of this problem. Heteroscedasticity also arises
when the sample is formed by collating data from different laboratories (see e.g. National
Research Council (1993)) or from different studies (meta-analysis), or when r; contaminated
replications available for each individual ¢ are averaged to form a new sample of observations
— a procedure often used in practice, because it reduces the scale of error.

In Section 2, we introduce formally the heteroscedastic error model and propose a de-
convolution kernel estimator of the density fx that accounts for heteroscedastic errors. We
establish Ly consistency of the estimator, obtain its rates of convergence and prove that these
are optimal. In Section 3, we study two important aspects of heteroscedastic contamination.
We first consider the problem where different numbers of replicates are observed for each
random variable X;. We show that, in the case of normal contamination, averaging the
replicates and then using the procedure derived in Section 2 leads to optimal convergence



rates. Next, we discuss limiting cases of heteroscedastic errors with unbounded scaling pa-
rameters and give an equivalent criterion for the existence of a consistent estimator. Section
4 discusses some situations where the error distributions are unknown, but either replicated
observations are available or more restrictive conditions on fy are assumed. We study fi-
nite sample properties of our estimator in Section 5. We develop a data-driven bandwidth
selector and give some numerical simulations. All proofs are deferred to Section 6.

2 Estimation procedure and asymptotics

2.1 The estimator

We generalize model (1.1) to allow heteroscedastic contamination, leading to the model
Y;':Xj—F&“j, XijX and €j Nfej- (21)

Now, each ¢; has its own density f.,, which may depend on both the observation number j
and the sample size n. In this setting, where (1.2) can no longer be used, the estimator we
propose is defined by

~ 1

Fule) = 5 / exp(—ita) K™ (tw, )0, (1) dt (2.2)

with

Z flct t) exp(itY;) (Z |f )

This estimator is well defined 1f we assume that

Condition s a J so that ]fgfz (t)] # 0 for all t € R, (A1)
K'™(t) is bounded, continuous at t = 0, and K*(0) = 1, (A.2)
flct (twn ) K (1) Z\ (twn)|?) € La(R) for j =1,...,n. (A.3)

These conditions are @féndard in deconvolution problems. In particular, in order to satisfy
(A.3), it is rather common to choose kernels that have a compactly supported Fourier trans-
form K. Such kernels are supported on the whole real line, and examples are the sinc kernel
Ki(x) = sinz/(mx) and the kernel Ky(x) = 48 (cosx) (1 — 15272) /(7)) — 144 (sinz) (2 —
5x72)/(wz®), which have characteristic functions KI'(t) = 1(_1(¢), the indicator function
of the interval [—1,1], and K5 (t) = (1 — %) 1[—1 1 (¢).

An alternative estimator that can perhaps be seen as a more natural generalization of
(1.2) is the estimator obtained when using n=" 377 | exp(itY;){f&*(¢)} " instead of W, (t). A
quick inspection of its properties, however, shows that this estimator suffers from the conver-
gence rates of the least favourable error ¢; and is therefore not acceptable. Another estimator

of fx, ]/6;72(1'), can be defined if we replace ¥,,(t) by ®,(t) = Z?:1 exp(itY;) / (Zzzl SZ (t))
As an advantage, applying this estimator requires only knowledge of the set { fersonn, fen}
but not the information about which observation is corrupted by which of the error densi-
ties. However, it is less attractive in some cases of non-symmetric f., as, then, there is no
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guarantee that the denominator in ®,,(¢) does not vanish, although each fgz is assumed to

have no zeros. Also, the mean integrated squared error of (2.2) is smaller than that of ]?,172,
and, therefore, for the most part, we will focus our consideration on (2.2).

2.2 Asymptotic properties

We study asymptotic properties of our estimator by examining its mean integrated squared
error (MISE), defined by MISE, (fx) = E || f, — fx|? 7o) Ihe usual bias—variance decom-
position and the use of Parseval’s identity lead to the following result.

Lemma 2.1. Under condition A, if fx € La(R), the estimator (2.2) satisfies
MISE,(fx) = /| LK™t fwn) = 12t + o /|Kft )| (Zy ) dt

(Stwr) (Zl I OPK . (23

From the above lemma, we will be able to derive the rates of convergence of our estimator
and prove their optimality in F3 ¢, the class of densities uniformly bounded related to their
Sobolev-(3)-norm, i.e. that satisfy

/ P+ dt < C. (2.4)

Throughout, we assume 3 > 1/2, what ensures e.g. continuity of fx. We also assume that
the kernel K satisfies the following condition, which is fulfilled by, for example, the sinc
kernel K, (for any 5 > 1/2):

Condition B
|K™t(t)] <1 for all ¢, K™ is supported on [—1,1], |[K™(t) — 1| = o(|t|?) with 3 as in (2.4).

Finally, we need some regularity assumptions on the error densities f..: we assume the ex-
istence of o, C' > 0 and the existence of some positive monotonously decreasing functions
P n(t) and fjn(t) such that

Conditign& <0y > ¢, vjnm 1)
0= e, (1), V<, (C.2)
P, (1) < |f“( | < B, WE>T, (C.3)
2O < g, VE>T, (C.4)
fj,n(t) > c1Pja(cat), Vit >0 (C.5)

with some T" > 0, ¢; > 0, co > 1, which are independent of j and n. Note that condition
(C.1) prevents f.; from spreading too intensively, while the other conditions represent a weak
version of monotonicity for | fg |. In particular, the so-called ordinary smooth densities fy,,



in the terminology of Fan (1991a,b), satisfy gjn(t) = Ci|t|™ and p,,,(t) = Colt|™” with
Cy > C; >0, v >0 and the supersmooth densities satisfy gjn(t) = C|t]P* exp(—c]t|”) and
Bin(t) = Colt]P2 exp(—cft[7), with Cy > Cy > 0, ¢ > 0,7 > 0, pp > p1 > 0.

Under these conditions, we are ready to establish the rates of convergence of our estima-
tor; the following theorem shows that, if the bandwidth is chosen appropriately, then our
estimator achieves optimal rates.

Theorem 2.1. Under conditions A—C, assume the existence of a sequence m,, T oo so that,
for some Cy > Cy >0, 8> 1/2,

Cym) 0 < Z|@,n(mn)|2 < Cym) ™% (2.5)
j=1
holds for all n. Then,
(a) when selecting w, = c3 'my, (with cy defined in (C.5)), the estimator (2.2) fulfills

sup MISE,(fx) = O(m,;*),

fx€Fp,c

(b)  for an arbitrary estimator based on Y1, ...,Y, and C at (2.4) large enough, we have

sup  MISE,(fx) > const.-m, 2’
Ix€Fp,c

A more precise asymptotic description of the MISE, which we denote by AMISE, can
be obtained under additional assumptions, by using a Taylor expansion of the bias term.
Such an asymptotic expression is useful to derive a data-driven bandwidth (see Section 5.1).
Assume that

Condjtion ) and n/w, — oo as n — oo, (D.1)
K is such that [ |y*K(y)|dy < co and is of order k (D.2)
fx is k 4+ 1 times differentiable, Supjzo,,,,kHHf)(g)Hoo < 00 and f € Ly(R), (D.3)

where a kth order kernel is a kernel that satisfies px; = [2/K(z)dr = 1gj_g for j =
0,---,k—1and pugr = c, with ¢ # 0 some finite constant. The AMISE is described in the
next lemma, where we use the standard notation & = w, ! for the bandwidth in order to
highlight the usual bias-variance trade-off.

Lemma 2.2. Under conditions A and D, the estimator (2.2) satisfies MISE,,(fx) = AMISE,(fx)
— R, + o(h*), where

AMISE, (fx) = h(kﬁb)f;k /( B(2)) da:+—/]Kft y (t/h)| ) "t (2.6)

and Ry, = (2m) 7" [ (325, 12 OP) 7 (i A @) LR OR K (¢ fwn) Pdt.

It can be shown that, under mild conditions (e.g. condition C), the term R, is negligible
compared to the AMISE.



3 A few interesting results in limiting cases

This section is dedicated to studying a few interesting results obtained when considering
limiting cases of model (2.1). We consider two extreme and opposite situations — error scales
tending to zero or tending to infinity — and see how well the estimator behaves in these cases.

3.1 Averaging replicated observations

Context. Consider the rather frequent situation where the errors are homoscedastic, and,
for some individuals, replicated observations are available. The observations are of the form

}/},k:Xj_‘_gj,k) jE{l,...,n},kE{l,...,ij}, (31)

where €5 ~ f.. When such data are available, it is rather common to work with the aver-
aged observations ?j = r;,ll 2" Y although, in (asymptotic) theory, using the averaged
sample is not always advantageous — in some cases (ordinary smooth), the averaged errors
become smoother, and thus imply a slower rate of convergence, — in finite samples, the
variance reduction induced by the averaging process can lead to significant improvement of
performance of the estimator, see Delaigle (2007). In this context, we apply our estimator
(2.2) on the sample Y; = X; + &;, where, since 7;,, may differ among individuals, the errors
gj = 7‘]_7% U g1, are heteroscedastic. Below, we denote the density of &; by Je;-

The normal case. In many real data applications, it is reasonable to assume that the
error is normally distributed, i.e. f. = N(p,0°) and f.; = N(u,07,) with 0%, = */r;,, and
fg (t) = f*(t/r;,). First, we show that, in this case, there is no loss of information when
using the averaged sample to estimate fx.

Theorem 3.1. Suppose f. = N(u,0?) in the model (3.1). Then, the sample Y1,...,Y , is
sufficient for fx.

It is clear that each f, satisfies the Condition C; the Conditions A, B and (2.5) hold
by appropriate selection of K and w,. Hence, Theorem 2.1 ensures rate optimality of our
estimator (2.2) applied to the averaged data. It is not hard to prove that, for r;,, fixed,
the convergence rates of fAn (when using the sample of averages rather than the original
sample) remain unchanged but the constants improve (hence the estimator behaves better
with averaged data).

To gain more intuition about the amount of improvement one can get when using aver-
aged data, consider the rather extreme situation where, as the sample size increases, more
and more replicated data become available. Then, the result below shows that the usual
logarithmic rates of convergence of the normal case can even become algebraic (see also
Hesse (1996) for a related problem in the partial contamination context).

Theorem 3.2. Under the conditions of Theorem 3.1, one is able to obtain algebraic rates
for the supremum of the MISE taken over fx € Fac, B > 1/2, if and only if there are some
a>0,v>0,¢>0,0 >0 such that

#H e = c-nd, Vn, (3.2)

where we define Jy, o = {j e{l,...,n} : crj%n < y-n® lnn}.

>



For example, we easily verify (3.2) in the case r;, ~ j*'n** with a1, as > 0 and a; +a2 > 0.
Quite surprisingly, we notice the occurrence of algebraic rates in that case without the need
for the total number of original data N = 2?21 r;n to increase exponentially fast with n
increases: here, NV increases only at a polynomial rate with n.

3.2 A case of unbounded scaling parameters

Whereas Theorem 3.2 focused on the behaviour of our estimator in an extreme case where
the error scale tends to zero, we now consider an opposite extreme situation where the scaling
parameters are unbounded. We study this problem in the particular case where the f. are
symmetric and have the Fourier transform fsfj (t) = exp(—0a;,[t]"/2) with v > 1 and some
unbounded scaling parameters o, > 0. Examples of such densities are Cauchy densities for

= 1 and centered normal densities for v = 2, where o;,, are scaling parameters. In this
case, (C.1) is not satisfied and Theorem 2.1 cannot be applied. The next theorem shows the
somewhat surprising result that, if the unbounded sequence (0;,,);, does not converge too
rapidly to infinity, then the estimator remains consistent.

Theorem 3.3. (a) With a suitable choice of w,, and K so that K% is compactly supported
and condition A is satisfied, estimator (2.2) is consistent for fx without any smoothness
assumptions on fx if, for any w > 0, we have

Zexp(—a}nwV) % 0. (3.3)
j=1

(b) If (3.3) is not valid, then there is no consistent estimator for fx € Fpc with arbitrary
B> 1/2 and C large enough.

This theorem also shows that the estimator (2.2) achieves consistency whenever consistent
estimation is theoretically possible, for 5 > 1/2 and C' large enough. Examples of unbounded
sequences that satisfy equation (3.3) are o], < o, -logn or ¢}, < 0; -logj, where o, is an
arbitrary sequence tending to zero.

4 The case of unknown error densities

Most papers dealing with deconvolution problems assume that the error densities are per-
fectly known as, otherwise, the target density is not identifiable in the standard models.
However, since the error density is unknown in many practical situations, this classical con-
dition is relaxed in some recent papers. As a pay-back, those models require either the
availability of additional direct data from the error distribution (Diggle and Hall (1993),
Neumann (1997)) or replicated measurements (Horowitz and Markatou (1996), Schennach
(2004), Delaigle, Hall and Miiller (2007), Delaigle, Hall and Meister (2007)) or more restric-
tive conditions on the target density (Butucea and Matias (2005), Meister (2006, 2007)).
In the heteroscedastic framework, the replicated measurement approach is of particular
practical importance. In the context of Subsection 3.1, for example, i.e. replicated measure-
ment under normal contamination, and where the mean y = 0 but the variance o? is un-
known, o is estimable by 02 = (2N)~! DGk kayes Yikn — Yk, )?, where S = {(J, k1, k2) s.t.

6



1<7<n 1<k <k< Tj,n} and N = #S. The estimated variance 0/'\2 may replace o>
in the estimator (2.2) and it can be shown that this does not alter the convergence rates of
Theorem 2.1 for fx sufficiently smooth. This parametric procedure of error estimation is
relatively standard in homoscedastic deconvolution because the possibility of obtaining repli-
cated measurements is usually quite realistic. See for example Carroll, Eltinge and Ruppert
(1993), Stefanski and Bay (1996), Carroll et al. (2004) and the references therein.

More surprisingly, in the most general case of our much less standard setting, where all
error distributions are allowed to be different and no parametric shape is assumed for their
densities, we are still able to use those replicates to consistently estimate the density fx
under certain smoothness conditions. Indeed, if each observation is replicated at least once,
fx can be consistently estimated by f, 2 introduced at Section 2, where ®,,(¢) is replaced by
the nonparametric estimator

Ou(t) = > exp(t{Vie, + Vi }/2) /(| D] > exp{it(Yik — Yie)} + ),

(j,kl,kz)GS (k,kl,kz)GS (j,kl,kQ)ES

with p > 0 a ridge parameter introduced to avoid division by zero and S as above. For
symmetric error densities with non-vanishing Fourier transforms and appropriate selection
of h and p, consistency remains valid even if the replicates of the same X; have different
error distributions. We note however that, in this very general case, the convergence rates
of Theorem 2.1 cannot be kept when the errors are ordinary smooth.

In the homoscedastic case, if the error density is known up to a scaling parameter, it
is sometimes possible to estimate both that parameter and the target density fx without
replicates. However, this can only be done by imposing more restrictive conditions on fx,
since a specific lower bound on f% has to be assumed (see Butucea and Matias (2005)
or Meister (2006)). Under some circumstances, such methods can be extended to the het-
eroscedastic problem. For example, suppose we can assume that fy is symmetric and satisfies
|f(t)] > ¢/(14 |t|’+1/2) for all t € R and some known 3 > 0 and ¢ > 0, and each error
gj is N(0,07) where 07 = a(1 + j/n), i.e. the error variances follow a linear model with
an unknown parameter a, say, in [1,2]. Note that (a,t) = n™' Y7 exp(—03t?/2) f¥(t)
is n~!-consistently estimable by the empirical characteristic function of the data, for any
t. Define known upper and lower bounds on ¢(a,t) by $(a,t) = n~' 377 exp(—0o7t*/2)
and @(a,t) = n~' Y7 exp(—03t?/2)c/(1 + [t]7T1/?), respectively. We notice that for any
a > a’ we have P(a,t) < p(d/,t) for ¢ sufficiently large. Introducing an equidistant partition
of the interval [1, 2], where a;j =1+ j/m, j =1,...,m are the grid points, we fix ¢ large
enough so that @(a;_1,t) > p(aj_1,t) > P(a;,t) > p(a;,t) > Pajr1,t) > p(aj,t). If, for
some j, the empirically accessible function o(a, t) lies between ®(aj,t) and ¢_(aj+1, t) we have
a € [aj_1,a;41] as @(a,t) decreases monotonously in a. Then, by putting m — oo at an ap-
propriate order in n, we are able to estimate a; then we may insert its empirical counterpart
a into the estimator (2.2). Although those identification methods are very interesting, the
framework of the current paper does not allow a more comprehensive study of this problem.
However we learn that, it is sometimes possible to extend the basic ideas of Butucea and
Matias (2005) and Meister (2006) to the heteroscedastic setting.



5 Finite sample performance

5.1 Data-driven bandwidth selection

We define the optimal bandwidth as the one that minimizes the MISE and estimate this
bandwidth by a plug-in method similar to Delaigle and Gijbels (2004). We follow the lines
of their 2-stage procedure and only explain the differences with their estimator, for a kth
order kernel. We select the bandwidth that minimizes the estimator of the AMISE in (2.6),
obtained by replacing the unknown quantity [{ f)((k )}2 by [ {ﬂ@k)}Q, where, for r any positive
integer, fa(z) = (2m)~1 [ (—it)" exp(—itx) K" (th,)V,(t) dt. Here, for all r, h, > 0 is a
bandwidth parameter; in particular, h; needs to be chosen to ensure consistency of the
estimator of fx. We choose h, that minimizes the asymptotic Mean Squared Error (AMSE)
of the estimator é\r. As in the homoscedastic case, the AMSE can be decomposed in the sum
of a squared bias term and a variance term, where, under sufficient conditions (see Delaigle
and Meister, 2007), the latter is negligible; h, can thus be chosen on the basis on the sole
asymptotic bias, given by

.o EQhk .
ABias(f,) =(=1) L puicad, s + 5oy hw/t? K (1) |/(Z| (t/h,)] ) dt.  (5.1)

The procedure of Delaigle and Gijbels (2004) involves estimation of f;, by an estimator
O = (4K)!/((25x)* ! (2k)!7'/?), obtained by assuming that fx is a normal density. Here,
Ox is an estimator of the standard deviation of X, which, in our context, can be, for example,

ok = XL Y- (0 Yz‘)z] — [ E(E) — (n T o E(gz))ﬁ

5.2 Simulation results

We applied our estimator (2.2) on simulated examples from two densities fx: (1) X ~ 0.5
N(-3,1)4+0.5 N(2,1) and (2) 0.75 N(0,1)+0.25 N(1.5,1/81). We considered four heteroscedas-
tic models: (i) e1,...,en2 ~ N(0,0%) and €,/241,...,&, ~Laplace(os); (i1) €1,...,6n/2 ~
N(0,0%) and €,/941, - -, e, = 0; (44i) One error density f. ~ N(0,07) but a different num-
ber of replicated observations — here we use the averaged data like in section 3.1; and (iv)
g; ~ N(0,02(1+i/n)). These are non trivial situations because the target densities fx are
not easy to estimate and normal errors are hard to deconvolve.

For density (1) (resp., density (2)), we took oy and oy such that Var(e;) = 25% (resp.
10%) x Var(X), and o2 = 10% (resp. 5%) x Var(X). In each case we generated 500
contaminated samples of size n = 50, 100 or 250 from the distribution of density (1) or (2).
For each sample we constructed the estimator (2.2) using the plug-in bandwidth of section
5.1 and the kernel K,. To evaluate performance, we calculated, on a grid of 81 equidistant
values of z, the quantiles ¢,(x) of the 500 estimates f,(z), for p = 0.1, 0.25, 0.5, 0.75 and
0.9. In the graphs, we refer to qq 5 as the median, ggo5 and qg.75 as the quartiles, and ¢q; and
Qo9 as the deciles. We only present partial results but our conclusions were also supported
by the non reported cases.

In Figure 1, we show some quantiles curves constructed from samples of size n = 100 or
250, generated from density (1) under models (i), (i7) or (iv). As expected by the theory,
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Figure 1: Estimators of density (1) from samples of size n = 100 (first row) or n = 250
(second row) generated from model (i) (left panel), (i) (centre panel) or (iv) (right panel).

these graphs show a clear improvement of the results from (i) to (i) and when the sample
size increases. We also see that our method does not have particular problems to deal with
the case of individual errors.

In Figure 2, we compare the results for density (2) and samples of size n = 100 or 250
coming from models (i), (#i) or (i) where 25% of the observations are not replicated and
50% (respectively 25%) of the observations are replicated twice (resp. 10 times). Here again,
we see an improvement of the quality of the estimator from model (i) to model (i7) and the
estimator handles the case of a different number of replicated measurements without any
particular difficulty.

Additional results not reported here (see Delaigle and Meister, 2007) showed that the
data-driven bandwidth procedure suffers from only a small loss of performance compared to
the optimal bandwidth. In addition, although, asymptotically, the estimator that discards
the observations contaminated by the smoothest errors has the same behaviour as the es-
timator that uses all the observations, the latter had better practical properties, especially
for the smallest sample sizes. Finally, our method worked considerably better than the one
that ignores the errors in the data.

6 Proofs

Proof of Theorem 2.1: Part (a) follows from (C.2), (C.3), (C.5) and (2.5) applied the fact
that the MISE of the estimator is bounded by the sum of the first two terms of (2.3), which,
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Figure 2: Estimators of density (2) from samples of size n = 100 (first row) and n = 250
(second row), in the case of normal and Laplace errors (first column), partially normally
contaminated (second column), or replicated observations with normal errors (third column).

in turn, is bounded by

sup  MISE,(fx) = o(/own [Zn]fg;(t)ﬂ_ldt, w,;%). (6.1)

fx€Fs,.c

Concerning part (b), we note that Fan (1991, 1993) derives theoretical lower bounds for stan-
dard density deconvolution under Holder conditions; those results can be extended to Sobolev
classes (see Neumann, 1997). Since we are considering a problem with non-identically dis-
tributed data, a new concept is required.
Let fo(z) = 771 (14 2?)~! be the Cauchy density and set fi(z) = (1 — cosz)/(7z?) with
() = (1 —|¢]) - 1j=11(t). We introduce the densities

2[mn |
fo(x) = %fo(x) + %fl(x) + Z G720 cos(25x) f1 ()
J=[mn]

with 6; € {0,1}. For C' and n large enough, all f’s are contained in Fg . Similarly to Fan
(1993), we randomize the vector € so that the 6;’s are i.i.d. with P(f; = 0) = 1/2 and define
050 = Opmn)s--->0j-1,0,041,...,02m,)) and 0}, accordingly. An application of Parseval’s
identity combined with the fact that the fI*(-—2j)’s, j integer, have disjoint supports, shows
that, after calculating the expectation with respect to 6;, we obtain for any estimator ﬁ
that

2[ma ] 2j+1

EaEg|\F, = blfe = 20 Y. Eofy, [

) 2j—1
j=lmn| J

Fr(t) = fi@)dt

n
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2[mn | 2j+1 )
> const. Z / | 5! 5, (t f;yl(t)’ dt

j=lmn]
2| mn |
> const. Z 577 > const.m; P, (6.2)

j=lmn]

if, for any [j| € [[m,],2|m,]] and any 6, € {0,1} with [ # j, we have

/ - /min (H o, 0 (Ur), H hk;ejil(yk)>dy1 -+ -dy, > const > 0, (6.3)
k=1 k=1

with the densities hyg, = fo, * fc, and 0 = (01,...,60,.1,0,0;11,...,0,) and 0, accord-
ingly. By applying LeCam’s inequality (see e.g. Devroye (1987), p. 7) and the logarithmic
function to both sides of (6.3), we see that (6.3) is satisfied if

n

Y (1= ajua)/ajpn = O(1) (6.4)

k=1

holds for all |j| € [[mn],2][ms )], where we write

@ k,n ::/[(fej,o*f&c)( )(f9]1 *fsk)( )}1/2 dz

Due to fp, > (1/2)fo, we see a; i, > 1/2 and, hence, (6.4) follows from

D X (w0 s, ) = O(1) (6.5)

k=1

where x*(f,g) := [ (f — ¢9)?/f dz denotes the x*-distance of densities. This generalizes
the condition in Fan (1991c), x*(hi,,,h10,,) = O(1/n), to the case of heteroscedastic
contamination. We notice that the left side of (6.5) is bounded above by

_2@ COS 2] fl fEk] ( ) T
Z/ hos fod@) " (6:6)

Unlike in the situation of i.i.d. data, the denominator in (6.6) still depends on k and n.
Condition (C.1) annuls this difficulty as we have

o ful(@) > / e

> 7! [1 +2a” + 2372] - Jer (y)dy

lyl<a

> const - [1 + xz] !

11



Therefore, applying the Fourier representation of the Sobolev norm, term (6.6) is bounded
above by

) Z [ 52= 20F 5 2080 + 175~ 2 0P

_26 Z |Q0kn mn ’
due to (C.3) and (C.4). Finally, (2.5) implies (6.5), which proves the theorem |

Proof of Theorem 3.1: We introduce the orthonormal (r;,, X r;,)-matrices A, , which consist
of 1/2 - (1,...,1) as their first row. Setting Wj, 1= A;,Yje with Yj 4 := (Yj1,..., Y )"
we notlce that W, = ;’/57]- while the other components of W;, are measurable in the

o-algebra generated by €;1,...,€;,,, since any row of A;, sums to zero except the first one,
due to the orthonormal structure of A;,. Concerning the density fy,, of Y;,, we derive

=) [ @ (= e = @4 (0220 do

)" [ s exp (= s = i+ - (10, 0| /(20

1 Tjmn 1 9
= (=) e p(—f,ngm)

2ro

Iy (yje) = (

—( 2mo

/ Fr@)exp (= gy — (0 + ) 2/(20%)) da,

where || - || denotes the Euklidean norm and w;, = A;,y;.. Therefore, we see that the
conditional distribution of Y;, given W;; and, hence, the distribution of all available data,

AP(Yeo = Yoo | War) = [[dP(Vie = yje | Wja),

J=1

do not depend on fx; so we have shown sufficiency. [ |

Proof of Theorem 3.2: First we assume condition (3.2) and take the sinc kernel Kj. In
the view of (3.2), for an arbitrarily small 7" € (0,), we can choose o € (0, ) sufficiently
small so that liminf, ..o #Jn o//#Jn~a > 1. This shows that, in (3.2), we can choose
v=7"and a = o with o//2++' —§ < 0. Setting w, = n% @+ for § < (B +1/2)a’ and
wp = n®/? otherwise, we learn from (6.1) that the bias term converges at algebraic rates.
The variance has the upper bound

.(Zexp o)) < Ot - ( Z bl )

jEJ

< O(wy) - ( Z n_7/>1 < O(wnnv/_‘s) < O(na//2+7/_6).
GE€T ot ot
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Hence, the algebraic decay of the MISE has been established.

For the reverse implication, assume that the supremum of the MISE (and thus the bias
and the variance terms in (6.1)) converges with an algebraic rate. Then, the bias term
implies that w, > c¢-n® with s > 0, while the variance term is bounded below by

S

n —1
const. - % : (Zexp(—aﬁnn%/él))

j=1
-1
= const. - n® - ( Z exp(—o’,n*/4) + Z exp(—a?ynn%/él))
jE-]n,4,28 JEJ ,4,2s
> const. - n® - (#Jpa0s + 07" #Jﬁ,z;,zs)_ > const. - n° + (#Jna2s + 1)_1.
We deduce the existence of a d > 0 and a ¢ > 0 so that #J, 492, > c- nd. [ |

Proof of Theorem 3.3: (a) From (3.3), we can construct a sequence (wy), — 0o so that

Wn, E exp(—oj,w,) —

for any known parameters o; ,,. It follows that the variance term of estimator (2.2) converges
to 0 due to Lemma 2.1 — and so does the bias term as w,, — oc.

(b)  We assume that (3.3) does not hold. Then Jwy > 0 and M > 0 such that

> exp(—o],w)) < M (6.7)

j=1

for infinitely many n. In the sequel, we restrict our consideration to those n. We may
assume wy arbitrarily large without affecting the validity of (6.7), and we also note that only
a bounded number of the o;,’s can be less than 1. Hence, in the view of the asymptotic
behavior, we may assume o, > 1 without loss of generality. For any w; > wy, we have

Zexp(—a;nw;/z;) < M exp(w] —w]/4). (6.8)

We introduce the density f with Fourier transform f®(t) = (1 — [¢/(2w1)]) - 1j—auw; 20, (F)

and the density f f whose Fourier transform is supported on [—3w;, 3w;] and coincides with
f™(t) on its restriction to [—wy,ws]; on [wy, 3wi], the even function f%(¢) is defined as the
linear connection of the points (3wy,0) and (wy, f®(w;)). The existence of f is guaranteed
by Polya’s criterion (see Lukacs (1970), p. 83, Theorem 4.3.1). We notice that f, f € Fs ¢
for any > 1/2, with C sufficiently large. The Parseval identity provides

1f = FliZam = wi/(487).
Equipped with those results, we fix an arbitrary estimator fn of fx and consider

Eflfo = Miaw + Efllfa = Flium

13



> Efll fo = flllow + Eflfo = Fliom — |EN o = Fliom — EflFa = flfm]

> w/(487) - (an D fo ). (6.9

Therefore, we can establish inconsistency by showing that (6.9) is bounded away from zero for
a fixed choice of w; > 0. To this effect, we need an upper bound for each [|(f — f) * fz, ||, )-
Employing the Cauchy density fo(z) = [7(1+ 2?)]~!, we use the Cauchy-Schwarz inequality
to obtain

=P e Ll < (7 (6= D)@ Pa+aan)” 610

As in the proof of Theorem 2.1, the Fourier representation of the Sobolev norm leads to the
following upper bound for the right side of (6.10),

([ 100 = FOMEOF + 770 - PN OP +10"0 - o) 0P

Therefore, we see that (6.9) has the lower bound

wy/(48m) — <Zexp —0 W) )) (6.11)

when selecting w; sufficiently large. We apply (6.8) so that, for appropriate constants
c1,c2 >0, (6.11) is bounded below by ¢jw; — ¢z exp(—w] /4). Choosing w; > 0 large enough,
while wy is fixed, guarantees a positive lower bound for (6.9) and, hence, inconsistency. W
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