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Abstract The problem of nonparametric estimation of the hazard rate function is
considered and the theory of sharp minimax estimation for two global and two local
Sobolev classes is developed. Several interesting outcomes are as follows: (i) Clas-
sical global and local function classes imply different sharp constants of the MISE
convergence. This is in contrary to the density estimation where sharp constants are
the same. (ii) Two global classes imply different sharp constants and correspondingly
require using different linear estimates. (iii) Two local classes imply the same sharp
constant, and nonetheless require different linear estimates to attain this constant. (iv)
A sharp-minimax data-driven estimator is proposed that adapts to the smoothness of
the hazard rate and to an unknown underlying function class, and it is tested for small
samples via a numerical study.

Keywords Asymptotic - Coefficient of difficulty - Global and local minimax -
MISE - Small sample

1 Introduction

Let X be a nonnegative continuous random variable. It can be a lifetime, or the time
to an event of interest (which can be the time of failure of a device, or the time of an
illness relapse, or the time of repairing a strain break in DNK), or an insurance loss,
or a commodity price. In all these cases, it is of interest to assess the risk associated
with X via the so-called hazard rate function
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Prx =X <x+v[X=x) p)
v T G’

h(x) = limO G(x)>0, x>0, @))

where p(x) is the probability density of X and G(x) := fxoo p(u)du is the survivor
function. If one thinks about X as a time to an event-of-interest, then /2 (x)dx represents
the instantaneous likelihood that the event occurs within the interval (x, x +dx) given
that the event has not occurred at time x. The hazard rate quantifies the trajectory
of imminent risk, and it may be referred to by other names in different sciences, for
instance as the failure rate in reliability theory and the force of mortality in sociology.

Let us remember some classical properties and examples of the hazard rate that
will be used in the paper. The hazard rate, similarly to the probability density or the
survivor function, characterizes the random variable X. Namely, if the hazard rate is
known, then the corresponding probability density is

p(x) =h(x)e” Jo hydv. (2)

and the survivor function is .
G(x) = e Jo hwdv, 3)

The preceding identity follows from integrating both sides of 2(x) = —[dG (x)/dx]/
G (x) and then using G(0) = 1, and (2) follows from (1) and the verified (3). A familiar
example is the constant hazard rate of an exponential random variable (the rate is equal
to the reciprocal of the mean), and inverse is also valid—a constant hazard rate implies
exponential distribution. A constant hazard rate has coined the name memoryless for
exponential distribution. Another interesting example is Weibull distribution where,
depending on the shape parameter, the hazard rate can decrease or increase. One of
the important properties of the hazard rate is that hazard rate of the minimum of two
independent random variables is equal to the sum of their hazard rates. As a result,
we can conclude that there is no bona fide restriction on the shape of a hazard rate
function. On the other hand, similarly to the probability density, the hazard rate is
nonnegative and has the same smoothness as the corresponding density. The last but
not the least remark is that all these examples and properties can be rephrased and
correspondingly referred to when one is interested in the study of a hazard rate over
some interval, say [a,a + 1] with a > 0 and G(a) > 0. Indeed, for x € [a,a + 1]
identity (3) yields G(x) = G(a)e™ Ja h@)dv "and this explains the remark made. For
instance, if 4(x) = C is constanton [a, a+ 1] then p(a+2z) = CG(a)e ¢,z € [0, 1]
and we may refer to the distribution (random variable) as memoryless on the interval.
Because the hazard rate is not integrable on its support, that is a hazard rate must
satisfy fooo h(x)dx = oo, it is natural to study hazard rate estimation over a finite
interval, which without loss of generality can be [a,a + 1], a > 0.

Now we are in a position to formulate the aim of this paper. Based on a sample
X1, X2, ..., X, of size n from the random variable of interest X, we would like to:
(i) Estimate hazard rate h(x) of X over an interval [a, a + 1], @ > 0 under a minimax
mean integrated squared error (MISE) criterion; (ii) Find sharp lower bounds for a
minimax MISE; (iii) Propose a data-driven estimate that attains lower bounds—a
so-called adaptive and efficient estimate.

@ Springer



Minimax theory of nonparametric hazard rate estimation 27

Nonparametric estimation of the hazard rate is a familiar topic in the literature.
Different types of estimators, including kernel, classical orthogonal series and mod-
ern wavelet methods, have been proposed. A number of adaptive, to smoothness of an
underlying hazard rate function, procedures motivated by known ones for the proba-
bility density have been developed. The interested reader can find a relevant discussion
and thorough reviews in a number of classical and more recent publications including
Watson and Leadbetter (1964), Rice and Rosenblatt (1976), Prakasa Rao (1983), Cox
and Oakes (1984), Silverman (1986), Patil (1993, 1997), Gonzalez-Manteiga et al.
(1996), Dogler and Riischendorf (2002), Wu and Wells (2003), Huber and MacGib-
bon (2004), Wang (2005), Miiller and Wang (2007). Interesting results, including both
estimation and testing, have been obtained for the case of known restrictions on the
shape of hazard rate, see a discussion in Jankowski and Wellner (2009).

The literature review shows that, despite the interest in developing the theory of
nonparametric hazard rate estimation, so far all publications have been devoted to either
consistent or rate-minimax estimation of the hazard rate with no results about sharp
minimax estimation when the best rate and constant are studied simultaneously. Why?
This is a good question because theory of a closely related problem of sharp minimax
estimation of the probability density has been known for almost 30 years. Namely, a
sharp minimax lower bound for estimation of differentiable densities under the MISE
criterion was obtained in Efromovich and Pinsker (1982) for a global Sobolev function
class. Furthermore, Pinsker (1980)’s estimator, proposed for the filtering model and
based on a known underlying Sobolev class, has happened to be also sharp minimax
for the density. A bit later Efromovich (1985) suggested a data-driven estimator that
attained the sharp constant. Because the estimator used data to adjust its performance
to unknown smoothness of an underlying density, it was called adaptive. Golubev
(1991) made an important addition to those results by showing that even if a global
Sobolev class is replaced by a local one, where all considered densities are near (in
L-norm) a given pivotal density, the sharp minimax lower bound remains the same.
A practical significance of his result is that the pivot does not affect the sharp constant
and known sharp estimators are still optimal under the local minimax.

Knowing these theoretical results for the density, together with the fact that the
hazard rate is the density divided by the survivor function (which is smoother than the
density and can be estimated with the parametric rate), it is reasonable to hope that
creating a sharp minimax theory for the hazard rate is a straightforward undertaking.
The paper shows that this is not the case. The main issue arises when one wants to
follow the approach of Efromovich and Pinsker (1982) for obtaining a lower bound
for the minimax MISE. The approach yields a bound which is too low for all known
estimators, and then either the lower bound should be increased or a new estimator is
proposed. The paper shows that the former is the way to solve the issue. Remember
that a minimax lower bound is obtained via replacing a minimax risk by an appropriate
Bayes one, and the prior distribution used in the density case has happened to be too
simplistic for the hazard rate due to the presence of the “nuisance” survivor function.
Furthermore, that relatively smooth and related to the estimand nuisance function
(the survival function) creates several interesting phenomena unknown in the density
estimation literature. To warm up the reader, let us present some. (i) Sharp constants
are different for the Pinsker’s global and Golubev’s local function classes while they
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are the same for the probability density (as well as regression and spectral density)
setting. In other words, the pivot affects the sharp constant and then requires using
special shrinkage coefficients in the Pinsker’s estimator. Let us stress that no longer the
same Pinsker’s estimator is sharp minimax for these two classes. (ii) Different sharp
constants are obtained for two global Sobolev classes that are often used interchange-
ably when the minimax rate is of interest. This shows that sharp-minimax estimation
of the hazard rate is sensitive to minor changes in an underlying functional class. (iii)
Two local Sobolev classes imply the same sharp minimax constant but require using
different estimates to attain the constant. Furthermore, for one local class, the Pinsker
estimator is not even rate minimax. This is the first known example when this estimator
fails to deliver a minimax convergence. Other interesting findings will be presented
shortly.

As itis clear from the above-mentioned results, to create a feasible minimax theory
for the hazard rate, it is prudent to consider an array of functional classes with the
same smoothness, here the same number @ € {1, 2, ...} of derivatives. Specifically,
two global and two local function classes, defined in Sect. 2, will be considered.
Furthermore, let us explain how a game theory can help us to understand a minimax
approach applied to an array of functional classes. Rules of the corresponding minimax
game are as follows. There are three players: the dealer, nature and the statistician. The
game is defined by: (a) An array {S; (P), P € P;,i = 1,2, ...} of function classes S;;
(b) The set of assumptions (rules) P; about possible parameters P for each class; (c)
The risk used to measure results of the game. This information is known to all players.
The game begins with the dealer dealing a particular function class and its parameters,
satisfying rules of the game, to nature. Then for each n nature chooses a hazard rate &
from the dealt class and generates a sample of size n from this hazard rate. The dealer
and the statistician, using the sample, estimate /. The dealer knows everything apart
of an underlying hazard rate i chosen by nature, the statistician knows the sample
and all rules of the game. Nature tries to select the most difficult hazard rate / for
estimation, and the dealer and the statistician try to estimate it with the smallest risk.

Now let us complement this definition of the minimax game by several comments.

Remark 1 The dealer has an advantage of knowing the dealt class and its parameters
and, therefore, the dealer’s risk may serve as a lower bound (benchmark) for the
statistician. All known in the literature minimax nonparametric lower bounds are
bounds for dealer-estimators, that is, estimators proposed by the dealer. A lower bound
is called minimax (more precisely asymptotically rate- or sharp-minimax depending
on either only rate or both rate and constant are studied) if it is attained, as the sample
size n increases, by a dealer-estimate. A familiar example is the rate-minimax bound
n—2¢/Qe+1) for the MISE convergence of a-fold differentiable functions, with the
most traditional assumption being the twice-differentiability (@ = 2 and the rate is
n—*/); see Efromovich (1999) and, for the hazard rate case, a review in Wang (2005).
The literature may refer to those procedures as estimates, but in our terminology
they should be referred to as dealer-estimates. If the statistician can suggest its own
estimate (that is a data-driven estimate) which attains the dealer’s lower bound, then the
estimate is called rate- or sharp-minimax adaptive, and in the case of sharp-minimaxity
the estimate can be also referred to as efficient. Of course, the art of obtaining a
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Minimax theory of nonparametric hazard rate estimation 29

meaningful lower bound is to propose a dealer whose performance can be matched by
the statistician. We shall continue this discussion shortly in Remark 2.

Remark 2 Let us make two more comments. Under a minimax approach, a feasible
choice of an array of functional classes is important. One of the familiar criticisms of
the minimax methodology is that it cares only about the best strategy of nature (here
the worst hazard rate for estimation); see Lehmann (1983). To overcome this drawback
and to make a minimax methodology more practical, in parametric inference it has
been proposed to consider both a global minimax over a large set of parameters and
a local minimax over a sequence of classes converging (in some norm) to a pivotal
parameter; see a discussion in Ibragimov and Khasminskii (1981). In what follows we
will use this approach and expand it upon the nonparametric inference. The second
comment is about the notion of adaptivity. As it has been explained in Remark 1, this
notion is traditionally used for an estimator that adapts its performace toward unknown
parameters of an underlying function class (like the smoothness of an estimated curve).
So far there has been no need to consider a broader notion of adaptation because for
density and regression settings, dealer’s lower bounds for global and local minimax
approaches have coincided. As we shall see shortly in Sect. 2, this is not the case for
hazard rate estimation. As a result, a data-driven hazard rate estimator should adapt to
an unknown underlying function class (the new task) and unknown parameters of that
class (the traditional task). One of the ways to solve the problem is via aggregation of
minimax procedures for all considered classes, but the paper proposes a much simpler
approach.

Remark 3 1If a spectator is allowed to observe a minimax game and to know both the
dealt function class and the hazard rate chosen by nature, then the spectator has an
advantage over the dealer. In the nonparametric literature, thanks to David Donoho and
Ian Johnstone, a spectator is called an oracle, and oracle’s estimates may inspire con-
struction of a good data-driven estimator. As we shall see shortly, the oracle approach
becomes handy when a data-driven estimator should adapt to an array of function
classes.

The paper is organized as follows. Section 2 is devoted to lower bounds for four
function classes motivated by the same Sobolev smoothness. Section 3 is devoted to
upper bounds. Section 4 is devoted to a numerical study. Section 5 presents discussion
of obtained results. Proofs are deferred to Sect. 6.

2 Lower minimax bounds

Lower minimax bounds are calculated for two global and two local Sobolev classes. All
these classes have the same Sobolev’s order « of smoothness (here and in what follows
« is a positive integer and the considered functions are «-fold differentiable), and this
will allow us to analyze the effect of a functional class on sharp-minimax estimation.
The studied risk is the MISE over the unit interval [a,a + 1], a > 0 (remember
our discussion in the Introduction). Remember that for a-fold differentiable functions
the familiar minimax rate n=2%/(2¢+D of the MISE convergence is well known for
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different statistical models including hazard rate, density and regression; see Ibragimov
and Khasminskii (1981), Silverman (1986), Efromovich (1999), Zhao (2000), Wang
(2005), and Johnstone (2011).

In what follows gg(x) = land ¢ (x) = 2172 cos(mj(x —a)), j > 0are elements of
the classical cosine basis on the interval ([a, a+1]), o is a positive integer number, 6; =

faaﬂ @j(x)h(x)dx are Fourier coefficients of 2(x) on [a, a + 1]. E,{-} denotes the
expectation given a hazard rate function & (remember that the hazard rate characterizes

arandom variable), and o5 (1) are generic sequences that are vanishing as s — oo.

The first function class is a classical global Sobolev class of order «,

Si(a, Qo, 0, G(a))

o
=1h: h(x)=>0jp;(x), x €la,a+1]: h(x) =0, x = 0;
Jj=0

o
e IO = Ga), D (/)62 < 0 <00, 0 <y < Qo < 00} (4)
Jj=1

Note that G (a) is the value of the survivor function at the left end of the studied unit
interval, and if @ = 0 then G(0) = 1. In what follows G ¥ (x) := [G(x)]¥.

Theorem 1 (Global Minimax I) The following lower bound for the minimax MISE of
dealer-estimators is valid:

a+1
inf sup Ej, [/ (h*(x) — h(x))de]
h* heSi(a,Qo,Q,G(a)) a

> P(a, Q)([G™ (@) (e — 1)]n=1)2*/ et (1 4 0, (1)), 5)

where the infimum is taken over all possible dealer-estimators h*, based on a
sample X1, ..., X, from a distribution with the hazard rate h and parameters

(a, Qo, O, G(a)), and

u

w(u+1) ©

2u/Qu+1)
P(u, v) := v/ @D 2y 4 1)/ @utD) [ ]

Following the terminology of Efromovich (1999), P (u, v) is referred to as the
Pinsker function, and factor G ! (a)(e2° — 1) is called the coefficient of difficulty of
estimation of the hazard rate over the interval [a, a + 1] for the global Sobolev class.

Now let us introduce a second global functional class which is also well known in
the literature:
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S(a, ey, ¢2, 0, G(a))

oo
={h: h(0) =D 00,0, x €la,a+ 1] e D& = G(a), 0 < Go(a)
=0

o
<1Lh(x) =20, x = 0; D le1 +e2(7j)**10] < Q < 00, 1 >0, ¢2 > 0.
j=0

(N

The difference between the two global Sobolev classes is that the latter treats 6 (the
average value of the hazard rate over [a, a + 1]) similarly to other Fourier coefficients.

Set Q3 to be a positive root of the equation g(z) = Q where g(z2) := c1z(z — a 14
o~ 'e?). Function g(z) is strictly increasing in z > 0 and, therefore, Qg is unique and
well defined.

Theorem 2 (Global Minimax II) The following lower bound for the minimax MISE
of dealer-estimators is valid:

a+1
inf sup Ej [ / (h*(x) — h(x))zdx]

* heSy(a,ci,e2,0,G(a))
> P, [Q — c1(09)%1/c) (G @) (20 — D]n~")2/ 4D (1 1 0,(1)), (8)

where the infimum is taken over all possible dealer-estimators h* based on a
sample X1, ..., X, from a distribution with the hazard rate h(x) and parameters
(o, c1, 2, O, G(a)), and function P(u, v) is defined in (2.3).

Note the interesting structure of the sharp constant in (8). To the best of the author’s
knowledge, this is the first known sharp result for the global Sobolev class (7).

Now let us consider two local classes where estimated functions are not far from
a pivotal one. We begin with a local Sobolev class whose motivation goes back to
Golubev (1991) where the density estimation has been considered. For our setting let
ho(x) denote the pivot chosen by the dealer, and define a Golubev’s local Sobolev
class as

83(05, Q, hg, p, B)
o0
=1h: h(x)=hokx)+ Zﬁjq)j(x)](x cla,a+1]):
j=1
< a
D 09| < p; o= Jo ho(w)dv

j=1

o
Z:(JTJ')ZO‘Q]2 <Q <00, sup
j=1 x€la,a+1]

=:Goa), 0<Ga)<1;

00 a+1 2
inf ]ho(x) >p>0; Zj2“+/3 [/ ho(x)@; (x)dxi| <00, B>0¢. (9)

x€la,a+1 :
J=1
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32 S. Efromovich

The underlying idea of this class is that all considered functions are not farther than
p in Loo([a, a + 1])-norm from the pivot. This is why the class is called local. The
last line in (9) indicates that the pivot should be smoother than a “regular” function
from the class. Golubev (1991) shows that the pivot does not affect the sharp constant
in the probability density, regression and spectral density estimation problems. Next
theorem shows that the pivot does affect the constant in the hazard rate case.

Theorem 3 (Golubev’s Local Minimax) The following lower bound for the Golubev
local minimax MISE holds:

a+1 .
ipf sup E, [/ (h*(x) - h(x))de
h* heSs(a, Q,ho,p,B) a

> P(e. Q)(1Gy (@)(eli™ M0 — 1)y~ 2/t (1 4 o,(1)),  (10)

where the infimum is taken over all possible dealer-estimators h* based on a
sample X1, ..., X, from a distribution with the hazard rate h(x) and parameters
(a, O, hg, p, B), and P(a, Q) is defined in (6).

There are several issues, related to the classical Golubev’s local minimax, that we
would like to explore further. First, we are still far from the ideal (remember Remark 2)
case of a single underlying hazard rate function. What will be if a low-frequency part
of the pivot is also the low-frequency part of an underlying hazard rate? Also, in (9)
the parameter p, controlling how close a hazard rate must be to the pivot, may be as
small as desired, but can it vanish as sample size increases? Also, can the pivot be less
smooth than a regular function from a local class? A weakly restricted local Sobolev
class, defined below, takes into account these issues. Set

Sy(a, Q, ho, pn, Mp)
M7171 r,

> |

j=0 "4

a+1
= [h © h(x) =ho(x)I(x ¢ [a,a+1]) + [ hoW)ej(w)dugp;(x)

+ > ejwj<x)} I(x €la,a+11),h(x) = 0;
Jj=Mn

x Z (nj)zaéjz < Q0 < o0, sup
=M, x€la,a+1]

D o)

J=My

< Pn;

oo
x e~ Jo hodv _, Go(a) > 0, Z

a+1
/ @ (x)ho(x)dx
j=017¢

< 00, min  hg(x) >0 ;
x€la,a+1]

X pn = op(1), pn = In(yn=%/ Dyl — 6, (1), 1< My < nV/ @D 102 ()

Y

Let us comment on the weakly restricted local class. Low-frequency (in Fourier
frequency domain) parts of all functions from this class are equal to the low-frequency
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Minimax theory of nonparametric hazard rate estimation 33

part of the pivot and, therefore, known to the dealer. The cardinality of known low-
frequency Fourier coefficients is M,, and it increases to infinity as n — oco. Note that
M,, may increase as fast as n'/@**+D /1n2(n). Further, all functions from the class are
not farther than p), := p, + 21/2 Z?OZM” Ifa'”l @j()ho(v)dvl, in Loo([a, a + 1])-
norm, from the pivot. According to the third and fourth lines in (11), p,, = 0,(1), and
thus the class shrinks toward the pivot. Finally, the third line in (11) imposes a rather
mild restriction on smoothness of the pivot, in particular any Lipschitz function of
order 1/2 + p, p > 0 satisfies the restriction.

Theorem 4 (Weakly Restricted Local Minimax) The following lower bound for the
weakly restricted local minimax MISE holds:

a+1
inf sup Ej [ / (h*(x) —h(x))zdx]

}VZ* heS4(Ot,Q,h0»Pn,Mn)

> P(a, Q)([Gy (@) (el Mo _ 1y, =1y2a/Caxhq 4o (1)), (12)

where the infimum is taken over all possible dealer-estimators h* based on a
sample X1, ..., X, from a distribution with the hazard rate h and parameters
(o, Q, ho, pn, My,), and P(a, Q) is defined in (6).

The important outcome of this theorem is that despite the fact that the weakly
restricted local Sobolev class shrinks toward the pivot, all its functions have the same
low-frequency component known to the dealer, and the pivot may be rougher than
a typical function from the class, the sharp minimax constant is the same as for the
Golubev’s local class. This answers the above-raised questions about the Golubev’s
class, but then is this function class of any interest on its own? As we shall see shortly,
the answer is “yes” because for the weakly restricted class the dealer no longer can
use a Pinsker’s estimate to attain the sharp constant.

3 Efficient and adaptive estimation

The aim of this section is twofold. First, we are verifying that lower bounds for the
MISE of dealer-estimators, presented in Sect. 2, are sharp, that is, they are attainable
by dealer-estimators. Second, a data-driven estimator is proposed which adapts to both
the smoothness of an underlying hazard rate and an underlying functional class. That
estimator will be constructed using an oracle approach and the blockwise-shrinkage
methodology.

We begin with verification that all four lower bounds of Sect. 2 are sharp and attain-
able by dealer-estimators. Following the methodology of Efromovich and Pinsker
(1982), introduce a family of Pinsker’s dealer-estimators of an underlying hazard rate
h(x) forx € [a,a + 1],

J(n)

h(x, J (), e {0;) := D (1= (/T ()*10;9;(x), J(m) €{0,1,....n}). (13)
j=0
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34 S. Efromovich

Here po(x) = 1,9;(x) = ﬁcos(nj(x—a)),j =1, 2, ... are elements of the cosine
basis on [a, a + 1],

0i =D i (Xpn ' 1(X; € [a.a+1]) (14)
=1

are estimates of Fourier coefficients 6; := ff“ h(x)p;(x)dx = Ep{e;(X)G™1(X)I
(X € [a, a+ 1])} of an underlying hazard rate motivated by the plug-in sample mean
estimator,

m o= 1(Xy > X)) (15)

s=1

is the antirank of X; (note that it is at least 1 and, therefore, its reciprocal always exists,
and n;/n is a feasible estimate of G (X)), and /() is the indicator. To get a particular
Pinsker’s estimator, the dealer should specify J(n). Let us stress that so far for all
settings, involving the probability density, regression and spectral density, a Pinsker’s
dealer-estimator (13) has implied sharp-minimax estimation whenever 0 i was chosen
correctly. Set

by = [nQa + D(a + 1)/ (ar )]/ CetD (16)

remember that |z] denotes the largest integer smaller than z, Qf is defined in the
paragraph above Theorem 2, and define specific dealer-estimators for four functional
classes S;,i =1, ..., 4 considered in Sect. 2,

hi(x) == h(x, Ji, @, {0;}) where J; := [[QG(a))/(e20 — D]/ Dp, | (17)
ho(x) i= h(x, Jo, @, {6;}) where Jy := [[(Q — c1(Q§)P)c;  G(a)/ (20

1"/t Dp, |, (18)
h3(x) = h(x, J3, @, {6;}) where J3 := L[QGo(a)/(ela " hodv
1))/t Dp, |, (19)
M,—1 J3
ha(x) = D" 0ipj(0)+ D (1= (/]300 (x). (20)
Jj=0 Jj=M,

Note that, despite the fact that sharp constants are the same for the two local function
classes Sz and S, the dealer-estimator (20), proposed for the weakly restricted local
class Sy, is different from the Pinsker’s estimator (19) proposed for the Golubev’s local
class, and furthermore it is not even a Pinsker’s estimator. On the other hand, it has
several features of the dealer-estimator }Vz3, namely the same cutoff J3 and the same
shrinkage coefficients on high frequencies. As we shall see below, a modification of
Pinsker’s estimator for class Sy is necessary.

Theorem 5 (Sharpness of Lower Minimax Bounds of Sect. 2) Consider settings of
Theorems i, i = 1,2, 3,4 and denote considered in these theorems function classes
and presented lower bounds for minimax MISEs as S; and R;, respectively. Then,
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Minimax theory of nonparametric hazard rate estimation 35

the dealer-estimators h;, defined in (17)—(20), are sharp-minimax for corresponding
function classes S;, that is,

a+1
sup Ej, [/ (hi (x) —h(x))zdx} =Ri(1+0,(1), i €{1,2,3,4}. (21)
hESi a

Furthermore, a Pinsker’s dealer-estimator (13) is not rate-minimax (its MISE con-
verges slower than n=2%/C*+Vy for a weakly restricted local Sobolev class Sy =
Sa(a, Q, ho, pn, My) whenever the pivot ho(x) is not Sobolev of order a on the inter-
val a, a + 1]. That is, if

2

S a+1
S [ [ e, <x>dx] ~ o, 22)
=1 ¢

then

a+l R
20/ Qe+ sup Ej [/ (h(x, J(n), a,{0;}) — h(x))2dx]
heSy(a, Q,ho,pn,My) a
— 00 asn — oo, (23)
where the minimum is taken over J(n) € {0, 1, ..., n}.

We conclude that the four lower bounds of Sect. 2 are sharp and attainable by dealer-
estimates, and the weakly restricted local Sobolev class requires a dealer-estimator
which is different from a classical Pinsker’s one.

Remark 4 A series estimate may take on negative values. Then, an L;-projection on
a class of nonnegative functions makes the estimate bona fide and reduces the MISE.
The interested reader can find the projection algorithm in Efromovich (1999, p. 63).

Now let us present an oracle-estimator motivated by the blockwise-shrinkage
methodology developed in Efromovich (1985) for the case of probability density
estimation. Let { By, k = 1,2, ...} be a partition of nonnegative integers (frequencies
of the cosine basis {¢;(x), j = 0, 1, ...} into non-overlapping blocks of cardinality
(length) Ly such that max(j : j € By) < min(j : j € Bg+1). Only to be specific,
set Ly = 1fork=1,2,..., [In(n)] and Ly = | (1 + In"'(n)/In(In(n)))¥ | + 1 for
k > In(n), and also introduce a sequence of integers K, such that K,, is the smallest
positive integer satisfying zf; (L >n 173 1n(In(n)). Note that the largest length L K,
is of order n'/3/1In(n), K, is of order In(n) In(In(n)), and the total number of esti-
mated Fourier coefficients is of order n'/3 In(In(n)). The latter is due to the assumed
restriction o > 1 which implies that the effect of not estimated Fourier coefficients on
the MISE is of order [n!/3 In(In(n))]~2% = 0, (1)n—2%/Qe+1),

Now we can define the oracle-estimator [remember that the statistic §; is defined
in (14)]

K,
=Z k+d* 1 Zejwj(x) (24)

JEBk
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where 5
a+1
O = 0p(h) ==L D [/ h(v)wj(v)dv] (25)
jeB =4
and
a+1
d* = d*(h) ::/ h(v)G™! (v)dv. (26)

Note that O, k = 1,2, ... and d* may be referred to as Sobolev’s functionals and a
coefficient of difficulty.

Theorem 6 The oracle-estimator fz*(x, h), defined in (24), is sharp-minimax for the
Sfour functional classes S; considered in Sect. 2, that is, using notation of Theorem 5,

a+1
sup Ep [/ (h*(x, h) — h(x))zdx] < Ri(1+o0,(1)), i €{1,2,3,4}. (27)
hGS,' a

It is an attractive idea to mimic the oracle-estimator by a data-driven estimator
which uses estimates of unknown functionals ®y and d*. Set

7 < dn”! 1 2
he =2 1= e [ L 20

k=1 L ZJEBk J JE€Bk
> @+ 1/ | S bip; 00, (28)
J€Bk

where O j is defined in (14) and (remember that the antirank n; is defined in (15) and
m=1)

d:=n 01X €la.a+1)). (29)
=1

Theorem 7 Data-driven estimator lAz(x), defined in (28), is sharp-minimax for the
four function classes considered in Sect. 2, that is, using notation of Theorem 5,

a+1
sup Ej, {/ (h(x) —h(x))zdx} =Ri(1+0,(1), i €{1,2,3,4}. (30
heS; a

In Sect. 6, the interested reader can find an oracle inequality (150) for the proposed
estimator.

4 Numerical study

Plug-in estimation is the classical method used in nonparametric statistics for estima-
tion of the hazard rate. It is based on definition (1) and the fact that estimations of
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the probability density and survivor function are two classical and oldest problems in
nonparametric statistics. The plug-in estimation procedure goes back to Watson and
Leadbetter (1964) when appropriate estimates p for the density and G for the survivor
function are plugged in (1) to get the estimate

> p(x)
h(x) = —.
(x) G

€19

Let us note that some authors refer to this estimate as external, see Nielsen and Linton
(1995). Because the survivor function is estimated with the parametric accuracy, the
asymptotic MISE of plug-in estimator (31) is defined by the term E{ f aaH( p(x) —
p(x)2G~2(x)dx}. As a result, given G(a + 1) is separated from zero, the plug-in
(external) estimator inherits minimax rates of the density estimator.

The aim of the numerical study is to compare a good plug-in estimator with the
proposed one. Following Silverman (1986, 5.6.5.1), we are using p which is a kernel
estimator with Gaussian kernel K (x). The optimal variable bandwidth w(x) for the
density kernel estimator is chosen according to the golden rule

[P0 Lo K20dn'” s

T PO [ 2K 0Pl 42

w(x) = w(x, p, K)

In our numerical study, an underlying density is known, and it will be used by the
kernel estimator to calculate (32). As a result, we can refer to the plug-in estimator
as an oracle-estimator. Furthermore, to avoid boundary issues that are critical for a
kernel estimator, we will study estimation over an interval [a, b] with @ > 0. Finally,
the empirical survivor function is used in the denominator of (31).

The used underlying hazard rate functions are from Weibull distribution,

h(x) = ar" X (x > 0). (33)

Here « is the shape and A is the scale of the Weibull distribution. Note that if « = 1
then this distribution becomes exponential (memoryless).

We are conducting 48 experiments with different shapes and scales of Weibull
distribution, different intervals [a, b] on which the MISE is evaluated, and differ-
ent sample sizes. For each experiment, 500 simulations are generated, and for each
sample the empirical integrated squared errors of the plug-in oracle (ISEO) and the
proposed estimate (ISEE) are calculated. Then, the median ratio (over 500 simula-
tions) of ISEO/ISEE is shown in Table 1. Also, for each experiment, the table contains
the expected number of observations fallen within the studied interval [a, b].

As we see, the proposed estimator performs well with respect to the oracle-
estimator. Furthermore, please look at the average number of observations fallen within
a studied interval [a, b]. These numbers are relatively small with respect to n, and they
shed light on complexity of the studied problem.
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Table 1 Results of Monte Carlo simulations for Weibull hazard rate with parameters « (shape) and 2
(scale)

o A a b n
100 200 300 400 500 1000

1 2 1 3 1.18/38 1.11/77 0.99/115 1.07/153 1.12/191 1.35/383
1 2 1 4 1.30/47 1.46/94 1.49/141 1.51/188 1.81/236 1.84/471
1 4 1 4 0.98/41 1.12/82 1.13/123 1.21/164 1.22/205 1.24/411
1 4 2 7 1.23/43 1.32/87 1.40/130 1.42/173 1.49/216 1.50/433
0.7 2 0.8 6 1.16/48 1.08/95 1.01/142 1.07/190 1.15/237 1.18/475
0.7 4 0.8 6 0.91/46 0.92/92 0.97/137 0.99/183 1.08/229 1.23/458
1.2 2 1 4 1.24/54 1.13/109 1.07/164 1.08/218 1.07/273 1.05/546
1.5 0.5 4 3 1.12/82 1.14/165 1.18/247 1.17/329 1.18/412 1.15/824

For each experiment, which is defined by the two parameters of the distribution, sample size n, and the
interval of estimation [a, b], 500 samples are generated and then for each sample the plug-in-oracle estimate
and the proposed estimate are calculated and then the corresponding integrated squared errors over [a, b]
are calculated and denoted as ISEO and ISEE, respectively. Each entry in the table is written as A/ B where
A is the median of 500 ratios ISEO/ISEE and B is the average number of observations fallen within the
considered interval [a, b]

5 Discussion

Hazard rate estimation The problem of nonparametric estimation of the hazard rate
function, which by definition is the probability density divided by the survivor func-
tion, has been always in the shadow of nonparametric density estimation because the
survivor function is estimated with the parametric rate. As a result, a good density esti-
mate, divided by the empirical survivor function, should produce a correspondingly
good hazard rate estimate. This natural approach works perfectly well if the rate of a
risk convergence is of interest. Does it work out if the sharp constant is of interest?
The paper shows that in this case a special estimator is needed to attain the sharp
constant. The proposed data-driven estimator is simultaneously sharp minimax for a
number of underlying functional classes and it adapts to unknown smoothness of an
underlying hazard rate. Furthermore, the study of local functional classes has allowed
us to understand how an underlying hazard rate affects the accuracy of estimation.
The numerical study confirms theoretical conclusions and the proposed estimator can
be recommended for small sample sizes.

Minimax theory A nonparametric estimation problem is traditionally studied via con-
sidering a single function class. In the case of a sharp minimax estimation under the
MISE criteria, that class is typically either the Pinsker (1980)’s global Sobolev class
[here it is the class (4)] or the Golubev (1991)’s local Sobolev class [here it is the class
(9)]. The difference between the classes is that the local one studies functions that are
close in Ly,-norm to a pivot. Golubev (1991) proved that for the probability density,
regression and spectral density models the local and global approaches imply the same
sharp constant and then the same Pinsker’s estimate is sharp minimax for global and
local function classes. The outcome changes for the hazard rate problem where global
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and local approaches yield different sharp constants. This outcome can be explained
by the fact that the hazard rate is the ratio of the density and the survivor function,
and in that ratio both the numerator and the denominator depend on the pivot. To shed
a new light on this result, two additional Sobolev classes (one global and one local)
with the same smoothness are considered. The two global classes imply different sharp
constants, and then different shrinkage coefficients should be used by corresponding
Pinsker’s estimators. On the contrary, two local classes imply the same sharp constant
and then different dealer-estimators are required to attain the constant. Furthermore,
for one of the local functional class the Pinsker’s estimator is no longer even rate min-
imax. This is the first known case in the minimax theory when the Pinsker’s estimator
is not minimax. The practical conclusion of the theory is that a data-driven hazard rate
estimator should adapt to smoothness of the hazard rate and an underlying functional
class.

Minimax game To reflect upon and take into account the fact that an array of functional
classes is considered, it is useful to modify traditional explanation of the minimax
approach as a game between nature and the statistician where nature chooses a least
favorable function, generates a corresponding sample and then the statistician uses
the sample to estimate that function. If several function classes are considered, then
someone else should choose an underlying class and deal it to nature. Remember that
in some card games the dealer deals cards and, therefore, it is natural, in addition
to nature and the statistician, to introduce the dealer who deals a functional class to
nature. There is an extra benefit from considering the trio of players. Namely, when
we say that a minimax lower bound indicates a specific rate, then whose rate is it? It
is definitely not the rate for nature who knows the estimand, and it is also not the rate
for the statistician because any lower bound is deduced for a pseudo-estimator that
knows parameters of an underlying class. The correct answer is that all known lower
bounds are lower bounds for dealer-estimators.

Adaptive data-driven estimation Typically adaptive estimation is considered as a sep-
arate problem from establishing sharp-minimax lower bounds. Here, due to the new
requirement of adaptation to an underlying functional class, it becomes a part of the
minimax theory. It is shown that a single data-driven estimator, based on the blockwise-
shrinkage methodology of Efromovich (1985), is sharp minimax for the four functional
classes and it can be used in place of specific dealer-estimators for each function class.
Least favorable hazard rate It is shown in Sect. 6 that in the minimax game nature
always chooses a hazard rate corresponding to a random variable X which is the
minimum of two independent random variables: one is memoryless and another has
a vanishing hazard rate. Distributions of the two random variables are defined by an
underlying functional class in the minimax game. This outcome allows us to conclude
that, even for the case of a global functional class, nature uses a local approach.
Proofs of lower bounds indicate the following difference between the least favorable
distributions for the density and hazard rate estimation. For the density setting, nature
randomly chooses a density by assigning a Gaussian distribution to Fourier coefficients
with respect to a basis on the interval of interest [a, a + 1]. For the hazard rate,
nature performs a more sophisticated play. Nature divides [a, a 4+ 1] into a number of
subintervals (this number increases as the sample size increases), then nature spreads
the Sobolev’s power among those subintervals according to a special algorithm, and
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only then for each subinterval nature uses an approach similar to the density case. This
remark sheds light on the dramatic difference between nature’s plays for the hazard
rate and density settings.

Nuisance function One of the interesting topics in the nonparametric statistics is the
effect of nuisance functions on estimation. Traditional nuisance functions, like the
scale function in nonparametric regression, do not depend on the estimand and the
main issue is the possibility to estimate a nuisance function with sufficient accuracy.
In the dual settings of density and hazard rate estimation, the survivor function may
be looked at as the nuisance function. There is clearly no issue with smoothness of
the survivor function, but the paper shows that it makes a significant difference in
the theory of sharp minimax estimation due to its affect on sharp constants and sharp
dealer-estimators for different functional classes. The observed phenomenon can be
explained by the fact that each of the three functions—probability density, hazard rate
and survivor function—uniquely defines an underlying distribution of the data.
Practical implications There is an interesting relationship between the asymptotic
theory and its practical feasibility for small samples. The presented numerical study,
as well as known results of Efromovich (1999) for other models, indicates that for
sample sizes up to several hundreds only a low-frequency part of the underlying haz-
ard rate should be estimated. As a result, approaches of the global minimax and the
local minimax are appropriate for these samples. For moderate and large sample sizes,
a weakly restricted local minimax is more appropriate because these sample sizes
allow us to look at higher frequencies. Furthermore, for large sample sizes knowing
or not knowing a low-frequency part of the hazard rate has no significant effect on the
estimation. We may conclude that each minimax setting has its own applied merits.
Another important remark is that, as the coefficient of difficulty indicates, the haz-
ard rate estimation may be dramatically more complicated problem than the density
estimation. A practitioner should always pay attention to this fact.

Future topics Let us mention five related topics to be explored in the future. The first
one is hazard rate estimation under a shape restriction. There is a vast literature devoted
to this topic (see a review in Jankowski and Wellner 2009) where either consistency or
rates of arisk convergence are studied. Here local minimax approaches look reasonable
and will allow us to establish sharp minimax lower bounds for bona fide estimators.
The second topic is a classical one and it is hazard rate estimation with censored data,
see a discussion in Antoniadis et al. (1999) and Brunel and Comte (2005). In the first
paper, wavelet methodology is explored and in the second a finite sample adaptation of
estimators without a priori assumption on the regularity of an underlying hazard rate is
considered. This is the setting where a sharp minimax approach should shine because
the theory will allow us to understand how an underlying hazard rate, together with
censoring mechanism, affects the sharp constant and coefficient of difficulty. The third
topic, which is a new one, is hazard rate estimation with missing data. The fourth topic
is estimation of the conditional hazard rate, and an interesting discussion and examples
can be found in Spierdijk (2008), where a kernel estimator with plug-in bandwidth
based on a reference distribution is proposed, and a data-drive adaptive procedure
is given in Comte et al. (2011). Let us stress that so far no result about efficient
and adaptive estimation for these four topics is known. Finally, in some applications
the cumulative hazard A(x) := fox h(v)dv is of interest, see a review in Spierdijk
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(2008). The author conjectures that the proposed minimax methodology may be used
to develop the theory of second-order efficient estimation of the cumulative hazard.

6 Proofs

Remember that go(x) = 1, ¢;(x) = «/Ecos(nj (x —a)), j = 1 is the classical
cosine basis on the unit interval [a, a + 1], 0,(1) and Cs denote generic vanishing
sequences and positive constants. We also use notation o} (1) and C* to stress the
fact that these generic vanishing sequences and positive constants do not depend on
all other parameters considered in a proof. | x| denotes the smallest positive integer
larger than x. In what follows it is assumed that n > 30 so all sequences in n are well
defined.

We begin with the proof of Theorem 1, which is also used to verify other lower
bounds. This explains its rather general approach.

Proof of Theorem 1 Remember that we are establishing a lower bound for a dealer-
estimate that knows all parameters of an underlying function class. In particular, the
dealer knows a pivotal hazard rate. For now, let so(x) be a known pivotal hazard rate
function such that infye[q,.q+17 ho(x) > 0, faH h3(x)dx < oo and e~ Jo howdu
G (a). This function will be specified later for each particular underlying function
class.

On first glance, it looks reasonable to verify the lower bound for the hazard rate
following the known proof for the density in Efromovich and Pinsker (1982). To follow
that proof, we should verify that in a minimax game nature chooses a least favorable
hazard rate among functions & (x) = ho(x) + [ij.”zl Ojp;j(x)]I(x € [a,a+1]) where
{0;,j = 1,2,...} satisfy some specific restrictions. A direct calculation shows that
this approach produces a lower bound which is too small. In other words, presence of
the “nuisance” survival function G(x) = G(x, h) allows nature to choose a smarter
way to choose a least favorable hazard rate. Namely, as we shall see shortly, nature
divides [a,a + 1] into s = 5, — 00, n — 00 subintervals and then defines its own
Sobolev’s class on each subinterval. The main challenge of the proof is to understand
how nature spreads the power of an underlying Sobolev class over the subintervals,
and this nature’s strategy makes the proof more complicated and challenging than in
the density case considered in Efromovich and Pinsker (1982).

The proof requires intensive notation presented and commented on in the next

paragraph.

Notation Set s = s, = 1+ Lln(ln(n))J, and this will be the total num-
ber of subintervals used by nature. For k = 0,1,...,s set Zgy := [ho(a +
k/syel ™ o=t L7 STl T 0y = (1= I9TTL 0 T =

Lna+1) (@+1)s ™ (@)~ (1 - S“)QI 1VEeD | g = 17/ In(n) ], gsij (x) =
(25)'/2 cos(mj[s(x—a)—k]). Let ¢ (n, v),v € (—00, 00) be a sequence of flattop non-
negative kernels defined on a real line such that for a given n the kernel ¢ (n, v) is zero
beyond (0, 1), it is «-fold continuously differentiable on (—o0, 00),0 < ¢ (n,v) < 1,
¢(n,v) = 1 for2(In(n))™2 < v < 1 —2(In(n))~"2, and |¢ @ (n, v)| < C(In(n))>*.
For instance, such a kernel may be constructed using the so-called mollifiers dis-
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cussed in Efromovich (1999, ch.7). Then set ¢ (x) = ¢p(n,s(x — a) — k), and
note this kernel is zero beyond (a + k/s,a + (k + 1)/s) and it is equal to 1 on
la+k/s+2[sIn>(n)]~", a+ (k+1)/s —2[s In*(n)]~ '] except of two boundary inter-
vals of the total length 4[s In?(n)]~'. This special kernel is used to “sew” functions
defined on adjoint subintervals [a + k/s,a + (k 4+ 1)/s], so over interval [a, a + 1]
considered functions are sufficiently smooth. Now let us introduce several parametric
function classes. For a k € {0, 1,...,s} set Usx := {vsks,,---, Vsks} and define a
parametric function class

J
Hok := 1 for © fsr(x|Vgr) = Z Vskj Pskj(X)

./:J*

J
2002 -2 =
X @)% <57 Qe | k(x| Tsp)|
J=x

< [s*In(m)]"/?n=®/CetD x>0t . (34)

“Sewing” these classes together with the help of flattop kernels ¢y (x), we may define
a parametric class

s—1

Hy = {h: h(x[Vy) = ho(x) + D fur(x[Bs0)dsk (x), fik € Hax, h(x) = 0,x > 0},
k=0

(35)
where Vg = (Vs0, ..., Vs(s—1)). Note that a function from this class is defined
by a vector-parameter Vg, and it is convenient to introduce sets of parame-
ters corresponding to the above-defined function classes. For each functional
class Hgy, the corresponding set of vector-parameters Vgr is Vip = Vi N Vi

. > J . _ : -
where Vi 1= (Vg @ 2j_, (@)™vy; < s7Qu) and Vg = {iu
J _

MaXyefaat1] | 2 joy, Vskj@skj ()| < [s*In(n)]"/2n=/ 2« FD} For H,, the corre-
sponding set of parameters is V; := i;(l) Vsk := Vso0 X ... X Vgs—1). In what follows
we may also use negative subscripts to indicate that a specific part of a vector or a set
is skipped, like in V_y := [[icio,. s—1p, Vsks OF Vg1 = (Us0, Vs2y - - » Us(s—1))-
With this understanding of negative subscripts in mind, set f_g; (xhlskj) =
Zre{J* ’’’’’ TN} VskiPskj (x) where T)_Skj denotes vector Vg, with its jth component
being skipped. Further, set

Vikj = [a_skj P max | foskj (X10—si)| < (1/2)[s* 1n(n)]1/2n“/<2“+‘>]

. 2 —12
x{vgtj @ Jvskj] < s2n7 12

. . 2 —1/2
=1 V_gj % {vgej + lvgkj| < s2n~1/2).
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Denote by v_g j,0 a vector U, with its element vy ;j being replaced by zero. A dealer-
estimate is denoted as /, and note that it may depend on the pivot sy which is known
to the dealer. As a result, the dealer also knows function f x) = fz(x) — ho(x).
Furthermore, in a similar way we can write for h € Hj,

s—1 J
h(x) = h(x[B5) = ho(x) + D D~ vikjepskj ()sk () = ho(x)
k=0 j=J,
J
+ DD vk (D) (x)

ke(0,....s—1\r j=Jy

+ Z Vsrj@srj (X)Psr (X) | + Vsri @sri (X)sr (x)

JelJx(k), ... ()}\i
= ho(x) + fs(x|Vs) =2 ho(x) + [fosr (X[V—gr) + fosri (X[V_sri ) s ()
+Vsri(psri(x)¢sr(x)]a ‘_}s S Vs~ (36)

Note that in f the dot above the function indicates that the function is “sewed”
(smoothed) by the flattop kernel. Finally, g > 3 and b > 3 are constants, o} (1) denote
generic sequences in t which vanishast — oo uniformly over all other parameters con-
sidered in the proof, O (x|D) := 8% f(x[D)/dx%, g(v]o) = Qma?)~1/2e=v*/2o?)
denotes the normal density with zero mean and standard deviation o, and g (Vg |Tgr) =
[17—,, 8skjlTskj). where Ty := [n~'(1 = 3¢~ Z;;' max(¢~". min(q. (J/))* —
12,

The proof of the lower bound consists of several steps. Step 1 is to check that for all
sufficiently large n (note that all assertions are verified for sufficiently large n) H is
a subset of an underlying Sobolev class. This is the place where we are considering a
specific Sobolev space and define a corresponding pivot /¢ on the interval of interest
[a, a + 1], and beyond this interval g (x) is any hazard rate satisfying restrictions of
an underlying function class. In Theorem 1, we are using ho(x) := Qo(1 — 1/s?) for
x € [a, a + 1], and the only other restriction on the pivot is that e~ Jo hodv G(a).
For other Sobolev classes, the pivot will be defined in their own proofs. We need to
check that Hy; C Si(«, Qo, @, G(a)) which will follow from (remember notation
f(x|Bs) := h(x|Vs) — ho(x) introduced in (36))

o a+1 2
sup D) [ JARCEE ho(x»go,-(x)dx]
vye Vs j=1 a
o atl 2
= sup > (mj)™ [ / fv(st)go,-(x)dx] <0. (37)

ﬁxevx j=]

To verify (37), we note that f and its « derivatives are periodic on [a, a + 1] due to
the used flattop kernels. Then, it is verified via integration by parts (or see Efromovich
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1999) that the following Parseval identity for f's(a) holds:

=/a+l [f';”(st)]zdx. (38)

2

e a+1
Z(ﬂj)z"‘ [/ fs(x1Vs)g; (x)dx]
j=1 a

As aresult, to check (37) it suffices to evaluate the integral in the right side of (38).
Write

a+(k+1)/s

a+l s—1
| ewiore=3 [ [t ook () @ P, Ty € V.
a k=0 a

+k/s
(39
Using Leibnitz’s rule, together with the Cauchy inequality [a; + a2]*> < a%(l +y)+
a%(l +y~1),y > 0and notation C} :=a!/((a —D!I!), we can write for any positive
Vs

a+(k+1)/s
/ [k x5k ) st ()) @12 dx

+k/s
2
a+k+1)/s [ @
D, - I
= / [Z i £ )<x|vsk>¢>§,3<x)] dx
a+k/s =0
a+(k+1)/s @ o ,
:/ [for & 1Vsk) sk (x)]7dx (1 + y)
a+k/s
2
at+D/s [ 2
+/ Zc?fs(/?_[)(stk)qﬁs(?(x) dx(1+y~
a+k/s =1
=: Ask + Bsk. (40)

Using definition of kernels ¢g (x) we get

a+(k+1)/s ;
max / @ (x)%dx < C*(s(In(n)))*, 41)
O<i=a Jgtk/s

andfor0 </ < a, Vg € Vyr and x € [a + k/s,a + (k + 1)/s] we can write using
Cauchy—Schwarz inequality,

2
J
T TN —1
£ Bl = | D vyl @)
J=Jx
J J (k)
SCSZ(ozfl)Jrl ijavszkj Z j72l
J=Jx J=Jx(k)

S C* J—2l+1 [ln(n)]ZZ
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The obtained inequality, together with definition of J, implies that the term By, defined
in (40), can be evaluated as

By = (14 y~Hoj(1yn~!/2ED] 42)

Further, using ¢ (x)| < 1 we get

a+(k+1)/s @, 1= ) a+(k+1)/s @ 5
/ [fék (x[Vst) sk (x)]7dx f/ (fjk (x[Vsx))"dx < Ok, Vsk € Vi
a+k/s a+k/s
(43)

Now set y = 1/1In(n), and using (40), (42), (43) and Zk —0Osk = 01 — s~ we
get

Ll+1 s—1
sup / [fO TP <D Ou+oi(Ds™ =0 —s7'[Q + 0 (D).

vseVy k=0

This result, together with (38) and (39), proves (37) for all sufﬁciAently large n.
Second step is to convert the studied MISE of dealer-estimate f(x) = h(x) —ho(x)
into the sum of MSEs of corresponding Fourier coefficients Dy = f a”ﬁ(fj D/s f () Qs j
(x)dx. Using a Cauchy-type inequality (c +d)*> > (1 —s~!)c? — sd?, as well as def-
inition of the kernel ¢ (x), definition of the set V; C ka, and the Bessel inequality,

we can write for vy € Vi,

a+k+1)/s
/ FOls0) — for(elBop)bor () 2dlx

a+k/s

a+(k+1)/s R .
> / [0 =)@ ~ fatelin?

a+k/s

J
=211 = Br(0)? [ dr = (=571 D Bty = v)?
J=Jx
—s*In(n)n=2/CetD14n? (n)s)"1]. (44)

In the last inequality, we used the definition of Vsk and thaton [a+k/s,a+ (k+1)/s]
function 1 — ¢y (x) is zero apart of two subintervals of the total length 4(In%(n)s) !
where it is nonnegative and less than 1.

In step 3, we combine results of the first two steps and get

a+1
inf sup Ej [ / (h(x) — h(xlﬁs))zdx]

h heSi(a,00,0.G(a))

>(1—s l)1nf sup z Z E3, {(Vskj Vskj)z}

Vg VYEVYk 0 j=Js
+0n(1)n—2a/(2a+1) = ( _ S_I)Rs +0n(1)n—2(x/(20¢+1). (45)
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Note that in the second expectation, we used subscript v, in place of /& because for
the dealer (remember that we are establishing a lower bound for the dealer’s MISE)
knowing Vs is equivalent to knowing & (x|Vs).

Step 4 is to bound from below the supremum over hazard rates by an integral with
a Gaussian probability measure for the parameters defining considered hazard rates.
Write

s—1 J
R; > II}f/ Eﬁs {z Z (i)skj Uskj |:H g(vsr|7—'sr):| dvs
Vs {k:()j:]* r=0

ZiEfZ/‘/k /Vk E3, Z(Vskj

Vs k=0 L j=Jx
_Uskj)z} g(ﬁskﬁsk)dl_;sk H g(l_))srl'?sr) dl—i—sk
ref0,...,s—1}1\k
s—1 J
=3 [ e [ (e X
k=0 V_sk ask Vsk j=Js
_Uskj)2 g(ﬁskl'?sk)dﬁsk H g (V) dv_g
ref0,...,s—1}\k
J
> z / inf / Es { D (g
sk | VskeVir  Vir j=Js
_Uskj)2 g(ﬁsklgsk)dask H g(asr) dﬁ—sk
re{0,....s—1}\k
s—1
= Z/ Rsk(ﬁ—sk) H g(ﬁsrl?sr) dl—j—sl@ (46)
k=0 V-sk ref0,...s—1)\k

Note that in the fourth line of (46), the infimum over all possible estimates f)sk can be

replaced by the infimum over \Q)Sk € Vg because the estimand vy belongs to the set
Vsk-
Step 5 is to replace in Ry the integration over Vs by integration over a larger set
sk because this simplifies analysis of the term. Using Vg = Vsk\(Vsk nv, k) (here
V;k denotes a set complementary to Vsk), we write

Rsk(aka) = inf / ET)3 Z (Vskj Uak] g(askﬁxk)dask
Vsi

‘_)sk € Vik j=Jx
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Minimax theory of nonparametric hazard rate estimation 47

J
— sup / Es, {1 D Gy — v f 8@ak|Zan)dvsr. (47)

vkevrk Vk Jj=Jx

Let us show that the second term in (47) is of order o, (l)n’z"‘/ QatD), By the
Ejauchy inequality ij-zj*(ﬁsk] vskj)? < 221 _J, Vvkj + 22] —J, vvk/, and for
Vsk € Vir we have ijz 7. fsz ;= —2a [ln(n)]2°‘J 2o Qi Using these relations and
Cauchy-Schwarz inequality, we can write

J
sup / E3, Z(ﬁskj - Uskj)2 8 (Vs | Tor ) Vs
ﬁykGVsk V;k J=Jx
< 2s72°‘[1n(n)]2°‘J72°‘st/ g (Vs | Tsx ) dVsk
Vsck
5 12

172
g (Usk Ifsk)dﬁsk] .(48)

| [ Zv ¢ ok 7T [/
| |

sk = sk

Remember that g(Vgx|Ter) = H]J 7, 8(skj|Tskj). Then using [ZI _J, quk,]z

J—=Je+ 1) Z]j-:J* v?kj, we get

2
J
/ D vai | e@xlTa)dig < (J = Ju+ 1) Z / Vgt & (Wskj 1 Tskj ) dUskj
Yok |Lj=1. j=1
J
=3(J =L+ 1) Dt <3¢°L0 0 (49)
J=Jx

Now we are evaluating integral f Ve g (Usk | Tsk )dVsk . To make some elementary calcu-
sk
lations, we will use the following relation:

Zwm < / ¥ (x)dx < Z ¥ (r), (50)
r=k+1

which holds for any nonnegative and not decreasing function v (x) and any pair of
integers k and K such thatk < K — 1. Using

J
> @ =T 1 =3¢ Zﬂ“max(q ', min(g, (J/)* — 1),
J=Jx j=Jx

&1y
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43 S. Efromovich

and (50) we can write for all sufficiently large n (large uniformly over k),

J
> ¥ max(g™", min(g, (J/H* = 1) <q”"' > j*
J=Js J(+g=H~Ve<j<g
J
+ D 1 =

J=s

S q—l(za + 1)—1J2(¥+1[1 _ (1 +q—1)—(2a+1)/a
+ (A4 a) Tt — (= D) = Qa4 )T — 12— g2t
J2a+105

—1 —1 y2a+1 —20__—2a —1
<—+ 204+ 1) J <ns “m ZL;Q[1+3 .
@tDeatn T4 ( ) s Ol q ]

(52)

Using (52) in (51), we conclude that for all sufficiently large n

Z )15 < A=s"H(1=3¢"H(U+3¢7 s I 1,0 < (1-9¢7%)s > Q.
J=Jx

(53)

Let Z;; be independent normal random variables with zero mean and variance rzk 0

that is, g(z| sk]) is the probability density of Zy;. Then, the integral of interest can
be written as a corresponding probability, and then (53) and the Chebyshev inequality
can be used to evaluate the probability. Following these steps, we write

/ g(Wsk|T)d vk = Pr Z(nj)2“23k, > 572 Qg
V
sk j J*

J
<Pr| > @)™ (25 —th) = 9% s Qu
J=Jx
Z]{:J*(nj)4at;‘kj 7T4a(405 + 1)71J40t+1q2n72I;kZ
[q 25204l [q=25~ 2% Qu P
N (1)q6 4a+2 1/(2a+1). (54)

Let us stress that in (54) the sequence o} (1) vanishes uniformly overk € {0, 1, ..., s—
1}. Using (54), together with (49), in (48) we get

sup /E D (ukj — vk t 8Wsk|Ter) AT

vk €Vir ¥ Vsk J=Jx

=0 (1)s~'n=2/CetD 4 e (3, In(n)). (55)
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In the last line, it is stressed that the result is established for ¢ satisfying that specific
restriction.

Step 6 is the beginning of evaluation of the first term in the right side of (47), which
is the main term in the lower bound. We would like to convert evaluation of the term
into evaluation of the risk for a particular parameter vy ;. To do this, we use notation
(36), definition of the sets Vi, V_g; and Vigj 1= V_gj X {vgtj @ [oskjl < s2n~ 12},
presented in the Notation, and write

J
o / Ea, |Z(f’sk./—vsk./>2 ¢ Bt To) ATk
v ka

sk € Vsk

J=Jx
J
. A 2y = = >
> Z , inf / E5 {A(Wskj — vskj) 1 g (Usk | Tsk)dUsk
j=Jx sk € Vik o/ Vs
J
. A 2 - - -
> Z _inf [ E5 {A(Vskj — vskj) Y8 sk | Tsk ) dvgk
kaevxk_/

j=Js Vgk € Vk
J

= Z RSkj(l_j—Sk)s U_sk € V_gk. (56)
J=Jx

Now we are making a number of steps to evaluate Rg; (V_gk) for v_g € V_g.
Note that the expectation in (56) is taken with respect to the joint probability density

n
PG5y = [T hulvye h PO, (57)
=1
where x" = (x1, ..., x,) and h(x|V;) is defined in (36). Let us also remember notation

ﬁ,skj,() for a vector vg with its element vsk;j replaced by zero, and Ugy := V_g X V_g;.
Step 7 is to replace in Ry j(V—g) the expectation based on density p(x|vy) by the
expectation based on density p(X|v_gx 7,0). Write

p(X"[Vy)

Es A(Dskj — vsi))?} = E_ g ] —— o
Us{( skj Sk]) } V_skj,0 [p(Xn|U—skj,0)

(‘A)skj - Uskj)Z] , Us € Ug. (58)

Step 8 is to find for all v; € Uy the limiting distribution of the likelihood ratio
p(X"[U5)/ p(X"|V_skj,0). We would like to show that uniformly over all considered
parameters

P(X"Iﬁs)
P(X™U_gkj.0)
u = (Zyen)"?vgj. (59)

— eufskj—(l/Z)M2(1+Mxkj) where Cskj B N, 1), [Lskj f) 0,

Note that in (59), we are dealing with convergence of a series of underlying dis-
tributions (they change with n) and a distribution depends on the parameters. As a
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50 S. Efromovich

result, it is a tedious path to prove (39) directly. Instead we are using handy Theorem
3.1’ and Remark 3.2 in Ibragimov and Khasminskii (1981) which establish (39) if the
following conditions hold for all vy € Uy, all considered k and j, and all sufficiently
large n: (a) The probability density p(x|Uy) is continuous in vs; and /p(x|vy) is
differentiable with respect to vy;; (b) The following relations hold uniformly over
considered k, j and vy:

Eg_ ;o {lp' (X19-54j.0)/ p(X[D—54j.0)1*} = T (1 + 05(1)), (60)

where p'(x|Vy) 1= dp(x|Vy)/dvskj,

|In(Z)| < C* < oo, (61)
and ~
/ [0°V/ p(x[3,)/0v5;1dx = 0} (1)n. (62)
0

We begin verification of the conditions with part (a). Let us calculate derivative of the
square root of the density. Write using (36) and (57) for v5 € Ug

. —fx h(y|vs)dy X
0v P TBy) gy = PP — (12 /0 1 (y155)dy~/p(x[By).

2./ p(x|vy) )

where h'(y|Vs) := 0h(y|Us)/0vskj = @skj(¥)Psk(y). Note that, for the studied vs €
Uy, the density p(x|vs) is uniformly bounded below from zero at the interval [a +
k/s,a + (k 4+ 1)/s] which is the support for ¢ (x), and this verifies part (a).

Now let us verify part (b), and we begin with (60). Set &' (x|Vs) := dh(x|Us)/dvsk;
and write

/°° [p (x]V_skj.0)]* e — /°° [h’(stkj,o)
0o Ppxlv_gj0) 0o LAxU_s0)
X 2 . .
- / h’<y|6_skj,o>dy} h(x |5t 0)e™ Jo MOk g
0

00 " .
= / [ (e[, 0) PR~ (x[_gpj0)e ™ Jo MO T=skio)dy gy
0

o0 X
—2/ h' (x|V_skj,0) [/ h/(}’|v—skj,0)dyj|
0 0

e~ IS h(y|lj—skj,0)d)’dx

00 x 2 -
+/ [/ h’(ylﬁ—skj,o)dy] h(x[Dskj0)e™ o HOT-st.0)dy g
o Lo
=: A1+ Ay + A3. (64)
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Let us evaluate the three terms in (64). Remember that we are considering v; € Ugy
and write for Ay,

[e9] " R
Al = / [@skj () sk () PR~ (X [D_ghj.0)e ™ Jo HOT-ski00dv g
0

a+(k+1)/s

= [hy " (a + k/s)e™ i hody 4 ok (1)] / [@skj (X) s (x)]7dx.
a+k/s

(65)

In the last equality, we used continuity of the pivot on [a, a + 1], which is the case
for all four theorems, and the fact that the flattop kernel ¢y (x) vanishes beyond
l[a+k/s, a+(k+1)/s], andthath(x|5_Skj,0)—h0(x) = 0 (1) uniformly over vs € Ug.
For the second factor in the right side of (65), we can write using definition of the flattop
kernel ¢ (x) and that ¢y ; are elements of the cosine basis on [a +k/s, a+(k+1)/s],

a+(+1)/s )
/ [@skj (X)Psi (x)]7dx =1
a+k/s

a+(k+1)/s
+/ Y Ouj () (@3 (x) — Ddx = 14 0}(1)/ In(n). (66)
a+k/s

Using (66) in (65), we conclude that
Al =T (1 +05(1)). (67)
To estimate A,, remember that h’(y|5_skj,o) = Qskj NP5k (y), dsx(y) = 0 and

dosi (v)/dy = 0 beyond the interval [a 4+ k /s, a + (k + 1) /s]. Also, using integration
by parts and that j > J, > C*n'/@*tD /(s1n(n)), C* > 0, we can write

X
/ ' (y|vg)dy
0

= / Y Pskj NP Ay = (/) (29) '/ [sin(rj[s(x — a) — k) sk (x)
a+k/s

— / sin(j[s(y —a) — k])[d(ﬁxk(}’)/d)’]d)’}

+k/s
=o'(Hn VD x> a4 k/s. (68)

We conclude that A, = 0i(1). For Az, we can write using (57) and (68) that
00 X 2
Az = / [/ @skj (V) Psk (y)dy} p(x[V—gkj.0)dx = 0;,(1). (69)
0 0

Relation (60) is verified. Now let us remember that by its definition Zy; = ho(a +
a+k/s
k /s)efo+ " oGy , and then (61) is the property of a pivot hg(x) which is valid for
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the considered memoryless pivot (as well as for pivots considered in other theorems
of Sect. 2).
Finally, let us check (62). Using (63), we can write for any v; € Ug,

282m/avfkj = @skj (X)Psk (x)e™ Jo h1Ts)dy
|:_/0 h/(yws)d%/l?(xlﬁs) — 8\/P(x|5x)/3vskj]p_1(x|175)

—/0 Pskj (V) Psi (y)dy[0+/ p(XIUs)/avskj]- (70)

Then using (68), /' (x|Vs) = @k (X)Psk (x), p(x|Us) > C* > Oforx € [a+k/s,a+
(k +1)/s] and U5 € Ug, and fooo p(x|vs)dx = 1, we conclude that (62) holds. We
checked that all conditions required for the validity of (59) hold.

Step 9 is to evaluate Ry j(V_g) defined in (56) using (58), (59) and Fatou’s lemma.
Write

Rij (V—sk) > / 8(V_skj1T—skj) inf/ Ej, { (D
V_skj v lvgkjl<s?n=1/2

Vskj

_Uskj)z} g (vskj |Tskj)dvskj:| dv_gj

= / g(a—skj |?—skj)Rskj (ﬁ—skj ) B—Sk)da—skj . (71)
V—skj

Now we are evaluating term Rk j (V_sk ) in right side of (71) using (59), definition of
the Gaussian density g(v;j|Tskj) and making change of variable u = [Iskn]l/zvskj.
Write

Rskj(v—skjs V_sk)
- 2 —172 uGsij—(1/ 2w [+ pgrj+ (2 Iem) ™ 1o
= 1nf/ 1/2[2711'Sijskn] / Evljk,-,o{e Sokj —(1/ skjTm\ skj s [Vskj
Vskj ‘”lf»"zlsk

—u(Ign) %17} du. (72)

Introduce a constant b € (3, (1/ 2)s2[ Ylk/ 2), which exists for all sufficiently large n,

and set 7 := 12 .Zn. Continue (72),

skj

2b
- > > 33— . i — 2 -1
Rk (V—skj» V-sk) = [ZJTTszkjl—.gkn ] l/zEﬁﬂk;:o ilnf/ eHdski —(1/2u(A+177)
X —2b

Vskj
s min(b"/2, (u — (Tyn) D) )e VD [ (1211 + 77 < b) | du.

(73)
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Now we change the variable of integration from u to y = u — ¢y (1 + =~
We also use the known uniform convergence of i to zero, and a familiar inequality

infye(—oo.00) /7, e min(C, (u — r)A)du = [ e min(C, u?)dy which holds
for any A > 0 and C > 0. We continue (73),

b
. > - _ — . —2 —1y—1
Rk (U—skj U—s) = [2701]17 % (Zgen) lEas,(,,o[;nf [ / ey (/2
—b

Vskj

A 2 71
x min(b'/?, [y + ca; (1 +17H7" = (Iskm”%sk,-]zdy} el T2 (16|
<+ t‘l)b))} (1+05(1))

b
> 2]V Ty ™! / e D2 minp!/2, y2)dy

2‘ —1\—1 2 _
% Eg_y ole TP (5] < (14 17BN + 0f(1)). (74)
Here, 0}(1) — 0, n — oo uniformly over all considered parameters. Remember that

t =15, Zan = (1 = 3¢~y max(g~", min(g. (J/))* = 1)). (75)

Also,

b
[27(1 +f‘)"]’1/2/ e 2 minp!/2, y?)dy
—b

>+ ) e+ f‘)*‘r‘/zb/ e (1+D2qy

ly|>b1/4

=1+t H = ok (D),

where 02(1) — 0, b — oo uniformly over all considered parameters. Further, using
Fatou’s lemma and (59), we get

2 —1y—1
Eg_yofe ™ 1) < (1 + 17 b))

o
z/ (27[)_1/26_(1/2)22[1_(1+t_])_I]dz _ |OZ(1)| — (1 +t)1/2(1 +OZ(1))’
—0o0

where in the last relation weused 1 — (1 + ¢t ) ' =11+ H =0+~
Using these results, together with (75), in (74) we get

R (D—skjs U—sk) = Ze) LA+ 71720+ 7H 1A+ 021+ 05 (1)
+oi(1))
(Iskn)_lfszkj

(1 +0}(1)

= @) /(4 D11+ 05(D) + 07 (1)) = o KT
Tn) " 11/(1 + D11 + 0 (1) + 0% (1)) T~ + 72
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+or(1)). (76)

To finish step 9, we plug (76) in (71) and get for b € (3, (1/2)522}k) and all
sufficiently large n

Ryj (5-gi) = / (Vs [Tk Toim) " (1
skj(V—sk) = 8W—skj|T—skj)AV—skj | 7 57
skj s Vs skjlt—skj skj Zan)~ ' + Tszkj

+op(1) + 0y (NI (b € (3, (1/2)s° L) (77)

Step 101is to evaluate the integral in (77). Using notation Z1, Z», . .. for independent
standard normal random variables, and remembering definitions of J and 7y, we can
write the integral as the probability of the corresponding event, and then we can use
Theorem 6.2 in Kahane (1985) to evaluate that probability. Write

/ g(ﬁ—skjﬁ—skj)dﬁ—skj
V_skj

= L7 . < 4 172 —a/Qa+1)
Pri max | > ok Zi sk ()| = (1/D[s* In(w)]
J€Jsses IV

J
J=Jx

> [1 — o} (Hn~2/®t N1 (g € 3,9)). (78)

Note that absolutely similarly we establish inequality
/ - 8@l T d T = [1 = of(Dn /P DN1 (g € (3, 9)). (79)
ka

Remember that s — oo as n — 00, so for all sufficiently large n and all k €
{0,1,...,s — 1} we have (3,5) C (3, (1/2)s*Z). Keeping this in mind, together
with using (78) in (77) we conclude that for all sufficiently large n, b € (3, s) and
q € (3, s), the following relation holds:

(Zam) 23 ; ; )
L [140%(D) + 03 (1) + o (D], (80)

Rt (k) > ——————2—
T @amy T+ 1,

Now we plug (80) in (56) and get

J (Iskn)_lfzkj

J
> Rujiog) = | D ——
= =7, @™+

(I 40, (1) + 05 (1) +05(1). (81
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Step 11 is to evaluate the sum in the right side of (81). Remember defini-
tions of J (see Notation), P(«, Q) [see line (2.3)], and that 75, = n~'Z'(1 —

3¢~ ") max(¢~!, min(q, (J/j)® — 1)). Write for ¢ € (3, 5),

/ (Iskn)_lfszkj

Z (Zam) ™ + 73,

J=Jx

= (T, ki’l)_l ZJ: 1- 3q—1)max(q—1’ rnin(q, (J/])O‘ - 1)
| Jj=J

1+ (1 =3¢~ max(g~!, min(g, (J/j)* — 1))

J
> Zam)™" D11 = (/D +05(1) + 0} (D]
J=Jx

= (Zan) "' JA = 1+ a) D1+ 0l (1) + 05(D)]

= I (572 /et D 2e/Ce D P (o, Q)1 + 0 (1) + 05 (D] (82)

Now we use (82) in (81) and then the result in (56). The obtained inequality, together
with (55), yields the following lower bound for the right side of (47), which holds for

anyb € (3,s)and g € (3, s),

Ry (D) = Iy (s720Z) !/ Cot D 24/ CotD p (o 0)[1 + 055 (1) + 0} (1) + 05 (D)].

(83)

Step 12 is to plug (83) in (46). Before doing this, let us note that using inequalities
(54), (79) and the classical probability inequality P(AN B) > P(A)+ P(B) — 1, we

can write for any b € (3,s) and g € (3, s),

/ H g(asrﬁ:sr) dv_g
V_sk

ref{0,1,...,s—1}\k
> (1 — C*gSn=VCADYys=1 — 1 _ o*(1)In"! ().

Also, a direct calculation, based on definition of Z; and Z;;, shows that

s—1
ZIs_kl (S72011$)1/(2a+1)
k=0
s—1 s—1 20/(2a+1)
_ S—2a/(2a+1)zsl/(2oz+l) ZIs_kl _ |:S—1 ZZs_kli|
k=0 k=0
s—1 20/Qa+1)
= |:s1 zho(d + k/s)ef(;wc/3 ho(v)dv:|
k=0
atl . 20/ (2a+1)
= [/ ho(x)elo ho(v)d”dx} (1407 (1)),
a

(84)

(85)
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where the last equality is valid for any Riemann integrable on [a, a+ 1] function /g (x).
Remember that we consider a particular sg(x) = Qo(1 — 1/s2), x € [a,a + 1]. This
yields that [“*" ho(x)elo 04y = G=1(a)(e20 — 1)(1 + 0,(1)). Now, we can
finish step 12 by utilizing the last relation in (85), then using the obtained inequality
in the right side of (83), and then using the obtained inequality and (84) in (46). As a
result, we get

Ry > P(a, )G (@) (€20 — D)In~ 1)/ D1 4 0% (1) + 0f(1)
+02(1)]1(b € (3,s))I(g € (3,9)). (86)

Finally, we note that according to (86) constants b and g can be chosen as large as
desired for sufficiently large n. O

Proof of Theorem 2 There are two changes in the proof. The first one is in using
a different pivot on the interval [a,a + 1]. Here, we use ho(x) = Q(";(l — s‘z),
x € [a, a+1]. Note that this pivot is plainly Riemann integrable, bounded below from
zero and continuous on that interval. The second change is in replacing parameter Q
on[Q — cl(QE;)z]/cz. Then, following along lines of the previous proof we verify
assertion of Theorem 2. O

Proof of Theorem 3 This proof follows along lines of the proof of Theorem 1 if the
specified in the theorem pivot is used. O

Proof of Theorem 4 This proof also follows along lines of the proof of Theorem 1, only
here a new class H; is used to satisfy restrictions of the class S4. Namely, hazard rates
from Sy have fixed Fourier coefficients (for the cosine series expansion on [a, a + 1])
on lower frequencies and this is reflected in the new class H;. Set

Mu—1 a4
Hy=qh: h(x)=ho(x)I(x ¢ [a,a+1]) + Z / ho(u)g;(u)dug;(x)

s—1

+ D" fak @bk () | (@ < x <a+1), fu € Hoeo h(x) = 0,x >0
k=0

Let us also note that M,, = 0};(1)J«. Also, because Fourier coefficients of the pivot
ho(x), with respect to cosine basis on [a, a + 1], are absolutely summable, the pivot is
continuous and Riemann integrable on [a, a + 1]. Remember that it is also assumed
that the pivot is bounded below from zero on that interval. Keeping these remarks in
mind, we can follow the proof of Theorem 1 and verify assertion of Theorem 4. O

In what follows S;—S4 denote four classes of hazard rates studied in Theorems 1-4,
respectively (we may skip parameters of a class to simplify notation), and Cs are
generic positive constants that do not depend on an underlying % or an underlying
function class.
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Proof of Theorem 5 We begin with establishing several properties of statistic 0 i
defined in (14). Write

=i (XDI(X; € [a,a+1])
=t 2 G(X))
=1

i~ @i (XDI(X; € [a,a+ 1DIG(X)) — ni/n]
DN G2(X))
=1

+n! Zn: ;i XDI(X; €la,a+ 1D[G(X)) — m/n]z. -
=1

G*(X)m/n

Now we are evaluating the expectation of 6 ; by considering 3 terms in (87) in turn.
For expectation of the first term, we can write

Eh[nlz"lgo,-(xz)l(xze[a,aﬂn}:/““ hRCOPE) 4y (ge)
=1 a

G(X)) G(x)

Evaluation of expectation of the second term in (87), we begin with a conditional
expectation,

Ex{(G(X)) —mi/m)| X; = x}

=Ep{Gx)—n" D IX;zx)—n"'

s#l,s=1
=Gx)—(n—-Dn'Gx)—n"'=n"NGx) = 1). (89)
Now let us show that
min inf G(a+1) > 0. (90)
ie€{l,....4} heS;

Using Cauchy—Schwarz inequality, we can write

Gla+1) = Glaye™ ™ 108 > G(gyelh™ W da'

Now remember that for all four studied function classes S; it is assumed that G (a) > 0
and max;e(1,... 4) SUPpes; f;“ hz(x)dx < C < o0. This verifies (90).

Using (89) and (90) allows us to evaluate expectation of the second term in (87).
Write

@i (XDI(X; € la,a+1DIGX) — ni/n)
E, [n lz J G2 (X)) }
=1

i~ @i (XDI(X) € [a,a+ IDIG(X)) — mi/n]
=Eh[Eh[n 12% |Xl]}
P G2(X))
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. lE [fﬂj(Xz)I(Xz € [a,a+ IDIGX)) — 1]]
B G2(X))

a+1
= n_l/ ()1 — G )pj(x)dx = n"k;, 91)

where due to the Parseval identity and (90) we have the following relation for Fourier
coefficients « j,

a+1
max K2 max  su [h(x)(1 =G x)Pdx < C < 0o. (92)
iE{l ..... 4}hep Z lE{l ..... hESp,/Ll

Now let us evaluate the expectation of the third term in (87). We begin with the
following conditional expectation:

E{(G(X)) — mi/n)?1X; = x}
2

=E{|n" D UK zx) -G +n (1 -Gk)
se{l,...n\{l}

<n7 G - G) +n"%(1 — G))> (93)
The familiar Hoeffding inequality (see Petrov 1975) states that if Vi, Vo, ..., Vi,

are independent mean zero random variables with bounded ranges, that is, Pr(V; €
l[ai,b;]) =1,—00 <a; <b; <o0,i =1,2,...,mthen foreache > 0

m
" (Z Vi = 6) < e 2/ Xibia)’, (94)
i=1

Note that for Bernoulli random variables we have b; —a; = 1. Consider some positive
e such thate —n~' > (1/2)e[(n — 1)/n]'/2. Then using (94), we get

Pry(IG(X1) —m/nl > €|X; = x)

=Pry(ln~" D G — (X = 0] —n" (1= G)| > €)
sef{l,....n}\{l}

<Pr(n~" > [G&) —I(X; = 0]
s#ls=1

> (e —n"'(1 = G@)))) <262, (95)

In its turn, (95) implies the following probability inequality,

> P ({IG(X)) — m/n| > €}) < 2ne™"/2, (96)
=1
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Note that for x € [a, a + 1], we have G(x) > G(a + 1) > 0, and then we have the
following chain of relations for events,

I1(X; €ela,a+1)) 2 _|m Ga+1)
—p >G(a+1)}_[n<—2 ,X; €la,a+1]
Cc{GX) —mi/n>Ga+1)/2,X; €la,a+ 1]}

C{IGX) —m/nl > Gla+1)/2}.

This together with (96) yields

n
1(X; € |a, 1
max sup prh( (Xi n[lc;na+ D

>2/Ga+ 1)) < 2ne "G’ @+D/8,
iellod) pes, 5
Cn)
Now we can evaluate the third term in (87). Note that n; > 1, |G (X)) —n;/n| < 1
and then with the help of (93) and (97) we can write for any 4 from the four considered
function classes,
£y 4t Z 0 (XD1(X; € [a,a + 1DIG(X;) — mi/n]*
= G*(X)m/n

I (X;€la,a+ 1)) 2 2
< CE, [1( o < G(a+1)) x (G(X) — m/n) }

I1(X; €ela,a+1)) 2 1
+CnEh[I( o - G(a+1))] <cn !, (98)

where all Cs are uniformly bounded over 4 from the four functional classes.
Using (88), (91) and (98) in the right side of (87), we get

|En{f;) —0;1 < Cn™ " (99)

Now we are evaluating the mean squared error of 6 ;. Using (87), we can write

. = (XNI(X , 1
Eh{(ej_ej)z}:EhHn—lz(%( ) (G’(;[)“ at 1) —ej)
=1

& 0 (XDI(X) € [ava+ ID[G(X) — mi/n]
DM G2(X))
=1

2
i~ 9, (XDI(X; € [a,a+ IDIG(X)) —mi/n]?
2 G2 Xy /n ]

(100)
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It is convenient to consider the three sums in (100) in turn. Using (88) and (p? (x) =
1+2712¢,,(x), we get

2
i~ (9 (XDI(X; € a,a+1]) )
_9.
()
1

. [Eh {(W(XI)I(XI cla.a+ 1]))2} _92}
G(X) /

a+1
:n—l[/ h(x)G—l(x)dx—i—v]- —912],

a

Ey

a+1
vj = 2*1/2/ h(x)G™ (x)¢pa; (x)dx, (101)

where according to the Bessel inequality
oo

a+1
i:nllaXS sup 21)]2 < .:rrllaxs sup/ hz(x)G_z(x)dx < C < o0. (102)
S heS; i 5 =l heS; Ja

Before proceeding to the analysis of other two sums, let us establish the following
useful inequality. For any positive integer k

En{[G(X)) —m/n*} < Cn™F, G < o0, (103)
where Cy depends only on k. Indeed, similarly to (93), we can write

E{[G (X)) — m/nT*}
= EiEr{ln™" D U Xy = X)—GX))+n7' (1= GX)IPFIX1)).

Then (103) is verified via applying two familiar inequalities (see Petrov 1975): (i) For
independent and mean zero random variables Vi, ..., V;,

m m
E [|m—l Zviv’] < Cym PP E(ViIPY, p =2, (104)

i=1 i=1

where C7 is a finite absolute constant depending only on p; (ii) For any two constants
aand b
la+b1” <277 (lal” +1617), p = 1. (105)

Now we can continue evaluation of E h{(é i —0 j)z}_ We explore the second sum in
(100),
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n 2
_ i (XD1(X; € [a,a+ 1DIG(X;) — ni/n]
Ep [{n : Z : G2(X1) :| ’
I=1

I Z 0; (XD (X (X1, Xx € [a,a + 1[G (X)) — n/nllG(Xp) — ne/n]
- G2(X)G2(Xp)

Lk=1
(106)

To continue the evaluation, we are considering the conditional expectation of a par-
ticular factor in (106). For any pair (x, y) € [a,a + 1]2 and k # [, we can write

Ep{lG(X) — m/nllG(Xg) — ni/n]lX; = x, X =y}

= Ej [ [n‘l > UXs =20 -Gy +n U+ 1(y=x) - 2G<x>>}
se{l,....n}\{k,[}

x |:n_l > UKz -GoN+n U+ =y - 2G<y))} ]
se{l,...n)\{k,1}
=n2(1+1(y > x) —2G(x))

x(1+1(x = y) =2G()) + (0 = n 2 [E{I(X = )1 (X = y)} = Gx)G).
(107)

The last expectation in (107) can be simplified via using the following equality,
Ep{l(X = x)I(X = y)} = Pr; (X = max(x, y)) = G(max(x, y)).

Using this equality in (107) and then the obtained result in (106) we get with the help
of (103)

2
1~ @ (XDI(X; € [a,a+ 1D[G(X) —ny/n]
{" 2. G2(X))

< cn2

4 G2(X))G%(Xy)

-2 S ok 9; (XD (X (X], Xp) € [a,a+ 1]%)
. N '

I=1kefl,...,

mn—1Hmn-2)

x[G (max(Xy, Xg)) — G(XI)G(Xk)]} =cn?+ 3

E, 0j (XD (XDI((X1, X2) € [a,a + 11)[G(max(X|, X2)) — G(X1)G(X))]
G2(X1)G?(X2)

[b’ +n71], where - ?111’2.1?.(’4} hs;g JZO b’] < C < o0, (108)
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and

b == Eplp;(X1)e;(X2)I (X1, X2) € [a,a + 11)[G(max(X), X2))
~G(X1)G(X2)IG2(X1)G(X2)).

Note that b/j are particular Fourier coefficients in the tensor-product cosine basis
pi(x)pj(y)onla,a+ 112 and, therefore, according to the Bessel inequality and (90) we
have zj?';o(b;.)z < (| f;* " h2(x)dx]"/2, and this verifies the last inequality in (108).
Finally, inequality (103) allows us to conclude that the expectation of the squared third
term in (100) is at most Cn 2. Combining the obtained results in (100), together with
the Cauchy inequality (¢ + d)?> < (1 + p)c + (1 + p~1)d?, which is valid for any
p > 0, we conclude that

a+1
Ex{; —0)*) = n_l/ h(x)G™' (x)dx[1 + 0% (1) + 0j(D)], (109)

where o’j‘f(l) and o0 (1) are bounded and vanish (as j and n increase) uniformly over
heSi,i=1,...,4.

We need one more preliminary result. Let 0 < J, < J* be two deterministic
integer sequences in n and y > 0 is a constant. These 3 parameters may depend on
information known to the dealer. Introduce a dealer-estimator

Jx J*
h(x.y e T =D i)+ D 1= (j/TH109j(x). x €la.a+1].
j=0 j=Jet1

(110)

Note Ehat our four estimates /;, considered in (21), are particular cases of the above-

defined %. This will allow us to study that estimator and then verify (21) as a corollary.
Let us calculate the MISE of this estimator. Parseval’s identity yields

a+1
E [/ (h(x, v, T, J*) — h(x))zdx]

Ji J*
= > El@; =07+ D Ell = (G/TV)E; —0))

j=0 j=«l*+1

=IO+ D 67

j>J*

A R J* .
=D En@ = 0%+ X (=Gl EnG; -6

j=0 J=Jxt+1

J* . J*
=2 > (A= GG By — 030+ > (/I 03+ D 62
J=Jkt1 J=Jx+1 j=J*

(111)
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Note that we may write

e
DGO+ D67

j=Je+1 j=T*

= @)D @HTOT— (TN D[P — (el

>, j>J*

Using this, (99) and (109) in (111), we get
a+l
‘Eh [/ . 7, s %) — h(x))zdx]
a

J* a+1
| [rtac et X as G| [ w6 ma

+ @I Y (@) e;

J>Jx
J* J*
<C'n7' | D loi ) + ok DI+ D G/IH A=/ TH)I0;]
Jj=0 j=Ju+1
HIHT DT =I5 | (112)
j>J*

Note that in (112) the constant C* and sequences ojf(l) and o0 (1) do not depend on
h. We have established all needed preliminary results to prove Theorem 4.

Now we are considering cases of the four function classes S; in turn, and begin
with S| = Si(«, Qo, 0, G(a)). Sety = «, J, = 0 and J* = J; as defined in (17).
Note that with these parameters the estimator (110) is the Pinsker’s dealer-estimator.
First, let us verify the following inequality

a+1
sup / h)G™ (dx < GTH@@E® 1) =Dy, (113)
heSi(e, Q0,0,G(a)) Ja

and note that J; = L(Q/D1)1/(2"‘+1)bnjf To verify (113) we use two identities which
hold for any x > a. The former is dela hdv qy — h(x)efzi h(@)dv and the latter is
G 'x)y=6"1 (a)efa} h(v)dv Using them we can write

a+1
/ h(x)G (x)dx

a+1 "
= G_l(a)/ h(x)efa h(w)dv g,
a
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— G—l(a) [CJ:-H h(vydv _ ej:h(v)dv] — G—l(a) I:ej:‘H h(v)dv _ 1:| . (114)

Forh € Si(a, Qo, O, G(a)) we have efanr1 hdv < ¢ Qo and this, together with (114),
verifies (113).
Using (113) in (112), together with the Cauchy—Schwarz inequality

1/2 12

oo o0 o0
Dl < ool + | D i > i . (115)
j=1

j=0 j=1

implies (also remember that Dy is defined in (113) and C's are generic positive con-
stants)

at+l
sup Ej {/ (h(x, 0, J*)_h(x))2]
heSi(a,Q0,0,G(a)) a

J*
<|n'Dy DA = G+ @I Q|+ Cn T Fou(1). (116)
j=0

Let us simplify the first term in (116),
J*

nT'D1 Y (= (/TN + (N0

j=0

J* J*
— n—lDl (J* + 1) _ 2(]*)—0{ ZJ(X + (J*)—Q,Oé ija

j=0 j=0
+ @I =n""DiJ 1 = 2@+ D7 Qo+ DT+ 0,(D)]
+ (nJ*)fzon
2 2
=n'DJ* « Q + 0, (1)n =20/ CatD), (117)

Qa+ Da+1) + (7T J*)2e

Now plug in J* = Jy, using the expression for J; given below line (113), b,, defined
in (16), and remember formula (6) for P(«, Q). We continue (117),

J*
nTIDL Y (= (/TN 4 (DT
j=0
o Vaasn [1Qa+ D+ 1)]"/CeFD 202
=n " Di@/by [ an’a Qo + (e + 1)

Q+0n(1)n—2a/(2a+l)

—20/2o+1
7 2(Q) Dy) /e [M} w/eeh

a2

@ Springer



Minimax theory of nonparametric hazard rate estimation 65

— (n—lDl)Za/(Za-'rl)Ql/(2a+1)[(a + 1) Qo + 1)71,]—20:/(2a+1)[2a2a—1/(2a+1)
+a2a/(2a+l)]

+ou(Dn 2/t = P, Q) (Din™ 1)V (1 4 0, (1)). (118)

Using (118) in (116) verifies Theorem 5 for the global Sobolev class S;.

Now we are considering class S» = S (e, ¢1, ¢2, @, G(a)). Consider a partic-
ular # € & and set 0 = f:“ hx)dx, y = o, J, = 0, Jp = [[(Q —
6192)/(C2d9)]]/(2"‘+1)b,,J where dy = G’l(a)(ee — 1). Note that Jg and dy depend
on h(x), x € [a,a + 1] only via 6, and this is what the subscript stresses. Repeating
steps leading to (116), we get

a+1
E), [/ (h(x, e, 0, Jg) —h(x))zdx]

Jo
<n7ldy D (1= (j/I)) + (wJe) 2 D ()**0F + 0, (1)n =24/ D
Jj=0 J>Jo

(119)

Note that 0,(1) — 0 as n — oo uniformly over 8 € (0,,/Q/cy1). Forh € &
we have Zj>10 (c1 + cz(nj)zo‘)@jz < Q — 102, and this implies the inequality
Zj>19 (nj)z"@/z <(Q - c192)/cz. Using this we can continue (119)

a+1
E), [/ (h(x,a,0, Jp) —h(x))zdx}

Jo

<n”ldy D (1= (j/J0))* + (0 Ip) *U(Q — 16) /ca] + oy (Hyn 2/,
j=0
(120)

To simplify the right side of (120) we are using (118). Note that relation (118) holds
for an arbitrary pair (D1, Q) as long as D1 and Q are positive constants, and here we
will use (118) with (D1, Q) = (dg, (Q — c16%)/c2). We are continuing evaluation of
(120),

a+1
E), [/ (h(x,a, 0, Jy) — h(x))*dx

< P(a, (Q — c16%) /e2)(dgn™1)?¥/ ¥+ D (1 4 0, (1))
= P(a, 1/e2)(G(a)) >/CeHD(Q — 1671/ (e
_1)20{/(2a+1)]n—2a/(2a+1)(1 +0n(1)) (121)

In the right side of (121), the only factor that depends on 6 (that is on h) is the

one in the square brackets. Let us show that this factor takes on its maximum when
6 = sz), that is,
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[(Q — 0192)1/(2“+1)(e9 _ 1)2a/(2a+1)]
<0 - Cl(Q(ﬂ;)2)l/(2a+l)(eQ?; _ 1)20(/(20(4»])], 0 >0, (122)

where O, defined in Sect. 2, is the positive solution of ¢ (Z2—a lz4+a7 129 = 0.
To check (122), set ¥ (z) := (Q —c1z2)(e? — 1)2¢, z > 0. Then, the derivative of ¥/ (z)
is ' (z) = —2c12(e¥ — 1)** +(Q — c12%)2a(e* — 1)2*~ 1. We equate the derivative to
zero and get equation g(z) = Q, z > 0, whose roots are extreme points of ¥ (z), where
2(2) = c1(z%2 — o'z + e~ 1ze%). As we can see, g(z) is increasing for nonnegative
z and this yields that the extreme point is unique. We have the extreme point as Q,
and furthermore this is the point of maximum of ¥ (z). This verifies (122).

Using (122), we set = Q, note that this particular # does not depend on an
underlying & € &>, and conclude with the help of (121) that

a+1 "
sup Ej, [ / (h(x,a,0, Jgs) — h(x))*dx
heS, a

< P(a, (Q — c1(@)D) /ex)dgzn™ )PV (A 40, (1)), (123)

This result proves (21) for the class S;.

Estimate i(x, a, Jy, J*), with J, = 0 and J* = J; attains the right side of the
lower bound of Theorem 3. This assertion is verified identically to (113)—(118). This
proves (21) for the Golubev’s class S3.

For the weakly restricted local class S4, we use estimate ﬁ(x, o, Je, J*) with J, =
M,, — 1 and J* = J3. The MISE of this estimate attains the lower bound of Theorem 4,
and this again is verified following (113)—(118). Relation (21) is verified for all four
function classes.

Now let us verify (23) given (22). The MISE of a Pinsker’s dealer-estimator is
given in (111) where we should set J, = 0 and J* := J, := J(n). Remember that
Ju, used by a dealer-estimator, may depend on the class S4. There are five sums in
(111). The first one is of order n~! according to (109). Further, only the third sum
may take on negative values, and according to (99) and relation sup;,c s, 27020 10;] <

SUPyes, Z?/Iio_l 101 + supyes, 27—, |61 < oo, the third term is of order nl As

a result, the first and third terms are negligibly small with respect to n=2¢/e+1D We
are left with the analysis of three positive sums in (111). Suppose that (23) is incorrect.

Then, there exists J,, € {0, 1, ..., n} such that
J)l
max | sup Z[l — G/I*PE@; — 0%} sup D (j/J)*07, sup > 67
h€$4/ 1 heS. 4] 1 he 4/>Jn
< Cp 2o/ QD) (124)

The third sum in (124) is decreasing in J,, and this yields that J, > Cnl/QetD)
(remember that Cs denote generic positive constants that may be different even in the
same line). Using (124), (109) and (50) we get for the first sum that
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Jn 2
—20/(a+1) _ 2 . 1 2a
Cn > hsgg ;[1 /I TP E@; —0,)*) > Cn~ Jn—(za e D
(125)
This yields that J, < C n!/CetD and as a result we conclude that J, should be of
order n!'/2*+D Then for the second sum in (124) we get M, = 0, (1)J,, and write for
all large n,

My—1 a+1 2
Cn 29/ 2o+ > sup Z(]/‘] )20102 > 20 Z jZa |:/ ho(x)wj(x)dx] )
hES4] 1 j:1 a
(126)
Now note that J,2% > Cn~2*/*+D and according to (22)2 2“‘[faJrl ho(x)g;

(x)dx]* = oo as n — oo. This contradiction in (126) estabhshes validity of (23). O

Proof of Theorem 6 Consider the mean squared error of a shrinkage estimator A jé i
of Fourier coefficients 6; := faaH h(x)p;(x)dx where Ag =1, 4; € [0, 1]for j > 1,

ZJJ-:O 22 = ocoasn — oo, and J* := Zlﬁl L. Note that J* is of order n'/3 In In(n)
due to definition of K,,. Write

Ep{(1j0; —0)*) = M ER{(0; —0)*} + (1 — 1j)%07 — 2(1 — 2 ))A; En{f; — 0,}6;.
(127)
Using (99) and (109), we continue (127),

En{(hj0; —0))%) = DGn~'d* + (1= 2?01+ n " pj(h,n, 2j),  (128)

where [pj(h, n, 1j)| < C* xz(o*(1)+o (1)) +16;]]1 and @* = f““ h(x)G~(x)dx
(remember that d* is defined 1 1n (26)) Introduce an estimator of &(x) forx € [a,a+1],

J*
h(x, () = D 200, (x). (129)

Jj=0
Our next step is to show that the oracle-estimator asymptotically dominates a class of

such estimators. Using (128) and the Parseval identity, we can evaluate the MISE of
estimator (129),

a+1 _
Ey [/ (i(x, ) — h(x))zdx]

]*
_Z [n™'d*25 + (=207 1+ D 07 +n7' D pjh.n,a))
=0 j>J* j=0
J* J*
< DT R+ =A%+ D07+ | of(n T DA
j=0 JETA j=0
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J*
+C*n 1 Zx§ <Inln(n) | |, (130)
j=0

where 0} (1) — 0 as n — oo uniformly over hazard rates /& from the four functional
classes S;. Note that the inequality in (130) is due to the upper bound for the third
sum in the right part of the equality in the top line of (130). Also, the term with the
indicator in (130) is used to make the inequality valid for the case when Z]J-io A? does
not increase to infinity as n increases. We do assume that the latter does not occur,
but the general inequality (130) holds for all cases and this will allow us to use it
later for any sequence A ;. We will be reminded about this remark later in the proof of
Theorem 7.

Remember our notation for blocks, introduced above line (24), and write for the
first term in (130),

J* K,
Z[f‘d*}\ﬁ + (=27 = z Z [n='d*33 + (1 — 2)%07]
j=0 k=1 jeBx
Ky Ky
=D Liln ™ d g+ (1= O] + [ n~'d* D0 D (05 — i)
k=1 k=1 jeBy
Ky
+D0 D@ k= 2 (k= 1)6}
k=1 jEBk
=: A+ B, where y; :=max2;, (131)
JE€Bk

and remember that ©; = Lk_1 ZJ By 0}. Let us find lower bounds for the two terms in

(131). To evaluate A, we note that the minimum of ¥ (z) := L{n~'d*z? + (1 — 2)?0O]
over z € [0, 1] is attained at z* = ©/[® + n~'d*], and then ¥ (z*) = n~'dLz* =
n~'d*LO /[® + n~'d*]. Using this fact, we conclude that

Ky
A>nla* ZLkG)k[@k +nta* L (132)
k=1
To evaluate term B in (131) from below we note that in B the second sum is nonneg-

ative. To evaluate the first sum, which is nonpositive, let us in addition to that made
in the beginning of the proof assumptions about {A ;} assume that

/Lk+1§mil‘l)»j, k=1,...,K, — 1. (133)
J€Bk

Note that (133), as well as the earlier made assumptions about {2 ;}, holds for the
shrinkage coefficients used by the four dealer-estimators. Then, we can write
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Ky
ZLkMk <L +szuk =L +Z[Lk/Lk RIS
J€Bi—
Kn—1 |
=L+ Z [Li+1/Lk] Zkz

JEBk
Kp—1

[1 4+ 1/(In(n) In(In(n)))] eI+ 4 5
[T 1/anG) IndnGoy T 22 2.4
J*
< +0:(1))Zk3+c* In(n). (134)
j=0

< C*In(n) +

k=In(n)]+2 jeBk

Using this result, we conclude that given (133) the term B in (131) can be bounded
from below as follows:

J*
B> —|of(1)|n"'a* ZA§ — C*n"'In(n). (135)
j=0

Using (132) and (135) in (131), and then using the obtained inequality in (130) we
conclude that given (133) the following inequality holds:

Ky

—1 g% O % atl _
n'd ;Lkm §(1+0n(1))Eh[/a (h(x, {x;})

—h(x))zdx] + C*n " n(n). (136)

Next step is to evaluate the MISE of the oracle-estimator (24). Set A; = O[O +
*n’l]’1 for j € By, k € {1,2,..., K,}. It is sufficient to consider the case
Z,J'io )L? — o0 as n — oo because otherwise the hazard rate on [a,a + 1] is
parametric and it is estimated by the oracle-estimator with the MISE proportional to
n~L Using (130), together with the remark made below that line, we can write

at+l 5 | Ky Lk®k )
k — *
Ej [/a (h*(x, h) — h(x)) dx] —|n'd E ®k O T + E 9

j>J*
Ky 2
O
<of()n~'a* z L [—1}
o O +d*n

K, @ 2

k=1
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Now we note that smoothing coefficients of the four dealer-estimators ivzi (x) satisfy
the relation (133) and the assumptions made in the beginning of the proof, we also
have max;eq1,2,3y Ji < J*, and then with the help of (136) and (137) we conclude that

for all four considered dealer-estimators /1 i (x) we can write

a+1 5
Ep [/ (h*(x, h) — h(x))zdx]
‘ a+1 .
< (1+405(1)) {€n2in3 Y Ej {/ (hi (x) —h(x))zdx] + C*n Mn(n), (138)

where 0} (1) — 0, n — oo uniformly over & from the four classes S;. O

Proof of Theorem 7 Using the Cauchy inequality, we can bound the estimator’s MISE,
at+l
Eq [ [ e - h(x))zdx]
a
at+l
< Ej [/ (h*(x, h) — h(x))zdx} (1+p)
a

a+1
+Ej, [/ (h*(x, h) — fz(x))zdx] 1+pH, p>o. (139)

The MISE of oracle-estimator ft*(x, h) is evaluated in Theorem 6, and we are consid-
ering the second expectation in (139) using the Parseval identity,

a+1 5 R
Ej, [/ (h*(x, h) —h(x))zdx]

K, —1 2 _ ,—1
u O Lk Z B 05 —dn _ A 5
=1]| K L 2jen Y5 jeBy
2
+1/In(n))n~" Z 07 t. (140)
JEBk
Let us consider a particular k € {1, ..., K,} in the sum, set @k = Lk_1 ZjeBk éjz —

d*n~", where d* is defined in (3.14), and write

~1 A2 4 1
Ok Ly Xien, 07 —dn

— L' > 67>
1 ] A k J
O +d*n L, Eljegké’f

JE€Bx

2
+1/In(n))n~"! >0

JEBk
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_ n2Li[d* (O — Op) + (c?A— d*) (O + d*n~H]? 16,
(O + d*n=1)2(O +d*n=1)
> (d—d*+1/In(n)n"")
O Li (O +d*n")
(O +d*n1)2

1O < (d—d" 4+ 1/Inm)n~") := Ay + Aga.

(141)
We begin with the analysis of Aj;. Using the Cauchy inequality, we get
202 Li[(d* (O — Op))? + (d — d*)* (O + d*n~")? X
Ay < 2" K[(d* (O k))+(A ) (O + n)]xl(@)k
(O +d*n=1H2(O +d*n~")
> (d —d*+1/In(n)n" ). (142)

Now we need two directly verified inequalities which are established similarly to (93)
and (99),

Epf{(d—d*)?}) < Cn™', E{(Gx =00} < CL 'n " (@ +n7"), ke(l,..., Ky},

(143)
where here and in what follows generic constants Cs are uniformly bounded for all
considered hazard rates 2 and n. Also note that by its definition d > 0, and that
[Or +d*n 11711 (Of > (aAV —d* +1/In(n))n~") < In(n)n. Using these results, we
establish that

. [ n2Lp(d*)2(O) — O)2

= 1(© Ci—d*—kl] - <1 71,
@t dn 2O an /In@)n >] < Cln(n

and

. Hn—ZLk(c? —d*)?

- IO > d—d"+ 1/1n(n))n—1)] < Cln(m)n~’Ly.
(O + d*n=1)

Using these inequalities in (142), we conclude that for k € {1, ..., K,}
E{A;1} < Cln(m)n", (144)

Now let us evaluate E,{Ag>}. Write

2

L;® A _ A A _
Ep{Ap} = mEh{(@)k +d*'n YO < (d—d* +1/In()n~ "))

Lk®]%

R e 145
@ +dn—1)2 " (143)
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To evaluate By, we can write

Br = En{(® + d*n~)I(O < (d —d* +1/In(n))n" 1))
= Ep{(Of +d*n Y1 (|d — d*| < 1/In(n)) + 1(|d — d*| = 1/ In(n))]1 (O
<d—d" +1/In(n)n"H}.

Using (143) and the Chebyshev inequality, we can continue

By < Cn '"Ep{I(© <2n~'/In(n))} + Ep{(ld — d*|
+1/In(n) +d*)n~'1(|d — d*| > 1/In(n))}
< Cn ' ER{I(Of < 207!/ In(m)}I (O < 4n~"/In(n))
+1(O; > 4n~'/In(n))] + Cn~2 In’(n).

Note that

1O > 4n""In(n) 1 (O < 2n~"/In(n)) < I(Of — O
> O/2) (O > 4n~ "/ In(n)).

Using this, with the help of (143) and the Chebyshev inequality, we continue evaluation
of By,

By < Cn ' 1O < 4n~/Inm) + Cn 'L P 2@ + 0 20 10
> 4n~'/In(n)) + Cn 2 In(n).

Using the last inequality in (145), we get

Ep{Ap} <

CLOxn™! €)
kKN [ k1O < 4n~"/In(m))

O +d*n—! | Oy +d*n~
@kL,:mn*]/z(@k-i-n*l)m
(O +d*n—1 Oy
—1
- CL®Orn
T O +dn!
L2 1O > 4~/ In(n)) + Cn ! 1n2(n)] . (146)

1O > 4n""/In(n)) + Cn~! lnz(n):|

[m—l(n)l(@k <40~/ In(n))

In the square brackets one term depends on Lk_l/ 2; we know that this sequence
vanishes as k increases but we need to understand how small a corresponding sum is.
Set ¢t := |3 In(n)(In ln(n))zj, note that for all large n we have In(n) < ¢t < K,,, and
write

S Ok Ly 1O > 4n7 1/ In(n))
" O +d*n—!

k=1
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K,
" Lp®rl (O > 4n~ 1)1
IZL +L1/2 _12 kOl (®f > 4n /n(n))

*,—1
Pt O +d*n

For the first sum, we have

t t
SLi<t+ > [+ /@ hdnm)F < Cln@ndn(n))le? e

k=[In(n)]|+1
<C In°/? (n).

Furthermore, L; > [1+In"!'(n)/In(In(n))]" > Ce3MI) = C1n3(n). We conclude
that

K, —1/2 _
S O L 1O > 407!/ In(n))

n
O +d*n~!

k=1

K
)
n'Cn®2(m) + Cn Py > (@ > 4n”!/ ().

1
P Or +d*n
(147)

Using (147) and (146), we get

K,

n K, Lkn B

E {ZAkz} Z o +d* 71 In"'(n) + Cn ' n®2(n). (148)
k=1

Now we can return to (139). With the help of (144), (148), (141) and (140), we
conclude that

a+1 .
E, I / (hx) — h(x))zdx]
‘ a-+1 5
<K [/ o) — h(x))zdx] (14 p)

K

Lo LinTlep —17,9/2 -1

+ Y W' m+Cn ' Pm) [+ 7). (149)
|: P Or +d*n

Set p = In"!/2(n), use (137) and continue (149)

a+l a+1
E), [/ (h(x) —h(x))zdx] < E, [/ (h*(x, h) —h(x))2dx] [1+Cln~'"2m)]

+Cn~'In’ (n). (150)
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What we see in (150) is the so-called oracle-inequality which relates the MISEs of the
estimator and the oracle-estimator.

Now remember that constants C's do not depend on 4 and n, and then Theorem 6,
together with (50), proves Theorem 7. O
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