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Abstract

Density estimation is a building block for many other statistical methods, such as classi-
fication, nonparametric testing, and data compression. In this paper, we focus on a non-
parametric approach to multivariate density estimation, and study its asymptotic properties
under both frequentist and Bayesian settings. The estimated density function is obtained
by considering a sequence of approximating spaces to the space of densities. These spaces
consist of piecewise constant density functions supported by binary partitions with in-
creasing complexity. To obtain an estimate, the partition is learned by maximizing either
the likelihood of the corresponding histogram on that partition, or the marginal posterior
probability of the partition under a suitable prior. We analyze the convergence rate of
the maximum likelihood estimator and the posterior concentration rate of the Bayesian
estimator, and conclude that for a relatively rich class of density functions the rate does
not directly depend on the dimension. We also show that the Bayesian method can adapt
to the unknown smoothness of the density function. The method is applied to several
specific function classes and explicit rates are obtained. These include spatially sparse
functions, functions of bounded variation, and Holder continuous functions. We also intro-
duce an ensemble approach, obtained by aggregating multiple density estimates fit under
carefully designed perturbations, and show that for density functions lying in a Holder
space (H'#,0 < B < 1), the ensemble method can achieve minimax convergence rate up to
a logarithmic term, while the corresponding rate of the density estimator based on a single
partition is suboptimal for this function class.
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1. Introduction

Density estimation is a fundamental problem in statistics. Once an explicit estimate of
the density function is obtained, various kinds of statistical inference can follow, including
classification, non-parametric testing, clustering, and data compression. A large collection
of parametric and nonparametric methods have been introduced for estimating the density.
However, during the past decade, the increasing dimension and data scale have posed great
challenges to the existing methods. For instance, a fixed parametric family, such as multi-
variate Gaussian, may fail to capture the spatial features of the true density function under
high dimensions. While the kernel density estimator, as a popular nonparametric method,
may suffer from the difficulty of choosing appropriate bandwidths (Jones et al., 1996). The
recently introduced generative adversarial networks (GANs, Goodfellow et al. 2014) can
be viewed as a scalable and widely applicable method for density estimation. Uppal et al.
(2019) have shown that a GAN based on sufficiently large fully-connected neural networks
with ReLU activations learns Besov probability distributions at the minimax rate. How-
ever, the rate is not adaptive. And in practice, GANs usually require extensive tuning to
perform well.

In this paper, we study a nonparametric method for multivariate density estimation.
This is a class of estimators which employs simple, but still flexible, binary partitions to
adapt to the underlying density function. Under both frequentist and Bayesian settings, we
carry out analysis of convergence rate in order to quantify the performance of this method
as the dimension increases or the regularity of the true density function varies. The results
suggest that the Bayesian estimator is adaptive to the unknown smoothness of the density
function, and the method has the potential to overcome the difficulty imposed by the high
dimensionality, especially when the dimension is only moderately large (saying 5 to 50) and
the density function exhibits certain spatial features that can be leveraged of. A carefully
designed ensemble approach is also investigated in the paper. We show that for a class
of smooth density functions, the ensemble can achieve faster convergence compared to the
estimator constructed on a single binary partition.

1.1 Challenges in Multivariate Density Estimation

Quite a few established methods for density estimation were initially designed for the esti-
mation of univariate or low-dimensional density functions. For example, the popular kernel
method (Rosenblatt, 1956; Parzen, 1962), which approximates the density by the superpo-
sition of windowed kernel functions centering on the observed data points, works well for
estimating smooth low-dimensional densities. As the dimension increases, the accuracy of
the kernel estimate becomes very sensitive to the choice of the window size and the shape
of the kernel. To obtain good performance, both of these choices need to depend on the
data. However, the question of how to adapt these parameters to the data has not been
adequately addressed. This is especially the case for the kernel which itself is a multidi-
mensional function. As a result, the performance of current kernel estimators deteriorates
rapidly as the dimension increases.

The difficulty caused by high dimensionality is also revealed in a classic result by Stone
(1980). In this paper, it was shown that the optimal (uniform) rate of convergence for
density in the p-dimensional space, when the density is k times continuously differentiable,
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is of the order n=%, where o = k/(2k + p). When p is small and the density is smooth (that
is k is large), then methods such as kernel density estimator can achieve a convergence rate
almost as good as the parametric rate of n=1/2. However, when p is large, then even if
the density has many bounded derivatives, the best possible rate will still be unacceptably
slow. Thus standard smoothness assumptions on the density will not protect us from the
“curse of dimensionality”. Instead, we must seek alternative conditions on the underlying
class of densities that are general enough to cover some useful applications under high
dimensions, and yet strong enough to enable the construction of density estimators with
fast convergence. More specifically, suppose r is a parameter that controls the complexity
(in a sense to be made precise later) of the density class, with large value of r indicating
low complexity. We would like to construct density estimators with a convergence rate of
the order n=7("), where ~(+) is an increasing function not as sensitive to p as that of the
traditional methods, satisfying the property that ~(r) 1 % as r T 0o. Since this rate is not
sensitive to p, it is possible to obtain fast convergence even in high dimensional cases. For
density estimators based on adaptive partitioning, such a result is established in Theorem
1 and Theorem 4, and verified by Example 5 from Section 6.

Another difficulty of multivariate density estimation lies in the detection and character-
ization of local features. The kernel density estimator may smooth out the local changes,
especially when the bandwidth is chosen inappropriately. Estimation based on the basis
expansion (Donoho et al., 1996; Tribouley, 1995) allows us to study the density at different
scales, but as the dimension increases the number of tensor-product basis functions can be
prohibitively large. As opposed to these two types of methods, by learning an adaptive
partition of the sample space, the partition based approach can provide an informative
summary of the density, and allows the examination and inference at different resolutions
(Soriano and Ma, 2017; Li and Ma, forthcoming).

1.2 A Glimpse of Our Contribution

In this paper we study the asymptotic properties of a class of multivariate density esti-
mation methods based on adaptive partitioning and have mainly focused on two types of
estimators: the sieve maximum likelihood estimator (sieve MLE) and the Bayesian estima-
tor. As mentioned in Section 1.1, we start by generally formulating a complexity index for a
density, denoted as r. A large r implies low complexity in the sense that the density can be
approximated at a fast rate by piecewise constant density functions as the underlying par-
tition becomes finer and finer. Later, we calculate the value of r explicitly for three specific
density classes, which include the Holder space, the space of functions with bounded varia-
tion, and the density functions with sparsity which is characterized by a weak-{, constraint
on Haar wavelet coefficients.

For the sieve MLE, given the complexity of true density function, a matching partition
size is needed in order to achieve a fast convergence. Our analysis shows that up to a factor
of logn the achievable rate is n™7, with v = r/(2r + 1). Therefore when r is large, our
estimate will converge to the true density at a rate close to the parametric rate of n=1/2,
not directly depending on the dimension p of the sample space. This is in contrast with
the achievable convergence rate under smoothness condition (Stone, 1980), which decays
rapidly as the dimensional p increases.
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We have also studied a class of Bayesian estimators, since it is well known that sieve
MLEs are closely related to penalized estimates which are in turn related to Bayesian
methods (Wahba, 1978; Shen, 1997; Shen and Wasserman, 2001). We show that, under
an appropriate prior distribution, the posterior distribution concentrates on a shrinking
Hellinger ball around the true density, where the radius of the ball is O(n™7) with v =
r/(2r + 1) up to a logarithmic term.

Although the concentration rate of the Bayesian method is the same as the convergence
rate of the sieve MLE, there is an important difference in terms of adaptivity. The rate is
achieved by the Bayesian method without requiring any knowledge of the constant r that
characterizes the complexity of the true density function, while the sieve MLE can only
achieve this same rate if the size of the sieve grows at a rate that depends on r, specifically,
the size of the partition must be of order n'/(2"+1)_ This implies that the Bayesian estimator
is adaptive, thus more preferable when little is known about the true density.

Convergence rate of an ensemble approach is also investigated in this paper. The es-
timator defined on a binary partition can be viewed as a density tree, if we borrow the
terminology from supervised learning. Then it is natural to call the ensemble method as a
density forest. For more smooth density functions, such as differentiable ones with Holder
continuous derivatives, the convergence rate of density trees may fall below the minimax
rate due to their relatively weak approximation abilities. While density forests, being de-
fined as an aggregation of multiple density trees fit under small perturbations, are generally
supported by much finer partitions, thus enjoy better approximation rate for the class.
Specifically, for the forest we construct approximating spaces as density functions under
shifts along symmetrically spaced directions and define each tree to be the corresponding
sieve MLE. We show that for a Holder space consisting of more smooth density functions,
forests can achieve near minimax rate, while the rate of density trees is suboptimal.

For density trees, the explicit rates for several function classes are:

e When the true density function is spatially sparse in the sense that the Haar wavelet

coefficients satisfy a weak-¢, (0 < ¢ < 2) constraint, the convergence rate of the sieve
. _1=q/2 1,1-q/2 . . .
MLE is n~ 2 (log n)é+ 2 , and the posterior concentration rate of the Bayesian
. _1-g/2 9

method is =2 (logn)*" 4. As the Besov space By + (for 2 < p* < 00,1 <
q¢* < 00,0 < ¢ < 1) is contained in a weak-¢, ball, the corresponding rate can be
immediately obtained, which is minimax up to a logarithmic term.

e For two dimensional density functions of bounded variation, the convergence rate of
the sieve MLE is n_1/4(10g n)3/4, and the posterior contraction rate of the Bayesian
method is n=/4(logn)?.

e For Holder continuous or mixture Holder continuous (multi-dimensional cases) density
functions with regularity parameter 3 in (0, 1], the convergence rate of the sieve MLE is

_ B p(p—1) . . .
n~ 26+» (log n)2+2(25+1’>, and the posterior concentration rate of the Bayesian method

__B il
is n~2+5 (logn)*" 2%, whereas the minimax rate for Holder continuous functions is
(n/logn) =8/ (28+p),
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For density forests, when the underlying true density function lies in the Holder space

_ 148 1, 148
HLP (0 < B < 1), the convergence rate is n~ 20+%7 (log n)2 " 20+m+# | which is minimax up
to a logarithmic term for this class.

1.3 Related Work on Density Estimation via Adaptive Partitioning

With univariate (or bivariate) data, the most basic non-parametric method for density
estimation is the histogram. With appropriately chosen bin width, the histogram density
value within each bin is proportional to the relative frequency of the data points therein.
Further developments of the method allow the bins to depend on data, and substantial
improvement can be obtained by such “data-adaptive” histograms (Scott, 1979).

This idea has been naturally extended to multivariate cases. Multivariate histograms
with data-adaptive partitions have been studied by Shang (1994) and Ooi (2002). The
breakthrough work by Lugosi and Nobel (1996) presented general sufficient conditions for
the almost sure Lj-consistency based on data-dependent partitions. Later, Barron et al.
(1999) constructed a penalized maximum likelihood estimator which achieves asymptotic
minimax rates over anisotropic Holder classes under the Hellinger distance. Another closely-
related type of methods is multivariate density estimation based on wavelet expansions
(Donoho et al., 1996; Tribouley, 1995). Along this line, Neumann (2000) and Klemel4
(2009) showed that estimators based on wavelet expansions achieve minimax convergence
rates up to a logarithmic factor over a large scale of anisotropic Besov classes. However,
as remarked above, the regularity provided by Besov spaces is not strong enough to yield
good rates when p is large.

More recently, A Bayesian approach which can learn a data-adaptive partition in multi-
dimensional cases was proposed by Wong and Ma (2010). For a collection of density func-
tions which is obtained by recursively and randomly partitioning the sample space, reweigh-
ing the subregions in a partition, and allowing optional stopping, they constructed a prior
distribution called the optional Pdlya tree (OPT). This prior is shown to have large support
in the space of absolutely continuous distributions, or equivalently, in the space of densities,
in the sense that it has positive probability in all total variation neighborhoods. The pos-
terior distribution yielded from this prior is also an OPT and the parameters governing the
posterior tree can be determined by a recursive algorithm. The optional Pdlya tree success-
fully incorporates the idea of data-adaptive partition learning. However, the computational
cost of the recursive algorithm is extremely high.

In order to resolve the computational issue, another partition-learning based approach
called Bayesian Sequential Partitioning (BSP) was developed by Lu et al. (2013) and Jiang
et al. (2016). The major improvement of this new approach is that with slightly modified
prior the logarithm of the marginal posterior probability of a fixed partition is asymptotically
linear in the estimation error in terms of the Kullback-Leibler divergence. By employing
sequential importance sampling (Kong et al., 1994; Liu, 2001), they designed an efficient
algorithm to sample from the posterior. The method has been shown to perform well in a
range of simulated and real data sets, and also achieves a low error rate when applied to
classification problems. Another variation based on maximizing the discrepancy has also
been introduced by Li et al. (2016). Comparing to BSP, the prior distribution discussed in
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this paper imposes a stronger regularization on the partition size and leads to an adaptive
posterior concentration rate. This point will be further clarified in Section 2.

The rest of the paper is organized as follows. In Section 2 we introduce the multivariate
density estimation method based on adaptive partitioning (density trees) under both fre-
quentist and Bayesian settings. In Section 3, the main results on the convergence rate of the
sieve MLE and the posterior concentration rate of the Bayesian estimator are presented,
while the proofs are delayed to Section 7. In Section 4 we study several specific classes
of densities and calculate corresponding rates explicitly. We introduce Density forests in
Section 5, and derive convergence rate under the frequentist setting, with proofs provided
in Section 7. The results are validated in Section 6 by several numerical experiments.

2. Multivariate Density Estimation Based on Adaptive Partitioning

Let Y7,Y5,--- .Y, be a sequence of independent random variables distributed according to
a density fo(y) with respect to a o-finite measure p on a measurable space (€2, B). We are
interested in the case when 2 is a bounded region in R? and p is the Lebesgue measure. After
translation and scaling, we may assume that the sample space is the unit cube in R?, that is,
Q=1{@w"vy% - ,v"): v €[0,1]}. Let F = {f is a nonnegative measurable function on € :
Jo fdp = 1} be the collection of all the density functions on (€, 8, ). F constitutes the
parameter space in this problem.

2.1 Densities on Binary Partitions

To address the infinite dimensionality of F, we construct a sequence of finite dimensional
approximating spaces ©1,02,--- ,0;,--- based on binary partitions. With growing com-
plexity, these spaces provide more and more accurate approximations to the initial pa-
rameter space JF. Here, we use a recursive procedure to define a binary partition with ¢
subregions of the unit cube in RP. Let Q = {(y',%%,--- ,9) : ¥ € [0,1]} be the unit cube
in RP. In the first step, we choose one of the coordinates y* and cut Q into two subregions
along the midpoint of the range of y'. That is, Q = Q,UQ}, where Q) = {y € Q : ¢/ < 1/2}
and Q} = Q\Qf) In this way, we get a partition with two subregions. Note that the total
number of possible partitions after the first step is equal to the dimension p. Suppose after
t — 1 steps of the recursion, we have obtained a partition {£2; }3:1 with ¢t subregions. In the
t-th step, further partitioning of the region is defined as follows:

1. Choose a region from €21, ---,€};. Denote it as €2;,.

2. Choose one coordinate 3' and divide 2, into two subregions along the midpoint of
the range of y'.

Such a partition obtained by ¢ — 1 recursive steps is called a binary partition of size t. Figure
1 displays all possible two dimensional binary partitions when ¢ is 1, 2 and 3.
Now, let

t t

0; . . .

O, = {f cf= E 7‘ij| Lo, g 0; =1, {Qj}é»zl is a binary partition of Q}
J=1 J=1
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Figure 1: Binary partitions.

where [Q2;] is the volume of ;. This is to say, ©; is the collection of the density functions
supported by the binary partitions of size t. ©;’s constitute a sequence of approximating
spaces (i.e. a sieve, see Grenander, 1981; Shen and Wong, 1994 for background on sieve
theory), and the approximation accuracy will be characterized later. The density functions
within each ©; can also be viewed as a special type of multivariate histograms or density
trees, where the splits are forced to be dyadic.

We take the metric on F and ©;’s to be Hellinger distance, which is defined as

ot = ([ VT~ Vo) " fge 7

We also introduce Kullback-Leibler divergence and the variance of the log-likelihood ratio
based on a single observation Y, which are defined to be

fo(Y) fo(Y)>
f(Y) f) /7

Here we want to point out the Kullback-Leibler divergence is a stronger distance compared
to the Hellinger distance, in the sense that for any f,g € F, p*(f,9) < K(f,g)-

K(fo. ) =Eg(log Z50), and V(fo, f) = Var (log

2.2 The Sieve MLE
For any f € ©;, the log-likelihood is defined to be

n t )
) = Y tog %) = Y- o ().
i=1 j=1 J

where n; is the count of data points in Q;, ie., nj = card{i : ¥; € Q;,1 < i < n}. The
maximum likelihood estimator in ©; is defined to be

fnt = arg max In(f)- (1)
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We claim that fn,t is well defined. This is the true because given a binary partition {€; }§:17
our model for data becomes a multinomial one, and (61,--- ,6;) can be estimated by the
MLE for the multinomial distribution. And within each ©;, the number of possible binary
partitions is finite. If ¢ grows with n at certain rate, then ©;’s constitute a sieve to F, and
the sequence fn,t is a sequence of sieve MLEs (Shen and Wong, 1994).

The key step to obtain the MLE is to learn a partition of the sample space. To better
illustrate this point, given the binary partition A; = {€; }}Zl, we use F(A;) to denote the

collection of piecewise constant density functions defined on this partition,
t g, t
F(A) = {fzszj'ﬂgj :> 0; =1and 0 zo,jzl,...,t.}
j=1 J=1

Then, the maximum log-likelihood can be achieved by the densities defined on {2; };zl is

FEF(Ar)

L(F(A)) = max I( anlog< o ‘> (2)

We can treat —I,(F(A;)) as the deviance of the partition {€;}%_,. If we define the “pro-
jection” of the true density onto the partition A; as

t

0 .
= Z 0.J ]lQ]. with 90,]' = / f(),
€25 Q

then for a fixed ¢ we can show that

i, (<1 (F(AD)/n) = K (fo, ) — [ folog(f).
n—oo

Therefore, by minimizing the deviance over all binary partitions of a fixed size, we learn
a most promising structure in a data-adaptive way. The sieve MLE f,; is simply the
histogram defined on that partition.

2.3 Bayesian Multivariate Density Estimation

To introduce the Bayesian approach, the key step is to define an appropriate prior on the
parameter space © = U2,0;. An ideal prior II is supposed to be capable of balancing
the approximation error and the complexity of ®. The prior distribution studied in this
paper penalizes the size of the partition in the sense that the probability mass on each ©;
is proportional to exp(—Atlogt). The prior was introduced for density estimation by Liu
(2016). The same type of exponentially decaying prior has also been studied under the
Bayesian regression tree setting (van der Pas and Rockovd, 2017; Roc¢kova and van der Pas,
2020). Given a sample of size n, we restrict our attention to ©,, = Un/ logn(%t, because in
practice we need enough samples within each subregion to get a meamngful estimate of the
density. This is to say, when ¢ < n/logn, II(©;) o exp(—Atlogt), otherwise II(0©;) = 0.

If we use I; to denote the total number of possible partitions of size ¢, then it is not hard
to see that logI; < c*tlogt, where c* is a constant. Within each ©y, the prior is uniform
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across all binary partitions. Then the prior on F <{QJ }5-:1) can be written as

IT(F ({Q,}021)) o< exp(=Xtlogt), X > 0. (3)
Given a partition {Q; };Zl, the weights 6; on the subregions follow a Dirichlet distribution
with parameters all equal to a (o < 1). This is to say, for z,--- ,z; > 0 and Z;.:l x; =1,

a—1
l'j s

1

t
Jj=

t
9]' . t 1
I f:;mj’ngj 01 € da, -+ ,60; € day| F ({925)5)) " Do, ,a)

where D(61,- - ,0:) = [T5=y T(6;) /T (35—, 65).

The idea of imposing such a prior is not completely new. The prior distribution in-
troduced above is very similar to that in Lu et al. (2013). However, there is a significant
difference lying in how we penalize the size of the partition. To further explain this dif-
ference, we take a closer look at the marginal posterior probability of a partition. Let
IL,(-|Y1,- - ,Yy) denote the posterior distribution. After integrating out the weights 6;, we

can obtain the marginal posterior probability of F ({QJ }§'=1>:

t
X fﬂe;ﬁl dby - - - do,

D(a+mny, - ,a+ny) ﬁ 1
Do) Wgm

where nj; is still the number of observations in €2;. While under the prior introduced in Lu
et al. (2013), the marginal posterior probability is:

¢
D(a+mny, -, o+ ny) 1
I (FUQY_) v, - Y, —\t L .
P AR ) e (=00 =5e T
From a model selection perspective, we may treat the densities defined on each binary
partition as a model of the data. When ¢ < n, asymptotically,

tog (IT, (FUL Y0¥+ ¥a)) = In(FUQ Y1) — 56— logn, (4)

where 1, (F({Q;}}_,)) is defined in (2). This is to say, under the prior distribution intro-
duced in the paper by Lu et al. (2013), selecting the partition which maximizes the marginal
posterior probability is equivalent to performing model selection by using the Bayesian in-
formation criterion (BIC). However, if we allow ¢ to increase with n, (4) will not hold any
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more. But if we use the prior introduced in this section, when ¢t = C(n/logn)*,0 < a < 1
and C' > 0, or even when ¢/(n/logn) — ¢ € (0,1) as n — oo, we still have

log (IL, (F{5-)| Y1, -+, Ya)) =< In(F{Q;}=1)) — Mtlogt. (5)

More details for deriving (5) will be provided in Appendix. From the model selection
perspective, this is closer to the risk inflation criterion (RIC, Foster and George, 1994).

3. Convergence Rates for Density rees

In this section, we present our main results on convergence rate. We further restrict our
interest to a subsect Fy C F of densities which satisfies the following two conditions: First,
fQ f? < 00. Second, for any f € Fy, there exists a sequence of approximations f; € ©; such
that

p(f, fr) < At™7, (6)

where r is a parameter characterizing the decay rate of the approximation error and A is
a constant that may depend on f, or the function class under consideration. In order to
demonstrate that Fq is still a rich class, from Section 4.1 to Section 4.3, we apply the main
results to calculate explicit rates for several specific density classes belonging to Fy. These
function classes are widely used in statistical modelding.

3.1 Convergence Rate of Sieve MLE

The following theorem provides convergence rate of the sieve MLE, while the proof is delayed
to Section 7.2.

Theorem 1 For any fo € Fo, fmt is the sieve maximum likelihood estimator defined in
equation (1). Assume that fy can be approzimated by ©.’s at the rate r. When t and n
satisfy

n \ 21 n \ ZFL
M, ( ) <t< M, < > for some My > My > 0, (7)
logn logn

the convergence rate of the sieve MLE is Tfﬁ(log n)(%Jrﬁ)’ in the sense that
Pg (P(fn,t,fo) > Dniﬁ(logn)(%JrTfH)) -0,

where D > 1 is a constant and Py is the probability measure on the product space corre-

sponding to the true density fo. A possible choice of t in the definition of sieve MLE f, 4
1 ,

is t = ((22A%r/c1)(n/logn)) 2 +1, where A is the constant introduced in (6) and ¢ can be

chosen in (0,1).

Remark 2 [t is possible to partition the sample space in a more flexible way. In particular,

if we replace the binary partition at mid-point by one at a point chosen from a fixed sized
grid (such as regular equi-spaced grid), the analysis and resulting rate remain the same.

10
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Remark 3 For any two distributions with densities f and g, as || f —gllz1) < 2o(f,9), w
can immediately obtain an upper bound for the convergence result under the total vamatwn
norm based on Theorem 1. The rate is the same as that under the Hellinger distance.
Similar argument can be applied to all following results on convergence under the Hellinger
distance.

Further analysis demonstrates that the rate n~ T (log n)(%JrT?:H) can only be achieved
when we appropriately balance the complexity of the approximating spaces with the sample
size. On one hand, the complexity of ©; affects the convergence rate in a way that, the richer
the approximating spaces the lower bias the estimators have. Conversely, given a sample
Y1,Ys, .-+, Y, of fixed size, there is a point beyond which the limited amount of information
conveyed in the data may be overwhelmed by the overly-complex approximating spaces.
The merit of Theorem 1 is that it clarifies how to strike the balance between these two
components.

At the same time, Theorem 1 implies that for the sieve MLE, in order to achieve the rate
n” T (log n)(1+2r+1) we need to have some prior knowledge of the true density function,
that is, the approximation rate r, which is usually inaccessible in real problems. This
drawback may limit the applicability and performance of the method in practice, which
also becomes our motivation to study the Bayesian estimator. From (5), we know that
under the Bayesian setting, imposing a prior distribution can be alternatively viewed as
imposing a penalty. We wonder by considering a Bayesian estimator whether the method
can adapt to the unknow complexity r of the true density function. This is the focus of the
next subsection.

3.2 Posterior Concentration Rate of the Bayesian Estimator

To characterize asymptotic property of Bayesian inference, we study how fast the posterior
probability measure concentrates around the true the density fy. The posterior probability
is the random measure given by

fB = lf (f)
f@ = lf (f)’

A Bayesian inference is said to be consistent if the posterior distribution concentrates on
arbitrarily small neighborhoods of fy, with probability tending to 1 under P;j. The posterior
concentration rate refers to the rate at which these neighborhoods shrink to zero while still
possessing most of the posterior mass. More explicitly, a sequence ¢, — 0 is called an upper
bound for posterior concentration rate if there exists a constant M > 0 so that

II(f : p(f, fo) > Men|Y1,---,Y,) — 0, in Pj-probability.

The problem is also studied by Liu et al. (2017). The following theorem gives the posterior
concentration rate under the prior distribution specified in Section 2.3.

Theorem 4 Yi,--- .Y, is a sequence of independent random variables distributed according
to fo. © is the collection of all the p-dimensional density functions supported by the binary
partitions as defined in Sectzon 2.1. The prwr distribution on © is as specified in Section 2.3
If fo € Fo, then ¢, = n~ sy (log n)2+2r 18 an upper bound of the posterior concentmtzon
rate.

11
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The strategy to prove this theorem is to write the posterior probability measure as

H(fp(fafO)ZMen’Yb )Yn)
>0 n (Y
— 2= f{fip(f,fo)ZMen}OGz [T fo((Yi) dll(f)
= - ; = .
pprast f@t | };((yi)) dII(f)

(8)

Using similar techniques as Ghosal et al. (2000) and Shen and Wasserman (2001), we first
obtain the upper bounds for the items in the numerator by dividing them into three blocks,
each of which accounts for bias, variance, and rapidly decaying prior respectively. Then we
provide the prior thickness result in Section 7.3.1, i.e., we bound the prior mass of a ball
around the true density from below. In Section 7.3.2, these bounds are combined together,
leading to a complete proof of the posterior concentration rate.

We want to point out that, based on the minimaxity of the Bayes estimator, it is
necessary to restrict our attention to a subset of F. In the paper by Farrell (1967) and
Birgé and Massart (1998), the authors showed that it is impossible to find an estimator
which works uniformly well for every f in F. This is the case because for any estimator f ,
there always exists an f € F for which f is inconsistent.

Theorem 4 suggests the following two take-away messages. First, the rate is adaptive to
the unknown smoothness of the true density. Second, the posterior contraction rate does
not directly depend on the dimension p. Instead, it only depends on how well the true
density can be approximated by the sieve. As r increases, up to a logn term, the rate can
get close to the parametric rate of n=1/2. Admittedly, for many classes of density functions,
r may depend on p. But in several special cases, like when the density function is spatially
sparse or when the density function only has variations along a subset of dimensions, we
can show that the rate will not be affected by the full dimension of the problem. More
details will be provided in Section 4.

3.2.1 RELATIONS WITH EXISTING BAYESIAN NONPARAMETRIC METHODS.

The adaptivity of Bayesian approaches has drawn a lot of attention in recent years. In terms
of density estimation, there are mainly two categories of adaptive Bayesian nonparametric
approaches. The first category of work relies on basis expansion of the density function and
typically imposes a random series prior (Rivoirard and Rousseau, 2012; Shen and Ghosal,
2015). When the prior on the expansion coefficients is set to be normal, it is also a Gaussian
process prior (de Jonge and van Zanten, 2012). In the multivariate case, most existing work
(de Jonge and van Zanten, 2012; Shen and Ghosal, 2015) chooses to use the tensor-product
basis. Comparing to this line of work, the advantage of the partition based method mainly
lies in the spatial adaptivity. In fact, the number of tensor-product basis functions increases
exponentially with the dimension, which poses a great challenge in terms of computation.
For our method, based on adaptive partitioning, it learns a good approximation to the
underlying density function by making more splits in the subregion where the probability
mass concentrates while saving computational cost on the rest part, thus it can successfully
handle multivariate cases even when the dimension is 30 (see Example 2 in Section 6).
Another line of work considers mixture priors (Rousseau, 2010; Kruijer et al., 2010;
Shen et al., 2013). The mixture distributions usually enjoy good approximation properties

12
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and naturally lead to adaptivity to very high level of smoothness. However, they may
fail to capture the local features. On the other hand, the method discussed in this paper
can provide multi-resolution approximations to the density function, generally leading to a
better performance for local features (Ma and Wong, 2011).

4. Applications

In this section, we apply the previous results to calculate explicit convergence rates when
the true density functions belong to several special classes. The results in this section
help further clarify, besides the dimension, which factors may affect the convergence of the
partition based method.

4.1 Spatial Adaptation

First, we assume that the density concentrates spatially. Mathematically, this implies the
density function satisfies a type of spatial sparsity. In the past two decades, sparsity has
become one of the most discussed types of structure under which we are able to overcome the
curse of dimensionality. A remarkable example is that it allows us to solve high-dimensional
linear models, especially when the system is underdetermined. It would be interesting to
study how we can benefit from the sparse structure when performing density estimation.
Under current settings, a natural way to characterize the spatial sparsity is by describing
the decay rate of the ordered Haar wavelet coefficients.

4.1.1 MULTIRESOLUTION ANALYSIS AND HIGH-DIMENSIONAL HAAR BASIS

Haar basis is one type of simple and widely used wavelet bases. In the one dimensional case,
the Haar mother wavelet function is defined as ¥(y) = 1j1/2) — L[1/2,1)- And its scaling

function is ¢(y) = 1,1y (¥)-
When extended to the multivariate case, the scaling function can be defined as £°(y) =
le #(y'), and the wavelet functions are

l

EO = {¢ re=(icicp € {0,117\ {(0,...,0)}}, with £&(y) = H¢El () - 0" ().
I=1

On €, let Vj be the subspace of L?(2) spanned by ¢°. For all j € N, V; C Vjy1 it V; denotes
the space spanned by {EJO. ke NP0 < k! < 27}, where {?k = (v/2)7P¢%(27y — k). Then we
define the space W; by

Vit1 =V; © Wj.
It can be shown that

e =) is an orthonormal basis of Wp;

e Forany j € N, let 20 = {&5, k€ N?,0 < k! < 27,¢ € {0,1}7\ {(0,...,0)}}, where
k() = (V2)P¢(27y — k). Then U;enEY) U {€°} is an orthonormal basis of L2(£).

13
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We also have the decomposition
L2(Q) =Vio ®Wje @ Wj1 @ -+

This implies for all g € L2(12),

keNP 0<kl <270 J2jo ¢ eEl)
where the expansion holds under the norm of the space L?(€2).

4.1.2 SPATIAL SPARSITY

Let f be a p dimensional density function. We will work with g = \/f to characterize the
sparsity. Note that g € L?(Q), thus we can obtain an expansion of g with respect to the
Haar basis in the form (9). We rearrange this summation by the size of wavelet coefficients.
In other words, we order the coefficients as the following:

g €| = 1{g: €| = -+ = (g §y) > -+ -

Then the sparsity condition imposed on the density functions is that the decay of the wavelet
coefficients follows a power law,

(g, €)Y < Ck™Y% for all k € N* and 0 < ¢ < 2, (10)

where C' is a constant.

The condition (10) on the decay of ordered wavelet coefficients is also called a weak-{,
constraint (Abramovich et al., 2006). This condition has been widely used to characterize
the sparsity of signals and images (Abramovich et al., 2006; Candes and Tao, 2006; DeVore
et al., 1992). In particular, in the work by DeVore et al. (1992), it has been shown that in
the two-dimensional cases, when 0 < ¢ < 2, this condition reasonably captures the sparsity
of real world images.

In fact, the weak-¢, ball contains a Besov space. To clarify the relation, we start with
a brief description of the Besov space. Assume j € N is an index of the resolution. With
notations introduced in Section 4.1.1, we define PU) to the be projection operator onto V;
and EU) = pUth) — p) Then for o € (0,1] and p*, ¢* € [1,00], ¢ lies in the Besov space
Bp. ,+ if and only if

. 1/q*

q
)] e
p

ot 3 (QjaHE(j)g

Jj=>Jjo

ol . = 1P
p,q

With the multivariate Haar basis,

p(jo)g — Z <g,£§ok>§?0k,
keNP,0<kl <270
EWg = 3" (g,6W)eV.

£ e=0)
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Therefore, an equivalent norm for the Besov space in terms of wavelet coefficients is

1/q*

*

)q
p*

For o € (0, 1], the above definition matches that in the literature (for example, see Nikol’skii
2012), and is equivalent to the definition of Besov spaces based on the modulus of conti-
nuity or with the aid of best approximations. For ¢ > 1, even it is not in line with the
standard description of the Besov space, we can still introduce a space of functions with
fast decaying Haar wavelet coefficients, called a Besov ball, in the following way. The Besov
ball B, «,0 > 1,p*,q" € [1,00] with radius L is the collection of functions g satisfying

p

4 Z (2j(”+p(1/2*1/1’*))H{(g,g(j)>}€<j>65<j)

lgll g = [1PYg
P 3>jo

1/q
[P®gll,. + | 3 (2 (g ezl ) | <L

J=>Jjo

An extreme case is that for a piecewise constant function defined on a binary partition A,
it lies in a Besov ball with arbitrarily large o.

If we denote the class of functions on (2 satisfying the weak-¢; condition as wl?(2), it is
easy to show for all p*, ¢* € [1,00],0 > 0,

Bp. 0«(Q, L) Cwl?(f2), when g = (recall that p is the dimension), (11)

1
o/p+1/2
where Bp. .(€2, L) is the collection of functions in Bp. .(€2) (when 0 < o < 1 it is the
standard Besov space and when o > 1 it is the Besov ball defined above) with a norm
bounded by L, and the constant C' in condition (10) can be set as L. The same embedding
result has also been discussed by Donoho (1993). Therefore, the condition (10) can be
viewed more generally as one that characterizes the regularity or smoothness of density
functions. It covers the spatially sparse density functions as a special case.

Next we use an example to illustrate how this condition implies spatial sparsity.

Example 1 We study the two-dimensional true density function

i\ 2 0.25 ) 3 0.75 )
(Y2> ~ 5N ((0.25) ,0.05 IM) * 5N ((0.75) 0-05% 22 |

Figure 2 displays the heatmap of the density function and its Haar coefficients. The last
panel in the right plot displays the ordered coefficients in log-scale. From this we can clearly
see that the power-law decay is satisfied.

4.1.3 CONVERGENCE RATE

We first provide the approximation result for the class of density functions satisfying the
weak-/, condition, while the proof is delayed to the Appendix.

Lemma 5 Let fy be a p-dimensional density function satisfying the condition (10). There
exists a sequence of fi € ©y, such that p(fo, fi) < t~Wa=12) " o equivalently, p(fo, fr) <
ct=(1/a=1/2) “yhere a possible choice for ¢ can be (2C%)/(2°(2/q—1)), where C is the constant
in condition (10).
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Figure 2: Heatmap of the density and plots of 2-dimensional Haar coefficients. For the plot
on the right, the left panel is the plot of Haar coefficients from low resolution to
high resolution up to level 6. The middle one is the plot of sorted coeflicients
according to their absolute values. And the right one is the same as the middle
plot but with the abscissa in log scale.

The convergence rate can be immediately obtained by plugging the explicit approximation
rate calculated in Lemma 5 into the results of Theorem 1 and Theorem 4, and is summarized
in the following corollary.

Corollary 6 (Spatial Adaptation) Let fo be a p-dimensional density function satisfying the
weak-Cy (10). If we apply our methods to this type of density functions, the convergence

1-q/2 1-g/2
rate of the sieve MLE is n™ 5 (log n)%Jr 5 , and the posterior concentration rate of the

1-g/2 _9
Sl 2451,

Bayesian estimator is n~ logn)

From the Corollary 6 we see that the convergence rate only depends on how fast the coef-
ficients decay as opposed to the dimension of the sample space. Therefore, for a relatively
small ¢, the estimator is able to take advantage of the spatial sparsity to achieve fast con-
vergence rate even in high dimensions.

According to the embedding result (11), we can also derive the corresponding conver-
gence rate for the Besov space. As we have implicitly assumed /fo € L?(£2), we only study
Besov spaces or balls By, . with p* > 2 here. In specific, we have the following result:

Corollary 7 (Besov Spaces) Let fo be a p-dimensional density function such that /fo
lies in a Besov space By. () (p* > 2,¢* > 1,0 < o < 1) or a Besov ball By. ,.(Q2)
(p* > 2,q* > 1,0 > 1) with a bounded norm. If we apply our methods to this type of density

functions, the convergence rate of the sieve MLE is n_ﬁ(log n)%—’_ﬁ, and the posterior
concentration rate of the Bayesian estimator is nfﬁ(log n)2+%.

The rate is minimax up to a logarithmic term for the Besov space (Donoho et al., 1996).
Again, as what has been pointed out in Section 3.2, the Bayesian method is adaptive in the
sense that it can achieve such a rate without the need to specify o, p*, ¢*, as long as they are
within the range stated in Corollary 7. Here, our assumption is imposed on +/f instead of
f, as the Lo-distance between the square root of two density functions exactly corresponds
to the Hellinger distance between two probability mesures. If we assume f € B. . with
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p* > 2, then when f takes values close to zero in a region with positive Lebesgue measure,
the posterior concentration rate under the Hellinger distance can be slower, as in this case
the prior may not put enough probability mass around the true density.

4.2 Density Functions of Bounded Variation

In image analysis, the denoised image is usually assumed to be a function of bounded
variation. For a number of image analysis techniques, such as image segmentation, object
recognition, and motion detection, an indispensable building block is to obtain an approx-
imation to the denoised image. Nonlinear approximation, such as, tree-structured vector
quantization (Poggi and Olshen, 1995), wavelet compression and wavelet shrinkage (Donoho
et al., 1995), neural networks (LeCun et al., 1989; Le et al., 2012), and GANs (Goodfellow
et al., 2014), is widely used in this field. For two-dimensional gray scale images embedded in
R3 with z-axis representing intensities, if we view our data as the zy-coordinates of points
uniformly sampled from the region below the intensity, then estimating the denoised image
is equivalent to a density estimation problem up to a normalizing constant and our method
can be applied to obtain an approximation. We evaluate the performance of the method
by calculating the convergence rate when the density function is of bounded variation. The
posterior concentration rate of our method indicates that the approach achieves the same
minimax rate (up to a logarithmic term) as that of wavelet thresholding.

To begin with, we briefly introduce the space BV. Let € = [0,1)2. For a vector v € R?,
the difference operator A, along the direction v is defined by

Ay(f,y) = fly+v)— f(y).

For functions f defined on Q, A,(f,y) is defined whenever y € Q(v), where Q(v) = {y :
[y,y+v] C Q} and [y, y+ 1] is the line segment connecting y and y+v. Denote by e!,1 = 1,2
the two coordinate vectors in R%. We say that a function f € LY(Q) is in BV(Q) iff

2 2
Va(f) == sup Y 1A (F ) ey = lim Y 1A () ey < oo
= =1

The quantity Vo (f) is the variation of f over 2. The rate for this class is provided in the
next corollary.

Corollary 8 Assume that fo € BV (Q). If we apply the multivariate density estimator
based on adaptive partitioning to estimate fy, the convergence rate of the sieve MLE is
n~Y4(logn)®/*, and the posterior concentration rate of the Bayes estimator is n~'/*(logn)3.

The rate is minimax up to a logarithmic term. The proof is provided in the Appendix.

4.3 Holder Space

The class of Holder continuous functions H? (Q), where k € N, 0 < 5 < 1, is defined as the
collection of functions on €2 for which all partial derivatives up to order k exist, and there
exists a constant L > 0, such that

IV flla < L for all | € [k], (12)
IV*£(y) — V)2 < Llly — o/ |5 for all y,3/ € Q. (13)
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In multi-dimensional cases, we also introduce the mixed-Hélder continuity. In order to
simplify the notation, we give the definition when the dimension is two. It can be gen-
eralized to high-dimensional cases in the same way. A real-valued function f on R? is
called mixed-Holder continuous for some nonnegative constant C' and g € (0, 1], if for any
(z1,11), (z1,32) € R?,

[ (2,y2) — f(x2,01) = f(@1,92) + f(21,91)] < Llwr — 22|’y — val .
For Holder continuous functions, we have the following result:

Corollary 9 Let fo be the p-dimensional density function. If \/fo is Holder continuous
Vo € 7-[0”8(9) or mized-Holder continuous (when p > 2) with regularity parameter 3 €

__B8 2p=1)
(0, 1], then the convergence rate of the sieve MLE isn™~ 25+r (log n)1+2<25+p) , and the posterior
__B P
concentration rate of the Bayesian estimator is n~ 25+7 (log n)2+ 2,
The proof of the corollary is based on the following approximation result for the Hdélder
space.

Lemma 10 If /fy is p-dimensional Hélder continuous with regularity parameter 3 € (0, 1],
then there exists a sequence of fi € ©y, such that p(fo, fi) < 2pLt=P/P . For mized-Hélder
continuous (when p > 2) functions, the approzimation rate is 2P Lt=P/P(log t)P/2.

A detailed proof will be provided in the Appendix.

Remark 11 This result also has the following useful implications: if the true density fo
only depends on p variable with p < p, but we do not know in advance which p variables,
then the rate of the partition-based method enjoys an “oracle property”. That is, the rate
is determined by the effective dimension p, since the density function can be viewed as a
p-dimensional Holder or mized-Hélder continuous one and the smoothness parameter v is
only a function of p according to Lemma 10. In Section 6, we will use a simulated data set
(see Example 5) to illustrate this point.

4.4 Summary

To better understand the asymptotic properties of density trees, we would like to provide
the following embedding results between different function classes we have studied so far.
The Besov space is a rich class, in the sense that both the space of bounded variations and
the Holder class can be embedded into certain Besov spaces. In specific, Donoho (1993)
pointed out that in the one-dimensional case,

and the embedding result for the Holder space is discussed by Nikol’skii (2012),
HYP(Q) = B, (@), A€ (0,1].

For the Besov space By. ., the parameter p* defines the norm || - ||, that is applied to
characterize the regularity of the function. p* = oo indicates a strong metric is used and
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consequently the density function within the corresponding Besov space is uniformly con-
tinuous (indeed Holder continuous). As p* decreases, the metric becomes weaker, implying
the density function may have sharper local variations.

The appealing feature of the partition based method is that it can achieve minimax
rate for large collection of function spaces. For the Bayesian approach, the rate is also
adaptive from the following two perspectives. First, for Besov spaces the minimax rate can
be achieved without knowing parameters o, p*, ¢* of the underlying function class. Second,
for a Holder continuous density function, if it only depends on p < p variables, exhibiting
no variation along the other p — p dimensions, then the rate is determined by the effective
dimension p. This setting can be true when the random vector is independent among
the remaining p — p components and a copula transformation is applied to each marginal
distribution. The second property distinguishes the partition based method from those
based on wavelet thresholding, as for the latter ones the rate is determined by the full
dimension p without any pre-screening of variables.

To derive the convergence rate for density trees, our assumptions on the true density
function are quite mild. We only assume it can be approximated by density trees at a
reasonable rate, and it has finite second moment. Besides these two we do not further impose
any boundary conditions or lower or upper bound of the true density. This implies that the
method can even be applied to estimate some density with probability mass concentrating
around the boundary, such as a Dirichlet distribution with parameters smaller than one.

Our method requires the density is supported by a bounded region in RP. It can also
be applied to estimate unbounded distributions under certain approximation, such as one
based on the range of data. However, if all observations lie on a low-dimensional manifold,
implying a density on R? does not exist, our method will fail.

5. Convergence Rates for Density Forests

The estimates obtained by using density trees are piece-wise constant functions. The ap-
proximation ability of these functions is limited by their non-continuous nature. This is
especially the case when the underlying true density function enjoys good smoothness prop-
erties.

We take the Hélder class H¥#(£2) as an example. Piece-wise constant functions can only
approximate the function class H%?(Q) reasonably well. For more smooth functions, the
unsatisfying approximation result leads to a suboptimal convergence rate. For instance, for

B
the Holder class H'# (), the minimax rate is (n/logn)” 208+ where p is the dimension
1

of data, while by simply applying density trees, the fastest rate is only n= @+ (up to a
logarithmic factor).

To improve the approximation ability, in this section we introduce a new ensemble
approach—density forests. A density forest is obtained by fitting a number of density
trees and aggregating the estimates according to certain scheme. Similar to the popular
ensemble methods for supervised learning, such as bagging and random forest, we hope trees
in the ensemble to be slight different from each other. The diversity of trees is achieved
by adding a small perturbation. For the proposed method, a shift will be added to the
binary partition. We are inspired by Scott (1985), where the author has pointed out, using
average shifted histograms is asymptotically equivalent to using a linear kernel if the shift
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Figure 3: An example of shifted binary partitions in R?. Left: a binary partition of [0, 1]2.

Right: shift of the partition along h = (167 51;)

is carefully designed. However, in the paper this intuition has only been characterized in
detail for twice differentiable density functions and the analysis is mainly for the univariate
or bivariate case. Cui et al. (2021) studied a class of transformed histograms. But the
transformation is too flexible so that the variance component is slightly out of control.
Therefore they only obtained a suboptimal rate. Methods based on shifted histograms
have also been examined by Randrianarisoa (2022), where the author has focused on the
estimation of one-dimensional density functions. While in this paper, we will propose an
ensemble approach for multivariate distributions and study its asymptotic properties.

5.1 Density Forests

We add small perturbations to trees by shifting the underlying binary partitions. This way,
the split of a region can be more flexible.

5.1.1 SHIFTED BINARY PARTITIONS

We use @? to denote the collection of piecewise constant density functions supported by
shifted binary partitions of size ¢ along the vector h (h € RP). More precisely, {Q?};Zl is
called a shifted binary partition of size t along h if {Q? — h};-:1 is a binary partion defined
before, where for any set B, B — h is defined as the set {y : y + h € B}. In Figure 3, we
provide an example of a shifted binary partition in the two dimensional case. We define

t
Ghz{f:fzz Qhrm 11th9,29 =1, 0, >0,
=1 ,] 1
QML s a shifted binary partition.
{ 7 J5=1 Yy P

One may raise the concern that for a density in ©F, the support of the distribution is
only a subset of {2 due to the shift. Later we will introduce a boundary condition of the
underlying distribution to circumvent this issue.
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5.1.2 EQUALLY SPACED AND BALANCED PARTITIONS

By considering all binary partitions of size ¢, we have essentially employed a very flexible
type of spatial approximation scheme, which allows reasonably well approximation to both
Holder classes and Besov ones simultaneously (see results from Section 4). When it is
combined with the ensemble approach, the parameter space might be over-complex, leading
to a large variance and consequently potential suboptimal rate. Therefore, we need to
make certain restrictions to the shape of binary partitions. A type of balanced binary
partitions is of particular interest. For a binary partition A; = {Qj}z-:l, we use eé-(.At)
(At) = minlgjgt €§(.At) and
El 2 (Ar) = maxj<j<; eé. (A;) denote the smallest and largest edge lengths along the I-th
dimension over all rectangles within the partition. We say a partition is balanced across
different dimensions if there exist positive constants c¢{ and c§ independent of ¢, such that

to denote the edge length of €); along the dimension I. E!

min

minlglgp El (.At)

min
maxi<i<p Eﬁnax (-At)

cf < < 5. (balanced across all dimensions) (14)
Note that if property (14) holds for a binary partition A; = {€; }j-zl, then the same property
also applies to the shifted one AP = {Q?};Zl

5.1.3 DENSITY FORESTS WITH SMALL PERTURBATIONS FOR THE HOLDER CLASS

When taking a closer look at binary partitions that are balanced across different dimensions,
we notice that the number of different partitions of the same size meeting the criterion is
finte, and moreover they are quite “similar” to each other. In particular, it is easy to show
that for a partition of size ¢ satisfying condition (14), there exists constants ¢i**“, &5P*“ > 0

not relying on t, such that

gmin ._ min min EL. (A,) > CSPacetfl/P’ 5
' Ayg: Ap satisfies (14) 1 mm( t) - “ ( )
Stmax = max max Erlnax(.At) < C;pacet_l/p. (16)

N Az Ay satisfies (14) 1

Otherwise, the total volume of ¢ subregions cannot be 1.

For each t, let £"** be the largest possible edge length defined in (16). Then we design
the shifts in the following way: h = (i;0)1<j<p, where § = (%)% and 4; € [0, 1/ is
an integer. This is to say, the possible shift along dimension [ is 0,4, 29, ...,&™* —4§. We
enumerate all possible shifts as a sequence, denoted as {hm }1<m<np. It is worthy to note
that when condition (14) is satisfied, the number of possible shifts M is bounded by ¢.
With shape constraints, the parameter space under a shift h,, is defined as

- t 0. t
m = M = 7‘7 - = - >

Jj=1

{Q;-L};:l is a shifted binary partition along h,, satisfying (14).}

Clearly, @gm) C 6)?’". For the density forest, each single tree estimate is obtained by
searching for the MLE over @ﬁm), and is denoted as fT(LT?) Then the density forest is defined
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as
1 M )
of .
Pt = Y . (17)

5.2 Convergence Rates

To derive the convergence rate, we first need to introduce a boundary condition.

H1. The density fo vanishes close to the boundary. More explicitly, let 9Q = closure(£2) N
closure(R? \ ) denote the boundary of Q. For 7 > 0, let 2, denote the set of points
in Q with distance no more than 7 to the boundary

O, ={yeQ:d(y,00) <7},

where d(y,0€2) denotes the infimum Euclidean distance between y and any point in
0f). Then there exists a 79 > 0, such that fo =0 a.e. on 2.

The boundary condition H1 is mild in the sense that it can be easily satisfied after rescaling
fo in combination with a smooth and fast decaying interpolation at the boundary. The
convergence rate of density forests for the Holder class is summarized in the following
theorem.

Theorem 12 For any fo € H"P(Q),0 < B < 1, assume the condition H1 holds and let

~

fg‘j{e“ be the density forest defined in (17). When t and n satisfy

n 2(1+Zz7)+p n 2(1+%)+p
My <t < My ,  for some 0 < My < Mo,
logn logn

__ 148 1, 148
the convergence rate of the density forest is n= 2(0+8)+r (log n)2+2<1+ﬁ>+1’, in the sense that

A 1

s 12
L} <P(f£?565t7f0) > Dn_ﬂ[ﬂﬂi(logn)2+2<1iﬂ)ﬂ)) -0,

where D > 1 is a constant and Py is the probability measure on the product space corre-
sponding to the true density fo. A possible choice of t is

p
ATHTF
r > . (18)

= (e por? og(er™ 67

The proof for the theorem will be provided in Section 7.4. In contrast, for the Hoélder space

HB(Q) the fastest rate can be achieved by density trees is n" T (up to a logarithmic term).
This indicates the gain of applying the ensemble approach. It is mainly due to the better
approximation ability of density forests, as the aggregation of shifted binary partitions of a
fixed size leads to a much finer partition, while the variance of the forest estimator is still
under control.
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6. Simulations

In this section, we use a range of numerical examples to illustrate convergence properties
of density trees and density forests. For density trees, the MLE is obtained by a greedy
search. The point estimate of the Bayesian method is defined to be the posterior mean. To
draw samples from the posterior distribution, we employ a sequential importance sampling
scheme, which will be introduced in the following subsection.

6.1 Sequential Importance Sampling

Each partition A; = {€; }3-:1 is obtained by recursively partitioning the sample space. We
can use a sequence of partitions Aj, As,- -, Ay to keep track of the path leading to A;.
Let I1,(-) denote the posterior distribution IL,(+|Y1,---,Y;,) for simplicity, and II!, be the
posterior distribution conditioning on ©;. Then II%,(A;) can be decomposed as

I, (Ap) = I (ADTL (Azf Ay - - TT (A Aga).

The conditional distribution IIf, (Ag+1]Ax) can be calculated by TIf, (Ag1) /I, (Ag). How-
ever, the computation of the marginal distribution I1¢, (A) is sometimes infeasible, especially
when both ¢ and ¢ — k are large, because we need to sum the marginal posterior probability
over all binary partitions of size ¢ for which the first k£ steps in the partition generating
path are the same as those of Ay. Therefore, we adopt the sequential importance sampling
algorithm proposed in Lu et al. (2013). In order to build a sequence of binary partitions, at
each step, the conditional distribution IT%,(Ay1|.Ax) is approximated by TIEH!( Ay ] Apg).
Note that this approximation can become less accurate when k is much smaller than ¢,
leading to an sequential importance sampling algorithm with high variance. However, from
the computational perspective, it is much more efficient in the sense that the cost for calcu-
lating TTIF+1 (A 1] Ag) is O(np) while that for IT¢, (A y1|Ax) is about O(np!=*¢!/((k 4 1)!)).
The obtained partition is assigned a weight to compensate the approximation, where the
weight is

B I (A)
WA = AR (Aol Ay - T (A A

When implementing the algorithm, we also employ a resampling and pruning scheme. We
refer to the paper by Lu et al. (2013) for more details.

By applying such an algorithm, we can draw samples from the posterior distribution.
Even in simulation studies both posterior mean and posterior mode converge under the KL
divergence as expected, from the theoretical perspective, the convergence properties of the
algorithm has not been fully explored.

As the number of binary partitions of size ¢ increases very fast in ¢ (at the rate t!),
searching for the MLE over each ©; is an NP-hard problem. However, according to equation
(5), after a logarithmic transformation, asymptotically the marginal posterior probability of
a partition can be equivalently viewed as the penalized log-likelihood. Therefore, to obtain
the MLE we may consider maximizing the penalized log-likehood with the penalty term
matching that in (5), and developing a greedy algorithm which looks one step ahead at
each level. In the following simulation studies, the MLE and the tree estimator in a forest is
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obtained in this way if not otherwise specified. As observed in the following numerical
examples, the greedy algorithm can provide a reasonably good approximation for low-
dimensional distributions, but suffers from high variance for moderately high-dimensional
cases.

In order to make the data points as uniform as possible, we apply a copula transformation
to each variable in advance whenever the dimension exceeds 3. More specifically, we estimate
the marginal distribution of each variable X; by our approach, denoted as fj (we use Fj
to denote the cdf of X;), and transform each point (y',---,y?) to (Fi(y'),- -, E,(yP)).
Another advantage of this transformation is that after the transformation the sample space

naturally becomes [0, 1]P.

6.2 Computational Complexity

For the Bayesian approach, assume that we sample L density trees from the posterior distri-
bution. The computational cost of the importance sampling algorithm is mainly determined
by the calculation of proposal distributions ITE+1 (A 1| Ag) for k = 1,...t. Without of loss
generality, we may assume Ay is obtained by dividing the subregion 2; in Aj; and Q; is
further divided into le) and (25-2), with number of observations n'? and n'?

j ; respectively.
By the definition of the proposal distribution,

L(n{")r(n)

k+1 _ n;
I (At Ag) = C(Ag)2" COR
where C'(Ay) is a constant that has been calculated for the partition Ag. Therefore, the
calculation of the proposal distribution involves the allocation of n; points into two new sub-
regions. By examining all subregions and all possible splits, at step k, the total complexity
is at the order O(npL).

For the MLE, the computational cost of the greedy algorithm for obtaining a single tree
estimator can be estimated similarly, which is at the order O(np) at each step.

For density forests, if there are M trees in a forest and each of them is an MLE, then
the total cost is O(npM).

In the following simulation studies, for the density forest, instead of aggregating over
all possible shifts as defined in Section 5.1.3, we randomly sample the shift from a uniform
distribution.

6.3 Low-Dimensional Distributions

For low-dimensional distributions, we compare density trees and forests with the kernel
density estimator (KDE). For the KDE, the bandwidth is selected by using a cross-validation
type approach. We use the first example to illustrate the performance of density trees.

Example 2 This is Fxample 1 studied in Section 4.1. The density function is smooth in
the sense that it belongs to a Hélder space HYP(Q) and consequently satisfies the power law
decay condition (10).

We apply the Bayesian density tree to this example, and allow the sample size to increase
from 1 x 102 to 1 x 10°. In Figure 4, the left plot is a visualization of the fitted density tree
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Figure 4: Plot of the estimated density and KL divergence against sample size. We use the
posterior mean as the estimate. The right plot is on log-log scale, while the labels
of x and y axes still represent the sample size and the KL divergence before we
take the logarithm.

based on 10,000 samples. The right one is the plot of the Kullback-Leibler (KL) divergence
from the estimated density to fo against sample size in log-scale. The linear trend in the
plot validates the posterior concentration rates calculated in Section 3 and Section 4 . The
reason why we use the KL divergence instead of the Hellinger distance is that for any
fo € Fo and f € O, the squared Hellinger distance is bounded by the KL divergence. While
the latter one is relatively easier to compute in our setting. For each fixed sample size, we
run the experiment 10 times and estimate the standard error, which is shown by the lighter
blue part in the plot.

We compare density trees and forests with the standard nonparametric density estima-
tion method in the following two examples.

Example 3 (Mizture of Beta distribution) Assume the distribution is
Y ~ 0.7Beta(3,12) + 0.3 Beta(300, 10).

This is the a one-dimensional distribution with smooth density function. Therefore it
lies in the Hélder space H4(Q2) and satisfies the power law decay condition (10). Given
the sample size, for each method we run 50 repetitions to estimate the KL divergence and
corresponding variance. For density forests, the ensemble consists of 200, 800, and 2000
trees, and the smallest shift size J (see Section 5 for more details of this parameter) is 278,
2710 and 2712 respectively. The comparison result is summarized in Table 1. Actually,
the setting is very favorable for the KDE, but we see the density forest can achieve a even
better performance. A possible explanation is that for this example the density function
has sharp local variations.

Example 4 (Trigonometric distribution) Assume the density is
f(z) =1+ sin(2mz — 7/2). (19)
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n KDE Density tree (MLE) Deunsity tree (Bayesian) Density forest
5 x 10? 0.13 (0.12) 0.056 (0.022) 0.053 (0.010) 0.042 (0.014)
1 x10% 0.088 (0.0775)  0.0405 (0.0078) 0.0335 (0.0063) 0.018 (0.0045)
1 x10* 0.015 (0.010)  0.0093 (0.00166) 0.0080 (0.0010) 0.0053 (0.0010)

Table 1: The mean KL divergence for the mixture of Beta distribution example: for each
sample size n, 50 replicates are performed. The standard deviation is reported in
the parentheses. For each case, the best result is highlighted in bold.

n KDE Density tree (MLE) Density tree (Bayesian) Density forest
5x 102 0.0091 (0.0036) 0.023 (0.0073) 0.035 (0.0086) 0.014 (0.0054)
1 x10® 0.0050 (0.0019) 0.017 (0.0055) 0.0206 (0.0061) 0.0094 (0.0034)

1x 10 0.0010 (0.00033)  0.0037 (0.00071) 0.0052 (0.00070)  0.0017 (0.00041)

Table 2: The mean KL divergence for the trigonometric distribution example: given the
sample size n, 50 replicates are performed for each approach. The standard devi-
ation is reported in the parentheses. For each case, the best result is highlighted
in bold.

Compared to Example 3, the density function (19) has milder local variations while still
satisfying the same type of regularity conditions. For density forests, the number of trees
is 50, 200, and 200 with smallest shift size § being 276, 278, and 278 respectively. We run
50 replicates for each case. As shown in Table 2, KDE can outperform tree based methods
for this example.

6.4 Moderately High-Dimensional Examples

Example 5 (Mixture of Gaussian distribution—5-30 dimensions) In the third ezample we
work with a density function of moderately high dimensions. Assume that data are generated
from the following location mixture of Gaussian distribution:

Y; 1 0.25 0.052 0.032 0 ] 0.75

Y, ~ 5/\f 0.25],10.032 0.052 0 +§N 0.75 | ,0.05%I543 | ,
Y3 0.25 0 0  0.052 0.75

YiYs &Y AN(0.5,0.01),

Y,...,Y, "< 5/\f(o.35,0.01) + 5/\/(0.6,0.052), for p > 5.

The density function is continuous differentiable. Therefore, it lies in the Holder space
HY1(Q). We run experiments for p = 5,10, and 30. For a fixed p, we generate n =
500,1x 103,5x103,1 x 10%, and 1 x 10° data points. For each pair of p and n, we repeat the
experiment 10 times and calculate the standard error. As a multivariate density function
after a marginal copula transformation may not satisfy the boundary condition H1, for
density forests, we first implement forests to estimate marginal distributions, then a density
tree is applied for the joint distribution after the copula transformation.
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D KDE Density tree (MLE) Density tree (Bayesian) Density forest

5 0.583 (0.0010) 1.292 (0.62) 0.0226 (0.031) 0.0117 (0.0027)
10 1.456 (0.00081) 1.350 (0.676) 0.03895 (0.0046) 0.0191 (0.0045)
30  7.724 (0.010) 1.275 (0.82) 0.08495 (0.0063) 0.0351 (0.0049)

Table 3: The mean KL divergence for the mixture Gaussian distribution example: for each
case, the sample size is 5 x 10* and 10 replicates are performed. The standard de-
viation is reported in the parentheses. For each case, the best result is highlighted
in bold.

We compare the performance of density trees and forests with KDE, and the results are
summarized in Table 3. For the three cases listed in the table, the sample size is 5 x 104, and
the number of trees in the forest is 800, 800, and 400 respectively with smallest shift size §
all equal to 2710, We can see that the performance of the frequentist tree obtained by the
greedy algorithm is much worse than the Bayesian one due to the high variance. Therefore,
for density forests, we aggregate the posterior mode of the Bayesian method instead of
the MLE. When the dimension is moderately high, the cross-validation type bandwidth
selection for the KDE becomes more computationally intensive. Therefore, bandwidths
are chosen by Silverman’s “rule of thumb” (Silverman, 1986) and “Maximal Smoothing
Principle” (Terrell, 1990). We can see the performance of KDE deteriorates fast as the
dimension increases, as it is more difficult to select the bandwidth.

Convergence of the Density Tree

)
8 0.0-
7]
= ~05- Dimension
2 0.5
= )
(]
2 -1.0- - 10
(0]
=) - 30
8-15
[a)
-
X -2.0
3.0 3.5 4.0 45 5.0

Sample Size (log10 scale)

Figure 5: KL divergence vs. sample size. The red, green and blue curves correspond to the
cases when p = 5,10 and 30 respectively. The slopes of the three lines are almost
the same, implying that the concentration rate only depends on the effective
dimension of the problem (which is 2 in this case).

Then we check the convergence of density trees by plotting the KL divergence against
the sample size in log-log scale. After a copula transformation, the effective dimension
of this example is p = 2, and this is reflected in the visualization of convergence rate for
density trees in Figure 5: slopes of the three lines, which correspond to the concentration
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rates under different dimensions, almost remain the same no matter how the full dimension
of the problem varies. The observation verifies the implication of Corollary 9, which is
summarized in Remark 11.

6.5 Summary of Simulation Studies

From these examples, we have learned that for low dimensional distributions, partition
based methods can better adapt to sharp local changes, while when the density only has
mild variations, a method that can take advantage of the smoothness, such as the kernel
density estimator, performs better. However, for moderately high-dimensional cases, es-
pecially when the density is a mixture of several low dimensional components, partition
based methods can achieve a significantly lower error. This is particularly the case for esti-
mates obtained by applying the sequential importance sampling algorithm. Greedy search
of the MLE suffers from high variance as the dimension increases, although theoretically
the frequentist method should perform similarly compared to the Bayesian one. As in our
simulation studies the true density function is quite smooth, the ensemble method always
outperforms the density tree. This is mainly due to the lower bias of density forests.

7. Proofs

In this section, we provide detailed proofs for the main results. Our proofs rely on the pre-
vious results from studies of empirical processes indexed by log-likelihood ratios. However,
while the results in the landmark work by Shen and Wong (1994); Wong and Shen (1995);
Ghosal et al. (2000); Shen and Wasserman (2001) are the most applicable ones to our study,
they must be modified to adapt to the current settings. In Section 7.1, we first derive some
useful tools.

7.1 Preliminaries

In Section 7.1.1 we briefly discuss metric entropy with bracketing, which measures the com-
plexity of the approximating spaces by “counting” how many pairs of functions in an e-net
are needed to provide simultaneous upper and lower bounds of all the elements. An im-
portant result of this section is an upper bound for the bracketing metric entropy of ©;.
Properties of lower-truncated likelihood ratios are summarized in Section 7.1.2. In Section
7.1.3, a large-deviation type inequality for the likelihood ratio surface are provided.

Previous results on the convergence rate of sieve MLE assume that the true parameter
can be approximated by the sieve under Kullback-Leibler divergence. Here we impose a
weaker assumption in terms of the Hellinger distance. This is because under the current
settings, we can obtain an explicit bound for the Kullback-Leibler divergence in terms of
the Hellinger distance. This result is stated in Section 7.1.4.

7.1.1 CALCULATION OF THE METRIC ENTROPY WITH BRACKETING

A general discussion of metric entropy can be found in the paper by Kolmogorov and
Tikhomirov (1992). In this section, we introduce a form of metric entropy with bracketing
corresponding to the parameter space under consideration, and provide an upper bound for
the bracketing metric entropy of the approximating spaces defined in Section 2.1.

28



DENSITY ESTIMATION VIA ADAPTIVE PARTITIONING

Definition 13 Let (G) ) e a sepemble pseudo-metric space. O(€) is a finite set of pairs
of functions {(fF ] ) =1,---, N} satisfying

p( jL,f]U)SGfOMZL-“,M (20)
and for any f € O, there is a j such that
F<r<fy. (21)
Let
Nl(e,0, p) = min{|©(e)| : O(e) is a set satisfying (20) and (21)}.
The metric entropy with bracketing of © is defined to be
HU(e,0,p) =log Nl(e, 0, p).

Recall that ©4,---,0;,--- are the approximating spaces defined in section 2.1. The
next two lemmas are devoted to an upper bound for the bracketing metric entropy of ©;.

Lemma 14 Take p to be the Hellinger distance. Let
@f"d ={f €0,: fis supported by the binary partition A = {Qj}z':la and p(f, fo) < d}.
Then,

t d
HU(u, 0 p) < g logt +tlog -+,

where V' is a constant not dependent on the binary partition.

Proof Assume [ = 2321 Bijlq,. When the binary partitions {Qj}§:1 are fixed, there

: Ad . .
exits a one-to-one correspondance between any f € ©;" and an t-dimensional vector

<\ /B (1), 5/ ﬁt,u(ﬂt)>. As a consequence of Cauchy-Schwartz inequality,

p(f, fo)? = i/ﬂ <m—vfo($))2#(d$)
=17%
)2

v

> ( [, (/- VAL

e oy VR
= ;M(QJ) (\/E_ M(Qj) )

Then, we have,

{ (VB0 -+ VB2 S | (VB = Vi@) utae) < d?}

=175

c { <1/61M(Q1)’...’ /Bt,ui(ﬂt» i:( /@M - fnj fo(z)u( dz:)) §d2}

V()
=: Bfl’d.
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If we treat the element in @f"d as the t-dimensional vector (\/ﬁl,u(Ql), e ,«/ﬁm(ﬂﬂ),

@f’d C B;4’d. We also note that the
Hellinger distance on BtA ! is equivalent to the Ly norm on the ¢-dimensional Euclidean
space. Thus,

then from the above inclusion relation we learn that,

NU(u, 0%, p) < NU(u, BA || - |12).

Because the metric entropy is invariant under translation, calculating the bracketing metric
entropy of B;A 4 g equivalent to calculating that of

:{(\/m\/m) i(W)ng}.

Jj=1

The unit sphere under Lo-norm is

¢
= { (\/ Bip(Q1), -+ a\/ﬁtﬂ(Qt)) Z (Bjn(S2 }
J=1
The unit sphere under Ly,-norm is

ooz{(\/muml), V(0] max /Bin(Q) < 1}

Note that max;<;j<¢ /B;#(Q;) < 1/4/t implies that Z] 1 Bin(,) <1, and Z] 1 Bip(€2) <
d? implies that max;<j<;/B;p(;) < d, we have

Sc B cdS, and S. C VIS

Note that the bracketing metric entropy of dv/tS under || - ||z is bounded by its metric
entropy (without bracketing) under || - ||oo. Therefore,

NG, 074, p) < NU(u, B |- ) < (”w) <V (d)u),

where V' is a constant not dependent on the partiton. The desired result follows. |

Lemma 15 Under the same assumptions as in Lemma 14, let O = {f € ©; : p(f, fo) < d}.
Then,

t d
HU(u,0¢,p) < tlogp+ (t+1)log(t + 1) + ilogt—i-tlogf +0b,
u
where b is a constant not dependent on t or d.

Proof According to the construction of the sieve, given the size ¢, the number of possible
binary partitions is upper bounded by p't! (p is the dimension of the Euclidean space).
Therefore,

NUu,0¢, p) < pt!NU(u, @f’d,p) < Vpttitt?(d/u)t,
and the result is obtained by taking logarithm on both sides. |
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7.1.2 LOWER TRUNCATION OF LOG-LIKELIHOOD RATIOS

A key step to derive the convergence rates for partition-based methods is to obtain a con-
centration inequality for the likelihood ratio II7 , f(Y;)/fo(Y:), or equivalently, the log-
likelihood ratio,

() = In(fo) =Y Z§(Ya),
=1

where Z¢(Y;) = log f(Y3)/fo(Yi). An obstacle here is that the negative part of the log-
likelihood ratio is not alway bounded or has absolute moment generating functions. To
handle this difficulty, we will study lower-truncated versions of Z;(-) instead. Let 7 be a
truncation constant. The lower-truncated versions of f and Z; are defined as:

f_ fs if f > exp(—71)fo, 5 g Zy, it Zp> -,
exp(=7)fo, if f<exp(—7)fo. ' —r if Zp < -7

‘We will cite two results by Wong and Shen (1995) to demonstrate that after the truncation,
Zy still maintains some key properties of the log-likelihood ratio. This guarantees that the
behavior of the empirical process indexed by the truncated log-likelihood ratios does not
differ much from that of the original one, and at the same time some existing techniques
which fail for the original process now can be applied after the truncation. The proofs are
omitted here.

The first lemma shows that after the truncation, the log-likelihood ratio still has negative
expected value.

Lemma 16 Let v = 2exp(—7/2)/(1 — exp(—7/2))%. Then
EZ; < —(1=)IF"2 = £ I3
Proof See the paper by Wong and Shen (1995), Lemma 4 in Section 2. |

The second lemma provides a one-sided large deviation inequality for the empirical
process indexed by the lower-truncated log-likelihood ratios.

Lemma 17 (One-Sided Large Deviation Inequality) Let Vn(gf) = n1/2 Z?:1(Zf(yz) -
EZ;(Y;)). Let G be a class of densities with bracketing Hellinger metric entropy Hl(u, G, p).
For d > 0, consider the empirical process

{vn(Zy) : f € G.p(f, fo) < d}

induced by the truncated log-likelihood ratios for f € G inside a Hellinger ball around fy.
Foranyd>0,0<b<1and L >0, let

o(L,d* n) = L?/8(8cod?® + L/n'/?),
where cq is set to be (exp(7/2) — 1 —7/2)/(1 — exp(—7/2))%. Assume that

L < bn'/?d? /4, (22)
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and
/d (Hn(u/(z exp(7/2)), g,p))1/2 du < L% /(29 (co + 1/8)). (23)
bL/(32n1/2)
Then
Pj, sup vn(Zp) > L | < 3exp(—(1—b)p(L,d* n)),

{51232 l2<d, feG}

where Py, is understood to be the outer probability measure under fq.

Proof See the paper by Wong and Shen (1995), Lemma 7 in Section 2. |

7.1.3 AN INEQUALITY FOR THE LIKELIHOOD RATIO SURFACE

In this section, we focus on bounding the tail of the likelihood ratio. First, we cite a theorem
by Wong and Shen (1995), which provides a uniform exponential bound for likelihood ratios,
when the metric entropy of the parameter space is under control. The result can be shown
by applying Lemma 17.

Lemma 18 Let p be the Hellinger distance and Py, be a space of densities. There exist
positive constants a > 0, ¢, ¢1 and ¢z, such that, for any € > 0, if

V2e 1/2
/ (HH (u/a, P, p)) du < en'/?é2, (24)
€2/28

then

T f(Y)

Py, sup H o> exp(—cine?) | < dexp(—cone?),
{o(f.f0)>e.fePa} iy Jo(Yi)

where Py, is understood to be the outer probability mesure under fo. The constants ci and

co can be chosen in (0,1) and ¢ can be set as (2/3)%/2/512.

Proof See the paper by Wong and Shen (1995), Theorem 1 in Section 3. |

In our case, we need to strike a balance between the complexity of the parameter space
indexed by t and the sample size n, such that the condition (24) is satisfied. The balance
is achieved by considering the space ©; for which the metric entropy of a 4, ;-net can be
controlled, where 6, is at the order (nt/lfiogtn)l/ 2. Based on Lemma 18 and the entropy
bounds provided in Section 7.1.1, we obtain the following uniform exponential bound for
the likelihood ratio.

Lemma 19 Let 6, = (nt/lfoggtn)lﬂ, where t = O(nﬁ) for some r > 0. When n and t are

sufficiently large, we have

fa)
IP’fo( H Y) > exp(— cln57217t)> < 4exp(—cgn527t).
{o(4, fo)>6n nieoy iy Jo(Yi)
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Proof The key to the proof is to check condition (24) so that we can apply Lemma 18 to
the approximating space ©;. By Lemma 15,

V260t 1/2
[ (B wfa.e1p) " du
)

/2

\/ian,t
< / (tlog(4pa) + 2(t + 1) log(t + 1) — tlogu)*/? du
on0/28

V2651 2\ 1/2
= t1/2/ <log ) du.
52 /28 u

n,t

We calculate the integral and obtain

V20,1 1/2
[ (0 weenn)” a
o

/28
V26,

< 172 (wfou(@u) - ¥ et (Viow(@ /)

5ne/2°

< 41/2 (@M\/log (2/(V260.)) — @t%rf <\/ log (#/ (\/%n,t))>

2

f% log (2842/62 ) + \g?thrf( log (28t2/5,2L7t)) >
= ¢1/2 <5n7t\/m+ th <erf< log (28152/5%70) — erf <\/log (t2/(\/§5nt))>>>

52 2842 2 2
= t1/? (5n,t log (t2/8,,.¢) + th (1 — AR 1+ V20u.4/t ))

wlog (284232 ,) \/mlog (12/(v26,.0))
= 125, 11 /log (t2/6,.1)

< evndy .

Therefore, condition (24) is satisfied. The desired result follows from Lemma 18. |

Remark 20 Since the metric entropy decreases as the width of the net € increases, this
lemma also holds for any € > 6,+. This property is quite useful for deriving the posterior
concentration rate.

7.1.4 AN INEQUALITY FOR THE KULLBACK-LEIBLER DIVERGENCE

It is well known that the Hellinger distance can be bounded by the Kullback-Leibler diver-
gence. In the paper by Wong and Shen (1995), the authors showed that the other direction
also holds under certain conditions. This type of result becomes quite useful in this pa-
per because it would allow us to impose the assumption on approximation rate under the
weaker Hellinger distance. We first cite the result from their paper, and then derive a more

33



Liu, Lt AND WONG

explicit bound for density functions in Fy that can be approximated by spaces O, at a rate
t~" under the Hellinger distance.

Lemma 21 Let f, fo be two densities, p*(fo, f) < €. Suppose that M; = f{fo/f>e1/*} folfo/ ) <

oo for some A € (0,1]. Then for all € < %(1 —e 12, we have
2log?2
[ fotox (/1) < (64 250 + (/) max (1 bog (My/0) )
2
[ ottor /1)) < 5 (5 max (110 (/) )

Proof See the paper by Wong and Shen (1995), Theorem 5 in Section 6. |
Assume that fy is the true density function in Fy, and f; is an approximation to fy
in ©;. We can obtain an explicit bound of the approximation error to fy by ©; under the

Kullback-Leibler divergence in terms of the Hellinger distance between fy and f;. The result
is summarized in the lemma below.

Lemma 22 fj is a density function defined on Q. If fo € Fy, then we can find an approx-
imation g: € Oy, such that

/ folog(fo/g:) < 128A%rt™*"logt,
/ follog(fo/gr))? < 3204222 (log 1)?.

Proof Assume that f; = Z;:l Bjlq, is an approximation to fo, where {€2; }§'=1 is a binary
partition of 2, and p(fo, fi) < At™". Based on the property of La-projection, we have

t
Pnt) = 3 [ /@) - VB ()
j=17%

v

jzt;/ﬂj (\/%_59)2’ where ﬂ?:/Qj JE/M(QJ)

Following this property, we can construct an alternative approximation to fy defined on the
same binary partition, such that the new approximation also achieve an error at the order

2
of t7". Let hy = Z;Zl (B?) - Lg,, then

/th:iug V) ifgfo )

J=1 J=1

Define a density function g; as g = hy / fQ h:. Then we have
2
Plhog) = ||V = Vit i = (Vi IV |
2 2
2|[VFo = V|, +2 (1= 1/IVdll2) IV/All3 < 4% (o, o).

IN
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The result implies that, if there exists a function f; € Oy, such that p(fo, fi) < At™", then we
can define a density function g; supported by the same binary partition as that of f; in the
above way, such that g € ©; and p(fo,9:) < 2At™". Next, for this specific approximation
gt, we check whether the conditions of Lemma 21 are satisfied. First, as |[v/h]l2 < 1,

1/4—2 )y fo ( 1o/ (6?/\@112)2)1/22( /. 1+1/4) JCie

By applying the Cauchy-Schwarz inequality, we have M ( fQ fo) . Therefore, if we
set A = 1/4, when t is large enough

2\1/4
<6 + (1210g2 + 32 max {1, log M}) CAAYTE

IN

[ faostho/an ez o)
< 128A%rt~ " logt.
Similarly,

/ fo(log(fo/g1))* < 320A%r*t =" (log t)*.

7.2 Proof of Theorem 1

In this section, we apply the previous uniform bound for the likelihood ratio together with
the bound for the Kullback-Leibler divergence to derive convergence rate of the sieve MLE.
Proof [Proof of Theorem 1| For any g € ©; and D > 1, we have

Py (p(for fud) = Déns) <Py, ( sup [T/(v/g(ve) > 1) . (25)

{p(fo,f)>Dbnt,f€O} ;1

where Py, is understood to be the outer probability measure under fo. Let C' = {f € ©; :
p(fo, f) = Doy +}. Then for g € Oy, the right hand of (25) can be bounded by

P, <Supr(Yi)/g(Y¢) > 1) < P+ Py,
Jeliz

where

P =Py, <;upr )/ fo(Ys) > exp( cln(Dén,t)Q)) ,

=Py (H Jo(Yi ) > exp (e1n(Dépy)? )) .

In order to bound Pj, we can still apply Lemma 19 here with 4, ; replaced by Dd, ;.
Therefore, P1 < 4exp(—conD?6 ;).
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To bound P,, we can write it as

P = Pj <Z log (fo/g) (Yi) > Cln(D5n,t)2>
i=1

- m(ZXmemwm—/hmathZQMD%w—n/ﬁmahmﬁ.

=1
If [ folog(fo/g) < c1D?62 ,, then
< n [ folog (fo/9)? '
" n2 (D252, — [ folog (fo/9))’

Based on our assumption, there exists f; € Oy, such that p(fo, f;) < At~". Then by applying
Lemma 22, we have

[ fotostio/f) < 1284%  togt,

/ fo(log(fo/ f1))? < 320A%r*t =" (log t)*.

Therefore,
2 A2 24—2r 1 2
inf Py < 320A°rt*"(logt)

9€6, n (1 D262, — 128A%rt=2r logt)”

1
If we take ¢ = ((281427"/01) - >2T+1, then the condition [ folog(fo/fi) < c1D?6;, is

logn
satisfied. If n and ¢ are matched in this way, the order of §, ; determines the final conver-

gence rate, which is n~ 771 (log n)(%Jrﬁ). This finishes the proof. [ |

7.3 Proof of Theorem 4

The posterior concentration rate of the Bayesian method is obtained by bounding the nu-
merator and denominator of (8) simultaneously. For the upper bound of the numerator,
we apply both Lemma 17 and Lemma 19. To complete the proof, we first focus on the
concentration property of the prior in Section 7.3.1, and then combine these two bounds to
derive the posterior concentration rate in Section 7.3.2.

7.3.1 LOWER BOUND OF THE DENOMINATOR (PRIOR THICKNESS)

In this section, we study how the prior distribution concentrates on the shrinking neighbor-
hoods around the true density function. We develop our result through a series of lemmas.
The connection between lower bounds of the items in the denominator of (8) and the con-
centration property of the prior distribution is first revealed by Lemma 23. By employing
a property of the Dirichlet distribution (summarized in Lemma 24) and inequalities bound-
ing the Kullback-Leibler divergence by the Hellinger distance (Lemma 19), we obtain lower
bounds of the items in the denominator of (8) in Lemma 25.
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To begin with, we cite a result by Shen and Wasserman (2001). In this lemma, it is
shown that with probability close to 1, the denominator is bounded from below by the prior
probability mass concentrating on a ball around fy multiplied by a coefficient depending on
the radius of the ball. Recall that,

Jo(Y)
f(Y)

fo(Y)).

K (fo, f) = Eg,  log e

). Vo 1) = Varg, (log

Lemma 23 Let K(-,-) and V(-,-) be quantities defined above, and let S(d) = {f € Q :
K(fo,f) <d,V(fo,f) <d}. Set S, = S(d,). When d,, is a sequence of positive numbers
satisfying nd, — oo,

Py (/QZH1 é(éédn(f) < ;H(Sn)GQndn> - nzn‘

Proof See the paper by Shen and Wasserman (2001), Lemma 1 in Section 3. |

More explicitly, from this lemma we learn that, given the condition nd,, — oo,
Jo ITiy ]{[0((1%)) dII(f) > L11(S,)e~2" with probability close to 1.

Lemma 21 tells us that, although the Kullback-Leibler divergence can not be bounded
by the Hellinger distance, under mild conditions it only inflates by a logarithmic factor.

Based on this lemma, we have for any f € U2, 0y, if p*(f, fo) < €2, then

e {K (1o ).B (108 053) ) } = 0 (1022)).

where the constant Mj should be appropriately chosen. This further implies that, there
exists a constant L, such that

1ong”g} c {f K (fo, f) < EQ,EfO((log “’;?g))f) < 62}. (26)

{£:0f.50) <

The result allows us to work with a Hellinger ball instead of a Kullback-Leibler one.
The transition is necessary because it is more straightforward to apply a property of the
Dirichlet distribution to estimate the probability mass of a Hellinger ball around the true
density function. In the lemma below, this specific property of the Dirichlet distribution
is stated in terms of Li-distance, which is equivalent to the Hellinger distance. We would
like to point out that this lemma is a variation of Lemma 6.1 in the paper by Ghosal et al.
(2000) and the proof is adapted from their paper.

Lemma 24 (Xy,---,Xy) is distributed according to the Dirichlet distribution. Let
(210, -+ ,40) be any point on the t-simpler. Take e < 1/t. With 7 < €2, we have

t
P<Z | X; —xjo| <26, X; >7 for allj) >
j=1
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Proof We can find an index j such that xjo > 1/t. By relabeling, we can assume that
j=t. if|z; —xj| < forj=1,---,t—1, then

t—1
Yy <l-mp+ (-1 <(E-1)(E+1/t) <1-€ <1,
j=1

Therefore, there exists x = (x1,--- ,x;) in the simplex with these first ¢ — 1 coordinates.
And
t t—1
Z |zj — 0| < 22 lzj — zjo| < 2e*(t—1) < 2e.
j=1 J=1

Therefore, the probability on the left hand side of (27) is bounded below by

qfl
J

P(]Xj—xj()]§62,Xj27',j:1,---,t—l)z ! dx;.

(ot) T /min<<xjo+¥>,1)
(L))’ 217 Jmax((@j0-e2) )
Since a < 1, we can lower bound the integrand by 1 and the interval of integration contains

at least an interval of length €2 —7. Therefore, the result above can be further lower bounded
by

This finishes the proof. |

Now, we are ready to derive lower bounds for the prior probability mass on ©;’s when
t varies within a certain range. Before stating the result, we want to briefly review the
assumptions we made in Section 2 and Section 3. First, in terms of approximation error,
we assume that for any fy € Foy, there exists a sequence of f; € O, such that A;t7" <
mingeo, p(g, fo) < p(ft, fo) < Aat™" for some positive constants A; and Ap (If the lower
bound does not hold, we can always obtain a faster concentration rate). Second, we impose
a moment condition on Fy. For any fy € Fy, we assume that [ f& < oo. Under these two
assumptions, we provide the lower bound in the lemma below.

Lemma 25 Assume that fy € Fo. 11 is the prior probability specified in 2. Let d,, s = e%’t =

tlogt

1
. Take t = n2r+1, we have
n/logn ’

({7 S0
il [ e
1

ti=1
2
ndm ’

< §H(®t) exp(—2ndy, — c*tlogt — dwtlogn — tlog F(a))) <

where w = max(1,1/2r), and c¢* is the constant introduced in Section 2.5.

Proof Let S, ={f € ©;: K(fo,[f) <dnst,V(fo,f) <dnt}. By applying lemma 23, we
have the bound

Ty ) gyt -2
P [ Ty < g ) < o (28)
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To prove the lemma, it suffices to provide a lower bound for II(.S,, ;). The way to approach
this is to find a subset of S, ; for which Lemma 24 can be applied. Our argument is as the
following.

Define Snt = {f € ©; : K(fo, f) < dnyt,Ey,((lo g

truncation parameter. Note that Efo((log ((Y)))Q) >V f f), we have Smt C Spt. From

(26), we know that

) < dpy, f > 7}, where 7 is a

Le, ~
Wi = {f €01 p(fo. f) < o o f > 7} C Sy

€n,t

Set 7 to be Dt~ with n > max{2,4r}, then Mz = O(t*" I fo (H(S . Furthermore,
€n,t tlogt \'/? 5 / (145) n/logn 1/2
- = 0 1 t n /
log Me. ((n/logn) ©8 fo tlogt “tlogt )
- 0 (( tlogt )1/2> .
nlogn

1
Under the assumptions that ¢ = n1+27, there exists f; € Oy, such that p(fo, f1) < ILE’}\’ja L If
og —%

€n,t

we define

W= {7 €00 o1 1) < % — p(fo fi). 1 > 7).
log 1%

En,

by triangle inequality, we know that V~Vn7t C Wyt Together with the previous result, we
claim that there exists a constant L, such that

5 1/2 ~
Bn,t = {feet:p(fvft)gll/(tlogt) ’sz}CWn,t-

nlogn
Next, based on the fact p?(f,g) < |If — gll11(q), we have

L”tlogt
nlogn

By = {fe@t fe = Flley < ,sz} C Bus.
Note that II(By, ;) = II(©)II(By,¢|0;). Assume that f; is supported by the binary partition
{QoYimy. Let Fo ={f €O :f= 22:1 %I{Qjo,@- > 0,2;21 §; = 1} be the collection
of all the density functions in ©; which are supported by the same binary partition as f;.
Then

(B, 1|©¢) > IL( By, | Fo)IL(Fy|O©:) > exp(—c"tlog t)IL( By, 1| Fo). (29)

Now we apply Lemma 24 to bound II(B,,+|Fy) from below. We work with an L;-ball with

radius ( Lfligi B)  where w is chosen to be max(1,1/2r). We can always assume that L' < 1,

otherwise we can work with a ball shringking to zero at a faster rate instead. Obviously, this
L?tlogt )w
nlogn

1
ball is contained in By, ;. When ¢ = n2+1, we have ( < % Under the assumptions
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n > max(2,4r), we know that when ¢/n" = o(1) with y; = 2w+?7’ Dt = ((ﬁggi)zw) By

setting x;o in the lemma to be the probability mass on €20 under f;, we have

I(at) , L™tlogt. , N
(B | Fo) > “ — Dt
Buelfo) 2 Ty Gntogn ) )
> exp(—tlogT'(a) — 4wtlogn). (30)
Combining (28), (29) and (30) together, we get the desired result. |

7.3.2 PROOF OF THEOREM 4

In this section, we calculate the posterior concentration rate based on Lemma 19 in Section
7.1.3, Lemma 17 in Section 7.1.2, and the lower bound derived in Section 7.3.1.

, rr1y 1/2
Proof [Proof of Theorem 4| Let €, = n~ 2-+1 (log n)2+% and 7y = (%) . First,

we divide the items in numerator of (8) into three blocks. We define

Ni—1

7700
Aum -
N Z/fpffo>Men}ﬁ®tH 0Yi

=1

B = Z/ 12[!10033/2

i, et fo) = Men}n0r 1

n/logn n
f(Y5)

Crum = 2 / Honz
1

t=Ny+1 {f:p(f,fo)=Men 1Oy i=

where Ny = DlnTIH (log n)fi and Ny = Dgnﬁ(log n)2.

We deal with each block in the numerator separately. Roughly speaking, when ¢ is
small, the approximation error to fy dominates, and these items can be bounded by the
Hellinger distance between f and fp. The items in the middle range can be bounded by
controlling the metric entropy of ©;. The items in the last block are negligible because the
prior probability decays to zero fast.

An upper bound for Anum. We assume that there exists a sequence of f; € O, such
that A1t7" < mingeet p(g, f) < p(fi, f) < Agt™" for some positive constants A; and As.

1
Let N3 = D3n2r+1 (logn)~ T With an appropriately chosen D3, when ¢t < N3, A1t7" is
greater than Me,. Therefore,

N3—1 N3—1
f(Y3) / f(Y3)
(31)
Z/fpff0>Men}n@,Hf0Yz Z @tll_[lfoyz
When N3 <t < Ny, given that A1t™" < Me,, we have
Ni—1 n Ni—1 n
(Y3) (Y3)
> Higmns> [ [T 45, @2
5N, et gz Metne, oy fo(Yi) (ol fo)=Atyne, iy Jo(Yi)
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Combining (31) and (32) together and applying Lemma 19 by setting d,+ to be A;t™", we
obtain

Ni—1 "
f(Y3)
ANum S / dH(f)
t_zl {F:p(f.f0)=Art="}N6: ZI;II Jo(Yi)
Ni—1
< Y TI(O) exp(—Aynt )
t=1
Ni—1 1/2
< < Z exp(—QAInt—27")> ,  with probability tending to 1 under Pj.
t=1

The last line is based on the Cauchy-Schwarz inequality. Now, we will estimate the order of
the summation in the last line. In order to simplify the notation, we will discuss the order
of St exp(—zéin) in detail.

We know that the mass is centered around t = N; — 1. Power series expansion around
that point gives

(1—€)Ny

24
< (1—¢€)Nyexp <_1n> ,

P (1= e)Ny)2r

which is a lower order term compared to the last term in the summation, thus it does not
contribute significantly to the summation. Let 1 — § = N%, and expand

(1—6)"2=1+2r0+ <_22T) 62 + o(6%).

Then,
Ni—1 N
2A ! 2A
Z exp(—tTin) < / exp(— 21rn)dx
t=(176)N1 (l—E)Nl X

€ A
= / exp <—2 . n#1 (log n)2(1 — 5)—2’"> Nidé
0 Di"

= / exp <—2;§anl+l(log n)2(1 + 2ré + 0(5))) Nydo
0 1
1

Ay 1 9
W exp <—2‘D%r_n2 +1 (10g n) ) .

X

Therefore, with probability tending to 1 under Pf,

-1 Ay 1
Anum < (logn)™172r exp(—D—%rTﬂH1 (logn)?).
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An upper bound for Bnym. From Lemma 19 and Remark 20, we know that if the
result holds for d,, then it also applies to Mn,; > 0. When Ny <t < No,

No n -
B < Y /{ T 2% am )

t=N; f:p(fva)zMnn,t}m@t i=1 fO (}/Z)
N2

< Z exp(—Atlogt) exp(—MQt(logt)H% logn)
t=N1
Ny 2 g 1 1/2
< Z exp(—2Atlogt) Z exp (—2M2t(log )1+ log n)
t=N1 t=N1

= exp (—M2nT1+1 (log n)2) , with probability tending to 1 under P,

where the last line is obtained by integration by part.
An upper bound for Cnuym- For the last block Cnym, we have

n/logn

CNum < Z/ﬁ

t=Ny+17 Ot =1

0

fo(Yi)

Next, we want to apply Lemma 17 to show that there exist constants 7, c > 0, such that

Py, (sup H J(¥i) > ntlogt) < exp (—ct/logt).

~
m
@
g

S
|

I
=
—~
=
N—

Recall that Z t is the truncated log-likelihood ratio, and 7 is the truncation parameter.
When 7 is large, based on Lemma 16, we know that

> 1/2
—EZ; > (1= y)|If* = f3%)3 > 0,

where v € (0,1) is the constant defined in the statement of Lemma 16. The bound is
uniform for all densities f under consideration, therefore

P, (Sup > Zp(vi) > ntlogt) < Py, (sup > Zp(vi) > ntlogt)

fe8r iy
n ~ ~
< Py | sup Y (Zf(Yz‘) - EZf(Yz-)) > ntlogt
fedr i
= Py, | sup un(éf) > n'2ntlogt/n | .
JISSY

We will show the last probability is exponentially small by applying Lemma 17.
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Recall that in Lemma 19, we define 6,,; = (%)1/2_ Then

Pg, | sup I/n(Zf) > n'2ntlogt/n
€O

< Py, sup I/n(Zf) > n'2ntlogt/n
f€®t7p(f7f0)25n,t

+Py, sup I/n(Zf) > n'2ntlogt/n
f€®t’p(f7f0)§6n,t

=P+ P.
For P;, based on Lemma 19, we have
Py < exp(—cat(logt)?).

Next, we apply Lemma 17 to bound P. We may set d in Lemma 17 to be d,,; here. L in
Lemma 17 is n'/?(ntlogt/n) here. In the first place, (22) is satisfied because

L =n'?(ntlogt/n) = o(bn'/?d?/4), for Ny <t < n/logn.

By Lemma 15,

/bd (HH(U/(QGXPT/Q),@t,p))l/Q du

L/(32n1/2)
d
< / (tlog(4pexp(7/2)) + 2(t + 1) log(t + 1) — tlogu)/?du.  (33)
bL/(32n1/2)

The order of the right hand side of (33) can be estimated in a similar way as that used in
the proof of Lemma 19. Specifically, we have the following result

d 1/2
/ (H[](u/(Q exp7/2), O, p)) du ~ tY2d~/log(t2 /d).
bL/(32n1/2)
Therefore, (23) is also satisfied when Ny < ¢ < n/logn. Note that
n(ntlogt/n)?
8(8cod2 ; + ntlogt/n)
n(ntlogt/n)?
8(8cod2; + 02 ;)
nn?(tlogt/n)?

1

o(L,d*n) =

7]2

T 4/1ogt.
36c, 18 108

Applying Lemma 17, we have

2
n”(1-b)
P, <3 — t/logt | .
y < exp< g 8/og
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The result implies that, with probability tending to 1,

n/logn

CNum S Z 4dexp(—Atlogt) - exp(ntlogt).
t=Ns

When A >n+1,

CNum S exp(—DgnTIJrl (logn)?).

~

Posterior contraction rate. Combining the bounds for Axum, BNum, and Cnum to-
gether, we have that with probability tending to 1,

(log n) '~ 27 exp(—(A1/D3" )T 1 (log n)?) + exp(—M>n T (log n)? + exp(—Dan 7 (log n)?))
521 o, M=t £ d1()

(logn) ="~ 27 exp(—(A1/D3" )1 (log n)?) + exp(—M2n T (log n)?) + exp(—Dan 1 (logn)?)

B %exp (f 2T2+1nﬁ (logn)2 — (2511 + 4w)nrl+1 logn — I (log () + 1))

(8)

A

)

1
where the last inequality is obtained by applying Lemma 25 to the space ©; with t = n2+1.
The last line goes to zero when A1/D?", M? and Dy are all larger than Qfﬁ Therefore,
we have

IL(f : p(f. fo) = MenlYi, -+ Ya) < exp (~bn7¥ (logm)?)

with probability tending to 1, where b is a positive constant. This concludes the proof. W

7.4 Proof of Theorem 12

In this subsection, we provide the proof for Theorem 12. We first outline the proof and
decompose the error into bias and variance. Then we provide bound for each component
respectively.

7.4.1 OUTLINE OF THE PROOF

Proof [Proof of Theorem 12] As discussed before, if we check binary partitions of density
functions in @Em)’s, their shapes are similar to each other in the sense that (15) and (16)
hold with &M and £2* defined therein. Given these two quantities, we can find an equally
spaced and balanced partition with all subregions in the partition being a cube and edge
length exactly equal to €tmin or &M, denoted as Ay min and A; max respectively. Note that
the size of these two partitions may not be exactly t. If we use 71(t) and 2(t) to denote
corresponding sizes, then for all ¢ large enough, (c57*) ™" < yo(t) /t < v (t)/t < (]P*°)7P.
With respect to densities supported by the partition A;max and its shifts, we have the

following bias-variance decomposition:

f t rf t pforest £ t
pfni s fo) < P(fnt s Fromax) + p(femaxs Jo) -
*,_/ %,_/

estimation error or variance bias
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(m)

t,max>

forest ;
t,max

is deﬁned to be a density function independent of data taking the form 7 Zm 1
where ft ™) is supported by Al max> and

72(t)
tm) = 22 fQL & Lo
,max hm Qim0
7=1 M(QJ N Q) J "
The boundary condition H1 guarantees that for t large enough and shift sizes bounded by
(Emax)2 " each ffvnn? is an appropriately defined density and so is fforeSt

ax t,max*
Bias. For the bias part, the small perturbations in combination with the ensemble

method in some sense is equivalent to partitioning the sample spaces into a much finer grid.
Specifically, according to Lemma 26,

H forest fOH < At~ 1+ﬂ)/P7

t,max

where A > 0 is a constant specified in the lemma.
Variance. To bound the estimation error, based on properties of the Hellinger distance,

2 [ pf f
p ( n(?;eStv tﬁfl‘ﬁ) Zp ( RN tmax) — ZK< it tméx) :

Given a partition A;, with or without shift, we define f4, as

t

fAt:Z 9

m 19007 Wlth9 —/ Jo-

Under the boundary condition, f4, is also an appropriately defined density. Within each
@gm) we denote the partition of the MLE f t as A?m To simplify the notation, we view
the partition as one without the shift, denoted as A;, as the following argument can be
easily verified under a shift. Then 4; is always a finer partition compared to A; max. This

is to say, to obtain A;, we can start from the partition A; max = {Qj}zi(f), and then split

each ); into k; subregions {Qj,l}fil- Let nj; be the number of observation in €;;

72(t) kj
. . , N0
K(fé“z’,ft‘ﬁlx)z/fé”z)lo Jus it 1og Arat/ M)/ 00
7 , , ft,ma j=11=1 n fQ N f(] /M(Q ﬂQ)

As fQij fo> fQj,zﬁQ foand p(Q;NQ)/p(Q;,NQ) < (Emax/EMNYP | the quantity above can
be further bounded by

2m) p(m) max | emin \nj o mg/n
K (fox) frmax) < plog(EM™ /&™) log ———
(7 A t ;; n 7 gy une fo
= plog(&™™/Em K (17 f 4y )
- f(Y)
< plog(&rax /e sup log(
( / ) fE‘FAhm ZZ:; f.At (E)
t
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While for each single tree, by Theorem 27 we have
Py (K (F, fapm ) = plog(€1 /€1t 0gt/ (n/ og ) )
< 8exp(—can?t(logt)(logn)) for some n > 1,co > 0.

Note that the same bound applies to all partitions A;™ satisfying condition 14 and the
corresponding MLE fr(L”Z) Thus for the density forest,

( Z K (0, fim) = nPplog(€7™ /€™t (log £)/ (n/ log n>>
< 8M exp(—con*t(logt)(logn)) for some 7 > 1,¢o > 0,
where M is bounded by a linear function of t. To simplify the notation, we define (')? =

1°plog(EP/EF™).
Convergence rates. Combining the analysis for bias and variance, we have

(ffo“’st fo) < A=A/ L/ (t(logt) /(n/ logn))/?  with probability tending to 1 under PZ.

The “optimal” rate is obtained by making a trade-off between the bias and the variance. If
we set n = 2 and

p
space max / emin n 2(1+8)+p
t=(<<cp *pL?/ log (&1} >>10gn) ,

__ 4B 1, 145
the corresponding convergence rate is n 20+8+r (log n)2+2<1+3)+l’. [ |

7.4.2 APPROXIMATION ERROR

Lemma 26 Assume fo € HYP(Q)the boundary condition H1 satisfied. For each t, the
parameter spaces under shifts {@gm M<m<m are defined as that in Section 5.1.5. Then
there exists a density fﬁ'mt of the form

forest Z ftm , ( ) c @( )

such that
HfO forestHOO < % spaceth (1+B)/
where ¢’ is the constant in condition (16), and L is the constant in (12) and (13) for

the Holder space.

Proof For the ensemble estimate, it is sufficient to study the approximation error of
densities supported by A; max and its shifts, as the size of A; max is no larger than ¢. Assume
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At max = {Q . Note that all €;’s in A; max are p-dimensional cubes of equal sizes with
edge length EmaX. To simplify the notation, in the proof, we use e to denote it. Recall
that along each dimension, the smallest nonzero value of hl, is § = €2. The approximation

within @g ™) is set to be

m) Y2(t) 1
710~ 8 it g 907 e

Jj=1

where h,, = (kL ..., hh,) T is the vector representing the shift, and fforest = (Z%zl ft(m)) /M.
We would like to show fforest can achieve the desired approximation rate.
We divide €2 into an interior region and a boundary region as

Q=A.UB,,

where A, = {x € Q : minj</<p 2! > € and minj<;<,(1 — 2') > €} and B, = Q\ A..
For any x¢ € A,

Folzo) — ftforest(lL'O) Z Z ( i fo(l’)dl’) , 0 hin < €.

jixo Eth

Assume xg € 2, for some jo. If we allow hl, to take negative values, then the approximation
at a point xg can be rewritten as

1 1

forest l

1T (xg) = g / fo(x)da:> , —€<h, <e (34)
M u(S) ( o

m:xg EQ?’"

Let Qj, = ®F_, b} jo’béf,jo)' The condition xg € th is satisfied when bl . T B, <zl <

b o +ht, with |hm| < €. Although for the deﬁmtlon of density forests we requlre L, € 10,¢),
here an h,, with negative entries can be understood as the partition is shifted along direction
Ry, where hl = hl, for hl, > 0 and hl = e+ hl, for AL, < 0. After the shift, we can

find an € such that zg € Q;‘,’”, and the set Q;.L,m can be equivalently viewed as QSLO"’ for an
interior point.

As fp lies in the Holder space H#(Q) (0 < 8 < 1), we can find the following expansion
based on the mean value theorem, for any z, xg lying in the interior region of €2, :

fo(@) = folzo) = Vfo (zo + t(x — 20)) " (x — x0) for some ¢ € (0,1).
Then

fo(x) = folzo) = V fo(wo) " (x — xo)‘
= |(Vfo (20 + ta = 20)) = Vfo(ao)) " (& = a0)
<[V o (@0 + 1@ = 20)) = Vfo(ao)ll - 2 = o]l

P 1/2
< (Zﬁ H90—$0|§B> N = ol
=1

< Lpe(1+’3).
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Therefore, for xo € A, by taking integral over Q;LO"”S in (34), we have

|ftforeSt(l‘o) - f0($0)|

1 3 1 T (148)
< | _
- |\M M(Qjo) </Q}}m Vfo(wo) (:c a:o)dx> + Lpe

h
m:xoeQ ™ J0
o€t

1 1
= Vi) | 37 2 ﬁ@f&/ (2 + hy — w0)d | | + Lpe )
Jo Qj

m:xg€ hm

Jo

1 1
= |Vfo(zo)" / (x —xo)dr + — hom || + Lpe+P),
o) S Ja, S

. hm
m:xo ero

where the integral of a p-dimensional vector is understood as the integral coordinate-wise.
We can calculate the integral along the [-th dimension as the following:

1 T Lo I I
/_,L(Tjo) /Qjo (l’ — xo)dﬂf = i(bjO’L + bjo,U) — Xg-
At the same time, all hy,’s with z¢ € Q;LOT” satisfy blLJ0 +hl, <2l < bb’jo + b, and are
equally spaced along each dimension. If xg € [blL jo T M09, blL7 jo T (mo+1)d) for some integer
0 < mg < [€/d], then it is easy to show that

1 1
M(Ql)/g (xl—a:f))dx+M > HL| <62
J0

Jo m:zOEQ%”
Together with boundedness of V fo(x), we have
| fo(o) — 7 (w0)| < Lpd + Lpel ™) for all z € A..

Meanwhile, when ¢ is small enough, for any x¢ € B, we have fo(zg) = florst(zq) = 0.
Combining the approximation results for the interior part and for the boundary, we have

HfO - ftforestHOo < 2pL6(1+,3) < 2ch;p3C6t7(1+5)/P

)

where the last inequality is obtained by (16). This finishes the proof. |

7.4.3 ESTIMATION ERROR

Theorem 27 Given a partition Ay = {Qj}ézl of size t, either with or without the shift, we
define the “projection” of the true density function onto the partition as

0; ,
MZZMMWW1W%=Ah
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and the maximum likelihood estimator supported by the partition A; is denoted as fn, A, Let

1/2
Ot = ( tlogt ) , where t = O(nTlJrl) for some r > 0. Forn > 1 and some cz € (0,1),

n/logn
we have
]P)g (p(fn,Am f.At) 2 775n,t) S 4eXP(—02772n53L,t)7 (35)
and
- f(Y3) 2. <2 2 <2
P sup > exp(n~nd, < 8exp(—cannd; ;). 36
fo (fE]-—At E f.At (Y;) ( ,t) ( ,t) ( )

The result can be obtained by applying the one-sided large deviation inequality itera-
tively. Before providing more details of the proof, we would like to introduce a truncated
version of the likehood ratio, when the true density fy is replaced by the “best approxima-
tion” fa, within F4,. Let Z4, (Y;) = log(f(Yi)/f4,(Y:)). The lower-truncated versions of
f and Z 4, s are defined similarly as before,

i {f, if £ > exp(—7)fa,,

Z.Atfa ifZAtf>—T,
- =20 F= ’ ’
exp(—7) fa,, if f<exp(—7)fa,. ’

—T, if ZAt,f < —7.

We can show that, the likelihood ratio with respect to f4, still enjoys most desired prop-
erties. In particular, Lemma 16 and Lemma 17 still holds if we replace fo by f4,. Without
checking the proofs for those two lemmas, we can verify this point by the following “change-
of-measure” type argument: given the partition, the approximating space can be viewed as
a collection of multinomial distributions. The sufficient statistics for this model is the vector
of counts (> ;1 x,e9,)1<j<t- The distribution of the random vector remains the same if
we view the data as they are generated from f,,. This implies that, in Lemma 16 and
Lemma 17, the probability of the events envolved in the proof is the same as that measured
under f4,. Therefore, results can be obtained by treating f4, as the true distribution.

Proof In the proof, Lemma 17 will be applied iteratively to obtain a “sharp” bound of

~ w,
P <fn7,4t, fAt>- Let Og(n,t) = (nt/lf’oggtn> k, where wy, is a sequence defined by

1 1
w1 =1/4 and wiy1 = Wk + T (37)
We also define Cy := {f € Fu, : p(f, fa,) = no1(n,t)} and Cy := {f € Fa, : nox(n,t) <
p(f, fa,) <mig-1(n,t)} for k > 2.
When k = 1, by definition of the MLE, we have

PEL (p(fn,Ataf.At) > 7751(”775)) < ]P)fo (SUP Ln(f) > sup Ln(f))

feCy JE€F A,
< ]P)fo (Sup Ln(f) > Ln(fAt)) : (38)
fet
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By applying the lower truncation of the log-likelihood ratio, the above probability can be
further bounded by

Py (p(fn,At, fay) = no (n,t)) <Py (;gg > Za (V) > 0) - (39)

Li=1

Note that the modified version of Lemma 16 can still be applied to Z Aq,f» Which implies
that

sup ( EZAt f(Y1)> > ( )pQ(fv f.At)’

fet

Together with previous upper bound (39), we obtain
Pg <p(fn,.At7 fAt) > 7751(n7t)>

<Py, (;ggn 1/2 Z (ZAtf(Y) IEZAt,f ) >n 1/22 sup (—EZAhf(}/})))
1

1f€cl

<Py, (;gg nl? Z (Za0s () = BZa (YD) 2 021 — v)n%%(n,t)) . (40)

In order to apply Lemma 17 to bound the probability on the right hand side of inequality

(40), we need to check the conditions (22) and (23). Note that |f/2 — 1/2||2 = 2 -
2 [o VW) fa,(y)dy < 2. We may set d in Lemma 17 to be 2 here. When t ~ n2r+1,
51 (n,t) = (L8 )1/4 converges to zero as n,t — oo. L in Lemma 17 is n'/2(1 —5)n262(n, t)

n/logn
here. First (22) is satisfied, since

L=n"2(1=~y)n?63(n,t) = o (bn1/2d2/4) .

By observing F4, C F3, for the function class F 4, we can use the same bound for the
bracketing entropy as that in Lemma 15. Even it seems to be a slightly loose upper bound,
it is still sufficient for our analysis of the estimation error. By carrying out similar calculation
as that for Lemma 19,

d 1/2
ﬁ <HH(u/(26xpT/2),}"At,p)) / du < +/tlogt.

Y 0262 (n, 1)

Therefore, (23) is also satisfied when n and ¢ are large enough. With Lemma 17, we have

Py (P(fn,qut) > 7751(n7t)> < 3exp (—(1—b)p(L,d* n))

_ 2,2
< 3exp< C ;’géﬁg)" t(logt)(logn)). (41)
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When k > 2, we still want to apply Lemma 17 to establish the inequality

By (n04(n,8) < p(faa fa)) < 101 (1))

(1= b)(1 —7)*n* - t(logt)(log n)) ) (42)

< 3exp <_ 28¢y + 8

To do so, at the first step, by a similar argument as that for inequalities (38), (39) and (40),
we have

B (noe(m.t) < plfn.ars fa) < ndei(n.1))

<P (fsgg n 2 Z (ZAt 7(Yi) = EZAt,f(Y)> >n'2(1 - 7)02513(%775)) :
k

=1

Now L in Lemma 17 is n!/2(1 — 4)n?62(n,t) here and d can be set as ndy_1(n,t). By our
assumptions, dx(n,t) = o(dx_1(n,t)) for £ > 2. Then condition (22) is satisfied. Based on
the same type of calculation,

M0—1(n,t) 1/2
. (H0(u/(2exp7/2), Fapop)) " du

M2 263 (nt)

2 $+2
< Y2 (o t)4/log ————— — B62(n, t), |log ——r
~ (77 k 1(n7 ) Og 775}4;_1(”, t) /8 k(n7 ) Og 55]%(71,15)
O — ’I’l,t BéQ(nvt)
ﬁtQ( ok 7512( ) B kt2 ))
2 2 +2
\/ 7108 75y \/ 108 552 ()
$2

= 1125, _ t)y/log ———

k 1(”7 ) og 5]{;_1(”, t))

where g = 21 7)77 Plugging in 6;_1(n,t) = (nt/lfoggtn)wk—l, after some calculation, we can

verify that condltlon (23) is also satisfied when n and ¢ are large enough. Note that

e(n'?(1 = 30?6k (n,t), 6e—1(n, 1)), n)
n(l — 7)2174(513(%, t)
8(80077252 () + (T =) 251%(”’ t))
n(1—~)*n?6,(n, t)
8(8cod7_4(n,t) + (1 —7)07_4(n,t))

n(1— )0 i)
(25cq + 5(1 = ) (B e
1_ 2

(j_g t(logt)(logn).

Applying Lemma 17, we get the inequality (42).
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n/logn
tlogt
logc )

log log —loglogc

Based on (37), it is easy to see wy, = £ — (%)kﬂ. If we set K (n,t) to be
then ndg (1) < endpe. It implies that

Pg (P(fmAt, fa) > 0775n,t>

<P (p(foars fa) = m01(n, 1))

(1= b)(1 —~)*np?
— (1 1 .
(- S dog ) togn)
Therefore, for some n > 1 and appropriately chosen co, the inequality (35) holds.
The proof for (36) is similar. [ |

8. Discussion

In this paper, we study the asymptotic properties of a class of multivariate density estima-
tion methods based on adaptive partitioning, including density trees and density forests.
For the former ones, under both frequentist and Bayesian settings, explicit convergence rates
are obtained, while a significant difference between these two types of methods is that the
posterior concentration rate is adaptive to the smoothness of the underlying density func-
tion. We also obtain explicit rates when the density function is spatially sparse, belongs to
the space of bounded variation, or is Holder continuous. For density functions lying in the
Holder or Besov space, the rate is minimax up to a logarithmic term. Another advantage
of the partition based method is that, when the density function only show variations with
respect to a subset of variables or is sparse, the rate will not be affected by the full dimen-
sion of the problem. Instead, it is determined by the effective dimension or complexity of
the density.

For density forests, we have focused on ensembles for which each tree estimator is ob-
tained by maximizing the likelihood. We demonstrate for the Holder space H%,0 < 5 < 1,
minimax rate can be achieved by density forests while the rate for density trees is subop-
timal. However, the result is not adaptive, in the sense that to achieve fast convergence
the size of binary partitions should match to the sample size and the matching depends on
the parameter [ of the Holder space. It would be interesting to study whether a penal-
ized estimator or a Bayesian approach under an appropriated prior can achieve minimax
convergence adaptively.

Another limit of the current theoretical result for density forests is that the rate is
determined by the full dimension of the problem, as we have narrowed the parameter space
to a collection of balanced partitions across all dimensions, instead of searching over all
possible shapes, in order to control the variance. An interesting further direction is to
investigate whether it is affordable to search over a larger parameter space to retain the
variable screening property.
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Appendix A Proofs for Corollaries in Section 4

The key to calculating the convergence rate is to derive an explicit approximation rate. That
is, we need to know the value of r, such that for any true density function fy belonging
to the function class under consideration, there exists a sequence of approximating density
functions f; € ©, satisfying that p(fo, fi) < At™", where A > 0 is a constant. In this
section, we provide proofs for approximation rates for the three specific classes of density
functions discussed in Section 4.

A.1 Spatial Sparsity

We prove Lemma 5 from Section 4.1 in this section.

Proof Let gx = Zf:1<gg,§(k)>€(k). From condition (10) we have
“+o0o

lgo — gk = H Z <907£(k)>§(k)Hz
k=K +1
+oo

= ) (90w’

k—K+1

C?
< (2 2/q < (2/q-1)
C E k=44 < 5 q—lK
k=K+1

Then we can normalize gx to g, and obtain
p*(fo,d%) = llgo — axll3
1 2
= oo = gxl3 + (1= —) ol
lgx |2

< lgo— 9kl3 +1— |lgkll3

= 2llgo — gkll
2
= 2/2q0— 1K_(2/q_1)' (43)

Note that given a supporting rectangle, the positive and negative parts of the Haar basis
function defined on it can further divide the original rectangle into smaller subregions, and
the total number of such subregions is upper bounded by 2P. Therefore, 2P K is the largest
possible sized binary partition on which the density function §x is piecewise constant. Re-
placing K in (43) by t/2P, we get the desired result of the approximation rate. |

A.2 Density Functions of Bounded Variation

Let A be the set of indices for the wavelet basis. Each element in A is a pair of scale and
location parameters. We will denote by X the spaces consisting of N-term approximation
in the Haar system, in other words,

UN :Z{ZCA&:ECAJE\SN}’

AEE
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where |E| denotes the cardinality of the discrete set E.
First, we cite a result by Cohen et al. (1999). It provides a bound for the approximation
rate to a function of bounded variation by Xy.

Lemma 28 If f € BV (Q) has mean value zero on 2, we have

inf ||f - glla < CN"Y2Va(f), (44)
geEXN

with C = 2592(3v/5 + v/3).

Assume fj is a density function on 2 of bounded variation. By subtracting the mean,
we can always assume that /fo has mean value zero over . For the square root of fy,
applying the lemma above, we can find an N-term approximation g in the Haar system,
such that ||v/fo — gll2 < N~Y2. Translating this inequality into the size of partition, we
reach the conclusion that for any density function in BV (2), we can find a sequence of
approximations in Oy, such that p(fo, f;) <t~ /2. Corollary 8 follows.

A.3 Holder Space

For the Holder space, the approximation result is derived based on an alternative con-
struction of multivariate Haar basis. We first introduce this construction in the following
subsection.

A.3.1 TENSOR HAAR BAsIs

In the one-dimensional case, the Haar wavelet’s mother wavelet function v and its scaling
function ¢ are the same as those defined in Section 4.1.1. For any j € N and 0 < k < 27,
define

bik(y) = 27292y — k).
Then the Haar basis =
E={¢} U{vjk,j €N,0<k <27},

forms an orthonormal basis for Hilbert space L?([0,1]).

Under multivariate settings, we can obtain an orthonormal basis for L?([0, 1]P) by using
the fact that the Hilbert space L?([0,1]?) is isomorphic to the tensor product of p one-
dimensional spaces. In specific, if A1,..., X, are p copies of L*([0,1]) and By, ---, E, are
Haar bases of these spaces respectively, then L%([0,1]P) is isomorphic to ®_, X;. Define
tensor Haar basis E by

[1]

p
={¢:¢=T[a.q =
1=1

Based on the property of tensor product of Hilbert spaces, we know that Z is an orthonormal
basis for L2(]0,1]7).

Next, we derive the approximation rate for the Holder space by using the tensor Haar
basis.
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A.3.2 APPROXIMATION RATE

Here, we provide a proof for Lemma 10.

Proof The proof for Holder continuous functions is relatively simple. We can consider a
balanced partition A; of size ¢, with both E! . (A;) and E. (A;) at the order t~1/P for all
1 <1 < p. Then the approximation

can achieve the desired approximation rate. The analysis is similar to that for the bias term
of density forests.

For each tensor Haar function &, we use R(&) to denote its supporting rectangle. First
we claim that, for any density function fg which is mixed-Holder continuous,

(v fo, €)| < LIR()|*F1/? for all €,

where L > 0 is a constant, and |R(§)] is the volume of the rectangle. In the two-dimensional
case, for any point (24, 2)) € R(€), we have

[V fos €)1
2
= </I;2 \/mg(:cl,xg)dxldm)

= ([ (VA — it~ e + oot ) ) € anhtondes)
< [ (VIEm - e o) + et ) e [ &

< L2/ |z — m’1|25|x2 — x'2|26da:1d:n2
R

= L?|R|*PH1.

The claim follows. In the multi-dimensional case, the claim can be shown in a similar way.
Now let go = /fo. We can expand gy with respect to the tensor Haar basis. The
expansion can be written as gy = Z§<90, €)¢. Define

ge= Y. (90,6¢

&IR(E)|>e

ge is an approximation to gy obtained by requiring that the volumes of the supporting
rectangles of the involved wavelet basis functions are greater than e. We will derive an
approximation rate as a function of € first, and then convert the lower bound on the volume
to an upper bound on the size of the partition, which yields an approximation rate as a
function of the size of the partition. Note that g. is not a density function, but it is easier
to work with. Let ge = g./||gel|]2 be the normalization of g.. The upper bounds for the
approximation errors ||go — g¢||?> and p?(fo, §c) will be derived next.
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Before delving into the proof, we introduce some notations first. For each supporting
rectangle |R(§)], the lengths of its edges should be powers of 1/2. We may assume that { =
[T5_, &, and for each & the length of its supporting interval is (1/2)%. Let R" % denote

the collection of the rectangles for which the lengths of the edges are (1/2)",---,(1/2).
Then,
2
loo =gl = || 3= {0906,
IR <e
= Z <907 €>2
& R(E)[<e
< P Y |REP
& R(€)|<e
< rL* Y > |R|?PHL, (45)

liy - lp ReRM I |R|<e

The last inequality follows from the fact that, given a supporting rectangle, there are at
most 2P basis functions defined on it. Let N = [logi €],
2

(45) = 2°L> >~ >R

li++lp>N ReRIlp

= w1z Y (%)25(11+~--+zp) S IR
Li++lp>N ReRW»lp
w2 Y (Ly2sisty).
i+ +lp>N

The last equality is obtained by plugging in } p i1 |[R| = 1. Note that

L 280 4+1,)
> 4
L4+l >N
N N-l “+o0 1
Lyl
SZZ Z (5)2ﬁ(1+ +p)
11=0 l2=0 lp:N_([1+...+lp71)
N N—l1 —+o00 “+o00 1
L3281+ +1p)
5 SHSRD SEN St
11=0 l2=0 lp— 1:N_(ll+...+lp 2) 1p=0
+o0 +oo

+ZZ Z 2ﬁzl+ +p)

=Nly=0 1,=0
()
1— 228
NP2 )

2 (N+1)(1—-2728)—-1
< 262’8(log% e)P.

()% ()%

< (N +1)P! 27 .4 127
s (V41D (-2 T T Aoy

+ (N +1)P2
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From this, we know that
llgo — gell3 < 2p+1L262'B(log% e)P.
After we normalize g, to ge,
P*(f0,98) = llgo — gell3
oo =gl + (1= ) ol
Gell2

< ”90 - QEH% +1- ”geH%
= 2o — gell3-
The last equality is obtained by using ||go — gell3 + ||g¢l3 = llg0]|3 = 1. Therefore,

p*(f0,32) = llgo — Gell3 < 22 L€ Qﬁ(log% e)?,

Next, we will convert the lower bound on the volume of the supporting rectangles to an
upper bound on the size of the partition, and derive the approximation rate in terms of the
latter one. If we require the volumes of the supporting rectangles be greater than ¢, then the

—1 €
lengths of the edges can not be smaller than 2 Ltogy €]

Je can be bounded by oro” gy e _ 2Pe¢P, There is a coeflicient 2P in front. This is the case
because given a supporting rectangle, the positive and negative parts of the tensor Haar
basis defined on it will further divide the original rectangle into smaller subregions and the
number of such subregions is at most 2P.

Given the size of the partition ¢, we can choose the value of € by solving 2Pe™” =t and
define g. € ©; as above. Then based on the upper bound in terms of € we reach a conclu-
sion that . is an approximation satisfying p?(fo, ge) < 2PLt~P/P(logt)?/2. This finishes the
proof. |

. The size of the partition supporting

Appendix B Analysis of Marginal Posterior Probability of a Partition

In Section 2.3, we have a discussion about the connection between the Bayesian estimator
and the penalized MLE. Here, we provide more details about how to derive (4) and (5).

Under the prior distribution introduced by Lu et al. (2013), the marginal posterior
probability of a partition after a logarithmic trasformation can be written as

D(a+ny,-,a+
g (IF, (U)o T2) =~ 4 dog | P00 ntnmm ()

We replace the multivariate Beta function by Gamma functions
- 1
(46) = —Xt+ > njlog <>
]Z_; T\ ()

+logT'(at) — tlogT'(« +Zlogf a+nj) —logl'(at +n)
j=1
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By applying the Stirling’s formula, we obtain

10 = xS ()

%1 g(at) + atlog(at) — at —tlogI'(a) + O(t)

t
—i—Z( log oz—I—nj—1)+(0¢+nj—1)log(a—|—nj—1)—(a+nj—1)>
Jj=1

1
—ilog(at—i—n) — (at+n —1)log(at +n) + (ot + n)

t
- _ ) nj
= )\t+2njlog (nu(93)>

J=1

+=log(at) — at — tlogT'(a) + atlog(at) — (at — %) log(at +n) + O(t)

t

+ Z; <(a - %) log(a +nj — 1) 4+ njlog((o + nj — 1)/n])> —nlog((at +n)/n).

N | —

After applying the Taylor’s expansion of log(1 + z), we have

(46) = —At+ Zt:nj log <n,u7(l§2j)>

=1

—|—% log(at) — at — tlog'(«) + atlog(at) — (at — %) log(at 4+ n) + O(t)

+ 3 (@ ) tosta ;= 1)yl = 1/n; + Of(a/n, ) ) = ntat/n + Oflat/n)

J=1

+% log(at) — (a + logT'(«))t + atlog(at) + O(t)

~+

1 1
—(at — 5) log(at +n) + ;(a - 5) log(av+n; —1).
j:
For the last part, when ¢ is viewed as fixed or t < n,
1 : 1
—(at — 5) log(at +n) + ;(a - 5) log(a+mnj — 1)
j:

= —(at — %) log(at +n) + (o — é)t (log(at —t +n) —logt)

1 1 1
= —§tlog(0zt +n)+ 5 log(at +n) + (a — §)tlogt.
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This way, we derive (4).

As t grows with n, the analysis of last part is different. It is easy to see the quantity
is at the order of tlogt when t = C(n/logn)",0 < r < 1 and C > 0, or even when
t/n — ¢ € (0,1). Therefore, under the prior distribution introduced in this paper, we have
asymptotic result (5).
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