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Abstract

This paper suggests a multivariate asymmetric kernel density estimator using a multivariate
weighted log-normal (LN) kernel for non-negative multivariate data. Asymptotic properties of the
multivariate weighted LN kernel estimator are studied. Simulation studies are also conducted to
investigate the finite sample performance of the multivariate weighted LN kernel estimator in the

bivariate situation.
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1. Introduction

The kernel density estimation (Rosenblatt (1956)) is a well-known method to estimate a density
nonparametrically. For multivariate data, the product kernel and the spherically symmetric kernel
(see, e.g., Wand and Jones (1995)) are used. However, if the density has a compact or semi-infinite
support, the kernel density estimator is inconsistent due to the so-called boundary bias. The boundary
bias is caused by the kernel that creates a mass outside the support of the density. Some remedies
for such a boundary bias problem in the univariate case were discussed by means of renormalization,
reflection, generalized jackknifing, and transformation (see, e.g., Jones (1993) and Marron and Ruppert
(1994)).

The asymmetric kernel density estimation is another boundary bias-free density estimation in which
an asymmetric kernel, whose support matches the support of the density to be estimated, is used, unlike
the standard kernel density estimation. Several univariate asymmetric kernel estimators have been
introduced in the literature. Silverman (1986, p.28) mentioned the possibility of using a gamma or log-
normal (LN) kernel. Chen (1999, 2000) studied beta and gamma kernel estimators. Jin and Kawczak

(2003) discussed Birnbaum-Saunders (BS) and LN kernel estimators. Scaillet (2004) suggested inverse
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Gaussian (IG) and reciprocal inverse Gaussian (RIG) kernel estimators. Mnatsakanov and Sarkisian
(2012), Koul and Song (2013), Marchant et al. (2013), and Saulo et al. (2013) studied other asymmetric
kernel estimators. Igarashi and Kakizawa (2014) indicated the boundary problem of the BS, IG,
and RIG kernel estimators, and re-formulated these estimators to avoid the problem. Also, Igarashi
(2016) pointed out the boundary problem of the LN kernel estimator and suggested a weighted LN
kernel estimator that does not have the boundary problem. The multivariate asymmetric kernel
density estimation was also studied. Bouezmarni and Rombouts (2010) discussed multivariate beta
and gamma kernel estimators as well as a multivariate local linear kernel estimator using the product
kernels.

In this paper, we suggest a multivariate asymmetric kernel estimator using a multivariate weighted
LN kernel that is generally not a product kernel, and then study the asymptotic properties of the new

estimator in Section 2. Simulation studies are conducted in Section 3.
2. Multivariate weighted LN kernel estimator

Throughout this paper, we make the following assumptions:

Al. X; = (Xi1,...,Xi4),i = 1,...,n, is a random sample from an unknown d-variate density f

with non-negative support.

A2. b; = bj(n) >0, j =1,...,d, are smoothing parameters satisfying b; = O(b), j = 1,...,d,
where b — 0 and nb? — oo (n — o).

A3. f is of class C? ff~—ﬁf- = 2 ik =1 d, are bounded, i.e., C =

. . ) ] 8$].7 ]k - 8$k8wj’j’ - A vy -
SUPge[0,00)d f(x), C; = SUPge(0,00)d \fi(x)], Cjr = SUPge[0,00)d |fjx(x)| are finite, where & =
(x1,...,2q). Also, fjk, j,k = 1,...,d, are Holder continuous, i.e., there exist L > 0 and
n € (0,1] such that |fjx(s) — f;r(t)] < L{(s — t)'(s — t)}"V? for any s,t € [0,00)%
. ~1/2

A4, f[o,oo)d ff(:n)da:, f[o,oo)d :cjxkffk(sc)dm (j,k = 1,...,d), and f[O,oo)d(H?II x; / )f(x)dx are
finite.

A5, f[o,oo)do (H;loz1 a:gjgl)f(a:)dwo and f[o,oo)do f7(@)dxo (j = 1,...,d) are uniformly bounded for
any remaining variables of & = (x1,...,zq)’, where g = (20,1, ..., %04,) (do < d) consists of

arbitrary elements of , and ¢ > max{5d — 2, (d—1)(d+2), (1+2/n)d+4/n,d?/(2n) + (3/2+



1/n)d — 2}, where 7 is given in the assumption A3.

The assumptions A2 and A3 are standard in the density estimation. The assumptions A4 and A5
ensure the convergence of the integrated squared bias and the integrated variance of the d-variate
weighted LN kernel estimator (these assumptions are analogs of the assumptions in Igarashi and
Kakizawa (2014) and Igarashi (2016)).

As usual, the d-variate LN density is defined as

d -1
LN [Ti=1s; 1 _ )
KLE)(S):(27r)2/2|;j|1/26xp{—2(10g3—u)’2 1(logs—u)}, s=|:]¢€(0,00)
Sd
where
log s1 1 o1 " 01d
logs = : , u=1 |, XY=
log sq Ud Od1 " Odd

Also, in the same way as in the univariate case (see Igarashi (2016)), using the concept of weighted

distribution (see Rao (1965) and Patil and Rao (1978)), we consider the d-variate weighted LN density

d
LN 1 ; LN
Kusaw(s) = K3 (s)exp(—v/n— 5v'sw) 57 = KN, o(s) (say),
j=1

2
where v = (v1,...,14) € R?. Then, in this paper, we consider the d-variate weighted LN kernel
estimator
1 n
fb,p,u(w) = n Z;K E,E@V(Xi)7 T c [07 Oo)d7 (1>
1=
where
by pa(x) o1(r1) - o1g(x1,Ta)
ba pa(z) oar(®a,z1) -+ 0ad(Ta)
. b;
(@) =log(xj +bj) = 3 vioje(ws, an), o) = log(l T b-)’
kg P

oin(xj, a) = plogi(xj)ow (@) }'7%, G #k, pe(-1/(d—1),1).

Here, 35 has the intraclass correlation structure, i.e.,

o2(x1) 0 - 0 1 p o p\ [o1{*(@1) O - 0
Ew _ (.] .. .. : ? .. .. : (‘)
: . . 0 . e : 0
0 e 0 Uclléz(:xd) p o p 1 0 e 0 0;22(17,1)



Therefore, we can see that

d
X = ha(p) Ho’jj(%j),

where
L p p
hap) =" T | =0 =p) "1+ (d-1)p}.
p DY p 1

Note that by construction, the jth element in p,, + ¥X,v is independent of xy, vk, and by, k # j, i.e.,

log(z1 4+ b1) + vio11(z1) fi1 (1)
My + YpV = - - ﬁ‘a: (Say)7
log(zq + ba) + vaoaa(xq) fia(q)

and that the kernel K, s, , is not the product kernel unless p = 0. Figure 1 shows the shape of
K, 5., when x = (2,2) and b = (0.5,0.5). We observe that the shape varies depending on p and v.
Now, we establish the asymptotic properties of the d-variate weighted LN kernel estimator. First,

we derive the bias and variance of the estimator (1).

Theorem 1 Under assumptions A1-A3, the bias of the estimator (1) is given by

d
Bias] fb o Z{ i1, () + Z b; bg)! ’Yz,j,k(w)}

j=1 k#j
d
3 {Busta) + 30 Bagalagmn) + Baye)}
j=1 k#j

(E*k;éj is the summation over k =1,...,d such that k # j), where

3 1 T
(I/j -+ f>f](w) + §l‘jfjj($), # — 00,
T,5(@) = (1 1 vi+1/2 J;J]
{ I{]+ ( +/€j+1> —Iij}fj(ili), bfj—>1€j,
B(az iTk) 1/2 fik(z), L — 00, Tk — 00,
2 b; br
2,5k () = Z; Tk
0, - = Kj 0T —— = Kj,
b; by,
O(b?(a:j + bj)_1 + b?), z—] — 00,
Bii(z;) = j
o(b;), o — Kj,
j
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O3z oy, + bjajz; ), z

J
L E — oo, a — oo,
O(bl/Qbk(xj + bj)l/Q), 557] — 00, % — K,
B, k(fC l’k) — ! bj b
5Js 7 - .
O (ak + be)Y2), 2L 5wy, TE o,
b; br
O(bjbk), & — Kj, % — K,
b; br
O({b;(w; +b)}7/*1), L — o,
Bs j(zj) = 2]'.
O(b}H_Q)’ bij — Ky,
J

ki, ki >0, j,k =1,...,d are constants. Note that O(b?(acj%—bj)_l) in By j(x;) disappears ifv; = £1/2.

Further, the variance of the estimator (1) is given by

) 1H ( d d
Viopu(@)) = =00 2 (o +ZB4,] 2 {1+ 30D Bsjalwssan) } + 07,

2d7rd/2h}/2( j=1 k=1
where
71/2 .
J
1/2 H b O
2 j k#j /
O-jyb(m) = ( ) vij+1/4 .
K —|— * j
Uik, — — Kj,
{log(1+ o) (s + 1) I;Ij PRy
1, 200 or 2E 00,
o b by,
Jik = 1 1 /27 x; T
log 1+ =5 ) s (1 [
exp[ {og + P og +/€k—|—1)} bj—w-ej bk—>nk
2
O({bj(x; +b)}'7?), Tl
j
By j(x;) z;
LO(bj% 3
j
_ _ x; x
O(bjl-/Qb,lf/Q((L'j + bj) 1/2(1% + br) 1/2) # — 00, bT]: — 00,
j
_ X x
Oy (x5 +b;)~1/?), 2= o, bf]’: — K,
Bs jk(xj,x1) = e x
O(bllﬂ/g(xk + bk)_l/z), # — Kj, bTI: — 00,
j
o(1), % — Kj, %: — Kk
j

(H*k# is the production over k =1,...,d such that k # j).

Next, we study the mean integrated squared error (MISE) of the estimator (1);

1Bl |

[0,00)¢

El{fopu(@) - f(2)}?]dz = / [{Bias[fo,p (@)} + V[fo,pu ()] de.

[0,00)¢



Theorem 2 In addition to assumptions A1-AS5, we assume that b; = c;b, j =1,...,d, where c;’s are

positive constants. Let

d
1(@) = Y [e{ (v + 3) @) + sl 42 3 (o) w2 ).

j=1 k]
d —1/2 —1/2

2N [z Ty

o’(@) = flz dd/2p1/2
247d/ hy' " (p)

Then, the MISE of the estimator (1) is given by
MISE[fle,V] = AMISE[fAb,mV] + 0(b2 + n_lb_d/Q),

where

AMISE|[fp 0] = b? /

, )d72(:c)dm+n_1b_d/2 / o (x)de. (2)

[0,00)4

Minimizing (2) with respect to b, we have

) d+4 ) d/(d+4) , 4/(d+4) s
AMISEopt[fb,p,u] - dd/(d+4)44/(d+4){\/[07oo)d’y (x)dw} {/[O’Oo)da' ((B)da?} n s
provided that y(x) # 0. The optimal b is given by

2/(d+4)

b — df[O,OO)d o’ (z)dw —2/(d+4)

= 5 n )
4f[0700)d'y (x)dx

The best implemented AMISE of the d-variate weighted LN kernel estimator is O(n~=%(@+4) which

3)

is the same order as the best implemented AMISEs of the multivariate gamma and local linear kernel
estimators (see Bouezmarni and Rombouts (2010)). Note that if v = (=1/2,...,—1/2)" and p = 0,
then the AMISE of the estimator (1) is equivalent to that of the multivariate gamma kernel estimator

of Bouezmarni and Rombouts (2010).
3. Simulation results

In this section, we study, by simulation, the finite sample performance of the bivariate weighted LN

kernel estimator fb,p,,,. We generated a sample of size n = 100, 200 from the following densities:

(wya) "

(A). bivariate LN density; f(z1,z2) =
312

exp [_g{(log 21)* — (log 1) (log 22 — 2) + (log w3 — 2)2}]’

(B). bivariate (independent) exponential density; f(x1,x2) = e~ (@tes)
1-5136—(331/2+CE2)

(C). bivariate (independent) gamma and exponential density; f(z1,x2) = )



Table 1: Average ISEsx 106 of fb,p,,, in case (A).

The number in the parentheses indicates the standard deviationx10° of the ISE.
The bold-faced number indicates the smallest average ISE in each row.

n v p=—02 p=0 p=02 p=04 p=0.56

100 (0,0) 650 631 630 649 702
(213) (212)  (214) (221) (233)

(-1/2,-1/2) 583 564 562 579 629

(168) (172)  (177) (186) (200)

(-5/4,-5/4) 527 507 504 521 572

(194) (193)  (196) (203) (219)

(-3/2,-3/2) 538 520 521 543 602

(198) (197)  (201) (209) (227)

200 (0,0) 428 414 412 422 454
(121) (121)  (122) (125) (133)

(-1/2,-1/2) 378 363 359 367 394

(112) (111)  (112) (115) (122)

(-5/4,-5/4) 334 320 316 324 351

(107) (105)  (106) (110) (118)

(-3/2,-3/2) 339 326 324 335 367

(109) (108)  (109) (113) (122)

We used the parameters p = —0.2,0,0.2,0.4,0.6 (in case (A)), p = —0.2,—0.1,0,0.1,0.2 (in cases (B)
and (C)), and v = (0,0), (—1/2,-1/2),(-5/4,-5/4)",(=3/2,-3/2)". v = (—3/2,—3/2)" implies that
the asymptotic integrated squared bias of the estimator (1) is independent of the first-order derivatives
fj» j =1,...,d (see Theorem 2). Also, in the univariate case, the AMISE of Igarashi’s univariate
LN[—3/2] kernel estimator is smaller than that of the LN[—1/2] kernel estimator. Further, the AMISE
of the LN[v] kernel estimator is theoretically minimized at v = —5/4, if z{f'(x)}?> — 0 (x — o) (see
Igarashi (2016)).

In the simulation (1000 replications), optimal smoothing parameter (3) with ¢1,co = 1, i.e., (b1, b2) =
(b*,b*), was used. We computed the average integrated squared error (ISE); 155 leg)lo f[O,oo)d{ fgf})yu (x)—
f(x)}2dx, with fl[)’;])’u being computed from the kth sample. The results of Tables 1-3 are summarized
as follows:

First, as the sample size n increased, the average ISEs decreased in all cases.

Secondly, we focus on the effect of p. In Table 1, the average ISEs were minimum at p = 0.2 except
for the sample size n = 100 with v = (—3/2,—-3/2)". We guess that the small sample size caused

this exception. On the other hand, in Table 2, the average ISEs were minimum at p = 0,0.1,—0.2

when v = (—1/2,-1/2)" (and (0,0)"), (=5/4,—=5/4)", (—3/2,—3/2)’, respectively. Also, in Table 3, the



Table 2: Average ISEsx10° of fb,p,,, in case (B).

The number in the parentheses indicates the standard deviationx10° of the ISE.
The bold-faced number indicates the smallest average ISE in each row.

n v p=—02 p=-01 p=0 p=01 p=02

100 (0,0) 2462 2438 2430 2438 2462
(823) (822) (824)  (828) (834)

(-1/2,-1/2) 2144 2124 2119 2129 2154

(810) (811) (813)  (819) (827)

(-5/4,-5/4) 1806 1750 1720 1716 1738

(962) (953) (945)  (940) (937)

(-3/2,-3/2) 1755 1822 1910 2019 2152

(846) (853) (867)  (888) (918)

200 (0,0) 1657 1639 1632 1635 1649
(510) (511) (513)  (516) (520)

(-1/2,-1/2) 1416 1401 1395 1399 1414

(497) (499) (502)  (506) (512)

(-5/4,-5/4) 1136 1100 1081 1079 1093

(583) (580) (578)  (578) (579)

(-3/2,-3/2) 1096 1140 1196 1265 1347

(505) (509)  (515) (525)  (537)

Table 3: Average ISEsx10° of fb%,, in case (C).

The number in the parentheses indicates the standard deviationx10° of the ISE.
The bold-faced number indicates the smallest average ISE in each row.

n v p=—-02 p=-01 p=0 p=01 p=02

100 (0,0) 3585 3539 3519 3523 3552
(1154) (1148) (1146)  (1147)  (1152)

(-1/2,-1/2) 3096 3055 3038 3043 3073
(1121) (1116) (1115)  (1118)  (1124)

(-5/4,-5/4) 2497 2473 2473 2495 2541
(1154) (1156) (1162)  (1170)  (1182)

(-3/2,-3/2) 2429 2430 2456 2507 2584
(1161) (1164) (1170)  (1179)  (1192)

200 (0,0) 2453 2419 2402 2402 2419
(718) (713)  (710)  (709)  (710)

(-1/2,-1/2) 2096 2065 2050 2050 2067

(698) (694) (692) (691) (694)

(-5/4,-5/4) 1667 1648 1645 1658 1686

(738) (737) (737) (739) (744)

(-3/2,-3/2) 1600 1598 1611 1641 1689

(735) (733) (734) (738) (743)




optimal p was 0 when v = (—1/2,—-1/2)',(=5/4,—5/4). When v = (-3/2,-3/2)" (v = (0,0)’), the
average ISEs were minimum and second minimum at p = —0.2, —0.1 (p = 0,0.1); however, there was
little difference between them. The optimal p varied depending on v and f.

Thirdly, the effect of v is of interest. In Tables 1 and 2, we observed that the average ISEs were
minimum at v = (=5/4,—5/4)", and second minimum at v = (—3/2,—-3/2), in cases (A) and (B).
These results correspond to the theory in the univariate case (see Igarashi (2016)). However, in
Table 3, when p = —0.2,—0.1,0, the average ISEs at v = (—3/2,—3/2)" were smaller than those at
v =(-5/4,-5/4)". Also, the average ISEs at v = (0,0)" were the largest in the all cases. The optimal
v varied depending on f. Furthermore, in this simulation, the bivariate weighted LN kernel estimator

with v = (=5/4,—-5/4)" or (—=3/2,—3/2)" performed better.
4. Conclusion

We have discussed the asymptotic properties of the multivariate asymmetric kernel estimator using
the multivariate weighted LN kernel that is generally not the product kernel. The MISE of the d-
variate weighted LN kernel estimator is shown to be O(n_4/ (d+4)) if the underlying density f is twice
continuously differentiable. Also, we have illustrated the finite sample performance of the bivariate
weighted LN kernel estimator by a simulation. From the simulation results, we have observed that
the optimal parameter p varied depending on parameters v and f, and the optimal parameter v was
(—=5/4,—5/4) or (—3/2,—3/2)" depending on f. In this paper, the problem of the selection of the
smoothing parameter is not pursued. In practice, we must choose the smoothing parameter using the
smoothing parameter selection method, for example, cross-validation or plug-in (see, e.g., Wand and
Jones (1995, chapter 4)). The multivariate LN kernel estimator (with v = (0,...,0)") was reported

at the 2015 Japanese Joint Statistical Meeting (September, 2015).
Appendix. Proofs of Theorems 1 and 2

We denote by Y = (Y1,...,Yy) and W = (W, ..., W)’ random vectors that are distributed according

to the densities K, s, and K, 15 o, ,, respectively, where ¢ = (1,...,1). Also, in this appendix,

xr2

we use the univariate LN density

(LN) st

1
.02 (s) = W eXP{—@(IOgS - M)2}~

10



To prove Theorems 1 and 2, we prepare the following lemmas.

Lemma A.1 For any zj,x € [0,00), v; €R, and j,k=1,...,

EYj —a;] =
E[(Y; — z;)*] =
E[(Y; —z;)"] =

E[(Y; —xj)(Yk — 2x)] =

E[(Wj — ;)% =

b; (uj + g) + 05 (xj + b)),
bif{ (s + 1) (14

[bj%’j +0(1), L — o,

I{jJrl

p(bjbrrjr)'? + O((b?bkﬂ?;lxk)m

O} b/,

O, ;).

\O(bjbk)a

O(bj(z; +b;)), bTJ- — 00,
{0(53), ”Zj — K,

where kj, ki, > 0 are constants. Especially, for v; = £1/2,

Proof Use

B[] =

E[Y;Y] = EY;]E[Yi] exp|p{log (1 +

E[W]] = exp [q log(x; + b;) + (I/j - =

Lemma A.2 For any p € (—1/(d—

{qlog(w] +0b5) + (

BIY; — 5] = b; (v + %)

2>qlog<1 +

]-i-b

2

b;
—% {10g(1 + b, ) log<
k#j Tt

dd/2 d

Ky, sow(8) < —5—
hd/ (p) j=1

11

wj—l—b

by,
1 ( +
> o8 l’k—i-bk

+ Z)qlog(l +

1),1) and v = (v1,...,14

d (j # k), we have

. )VjH/Q - ﬁj} + o(b)),

(bjbiajx

-1
k

)

(LN) .
H K @) o (ay) (53)-

)'/%)

I

). acn
Nl

— — o0,

b
T +bk)}1/2}’ qcR.

Y € R?, we have

— 00,
—)I{j,

—)I{j,



Proof Let

1 P P log s1—p1 (1)
/2
.. . . 911
R = p ’ T, t= :
s o p log sq—fig(zq)
/2
p - p 1 ot

Noting that the eigenvalues of R are 1 — p (multiplicity d — 1) and 1+ (d — 1)p, we have

~ el ~ Lottt
(logs — pp) 'Yy (logs — pp) =t Rt > — > —,
Vd,p d
where
17pa 71/(d71)<p<07
dp =
1+ (d—1)p, 0<p<1.

It follows that

d -1

1 5 {log s; — i (z;)}?
K mvzwyl’(s) S 2 exXp | — 2
a hy?(p) 121 {2mo(a)) 2 2dojj(x;)
dd/2 d (LN)
- h;p(p) l_IlKﬁj(xj),dej(ﬂfj)(sj)' -
j:

Lemma A.3 For any v € RY, there exists a constant Ly, >0, independent of b, such that

d
sup sup Ky s.0(8) < Ly H bj_l.
CBE[0,00)d SE[0,00)d ]:1

Proof Using Lemma A.2, it suffices to bound KéLN)

j(z).dojj(x5)

(sj), as in Lemma 4 of Igarashi (2016).

The detail is omitted here. O

Lemma A.4 For any 7 € (0,1), ¢ >0, and j =1,...,d, we have

% LN ; - 2
/_T B oo ) (83 < (B 5) T4 (14 b7y ) s DED g > g,

Proof In the spirit of Igarashi (2016), it is easy to see that for x; > b7,

(LN) 55
K (s5) ’

_ 1 2
fij (@) dos () 5 = (2dro;;(x;) 112 eXp[_ 2do;; () {log s —log(z; +bj) — vjoj(z;)} ]

_osilwi ) r 1
N (2d7r)1/2 exp[ Qdej(ZL‘j)
Vs
+(gj - 2) {log s; — log(x; + b;)}
2
—logbj + G(xj/bj + 1) — ﬁajj(xj)]
bTSj(l + bTbj)(Vj_Qd)Z/(Qd) (l’j + bj)_l

- {2drlog(1 + b7b;) }1/2

{log s; — log(z; + bj)}?

12



{log s; —log(x; + b;) — (v; — 2d) log(1 + bTbj)}2
2dlog(1 + b7b;)

_ 3T T vj—2d 2d) 7-(LN)
=b Sj(l +0 b])( ! &l )Klogsj (vj—2d) log(14+b7b;),dlog(1+b7b; )<x3 + b )

X exp|—

where
G(u) = —logu — %log{log(l +1/u)}

is a decreasing function. It follows that

° __(LN) N
/ - Kﬁj(ﬂ?g‘) dojj (xj)(sj)d%
T T v —2d /(2d N)
< b7sj(1+b7hy) ™ )/ Klogsj (vj—2d) log(1+b7b;),d log(1+b7b; y(W)dy
<y g (1 4 pTh;) 2 /(2d)/ SN

0 log s;—(vj—2d) log(1+b7b;),d log(1+b7b; )(y)dy

= (b)) (14 7y @D O

Proof of Theorem 1 From Lemma A.1, we have

E[fb,p,u(a:)]
d d d
= f@)+ 3 H@EY — )+ 5 30 Fu@ Bl o) (Vi - )]
j=1 j=1 k=1
d d 1
33 [ 51k K (s) [ (it 005 ) — (@)1~ 0y
d d
= f(z) + Z{bj'yl,j(m) + Z*(bjbk)l Vo,5.k(T } + Z{Blg zj) + Z By jk(xj, xk) + B3J($J)}v
j=1 k#j j=1 k#j
d d 1
Xy /. m)d@j = ay) (o1 = ) Ko 5 (5) [ Al +0( = @) = (@)}~ 0)dbds
< TB[Y —a)(¥ 2 WSS, - — ]
=1 k=1
d d
< ZE[(Y =)/ (¥ @)} 30 (Y —w))* + (Vi — )%}
j=1 k=1
/241
< PO S B - )™
j=1
< LA S i3y
j=1
d
= ZB?)J (x5)
j=1

13



On the other hand, we can see that

V[fb,p,u<w)]
- / (Kp 20 0(8))2F(8)ds + O
[0,00)4

1exp{ V(pg + Zav) + 1St}

K,um,%Em,Qu—L(s)f(S>ds + O<n_l)

92d d/2|2 ’1/2 [0,00)4
b; —vi+1/4 *
nt d (1+ xjfrbj) aad exp{ g X"y ok (@, 1)}
= od 42712 / dKuméEwﬂv—L(s)f(S)dSH 1/2
207 hd (p) [0,00) j=1 O'jj (:L'j)(l‘j—{—bj)
+0(n™h).

The variance of fb%,,(:c) follows from

)/[0 ) Ky i5000-0(8)

d
<Y CiE[[W; — ]

j—l

<ZC{E j— )

1
xj)/o f(@ + 0(s — x))dods

'M&
—
»
<

Jj=1

= Z Buyj(z))
j=1
(we used Lemma A.1), where

b, \—vj+1/4
( xjibj) S eXP{%Z*k;éjUjk(fﬂj,Jfk)}

o3 (x5) () + by)

Jj
(1 + ) KA 1 b, b 1/2
z]-‘rb * J k
= exp |- pylog( 1+ log( 1+
U;J/z(ﬁj)(xj —|—bj) [4 kz;éj { ( xj —|—bj) ( xk—i-bk)} }
-1/2
T
ﬁ{1+0( (2 +0) "N ] UL + Bsjalajozn)}, 52— oo,
(33] + b ) k+#j b]
= b (1 n ) vj+1/4 ‘
5ol 1+ oW} Uikl 2 gy
ik{l + Bsjk(zj, o)}, - — Ky,
{log(1+ Hj+1)}1/2( i+ 1) ll;é[] b
noting that for z;/b; — oo,
b

ajj<xj>zlog(1+mj+bj)—wb{1+0< i+ 07) 7)),

ajk<xj,a:k>—p{log(uxk’i’;bk)}“(%bjb) [1+0@;(@;+b) ™} j#k O

14



Proof of Theorem 2 Let S, = [b™,b" 2| for 7y € (2/3,1) and 7 € (max{2/(q+2—d),d/{2(qg+2—
d)}}, min{1/(2d),n/(n+d+2)}), where n and g are given in the assumptions A3 and A5, respectively.

Then,

MISBug) = ([ + [ ) [Biaslhpul@))? + Vi ()]

In view of Theorem 1, it is shown that

V[fb,p,,,(x)]dx—n—lb—dﬂ/ o (x)dz| < o(n 'b~¥?) + n~ b d/Q/ o (x)dw
Sb [0 Oo)d [0,oo)d\Sb
= o(n_lb_d/2),
and that
d 2
B?(z)dz —/ [Z{BU (x5) —i—Z By j i (z), vk) —i—ng(:rj)H dz = o(b?),
S S j=1 k#i
where

B(x) = Bias[fb,p’,,(w)] —by(x) for x € Sp.

Hence, we can see that

{Bias|fp po ()|} 2dz — b° v (x)da
‘/Sb /[0700)‘1

{Bias(fo,pu ()] = by(z)H{ Bias|fs o (@)] + by () }da — 52/ 7 (x)da

Sp [0,oo)d\Sb
= B(z){2by(x) + B(x) }dx — b2/ 72 (x)da

Sb [0,oo)d\Sb

1/2
2 2 2 2 2

< Qb{/Sb’y (x)dx SbB (x)da:} + SbB (x)dx +b /[o,oo)d\sbpy (x)dx
= o(b?).

It remains to evaluate f[o,oo)d\s [{Bias[f},,p,,,(:1:)]}2 + V[fhp,,,(a:)]]da:. Let &; = [0,67)%, X, =
(b7, b7 2]%m  and X, = [b~"2,00)%, where d; + dp, +d, = d. In what follows, for simplicity, we

consider the case m(l) = (.Tl, Ce ,azdl)’, m(m) = ($d1+1, ce "Idl"l‘dm)/’ m(u) = (xdz-f-dm-f-l? ey l‘d)/ only,
since we can deal with other patterns consisting of any permutation of the d indices. If d; > 1 and

d, = 0, then we have

/ {Bias|fo,p. ()] 2 dz () d )
X J X,
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7=1
d d 1
3 / (57 = 2) (58 = ) Koy 5.(8) [ fyn(a +6(s — ))(1 - 0)dsds
=1 k=1 [0,00)¢ 0
d;
—i—QZ / s;—xj)(sk — k) Ky, s.0(8 / fix(x+60(s —x))(1 —0)dbds
=1 k=dj+1 7 [0,00)
d
+ > {bﬂl,j(fﬂ) +)° (bjbk)l/Q’Yz,j,k(w)}
Jj=di+1 k#j
d Kk 2
+ Z {Bl,j(xj) + Z Bg,j,k(.%'j,xk) + B3’j(.1‘j)}:| da:(m)dac(l)
j=dit1 7

_ O(b(2+dl)7'1 + b(4+dl)7'1—dm7'2 + b(2+d1)7'1+1—(dm+1)7'2) + 0(()2)

= o(b?)

(Z**k# is the summation over k = d; + 1,...,d such that k # j), and

/X/ Voo (2)]de (1) da )
l m

- /Xl /m/[ooo (K. 50 { ) + i ;) /01 filx+0(s — w))d@}dsdcc(m)da:(l)

J=1

- / / exp{3 S0 Sy ogn g oi) [T (1 5) ™7
B X 2474/2{ha(p) H?:l 0 ()} Hj:l(xj + b))

d
X {f(:c) + CiE[W; — %‘H}dw(m)dw(l)

j=1
- n~texp{3d(d — 1)plog 2} H?Zl Cu;
TN
d

S TTe )+ 000+ 3 Otnten + ) s
podm =1 k=1

k=d;+1
_ o(n_lb_d/2) + O(n—lb—d/2+dzT1/2_me2/2(le + b(l—m)/Q))

= o(n~1H"Y?),
where
92 v+1/4 U< i,
cy = X . 1
V —
b — 47
since, in addition to Lemma A.1, we have
b vj+1/2
E[}/j_xj]:(xj+bj)<1+xj4j-bj> Tj



=0(@™) forz; <b},

b; ) 2(vj+1)
xj + bj
= O(V¥*™) for z; < <o,

b] llj—‘rl/Q 2
J

B((Yj — 2j)*] = (zj + bj)* <1+ T +

— 2$j($j + bj) (1 +

E[lY; — ajl|Ve — xal] < {BL(Y) — 2;)| E[(Yy — ax)*]}'/?
B O(b*™) for zj, xx < b7,
O@™H=™)/2) for z; < b7 and xy, € [b]',b; 7],

E[(Wj —z;)*] = O(b®™) for z; < b7,

and t/2 <log(l+1t) <log?2 for ¢t € [0,1]. Also, if d,, > 1, then we can see that

/X /X /X {Blas[fb,p,u(m)]}2d$(u)dm(m)dm(1)
1 m ”
2

:/ / / [/ Ky 50u(8){f(s) = f(m)}ds} A () A () dz 1)

Xl m u [0,0o)d
- /X / / /[0 Ky mew($){f(5) = f(2)} dsd ) da ) da)

l m u OO

20dd/2 .

> 1/2 / / / /0 oo)d u] $])da'“(x])( )}f(s)dew(u)dﬂl(m)dm(l)

X m J Xy

ZCdd/2 LN)
- 1/2 /Xz/m/[ooo o1 “J(xﬂ)d”m(xﬂ)(sj)}

d
st I 7+ o) o (s)dsdanyday

+20bd”2(q+1)// / qH)f(:B)dm(u)dm(m)dm(Z)

Jj= d+d +1
O(bdln —dmT2t+duT2( q+1

and

/X / / V[ fo,p0 () oy d 1) dat g

l m u

Sn_l/»«/ / /0 {Kum,zz,u(8)}Qf(s)dsdw(mdm(m)d%
l m u OO

N) ,
<n Ldp, Hb /Xl/m/u/[‘o Oo)d “] (@), da“(x])(sj)}f(s)dsdcc(u)dw(m)dw(l)

17



dl +dm

d
. _ KN :
<n Lapv | |1 J /Xz/ /[Ooo | u;(wj)vdajj(fﬂj)(sj)}
= m j=1

d
y {bdurz(Q—irl) H 8;{+1(1 + o(l))}f(s)dsda:(m)dw(l)
j=di+dm+1
. O(n—lb—d+le1—dm7'2+du7'2(Q+1))

= o(n"1p™4/?),
using Lemmas A.2—-A.4. It follows that
/ [{Biaslfopu @]} + VIfopw(@)]]de = ot? +n~15-4/2). O
[0,00)4\ Sy
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