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Overview

In nonparametric statistics one is often interested in estimators or confidence
regions for curves such as densities or regression functions. Estimation of such
curves is typically an ill-posed problem and requires additional assumptions. An
interesting alternative to smoothness assumptions and data smoothing methods (cf.
Silverman| (1986)) are qualitative constraints, e.g. monotonicity, concavity or log-
concavity. On the other hand, estimation of a distribution function based on inde-
pendent, identically distributed random variables X, Xo, ..., X,, with cuamulative
distribution function F' is a common practice and does not require restrictive as-
sumptions. But non-trivial confidence regions for certain functionals of F' such as
the mean do not exist without substantial additional constraints (cf. [Bahadur and
Savage (1956)).

In density estimation, a particular constraint which attracted considerable atten-
tion recently is log-concavity. That means, one estimates a probability density f on
R? under the constraint that log f : RY — [—00,00) is a concave function. The
research topic of the present dissertation was motivated and inspired by results on
log-concavity and related constraints that were obtained in particular by Bagnoli and:
Bergstrom|(2005), Cule et al.|(2010), Diimbgen and Rufibach (2009, 2011),|Walther
(2009), |Seregin and Wellner| (2010), Diimbgen, Samworth et al. (2011). While
all these papers are focusing on point estimation, [Schuhmacher et al.| (2011)) show
that combining the log-concavity constraint on density and a standard Kolmogorov-
Smirnov confidence region yields non-trivial confidence sets for the moments of an
unknown distribution. But its explicit computation is difficult, and this is one moti-
vation to search for alternative shape constraints in terms of the distribution function
F' directly. Besides that, while many popular densities are log-concave, this con-
straint can be too restrictive in applications with multimodal densities. Therefore
in the present dissertation a new and weaker constraint on distribution function is
introduced:

A distribution function F' on the real line is called bi-log-concave if both log F'
and log(1 — F) are concave functions from R to [—o0, 0].

Many commonly used parametric distributions satisfy this constraint. In particu-
lar, if F' has a log-concave density f = F”, then F is bi-log-concave, according to
Bagnoli and Bergstrom| (2005). However bi-log-concavity of F' is a much weaker
constraint. In particular, F' may have a density with an arbitrarily large number
of modes. Thus we consider estimation of distribution functions under shape con-
straints for a wider family of distributions. And the bi-log-concavity constraint on
F can be considered as a tool for extrapolation of the class of unimodal distributions
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to the class of multimodal ones.

In Chapter 1 we present characterizations of bi-log-concavity and explicit bounds
for F' and its density’s derivative f’ = F’. Examples of distributions with bi-
log-concave distribution function are provided, and properties of such class of dis-
tributions are established together with relations to log-concave as well as to the
increasing hazard rate distributions. Besides that, we describe exact (conserva-
tive) confidence bounds for F'. These bounds are constructed by combining the
bi-log-concavity constraint with the standard confidence bands for F' such as the
Kolmogorov-Smirnov band, Owen’s (1995) band and a refinement of the latter one
introduced by |Diimbgen and Wellner|(2014). Examples of such bands for simulated
and real data demonstrate the benefits of adding the shape constraint. It is shown
that combining a reasonable confidence band with the new shape constraint leads
to non-trivial honest confidence bounds for various quantities related to F'. These
include its density, hazard function and reverse hazard function, its moment generat-
ing function and arbitrary moments. We also prove consistency properties for those
quantities as well as for some functionals of F' in the case of combined bands. Un-
der some additional property the corresponding rates of convergence were derived.
In particular, in the case of the refined version of Owen’s band combined with the
bi-log-concavity constraint, the root-n-consistency is achieved for the moments of
F" and its moment generating function.

In the context of binary regression, bi-log-concavity provides a natural extension
of standard logistic regression. In Chapter 2 a nonparametric maximum-likelihood
estimator is developed in this context. It is proven that such an estimator is consis-
tent in a certain sense and its rates of convergence are derived. An algorithm for
computing this estimator was developed and implemented in the statistical software
environment R. It’s full description together with numerical examples is provided.
Notice that for the estimation procedure no tuning parameters, such as a bandwidth,
are necessary. Besides that, the advantages of the bi-log-concave estimator can be
seen in the case of rather small samples. For large samples any smoothing estimator
would provide desirable and indistinguishable results as the number of observations
is large enough. All proofs are deferred to Chapter 3.



1. Bi-log-concave Distribution
Functions

In this chapter we introduce a new constraint on a distribution function F' — bi-
log-concavity. Characterizations of the new constraint and explicit bounds for F
and its density f = F” are obtained. Most of the commonly used parametric distri-
butions satisfy this bi-log-concavity constraint, in particular, Gaussian, exponential,
Gamma and Beta for certain parameters. Various properties of distributions with bi-
log-concave distribution function are derived and illustrated with examples. In par-
ticular, connections to log-concave and increasing hazard rate distribution classes
are studied. We also describe exact (conservative) confidence bands for F'. They
are constructed by combining the bi-log-concavity constraint with standard confi-
dence bands for F' such as the Kolmogorov-Smirnov band, Owen’s (1995) band
and a refinement of the latter one introduced by |Diimbgen and Wellner| (2014). A
numerical example with the distribution of CEO salaries (Woolridge (2000)) illus-
trates the usefulness of the proposed method. The benefits of adding the new shape
constraint are pinpointed in Section[I.7| where the main results on consistency prop-
erties are presented. In particular, it is shown that the new confidence bands based
on the Kolmogorov-Smirnov and the refined Owen’s statistics imply nontrivial hon-
est confidence bounds for arbitrary moments of F' and its moment generating func-
tion. Namely, root-n-consistency is achieved for these quantities when combining
the latter band with the bi-log-concavity constraint. Notice that honest confidence
bounds are understood in the sense that they need to achieve asymptotically correct
coverage for all possible model parameters, that is, be valid uniformly in F' (see L1
(1989)). Some parts of this chapter are also presented in Kolesnyk, [Diimbgen et al.
(2016).

1.1. Bi-log-concave Functions
We consider functions F : R — [0, 1].
Definition 1.1. A [0, 1]-valued function F is called non-degenerate if the set
JF) :={zeR:0< F(z) <1}

is non-void and contains at least two different points.
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If F is a cumulative distribution function, then J(F') = () would be equivalent to
F(z) = 1{z>my for some m € R. That means, F' would correspond to the Dirac
measure ¢,, at some point m.

If J(F') is non-void and contains just one point then F' would have a jump dis-
continuity at this isolated point.

Now we define a new shape-constraint:

Definition 1.2 (Bi-log-concavity). A non-degenerate, |0, 1]-valued function F on
the real line is called bi-log-concave if both log F' and log(1 — F) are concave
Sfunctions from R to [—00, 0].

Notation 1.3. In what follows let Fy,). be the class of all bi-log-concave functions
on R.

The constraint of bi-log-concavity is natural in many situations. For example,
recall that a log-concave distribution is a distribution with log-concave density (see,
for example, Walther (2009) for the review and [Ibragimov| (1956) and |Prekopa
(1973) for the seminal results on log-concave distributions). Notice that log-concavity
of a density function implies log-concavity of the corresponding cumulative distri-
bution function (see [Prekopal (1973) or Bagnoli and Bergstrom| (2005) for a sim-
pler proof). Thus the following straightforward result provides an important link
between distributions with bi-log-concave c.d.f. and the class of log-concave distri-
butions:

Lemma 1.4. Any cumulative distribution function F' with log-concave density f =
F' is bi-log-concave.

Proof is an immediate corollary from Theorems 1 and 3 inBagnoli and Bergstrom
(2005), and from Theorem 5 in |Prekopa (1973).

Notation 1.5. In what follows let Fy,c.q denote a class of distributions with bi-log-
concave cumulative distribution functions on R.

Corollary 1.6. The class of log-concave distributions is embedded into Fy)cq.

One should notice, however, that bi-log-concavity of F' alone is a much weaker
constraint. As one can see from subsequent examples, ' may have a density with
an arbitrarily large number of modes.

Table[I.T|contains examples of well-known distributions with bi-log-concave cu-
mulative distribution functions. They all have a log-concave density function and
therefore bi-log-concavity of the c.d.f. follows straightforwardly from the results of
Bagnoli and Bergstrom| (2005) and |An (1996)) on log-concave distributions.

Examples of distributions without bi-log-concave c.d.f. are log-normal distribu-
tions, power laws on (0, 1) with c.d.f. F(x) = z¢ for 0 < ¢ < 1, Pareto distri-
butions, Weibull distributions with parameters 0 < a < 1 and b > 0, Arc-sine,
Student’s t, Cauchy and F distributions, Beta distributions with at least one of its
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Distribution Support c.d.f. F(x)
Uniform [a, b] (x—a)/(b—a)
Normal (—00, +00) *

Logistic (—00, +00) (14 e~ (@=p)/s)=1
Exponential (A > 0) [0, 4+00) 1—e™?@
Gamma (a > 1, b > 0) (0, +00) *
Beta(a>1,b>1) [0,1] *
Weibull (k > 1, A > 0) [0, +00) 1—e ("
Gumbel (log-Weibull) | (o0, +00) eme TP
LER, B> 0)
Laplace (Double (—00, +00) lelw=m/Bify < p
Exponential, 1 € R, 5 > 0) 1-— %e*“*“)/ﬁ ifz>p
Power Laws (¢ > 1) (0,1] x°
Chi-Squared (c > 2) [0, ) *
Chi(c>1) [0, 00) *

Table 1.1.: Examples of the distributions with bi-log-concave c.d.f. (distribution
functions marked * lack a closed-form representation)

parameters smaller than 1 and Gamma distributions with shape parameters a < 1.
These facts follow immediately from /Bagnoli and Bergstrom (2005) and |Patel et al.
(1976).

The first theorem provides three alternative and seemingly stronger characteriza-
tions of bi-log-concavity.

Theorem 1.7. For a non-degenerate function F the following four statements are
equivalent:

(i) F'is bi-log-concave;

(ii) F is continuous on R and differentiable on J(F) with derivative f = F’
such that

f(z)
F(x+1t) : F(x)exp(mO (@) (1.1)
> 1—(1—F(a:))exp(—177;(x)t)

for arbitrary x € J(F) and t € R;

(iii) F is continuous on R and differentiable on J(F') with derivative f = F’
such that the “hazard function” f/(1 — F) is non-decreasing and the “reverse
hazard function” f/F is non-increasing on J(F);

(iv) F is continuous on R and differentiable on J(F) with bounded derivative
f = F'. Furthermore, { is locally Lipschitz-continuous on J(F') with L, -derivative
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f' = F" satisfying
—f? f §
1-F — < F-
Remark 1.8. Inequalities (1.2) in Theorem[.7] (iv) can be reformulated as follows:
log f is locally Lipschitz-continuous on J(F') with Li-derivative (log )’ satisfying

(log(1 = F))" < (log f)" < (log F)".

We recall that the L;-derivative of a function g on an open interval J C R is
a locally integrable function ¢’ on J such that g(y) f Y ¢/ (t) dt for all
x,y € J. Local Lipschitz-continuity of g on J means that for every x 6 J there
exists a neighbourhood £ C J such that g is Lipschitz-continuous on E.

(1.2)

Remark 1.9. In this chapter mainly cumulative distribution functions will be con-
sidered. If I is such a function then condition (iv) of Theorem can be replaced
by the following condition

(iv)" F is continuous on R and differentiable on J(F) with bounded and strictly
positive derivative f = F'. Furthermore, [ is locally Lipschitz-continuous on J(F')
with Li-derivative ' = F" satisfying

2
1 j F <f
Indeed, condition (iii) of Theorem [L.7] implies that f > 0 on J(F). For if
f(z) = 0 for some z, € J(F), then isotonicity of h := f/(1 — F) would imply
that f(z) = 0 for < x,, and antitonicity of h := f/F would yield f(z) = 0 for
x > x,. Hence F would be constant on J(F'), a violation of F being a continuous
distribution function on R. Recall that a function g : 2 — R (where @ C R) is
called isotonic if it preserves the order, i.e. for any « and y in {2 such that x > y it
implies g(x) > g(y), and z < y implies g(z) < g(y). If the order is reversed, i.e.
for any x and y in © such that = > y it follows that g(z) < g(y) and = < y yields
g(x) > g(y), then function g is called antitonic.

Remark 1.10. The proof (i) = (ii) of the Theorem|[1.7]shows that the set J(F) is
convex as J(F') = (a, b) for some numbers a and b such that —oo < a < b < oo.

f2

(1.3)

Remark 1.11. Notice that f' = F" may be discontinuous on J(F), as the following
example shows:

Example 1.12. Consider Laplace distribution with F(x) defined on R as

Lew ifr <0,
F(.’K) = i 1 _—x ;
— € ifx > 0.

Notice that J(F) = R. The density is given as f(x) = e~ and its L,-derivative

/() = —sign(x) ge "
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is discontinuous at 0.

Remark 1.13. A bi-log-concave function on the real line is either a cumulative
distribution function or a survival function or a constant function (see Proposition
1.33).

Corollary 1.14. For F € Fy). and [a,b] C J(F) one has F € C'(J(F)) and,
moreover, F' |, € %2 ([a,b]), where 7% (|a,b]) is the Hélder class of func-
tions on [a, b] having continuous derivatives up to order k—1 with k—1-th derivative
being Lipschitz-continuous of order o — 1.

Indeed, condition (iv) of Theorem [1.7|implies that the derivative f of a bi-log-
concave function F is continuous on J(F'). Besides that, the proof of inclusion
(iii))=-(iv) yields (global) Lipschitz-continuity of f on the interval [a, b] C J(F).

Example 1.15 (Bi-modal density). Consider the mixture 271 N(—4§,1)+271N(§, 1)
with & > 0. It can be easily numerically verified that the corresponding c.d.f. F is
bi-log-concave for § < 1.34 but not for § > 1.35. This distribution has a bi-modal
density for 6 = 1.34. The corresponding c.d.f. F' is shown in Figure[l.1(a), together
with the functions 1 + log F' < F' < —log(1 — F), the inequalities following from
log(1 + y) < y for arbitrary y > —1. Bi-log-concavity means that the lower bound
1+log F is concave while the upper bound — log(1 — F') is convex. Figures|l.1
illustrate the various characterisations of the bi-log-concavity constraint as given in
Theorem [I.7] In particular, Figure [I.I(b) shows the bounds from part (ii) for one
particular point € J(F'). Figure a) shows the density f together with the
hazard function f/(1 — F') and the reverse hazard function f/F'. It is apparent that
the latter two satisfy the monotonicity properties of part (iii). Figure[I.2[b) contains
the derivative f’ together with the bounds —f2/(1 — F) and f?/F as given in
part (iv).

Remark 1.16. This example shows that the density of the distribution with bi-log-
concave c.d.f. (and, in particular, with log-concave c.d.f.) may be non-log-concave
since the log-concave density is necessarily unimodal (see, e.g. |An (1996), Propo-
sition 2).

Example 1.17 (k-modal density). As it was seen in the previous example, bi-log-
concavity allows for distributions with more than one mode. In fact, for any integer
k> 0anda € (0,1),

f(x) == 1igcacry (1 + asin(2mkz))
defines a probability density with k local maxima. The corresponding c.d.f. is given

by F(z) = x + a(l — cos(2mkx))/(27k) for x € [0, 1], and one can easily deduce
from Theorem 1.7](iii) that it is bi-log-concave if a is sufficiently small.
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(a) F" with its concave lower and convex upper bounds.

1.5

~log(1-F)

o _|
o _|

F
o _|

1+log(F)

‘(‘; _|

I I I I I

-4 2 0 2 4

(b) F with the bounds given by Theorem [I.7](ii).

* /

1.2

1.0

F

0.8

0.2 0.4

0.0

-0.2

Figure 1.1.: Example of bi-modal density: bi-log-concave F' with its bounds.
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(a) f = F’ with monotonic hazard and reverse hazard as given by

Theorem [1.7](iii).

0.4
|

0.3

0.2

0.1

0.0

T T T T T
4 -2 0 2 4

(b) f’ with its bounds as given by Theorem(iv).

0.2

0.1

0.0

-0.1

-0.2

Figure 1.2.: Example of bi-modal density: different characterisations of bi-log-
concave I



1. Bi-log-concave Distribution Functions

Example 1.18 (Moment-generating function). The moment-generating function of
F € Fycq is finite in a neighbourhood of 0. Precisely, it will be shown in Chapter|3|
that

Proposition 1.19. If F' € Fy)cq then
{t eR: / et® F(dz) < oo} = (—Tl(F),TQ(F)) (1.4)
R

with

B @) [>o,
O B o -

= su & ~ 07
BiF) = vestm L— F(2) {: oo if sup(J(F)) < oo.

Corollary 1.20. All the moments of a distribution with bi-log-concave c.d.f. exist
and it is a light-tailed distribution.

1.2. Relation to Log-concave Distributions

Recall that any cumulative distribution function F' with log-concave density f =
F’ is bi-log-concave (see Lemma and its corollary). Therefore a distribution
with bi-log-concave c.d.f. F(z) and log-concave density function possesses all
well-known properties of the class of log-concave distributions (cf. [Prekopa|(1973),
An (1996), |An (1998), Bagnoli and Bergstrom (2005), Walther (2009) and Kotz
et al. (2006)). Namely, the class of the distributions with bi-log-concave c.d.f. F'(x)
and log-concave density function f(x) is closed under

e affine transformations (of a random variable)
e convolutions
e “truncations” (conditioning on intervals (a, b) with F'(b) — F'(a) > 0)

e taking weak limits of distributions (i.e. considering convergence in distribu-
tion of the corresponding measures, - see|Cule and Samworth (2010}, Propo-
sition 2): F), S F implies F' € Fy,).q and log-concavity of f if F,, € Fpieq
and f, is log-concave for every n; moreover, f,, — f almost everywhere.

The property of “truncated” distributions is a consequence from Theorem 9 in
Bagnoli and Bergstrom|(2005).

10



1.3. Further Properties of Bi-log-concave Distribution Functions

Remark 1.21. Notice that the product of two bi-log-concave functions is not in
general bi-log-concave. An example is the product of distribution function

1+ cos(z)

for x € (—7,0),
2
Fi(z):= {9 for © < —m,
1 for x >0,

and distribution function Fy(x) of the uniform distribution U ([—2m, —x/2]). The
product Fy(x)Fy(x) is log-concave as the product of two log-concave functions;
but 1 — Fy(x)Fx(x) fails to satisfy log-concavity constraint for all x > —m /2.

1.3. Further Properties of Bi-log-concave
Distribution Functions

1.3.1. Affine transformations and truncations

The class Fy,cq is invariant under the following set of operations, namely:
e affine transformations
e “truncations” (conditioning on intervals (a, b) with F'(b) — F(a) > 0)

The first property follows from the following fact (see e.g. [Rockafellar| (1970)):
if the mapping h : R — [—00, +00) is concave then so is the mapping hix
h(a + bz). Indeed, if X ~ F € Fpjeq and Y := a + bX, then Y ~ G(y) :=
F(b=Y(y — a)) and therefore log G(y) = log F(b~'(y — a)) and log(1 — G(y)) =
log(1 — F(b=*(y — a))) are both concave.

The property of ”truncations” holds indeed, since for the "truncated” cumulative
distribution function

~ . F(z)—F(a)
PO = 50) ~ Fla)

with (a,b) N J(F) # 0 (w.lo.g. (a,b) C J(F)) and for 2 € (a, b) one can write

e f(z) _ f(x)
log (@) = 7 = Fl) F(z) (1- £%)
and
_~x /:_ f(.f) _ f(.]?)
(log(1 — F(x))) F(b) — F(z) (1- F(2)) (1 - i:?éii) |

11
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Both functions are decreasing. Indeed, since f(x) is strictly positive on J(F’) (The-
orem|L.7] (iv)") F(z) is increasing and 1 — F'(z) is decreasing. Hence the function
g1(z) := (1 — F(a)/F(z))~! is decreasing and the function

is increasing. Besides that, functions f(z)/F(x) =: h(z) and f(z)/(1 — F(x)) =:
h(x) are strictly positive non-increasing and non-decreasing, respectively (Theorem

(iii) and (iv)’). Therefore
g1(@)h(x) = (log F(x))’

and
g2(2)(z) = (log(1 — F(x)))’

are both decreasing. Indeed, (g1 (z)h(z))’ = ¢} (x)h(z) + g1 ()R (x), where h(zx),
gi(z) > 0, gi(z) < 0and A'(z) < 0. Hence (gi(z)h(z))" < 0. Consider
(92(0)h()) = gh(@) (@) + ga(x)W (x), where h(x), ga(x) > 0, gh(x) > 0
and h/(z) > 0. Hence (go(x)h(z))’ > 0. Therefore (log F(z))"” < 0 and
(log(1 — F(2)))" < 0, thatis F' € Fpjeq.

Remark 1.22. Notice that neither Fy,1. nor Fpicq is a convex set, and a mixture dis-
tribution of two random variables with bi-log-concave distribution functions may
have distribution function which is not bi-log-concave. As an example, consider
convex combination of c.d.f. Fy of the uniform distribution U([—2, —1]) and c.d.f.
Fy of distribution U([0,1]). Then the mixture distribution function F = (Fy +
F5)/2 is such that F = 0.5 on [—1,0]. That is, derivative f of F isn’t strictly pos-
itive on J(F) as it should be according to Remark of Theorem Besides, F'
is not differentiable at points —1 and 0 from J(F). It again contradicts to Theorem
Thus F' can not be bi-log-concave.

1.3.2. Weak convergence

Let us now consider the weak convergence of bi-log-concave distribution func-
tions. Here weak convergence of a sequence of distribution functions to some limit
means pointwise convergence on the set of all continuity points of this limit (see, e.g.
Durrett| (2010), p. 97). Recall also that the supremum (or uniform) norm of a func-
tion h : R — R is defined and denoted by ||h||oc = sup,cp |h(2)] (see, e.g.,|van der
Vaart (1998)). For a compact K C R we will write ||| k00 := Sup, ¢ |h(2)].

12



1.3. Further Properties of Bi-log-concave Distribution Functions

Lemma 1.23. The weak limit F of a sequence of bi-log-concave distribution func-
tions F,, is either a degenerate function or bi-log-concave function and

||Fn_F||oo,[a,b] » 0,

||fn _f||oo.,[a,b] 0
f oo fat) = 0 (1),
[folloo las) = Op(1),
||f/||oo,[a,b] = Op(1)7

fnlloofaty = Op(1)

asn — oo, where F, F,, : R — [0,1] and f, f,, are corresponding densities and
J(FYNJ(F,) N a,b] # 0 for each n and [a,b] C R.

We refer to the properties || f},||cc = Op(1) and || f||cc = O,(1) as the uniform
boundedness on [a, b]. Lemma|l.23|yields the following

Corollary 1.24. Under the setting and conditions of Lemma the following
holds true:

[Fn = Fllgay  —» 0,
[[fn = fllgfar) —» 0,
fifn € Lq([a,b]),
I’ fn € Ly([a,0])

Sorany q € [1, 0].

1.3.3. Hazard function and tail behaviour

The following result provides a set of useful inequalities with hazard and reverse
hazard functions:

Lemma 1.25. Suppose that F' € Fy.q with density f = F' on J(F). For arbitrary
x1,x9 € J(F) with 1 < x2,

fan) _ loalF@a)/Fla] _ fo)
F(JUQ) - To — I - F(Jﬁl)

and
fla) _ log[(1 = F(z1))/(1 = F@s)] _  f(a2)
17F(‘T1) - To — X1 - 17F(£L’2)

Now we consider tail behaviour of bi-log-concave distribution functions. The
first result gives the bounds for the tails.

13



1. Bi-log-concave Distribution Functions

Since bi-log-concave distribution function F' is also log-concave, the following
upper bounds on the survival function of log-concave distribution function (cf. Kotz
et al.|(2006)) are valid also for the class of distributions with bi-log-concave distri-
bution function:

Proposition 1.26.

<1, ift < p,
1—F(t) L1
Sl—e‘l(ﬁ) s ift>p,

where | is the mean of the distribution function F'; the upper bound is sharp. The
sharp lower bound on 1 — F\(t) is 0.

We conclude this section by showing how bi-log-concavity constraint impacts the
behaviour of the mean excess function and, respectively, the behaviour of the tail of
distribution. Namely, the following fact holds true:

Lemma 1.27. If distribution function Fx (x) is bi-log-concave, then the mean ex-
cess function E(X — u|X > u) is non-increasing inu € {x € R: F(z) < 1}, and
the function E(X — u|X < u) is non-decreasing inu € {x € R: F(z) > 0}.

Indeed, concavity of log(1 — F') implies that the mean excess function E(X —
u|X > w) is non-increasing in v € {z € R : F(z) < 1}. This follows essentially
from the following well-known representation:

E(X—u|X>u)=/ POX —u> t|X > u)dt =
0

/000 exp(log(l — F(u+t)) — log(1 — F(u)))dt.

Since for a concave function i : R — [—o0, 00) it follows (cf. Rockafellar| (1970),
Groeneboom et al.| (2001))) that the function {h > —co} 2 y — h(y + s) — h(y)
is non-increasing for any fixed s > 0, the last expression will be non-increasing
function in u due to the bi-log-concavity of F'. By symmetry, concavity of log(F’)
implies that E(X — u|X < u) is non-decreasing functioninu € {z € R: F(x) >
0}.

Such behaviour of the mean excess function, as it is well-known from the extreme
value theory, implies the following

Corollary 1.28. A distribution with bi-log-concave c.d.f. is a light-tailed distribu-
tion.

14



1.4. Bi-log-concave Distribution Function Implies Increasing Hazard Rate Distribution

1.4. Bi-log-concave Distribution Function
Implies Increasing Hazard Rate Distribution

Theorem (iii) implies that distributions with bi-log-concave c.d.f. F' be-
long to the class of increasing hazard rate (IHR) distributions, i.e. hazard func-
tion f/(1 — F) is non-decreasing. Therefore Fy,.q possesses all the properties of
IHR distributions (see, e.g. |[Kotz et al.|(2006) or Barlow and Proschan|(1965) (pp.
9 — 39), Barlow and Proschan (1975) (pp. 52 — 126) and Johnson and Kotz (1970)
(pp. 284 — 287)), in particular:

1. If two independent random variables X; and X5 have bi-log-concave distri-
bution functions, then X; + X5 has non-decreasing hazard rate function with

hazard rate
fi(z) fa(z) )
l—Fl(I)’l—FQ(Z‘) ’

where f1(z), fo(x) and Fy(z), Fo(x) are the densities and the distribution
functions of X; and Xs, respectively.

A(z) < min (

2. Assume that a random variable X has bi-log-concave distribution function. If
X1, Xo, ..., X,, are n independent observations of X, then each of the order
statistics

X(l) < X(g) <. < X(n)

has THR distribution.
3. Let m,. be r-th moment of F' € Fyjq and F(0) = 0; then

<T(r+1)mf, ifr > 1,
m, i
>T(r+1)mf, if0<r<1.

The following result shows how bi-log-concavity constraint impacts the behaviour
of the tails of distribution function F', reiterating the fact that a distribution with bi-
log-concave c.d.f. is a light-tailed distribution.

Proposition 1.29. If F(&,) = p (i.e., &, is 100p-th percentile), then
1—F(z) <exp(—azx), ifz > &,

where o = —(log(1 — p))/&p.

That is, bi-log-concave distribution function decays in the tails at least as fast as
the exponential function.

Corollary 1.30. Fpicd |(— 00,5 C Lp((—00,0]) for p > 1 and any b < oc.

15



1. Bi-log-concave Distribution Functions

1.5. Confidence Bands

A confidence band for F' € JFy,q may be constructed by intersecting a standard
confidence band for a (continuous) distribution function with this class Fyq.

Unconstrained nonparametric confidence bands. Let X, X5,..., X,
be independent random variables with continuous distribution function F'. Let
(Ln, U,) be an exact (1 — a)-confidence band for F', where 0 < a < 0.5. That
means, L, = L, o(-| X1,..., X)) and U,, = U, o(-| X1, ..., X,,) are data-driven
non-decreasing functions on the real line such that L,, < U,, pointwise and

P(Ly(z) < F(x) < Uyp(z) forallz € R) = 1— o

A standard example is given by
Kolmogorov-Smirnov band. Consider

~

Ly(x) = max(ﬁn(as)anS 0) and U,(z) := min( () + kES 1),

n,a n,o

where
~ 1<
@ = 23 1x <0

i=1

is the empirical distribution function and nﬁ,{% denotes the (1 — «)-quantile of

supweR’ﬁn(w) — F ()] (cf. Shorack and Wellner (1986)). With the order statistics
Xy < X2y < -+ < X(y) of observations X1, Xo,..., X, and Ug;) := F(X(;))
one may write

sup |F\n(m) - F(z)| = max max(i/n — Uy, Uyy — (i — 1)/n),
z€R i=L...n

and fori € {0,1,...,n}and z € [X(;), X(i11))
[Ly(z),Up(2)] = {max(i/n - I{Ei, 0), min(i/n + HEEW 1)},

where X () := —o0 and X, ;1) := oo. Notice that Uy < Upg) < -+ < Uy
are distributed like the order statistics of n independent random variables with uni-
form distribution on [0, 1]. Notice also that 5%, < \/log(2/a)/2n by Massart’s
inequality (Massart|(1990)).

Weighted Kolmogorov-Smirnov band. Let X (1) < X(9) < -+ < X(;) denote
the order statistics of X1, Xo,..., X, and U;) := F(X(;). It is well known that
Uay < Ugy < -+ < Uy, are distributed like the order statistics of n independent
random variables with uniform distribution on [0, 1]. By noting that IE(U(;)) =
t; == i/(n+ 1) for 1 < i < n, and using empirical process theory (see, e.g.,
Diimbgen (2010)), one can show that for any v € [0, 1/2), the random variable

UG — til

\/ﬁi:1,2%?.(.,n (t(1—t)) (1.5)
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1.5. Confidence Bands

converges in distribution to sup¢ o 1)(t(1 —t)) 7| B(t)| < oo as n — 0o, where
B is standard Brownian bridge. Let nnw,ffs denote the (1 — «)-quantile of the test

statistic (I.5). It follows that Y55 = O(1). Inverting this test leads to the (1 — av)-
confidence band (L,,, U,,) for F' with

WKS WKS

B2 (i (1—1))7 by +—22 (i (15 W}rw 0,1

B (1)) it (1)) 00,1

fori € {0,1,...,n}andx € [X(;), X(;41)). Here X () := —ooand X, 1) := 0.
Owen’s band. Another possible confidence band was introduced by Owen|(1995).

He proposed to invert the goodness-of-fit test of [Berk and Jones| (1979) which is

based on the following test statistic

sup K(ﬁn(x)v F(x))
z€R

K

[L(z), Up(z)] = {ti—

with

~ ~

. D I 1-p
K(p,p) := plog;ﬂl —p)log1

for p,p € [0, 1] and the usual conventions that 0log(-) := 0 and alog(a/0) := co
for a > 0. Notice that K (p,-) : [0,1] — [0, 00] is continuous and strictly convex
function with minimal value K (p, p) = 0, and K (p,0) = oc0if p > 0, K(p,1) = 00
if p < 1. Now we define L, (x), U, () implicitly via
[Ln(@). Un(@)] = {p€[0,1]: K(F(x).p) < s},
where k87 is the (1— a)-quantile of sup K(F,(z), F(x)), which has the same
distribution as
max max(K(i/n,Ugu)), K((i —1)/n,Ugy)).

i=1,2,...,n
Fori € {0, 1,... ,n} andz € [X(l), X(i+1)),

L,(z) = min{p €[0,1]: K(i/n,p) < 21OV,

Un(z) = max{p € [0,1] : K(i/n,p) < kBIOT

n,o

BJO

n,o

For i = 0, the latter interval equals [0,1 — exp(—+

given by [exp(—ngfao), 1]. In case of 1 < ¢ < n, it is a compact subinterval of

(0, 1) with interior point i/n.

As pointed out by [Jager and Wellner| (2007), one can generalize the Berk-Jones
test statistic considerably, replacing the special function K (-, -) with a more general
type of function. In all examples considered by Jager and Wellner| (2007), the (1 —

~

«)-quantile k279 of sup, g K(F,(z), F(z)) satisfies

n,o

)}, while for i = n, it is

1 1)) logl
wro - (LtoQDloglogn oy, oy

17



1. Bi-log-concave Distribution Functions

Owen’s band refined. |Diimbgen and Wellner|(2014)) refined the method of|Owen
(1995)) and considered the following test statistic

PP (F) = max ((n+1)K(t;, F(X(;))) — C(t;) — vD(t;))

with ¢; := j/(n+ 1) and

C(t) := loglog(e/(4t(1 —t))),
D(t) := log(1+ C*(t)),

while v > 1 is an arbitrary fixed number. Then for any fixed v > 2,

max ((n+ 1)K(t;,Uy) — C(t;) — vD(t;)) (1.6)

j=1,2,...,n
converges in distribution to

sup ( B(t)*
te(0,1) V(1 —1)

o) - yD(t)) < oo

In particular, the (1 — «)-quantile KODW of the test statistic (1.6) is bounded as
n — oo. Inverting this test leads to the following confidence band (L,,, U,):
Ln(a:) =0 forzx < X(l);
L,(x) = min{p € (0,¢] : K(tj,p) <n(t;)(1 + 0(1))}
for 1 < ] < n, X(g) <z < X(j+1)7
Un(z) = max{p € [tj,1): K(tj,p) < n(t;)(1+o0(1 ))}
for 1 < ] < TL,X(j_l) <z < X(]),
Up(z) := 1 forxz> X(,),
where
C(t) +vD(t) + BV
n+1

'Yn(t) =

and v > 1 as before.

The following lemma shows how close (under some additional conditions) two
c.d.f’s from the refined Owen’s band are, quantifying the proximity in terms of
bounds on the absolute value and the supremum norm of their difference.

Lemma 1.31. Let F and G be two distribution functions such that TOPW (H) <
ODWforH F,G. Let §,, = c,n"'loglogn for some c,, > 0 such that c,, — oo
but 5, — 0. Then uniformly on {6, < F <1—6,}

IF ~ Gl < B+ o())E(L— F)ya(F).

Moreover,

|F = Glloc = O (n—1/2) .
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1.5. Confidence Bands

Algorithms for computing the confidence band for a bi-log-concave F'.
Now suppose that F' belongs to F1,1cq. Under this assumption, a (1 — «)-confidence
band (L, U,,) for F may be refined as follows:

LZ(x) = inf{G(x) G € Fpied, Ln <G < Un},
Ug(x) = sup{G(x) : G € Fplea, L, <G < Un}.

Notice that it may happen that no bi-log-concave distribution function fits into
the band (L,,,U,). In this case we set L2 = 1 and U? = 0 and conclude with
confidence 1 — « that I’ &€ Jy,).q. But in the case of F' € JFp)cq this happens with
probability at most «. Indeed, the construction of (L, U?) implies that

P(L,<F<U?) = P(L, <F<U,) ifF¢€Fea.

Thus the coverage probability of the original confidence band and the shape-constrained
one coincide, if F' itself satisfies the shape constraint. On the other hand, if ' does
not satisfy the shape-constraint, the coverage probability converges to zero, see The-
orem @.

We present two algorithms for computing the confidence band for a bi-log-concave
F'. The first one is based on bi-log-concavity property only. The second algorithm
is a version of the first one which utilizes the so called concave interior procedure
Conclnt(-, -) (see also Diimbgen, Kolesnyk et al. (2016)) which facilitates the com-
putation and makes the practical implementation more straightforward. Besides
that, derivations of the algorithms give some useful results about bi-log-concave
functions in general.

Algorithm 1. To compute and analyze the refined confidence band, we utilize
various inequalities. Consider arbitrary real numbers 1 < z2 and 0 < y; < y2 <
1. In the case of y; > 0 there exists a unique exponential function F} such that
Fi(z;) = y; fori = 1,2. Namely,

r—x
Fi(z) = Fi(z | 21,91, 72, 42) =41 exp( ! 1og(%)). (1.7

T2 — T1 Y1

In the case of y» < 1 there exists a unique “co-exponential” function F5, i.e. 1 — F5
is an exponential function, such that Fs(z;) = y; for i = 1, 2. Namely,

_ 11 T — 21 1—1yo )
Fy(z) = Fa(z| 21,91, 22,y2) := 1—(1 yl)exp<x2_x1 10g<1—y1> . (1.8)

Figure shows these interpolating functions F}, F5 in the case of x1 = 0, x5 = 2
and y; = 0.2, yo = 0.5. Now we are ready to state the key inequalities:

Lemma 1.32. Let F' be non-degenerate function on R and x1 < 3, y1,y2 € [0, 1].

In the case of log F being concave and min(y1, y2) > 0,
F>Fyonry,xe]  if F(z1) >y, F(x2) >y
F < Fion(—o00,a1] ifF(z1) <yi, Flx2) = vo,
F < Fyonlry,00)  if F(z1) >y, Fz2) <y
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1. Bi-log-concave Distribution Functions
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Figure 1.3.: The interpolating functions F; and F5 in (1.7) and (1.8).

with Fy = Fy(-| 21,y1, T2, y2) as in (1.7). Similarly in the case of log(1— F) being
concave and max(y1,y2) < 1,

F < F5 on [x1, 23] if F(x1) < y1, F(x2)

§y27
F > Fyon(—oo,z1] if F(z1) 2 y1, F(x2) < v,
F>Fyon[rs,00)  if F(z1) < yr, F(22) > yo.

with Fy = Fy(- | 21,1, 72, y2) as in (L8).
This lemma is also essential for establishing the following

Proposition 1.33. A bi-log-concave function p on the real line is either a cumula-
tive distribution function or a survival function or a constant function.

Notice that any continuous cumulative distribution function G satisfying L,, <
G < U, also satisfies

Up; ‘= Un(X(z) —)

< G on [X(i)aoo)a

> G on (—OO,X(Z)]

Under the additional constraint that G € Fpieq, we may untilize Lemma [1.32]
Namely, for all integers 1 <7 < j < n and arbitrary real numbers z < X(;) <y <
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1.5. Confidence Bands

Fy(x | X(5), bnis X(j), tnj)  if upy <1,
F($|X i)s Uni, (j),gn]) ifum<€nj,

G(y) ZF(y‘X(z), nzvX(])vgn]) 1f£nz>07
< B (y‘Xz)>unuX(j)7unj) 1fun] <1,
> Fy (z|X(),um,X(J),€n]) if Uy, <£nj7

F(Z|X()7€nZ,X(j um) lflgn2 > 0.

Combining all these inequalities amounts to a pointwise maximum L%l) of O(n?)
simple functions and a pointwise minimum U,S,l) of another O(n?) simple functions.
Thereafter we choose a fine grid of points ¢1,ta, ..., %, in [X(1), X(,)]. Then for

k = 1,2,3,... we replace L\ () with the maximum L(Hl)(x) of 0 and the
following O(m?) numbers:

Fy(x | t, L (t;),t5, LF (1)) for i, j with t; < = < t;,0 < LW (t;) < LI (t;),
Fy(x |ty L9 (), 15, U (t5)) for i, j with z < t; < t;, LP) (;) > 0,
FQ(x|ti,L£lk)(ti),tj,Un (t;)) ford, j with t; < t; < 2, UM (t;) < L ().
Likewise, U\ (z) is replaced with the minimum A () of 1 and the following
O(m?) numbers:

Fy(x |t UP (t;), 15, U () for i, j with t; < = < t;, U (t;) < UM () < 1,
F1(33 ‘ i, UT(Lk) (ti),t]‘, L,Elk) (tj)) fOI'i,j withx < t; < t]’, U,(Lk)(tz) < stk)(tj),

Fy (x| t, UP (), t5, LE (t;)) for i, j with t; < t; < x, UF (t;) < 1.

After a finite number k, of iterations there won’t be any change of our bounds L%k)
and UT(Lk) on the set X = (—00, X(1)) U {t1,t2,...,tm} U (X(y), 00), and we stop
with (LS,’“"% U,Sk")) as a continuous approximation for (L2, U?), i.e. L) < Lo
and U > Ue.

Algorithm 2. An essential ingredient for this algorithm is, as it was already
mentioned above, a procedure Conclnt(-, -) (concave interior). Given any finite set
T = {to,t1,...,tm} of real numbers ¢ty < t; < --- < t,, and any pair (¢,u) of
functions £,u : T — [—00,00) with £ < u pointwise and £(t) > —oo for at least
two different points ¢ € T, this procedure computes a pair (£°, u°), where

(x) = inf{g(:z:) :gconcaveon R, £/ < g < won ‘J'},
ul(x) = sup{g(x) :gconcaveon R, £ < g < won ‘J'}.
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1. Bi-log-concave Distribution Functions

This is a standard and solvable problem. On the one hand, ¢° is the smallest concave
majorant of ¢ on T which may be computed via a suitable version of the pool-
adjacent-violators algorithm (Robertson et al. 1988). Indeed, there exist indices
0 <j(0) <j(1) <--- < j(b) <msuch that

= —0 o0n R\ [tj(O)atj(b)]a
€% qislinear on [t;(,—1),tj(a)] for 1 <a <D,

changes slope at ¢,y if 1 < a <.

i(a
Having computed ¢°, we can check whether ° < w on 7. If this is not the case,
there is no concave function fitting in between ¢ and u, and the procedure returns a
corresponding error message. Otherwise the value of u°(x) equals

_yo
min{u(s)—!—w(x—s):rE‘J’O,SE‘J’, r<s§a:0ra:§s<r},
s—r
where T, = {t;(0),tj1),---,tj@®)}- To maximise g(x) over all concave functions

g such that { < g < u, we may assume without loss of generality that for fixed «
and a given value y of g(z), the function g is the smallest concave function such
that g > ¢° and g(x) = y. But the latter function is piecewise linear with changes
in slope at x and some points in J,. Moreover, if y is chosen as large as possible,
g(s) has to be equal to u(s) for at least one point s € 7.

Figure [1.4]illustrates this procedure for a T that consists of 21 points. It shows
two (parallel) functions ¢ and u evaluated at all points in T, indicated by bullets and
interpolating dashed lines. In addition, Figure|1.4|shows the resulting functions ¢°
and u° on TU (—00, tg) U (¢, 00), which are displayed as interpolating solid lines.

In our context, T is chosen as a fine grid of points such that ¢y < X(;) and
tm > X(n) and {X1, Xo,..., X} C 7. TableMcontains pseudo-code for our
algorithm to compute (L9, U?). We tacitly assume that whenever Conclnt(-, -)
returns an error message, the whole algorithm stops and reports the fact that there is
no G € Fycq satistying L, < G < U,.

The next lemmas imply that our proposed new band (L2, U2) has some desirable
properties under rather weak conditions on (L, U,). In particular, both L? and
Ug are Lipschitz-continuous on R, unless inf{z € R : L,(z) > 0} > sup{z €
R : Uy(x) < 1}. Moreover, if limy_, oo Ly () > lim, o Up(x), then U2(z)
converges exponentially fast to 0 as x — —oo while L2 () converges exponentially
fastto 1 as  — oo.

Lemma 1.34. Suppose that inf{x € R : L,(z) > 0} <sup{z € R: U,(x) < 1}.
Then both L and U}, are Lipschitz-continuous on R.

Lemma 1.35. For real numbers a < band 0 < r < s < 1 define

m o= % and vy = IOg((l—bi){z(l—s)).
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1.5. Confidence Bands

Figure 1.4.: Graphical illustration of the procedure Conclnt(-, -).

(L3, UR) = (Ln, Un)
(£2,u°) + ConclInt (log(L7,), log(Uy))
(L5, TU3) « (exp(£), exp(u?))
(£, u?) + Conclnt (log(1 — Ue), log(1 — E%))
(Lo, U?) (1 — exp(u®),1 — exp(£°))
while (L2, U?) # (L2,U?) do
(Lo, UZ) (Zo ﬁ'o)
(£°,u°) +— ConclInt (log(L;,), log(Uy))
(L5, 02) « (exp(e?), exp(u u?)) R
(£°,u°) - ConcInt (log(1 — Ug),log(1 — Lg))
(L3, U2) + (1 — exp(u®), 1 — exp(£?))
end while

Table 1.2.: Pseudocode for the computation of (L2, U2).
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Figure 1.5.: Kolmogorov-Smirnov band (logistic distribution).

(i) If L,(a) > r and U,(b) < s, then L2 and UZ are Lipschitz-continuous on R
with Lipschitz constant max{~y1,y2}.
(i) IfU,(a) <rand L,(b) > s, then

Ul(z) < rexp(ni(z—a)) forz<a
and

1—-Lo(x) < (1—s)exp(—ya(xz —b)) forxz >h.

1.6. Numerical Examples

Effectiveness of bi-log-concave shape constraint can be demonstrated when com-
bining it with the standard nonparametric confidence bands such as Kolmogorov-
Smirnov and Owen’s band. These new shape-constrained confidence regions are
substantially more stringent and, due to the bi-log-concavity, gain substantial im-
provements in either of the central and the tail regions. We illustrate our results by
providing corresponding numerical examples for the simulated data.

For the following examples a sample of n = 100 data points { X1, Xa,..., X, }
was simulated from the logistic distribution with the location parameter 5 and the
scale parameter 2. Simulations were performed in the statistical computing envi-
ronment R (see R Development Core Team|(2016)).

Example 1.36. In this example the standard Kolmogorov-Smirnov band for F' at
0.95-confidence level was constructed (see Figure[I.5).
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Figure 1.6.: Kolmogorov-Smirnov band for F' having concave log F' (logistic distri-
bution ).

Example 1.37. Kolmogorov-Smirnov band at 0.95-confidence level for log-concave
F" was constructed (Figure the new band is shown in blue colour, and previous,
the standard Kolmogorov-Smirnov band was plotted in black). Due to the concavity
of the function log F', the resulting confidence band has more stringent lower bound.

Example 1.38. We constructed Kolmogorov-Smirnov band at 0.95-confidence level
for the case when 1 — F' is log-concave. Due to the concavity of the function
log(1 — F), the resulting confidence band has more stringent upper bound (Figure

[L.7).

Example 1.39. Kolmogorov-Smirnov band at 0.95-confidence level for bi-log-concave
F (Figure[I.8) was constructed. As a result of the bi-log-concavity, there are more

stringent lower and upper bounds comparing to the standard Kolmogorov-Smirnov
band.

Example 1.40. In this example we constructed Kolmogorov-Smirnov band with
a = 0.95 for bi-log-concave F' (Figure in order to demonstrate the possibility
of getting a proxy for the point estimator.

Example 1.41. In this example the standard Owen’s band for F' at 0.95-confidence
level was constructed (see Figure [1.10). As we can see, there are substantial im-
provements comparing to the Kolmogorov-Smirnov band, especially in the tail re-
gions.

Example 1.42. Owen’s band at 0.95-confidence level for log-concave F' was con-
structed (Figure m the new band is shown in blue colour, and previous, the stan-
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Figure 1.7.: Kolmogorov-Smirnov band for F' having concave log(1 — F) (logistic
distribution).
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Figure 1.8.: Kolmogorov-Smirnov band for bi-log-concave F' (logistic distribution).
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Figure 1.9.: Kolmogorov-Smirnov band for bi-log-concave F' with o = 0.95 (logis-
tic distribution).
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Figure 1.10.: Owen’s band (logistic distribution).
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Figure 1.11.: Owen’s band for F' having concave log F' (logistic distribution).

dard Owen’s band was plotted in black). Due to the concavity of the function log F',
the resulting confidence band has more stringent lower bound.

Example 1.43. We constructed Owen’s band at 0.95-confidence level for the case
when 1 — F is log-concave. Due to the concavity of the function log(1 — F'), the
resulting confidence band has more stringent upper bound (Figure|1.12).

Example 1.44. Here we constructed Owen’s band at 0.95-confidence level for bi-
log-concave F' (Figure [1.13). As we can see, there are substantial improvements
comparing to the standard Owen’s band, especially in the tail regions.

Example 1.45. In this example we constructed Owen’s band with a = 0.95 for
bi-log-concave F' (Figure [1.14) in order to demonstrate the possibility of getting a
proxy for the point estimator.

In order to study the impact of bi-log-concavity constraint on the skewed dis-
tribution, we simulated a sample of n = 100 data points { X7, Xo, ..., X,,} from
the Gamma distribution with the shape parameter 2 and the scale parameter 0.5.
Simulations were performed in the statistical computing environment R (see R De-
velopment Core Team(2016)).

Example 1.46. In this example the standard Kolmogorov-Smirnov band for F' at
0.95-confidence level was constructed (see Figure|l.15).

Example 1.47. Kolmogorov-Smirnov band at 0.95-confidence level for log-concave
F was constructed (Figure[I.16} the new band is shown in blue colour, and previous,
the standard Kolmogorov-Smirnov band was plotted in black). Due to the concavity
of the function log F', the resulting confidence band has more stringent lower bound.
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Figure 1.12.: Owen’s band for F having concave log(1 — F) (logistic distribution).
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Figure 1.13.: Owen’s band for bi-log-concave I’ (logistic distribution).
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Figure 1.14.: Owen’s band for bi-log-concave F with o = 0.95 (logistic
distribution).
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Figure 1.15.: Kolmogorov-Smirnov band (Gamma distribution).
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Figure 1.16.: Kolmogorov-Smirnov band for F' having concave log F' (Gamma
distribution).

Example 1.48. We constructed Kolmogorov-Smirnov band at 0.95-confidence level
for the case when 1 — F' is log-concave. Due to the concavity of the function
log(1 — F), the resulting confidence band has more stringent upper bound (Figure
1.17).

Example 1.49. Kolmogorov-Smirnov band at 0.95-confidence level for bi-log-concave
F (Figure[1.18) was constructed. As a result of the bi-log-concavity, there are more
stringent lower and upper bounds comparing to the standard Kolmogorov-Smirnov
band.

Example 1.50. In this example we constructed Kolmogorov-Smirnov band with
a = 0.80 for bi-log-concave F' (Figure[I.19) in order to demonstrate the possibility
of getting a proxy for the point estimator.

Example 1.51. In this example the standard Owen’s band for F' at 0.95-confidence
level was constructed (see Figure [1.20). As we can see, there are substantial im-
provements comparing to the Kolmogorov-Smirnov band, especially in the tail re-
gions.

Example 1.52. Owen’s band at 0.95-confidence level for log-concave F' was con-
structed (Figure @ the new band is shown in blue colour, and previous, the stan-
dard Owen’s band was plotted in black). Due to the concavity of the function log F,
the resulting confidence band has more stringent lower bound.

Example 1.53. We constructed Owen’s band at 0.95-confidence level for the case
when 1 — F is log-concave. Due to the concavity of the function log(1 — F'), the
resulting confidence band has more stringent upper bound (Figure [[.22).

31



1. Bi-log-concave Distribution Functions

©
T T T T T
-5 0 5 10 15 2

Figure 1.17.: Kolmogorov-Smirnov band for F" having concave log(1— F') (Gamma
distribution).
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Figure 1.18.: Kolmogorov-Smirnov band for bi-log-concave F (Gamma
distribution).
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Figure 1.19.: Kolmogorov-Smirnov band for bi-log-concave F' with o = 0.80
(Gamma distribution).
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Figure 1.20.: Owen’s band (Gamma distribution).
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Figure 1.21.: Owen’s band for F having concave log F' (Gamma distribution).
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Figure 1.22.: Owen’s band for F' having concave log(1 — F') (Gamma distribution).
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Figure 1.23.: Owen’s band for bi-log-concave F' (Gamma distribution).

Example 1.54. Here we constructed Owen’s band at 0.95-confidence level for bi-
log-concave F' (Figure [I.23). As we can see, there are substantial improvements
comparing to the standard Owen’s band, especially in the tail regions.

Example 1.55. Here we constructed Owen’s band with o = 0.80 for bi-log-concave
F (Figure [1.24) in order to demonstrate the possibility of getting a proxy for the
point estimator.

Example 1.56. In this example we illustrate our methods with a data set from Wool-
ridge (2000). It contains for n = 177 randomly chosen companies in the U.S. the
annual salaries of their CEOs in 1990, rounded to multiples of 1000 USD. Since
it is not clear to us how the rounding has been done, we assume that an obser-
vation Y; ;aw € N corresponds to an unobserved true salary Y; within (Y; ;aw —
1,Y; raw + 1), and we consider Y7,Y2,...,Y,, to be a random sample from a dis-
tribution function G on (0, 00). Salary distributions are well-known to be heav-
ily right-skewed with heavy right tails. A standard model is that Y ~ G has
the same distribution as 10% for some Gaussian random variable X, see Kleiber
and Kotz (2003). We assume that the distribution function F'(z) := G(10%) of
X; = logy(Y;) is bi-log-concave. More specifically, we compute an unrestricted
confidence band (L,,, U, ), where L, is computed with (1og;((Yi raw + 1))?:1 and

Uy, with (logo(Y; raw — 1)),

Figure a) shows the Kolmogorov-Smirnov 95%-confidence bands for F,
without (black lines) and with (blue lines) the restriction of bi-log-concavity. Fig-
ure[I.25(b) shows the confidence bands based on the weighted Kolmogorov-Smirnov
95%-confidence band, where v = 0.4. The corresponding quantiles have been esti-
mated in 2 - 105 Monte Carlo simulations. In both cases the shape constraint yields
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Figure 1.24.: Owen’s band for bi-log-concave F' with @ = 0.80 (Gamma
distribution).

a substantial gain of precision. Notice also that the bounds in Figure b) are
tighter in the tails but slightly wider in the central part than those in Figure [I.25(a),
for the unconstrained band as well as for the band with shape constraint.

1.7. Consistency Properties

In this section we study the asymptotic behaviour of the proposed confidence
band (L2,U2) when F' € Fpicq. We illustrate and quantify the benefits of this
shape constraint which leads to the confidence band (L2, U?) in place of (L., Uy,).
All asymptotic statements refer to n — oo while F' is fixed.

We start with rather general consistency results for (L2, UZ2). Recall that we set
L% = 1and U? = 0in the case of no G € Jy,q fitting in between L,, and U,
concluding with confidence 1 — « that F' & 4.

First of all we are stating the following

Theorem 1.57. Suppose that the original confidence band (L,,,U,) is consistent
in the sense that for any fixed x € R, both L, (x) and U, (x) tend to F(x) in
probability.

(i) Suppose that F & Fyeq. Then IP(LS < UZ) — 0.

(i) Suppose that F' € Fyicq. Then IP(LS < U?) > 1 — «, and

sup IG = Flloo —p 0,
GE€Tplea: Ln<GLU,
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(a) Kolmogorov-Smirnov bands.
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(b) Weighted Kolmogorov-Smirnov bands.

1.0

Figure 1.25.: Estimated distribution function with unconstrained and constrained
confidence bands for CEO salaries.
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1. Bi-log-concave Distribution Functions

where sup(0) := 0. Moreover, for any compact interval K C J(F),

sup lhe — hrllk,0o —p O,
GETplea : Ln<GLU,

where h¢ stands for any of the three functions G', log(G)’ andlog(1—G)'. Finally,
Sor any fixed x1 € J(F) and by < f(x1)/F(x1),

IP(U2(z) < Up(a') exp(by(z — 2')) forz <’ <xp) — 1,
while for any fixed x4 € J(F) and by < f(x2)/(1 — F(22)),
IP(1— Lo(z) < (1 — Ln(2")) exp(—bo(x — 2')) forz > 2’ > z5) — 1.

A direct consequence of Theorem|[I.57]are consistent confidence bounds for func-
tionals | ¢ dF of F with well-behaved integrands ¢ : R — R:

Corollary 1.58. Suppose that the original confidence band (L,,,U,,) is consistent,
and let F € Fpieq. Let ¢ : R — R be absolutely continuous function with a
derivative ¢’ satisfying the following constraint: for constants a € R and 0 < by <
Tl(F), 0<b < TQ(F),

|0/ (2)] < exp(a+ b1z~ +bya™)

/¢dG /(;SdF‘ = 0

The previous supremum is meant over all distribution functions G within the
confidence band (L2, UY), which is larger than the supremum over all distribution
functions G € JFy,1q between L,, and U,,. Corollary @ applies to ¢(x) := e'*
with —=T1(F) < t < Ty(F). Indeed, the proof of Proposition implies the
following explicit formulae in the case Ly < U2:

with xF := max{+x,0}. Then

sup
1 Lo <G<Ue

/ te!*(1 - U%(x))dx ift >0,
G_Loir<12<Ua/e”G(dx) - ;
L5 <G<U; /|t|etwL;;(x) de ift <0,
R

/ te' (1 — Lo (z))dx ift >0,
sup /et“ G(dz) = "

G: Ly <G<Ug

/|t|eng(x) de  ift <0,
R

Now we refine Corollary [I.58|by providing rates of convergence, assuming that
the original confidence band (L, U,,) satisfies the following property:
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Condition (¥). For certain constants v € [0,1/2) and x, A > 0,
max{F, — L,,U, — F,} < kn " Y?(F,(1—F,))"

on the interval {\n~1/(2=27) < F,<1-— An =1/ (=271

Obviously this condition is satisfied with v = 0 in the case of the Kolmogorov-
Smirnov band. For the weighted Kolmogorov-Smirnov band it is satisfied with the
given value of v € [0, 1/2). In the refined version of Owen’s band, it is satisfied for
any fixed number v € (0,1/2).

Theorem 1.59. Suppose that F' € Fyieq, and let (L, Uy,) satisfy Condition (*).
Let ¢ : R — R be absolutely continuous.
(i) Suppose that |¢' ()| = O(|z|*~1) as |x| — oo for some number k > 1. Then

_ ~ JOp(n=2(logn)*) ify =0,
/MG /¢dF‘ B {op(nlﬂ) ify > 0.

sup
G:Lo<G<Ug

(i) Suppose that ¢ satisfies the conditions in Corollary Then

sup
G:Lo<G<UZ

/qbdG—/czSdF‘ = 0,(n ") (1.9)

Sor any exponent 8 € (0,1/2] such that

1-— max{bl/Tl(F),bg/Tg(F)}
2(1-9) '

The additional factor (logn)* in part (i) cannot be avoided. To verify this we
consider ¢(x) = x* and the distribution function F' of a standard exponential ran-
dom variable X, i.e. F(z) = 1 — e~ for > 0. Further let F}, be the conditional
distribution function of X, given that X < z,, := (logn)/2 — log ¢ with a fixed
¢ > 0. Then both F' and F;, are bi-log-concave, ||F),, — Fllcc = ™% = en~1/2,

but
[odw.-r)

8 <

E(X*) —EX*| X <x,)

P(X > z,)(E(X" | X >z,) - EX"| X <a,))
P(X > z,)(zF - E(X")/P(X < 2,))
27 Fen12(logn)*F (1 + o(1)).

v

Consequently, if we use the Kolmogorov-Smirnov confidence band, the asymptotic

probability of n'/2|| F,, — F|| < &K% —cis strictly positive, provided that 0 < ¢ <
limy, o0 K, But then F, satisfies n'2||Fy — Folleo < KES,s0 L9 < F, < U,

n,o’

and the k-th moments of F' and F}, differ by 2~ *cn=1/2(logn)*(1 + o(1)).
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If (L2, U?) is constructed with the refined version of Owen’s confidence band,
we may choose ~ arbitrarily close to 1/2, so the term 2(1 — +y) is arbitrarily close to
1. Hence (1.9) holds for any exponent 8 € (0, 1/2] such that

g <1 —max{bl/Tl(F)7b2/T2(F)}.

In particular,

sup
G:Lo<G<U?

/ et G(da) — / et“’F(dx)’ = 0,(n~1?)

whenever —T1(F)/2 <t < To(F)/2.
Thus we have shown that bi-log-concavity shape constraint leads to rather accu-
rate confidence bounds for arbitrary moments

uk(F) = /ka F(dx)

where N 5 k& > 1 provided that the original confidence band (L, U,,) satisfies
Condition (*).

Theorem|[I.59](i) has the following two corollaries for the case of the Kolmogorov-
Smirnov and the refined Owen’s band (L,,, Uy,).

Corollary 1.60. Suppose that F' € Fyicq, and let (L2, UY) be defined with the
Kolmogorov-Smirnov band (L.,,U,,) at 1 — « confidence level for fixed o.. Then

Cosup |u(F) — (F)| = Op((logn)*/v/n)
F:Lo<F<U®

for any integer k > 1.

Corollary 1.61. Suppose that F' € Fycq, and let (L2, U?) be defined with the
refined Owen’s band (Ly,,U,) at 1 — « confidence level for fixed «v. Then

Cosup () — pk(F)| = 0,(1/v/)
F:Lo<F<U?

for any integer k > 1.
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2. Bi-log-concave Regression
Functions

We consider observation pairs (X,Y) € R x {0,1} such that X is fixed or
random, and Y is a random variable with unknown mean function x given by

p(z) = BEY[X =2) = PY[X =2)
In standard logistic regression one assumes that
u(@) = fa+ba)

with unknown parameters a,b € R, where £ : R — (0, 1) is the logistic function
(or, the inverse logit function) given by
e? 1

12 = =
(2) 1+e? e~%+1’

which is log-concave. We will replace this parametric assumption by a shape con-
straint, namely bi-log-concavity of u. That means, we assume that

log(u),log(1 — p) : R — [—00, 0] are concave functions. 2.1)

This shape-constraint has been introduced in the previous chapter.

Nonparametric maximum likelihood estimators and their consistency with appli-
cations to the shape-constrained setting have been widely studied (see, e.g., Diimb-
gen et al.| (2006) and [van de Geer| (1993)). In particular, special attention was de-
voted to the consistency of concave regression (see Diimbgen et al.| (2004)). Moti-
vated by those results, in this chapter we devise a maximum likelihood estimator of
w under constraint (2.1)), based on independent observations (X1, Y1), (X2, Ya), .. .,
(Xn,Yn)inR x {0,1} such that IE(Y; | X; = ) = p(x) forl <i<mandz € R.
We show that such an estimator of a binary bi-log-concave regression is consistent
in a certain sense, in particular, it is Hellinger consistent. We also derive the rates of
convergence under certain conditions and develop explicit algorithm to perform the
estimation. In order to illustrate the estimation procedure and to compare the results
to the logistic and isotonic regression estimators, we provide numerical examples
for simulated data.
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2.1. Introduction

In the case of u(x) = ¢(a + bx) one can easily deduce from ¢/ = ¢(1 — ¢) that
Condition (iii) of Theorem [I.7]is satisfied. Hence bi-log-concavity of x provides a
nonparametric extension of standard logistic regression.

For algorithmic and conceptual reasons it is convenient to reparametrize the re-
gression function y via the logit-transform. To this end we extend the logistic func-
tion to a continuous and bijective function ¢ : [—oo, +00] — [0, 1] via £(—00) := 0
and ¢(+00) = 1. The corresponding inverse function is denoted as logit : [0, 1] —
[—00, +00] and given by

logit(u) := log(%) for0 < u <1,

and logit(0) := —o0, logit(1) := +o00. Now we consider the function

0 := logit(u)

from R into [—o00, +00], and J(§) = {z € R : (z) € R}. One can easily rephrase
conditions (i), (iii) and (iv) of Theorem|[1.7)in terms of 6 = logit(y):

Lemma 2.1. If J(0) is non-empty, the following three statements are equivalent:
() = L(0) satisfies 2.1).
(ii) 6 is continuous on R, differentiable on J(0), and its derivative 0’ satisfies the
following two conditions on J(6):

0’ 0

——— is non-increasin ——— is non-decreasing.
1+ exp(6) & 1+ exp(—0) &

(iii) 0 is continuous on R, differentiable on J(0), and its derivative 0’ is locally
Lipschitz-continuous on J(0) with Ly-derivative " satisfying

—(0")%0(—0) < 0" < (6)20(6).

This follows essentially from continuity of the logistic and logit function and the
fact that ¢/ = ¢(1 — ¢) on R. Hence on J(6),

W= L0 = p(l— )b

and thus
3 ’ 0’ ' / 0’
— = 1-puld = —— and = = —
L (1=n) 1+ exp(9) 1—p a 1+ exp(—0)
Moreover,

MN _ (1_2M)M/9/+€/(9) 9"
— (0)((1—21) (9> +0"),
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and
(W) _ (o> ©)? _ , N2
R O
L R

Hence the inequalities in Condition (iv) of Theorem|[I.7]are equivalent to

0" € [(n— 1) O n @] = [~0(-0)(0').06) (#)?].

2.2. The Target Functionals

We will determine a function i : R — [0, 1] which minimizes the conditional
negative log-likelihood given the covariables X1, ..., X:

n

L(p) == = > ((1=Yi)log(l — pu(X,)) + Y:log u(Xy)).

=1

To obtain an approximate solution, we choose a fine grid of N >> n points t; <
ty < --- <ty such that {X17X2, e ,Xn} C {tl,tg, e ,tN} and t; < min; X;,
ty > max; X;. Hereinafter without loss of generality we assume that observa-
tions are already ordered, i.e. X7 = X (1)» +s X, = X(n). Then bi-log-concavity
constraints can be approximated on the grid {¢1, 2, ...,tn} as follows:

log(pu(ta)) — log(p(t1))  log(p(ts)) — log(u(tz))
ty — 1 = ts —to =

< log(u(tn)) —log(p(tn—1))
- tN — ﬁNfl

simultaneously with

log(1 — p(tz)) —log(1 — u(tr)) _ 1 —log(u(ts)) —log(1 — u(tz))
ty —t1 - ts — ta =

.5 log(1 — p(ty)) —log(1 — ultn-1))
- tny —tn—1

According to the reparametrization, y(t;) = £(6;), therefore these inequalities can
be re-written in the following form:

log(l — E(Qj)) — )\jé IOg(l — K(Qj,l)) — )\j'r 10g(1 — £(9j+1)) Z O, (22)

log £(0;) — Njelog £(0; 1) — Njrlog £(0;41) >0, (2.3)
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2. Bi-log-concave Regression Functions

where
tigr —t;
>\jZ o J J ,
Ljt1 —tj—1
ti—ti 1
/\jr = I - .
tj+1 —tj—1

Inequalities (2.2) and (2.3) are the reparameterized bi-log-concavity constraints.
Forj € {1,2,...,N} and y € {0,1} we define

n
wiy = > Lix,—t, vimy)»
=1

and for a vector @ € RY we define our target functional
Ls(0) = L(0) + SR(6)

with a small number 5 > 0. Here

N

L(0) := —Z(wjo log(1 — £(6;)) +wj1log £(6)),
Nt

R(0) = — _ (log(s;0(0)) +log(s;1(8)))

with

sjo(0) = log(1 —£(0;)) — Ajelog(l — £(0;-1)) — Ajrlog(1 — €(0;+41)),
$j1(0) = log £(6;) — Ajelog £(60;-1) — Ajrlog £(641).

Function R(0) is called a logarithmic barrier penalty. Throughout this chapter, the
convention log a := —oo for a < 0 is used. Thus 6 represents (6(t;))7,, L(6) is
a proxy for L(u) with o = £(6), and R(0) forces s,,(0) to be strictly positive for
2<j< Nandye{0,1}.

We will minimize Lg(6) over all @ € RY such that Lz(6) > —oo utilizing the
Newton-Raphson method with the step size correction based on the Armijo condi-
tion (all the details are deferred to Section[2.4). As a starting point we propose to
use 8 = (@ + Btj) 2.1, where (@, b) is the maximum likelihood estimator (MLE)
for (a, b) in the standard logistic regression model.

2.3. Consistency of the Bi-log-concave
Estimator

In this section we provide consistency properties of the MLE ; in the following
triangular observation scheme. For n = 2, 3,4, ... we observe independent random
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2.3. Consistency of the Bi-log-concave Estimator
pairs (X1, Yn1), (Xn2, Yn2)s ooy (Xnn, Yan) in R x {0, 1} with fixed or random
values X,,; and random variables Y,,; such that

P(Yn = 1| X = ) = p(x)

for any x € R.

2.3.1. A General Consistency Result

Let us consider the X,,; as fixed numbers such that X,,; < X2 < ... < X,n.
(In random design settings we may condition on the X,,; and sort the observations
so that X ,; is non-decreasing in ¢.)

Concerning p, we only assume that it belongs to a family % C %4y, Where

Fmon :={F : R — [0,1] : F non-decreasing or non-increasing }.
Further we assume that for any n > 2,
{(F(Xni))ity : F e 7}

is a closed subset of [0,1]™. This property implies that there exists a maximizer
iy, € F of

_1 Z (Vi log(F (X)) + (1 = Vi) log(1 — F(Xn:)))

3

over all F' € %, because
n n 1 -
0.1 3 (pi)icy = — D (Ynilogpni + (1= Yai) log(1 = pui)) € [—00,0]
i=1

is continuous.
Depending on the model .%, the MLE [i,, may be non-unique. But it is consistent
in the following sense:

Theorem 2.2. If u € F C Fon, and if {(F(Xpni))y : F € F}is a closed
subset of [0, 1|", then [i,, exists almost surely, and

1 n
]E - An an - Xn1 2 < 8 71/2.
(n;}m )l >>>_ "
Remark 2.3. In the case of % = Fpic U {0} U {1}, the set

F = {(F(Xn))i,: F e F}

is a closed subset of [0, 1]™.
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2. Bi-log-concave Regression Functions

2.3.2. Hellinger Consistency in a Special Setting

We consider the special case when X1, X2, ..., X, are the order statistics of
iid. Xy, ..., X,. Assume that X; ~ @, where () is a probability measure supported
by the compact [a, b] C J(u) such that a,b € supp(Q) C [a, b] (recall that J(p) =
{zr € R:0 < p(z) < 1}). We also define v := Q ® 4, where 0 is the counting
measure on {0, 1}.

Let & := {P,, u € Fpic} be a family of probability measures on some measur-
able space. We assume that & is dominated by a o-finite measure v. Consider i.i.d.
observations (X;,Y;) =: Z;, @ = 1,...,n from a probability measure P, := P, ,
where (1, () is a true bi-log-concave regression function. Thus Y; takes value either
0 or 1. Notice that we consider probability measures P,, and F, that correspond to
v and p, when they are distribution functions, and to 1 — p and 1 — p, when p
and p, are survival functions, respectively. We exclude from this treatment the last
remaining and trivial (with respect to the consistency and the rates of convergence
of bi-log-concave regression estimator) case of y and pu, being constant functions
(see Proposition [I.33).

The density in our model is given by

P,

fu(x7y) = dv

= (@)1 y=1y () + (1= (@)L =0y (y) = po(2)? (1= pa()) "=,

where = € [a,b] and y € {0,1}. Then

@( ) = pif y=1,
dv 71— pify=0.

Recall that the Hellinger distance (see, e.g. [Le Cam and Lo Yang (2000) and
Groeneboom and Jongbloed| (2014)) is the distance between probability measures
P, and P, or, equivalently, between the corresponding densities f,, and f, := f, :

(B P)= H(ful)) ﬁ [ W~V

1
= \/1 §/w/fuf(,d1/.
Notice, however, that we will follow the notation of [van de Geer| (1993)), namely:

h(fus fo) = M By, Bo) = H(fus fo)-
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2.3. Consistency of the Bi-log-concave Estimator

By definition of the Hellinger distance, for our setting it follows that:

W(furfo) = \/;/(\/fj_\/g)zdu

1 b
- 3/ (/{071}(\@ VIR, m)) aQ

b
\/5/ (VT = VT )2 o+ (VA Vi0)dQ

b
- \/1 - / (V=0 = o) + Vi) dQ,

where J, and J; are the Dirac measures at points {0} and {1}, respectively. Now
we are ready to introduce the following

Definition 2.4. The Hellinger distance h(-,-) between 1 and [i, = [i is defined as

B ) = ﬁ / ((w VT ) 4 (Vi ﬁ)) aQ

- w—/ab( (U= ) (1= fin) + V/ifin ) d

In this setting the rate of convergence of the estimators fi,, on the compact [a, b]
is obtained via the following

Theorem 2.5. Let i1 € Ty, then

~ 1
h(fin, 1) = Op (nz/s) :

Notice that this rate of convergence is the optimal rate and ji,, are asymptotically
optimal (on [a, b]) with respect to Lj-norm, i.e. the total variation distance (see
Stone| (1982)), p. 1042, Eggermont and LaRiccia (2009), p. 19, and Appendix A).
Namely, the following result holds true:

Corollary 2.6.

~ 1
17~ bl =0y (3% )

This is the optimal convergence rate and i, are asymptotically optimal estimators
on the compact [a, b).
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2.4. Algorithms

Taylor expansions of second order. Forf,h € R,as h — 0,

h2
log (0 + h) = log (e(e) +OO)h+ 0 (0)—

=+ O(h3))
v )

log £(6) +log(1 + h+

¢ (0)
0 h+

log £(6) + £(—0)h — f’(9) O(n%)

£(0)
(0) 12 e’(e)‘2 h2
6) ? ~qer 2 TO)

= log¢(6) +

Here we utilized the formulae ¢ = ¢(1 — ¢), ¢ = (1 —20)¢' and 1 — £ = £(— ).
The latter equation yields

log(1 —£4(0+ h)) = logl(—6 — h)

= log(—0) — (1 — £(=0))h — £(—0)(1 — £(—0)) h; + O(h?)

= log(1 —£(8)) — £(0)h — e’(e)h; + O(h?).

To determine the Newton step, we need various second order Taylor expansions.
First of all, our expansions of log £ and log(1—¢) imply that for arbitrary 8, v € RY,

L(@+v) = L(0)+ VL) v+ % v D?L(0)v + O(||v|®)

as v — 0, where

VL) = (wjol(8;) —winl(~0;))
_(U}joegj —’LUj1>N . (U}jo —wji1e )N
o 1+ e o 14+e % j=1

D2L(8) = diag(((wjo +wjn)l(6;)) ) = diag((%);)'

0;

j=1

Moreover, for 2 < j < N and y € {0, 1},

1 .
sjy(0+v) = 55(0) + 5,0+ 5 v’ diag(n;)v + O(||v])
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2.4. Algorithms

as v — 0, where

.
Yo = (0,...,0, NelO_1),  —00;),  Ajel(B41), 0,...,0),
j—2 N—j—1 -
o= (0,...,0, Nel(—0;-1),  0(=0), —N;l(—0;11), 0,...,0) ,
j—2 N—j—1 +
n; = (Oa"'voa Ajegl(ej—l)’ _61(6])7 Aj7'€/(9j-‘r1)a 07a0>
j—2 N—j—1

Consequently, if R(6) < oo, then

1 .
log sy (0 +v) = log(sjy(B) + ’y;-;v +-0l dlag(nj)v + O(||v||3))

2
1
o S]k( )+ 819(0) ’yjy
L4 i _ 1 T 3
+ 50" (5 den) — g v o + Ollel’).

Allin all, for 8, v € RV with R(8) < oo,
R(O +v) = R() +VR(0) v +2'w"D?R(0)v + O(||v||*)

as v — 0, where

VR(9) = Z ( 'Y]o ]11(0) 7j1>7

’YjO’Y;'ro 'le’YL )

2 1 .
D7R) = @ ) )+ 2+

|
/\
/-\
V)
[y
O

Logarithmic barrier algorithm with the Newton iteration. We implemented
(see Algorithm (1)) the logarithmic barrier (penalty) algorithm (see, e.g. |Boyd and
Vandenberghe|(2009), p.563 for a general description) with the penalty equal R(8).
It takes the triple (X, J,Y) as an input data, where X is the sample of the raw data
grid points { X1, Xo, ..., Xz} and Y is the corresponding sample of the binary val-
ues (Yl)f=1 At the very beginning, the preprocessing of the input data is performed
in order to determine the unique row data points in the case of ties. The data ob-
tained from the preprocessing are the vectors X and Y with unique ordered compo-
nents. Thatis, X = {21 < z2 < ... < x,}. Components of Y := (y1, Y2, .-, Yn)
are the weighted values of Y with respect to the frequencies of their occurrence in
the original sample Y. That is, y; := 1n<122inﬁ(Yk : Xy = x;) with 1 <4 < n. The
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2. Bi-log-concave Regression Functions

weights w := (w;)?_; are computed as w; := #{k < n: X = z;}. Notice that
the negative log-likelihood which is actually computed, is

L(0) = — sz (i log(€(6:)) + (1 — y;) log(£(—6))), 2.4)

where 6(-) := logit pu(-).

At the next stage, the starting value (3, for the (logarithmic barrier) penalty pa-
rameter 3 is chosen; it is typically between 0.1 and 10. Then the starting value 6,,
of the parameterized solution 8 := logit(x(J)) to minimization problem

in Lg(0
guin, L0

is obtained by fitting the logistic regression model to raw data X and Y; recall that
Ls(0) =L(0)+ SR(0).

The algorithm consists of the outer and the inner loops. The purpose of the outer
loop is to decrease 3. At each iteration of the outer loop at most k£, > 0 iterations
of the inner loop are executed. We call it a Newton loop because this is where the
Newton-Raphson method is actually implemented. At every instance of the Newton
loop the gradient

g=:VLg(0) =VL(O)+ SVR(O)

and Hessian
H =: D?L3(0) = D*L(0) + BD*R(9)

of the target functional Lg(@) (denoted by LogLike in Algorithm are computed.
It is done by utilizing the function PenLogLike which also computes negative (pe-
nalized) log-likelihood (logarithmic barrier function) with penalty parameter 3, and
checks bi-log-concavity constraints and (2.3). This function takes 3 parame-
ters as an input: 0, $ and boolean d. The latter one is set to TRUE when Hessian
and gradient are required; otherwise d is set to FALSE.

Having computed the gradient and Hessian, the algorithm solves linear system

H A0=-g

for the Newton step A@ of the current solution 8. After that, the incremental change
is calculated as a scalar product of the solution’s step and its gradient x := g - Af
which is the directional derivative of Lg.

The next guess for the solution is 8 + aA@, where a is the step size (initially set
to 1) and PenLogLike function is applied again to calculate the updated value of
the negative (conditional) log-likelihood LogLike at a new solution guess. After
that everything is ready to correct the step size a. To do this, we use the Armijo
condition. This condition can be described as follows (see, e.g.,[Nocedal and Wright
(2006)):

Lg(0+ aAB) < Lg(0) + crak,
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2.4. Algorithms

where ¢; is some constant in (0,1). That is a should first of all give sufficient
decrease in the objective function Lg(-), as measured by this inequality. In other
words, the reduction in Lg should be proportional to both the step length a and
directional derivative k.

In the Armijo (condition) procedure implemented here, c; is set to 0.3 and the
step size a is divided by 2 at each iteration of procedure’s loop. At every iteration of
the Armijo procedure the PenLogLike function is utilized to calculate the updated
value LogLike at a new solution guess with corrected step size acor := a/2. No-
tice that in this procedure bi-log-concavity constraints and are verified to
insure that the next solution guess 0 + a.,,- A8 satisfies them. The step size correc-
tion loop stops after the sufficient decrease in the negative log-likelihood LogLike
was achieved and all bi-log-concavity constraints were satisfied.

After getting corrected step size a,,, the solution is updated as
0rew = 0 + ac0r AD.

The algorithm stops after 3 was decreased sufficiently enough, namely, has dropped
below 10~% in the implementation. It returns estimate

~

fi, = fi = (1+exp(-0))~"

of bi-log-concave regression function p and the log-likelihood value.

There are several strategies to decrease parameter 3. The one which proved to be
the most (computationally) efficient in our framework, proceeds as follows. During
the first 10 iterations the barrier parameter J is reduced by half each time, and then is
multiplied by the factor of 0.1 every subsequent iteration. Newton loop is usually re-
stricted to k, = 500 iterations and the safeguard stopping rule is designed in such a
way that the loop stops when the incremental change x becomes less than some pre-
defined value r € (0,1). This parameter is typically (and in the algorithm as well)
setto 7, = 107, The algorithm was implemented in the statistical computing en-
vironment R. Notice that the actual implementation of the algorithm computes and
returns also the isotonic (antitonic in the case when p is survival function) estima-
tor (see e.g. (Groeneboom and Jongbloed (2014) for details), its smoothed version,
logistic regression estimator and their corresponding log-likelihoods. In terms of
the computation speed, the simulations have shown that the best case performance
has the order O(log” n+/n), where 7 is the sample size of X . The worst case per-
formance has the order O(n?). The reason is that the number of iterations of the
Newton loop is bounded by a constant having the same order as n. The best case
performance for this loop is log n. The usual safeguarding rule for Armijo criterion
procedure bounds the number of iterations by 20 giving the order of logn to v/n,
while the number of outer loop iterations is kept quite small (between 12 and 17)
having the order of \/n.
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2. Bi-log-concave Regression Functions

Algorithm 1 Binary bi-log-concave regression: part I

1: procedure BILOGCONCAVEREGRESSION(X, T,Y)
2: n + numberOfUnique Values(X)

3: n + length(X)

4: X := (z;); < uniqueOrderedValues(X)

5 w4 (W) g w=#{1<k<n: X;=ux}
6

Y +— (i)l i fg%r%(y’“ s Xp =)

N « length(T)

B+ Bo

: T + sort(T)

10 M+« (T,...T) — (T, .., T')
11 fori< 2 ...N—1do

o e 2

-1

12: Ario1 Mi,i—lMi+1,i—l
-1

13: Agi—1 4 MipiM5

14: end for

15: W Matrivaj’jzl(o.())
16: forj < 1,....N do

17: fori< 1,...,ndo

18: ng — WjQ + 1{Xi:Tjﬂ1/i:0}

19: Wi < W1 + Iix,=T,nv,=1}

20: end for

21: end for

22: function PenLogLike(0, 3, d)

23: k <length(6)

24: £, + vector®_;(1078)

25: £y + vector®_, (107%)

26: Ji + (60>0)

27: L, J1] + —0[Jy] — log(1 + exp(—0[J+]))
28: £1[J4] < —log(1 + exp(—0[J4]))

29: J_+(0<0)

30: Lo[J_] < —log(1 + exp(O[J_]))

31 Ly[J_-] « O[J-] —log(1 + exp(0[J-]))

32 So < Eo,2:(N71) - A520,1:(N72) - )\reo,?):N
33: s1 ¢ L1 (n—1) — Aef1 1 (v—2) — A1 3N
34: if s, < 0ors; <0 then

35: SumFunc < oo

36: SumLog + oo

37: else

38: SumFunc < —W. 14, — W. 1/,

39: SumLog «+ 75(252—12 log(sei) + Zf\:lz log(s14))
40: end if

41: LogLike < SumFunc + SumLog

42: if d = TRUE then

43: g1, +vector;_, (0.0)
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Algorithm 1 Binary bi-log-concave regression: part II

44:
45:
46:
47:
48:
49:
50:
51:
52:
53:
54:
55:
56:
57:
58:
59:
60:
61:
62:
63:
64:
65:
66:
67:
68:
69:
70:

71:
72:
73:
74:
75:
76:
77:
78:
79:
80:
81:
82:
83:
84:
85:

B +vector}_, (0.0)
fori < 1,...,N do
if exp(—0;) # oo then
gri < —(Wie ™% — Wyo)(1 + e b)71
B, « (W“ + WZQ)(Z —+ et —+ 69"')71
end if
end for
H; « diag(B)
ifs, < (0,...,0) ors; <(0,...,0) then

g «+ NULL
H + NULL
return LogLike, s,,s1, g, H, SumFunc, SumLog
else
v+ Matrlx = ]i (1078)
N 23 8
v « Matrix;Z; %7, (107°)
N 2,3 -8
n < Matrix;_; 72, (107°)
v < (exp(—6) + 1)

u <+ (exp(@)+ 1)1t
Y1:(N—2),1 < AMVi(N-2)
Y1:(N—-2),2 £ —V2(N-1)
Y1:(N-2)3 ArVa:N
’Yl (N—2),1 & — AU (N-2)
’Yl(N 2),2 < U2 (N-1)
Yi:(N—2),3 ¢ —ArUsN
M (N—2)1 & AeViv—2)  (IN—2 = Vi (n_2))
M (N-2),2 ¢ —Vav—1) - (In—2 — Vo (v—1))
M (N-2),3 ¢ ArVan - (Iv—2 — Van)
gr — —vs, ! — sy
Hp  —diag(n)(s; ' +s; " + 778, + 53577
H HL + ﬂHR
99, +069r
return LogLike, s,, s;, g, H, SumFunc, SumLog
end if
else
return LogLike, s,, s;, SumFunc, SumLog
end if
end function
(a,b) < LogisticRegression(Y, X)
0, a+bT
0«80,
iy (exp(—0,) + 1)1
K+ 1
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Algorithm 1 Binary bi-log-concave regression: part III

86: <470

87: s+ 0

88: while 3 > 3, do

89: s s+1

90: fork < 1,...,k, do

91: a1

92: (g, H) + PenLogLike(0, 5,d = TRUE)

93: if g = NULL then

94: stop

95: end if

96: A0 +— —H g

97: K+ gA@

98: LogLikelnit + PenLogLike(8, 8,d = FALSE)
99: LogLike < PenLogLike(6 + aAf, 5, FALSE)
100: 10

101: while (LogLike — LogLikeInit) > 0.3 - a - x do
102: 14 1+1

103: if 2 > 20 then

104: stop

105: end if

106: a+ a/2

107: LogLike < PenLogLike(6 + aAf, 3, FALSE)
108: end while

109: 60— 6+ aAO

110: if |x/2| < r then

111: stop

112: end if

113: end for

114: if s < 11 then

115: B« B/2

116: else

117 B« /10

118: end if

119: end while

120: LogLikeBLC <« PenLogLike(0, 3, FALSE)
121 f, + (exp(—0) +1)7!

122: return [i,,, LogLikeBLC

123: end procedure
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2.5. Numerical Examples

Hereafter and until the end of the chapter we will write mu(x) instead of p(z) to
provide uniformity of notations.

Example 2.7. There were n = 81 data pairs (X;, Y;) with (X;) =: X C T being a
fixed equidistant grid on the interval [—4, 4] with step length A(X) = 0.1. True bi-
log-concave regression function mu(T) (red curve) was generated as the c.d.f. of the
uniform distribution on the interval [—4, 4] with values computed at the knots of the
fine grid T = (¢1,...,tn) = (—4,—3.95,-3.9,...,3.95,4) consisting of N = 161
points (the step length is A(T) = 0.05). Blue circles in Figure represent the
values of X corresponding to (Y;) which are either 0 or 1. Solid blue curve shows
bi-log-concave regression function estimator mu; green curve corresponds to the lo-
gistic fit and grey curve shows isotonic least-squares regression estimator (see e.g.
Groeneboom and Jongbloed|(2014) for details). The starting value for the (logarith-
mic barrier) penalty parameter was chosen as § = 0.1 and the algorithm stopped
when 3 had decreased below 108, which corresponds to 14 outer loop iterations.
During the first 10 iterations the barrier parameter was decreased by a factor of 0.5
each time and then by a factor of 0.1. Inner Newton loop was restricted to 500 iter-
ations and the safeguard stopping rule parameter was set to d = 10~7. The increase
in the negative conditional log-likelihood from —43.044 to —41.84 was obtained,
comparing to the initial value produced by the standard logistic regression estima-
tion procedure. The log-likelihood corresponding to isotonic regression estimator
was —36.81.

Example 2.8. There were n = 101 pairs (X;,Y;) with (X;) =: X C T a fixed
equidistant grid on the interval [—10, 10] with the step length A(X) = 0.2. True
bi-log-concave regression function mu(T') was simulated as the c.d.f. of the normal
distribution with mean zero and variance 4 with values computed at the knots of
the fine grid T = (¢1,...,tn) = (—10,-9.8,...,9.8,10) consisting of N = 201
points (i.e. A(T) = 0.1). Blue curve in Figure [2.2] shows bi-log-concave fit mu
together with isotonic regression estimator and the logistic regression fit. The start-
ing value for the barrier parameter was set to 8 = 0.1 and the algorithm stopped
when it had decreased below 10~8, which corresponds to 14 outer loop iterations.
In this case, the increase in the negative (conditional) log-likelihood from —28.731
to —27.169 was obtained, comparing to the initial value produced by the standard
logistic regression estimation procedure. The log-likelihood corresponding to iso-
tonic regression estimator is —22.886.

Example 2.9. Here there are n = 101 pairs (X;,Y;) with (X;) = X C T a
fixed equidistant grid on the interval [—10, 10] with the step A(X) = 0.2. True
regression function mu(T) (red curve) was simulated as the c.d.f. of the logistic
distribution with shape parameter £k = 5 and scale parameter s = 2 with values
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Figure 2.1.: Example of the estimated mu(x) for the data X simulated from the uni-

mu(x)

0.4

0.8 1.0

0.6

0.2

0.0

form distribution: blue circles are the values of X corresponding to (Y;)
- either O or 1; solid blue curve is bi-log-concave regression function
estimator mu; green curve is the logistic fit; grey curve shows isotonic
least-squares regression estimator; red curve is the true bi-log-concave
regression function mu(x).
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Figure 2.3.: Example of the estimated mu(x) for the data X simulated from the lo-
gistic distribution.

computed at the knots of the fine grid T = (—10,-9.9,...,9.9, 10) consisting of
N = 201 points (thus A(T) = 0.1). Blue curve in Figure[2.3|shows bi-log-concave
regression estimator mu. The starting value for the barrier parameter was set to
B = 0.1 and the algorithm stopped when it had decreased below 10~8, which had
corresponded to 14 outer loop iterations. In this case, the increase in the (negative)
log-likelihood from —21.639 to —18.897 was obtained, comparing to the initial
value produced by the standard logistic regression estimation procedure. The log-
likelihood corresponding to isotonic regression estimator is —15.264.

Example 2.10. In this case there are n = 76 pairs (X;,Y;) with (X;) =: X CTa
fixed equidistant grid on the interval [0, 15] with the step A(X) = 0.2. True bi-log-
concave regression function mu(T) (red curve) was simulated as the c.d.f. of the
Gamma distribution with shape parameter £ = 2 and scale parameter s = 0.5 with
values computed at the knots of the fine grid T = (0, 0.1, ..., 14.9, 15) consisting of
N = 151 points (i.e. A(T) = 0.1). Blue curve in Figureshows bi-log-concave
regression function estimator mu together with isotonic (grey curve) and logistic
regression (green curve) fits. The increase in the log-likelihood from —27.043 to
—23.699 was achieved. The log-likelihood corresponding to isotonic regression
estimator is —19.245.

Example 2.11. There are n = 101 pairs (X, Y;) with (X;) =1 X C T a fixed
equidistant grid on the interval [—3, 17] with the step A(X) = 0.2. True regression
function mu(T) (red curve) was simulated as the c.d.f. of the Gumbel distribution
with shape parameter £ = 0.5 and scale parameter s = 2 with values computed at
the knots of the fine grid T = (-3, —2.9, ..., 16.9, 17) consisting of N = 201 points
(thus A(T) = 0.1). Blue curve in Figure shows bi-log-concave regression
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Figure 2.4.: Example of the estimated mu(x) for the data X simulated from the
Gamma distribution.

function estimator mu. The increase in the log-likelihood from —19.874 to —17.249
was achieved. The log-likelihood corresponding to isotonic regression estimator is
—13.521.

Example 2.12. Here there are n = 101 pairs (X;,Y;) with (X;) =t X C T a
fixed equidistant grid on the interval [—4, 4] with the step length A(X) = 0.08.
True regression function mu(T) (red curve) was simulated as the c.d.f. of the bi-
modal distribution in Example[I.13} its values were computed at the knots of the fine
grid T = (—4,-3.96,...,3.96,4) consisting of N = 201 points (A(T) = 0.04).
Blue curve in Figure shows bi-log-concave estimator. In this case, the increase
in the log-likelihood from —40.375 to —36.526 was obtained. The log-likelihood
corresponding to isotonic regression estimator is —29.603.

Example 2.13. Here n = 71 pairs (X;, Y;) were simulated with (X;) =: X C Ta
fixed equidistant grid on the interval [—6, 8] with the step A(X) = 0.2. True regres-
sion function mu(T) (red curve) was simulated as the survival function correspond-
ing to the normal distribution with mean 2 and variance 3 with values computed
at the knots of the fine grid T = (¢1,...,tny) = (—6,-5.9,...,7.9,8) consisting
of N = 141 points (with A(T) = 0.1). Blue curve in Figure shows bi-log-
concave fit together with isotonic and logistic regression fits. The increase in the
log-likelihood from —23.508 to —20.817 was achieved. The log-likelihood corre-
sponding to isotonic regression estimator is —16.668.

Example 2.14. In this example we simulated n = 51 observations (X, Y;) with
(X;) =0 X C T a fixed equidistant grid on the interval [—5, 15] with the step
A(X) = 0.4. True bi-log-concave regression function mu(T) (red curve) was
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Figure 2.6.: Example of the estimated mu(x) for the data X simulated from bi-modal

distribution in Example
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2. Bi-log-concave Regression Functions
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Figure 2.7.: Example of the estimated mu(x) in the case when it is the survival func-
tion corresponding to the normal distribution.

simulated as the survival function of the logistic distribution with shape parame-
ter £ = 6 and scale parameter s = 2 with values computed at the knots of the fine
grid T = (-5, —4.8, ..., 14.8, 15) consisting of N = 101 points (i.e. A(T) = 0.2).
Blue curve in Figure shows bi-log-concave regression function estimator mu.
The increase (comparing to the starting value produced by the logistic regression
estimation) in the log-likelihood from —16.349 to —15.511 was achieved. The log-
likelihood corresponding to isotonic regression estimator is —11.402.

Example 2.15. There were n = 101 pairs (X;, Y;) simulated with (X;) =: X C T
being a fixed equidistant grid on the interval [0, 10] with the step A(X) = 0.1.
True regression function mu(T) (red curve) was simulated as the survival function
of the Gamma distribution with shape parameter £ = 3 and scale parameter s =
1 with values computed at the knots of the fine grid T = (0,0.05,...,9.95,10)
consisting of N = 201 points (A(T) = 0.05). Blue curve in Figure shows
bi-log-concave regression function estimator mu. The increase in the log-likelihood
is from —25.876 to —23.329.
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Figure 2.8.: Example of the estimated mu when it is the survival function of the
logistic distribution.
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Figure 2.9.: Example of the estimated mu(x) when it is the survival function of the
Gamma distribution.
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3. Proofs

Proof of Theorem 1.7 When proving Theorem [1.7| we assume that the following
facts about concave functions are widely known (cf. [Rockafellar (1970), |Groene-
boom et al.|(2001)):

Lemma 3.1. Suppose that h : R — [—o00,400) is a concave function. Then it
satisfies the following properties:

(i) h is continuous on the interior of {h > —oco} := {z € R: h(x) > —oc0}.

(ii) For each interior point x of {h > —oc}, the left- and right-sided derivatives
KW (x—) and B/ (x +) exist in R and satisfy b/ (x —) > h'(z +). Moreover, h(x %) is
non-decreasing in x.

(iii) For each interior point x of {h > —oo} and a € [h'(x +),h (z —)],

h(x +t) < h(z)+at forallt €R.

The second useful result is the following:

Lemma 3.2. Let h be a real-valued function on an open interval J C R, and let
[a,b] € [—00,00]. Then the following two statements are equivalent:
(i) For arbitrary different x,y € J,

h(y) —h
W) =h@) oy
y—x
(ii) For arbitrary x € J,
h(y) —h h(y) —h
lim inf M > a and limsup M < b.
y—T y—x y—x y—x
In the case of [a,b] = [0, 0] or [a,b] = [—00,0], part (i) is equivalent to h being

non-decreasing or non-increasing, respectively.
In the case of [a,b] C R, part (i) is equivalent to h having an L -derivative h' on
J with values in [a, b); this latter means Lipschitz-continuity of h on J.

Proof of Lemma [3.2|follows essentially from a bisection argument and the follow-
ing observation: for points 7 < s < tin J,
h(t)—h h(s)—h h(t) —h

() =h(r) _  hs)=hr) () b0 = h(s)

t—r s—r t—s
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3. Proofs

with o := (s —r)/(t — r) € (0,1). In particular,

_{h(s) = h(r) h(t) = h(s)
-y )= = =
t—r - max{ h(s):h(r)’ h(ti:h(s)}

Equivalence of statements (i-iv) of Theorem [I.7|will be verified in four steps.
Proof of (i) = (ii). Suppose that F' is bi-log-concave. First of all, notice that be-
cause of non-degeneracy of F, there exist two points 21 < xo such that F'(z1), F(z2) €
(0,1). Since log F' is concave, it follows from Lemmathat F' is continuous on
{z : log F(z) > —oo} = {x : F(zx) > 0}. Furthermore, F' is continuous on
R\{z9,z$} and F > 0 on (x5, x3), where

xf = inf{z: F(x) > 0} < aq,

x5 = sup{z : F(x) > 0} > xa.

Besides that, F' = 0 on (—o0, 27)U(x9, +00). Analogously, concavity of log(1—F")
implies that F' is continuous on {y : log(1 — F(y)) > —oo} = {y : F(y) < 1}.
Furthermore, F is continuous on R\{y?,y3} and F < 1 on (y?,y3), where

yy =inf{y : F(y) <1} <y,

ys ==sup{y : F(y) <1} > za.

Besides that, F' = 1 on (—o0, ¥§) U (¥, +00). But this implies that either F'(z$) =
1 or F(2§) = 1 and either F'(y§) = 0 or F(y3) = 0, - a situation which is only
possible when points y7, y§ coincide with ¢, 9 and when F' is continuous at these
points. Therefore F' is continuous on {z : 0 < F'(z) < 1} and eventually on R. In
particular, J(F') = (a,b) for some real ¢ and b.

Concavity of h := log F' implies that for a < x < b its left- and right-sided
derivatives h'(xz —), ' (z +) exist in R and satisfy h'(x —) > h/(z +). But then

exp(h(a +1)) — esp(h(x) _

Fl(z+) = im
t—0, £t>0 t

x+)
exist in R, too, and satisfy the inequality
Fl(z—) > F'(z+).
Using similar reasoning one can deduce from concavity of h := log(1 — F’) that
—Flla—)=1-F)(z-) > 1-F)(z+) =—F'(z+),

so that F(x —) = F’(x +). This proves differentiability of ' on J(F).

64



Finally, the inequalities follow directly from the last part of Lemma [3.1]
applied to h = log F and h = log(1 — F).
Proof of (ii) = (iii). Suppose that F' is continuous on R, differentiable on J(F)
with derivative f = F’ and satisfies the inequalities (I.1). This implies that h :=
f/F is non-increasing and h := f/(1 — F) is non-decreasing on .J(F). For if
x,y € J(F) with z < y, then by (L.1),

log F(x) < log F(y) + h(y)(x —y)
< log F(x) + h(z)(y — =) + h(y)(z — y)

(x)
= log F'(z) + (h(z) — h(y)) (y — @)

and
log(1 — F(z)) < log(1—F(y)) — h(y
< log(1 - F(z)) - h(z
= log(1 — F(z)) + (A(y) — h(z))(y — =),

whence h(z) > h(y) and h(z) < h(y).

Proof of (iii) = (iv). Suppose that F’ satisfies the conditions in part (iii). The
consequence of these monotonicity properties is the boundedness of f on J(F): if
we fix any x, € J(F'), then for any other point z € J(F'),

f@) = {F(m)h(w) < hz)  ifr>a,
A= F@)h(x) < h(z,) ifz < .

Finally, local Lipschitz-continuity of f may be verified via Lemma[3.2| Let ¢,d €
J(F) with ¢ < d. For arbitrary different z,y € (¢, d), v < y,

fly) = f(x) _ Fly)hly) - F(x)h(z)

Yy—x y—x
Y- Yy—x
< h(e) (y;_f( )
< n(ey =2 f”y(_x D=L p)

— h(c)h(z)F(z) < h(c)*F(d)

as y — x in the case of F' non-decreasing on (¢, d). Here the first inequality follows
from the facts that F'(x) > 0 and (h(y) — h(z))(y — )~ < 0. The second
inequality is the consequence of inequality (1.1), (1). Hence we obtain

lim sup fly) — f(=)

y—x y—x

< h(c)*F(d) forall z € (c,d). (3.1)
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In the case of F' being non-increasing on (¢, d), similar derivations will lead to the
following inequality:

nmsupM < h(e)?F(¢) forallz € (¢, d). (3.2)

y—z y—x
Analogously one can show that

limin 4 W) — f(@)

y—a y—z

> —h(d)*(1 - F(¢)) forallz e (c,d)  (3.3)

in the case of F' non-decreasing on (¢, d) and

M > _ﬁ(d)Q(l — F(d)) forallz € (c,d) 34

lim inf
y—x y—x

in the case of non-increasing F'. Therefore, according to Lemma|3.2| f is Lipschitz-
continuous on (¢, d) with Lipschitz-constant

max{h(c)?F(d), h(d)*(1 — F(c))}
in the case of F' non-decreasing on (¢, d) and
max{h(c)2F(c), h(d)*(1 — F(d))}.

in the case of F' non-increasing on (¢, d). This proves local Lipschitz-continuity of
fon J(F). In particular, f is absolutely continuous with L;-derivative f’. Then f’
is a locally integrable function on J(F') such that

Y
fly)— flx) = / f(t)ydt forallz,y € J(F),
x
and it may be chosen such that

f(z) € [liminfM Jim sup M}

Y=z y—x yoa y—z

(3.5)

for any x € J(F). But for ¢,d € J(F') with ¢ < z < d, the latter interval is
contained in

according to (3.1) and (3.3) for non-decreasing F', and in

[~h@P - F@)nerro) = [(Ha 1) e
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for non-increasing F, according to and (3.4). Since F and f are continuous,
letting ¢, d — = implies (L.2).
Proof of (iv) = (i). One can easily verify that continuous function F' is bi-log-
concave if, and only if, log F' and log(1 — F') are concave on J(F'). Hence (i) is a
consequence of (iii), and it suffices to show that (iv) implies (iii).

According to Lemma h is non-increasing on J (F) if, and only if,

lim sup 7h(y) — h(=)

y—z y—x

<0

for any z € J(F). To verify this, let y € J(F) \ {z} and set r := min(z,y),
s := max(x, y). Then it follows from (I.2) and continuity of f that

hy) =) _ fy)/Fly) = flz)/F(z)
y—x y—x
_ 1 f@=fl)  fl@) Fl)-F()
Fly) y-u F(z)Fly) y—s
= 1 ’ F(t) dt — /(@) ) F(t)dt
Fy)(s—r) J» F(z)F(y)(s—r) J,
1 IO f(@) °
< W | e FRe =, 0
fl@)? fl@)?
T @R Fap
asy — T. N
Analogously one can show that / is non-decreasing on J(F'). O

Proof of Proposition[1.19} For any fixed z, € J(F'), monotonicity of f/F =
log(F)" implies that for x € J(F), z < x,,

F(x) > log F'(z,) — log F(x)

T —x,

Since log F'(x) — —oo as © — inf(J(F)), this inequality implies that

/ . f >0,
TV (F) = Lay= 1 I
1(F) zesbl(pF) (@) xﬁin?(rJl(F)) F 7 =oo if inf(J(F)) > —o0.

Analogously one can show that

>0,

— im
ves(p) 1 = F e—sup(J(F) 1 — F =00 if sup(J(F)) < oo.

Ty(F)= sip (@)= 1 f<x>{
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For symmetry reasons it suffices to show that [, e'* F'(dx) is finite for t € (0, T»(F))
and infinite for ¢ > T5(F"). Notice that for ¢t > 0, Fubini’s theorem yields

/Rem F(dx) = /R/Rl[zgx]tetz dz F(dx)
= t/Retz(l—F(z)) dz

t/Rexp(tz +log(1 — F(z))) dz.

In the case of m := sup(J(F)) < oo, the previous integral is smaller than e < oo
fort < oo = Tp(F'). In the case of m = oo, notice that tz + log(1 — F'(2)) is
concave in z € R with limit —co as z — —oc. Thus the integral [, e'* F'(dx) is
finite if, and only if,

lim. d%(tzﬂogu —F(2)) = Zlingo<t— 1‘_f(;)(z)) — |~ Ty(F)

is strictly negative, which is equivalent to ¢ < T5(F). O

Proof of Lemma[1.23] Assume that F is non-degenerate in the sense of Definition
Weak convergence of F), to F' means pointwise convergence on the set of all
continuity points of F'. According to the result from Sengupta and Nanda (1999)
(Theorem 2, (d)), distribution function F' is log-concave as the pointwise limit of
log-concave distribution functions F;,. Then 1 — F;,, — 1 — F' pointwise on the set
of continuity points of 1 — F' as well. Since each function 1 — F), is log-concave
their limit 1 — F’ is log-concave, again by Sengupta and Nanda (1999) (Theorem 2,
(d)). Therefore I' € Fyeq.

Bi-log-concave functions F),, F' are continuous on R and admit strictly positive
densities f,, f on J(F,), J(F'), respectively, by Theorem (i) and (iv)’. There-
fore, by the standard argument, the sequence of continuous increasing functions F,
converges in probability to increasing and continuous function F. Then, accord-
ing to the following generalization of Proposition 2.1 from Resnick (2007), we can
show the uniform convergence (in other words, convergence in the supremum norm)
of F), to F in probability on [a, b] C R such that J(F')NJ(F,)N[a,b] # 0 for each
n:

Proposition 3.3. Let U, : K = [a,b] — R be a fixed continuous and isotonic
Sunction, and let (U,,) be a sequence of random isotonic functions Uy, : K — R. If

Un(z) =p Us(x)
for any fixed x € K, then

HUn - UOHOOJ( —p 0.
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Proof. For fixed m € N let

0<j<m.Forzx € [r;_1,z,],

Un(z) = Uy(z) < (Un<xj) - U0<33j)> + (UO(xj) - UO(xjfl))
S Mn + Uo(xj) - Uo(xjfl)v

where
M,, :

= max |U,(z;)—Us(z;)| —, 0.
7=0,1,..., m

On the other hand,

Un(z) = Up(z) > =My, — (Uo(z5) — Up(wj-1))-

Then for x € [x,,—1, ],
Un(x) = Uy(x) < My, + Uy (b) — Up(2n—1)

and

Un(z) = Uy(z) > =M,y — (Up(b) — Up(xm—1)).
For © € [Xm—2, Tm—1],

Un(l') — Uo(l') S Mn + Uo(;vm,l) — Uo(xm,g)

and
Un(x) - UO(I) Z *Mn - (Uo(xm—l) - Uo(xm—Z))-

Analogously, for € [z1, z3],
Un(x) = Up(x) < My, + Up(2) — Up(1),
Un(x) = Uo(x) = =My, — (Uo(w2) — Uo(x1)).
And, finally, for z € [a,21],
Un(z) — Up(a) < My, + Uy(21) — Uy(a),
Un() = Uy() > My, — (Uy(1) — Uy(a).

Noticing that
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and taking into account the definition of M,, we sum up all inequalities with the
same sign to obtain

n- (Un(x) = Uy(z)) <nM, + U, (b) — Uy(a)

and
n - (Up(z) — Us(x)) > —nM, — (Uy(b) — U,(a))

for = € [a, b]. Therefore

Un() = Un(@) < My + - (U(8) — Ula),

Un(@) — Un(a) = My — ~(U(b) — Us(a).
Keeping in mind that M,, —, 0, it is equivalent to
Un(z) = Up(z) < 0p(1)
and

Un(x) - Uo(m) > _Op(l)v

respectively. Hence
HUn - U0H007K —p 0.

O

The functions F;, and F are isotonic and therefore ||F}, — F'||o (a5 —+p O as
n — oo.

Consider now L,, := min(F,, F) and U,, := max(F,, F'). It implies that F,
F, € [L,,U,] and L, U, — F. Then for z, 2’ € [a,b] N J(F,) N J(F) with
x < ' the RHS of the second inequality for hazard rates from Lemmaimplies

Falw) = (1= Fp)7 ann @) > (1— Fy() el Fn(x’;)/ - Z)g(l — F,(2))
> (1- U)o = Un(x'ij - Log(l — Ly (2))
Sy (1— F(a)) 8 *F(x';)/::g(l — F(x))

Therefore
fu(x) > f(z) +0p(1).

Analogously, f,(z) < f(z) + op(1) and therefore f,, — f on [a,b] pointwise.
Since f,, is Lipschitz-continuous on [a, b] (Theorem (iv)") the sequence (f)
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is uniformly equicontinuous. Indeed, Ve > 0 30 > 0 such that Vz,y € [a, b] and
|z —y| <o
[fo(z) = fa(y)| < Llz —y| < Lo =€

if we take 0 := ¢/L, where L > 0 is the corresponding Lipschitz constant. The
latter one, as the proof of (iii) = (iv) of Theorem shows, does not depend on
the choice of z, y € [a,b] C J(F),). Coupled together, the uniform equicontinuity
and pointwise convergence of the sequence (f,,) of (Lipschitz)-continuous func-
tions to (Lipschitz)-continuous function f on the compact [a, b, yields the uniform
convergence in probability:

1 fn = Fllss,at) =p O

asn — oo.
Uniform boundedness of f, f,,, f’ and f on [a, b] is a consequence of the prop-
erty (iv)’ of bi-log-concave function F' (respectively F,) from Theorem and its

proof (iii)=-(iv), (3.3)-(3.7). O

Proof of Corollary Recall that (see, e.g. |Castillo and Rafeiro| (2016)), Theo-
rem 3.10, for more general embedding result)

Loo([a,b]) C ... C La([a,b]) C Li([a,b]),

where Lo ([a, b]) is the space of all essentially bounded functions on [a, b]. Besides,
supremum of a continuous function equals to its essential supremum on Lebesgue-
measurable set £ C R™ whose intersection with any open ball with centre in E has
non-zero Lebesgue measure. This is a standard result from the theory of functions
and measure theory which obviously holds true for [a,b] C R. Thus, taking into
account Lemma[@, we obtain that for some constants k, depending on a, b and the
exponents g € [1, 00| of corresponding Lebesgue spaces, the following inequalities
hold true on [a, b]:

Iz, < kol fllze < o S koollfllLe = kool flloo = Oplkoo),

and analogously for f,, for all n. By Theorem (iv)’, f has Li-derivative f’
on J(F) which is integrable on [a,b]. Then, using the results of Lemma [1.23] it
implies that for some constants k; depending on a, b and the exponents g € [1, o]
of corresponding Lebesgue spaces, the following inequalities hold true on [a, b]:

1 e S Bl Ny < o S KL Lo = Ko llf oo = Op(kly),

and analogously for f for all n. Hence f, f,, f', fI € Ly([a,b]) for any ¢ €
[1, o0]. O
Proof of Lemma It is well-known (and a consequence of Lemma [3.1) that
concavity of h = log F and h = log(1 — F) implies that

W(z1) > hz2) — hz1) B (x2).

To — I
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These are the asserted bounds in Lemmal[T.25. O
Proof of Lemma [1.31]
We prove this result in several steps. Since /1272 W = O(1), it can be replaced

with an arbitrary fixed number x > 0; so we redefine -, () as

C(t)+vD(t) + K
n+1

’Yn(t) =

)

where & = kKQPW. Let F,, = (n+1)~'nF,, where F, is the empirical distribution
function of X1, Xo, ..., X,,.

Step 0. The inequality 7, (H) < £$2™ has been replaced with TP PW (H) <
x. The latter one implies that J(H) C [X (1, X(5,)] and
K (F,, H) <y (Fy) (3.8)

on {X(l),X(Q), ey X(n)}, where

- 1

tni.

We will show that this inequality holds true for X € [X(q), X(,,)], i.e. on the set
{F, € [6n,1—8,]}, where

cn loglogn

Op = — 0,

n

but 0 < ¢, = 0.
Indeed, inequality (3.8) means that for 1 <i <n

K (tm', H(X(i))) < Vn (tm)

and
K (tn,i+17 H(X(7,+1))) S Tn (tn,iJrl) (39)

on the sets {X(;) : 0,y < tpy < 1 — 0y, }. We distinguish two cases: H(X) > t,;
and H(X) <t,; for X € [X(i), X(i+1)].

Case 1. For X ¢ [X(;), X(;+1)] such that H(X) > t,; it follows from the
monotonicity of H and inequalities (3.9) that

K (tniv1, H(X(i41))) + K (tni, H(X(i41))) = K (tn,iv1, H(X(i41))) <

1
Tn (tn,i+1) - leK (tnﬂ’Jrou H(X(1+1)))) ) (310)
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where o € (0,1) and

A 1+«
n,i+oa —- n -+ 1
In general, for s € [0, n + 1], one writes
bps = —
ns — - n + 1

Since o) D)
t)+v + K
n(t) =

() n+1

where C'(t) > 0 and D(t) > 0 are Lipschitz in logit(¢) (Diimbgen and Wellner
(2014)), we can write

b

Ct)+vD(t)+k—C(s) —vD(s) — K
n+1

V() — n(s)] = <

[C(t) — C(s)| + v|D(t) — D(s)|
n+1

Gn(y):LC“LD:O( 1 )

< G (v)|logit(t) — logit(s)],

where

n+1 n+1

with L¢, Lp being the corresponding Lipschitz constants. Thus ~,,(¢) is Lipschitz
in logit(¢) which allows to continue inequality (3.10) in the following way:

1

Yn (tniv1) — leK (tnita H(X(i11)))) <

Tn (tnz) + Gn(y) (loglt (tn,iJrl) - IOglt (tnz)) -

o (logit (tn,i+a) — logit(H(X(i+1)))) ,

where we also utilized the fact (Diimbgen and Wellner (2014), Lemma (K.1), page

16) that

K(s,t
9K (s,1) = logit s — logit ¢
s

for s, ¢t € (0,1). We will estimate each of three terms in the last inequality.
For the second term we write:

Gn(v) 1
n+ 1 gni(l - gnz)7

Gn(v) (logit (tniv1) — logit (tni)) <

where &,; € [tni, tn.it1], since

1

(logit z) = 0o

73
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Notice that the following inequalities hold true

loglogn
n tni Z T4
In(tni) 2 ¢ ===
tni(l _tni) Z CI(S»,L (311)

for some positive constants ¢ and ¢’ uniformly in ¢,; € [§,,1 — §,]. Therefore we
can continue previous inequality for the second term in the following way:

inﬁ) el 1 ) S G(nn(? p < (0/0/1 1)2) =0 <n—1i-1>

since 6,, >> 1/n.
For the third term one derives analogously:

1 . .
. (logit(H (X (i11))) — logit tn ita) <

1 1

nr1 X)) —tnira) g S

1 1 1 1
<0 ;
n 1041 Gl — ) <n+1>
where Cu; € [tn,itas H(X(i41))], since H(X(iy1)) = tn,i+1 > tnita by assump-
tion that for every i and X & [X(;), X(j41)] it holds H(X) > ¢;. Thus we have
derived

K (tni, H(X)) < n (tni) + Gn(v) (logit (tn,i-&-l) logit () —
1 .
_ m (lOglt (tn,i+a) — IOglt X(1+1)) )
log1 1
o (loslogn (1
n+1 n+1 n+1

where ¢, t, 41 € [0n, 1 — 0, (and therefore ¢y, ;1o € [0, 1 — 0p)).
Notice that

(logit(H (X (;11))) — logit t,ita) <

n+1
1 1 1
(n + 1)2 Cm(l - an) B (TL + 1)2Cni(1 - Cni)%b(tni)’yn(tni)
and
! <
(n +1)2Gni(1 = Cui) v (tns) —
n+1

<
(n 4+ 1)%tni(1 — tn;)cloglogn —
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1 1

cnd,loglogn  cc,(loglogn)?

uniformly in t,,; € [5,,1—d,] since §,, = n~'c, loglogn and ¢, — coasn — oc.
Analogously,

Gn(v) 1 _ Gn(v) o (td)
n4+1 &l — &) (n+ D&l — &ni)mtns)
and
Gn(v) <
(n + 1)5m’(1 - £nz)7n(tnz) -
n+1 <
(n4+1)%tp;(1 — tn;)cloglogn —
1 1

= 0
d(n+1)d,loglogn  c,(loglogn)? -

uniformly in ¢,,; € [0,,1 — d,] as n — oc.
Therefore, more precise upper bound estimate is

K (tni, H(X)) <yn (tni) + Gn(v) (logit (tn,i+1) — logit (tn:)) —
— s (logit (i) — gt (I (X(i41)) <
Y (tni) + Yn (tni) o(1) + vn (tni) o(1) =
Yn (tni) (1 + o(1)).

For X € [X(;), X(;41)] such that H(X) > ¢, ;,1 it follows from the monotonicity
of H and inequalities (3.9) that

K (tniv1, H(X)) < K (tn,it1, H(X(i11))) < 0 (Enit1) -
Thus on the set { ¥}, € [6,,, 1 — &,,]} we obtained the following upper bound:
K(Fy, H(X)) < u(Fn)(1+0(1))
(i.e. on [X(;), X(;4+1)] and therefore on [X (1), X))
Case 2. For X € [X(;), X(;+1)] such that H(X) < t, ;4 it follows from the
monotonicity of H and inequalities (3.9) that
K (tni1, H(X)) < K (tnie1, H(X () =
K (tni, H(X(5))) + K (tniv1, H(X () — K (tni, H(X(5))) <
1

Tn (tnz) - leK (tn,i+ayH(X(i)))) <
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3. Proofs

Y (tn,it1) — Gn(v) (logit (tyi1+1) — logit (£n:)) +
1 . :
pr (logit (tn,i+a) — logit(H (X(;)))) ,

where a € (0, 1) as in the previous case. We will estimate each of three terms in
the last inequality, analogously to Case 1.
For the second term one writes:

. . Gn(v) 1
G (v) (logit (tni41) — logit (tn:)) < nt1 Eni(l— &)

where &,,; € [tni, tn,it1]. Utilizing inequalities (3.11), we continue the last inequal-
ity in the following way:

inﬁ) §m(11— & S caf&(? p < <c’(n7—l|— 1)2) =0 <n—1i-1>

since ¢,, >> 1/n.
For the third term one derives analogously:

1 . ,
- (logit tiya — logit(H(X(;)))) <

1 1

m(tn’Ha — H(X(i+1))>m =

1 1 1 <0 1
n+1n+1¢u(1—Gu) — n+1)’
where (i € [H(X(3)), tn,ital. since H(X(;)) < tni < ly,ita by assumption that
for every i and X € [X(;y, X(;41)] it holds H(X) < tp,.
Thus we have derived

K (tn,it1, H(X)) < 9n (tni+1) — Gn(v) (logit (tn,i+1) — logit (tn;)) +

1 . . loglogn 1
— (I ; — 1 H(X; < — =
i (oglt (tn,ita) — logit(H ( (1)))) < O( i ) +0 (n—i— 1) ,

where t,;, tn 41 € [0n, 1 — dy]. Notice that
S (logit tn ita — logit(H (X (;)))) <
n+1 ' ¢ -

: " 1 (tni)
(n + 1)2 an(]- - <nz) B (n + 1)2@“(1 — Cm)’yn(tm)% ni

and
1

(n + 1)2<ni(1 - Cni)’Yn(tm') =
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n+1
<
(n+1)2t,:(1 — tyi)cloglogn —
1 1

= —0
cdndyloglogn ¢, (loglogn)?

uniformly in ¢,,; € [0p, 1 — 0p].
Analogously,

Gn(v) 1 Gn(v

)

and

Gp 1
v) < 0
(’I’L + l)gni( - gni)r)/n (tni) C/Cn(IOg IOg n)2
uniformly in ¢,,; € [6,,1 — 0] as n — .
Therefore, more precise upper bound estimate in this case is

K (tn,iv1, H(X)) < v (tniv1) — Gn(v) (logit (tn,i41) — logit (n)) +

| . ~
—— (logit (t i) — logit(H (X)) <

In (tni) + Tn (tni) 0(1) =Tn (tni) (1 + 0(1))

For X € [X(;), X(i41)] such that H(X) < t,; it follows from the monotonicity of
H and inequalities (3.9) that

K (tni, H(X)) < K (tni, H(X(5))) < Y (tni) -

Thus on the set {J,, < Fn < 1 — é,} we have the same upper bound as in the

previous case:
K(Fy, H(X)) < 7 (Fn) (1 +0(1))

(i.e. on [X(;), X(;41)] and therefore on [X (1), X(n)]).

Step 1. Assume that ' and G are two di§tributi0n functions such that H =
F,G satisfies [X(1), X(,,y] € J(H) and K(F,,, H) < v,(F,)(1 4 o(1)) on the
set {0, < F, < 1—4,} (in particular, on [X (), X(5,)]). Then uniformly on
{0 <F,<1-06,}n{0, <H<1-6,}

|logit(H) — logit(Fy,)| — 0

asn — oo.
It follows from inequa}ities establishg:d by Diimbgen and Wellner (2014) (Lemma
(K.5), page 18) that K (F},, H) < v, (F,)(1 + o(1)) implies

H = By < 2B, (1 = By () (L4 0(1) + 3 (Fa) (1 + (1))
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and

H = Bl < \/2HQ = By (B)(1+ 0(1)) + 3 () (1 + 0(1)).

Notice also that

|logit(H) — logit(F,)| = |log T

The inequality [H — Fo| < \/28, (1 — Fu)yn () (1 -+ 0(1)) 47 (F)(1+

implies
?ﬂ — 1], 11 2 — 1‘ —0
as n — oo. Indeed, consider the ratio
|H — Fy|
Fo(1-Fy)

Ontheset {6, < F,, <1-6,}

LEES wn(m(l +o(1)) | w(F)(1+0(1))
) Fn(lfﬁ‘n) n(l*Fn)

F,(1-F,
\/m =00+ oD) | 20(Ball = 0u)(1+o1)
—0n) Sn(1 —6,)

0 loglogn/n n loglogn/n _0 i+i 0
cploglogn/n ¢, loglogn/n Cn  Cn

asn — oo since 0 < §,, — 0 and

Yn(0n) =

n n

In particular,

: ’ < o(1), - 1’ < o(1).

This implies that uniformly on {4,, < F,<1- on}

lo HlF <
S\E1-H)|™

n

|logit(H) — 1Ogit(Fn)’

1
1
08 7

+0(1)‘ +

n

78

0 (loglog(l/én) + vlogloglog(1/6,) + m) _0 (loglog(l/én)) .

— ZL Jro(l)‘ <logl+o(l)+logl+o(1) =o(1).



Consider now the set {6,, < H < 1 —§,,}. Inequality

|H = Bl < \J2H(1 = H)ya(F) (1 + 0(1)) + 7 (F)(1 + 0(1)

implies
F, 1-F,
12" |1=
‘ , Tl 0
as n — oo. Indeed, consider the ratio
‘H B Fn|
H(1-H)

Uniformly on {3, < H <1-3,}n{0< F, <1}

Yn(Fn) <O (loglogn>

n

whence

H1-H) = 10,1 —6,) | non(l—dy,)

1 1
O( +>%0
Cn Cn,

asn — oo. Ontheset{én§H§175n}ﬂ{ﬁ‘n:0}

|H — F,| <O< loglogn loglogn ) _

H-F,| 1 1 H(X@))

HI-H) 1-H 1-H(X@y)  H(Xqw)1-H(Xq))

(X)) = K@) +0) _ (T 1 1
H(X1))(1-H(Xqy)) <0 ( Cn + Cn + cnloglogn) =0

asn — oo. .
Analogously, on the set {0, < H < 1-§,}N{F, =1}

H-F| _1_ 1 1-H(Xy)
H(l1-H) H 7~ H(X4y) HXq)(A-H(Xq))
H(Xm) — Fn(Xen O(n~1
| (X) = Fu(Xe) +0007) o [T 01 1 Y
H(X(n))(l — H(X(n))) Cn Cn Cp, log IOg n

as n — oo. In particular, we have

Fn 17F"
_ < — < .
‘1 i <o(1),|1 1_H‘_0(1)
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3. Proofs

This implies that uniformly on {6, < Fj, <1—-4§,}N {6, < H <1-4,}

- H1-F,
|logit(H) — logit(F,)| = |log <F T H >‘ <

1
Ogl—H <

n

H
log — +o(1)| +
o8 - +ol0)

z —|—0(1)‘ < o(1)

as m — 0o.
Step 2. There exists a constant G(x) such that for arbitrary s,¢ € (0,1) and

n>1,

Tn(t)

Yn(s)

- 1‘ < G(K)|logit(t) — logit(s)].

Recall that
Ct)+vD(t)+k

n+1

n(t) =
is Lipschitz in logit(¢) (see Step 0). Then

(n+ D (n(t) = m(s))
C(s)+vD(s)+ &k

-

(n+ 1)G,(v)|logit(t) — logit(s)|

where G,,(v) = (Lc + vLp)/(n + 1) with Lo, Lp being Lipschitz constants
corresponding to functions C'(¢t), D(¢) and

= G(r)|logit(t) — logit(s)],

L L
K
Therefore
’Vn(t) _ 1‘ < G(,‘{)| logit(t) - IOglt(S)I
Tn (S)

Step 3. Having
K(Fn, H) < yn(Fp)(1+0(1))

on {6, < F, <1-6,}N{6, <H <1-35,} (i.e. on [X(1), X()]), where H is
a distribution function such that J(H) C [X(1), X(5,)], one can consecutively apply
results of Steps 1 and 2. As it was shown in Step 1 (taking H := F),

IF = Bl < \/2F(1 = FYyya(F)(1+ 0(1) +7a(Fn)(1 +0(1)).  (3.12)

Step 1 implies

| logit(F) — logit(F,)| — 0 (3.13)
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uniformly on {4,,/2 < F,, <1 —6,/2} as n — oco. Notice also that
{6, <F<1-6,} C{6,/2<F,<1-6,/2}

eventually as n — co. Otherwise there exists x,, such that §,, < F(x,) < 1 — 4,
but Fy,(x,) < /2 or Fy(2,) > 1 — d,,/2. Then

[0 < F <1 0,) = {|logit F| < =" = log 1 +o(1)}

and

1= 0n/2 = log2 + log 1 +o(1).}

<F <1- = it | <
{0,/2 < F, <1-6,/2} ={]logit F,,| < 5,72 5

Taking into account convergence (3.13) and Step 2, we obtain

’Yn(F)

Yo (Fn)

as n — oo. Therefore one can write

|F— Ful < /(24 0(1))F(1 = F)y(F) + (1 + o(1))y(F) =

n(F
VEH oD = Fp3a(F) + (14 0(1)yFL = P (0|
F1-F)
Taking into account the properties of the function +,, established in Step 1, we have
that (F)
Tn
——— =0
F1-F)

as n — oo. Thus inequality (3.12) is equivalent to

|F = Fo| </ 2+ 0(1)F(1 = F)ya(F). (3.14)

Analogously to (3.12) (taking H := G),

G = Pl < /2G(1 = Gm(F)(1 + 0(1)) + 7 (Fr) (1 + o(1)).

By means of Step 1, 5
| logit(G) — logit(F},)| — 0

uniformly on {§,, < G < 1-6,} C {§,/2 < F, <
analogously to (3.13). But {§,, < F < 1—6,} C {6,/2
0

| logit(G) — logit(F)| —

/2} asn — oo,
1

1—6n
< F, <1-96,/2}. Thus
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3. Proofs

uniformly on {6, < F <1 —4,} as n — oo. Then (3.14) is valid with G in place
of F', too. Combining both inequalities yields

[F =G| <|F - F,|+|G—-F,| <

<V 2+ 0(1)F(L = F)1a(F) + /(2 + 0(1)) F(1 = F)yu(F).

Therefore

|F =G| < V(8 +0(1))F(1— F)y(F).
Step 4. As shown at the beginning of Step 1,

H = Bl < \/2HQ = H)y(B)(1+0(1) + 1 (F) (1 +0(1),  (B.15)

and, as n — oo,

H

_ —1‘—>0.
F,

n

It follows from inequalities established by Diimbgen and Wellner (2014) (Lemma
(K.5), page 18) that

[H — o] < /250(1 = By () (1 + 0(1)) + 7 () (1 + 0(1)).
Consider the set {0 < F,, < 1} and recall that

loglogn
n

Yo (F) = 0(

(Diimbgen and Wellner (2014)); then

n)+an(1—Fn):O< 1 )

n+1

E,(1—F,)C(E,) 4+ vE,(1 - F,)D(
n+1

Then

VF(l = By (F) (1 +0(1) = O (\/ﬁ> .

Summing up everything together, one can write

H— B go(\/lﬁ) 1o (k)gfgn) =0 <¢15>

. 1 - 1
F*an = d *an = .
| | O(ﬁ) and |G = Fl O(ﬁ)

that is

82



Therefore

|F—G|<O<\/lﬁ).

Now consider cases {F,, = 0} and {F}, = 1}. For z < X(;), one can write

|H — F,| < H(z) < H(X1) <0 (\/lﬁ> + ni“ =0 (%) .

For z > X(n),

H—Fn|g1—H(x)g1—H(X(n))§o<\/lﬁ)+n41r1:O<\/lﬁ).

Hence |H — F,| <O (n_l/Q) in these cases as well. So finally one obtains

1
17~ Gl =0 (37 )
This accomplishes the proof of the Lemma. (]

Proof of Lemma[1.32] Notice that the graph of log F is a straight line connecting
the points (z1,logy;) and (z2,logys), while log F' is a concave function. Thus
if F(xz1) < y1 and F(x3) > yo, then log I’ < log Fy on (—o0,z1]. Similarly,
if F(x1) > y1 and F(xz3) > yo, then log F' > log F} on [z1,x9]. Finally, if
F(z1) > y1 and F(x3) < yo, then log F' < log F} on [24, 00).

Analogous considerations apply to the concave function log(1 — F) and the func-
tion log(1 — F») which describes a straight line connecting the points (x1, log(1 —
y1)) and (z2,log(1 — y2)). O

Proof of Proposition By definition of bi-log-concave function p : R — [0, 1]
there exist x; < x2 such that p(x4), p(z2) € (0,1). Let y; = p(x;), where i = 1,
2. Assume that y; < y2 € (0,1). Bi-log-concavity of u yields concavity of log i
and log(1 — y) simultaneously. This allows us to utilize Lemma Namely,
interpolating between the points (1, y1) and (z2, y2) by functions F; and F5 from
that lemma, and comparing them to p, we conclude that y is non-decreasing on R.
Besides that, TheoremMimplies that it is continuous on R. Taken together, these
facts make p a cumulative distribution function.

Assume that y; > yo € (0,1). As in the previous case, interpolating between the
points (z1,y1) and (z2,y2) by functions F; and F» and comparing them to p, we
obtain that y is non-increasing on R. Its continuity on R implies that x is a survival
function. The case y; = y2 € (0, 1), treated in analogous way, yields u = y1, i.e.
is a constant function. O
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Proof of Lemma[1.34l By assumption there exist real numbers x;, < zy with
L,(xp) > 0and U, (xzy) < 1. Then

A log Uy, (zv) — log Ly (z1) <~

Ty — L

The assertion is trivial if L) = 1 and U;; = 0, meaning that no G € Jycq fits in
between L,, and U,,. Otherwise let G € Fyjeq such that L,, < G < U,. With
g := G, it follows from concavity of log G that for z > xy,

log G(xy) —log G(xy,)

g g
< = < = < < .
9(x) = glo) = Glaw) < e <A

On the other hand, convexity of —log(1 — G) implies that for < zy,

—¢ ") = 10, )

9(@) < =) < s w) = L)

Consequently, any G € Fyq with L,, < G < U, is Lipschitz-continuous with
Lipschitz-constant max{A, AU, (zy)/(1 — Uy, (zv)) }. Hence the pointwise infi-
mum L¢ and supremum U,] have the same property. O

Proof of Lemma[1.35] The assertions are trivial if L2 = 1 and U? = 0, meaning
that no G € JF,. fits in between L,, and U,,. Otherwise let G € Fpjcq such that
L, <G <U,.

For part (i) it suffices to show that for any 2 € J(G) the density g = G’ satisfies
the inequality g(x) < max{v1,v2}. This is equivalent to Lipschitz-continuity of G
with the latter constant, and this property carries over to the pointwise infimum L,
and supremum Ug. For x > b it follows from concavity of log G and G(a) > r,
G(b) < s that

log G(b) — log G(a) < logs —logr

g(@) < L) < Z0) < L < B

= ")/1_

Similarly convexity of —log(1 — G) and the inequalities G(a) > r, G(b) < s imply
that for x < a,

g
1—

G(x) < 1_G(a) < —log(l—G(bg)_—l—alog(l—G(a)) < .

g(r) <

For a < x < b we get the two inequalities

g(w) = G(x)%(x) < GC@W

o(@) = (1- Gle) (@) < (1- Glay) B EW) ol =5)
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The former inequality times x — a plus the latter inequality times b — x yields that

G(x)log(G(x)/r) + (1 = G(x))log((1 — G(x))/(1 - s))
b—a ’

g(r) <

But h(y) := ylog(y/r)+ (1 —y)log((1 —y)/(1—s)) is easily shown to be convex
function in y € (0, 1), so

g(x) < maxh(y) = max{vy,72}.

Y=r,s

As to part (ii), it suffices to show that G(x) < G(a) exp(y1(z—a)) forz < a and
G(z) > 1—(1—G(b)) exp(—72(z —b)) for & > b. We know from Theorem|[1.7](ii)
that this is true with (¢/G)(a) and (g/(1—G))(b) in place of 1 and -2, respectively.
But it follows from G(a) < r, G(b) > s and concavity of log G that

g log G(b) — log G(a) logs —logr
¢z b—a = b-a 71’
while convexity of —log(1 — G) yields that (¢/(1 — G))(b) > 7». O

Proof of Theorem[1.57} Suppose that F' ¢ Fpieq. This means, either log F' or
log(1 — F') or both are not concave. When log F' is not concave then there exist real
numbers zp < 1 < xg such that log F(z1) < (1 — X)log F(zo) + Alog F(z2),
where A := (21 — x0)/(z2 — x0) € (0, 1). Then with probability tending to one,
logUy,(z1) < (1 — A)log Ly, (xg) + Alog Ly, (z2), whence no log-concave distri-
bution function fits between L,, and U,,. Analogous arguments apply in the case of
log(1 — F') violating concavity.

Now suppose that F' € Fpieq. Obviously, IP(LS < U?) > IP(L, < F <
U,) > 1 — «. Since L,, and U,, are assumed to be non-decreasing, and since F is
continuous, a standard argument shows that pointwise convergence implies uniform
convergence in probability, i.e. | L, — F||c —p 0 and ||U,, — F||oc —, 0. This
implies that

sup |G = Flloo < |Ln — Flloo + 1Un — Flloo —p 0, (3.16)
GE€TFplea s Ln<GLU,

because L, < Ly < U < U, inthe case of Ly, < U;.

Now let K be a compact subset of J(F'), and let hg := log(G)’ for G € Fpjea.
Since hp = f/F is continuous and non-increasing on J(F'), for any fixed ¢ > 0
there exist points ap < a1 < +++ < Gy, < Q1 in J(F) such that K C [aq, ay)
and

0 < hp(aj—1) —hr(a;) < e forl <i<m+1.
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For G € Fpeq With L, < G < U, for any x € K it follows from monotonicity of
hp and hg that

sup (hg(z) — hp(z)) < max (hg(a;) — hp(aitr))

zeEK i=1,..., m—1
1 i) —1 i
< max ( og G(a;) —log G(ai—1) hF(ai+1))
i=1,....m—1 a; — A;—1
1 w(a;) —log L, (a;_
< max ( og Un(a;) —log Ln(ai—1) hF(CL¢+1)>
i=1,..., m—1 a; — a;—1
log F(a;) — log F(a;—
=  max 1( %8 (aa) aog (@i1) _ hF(ai+l)) + 0p(1)
i=1,..., m— i — Q;—1

< z:1??§_1(hF(ai_l) — hp(aip1)) +op(1)
< 2e+o0p(1
Analogously,
sup (hie(@) — ho(x)) < _max  (he(00) = he(a142) + 05(1)
< 2e +0,(1).

Since € > 0 is arbitrarily small, this shows that

sup log(@)' ~1og(F) || ¢ o, = 0p(1).  (B.17)
GETprea: Ln<G<Uy ’

Analogously one can show that

sup log(1 = G)" —log(1 = F)'||x .. = op(1).
GETplea : Ln<G<Un ’

Moreover, since G’ = log(G)’ G, it follows from (3.16) and (3.17) that

sup ||G/ - FI”K,OO = 0p(1).
GE€Tplea: Ln<G<Un

Finally, let 1 < sup(J(F))andb; < f(x1)/F(x1). Asinthe proof of Lemma|l.35|(ii)
one may argue that for any fixed x| > x1, z] € J(F),

/

Up(z) < Un(x')exp( p—
1

forall z < 2’ < z;. But

log Lu(#}) —logUn(z1) _  log F(a}) — log F(z1)

/ p /
Ty — —

> b

T e T
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if z1 < inf(J(F)) or z} is sufficiently close to 1 € J(F). This shows that with
asymptotic probability one,

Un(x) < Un(a) exp(by(z — 2'))

forall z < 2’ < x;. Analogously one can prove the claim about 1 — L¢ on halflines
[z2,00), 9 > inf(J(F)). O

Proof of Corollary [1.58, Without loss of generality let 0 € J(F'); otherwise we
could shift the coordinate system suitably and adjust the constant a in our bound for
|¢’|. Notice that for any z € R,

6(z) — 3(0) = / (Lpcocs] — Lpcace))d (@) da,

— 00

so by Fubini’s theorem,

/ $dG = $(0) + /R ¢ (2) (150 — G(x)) da,

provided that
/|¢’(x)|yl[x20] - G(z)|dz < oo. (3.18)

By assumption, for arbitrary numbers b; € (0,71 (F)) and b5, € (0, T»(F')) there
exist points 21, xo € J(F) with 27 <0 < x5 and

fl@)/F(z1) > by, flz2)/(1 = F(x2)) > b
Then it follows from Theorem [I.57](ii) that asymptotically with probability one,
Ul(z) < Up(z')exp(ty(z—2')) forz <z’ <m (3.19)
and
1—L2(x) < (1= Ly(2))exp(=by(x —2')) forx > a2’ > xs. (3.20)

If we choose b] > by and bfy > bo, the inequalities (3.19) and (3.20) imply (3.18)
for arbitrary distribution functions G with L? < G < U?. More precisely, for any

fixed ¢ > 0 and ¢ := min{b] — by, b5 — by} > 0,

/ @) de < Un(an) / T p(a— bz (1)) d

0
U,(x1)exp(a — byzy — dc) / exp(dy) dy

— 00

IN

_ Un(z1) exp(a — byzy — dc)
5
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3. Proofs

and

¢/ (2)|(1 = Ly (z)) do < :
2+c

/oo (1 — Ly (21)) exp(a + bows — dc)

The same inequalities hold if L,,, Uy, L¢ and Uy are all replaced by F'. Thus

/¢dG—/¢dF‘ —  sup
G:Le<G<U®

is not larger than

sup
G:Lo<G<Ug

/ " (@) (F - Q) () dr
(3.21)

xo+tc
wp G-l [ [6/(a)do

G: Ly <G<Ug 1—c

+ [ R [ p@le-1 - Pe

—o0 Tro+tcC
QF (14 )ed—brz1—d¢c 21 — F(x5))ettbaz2—dc
S ( 1 ) + ( ( 2 )) + Op(].) .
0 1)
But the limit on the right hand side becomes arbitrarily small for sufficiently large
c> 0. [

Proof of Theorem[L.39. It follows from standard results about the empirical pro-
cess on the real line that for any fixed ¢ € (0, 1) there exists a constant x. > 0 such
that with probability at least 1 — ¢,

|F, — F| < ken Y2(F(1 - F))

on IR. Let us assume that the previous inequalities hold and that L) < U.

For a constant A. > 0 to be specified later it follows from Aen V@20 < p <
1= An~Y/@2=27) that

. F,-F
F, > (I—Q)F > 1=k A DA Y20 = (A =k A )n~ /(220
and R

1-F, > (Ae — ,LLE/\;’)TFU(Z*%).
Thus we choose A. sufficiently large such that the number \. — xk:.\) exceeds A.
Then the interval

g, = {)\Enfl/(2*27) <F<1- )\Enfl/(272’y)}

is a subset of {A\n~1/(2=27) < F,<1-— An =1/ (=291 On this interval J,,,

B.(1-F) F, 1-F, |E, — F| -
S LV n S R E e U N RIS
FO_F) = maX{F } St Lin(miop = Rk
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and for any function h with L,, < h < U,,

< ~1/2
F(1L_Fyy = "

|h_F‘ < |h_ﬁn| (ﬁn(l_ﬁn))’y_’_ |ﬁn_F‘
(F(L—=F) =~ (F,(1—F,) \ F1—F) (

(3.22)
with v, := k(1+K:A2 1) +k.. In particular, the boundaries L,, and U, themselves
satisfy on J,,.

Again we assume without loss of generality that 0 € J(F'). For arbitrary fixed
numbers b; € (0,71(F)) and b}, € (0,75(F)) we choose points x1,z2 € J(F)
with z1 < 0 < x4 such that f(x1)/F(x1) > b} and f(z2)/(1 — F(x2)) > b). For
sufficiently large n, [x1, 22| C J,,, and we may even assume that (3.19) and
are satisfied, too. Writing J,, = [zp1, Zn2], we can deduce from (3.21) and
that

sup
G:L9<G<U?

Jedc-p| vz | " @) F ) (1 - F(2) da

nl

s [T eI e a
+ [ T @)@~ F - 12)(x) da.

Notice that

F(x) < F(x1)exp(by(z —z1)) forx <z,
1—F(z) < (1= F(z2))exp(=by(x — z2)) forx > xo.

In particular, for ¢ = 1, 2 it follows from these inequalities and F'(x,1) =
1 — F(2n2) = Aen™ /(=27 that

_ logn
b1 (2 —27)

Notice also that by (3.19)), (3.20) and (3.22),,

logn

and z,2 < O(1) + (3.23)

(F+U)(z) < (F+Up)(n1) exp(bi(z — 2n1))
< wen V2 exp(V (x — #p1))  forz < 1,

(2—F —L%)(z) < wen Y72 exp(—bly(x — 2n2)) forz > o,

where w, := A. + v.A]. These considerations show that

sup /¢d(G — F)‘ < Lo+ Ini+ 1, + I+ I,

G:Lo<G<Ug
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3. Proofs
with
T2
Lo = Van_l/z/ ¢/ (x)| de = O(n~1/2),

v 2 [ G e = 0<n1/2 / |¢’<x>|e*b’ﬂda:),

n nl

Inl .

I, = / U @)|(F + U () da = O(n“(“” / |¢’<x>|eb’1<“m>dz),

— 00 —

b = v [ 0@ - F@) e = o2 [

2

Tn2
16 ()] % dx),

2

1o
I :

> / o ]‘ > / —b! r—x
| @iz F - )@ = 0 e | e i)

n2

As to part (i), suppose that |¢ ()| < a(1 + |z|*~1) for arbitrary € R and some
constant a¢ > 0. Then both I,,; and I,,5 are of order

Ollogm) O(n=1/2) ify >0
o) 71/2/ 1 k-1 —~b's)d ) _ )
(n ) (1+s""1) exp(—b's) ds Oln="2(logn)*) if = 0.

where b’ := min{b}, b5} > 0. Moreover, both I/ ; and I/, are of order

O(n—1/(2—27)/ O((logn)k—1+sk—1>e—b/s ds) _ O(n—l/(2—2'y)(10gn)k—1)
0

and
o(n=1/2) ify >0,

O(n—l/(2—2'y) (log n)k—l) = {O(n1/2(logn)k1) ity = 0.

This proves the assertion in part (i).
For functions ¢ as in part (ii), let b} > by and b5, > b such that b; # b} and
by # ~ybl. Then

O(1)+(logn)/ (b} (2-27))
I = o(n1/2 / expl(by — 7)) ds) — O
0
with
g e L (i W) 1=y —(by/Vy — )" 1 —max(b/b},7)
2 h2-2y) 2(1—-7) 21-v)
and

1 — max(by /b, )

I = O(n™"2) with By := 30— )
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Furthermore,

Tnl
I, =0 (n—l/(2—27) / exp(—b1z + b (z — wpn1)) div>

— 00

= O(nl/@%) exp(—blxnl)/ exp(—(b} — b1)s) ds)
0
= O(nfl/@*?“/) exp(—bizn1)) = O(n*(lfbl/b'l)/@*?v)) = O(n ")

and

2= O(n™7).
This proves the assertion in part (ii). If ¥ := max{b; /T1(F), ba/To(F)} < 7, we
may choose b} and b} such that by /b], be /b, < ~, resulting in 51 = S2 = 1/2.
If ¥ > ~, the exponents (1, 32 are strictly smaller than but arbitrarily close to
(1=9)/21 =9)). O

Proof of Corollary Notice that for any o/ € (0,1) one has ||F, — F|los <
nffi/ with probability 1 — . Thus by the triangle inequality for the sup-norm, the

Kolmogorov-Smirnov confidence region of all c.d.f.’s F such that

|F = Fplloo < kKS

= P ao

is contained in the deterministic set
{cdfs F:|F - Flo <cn}
with ¢, := kK%, + k55, = O(n~'/?) with probability 1 — o. O

Proof of Remark 2.3l Recall that by Proposition [1.33| any F' € J, ¢ is either a
constant or a distribution function or a survival function. Hence any vector ¢ € F,,
has to have non-increasing or non-decreasing components.

If op1 = ¢p, then ¢ = (F(X,;))%, with F' : R — [0, 1] constant, i.e. F €
Fbic U {0} U {1}

If ¢1 < ¢y, then there exists a sequence (F},),, in Fpjeq such that (F,(Xp;))7
converges to . Because of ¢1 < ¢, the sequence (F,), is tight, and we may
assume w.l.o.g. that it converges weakly to a some F' on R. If F'is non-degenerate,
then, according to Lemma F € Fyeq and weak convergence of (F,), to
F implies uniform convergence on R, whence ¢ = (F(X,;))", € F,. If Fis
degenerate, then there exists a real number X, € [ X1, X,,] such that

 foif X, < X,
PN LiEX,, > X,

But now there exists an interval [a, b] C R such that

(Xn1s oo Xon} N [a,0] € {X,} C [a, 0]
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3. Proofs

and
X, —a

b—a
whenever X,,; = X,. Thus ¢ = (F(X,;))", with

Pi =

the c.d.f. of U([a, b]), and the latter belongs to Fpcq.
If o1 > ¢, we may argue analogously for survival functions instead of distribu-
tion functions. O

Proof of Theorem[2.2] We will use a modified version of Kolmogorov’s maximal
inequality:

Lemma 3.4. Let Ay, Ao, ..., A, be independent random variables with mean zero
and finite variances. Then

1E<
2 -

Proof. Kolmogorov’s maximal inequality states that for any n > 0,

k
> A
i=1
with 02 1= (X", 4;)2) = S, IB(A2). Thus

) - /mﬂj@?’fn 2

i=1

> 77) <a?/n’

0
< min(o?/n?, 1)dn
0

o0
= a+02/ n~"2dn = 20.
o

Our arguments are inspired by [van de Geer| (1993). For convenience we write
F,; := F(Xp;) for any function F' : R — R. Then the normalized negative log-
likelihood may be written as

i=1

S
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for I’ €

0

where

forg: R — R.
Notice that \/i,, and /1 — i, belong to %0, Moreover, for arbitrary num-

IN

IN

Z . By definition of [,

Z Ynz ﬂnz \/7 Z ~ Hni ﬁnz

— Z 2 - 2\/,Uniﬁm - 2\/(1 - ,U,m)(l - ﬁm))

an(\//Tn) - Zn2(\/ 1-— ﬁn)7

n-- Hni
Z Sy )
]- - ,LL’n,’L

bers a, @ € [0,1]:

2-2Vaa—-2y/(1—a)(1-a) = (Va—+va)?+H 1-a-+v1-a)?

because

B (@— a)? (@— a)?
T Watvap  (Ima+vi-ap
(@-a? (@—a)

2@+a) 22-a-a)

V
B
\
2
o

2(b+b) — (Vo + V)2 = (Vb - Vb)? >



3. Proofs

forb, b € {a,a,1—a,1 —a} and

L S
2 22—xz) =

forr =a+a€|0,2].

Consequently,

1~
LS i~ il < s Zua(a)l 4 5w 1 Zualg)l
n i IJEFmon 9EF mon

Hence it suffices to show that

E( sup [Zy(g) | <dn™'/? (3.24)
gey’!no’ﬂ

forj=1,2.
If g : R — [0, 1] is non-increasing, then

|an(g)‘ = ZAmg(an)

= 1> 40 > (9K k) — 9(Xnir))

i=1 k=i

n

k
= 2 (0(Xur) = 9(Xnpt1)) Z Ani
k=1 i

n

Z(Q(Xnk) n k+1

k=1

IN

ni

k
Z Ani

IN

max
k=1,....,n

where

Ynl n p— .
2—m_bni *L if j = 2;

{QYILL an lfj — 1

with X, 41 := 400 and g(400)
Analogously, if g : R — [0, 1] is non- decreasmg,
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Lemma [3.4]implies that

k n
1
g (E <k§1ﬁ’.fn 2 A ) x (m 2 A ))
But
n n
4E((Kll - ,uni)Q)
E(A2) < =2/v/n,
2 2 =)
which implies inequality (3.24). O

Proof of Theorem[2.5] Let &7 := {P,, 1 € Fyic} be a family of probability mea-
sures on some measurable space. We assume that &7 is dominated by a o-finite
measure v. Consider i.i.d. observations (X;,Y;) =: Z;, i = 1,...,n from a proba-

bility measure P, := P,_, where y,(x) is true bi-log-concave regression function.

In some cases we will write (X, Y) instead of (X;,Y;) so that Y will take the value
either 0 or 1. We also define

1 n
Pn = 52627

to be the empirical distribution based on observations Z; and

1
Qn = ZZZZ;&XZ

to be the empirical distribution based on X;. Recall that
wa)=PY =1X=2)=1-PY =0/X =x)

and X; ~ Q.
Let P, be some probability measure from &?. Recall that if we take as a dom-
inating measure v = @ ® J, where 9§ is the counting measure on {0, 1}, then the

class of densities
dpP,

fu(xvy) = W

in this model is given by

{n(@)1gy=1y () + (1 = u(@) =0y (¥) = p(@)’ (1 — p(x))' ¥},

where = € [a,b] and y € {0,1}. Then

dPu( )= wif y=1,
dv N 1—p ify=0.
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3. Proofs

Consider now the set

Y (1 — p)i=v
G = {( 'LLY((I—,U,))l_Y_l 1{”2}/(17H0)17Y>0} : /J/E‘rfrdblC7 Y € {0,1} .
o o

This set is bounded. Indeed, according to Theorem (ii), bi-log-concave func-
tions p and p, are continuous. Besides that, p, and 1 — pu, are strictly positive
since 0 < p, < 1 on J(u,) by definition. Therefore p/p, and (1 — ) /(1 — po)
are continuous and, according to the Weierstrass theorem, are bounded on a fixed
compact interval [a,b] C J(u) N J(u,). Then the set ¢4 is uniformly bounded on
[a, b] in the sense of |van de Geer|(1993)) (see Appendix B), namely:

< Q.

suplgl|
geY

Consider further two subsets that comprise the set ¢ of continuous functions re-
stricted to [a, b]:

Gin = { L h(p, pro) < 276, 1 € S"blc} (3.25)
Ho
and
_ 1— " .
gj,n = 1 —1: h(ﬂa ,u/o) < 2]67“ we «rfblc ) (326)
— o
where J,, is some sequence converging to zero, j = 1,2, ... and h(u, ) is the

Hellinger distance

(s 1) = ¢ 3 [T = VT= R + (V= Vi),

We proceed by considering the set ¢; ,,; all derivations for the set g]n follow in a
similar way.

Consider the §,,-entropy (see|Kolmogorov and Tikhomirov|(1959) and Appendix
B for definitions and details) and metric entropy with bracketing (see, e.g., \van de
Geer|(1993) and Appendix B) of the set %n namely

H(On Gy || - |

and
AP (60,05 11~ |Ip,),

respectively. Here || - || p, and || - || p, are the restrictions of the norms || - ||z, p, and
|| |2,p, tothe space La([a, b]) D ¥j.n |ja,p (i.e. with respect to the first component

Qof P, = Q ® ), that is
b 1/2
|g||M=</ g%m) ,
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for g € Ls([a,b]) and a given probability measure M. Notice that the embedding
“in l[a,p)C L2([a, b]) holds true indeed because

[(fro-1)a < /AF Vid)'a

2h2(,ua No) < i (2J6n)
pola) = pola)
92j+1
0
fo(a)n®®
as n — oo, where the last inequality follows from (3.25) and the last equality holds
true with §,, :== 1/n and o € (0,1/2].
Consider now a sequence @Q,, — @ (almost surely) and recall that a, b € supp(Q) C

[a, b] and, furthermore, Q([a, a+¢€)) > 0and Q((b—e, b]) > 0 for some small ¢ > 0.
Notice that the previous result, i.e.

/:( :O(t)—1)2dt—>o

b
/ fin — 1ldQn — 0,

asm — oo. Letnow I C [a,b] and Q,,(I) > § > 0. Then there are two sequences
a,, and b such that @, —, a and b —p b. Furthermore, it holds true that

IN

implies

b
/ in — 1ldQn > Qu (1) minfin(z) — u(2),

zel,
where T, C [Zin,gn]. Then

(ﬂn - ,u) (an) —p 0

and

o~

(Hin — 1) (bn) —p 0.
Notice that
Qn(la,a+€)) = Qn((—00,a+€)) = Q[a,a+€)) + 0y(1).
Consider p(a), u(b) € [6,1 — 4], where § € (0,1/2). Then
fin(a) = exp(log(fin(a)))
= exp(log(fin(a)) — lgg(ﬁn(an)))ﬁﬁ(af)
= exp ((a . an)log(:u’n(a)) B log(p’n(an))) ﬁn(an)

a—ay,
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Furthermore, according to the first inequality from Lemma|1.25]

log(fin(a)) —log(iin(@n))  _  p(@n)

a—ay T (@) R
Un, — by,
. log(u(a)O)L - 205%(#(37)) '

Since @, — a —, 0 and fi,,(@,) —, p(a) we finally obtain
fin(a) —p u(a).

Analogously one can proceed in the case of [i,, (b) deriving
fin () —p 1(b).

These results imply

fin
—(t)—1
Mo()

sup
t€la,b)

= 0p(1). (3.27)

It follows from the result of van de Geer (1993)) (Theorem 3.2 and Appendix B),
that, having a uniform boundedness of ¢ (which we have already shown above) and

5n\/ﬁ >1,
h(ﬁTL?/LO) = Op(én)v

provided that the following conditions hold true:

HB( . :
lim limsup \/%ﬂ ( 77j7gJ’n7 H HPo)
J—0 pn—oo 2J6n\/ﬁ

=0, (3.28)

and

(2760, Gns || 1 P)
limsup P | ) R - ; fi | = 2
171Ln_?;13p (i_l 2206/t > (3; for some j 0 (329

for some sequence 3; — 0.

We will construct such sequence ¢,, which fulfils these conditions and thus rep-
resents the rate of convergence in the Hellinger distance for the estimator of . In
order to do so, we will first need some result from the theory of empirical processes.
This result makes it possible to estimate d,,-entropy and, subsequently, metric en-
tropy with bracketing. Let us recall some preliminaries.

For 0 < o < o0, we consider a class of all functions on a bounded set  in R?
that possess uniformly bounded partial derivatives up to order « (the greatest integer
smaller than «) and whose highest partial derivatives are Lipschitz of order o — a.
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Define for any vector k = (kq, k2, ..., kq) of d integers the following differential

op erator
§ k.

k_
b= Y P
1 d

where k. = Z?:l k;. Then for a function g : Q@ — R let

D¥g(x) — D*g(y)|
- DF |
lglle: = g suplD g )| e S o

, (3.30)

where the suprema are taken over all z, y in the interior of 2 with x # y. Let
C4; () be the set of all continuous functions g : & — R with ||g|lo < M. Then
the following result (van der Vaart and Wellner|(1996), Theorem 2.7.1) holds true:

Theorem 3.5. Let ) be a bounded, convex subset of R% with non-empty interior:
There exists a constant K depending only on o and d such that

H (0, CT (), [+ lloo) < KNN3,
where \(Q1) is the Lebesgue measure of the set {z : ||z — Q|| < 1}.

First we notice that, by the scaling arguments, this theorem is also valid in the case
of C¢;(Q2) with M > 1. Namely, for the functions f and g such that ||f|, < M
and ||g]|o < M we have

1f/M]lo <1
and
lg/Mlla <1
and
|4- 2| -lsa=
M M M

In our case C$;(Q2) = ¥;.,, (and, subsequently C{;(Q) = ¥ ,,) with o = 2 and
a = 1. We have to show that there exists such M < oo that ||g||,, < M for any
g €9 (and g € ¥; ). That is, that the following norm is finite:

Fin (1)

nlt)
(D) ’é}fﬁ]< oD 1>

/ /
Bn(z) _ Bu(y) _
( Re) 1) ( () 1)
+ sup .

z,y€la,b] |J) - y|

/

i =
o

-1

= max{ sup
2 t€la,b]

First of all we will verify that

-~
sup An(t)
t€la.b] fo(t)

/
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is finite. Assume y > x and let jz,, and p,, be bi-log-concave cumulative distribution
functions (the case of constant bi-log-concave regression functions is trivial with
respect to the statement of the theorem we are proving). In what follows we write p
instead of fi,,. Consider

m_ e V(@) \/u ()10 (y
y—x (y — ) (@)p (y)

Vo (y) 1 \/u

(y — x)\/ to(a)y/ uo(y)

Vi)~ /i) | (/i)

(y — )/ 1ola) v==  pola)

IN

W@ @) V@
2@ /i@ 1) 23 io(a)
— h(o)- pa) u(b)’
2v/pola) — 2/ io(a)

where h(z) = ¢/ (x)/p(z). On the other hand,

201
o~y _ o) — V(%)

(I* YV 1o () o (y )
Vio(2)p(x) — \/1o(2)p(y)

—Y)V 1o (b) v/ Ho(T)
VilE) - i) (/@)
(x —y)\/1o(b) ¥==  po(D)

u( ) _ W) Ve

Therefore

lim sup =

On the other hand,

.
lim inf =
e =3" uo<b>
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Thus, by Lemma \/ #(t) is Lipschitz-continuous on [a, ] with Lipschitz-

constant
11(b)
hla) uo<a>] |

L:=L(a,b) € [;h(b) ;‘((ab));

Therefore, as it is well-known from the theory of functions,

sup |(v/fin(t)/po(t) — 1) < o0
t€la,b]
and , /-f=(t) — 1 is continuous on [a, b]. Hence, by the Weierstrass theorem, the

latter function is bounded on [a, b]. Analogously one proceeds in the case when p
and p, are bi-log-concave survival functions.
Now we turn our attention to the second summand of ||fi,, / it 2, namely:

/ /
fn () _ _ Hn (y) _
’ ( PED) 1) ( Ho(y) 1)

|z — vy

y(:ﬂ,y) =

Let x < y and write:

W) VW) ph) /W) w(@) k(@) + bo(z) A/ ()

ho(y) w(y) oW Vo) @) fu@) | He@) \Juu(x)

S (x,y) =
2(y — )
KW 0L — W oL — 2@ 0L ra(@) 0, (1
Cmy  Or(D) = ey - Or(1) — Ty - Op(D) + ey - Op(1)
B 2(y —x) ’

where the last equality is due to equation (3.27). Therefore, we can consider the
following expression equivalent to the last one:

wy)  pw@) (ué(m) _ ué(y)) lfu(y)'fl(y) B lfu(x)ﬁ(x)

o) — o) " \ k@) "~ o)) _ Tholy) 5o () ho(x) — ho(y)
2(y - o) 2(y — ) 20y —=)
(3.31)

where h, = il /jio and h = 11/ /(1 — ). Notice that

1-p(y) 1-p(z)7 1—u(y) 7 1—p(z) 7
rto) ") = TG M@ ho(a) —ho(v) | Tm MW~ Tt M)
2(y — x) 2y —z) 2(y —x)

(3.32)
Here the inequality holds true since h, is non-increasing (due to Theoremm (iii))
and therefore the summand (h,(x) — ho(y))/(2(y — x)) is non-negative. Consider
now the case when p and p,, are cumulative distribution functions. Notice that in
this case p/, ug and h are strictly positive (see Theorem|1.7| (iv)’). We can continue
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3. Proofs

the last inequality in the following way:

O R) — THER@) (- p)h) (1= p()h()
2(y —x) T 2p,(0)(y — @) 2p0(a)po(b)(y — )
@ —p) - (A —p@) Ay hy) =) 1 - p()
2(y — ) to(@) po(b) 20y —x)  po(a)uo(b)
L Ra) @) () exp(u () (y — 2)/(1— p(x)) ~(L—p
T 2p0(a)po(D) y—x
L b -h@) 1)
2(y — ) uo( )120(D)
_ R () (esp( () (y — )/(L— () 1)
~ 2u(a)po(b) y-z
L =@ 1)
(y—x)  2pu0(a)uo(b)
R(@)h(x)(1 = p(x) | (1= p(b)R(x)
T 2 2pa(a)e(d)
M@h®)(1—p(@) = 1= pu(b)
Z T (@ e @)

Consider now

e <1li/(5<)x>>/ Rk (1{(;()@)2'

Since E(x) is non-decreasing (see Theorem (iii)) we have B (z) > 0, and

therefore @ ( )
’u// z B M/ CC)
T (o) = (1—u(z)> |

But ¢/(2)/(1 — p(z)) is bounded. Indeed, since p/(x) is continuous (as locally
Lipschitz-continuous), and 1 — u(x) is continuous and non-zero (see Theorem |(1.7)
the ratio ¢/ (z) /(1 — u(x)) is continuous and, according to the Weierstrass theorem,
is bounded on the compact [a, b]. Thus

W ()
1— p(x) =M

for some oo > M > 0 and therefore

- <1ﬁlf<)m>>2 =M

0<
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Hence Ir}inb]ﬁ’ (z) is finite and thus the lower bound for . (x, y) is finite as well.
x€|a,

Let us now find the upper bound. Consider

vy P () + (u’o(x) _ u;(y))

o)~ wo@ @ ~ ) () 1 ()
2y — ) 2p0(y)y =) 2p0(x)(z —y)
_ ho(y) = ho(x)
2(y — )

w(y) n W ()
2u0(x)(y — )  2p0(z)(T —Y)
holy) = ho(x)

2(y —x)
_ L p(z) =i (y)  ho(y) — holx)
200 () T —y 20y —x)
Recall that h = p' /i is non-increasing function; then
ple)—p'(y)  _ p@)h(z) — py)h(y)
r—Y xr—y
_ (e 2) — n(y) h(z) — h(y)
= h(z) pr—y + p(y) pra—y
() — p(y)
< o)A

because = < y and h(z) — h(y) > 0. Continue the last inequality:
h(x)u(y) LGN h(a)u(y) — i)

Yy— Yy—
< o) TN =) 1
> h@)h(@)n(2)

< R (a)u(b).
Taking everything together we finally obtain the upper bound:
L p@) =) holy) —hol)  h(a)u(b) ho(x)
20 () T -y 2y—=x)  vor 2p0(x) 2
h?(a)u(b) 1 ,

— = min K. (z),
240 (a) 2551[3&] ()

where min A/ (x) is finite. Indeed, consider

z€[a,b)
o= (503) = i - (63) -
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3. Proofs

Since h,(z) is non-increasing (see Theorem (iil)) we have h/(z) < 0, and
therefore

pi(a) _ (u;@c))?
to(x) — \ fo(®)

But ¢/, () / 110 (2) is bounded. Indeed, since 1/ () is continuous (as locally Lipschitz-
continuous), and p,(x) is continuous and non-zero (see Theorem , the ratio
o (x)/po(x) is continuous and, according to the Weierstrass theorem, is bounded
on the compact [a, b]. Thus

for some 0 < M, < oo, and therefore

Hence m[inb]hg(x) is finite and thus the upper bound for .¥(z, y) is finite as well.
zE|a,

Thus we have shown that ‘ z—"

is finite in the case when p and p, are bi-log-
concave distribution functions. ’

Consider now the case when p and i, are bi-log-concave survival functions. No-
tice that in this case p’/, p] and h. EO, h and h, are strictly negative. Indeed, let us
consider 1/ for simplicity. Condition (iii) of Theorem [1.7]implies that 4’ < 0 on
J (). For if 4/ (z,) = 0 for some z, € J(y), then isotonicity of b = p'/(1 — 1)
would imply that ¢/ (x) = 0 for < x,, and antitonicity of h = y’/u would yield
' (x) = 0 for z > x,. Hence p would be constant on J(u), a violation of y being
a survival function on R. Having that in mind, we start from (3.31) and (3.32) in
order to derive the lower bound. We continue the latter inequality in the following
way:

1*#(3/)%@) _ 1*#(1)71(33) 1*#(92 )ﬁ(y) _ 1*#(96)71(@
>

Ho(b) Ho(a) Ho(a)po(b fo(a)
2(y — ) - R 2(y — l;) R
_ kB p(@) - A—ply) k) | h(y) k() 1)
2(z —y) N uo(a)uo(f) 2~(y —x)  po(a)pro(b)
_ (A —p() -0 —p)  ha) N h(y) — h(x) 11— p(a)
2(z —y) to(@)po(b) 2y —x)  pola)pio(b)’

where the last inequality is due to the fact that the first summand in the numerator
is negative as h < 0 (and so by multiplying it with p,(a) < 1 will only make the
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whole fraction smaller). We continue the last inequality:

(1—p(@) - (1—puly)  hla) N h(y) —h(z) 1—p(a)
- 2(z —y) to(a) tio(b) 20y — ) pola)po(b)

_ ha) (1= p) exp(p'(y) (= —y)/(1 = py) = (1 = u(y))

%MO(Q)MO(b) T—y
N hy) —h(z) 1—p(a)

3(1/ Nx) to(a@) o (D) R
Ch(a)h(y)(X = p(y) | (1= pa)h/(y)
P 2o(@io() | 2pa(@)po(d)
_ h(a)h(b)(1 — (b)) win 7 () @)
2o v Y 2 @) (B

Consider now

%@:@%%J:fﬁg+@%%ﬁa

Since A(y) is non-decreasing /' (y) > 0, and therefore

2
Py ( 6) >
L=ply) = \1—nlz)
But ¢/(z)/(1 — p(z)) is bounded. Indeed, since p'(z) is continuous (as locally
Lipschitz-continuous), and 1 — p(z) is continuous and non-zero (see Theorem|1.7)

the ratio ¢/ (x) /(1 — () is continuous and, according to the Weierstrass theorem,

is bounded on the compact [a, b]. Therefore, m[inb]i:’ (z) is finite and thus the lower
x€E|a,

bound for .7 (x, y) is finite, too.
Let us now find the upper bound. Consider

W) W@ (uﬁ)(w) _ Hl(y))
Ho(y)  Ho(x) Bo(®)  po(y)

w(y) n W ()

2(y — ) 2u0(y)(y — ) 2p0(z)(z — y)
_ hO(y) — hO(x)
2(y —z)
< w(y) W ()

2u0(x)(y — )  2p0(y)(z —y)
holy) = ho(x)

2(y — )
_ I px) —p'(y)  holy) — ho(x)
2410(y) T —y 20y —=x)
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3. Proofs

Recall that h = p/ /1 is non-increasing function; then

W) —p'ly)  _ pa)h(z) — ply)h(y)
=Y T—y
e L
p(z) — ply)
< Ma)=

because x < y and h(x) — h(y) > 0. Continue the last inequality:

h(m)u(y; - /;(:v) < ) u(y; - l;(w)
exp(h(z)(y — ) — 1
< h(a)p(x) =
. h(a)h(z)p(z)

< h*a)u(a).
Taking everything together we finally obtain the upper bound:

L W@ =py)  hoy) —ho(z) , h(a)u(a)  ho(x)

2110 (y) r—y 2(y —x) y=z 20(y) 2
h?(a)u(a) 1
2N 2 in A
D) 2.3 (),

where m[in} h{(x) is finite due to the similar arguments as in the case of the lower
z€la,b

bound.

Thus we have proved that . is bounded and therefore the norm ‘ i

En ' is finite
Ko

2

also in the case when p and p,, are bi-log-concave survival functions.

Now all conditions of Theorem 3.5]are verified, and together with Corollary [I.14]
and equation (3.27) this theorem yields the upper bound for 4,,-entropy with respect
to the supremum norm:

c
%6nag'na " |loo Siv
(Ons Gjms 1] - lso) N

where ¢ > 0 and g € ¥ ,,. It is well known (see, e.g. van der Vaart and Wellner
(1996), p.84), that

%(5713%7”7 || : HPn) < %3(25n7gj,m || : HP‘n,)'

(3.33)

Further, it follows from|van de Geer|(1993)) (see also Appendix B) and the continuity
of the functions from ¢ ,, (on [a, b]) that

%B(Q(smgj,m H : HPD) < %(57“%]}7“ H : HPO,OO) = %(57%%,117 H : HOO)7
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where

1911, 00 = esssup|g(z)]
z€[a,b]

is the essential supremum of g € ¥ ,, on [a, b]. This result, applied with regard to
the measure P,,, together with the previous inequality, yields:

I Ons Gjms | - |P,) < A0, G || - | Poc) = H(n, G | - []oo)-

The equalities in the preceding two expressions follow from equality of supremum
and essential supremum of a continuous function on Lebesgue-measurable set £ C
R™ whose intersection with any open ball with centre in E' has non-zero Lebesgue
measure. This is a standard result from the theory of functions and measure theory
which obviously holds true for [a, b] C R.

First we consider condition (3.28):

VA Gl le) . VA On/2 G0 ] - [o0)
275, /10 = 2760/

\[f/\f

2 a/n

Hence, in order to satisfy condition (3.28)), it is sufficient if

li - <
S s 7 <

since

Let 6, = 1/n®, where 0 < o < 1/2. Then condition d,,4/n > 1 is satisfied. Notice
that we don’t consider sequences like d,, = 1/log"” n with x > 0 to ensure faster
rate of convergence. Further, it should be the case that

lim sup < 00.

el ml/2=5a/4

Therefore o < 2/5 and we choose a = 2/5 so that ¢,, will have the fastest possible
rate of convergence.
Otherwise, if @ > 2/5, one obtains

5a/4—1/2

limsup n = 00.

n—oo
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3. Proofs

Now we consider condition (3.29):

i \/%(2_7:677,7%,7’17 H i HPn)
2i276,/n

VA 200, Gjn, || - [l)
20235,/

Ve V22)Vo,

<2 2i5,\/n

VeV2ilpe2

2i ipl/2—a ’

I

s
Il
-

I
Mg

.
Il

I
.Mg

Il
—

1
Hence, in order to satisfy that condition, it would be sufficient if

/4

lim su =0.
n_wop ZZ: 231/4 1/2 P
Since the series
(oo}
1
> 5
i=1
converges it must hold true that
li ! =0
MSUD Tabayd T

Applying the arguments similar to the ones above we obtain « < 2/5 and again the
choice is o = 2/5.
Otherwise, if « > 2/5, it follows that

lim sup n°®/4-1/2

n—oo

= OQ.
Having established that §,, = n~2/%, we can finally write

—~ 1
h(MmM) = Op((sn) = Op (’17,2/5> .
O]

Remark 3.6. Notice that the boundedness of ¥ and Lemma|3.2} (i) implies straight-
forwardly that the first derivatives of the functions from ¥;,, (and subsequently
from G, i.n) are Lipschitz-continuous of order 1 and therefore bounded on [a,b] C R.
Thus, by verifying conditions of Theorem[3.3we also verified conditions of Theorem
XV from|Kolmogorov and Tikhomirov|(1959) which yields the same upper bound for
the entropy as in equation (3.33)):
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Theorem 3.7 (Theorem XV, [Kolmogorov and Tikhomirov|(1959)). Let <7 be a set
of functions g on |a, b] such that for every x € [a, b]:

(i) 19" ()| < Cr, k= 0,...,p;

(ii) [P (x + h) — g (z)| < C|h|*, 0 < a < 1.

If the constants Cy, C1, ..., Cy, C are positive then

N
He, ]| - o) ~ () |

€

In our setting (¢, U%;,) C < and p = o = 1 whereas ¢ = §, which
immediately yields the result as in (3.33)).

Proof of Corollary 2.6, Notice that bi-log-concave function £ belongs to the class
of functions for which the optimality of convergence rate of estimators fi on the
compact [a, b] with respect to L;-norm (see|Stone|(1982), Eggermont and LaRiccia
(2009), p. 10 and pp. 17 — 19, and also Appendix A) holds true. Indeed, consider
the class &¢([a, b]) consisting of the functions ¢ on [a, b] satisfying the following
conditions:

@ g € ™ ([a,b]);

(i) g(m_l) is absolutely continuous;

(iii) |90 < C,
where m > 1and 0 < C' < co. Then the rate O(n~"/(2™+1)) is the optimal rate of
convergence of nonparametric estimators g, of g € B¢ ([a, b]) with respect to L,-
norm, g € [1,00). Moreover, the corresponding estimators g,, are asymptotically
optimal.

When applied to our setting, condition (iii) is satisfied indeed because Lemma
1.23|guarantees that p” is uniformly bounded on [a, b]. Besides, conditions (i) and
(ii) are satisfied as well due to Theorem (iv). Thus for bi-log-concave p we
have m = 2.

Notice that the classes ¥;,,, and ¥; ,, also satisfy conditions for the optimality of
convergence rates on the compact [a, b] with m = 2. Indeed, Lipschitz-continuity
(and therefore the boundedness) on [a, b] of the first derivatives of the functions from
¢, » and 9 ,, was pointed out in Remarkl&[ and implies also the boundedness of
the second derivatives of these functions.

Finally, since ||P,, — P||1 < 2H(P,,, P) for probability measures P,,, P (see e.g.
Pollard! (2002)), we obtain

[t — pll1 < 2H(Pp, P) = 2h(fin, 1),

that is, ¢ = 1, and the result of the corollary follows. O
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A. Nonparametric Rates of
Convergence

The following definitions can be found in |Stone|(1982).

Let (X,Y) be a pair of random variables and let 6 denote the regression function
of the response Y on X, that is IE(Y | X) = 6(X). Let 6, with n > 1 denote
estimators of 0, so that @L is based on a random sample (X1, Y1), ..., (X,,,Y},) of
size n from the distribution of (X, Y).

The unknown regression function 6 is assumed to belong to a collection © of
suitably smooth functions on R?, and, besides, O(z) € J, where J is an open
interval in R for § € © and 2 € R%. Let [Py denote the dependence of various
probabilities on 6.

Let further 7(#) = T'(-;0) denote an arbitrary finite linear combination (with
constant coefficients) of the derivatives of §. One of the examples is T'(x; 0) = 0(x).
Let fn be an arbitrary (measurable) estimator of 7'(f) based on the training sample
X1, Y1, ., X, Yo

Let C be a compact subset of R? having non-empty interior and q € (0, +o0].
Let {b,,} be a sequence of (eventually) positive constants.

Definition A.1. The sequence {b,} is called a lower rate of convergence if there is
a c > 0 such that

lim ipfsupIPg(an —T(0)||q,c > cby) = 1.
n T, ©

Definition A.2. The sequence {b,} is called an achievable rate of convergence if
there is a sequence of estimators {T,} and a ¢ > 0 such that

@w?PMML—HQmCwaza (A.1)
Definition A.3. The sequence {b,} is called an optimal rate of convergence if it is
both a lower and an achievable rate of convergence.

Notice that if {b,,} is a lower rate of convergence and {b/,} is an achievable rate
of convergence, then there are positive constants ¢ and n, such that b/, > c¢b,, for
n > n,. If {b,} and {b),} are both optimal rates of convergence, then there are
positive constants ¢ and n,, such that

chy < b, < b,
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A. Nonparametric Rates of Convergence

for n > n,. Thus it is reasonable to refer to any optimal rate of convergence as the
optimal rate of convergence.

Definition A.4. If {b,} is the optimal rate of convergence and {fn} satisfies ,
estimators T,,, n > 1 are said to be asymptotically optimal.
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B. Some Notions from the Theory
of Empirical Processes

The following definitions and results can be found in|van de Geer|(1993).
Let (W, d) be a space with a semi-metric d, and let A be a subset of W.

Definition B.1. A collection T of subsets U C W is called a §-covering of A, if
diam(U) < 20 for everyU € T and A = UL€JTU.
Definition B.2. T is called a §-covering set.
Notice that one can always take T to be a collection of balls
U=A{weW]|du,w) <},

where u € W. The collection of centres of these balls will also be referred to as a
d-covering set.

Definition B.3. The d-covering number of A for the metric d is the number of ele-
ments of the smallest §-covering set of A.

Notation B.4. N (9, A, d) is the -covering number of A.
Definition B.5. The §-entropy of A is 7(0, A, d) :=log N(6, A, d).

Definition B.6. If 77 (5, A,d) < oo for all § > 0, then A is called totally bounded
ford.

Let (2", o7) be some measurable space and g € & C Ly (P), where P is some
probability measure on (2", &) and 1 < ¢ < oo. Define

1/q
9l = ( / |g|QdP) for1 < g < oo,

9]l p,oo := esssup|g(z)]|
xT
and ||g||cc = sup|g(x)| as usually.
T

Further define NZ(5,%,|| - || p,4) as the minimal k for which there exist g, ¥,
s &, g such that for each g € ¢

gF <g<g?

for some 7 and
lgi" — 9fllpg < 6.
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B. Some Notions from the Theory of Empirical Processes

Definition B.7. The metric entropy with bracketing is defined as
%(67g7 ” . ”P,q) = logNB(57g, ” . HP,q)'

Remark B.8.
P26, || |lpg) < A ,9, - ||poo)-

Definition B.9. Ser ¢ is called uniformly bounded if ||sup|g| < 00.

geY

Consider a class of probability measures { Py, 0 € Q} on (2", /) dominated by
a o-finite measure v. Denote by fy := dPy/dv the density of Py, 6 € Q. Let (?n
be a maximum likelihood estimator of 6, based on a sequence of i.i.d. observations
X1, X, ... from P, := P, , 0, € (2. Define

1 n
P, = E;éxk

to be the empirical distribution based on the first n observations. Write f, := f,
and f, := f, . Consider further a class of functions

9g(f) ={( f/fo =Dz, 501 }-

Denote by H (Py, P,) the Hellinger distance between probability measures Py and
P, or, equivalently, h(fy, f,) between the corresponding densities fp and f,:

h(fe, fo) = H(Py, F,) = \/;/<\/ﬁ_ Vfo)2dv.

Consider now a subclass of g(f):
Gnj = 1{9(fo), 0 € Q2 h(fo, fo) < 28,
where j = 1, 2, ..., and §,, is some sequence of positive numbers.

Theorem B.10 (van de Geer|(1993)), Theorem 3.2). Suppose ¥ is uniformly bounded.
Let {6,,} be a sequence for which §,+/n > 1 and

\/%B((gmgj,m || i ||Pn)

a2 7 AV
and
o~ VA 2760, Gn, |- lp.)
lim sup IP T 5 “2 > B forsome j | =0

=1

for some sequence B; — 0. Then

h(fus fo) = Op(8,).
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p. 90
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Hellinger distance, p. 44
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family of functions that are either non-decreasing or non-increasing,
p. 43



Erklarung

gemass Art. 28 Abs. 2 RSL 05

Name/Vorname: Kolesnyk Petro
Matrikelnummer: 09-991-373

Studiengang: Statistik, Dissertation

Titel der Arbeit: Bi-log-concave Distribution and

Regression Functions

Leiter der Arbeit: Prof. Dr. L. Diimbgen

Ich erkldre hiermit, dass ich diese Arbeit selbstindig verfasst und keine anderen
als die angegebenen Quellen benutzt habe. Alle Stellen, die wortlich oder sin-
ngemass aus Quellen entnommen wurden, habe ich als solche gekenn-zeichnet. Mir
ist bekannt, dass andernfalls der Senat geméss Artikel 36 Absatz 1 Buchstabe r des
Gesetzes vom 5. September 1996 iiber die Universitit zum Entzug des auf Grund
dieser Arbeit verliehenen Titels berechtigt ist.

Bern, 10.11.2016

Petro Kolesnyk






	Overview
	Bi-log-concave Distribution Functions
	Bi-log-concave Functions
	Relation to Log-concave Distributions
	Further Properties of Bi-log-concave Distribution Functions
	Affine transformations and truncations
	Weak convergence
	Hazard function and tail behaviour

	Bi-log-concave Distribution Function Implies Increasing Hazard Rate Distribution
	Confidence Bands
	Numerical Examples
	Consistency Properties

	Bi-log-concave Regression Functions
	Introduction
	The Target Functionals
	Consistency of the Bi-log-concave Estimator
	A General Consistency Result
	Hellinger Consistency in a Special Setting

	Algorithms
	Numerical Examples

	Proofs
	Nonparametric Rates of Convergence
	Some Notions from the Theory of Empirical Processes
	References
	Index
	List of Symbols

