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NONPARAMETRIC REGRESSION USING DEEP NEURAL NETWORKS
WITH RELU ACTIVATION FUNCTION!

BY JOHANNES SCHMIDT-HIEBER
Department of Applied Mathematics, University of Twente, a.j.schmidt-hieber @utwente.nl

Consider the multivariate nonparametric regression model. It is shown
that estimators based on sparsely connected deep neural networks with ReLU
activation function and properly chosen network architecture achieve the min-
imax rates of convergence (up to log n-factors) under a general composition
assumption on the regression function. The framework includes many well-
studied structural constraints such as (generalized) additive models. While
there is a lot of flexibility in the network architecture, the tuning parame-
ter is the sparsity of the network. Specifically, we consider large networks
with number of potential network parameters exceeding the sample size. The
analysis gives some insights into why multilayer feedforward neural networks
perform well in practice. Interestingly, for ReL.U activation function the depth
(number of layers) of the neural network architectures plays an important
role, and our theory suggests that for nonparametric regression, scaling the
network depth with the sample size is natural. It is also shown that under
the composition assumption wavelet estimators can only achieve suboptimal
rates.
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I would like to congratulate Johannes Schmidt-Hieber on a very interest-
ing paper in which he considers regression functions belonging to the class of
so-called compositional functions and analyzes the ability of estimators based
on the multivariate nonparametric regression model of deep neural networks
to achieve minimax rates of convergence.

In my discussion, I will first regard such a type of result from the general
viewpoint of the theoretical foundations of deep neural networks. This will
be followed by a discussion from the viewpoint of expressivity, optimization
and generalization. Finally, I will consider some specific aspects of the main
result.
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We study accuracy of bootstrap procedures for estimation of quantiles of
a smooth function of a sum of independent sub-Gaussian random vectors. We
establish higher-order approximation bounds with error terms depending on
a sample size and a dimension explicitly. These results lead to improvements
of accuracy of a weighted bootstrap procedure for general log-likelihood ra-
tio statistics. The key element of our proofs of the bootstrap accuracy is a
multivariate higher-order Berry—Esseen inequality. We consider a problem of
approximation of distributions of two sums of zero mean independent ran-
dom vectors, such that summands with the same indices have equal moments
up to at least the second order. The derived approximation bound is uniform
on the sets of all Euclidean balls. The presented approach extends classical
Berry—Esseen type inequalities to higher-order approximation bounds. The
theoretical results are illustrated with numerical experiments.
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ON THE VALIDITY OF THE FORMAL EDGEWORTH EXPANSION
FOR POSTERIOR DENSITIES

BY JOHN E. KoLASSA! AND TODD A. KUFENER?

lDepartment of Statistics and Biostatistics, Rutgers University, kolassa@ stat.rutgers.edu

2Department of Mathematics and Statistics, Washington University in St. Louis, kuffner@wustl.edu

We consider a fundamental open problem in parametric Bayesian the-
ory, namely the validity of the formal Edgeworth expansion of the posterior
density. While the study of valid asymptotic expansions for posterior dis-
tributions constitutes a rich literature, the validity of the formal Edgeworth
expansion has not been rigorously established. Several authors have claimed
connections of various posterior expansions with the classical Edgeworth ex-
pansion, or have simply assumed its validity. Our main result settles this open
problem. We also prove a lemma concerning the order of posterior cumulants
which is of independent interest in Bayesian parametric theory. The most
relevant literature is synthesized and compared to the newly-derived Edge-
worth expansions. Numerical investigations illustrate that our expansion has
the behavior expected of an Edgeworth expansion, and that it has better per-
formance than the other existing expansion which was previously claimed to
be of Edgeworth type.
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MODEL SELECTION FOR HIGH-DIMENSIONAL LINEAR REGRESSION
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We investigate the prediction capability of the orthogonal greedy algo-
rithm (OGA) in high-dimensional regression models with dependent obser-
vations. The rates of convergence of the prediction error of OGA are obtained
under a variety of sparsity conditions. To prevent OGA from overfitting, we
introduce a high-dimensional Akaike’s information criterion (HDAIC) to de-
termine the number of OGA iterations. A key contribution of this work is
to show that OGA, used in conjunction with HDAIC, can achieve the opti-
mal convergence rate without knowledge of how sparse the underlying high-
dimensional model is.
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The method of moments (Philos. Trans. R. Soc. Lond. Ser. A 185 (1894)
71-110) is one of the most widely used methods in statistics for parame-
ter estimation, by means of solving the system of equations that match the
population and estimated moments. However, in practice and especially for
the important case of mixture models, one frequently needs to contend with
the difficulties of non-existence or nonuniqueness of statistically meaningful
solutions, as well as the high computational cost of solving large polyno-
mial systems. Moreover, theoretical analyses of the method of moments are
mainly confined to asymptotic normality style of results established under
strong assumptions.

This paper considers estimating a k-component Gaussian location mix-
ture with a common (possibly unknown) variance parameter. To overcome
the aforementioned theoretic and algorithmic hurdles, a crucial step is to de-
noise the moment estimates by projecting to the truncated moment space (via
semidefinite programming) before solving the method of moments equations.
Not only does this regularization ensure existence and uniqueness of solu-
tions, it also yields fast solvers by means of Gauss quadrature. Furthermore,
by proving new moment comparison theorems in the Wasserstein distance
via polynomial interpolation and majorization techniques, we establish the
statistical guarantees and adaptive optimality of the proposed procedure, as
well as oracle inequality in misspecified models. These results can also be
viewed as provable algorithms for generalized method of moments (Econo-
metrica 50 (1982) 1029-1054) which involves nonconvex optimization and
lacks theoretical guarantees.
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It is well known that, without restricting treatment effect heterogeneity,
instrumental variable (IV) methods only identify “local” effects among com-
pliers, that is, those subjects who take treatment only when encouraged by the
IV. Local effects are controversial since they seem to only apply to an uniden-
tified subgroup; this has led many to denounce these effects as having little
policy relevance. However, we show that such pessimism is not always war-
ranted: it can be possible to accurately predict who compliers are, and obtain
tight bounds on more generalizable effects in identifiable subgroups. We pro-
pose methods for doing so and study estimation error and asymptotic proper-
ties, showing that these tasks can sometimes be accomplished even with very
weak IVs. We go on to introduce a new measure of IV quality called “sharp-
ness,” which reflects the variation in compliance explained by covariates, and
captures how well one can identify compliers and obtain tight bounds on
identifiable subgroup effects. We develop an estimator of sharpness and show
that it is asymptotically efficient under weak conditions. Finally, we explore
finite-sample properties via simulation, and apply the methods to study can-
vassing effects on voter turnout. We propose that sharpness should be pre-
sented alongside strength to assess IV quality.
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A dynamical model consists of a continuous self-map 7 : X — X of
a compact state space X and a continuous observation function f : X — R.
This paper considers the fitting of a parametrized family of dynamical models
to an observed real-valued stochastic process using empirical risk minimiza-
tion. The limiting behavior of the minimum risk parameters is studied in a
general setting. We establish a general convergence theorem for minimum
risk estimators and ergodic observations. We then study conditions under
which empirical risk minimization can effectively separate signal from noise
in an additive observational noise model. The key condition in the latter re-
sults is that the family of dynamical models has limited complexity, which is
quantified through a notion of entropy for families of infinite sequences that
connects covering number based entropies with topological entropy studied
in dynamical systems. We establish close connections between entropy and
limiting average mean widths for stationary processes, and discuss several
examples of dynamical models.
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This work introduces a novel estimation method, called LOVE, of the en-
tries and structure of a loading matrix A in a latent factor model X = AZ+ E,
for an observable random vector X € R?, with correlated unobservable fac-
tors Z e RK , with K unknown, and uncorrelated noise E. Each row of A is
scaled, and allowed to be sparse. In order to identity the loading matrix A, we
require the existence of pure variables, which are components of X that are
associated, via A, with one and only one latent factor. Despite the fact that
the number of factors K, the number of the pure variables and their location
are all unknown, we only require a mild condition on the covariance matrix
of Z, and a minimum of only two pure variables per latent factor to show
that A is uniquely defined, up to signed permutations. Our proofs for model
identifiability are constructive, and lead to our novel estimation method of
the number of factors and of the set of pure variables, from a sample of size
n of observations on X. This is the first step of our LOVE algorithm, which
is optimization-free, and has low computational complexity of order p2. The
second step of LOVE is an easily implementable linear program that esti-
mates A. We prove that the resulting estimator is near minimax rate optimal
for A, with respect to the || [|oo,4 loss, for g > 1, up to logarithmic factors in
p, and that it can be minimax-rate optimal in many cases of interest.

The model structure is motivated by the problem of overlapping variable
clustering, ubiquitous in data science. We define the population level clus-
ters as groups of those components of X that are associated, via the matrix
A, with the same unobservable latent factor, and multifactor association is
allowed. Clusters are respectively anchored by the pure variables, and form
overlapping subgroups of the p-dimensional random vector X. The Latent
model approach to OVErlapping clustering is reflected in the name of our
algorithm, LOVE.

The third step of LOVE estimates the clusters from the support of the
columns of the estimated A. We guarantee cluster recovery with zero false
positive proportion, and with false negative proportion control. The practi-
cal relevance of LOVE is illustrated through the analysis of a RNA-seq data
set, devoted to determining the functional annotation of genes with unknown
function.
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Latent class models have wide applications in social and biological sci-
ences. In many applications, prespecified restrictions are imposed on the
parameter space of latent class models, through a design matrix, to reflect
practitioners’ assumptions about how the observed responses depend on sub-
jects’ latent traits. Though widely used in various fields, such restricted latent
class models suffer from nonidentifiability due to their discreteness nature
and complex structure of restrictions. This work addresses the fundamental
identifiability issue of restricted latent class models by developing a general
framework for strict and partial identifiability of the model parameters. Un-
der correct model specification, the developed identifiability conditions only
depend on the design matrix and are easily checkable, which provide useful
practical guidelines for designing statistically valid diagnostic tests. Further-
more, the new theoretical framework is applied to establish, for the first time,
identifiability of several designs from cognitive diagnosis applications.
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Since their inception in the 1980s, regression trees have been one of the
more widely used nonparametric prediction methods. Tree-structured meth-
ods yield a histogram reconstruction of the regression surface, where the bins
correspond to terminal nodes of recursive partitioning. Trees are powerful,
yet susceptible to overfitting. Strategies against overfitting have traditionally
relied on pruning greedily grown trees. The Bayesian framework offers an
alternative remedy against overfitting through priors. Roughly speaking, a
good prior charges smaller trees where overfitting does not occur. While the
consistency of random histograms, trees and their ensembles has been stud-
ied quite extensively, the theoretical understanding of the Bayesian counter-
parts has been missing. In this paper, we take a step toward understanding
why/when do Bayesian trees and forests not overfit. To address this ques-
tion, we study the speed at which the posterior concentrates around the true
smooth regression function. We propose a spike-and-tree variant of the pop-
ular Bayesian CART prior and establish new theoretical results showing that
regression trees (and forests) (a) are capable of recovering smooth regression
surfaces (with smoothness not exceeding one), achieving optimal rates up to
a log factor, (b) can adapt to the unknown level of smoothness and (c) can
perform effective dimension reduction when p > n. These results provide
a piece of missing theoretical evidence explaining why Bayesian trees (and
additive variants thereof') have worked so well in practice.
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This paper provides a unified framework and an efficient algorithm for
analyzing high-dimensional survival data under weak modeling assumptions.
In particular, it imposes neither parametric distributional assumption nor lin-
ear regression assumption. It only assumes that the survival time 7 depends
on a high-dimensional covariate vector X through low-dimensional linear
combinations of covariates ' X. The censoring time is allowed to be con-
ditionally independent of the survival time given the covariates. This general
framework includes many popular parametric and semiparametric survival
regression models as special cases. The proposed algorithm produces a num-
ber of practically useful outputs with theoretical guarantees, including a con-
sistent estimate of the sufficient dimension reduction subspace of T | X, a
uniformly consistent Kaplan—Meier-type estimator of the conditional distri-
bution function of 7" and a consistent estimator of the conditional quantile
survival time. Our asymptotic results significantly extend the classical theory
of sufficient dimension reduction for censored data (particularly that of Li,
Wang and Chen in Ann. Statist. 27 (1999) 1-23) and the celebrated nonpara-
metric Kaplan—Meier estimator to the setting where the number of covariates
p diverges exponentially fast with the sample size n. We demonstrate the
promising performance of the proposed new estimators through simulations
and a real data example.
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We investigate the frequentist coverage properties of (certain) Bayesian
credible sets in a general, adaptive, nonparametric framework. It is well
known that the construction of adaptive and honest confidence sets is not
possible in general. To overcome this problem (in context of sieve type of
priors), we introduce an extra assumption on the functional parameters, the
so-called “general polished tail” condition. We then show that under stan-
dard assumptions, both the hierarchical and empirical Bayes methods, result
in honest confidence sets for sieve type of priors in general settings and we
characterize their size. We apply the derived abstract results to various exam-
ples, including the nonparametric regression model, density estimation using
exponential families of priors, density estimation using histogram priors and
the nonparametric classification model, for which we show that their size is
near minimax adaptive with respect to the considered specific pseudometrics.
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We study convergence rates of variational posterior distributions for non-
parametric and high-dimensional inference. We formulate general conditions
on prior, likelihood and variational class that characterize the convergence
rates. Under similar “prior mass and testing”” conditions considered in the lit-
erature, the rate is found to be the sum of two terms. The first term stands for
the convergence rate of the true posterior distribution, and the second term is
contributed by the variational approximation error. For a class of priors that
admit the structure of a mixture of product measures, we propose a novel
prior mass condition, under which the variational approximation error of the
mean-field class is dominated by convergence rate of the true posterior. We
demonstrate the applicability of our general results for various models, prior
distributions and variational classes by deriving convergence rates of the cor-
responding variational posteriors.
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The study of networks leads to a wide range of high-dimensional infer-
ence problems. In many practical applications, one needs to draw inference
from one or few large sparse networks. The present paper studies hypothesis
testing of graphs in this high-dimensional regime, where the goal is to test
between two populations of inhomogeneous random graphs defined on the
same set of n vertices. The size of each population m is much smaller than n,
and can even be a constant as small as 1. The critical question in this context
is whether the problem is solvable for small m.

‘We answer this question from a minimax testing perspective. Let P, Q be
the population adjacencies of two sparse inhomogeneous random graph mod-
els, and d be a suitably defined distance function. Given a population of m
graphs from each model, we derive minimax separation rates for the problem
of testing P = Q againstd(P, Q) > p. We observe that if m is small, then the
minimax separation is too large for some popular choices of d, including to-
tal variation distance between corresponding distributions. This implies that
some models that are widely separated in d cannot be distinguished for small
m, and hence, the testing problem is generally not solvable in these cases.

‘We also show that if m > 1, then the minimax separation is relatively small
if d is the Frobenius norm or operator norm distance between P and Q. For
m = 1, only the latter distance provides small minimax separation. Thus, for
these distances, the problem is solvable for small m. We also present near-
optimal two-sample tests in both cases, where tests are adaptive with respect
to sparsity level of the graphs.
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Higher criticism (HC) is a popular method for large-scale inference prob-
lems based on identifying unusually high proportions of small p-values. It
has been shown to enjoy a lower-order optimality property in a simple nor-
mal location mixture model which is shared by the ‘tailor-made’ parametric
generalised likelihood ratio test (GLRT) for the same model; however, HC
has also been shown to perform well outside this ‘narrow’ model.

We develop a higher-order framework for analysing the power of these and
similar procedures, which reveals the perhaps unsurprising fact that the GLRT
enjoys an edge in power over HC for the normal location mixture model. We
also identify a similar parametric mixture model to which HC is similarly
‘tailor-made’ and show that the situation is (at least partly) reversed there.
We also show that in the normal location mixture model a procedure based
on the empirical moment-generating function enjoys the same local power
properties as the GLRT and may be recommended as an easy to implement
(and interpret), complementary procedure to HC. Some other practical advice
regarding the implementation of these procedures is provided. Finally, we
provide some simulation results to help interpret our theoretical findings.
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Introduced by Breiman (Mach. Learn. 45 (2001) 5-32), Random Forests
are widely used classification and regression algorithms. While being initially
designed as batch algorithms, several variants have been proposed to handle
online learning. One particular instance of such forests is the Mondrian forest
(In Adv. Neural Inf. Process. Syst. (2014) 3140-3148; In Proceedings of the
19th International Conference on Artificial Intelligence and Statistics (AIS-
TATS) (2016)), whose trees are built using the so-called Mondrian process,
therefore allowing to easily update their construction in a streaming fashion.
In this paper we provide a thorough theoretical study of Mondrian forests
in a batch learning setting, based on new results about Mondrian partitions.
Our results include consistency and convergence rates for Mondrian trees and
forests, that turn out to be minimax optimal on the set of s-Holder function
with s € (0, 1] (for trees and forests) and s € (1, 2] (for forests only), assum-
ing a proper tuning of their complexity parameter in both cases. Furthermore,
we prove that an adaptive procedure (to the unknown s € (0, 2]) can be con-
structed by combining Mondrian forests with a standard model aggregation
algorithm. These results are the first demonstrating that some particular ran-
dom forests achieve minimax rates in arbitrary dimension. Owing to their
remarkably simple distributional properties, which lead to minimax rates,
Mondrian trees are a promising basis for more sophisticated yet theoretically
sound random forests variants.
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Motivated by problems in data clustering, we establish general condi-
tions under which families of nonparametric mixture models are identifiable
by introducing a novel framework involving clustering overfitted parametric
(i.e., misspecified) mixture models. These identifiability conditions general-
ize existing conditions in the literature and are flexible enough to include, for
example, mixtures of infinite Gaussian mixtures. In contrast to the recent lit-
erature, we allow for general nonparametric mixture components and instead
impose regularity assumptions on the underlying mixing measure. As our
primary application we apply these results to partition-based clustering, gen-
eralizing the notion of a Bayes optimal partition from classical parametric
model-based clustering to nonparametric settings. Furthermore, this frame-
work is constructive, so that it yields a practical algorithm for learning iden-
tified mixtures, which is illustrated through several examples on real data.
The key conceptual device in the analysis is the convex, metric geometry of
probability measures on metric spaces and its connection to the Wasserstein
convergence of mixing measures. The result is a flexible framework for non-
parametric clustering with formal consistency guarantees.
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The assumption of separability is a simplifying and very popular as-
sumption in the analysis of spatiotemporal or hypersurface data structures.
It is often made in situations where the covariance structure cannot be easily
estimated, for example, because of a small sample size or because of com-
putational storage problems. In this paper we propose a new and very simple
test to validate this assumption. Our approach is based on a measure of sep-
arability which is zero in the case of separability and positive otherwise. We
derive the asymptotic distribution of a corresponding estimate under the null
hypothesis and the alternative and develop an asymptotic and a bootstrap test
which are very easy to implement. In particular, our approach does neither
require projections on subspaces generated by the eigenfunctions of the co-
variance operator nor distributional assumptions as recently used by (Ann.
Statist. 45 (2017) 1431-1461) and (Biometrika 104 425-437) to construct
tests for separability. We investigate the finite sample performance by means
of a simulation study and also provide a comparison with the currently avail-
able methodology. Finally, the new procedure is illustrated analyzing a data
example.
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In survival analysis it often happens that some subjects under study do
not experience the event of interest; they are considered to be “cured.” The
population is thus a mixture of two subpopulations, one of cured subjects
and one of “susceptible” subjects. We propose a novel approach to estimate
a mixture cure model when covariates are present and the lifetime is subject
to random right censoring. We work with a parametric model for the cure
proportion, while the conditional survival function of the uncured subjects is
unspecified. The approach is based on an inversion which allows us to write
the survival function as a function of the distribution of the observable vari-
ables. This leads to a very general class of models which allows a flexible and
rich modeling of the conditional survival function. We show the identifiability
of the proposed model as well as the consistency and the asymptotic normal-
ity of the model parameters. We also consider in more detail the case where
kernel estimators are used for the nonparametric part of the model. The new
estimators are compared with the estimators from a Cox mixture cure model
via simulations. Finally, we apply the new model on a medical data set.

REFERENCES

AKRITAS, M. G. and VAN KEILEGOM, I. (2001). Non-parametric estimation of the residual distribution. Scand.
J. Stat. 28 549-567. MR1858417 https://doi.org/10.1111/1467-9469.00254

AMICO, M. and VAN KEILEGOM, I. (2018). Cure models in survival analysis. Annu. Rev. Stat. Appl. 5 311-345.
MR3774750 https://doi.org/10.1146/annurev-statistics-031017-100101

AMICO, M., VAN KEILEGOM, I. and LEGRAND, C. (2019). The single-index/Cox mixture cure model. Biomet-
rics 75 452-462.

BOAG, J. W. (1949). Maximum likelihood estimates of the proportion of patients cured by cancer therapy. J. Roy.
Statist. Soc.—Series B 11 15-53.

CHEN, X., LINTON, O. and VAN KEILEGOM, I. (2003). Estimation of semiparametric models when the criterion
function is not smooth. Econometrica 71 1591-1608. MR2000259 https://doi.org/10.1111/1468-0262.00461

FANG, H.-B., LI, G. and SuN, J. (2005). Maximum likelihood estimation in a semiparametric
logistic/proportional-hazards mixture model. Scand. J. Statist. 32 59-75. MR2136802 https://doi.org/10.1111/
j-1467-9469.2005.00415.x

FAREWELL, V. T. (1982). The use of mixture models for the analysis of survival data with long-term survivors.
Biometrics 38 1041-1046.

GILL, R. D. (1994). Lectures on Survival Analysis. Lectures on Probability Theory: Ecole D’été de Probabilités
de Saint-Flour XXII. Lecture Notes in Math. 1581. Springer, Berlin.

GILL, R. D. and JOHANSEN, S. (1990). A survey of product-integration with a view toward application in survival
analysis. Ann. Statist. 18 1501-1555. MR1074422 https://doi.org/10.1214/a0s/1176347865

KUK, A. Y. C. and CHEN, C.-H. (1992). A mixture model combining logistic regression with proportional
hazards regression. Biometrika 79, 531-541.

L1, Q., LIN, J. and RACINE, J. S. (2013). Optimal bandwidth selection for nonparametric conditional distribu-
tion and quantile functions. J. Bus. Econom. Statist. 31 57-65. MR3030798 https://doi.org/10.1080/07350015.
2012.738955

LoPez, O. (2011). Nonparametric estimation of the multivariate distribution function in a censored regression
model with applications. Comm. Statist. Theory Methods 40 2639-2660. MR2860770 https://doi.org/10.1080/
03610926.2010.489175

MSC2020 subject classifications. Primary 62N01, 62N02; secondary 62F12, 62G05.
Key words and phrases. Asymptotic normality, bootstrap, kernel smoothing, logistic regression, mixture cure
model, semiparametric model.


https://imstat.org/journals-and-publications/annals-of-statistics/
https://doi.org/10.1214/19-AOS1889
http://www.imstat.org
mailto:patilea@ensai.fr
mailto:ingrid.vankeilegom@kuleuven.be
http://www.ams.org/mathscinet-getitem?mr=1858417
https://doi.org/10.1111/1467-9469.00254
http://www.ams.org/mathscinet-getitem?mr=3774750
https://doi.org/10.1146/annurev-statistics-031017-100101
http://www.ams.org/mathscinet-getitem?mr=2000259
https://doi.org/10.1111/1468-0262.00461
http://www.ams.org/mathscinet-getitem?mr=2136802
https://doi.org/10.1111/j.1467-9469.2005.00415.x
http://www.ams.org/mathscinet-getitem?mr=1074422
https://doi.org/10.1214/aos/1176347865
http://www.ams.org/mathscinet-getitem?mr=3030798
https://doi.org/10.1080/07350015.2012.738955
http://www.ams.org/mathscinet-getitem?mr=2860770
https://doi.org/10.1080/03610926.2010.489175
https://mathscinet.ams.org/mathscinet/msc/msc2020.html
https://doi.org/10.1111/j.1467-9469.2005.00415.x
https://doi.org/10.1080/07350015.2012.738955
https://doi.org/10.1080/03610926.2010.489175

LOPEZ-CHEDA, A., CAO, R., JACOME, M. A. and VAN KEILEGOM, I. (2017). Nonparametric incidence esti-
mation and bootstrap bandwidth selection in mixture cure models. Comput. Statist. Data Anal. 105 144-165.
MR3552194 https://doi.org/10.1016/j.csda.2016.08.002

Lu, W. (2008). Maximum likelihood estimation in the proportional hazards cure model. Ann. Inst. Statist. Math.
60 545-574. MR2434411 https://doi.org/10.1007/s10463-007-0120-x

MEEKER, W. Q. JR. (1987). Limited failure population life tests: Application to integrated circuit reliability.
Technometrics 29 51-65. MR0876885 https://doi.org/10.2307/1269883

OTHUS, M., L1, Y. and TIWARI, R. C. (2009). A class of semiparametric mixture cure survival models with
dependent censoring. J. Amer. Statist. Assoc. 104 1241-1250. MR2750247 https://doi.org/10.1198/jasa.2009.
tm08033

PATILEA, V. and VAN KEILEGOM, I. (2020). Supplement to “A general approach for cure models in survival
analysis.” https://doi.org/10.1214/19- AOS1889SUPP.

PENG, Y. and TAYLOR, J. M. G. (2014). Cure models In Handbook of Survival Analysis (Klein, J. P., van
Houwelingen, H. C., Ibrahim, J. G. and Scheike, T. H., eds.). Chapman and Hall/CRC Handbooks of Modern
Statistical Methods. CRC Press, Boca Raton, FL.. MR3287588

SCHMIDT, P. and WITTE, A. D. (1989). Predicting criminal recidivism using split population survival time
models. J. Econometrics 40 141-159.

STONE, C. J. (1977). Consistent nonparametric regression. Ann. Statist. 5 595-645. MR0443204

Sy, J. P. and TAYLOR, J. M. G. (2000). Estimation in a Cox proportional hazards cure model. Biometrics 56
227-236. MR1767631 https://doi.org/10.1111/j.0006-341X.2000.00227.x

TAYLOR, J. M. G. (1995). Semi-parametric estimation in failure time mixture models. Biometrics 51 899-907.

VAN DER VAART, A. W. (1998). Asymptotic Statistics. Cambridge Series in Statistical and Probabilistic Mathe-
matics 3. Cambridge Univ. Press, Cambridge. MR1652247 https://doi.org/10.1017/CB09780511802256

WANG, Y., KLIIN, J. G. M., SIEUWERTS, A. M., LOOK, M. P., YANG, F., TALANTOV, D., TIMMERMANS, M.,
MEUET-VAN GELDER, M. E. M., YU, J. et al. (2005). Gene-expression profiles to predict distant metastasis
of lymph-node-negative primary breast cancer. The Lancet 365 671-679.

XU, J. and PENG, Y. (2014). Nonparametric cure rate estimation with covariates. Canad. J. Statist. 42 1-17.
MR3181580 https://doi.org/10.1002/cjs.11197


http://www.ams.org/mathscinet-getitem?mr=3552194
https://doi.org/10.1016/j.csda.2016.08.002
http://www.ams.org/mathscinet-getitem?mr=2434411
https://doi.org/10.1007/s10463-007-0120-x
http://www.ams.org/mathscinet-getitem?mr=0876885
https://doi.org/10.2307/1269883
http://www.ams.org/mathscinet-getitem?mr=2750247
https://doi.org/10.1198/jasa.2009.tm08033
https://doi.org/10.1214/19-AOS1889SUPP
http://www.ams.org/mathscinet-getitem?mr=3287588
http://www.ams.org/mathscinet-getitem?mr=0443204
http://www.ams.org/mathscinet-getitem?mr=1767631
https://doi.org/10.1111/j.0006-341X.2000.00227.x
http://www.ams.org/mathscinet-getitem?mr=1652247
https://doi.org/10.1017/CBO9780511802256
http://www.ams.org/mathscinet-getitem?mr=3181580
https://doi.org/10.1002/cjs.11197
https://doi.org/10.1198/jasa.2009.tm08033

The Annals of Statistics

2020, Vol. 48, No. 4, 2347-2380
https://doi.org/10.1214/19-A0S 1890

© Institute of Mathematical Statistics, 2020

(1]

(2]
(3]

(4]
(]

(6]

(71

(8]

(9]

(10]

(11]
[12]

(13]

(14]
(15]

[16]
(171

ADAPTIVE DISTRIBUTED METHODS UNDER
COMMUNICATION CONSTRAINTS

BY BOTOND SZABO! AND HARRY VAN ZANTEN?Z

W\ tathematical Institute, Leiden University, b.t.szabo@math.leidenuniv.nl

2Depan‘ment of Mathematics, Faculty of Sciences, VU Amsterdam, j.h.van.zanten @vu.nl

We study estimation methods under communication constraints in a dis-
tributed version of the nonparametric random design regression model. We
derive minimax lower bounds and exhibit methods that attain those bounds.
Moreover, we show that adaptive estimation is possible in this setting.
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Bayesian analysis for the covariance matrix of a multivariate normal dis-
tribution has received a lot of attention in the last two decades. In this paper,
we propose a new class of priors for the covariance matrix, including both
inverse Wishart and reference priors as special cases. The main motivation
for the new class is to have available priors—both subjective and objective—
that do not “force eigenvalues apart,” which is a criticism of inverse Wishart
and Jeffreys priors. Extensive comparison of these “shrinkage priors” with
inverse Wishart and Jeffreys priors is undertaken, with the new priors seem-
ing to have considerably better performance. A number of curious facts about
the new priors are also observed, such as that the posterior distribution will
be proper with just three vector observations from the multivariate normal
distribution—regardless of the dimension of the covariance matrix—and that
useful inference about features of the covariance matrix can be possible. Fi-
nally, a new MCMC algorithm is developed for this class of priors and is
shown to be computationally effective for matrices of up to 100 dimensions.
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Existing frequency domain methods for bootstrapping time series have
a limited range. Essentially, these procedures cover the case of linear time
series with independent innovations, and some even require the time series
to be Gaussian. In this paper we propose a new frequency domain bootstrap
method—the hybrid periodogram bootstrap (HPB)—which is consistent for
a much wider range of stationary, even nonlinear, processes and which can be
applied to a large class of periodogram-based statistics. The HPB is designed
to combine desirable features of different frequency domain techniques while
overcoming their respective limitations. It is capable to imitate the weak de-
pendence structure of the periodogram by invoking the concept of convolved
subsampling in a novel way that is tailor-made for periodograms. We show
consistency for the HPB procedure for a general class of stationary time se-
ries, ranging clearly beyond linear processes, and for spectral means and ratio
statistics on which we mainly focus. The finite sample performance of the
new bootstrap procedure is illustrated via simulations.
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The last decade has witnessed significant methodological and theoretical
advances in estimating large precision matrices. In particular, there are sci-
entific applications such as longitudinal data, meteorology and spectroscopy
in which the ordering of the variables can be interpreted through a bandable
structure on the Cholesky factor of the precision matrix. However, the mini-
max theory has still been largely unknown, as opposed to the well established
minimax results over the corresponding bandable covariance matrices. In this
paper we focus on two commonly used types of parameter spaces and develop
the optimal rates of convergence under both the operator norm and the Frobe-
nius norm. A striking phenomenon is found. Two types of parameter spaces
are fundamentally different under the operator norm but enjoy the same rate
optimality under the Frobenius norm which is in sharp contrast to the equiva-
lence of corresponding two types of bandable covariance matrices under both
norms. This fundamental difference is established by carefully constructing
the corresponding minimax lower bounds. Two new estimation procedures
are developed. For the operator norm our optimal procedure is based on a
novel local cropping estimator, targeting on all principle submatrices of the
precision matrix, while for the Frobenius norm our optimal procedure relies
on a delicate regression-based thresholding rule. Lepski’s method is consid-
ered to achieve optimal adaptation. We further establish rate optimality in
the nonparanormal model. Numerical studies are carried out to confirm our
theoretical findings.
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ESTIMATION AND INFERENCE FOR PRECISION MATRICES OF
NONSTATIONARY TIME SERIES

BY X1UCAI DING" AND ZHOU ZHOU ™"
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We consider the estimation of and inference on precision matrices of a
rich class of univariate locally stationary linear and nonlinear time series,
assuming that only one realization of the time series is observed. Using a
Cholesky decomposition technique, we show that the precision matrices can
be directly estimated via a series of least squares linear regressions with
smoothly time-varying coefficients. The method of sieves is utilized for the
estimation and is shown to be optimally adaptive in terms of estimation ac-
curacy and efficient in terms of computational complexity. We establish an
asymptotic theory for a class of £2 tests based on the nonparametric sieve
estimators. The latter are used for testing whether the precision matrices are
diagonal or banded. A Gaussian approximation result is established for a wide
class of quadratic forms of nonstationary and possibly nonlinear processes of
diverging dimensions which is of interest by itself.
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We develop parametric classes of covariance functions on linear net-
works and their extension to graphs with Euclidean edges, that is, graphs with
edges viewed as line segments or more general sets with a coordinate system
allowing us to consider points on the graph which are vertices or points on
an edge. Our covariance functions are defined on the vertices and edge points
of these graphs and are isotropic in the sense that they depend only on the
geodesic distance or on a new metric called the resistance metric (which ex-
tends the classical resistance metric developed in electrical network theory
on the vertices of a graph to the continuum of edge points). We discuss the
advantages of using the resistance metric in comparison with the geodesic
metric as well as the restrictions these metrics impose on the investigated
covariance functions. In particular, many of the commonly used isotropic co-
variance functions in the spatial statistics literature (the power exponential,
Matérn, generalized Cauchy and Dagum classes) are shown to be valid with
respect to the resistance metric for any graph with Euclidean edges, whilst
they are only valid with respect to the geodesic metric in more special cases.
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