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ADAPTIVE DIMENSION REDUCTION WITH A
GAUSSIAN PROCESS PRIOR

BY ANIRBAN BHATTACHARYA*, DEBDEEP PATI* AND DAVID DUNSONT

Department of Statistical Science, Duke Universityt

In nonparametric regression problems involving multiple predic-
tors, there is typically interest in estimating the multivariate regres-
sion surface in the important predictors while discarding the unim-
portant ones. Our focus is on defining a Bayesian procedure that
leads to the minimax optimal rate of posterior contraction (up to
a log factor) adapting to the unknown dimension and anisotropic
smoothness of the true surface. We propose such an approach based
on a Gaussian process prior with dimension-specific scalings, which
are assigned carefully-chosen hyperpriors. The prior also leads to con-
sistent Bayesian variable selection. We additionally show that using
a homogenous Gaussian process with a single bandwidth leads to a
sub-optimal rate in anisotropic cases.

1. Intorduction. Non-parametric function estimation methods have
been immensely popular due to their ability to adapt to a wide variety
of function classes with unknown regularities. In Bayesian nonparametrics,
Gaussian processes (Rasmussen, 2004; van der Vaart and van Zanten, 2008b)
are widely used as priors on functions due to tractable posterior computation
and attractive theoretical properties. The law of a mean zero Gaussian pro-
cess W, is entirely characterized by its covariance kernel C(s,t) = E(W W),
and given any positive definite function C(s,t), one can construct a valid
Gaussian process with C' as its covariance kernel. A squared exponential
covariance kernel given by C(s,t) = exp(—a|s — t||*) is commonly used in
the literature.

It is well established (Stone, 1982) that given n independent observations,
the optimal rate of estimation of a d-variable function that is only known
to be a-smooth is n=/(22+d)  The quality of estimation thus improves with
increasing smoothness of the “true” function. In practice, the smoothness
level « is typically unknown and thus one would like to have a unified estima-
tion procedure that automatically adapts to all possible smoothness levels of
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the true function. Accordingly, a lot of effort has been employed to develop
adaptive estimation methods that are rate-optimal for every regularity level
of the unknown function.

The literature on adaptive estimation in a minimax setting was initiated
by Lepski in a series of papers (Lepski, 1990, 1991, 1992); see also Birgé
(2001) for a discussion on this topic. We also refer the reader to Hoffmann
and Lepski (2002), which contains an extensive list of developments in the
frequentist literature on adaptive estimation. A key idea in adaptive estima-
tion is to narrow down the search for an “optimal” estimator within a class
of estimators indexed by a smoothness or bandwidth parameter, and make
a data-driven choice to select the proper bandwidth.

In a Bayesian context, one would place a prior on the bandwidth parame-
ter and model-average across different values of the bandwidth through the
posterior distribution. The parameter a in the squared-exponential covari-
ance kernel C plays the role of a scaling or inverse bandwidth. van der Vaart
and van Zanten (2009) showed that with a gamma prior on a?, one obtains
the minimax rate of posterior contraction n~=®/(e+d) up to a logarithmic
factor for a-smooth functions adaptively over all a > 0.

In multivariate problems involving even moderate number of dimensions,
the assumption of the true function being in an isotropic smoothness class
characterized by a single smoothness parameter seems restrictive. Practi-
tioners often use a non-homogeneous variant of the squared exponential
covariance kernel given by C(s,t) = exp(— 2?21 ajlsj — tj|*). A separate
scaling variable a; for the different dimensions incorporates dimension spe-
cific effects in the covariance kernel, intuitively enabling better approxima-
tion of functions in anisotropic smoothness classes. In particular, one can
let a subset of the covariates drop out of the covariance kernel by setting
some of the scales a; to zero. Such a model was recently studied in Sav-
itsky, Vannucci and Sha (2011), who used a point mass mixture prior on
pj = —loga; € [0,1]. Zou et al. (2010) also used a similar model for high-
dimensional non-parametric variable selection. Although this is an attractive
scheme for anisotropic modeling and dimension reduction in non-parametric
regression problems with encouraging empirical performance, there hasn’t
been any theoretical study on rates of convergence in related models in a
Bayesian framework to our knowledge.

In the frequentist literature, minimax rates of convergence in anisotropic
Sobolev, Besov and Holder spaces have been studied in Birgé (1986); Ibrag-
imov and Khasminski (1981); Nussbaum (1985), with adaptive estimation
procedures developed in Barron, Birgé and Massart (1999); Hoffmann and
Lepski (2002); Kerkyacharian, Lepski and Picard (2001); Klutchnikoff (2005)
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among others. The traditional way of dealing with anisotropy is to employ
a separate bandwidth or scaling parameter for the different dimensions, and
choose an optimal combination of scales in a data-driven way. However, the
multidimensional nature of the problem makes the optimal bandwidth se-
lection considerably difficult compared to the isotropic case, as there is no
natural ordering among the estimators with multiple bandwidths.

It is known (Hoffmann and Lepski, 2002) that the minimax rate of con-
vergence for a function with smoothness «; along the ¢th dimension is given
by n~%0/(2e0+1) where agl = Zgzl ai_l is an exponent of global smoothness
(Birgé, 1986). When «; = « for all i = 1,...,d, one reduces back to the
optimal rate for isotropic classes. On the contrary, if the true function be-
longs to an anisotropic class, the assumption of isotropy would lead to loss
of efficiency which would be more and more accentuated in higher dimen-
sions. In addition, if the true function depends on a subset of coordinates
I'={i1,...,iq,} C {1,...,d} for some 1 < dy < d, the minimax rate would
further improve to n=@0r/(220r+D) " with o = djel oz;l.

The objective of this article is to study whether one can fully adapt to
this larger class of functions in a Bayesian framework using dimension spe-
cific rescalings of a homogenous Gaussian process, referred to as a multi-
bandwidth Gaussian process (GP) from now on. We answer the question in
the affirmative and exhibit a class of priors which lead to the optimal rate
n~01/(aor+1) of posterior contraction (up to a log term) for any o and I
without prior knowledge of either of them.

The general sufficient conditions for obtaining posterior rates of conver-
gence (Ghosal, Ghosh and van der Vaart, 2000) involve finding a sequence
of compact and increasing subsets of the parameter space, usually referred
to as sieves, which are “not to large” in the sense of metric entropy and
yet capture most of the prior mass. van der Vaart and van Zanten (2008a)
developed a general technique for constructing such sieves with Gaussian
process priors, which involved subtle manipulations with the reproducing
kernel Hilbert space (RKHS) of a Gaussian process (van der Vaart and van
Zanten, 2008b). A key technical advancement in van der Vaart and van Zan-
ten (2009) was to extend the above theoretical framework to the setting of
conditionally Gaussian random fields. In particular, they crucially exploited
a containment relation among the unit RKHS balls with different band-
widths to construct the sieves B,, in their framework. Their construction
can be conceptually related to the general framework for adaptive estima-
tion developed in Lepski (1990, 1991, 1992), where a natural ordering among
kernel estimators with different scalar bandwidths is utilized to compare dif-
ferent estimators and balance the bias-variance trade-off. However, it gets
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significantly more complicated in situations involving multiple bandwidths
to compare kernel estimators with different vectors of bandwidths. In multi-
bandwidth Gaussian processes, a similar problem arises in comparing unit
RKHS balls of Gaussian processes with different vectors of bandwidths, and
the techniques of van der Vaart and van Zanten (2009) cannot be immedi-
ately extended to this case.

Our main contribution is to address the above issue by a novel prior spec-
ification on the vector of bandwidths and a careful construction of the sieves
B,,, which can be used to establish rate adaptiveness of the posterior distri-
bution in variety of settings involving a multi-bandwidth Gaussian process.
For simplicity of exposition, we initially study the problem in two parts: (i)
adaptive estimation over anisotropic Holder functions of d arguments, and
(ii) adaptive estimation over functions that can possibly depend on fewer
coordinates and have isotropic Holder smoothness over the remaining coor-
dinates. In each of these cases, we propose a joint prior on the bandwidths
induced through a hierarchical Bayesian framework. To avoid the problem of
comparing between different vector of scales, we aggregate over a collection
of bandwidth vectors to construct the sets B,,. New results are developed to
bound the metric entropy of such collections of unit RKHS balls. Combining
these results, we balance the metric entropy of the sieve and the prior prob-
ability of its complement. The prior specifications for the two cases above
are easy to interpret intuitively and can be easily connected to combine the
cases (i) and (ii).

Although our prior specification involving dimension-specific bandwidth
parameters leads to adaptivity, a stronger result is required to conclude
that a single bandwidth would be inadequate for the above classes of func-
tions. We prove that the optimal prior choice in the isotropic case leads to
a sub-optimal convergence rate if the true function depends on fewer coor-
dinates by obtaining a lower bound on the posterior contraction rate. The
general sufficient conditions for rates of posterior contraction provide an up-
per bound on the rate of convergence implying the posterior contracts at
least as fast as the rate obtained. Castillo (2008) studied lower bounds for
posterior contraction rate with a class of Gaussian process priors. e extend
the results of Castillo (2008) to the setting of rescaled Gaussian process pri-
ors. We develop a novel technique for deriving a sharp lower bound to the
concentration function of a rescaled Gaussian process. This technique can
be used for comparing the posterior convergence rates obtained for different
prior distributions on the bandwidth parameter.

The remaining paper is organized as follows. In Section 2, we introduce
relevant notations. Section 3 discusses the main developments with appli-
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cations to anisotropic Gaussian process mean regression and Logistic Gaus-
sian process density estimation described in subsection 3.3. In Section 4, we
study various properties of multi-bandwidth Gaussian processes which are
crucially used in the proofs of the main theorems in Section 5 and should also
be of independent interest. Section 6 establishes the necessity of the multi-
bandwidth GP by showing that a single rescaling can lead to sub-optimal
rates when the true function is lower-dimensional.

2. Notations. We shall make frequent use of the following multi-index
notations. For vectors a,b € RY, let a. = Zj‘l:1 aj,a* = H;-lzl aj,al =
H;l:l a;!,a = maxjaj,a = minjaj,a./b = (ai1/bi,...,aq/bs)",;a-b =
(a1by, ... ,adbd)T,ab = H’;Zl asj. Denote a < bifa; <bjforallj=1,...,d.
For n = (ny,...,nq), let D™ f denote the mixed partial derivatives of order
(n1,...,nq) of f.

Let C[0,1]? and C#[0, 1]¢ denote the space of all continuous functions and
the Hélder space of 3-smooth functions f : [0,1]% — R respectively, endowed
with the supremum norm || f||,, = sup;e(oj¢ |f(?)[. For B > 0, the Holder
space CP[0,1]% consists of functions f € C[0,1]¢ that have bounded mixed
partial derivatives up to order | ], with the partial derivatives of order |3]
being Lipschitz continuous of order 5 — |3].

Next, we define an anisotropic Holder class of functions previously used in
Barron, Birgé and Massart (1999); Klutchnikoff (2005). For a function f €
C[0,1]%, x € [0,1]¢, and 1 < i < d, let f;(- | #) denote the univariate function
y— f(x1, ., %i-1,Y, Tit1,...,2q). For a vector of positive numbers o =
(a1,...,aq), the anisotropic Holder space C'*[0,1]? consists of functions f
which satisfy, for some L > 0,

lai]
(2.1) max sup Z HDsz( | :B)HOO <L,
[0,1]¢ 520

1<i<n ;¢
and, for any y € [0, 1], A small such that y +h € [0,1] and for all 1 <1i <d,

(2.2) sup
z€0,1]¢

Dladfi(y +h|x)— DLaz'in(y ‘ x)Hoo <L |h’ai—L0¢iJ )

For ¢t € R? and a subset [ C {1,...,d} of size |I| = dwith 1 < d < d,
let t; denote the vector of size d consisting of the coordinates (t; : j € I).
Let C[0,1]! (resp. C¢[0,1]") denote the subset of C[0,1]? (resp. C*[0,1]%)
consisting of functions f such that f(¢) = g(¢7) for some function g € C|0, l]d
(resp. C21[0,1]9).



6 A BHATTACHARYA, D. PATI AND D.B. DUNSON

The e-covering number N (e, S, d) of a semi-metric space S relative to the
semi-metric d is the minimal number of balls of radius € needed to cover S.
The logarithm of the covering number is referred to as the entropy.

We write “ZX” for inequality up to a constant multiple. Let
o(z) = (27) /2 exp(—22/2) denote the standard normal density, and let
¢o(x) = (1/0)p(x/0). Let an asterisk denote a convolution e.g., (¢o* f)(y) =
[ ¢o(y—x)f(x)dz. Let f denote the Fourier transform of a function f when-
ever it is defined. Denote by S;_1 the d — 1-dimensional simplex consisting
of points {x € R?: z; > 0,1 < i <d, Z?:l x; = 1}.

2.1. RKHS of Gaussian processes. We briefly recall the definition of the
RKHS of a Gaussian process prior next; a detailed review of the facts relevant
to the present application can be found in van der Vaart and van Zanten
(2008b). A Borel measurable random element W with values in a separable
Banach space (B, ||-||) (e.g., C[0,1]) is called Gaussian if the random variable
b*W is normally distributed for any element b* € B*, the dual space of
B. The reproducing kernel Hilbert space (RKHS) H attached to a zero-
mean Gaussian process W is defined as the completion of the linear space
of functions ¢ — EW (t)H relative to the inner product

(EW(-)Hi; EW(-)Ha)m = EH1 Ho,

where H, H; and Hj are finite linear combinations of the form ), a; W (s;)
with a; € R and s; in the index set of W. The RKHS of a Gaussian pro-
cess plays an important role in determining the support and concentration
properties of the process.

A key feature of a Gaussian process controlling the rate of posterior con-
traction is the concentration function ¢y, (€) (van der Vaart and van Zanten,
2008b, 2009) given by,

(2.3) Puy (€) inf IR —log P(IW ]l < €)-

| h—wo|| o <e

3. Main results. Let W = {W; : t € [0,1]¢} be a centered homoge-
neous Gaussian process with covariance function E(W,W;) = ¢(s — t). By
Bochner’s theorem, there exists a finite positive measure v on R¢, called the
spectral measure of W, such that

cot) = / e Dy (dN).

As in van der Vaart and van Zanten (2009), we shall restrict ourselves to
processes with spectral measure v having sub-exponential tails, i.e., for some
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0 >0,
(3.1) /e‘sMy(dA) < 0.

The spectral measure of a squared exponential covariance kernel with ¢(t) =
exp(— [|t||*) has a density w.r.t. the Lebesgue measure given by f(A\) =
1/(247%2) exp(— || A||* /4) which clearly satisfies (3.1).

Rates of posterior contraction with Gaussian process priors were first
studied by van der Vaart and van Zanten (2008a), who gave sufficient condi-
tions in terms of the concentration function of a Gaussian random element
for optimal rate of convergence in a variety of statistical problems including
density estimation using the Logistic Gaussian process (Lenk, 1988, 1991),
Gaussian process mean regression, latent Gaussian process regression (e.g.,
in logit, probit models), binary classification, etc. As indicated in the in-
troduction, one needs to build appropriate sieves in the space of continu-
ous functions to get a handle on the posterior rates of convergence in such
models. van der Vaart and van Zanten (2008a) constructed the sieves as a
collection of continuous functions within a small (sup-norm) neighborhood
of a norm-bounded subset of the RKHS. Sharp bounds on the complement
probability of such sets can be obtained using Borell’s inequality (?), and the
metric entropy can also be appropriately controlled exploiting the fact that
the RKHS consists of smooth functions if the covariance kernel is smooth.
It is important to mention here that a similar strategy involving a sub-
set of continuous functions bounded in sup-norm doesn’t work beyond the
uni-dimensional case (Tokdar and Ghosh, 2007).

Given a homogeneous smooth Gaussian random field W, van der Vaart
and van Zanten (2009) considered rescaled Gaussian processes W4 = {Wa; :
[0,1]%} for a real positive random variable A stochastically independent of
W, extending the framework of van der Vaart and van Zanten (2008a) to
the setting of conditionally Gaussian random elements (see also De Jonge
and van Zanten (2010) for a different class of conditionally Gaussian pro-
cesses). Since W has infinitely smooth sample paths, it is not suitable for
modeling less smooth functions. Rescaling the sample paths of an infinitely
smooth Gaussian process is a powerful technique to improve the approxima-
tion of a-Holder functions from the RKHS of the scaled process. Intuitively,
for large values of A, the scaled process traverses the sample path of an
unscaled process on the larger interval [0, A]%, thereby incorporating more
“roughness”.

The key result of van der Vaart and van Zanten (2009) was to construct
the sieves B,, C C[0,1]¢ so that given o > 0, a function wy € C*[0,1]¢

t e
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and a constant C' > 1, there exists a constant D > 0 such that, for every
sufficiently large n,

(3.2) log N (&, B, |||l.) < Dnéz,
(3.3) P(W# ¢ B,) < exp(—Cneé?),
(3.4) P(HWA - onOO < €n) > exp(—ne2),

with €, = n=*/et)(logn)*t | &, = n=®/ o+ (log n)*2 for constants k1, Ky >
0.

There is a deep connection between the above measure theoretic result in-
volving the concentration probability and complexity of the support of the
conditional Gaussian process W# and rates of posterior contraction with
Gaussian process priors. van der Vaart and van Zanten (2008a) mention
that the conditions (3.2) - (3.4) have a one-to-one correspondence with the
general sufficient conditions for rates of posterior contraction (Theorem 2.1
of Ghosal, Ghosh and van der Vaart (2000)). In a specific statistical setting
involving Gaussian process priors on some function, sieves in the parameter
space of interest can be easily obtained by restricting the unknown function
to such sets By. It only remains to appropriately relate the norm of discrep-
ancy specific to the problem (e.g., Hellinger norm for density estimation) to
the Banach space norm (sup-norm in this case) of the Gaussian random ele-
ment to conclude that max{e,, €,} is the rate of posterior contraction; refer
to the discussion following Theorem 3.1 in van der Vaart and van Zanten
(2009).

Based on (3.2) - (3.4), van der Vaart and van Zanten (2009) showed that
using a rescaled Gaussian random field with a Gamma prior on the (trans-
formed) scaling parameter A%, one obtains the minimax-optimal rate of con-
vergence n~%/(+d) (up to a logarithmic factor) for a-smooth functions.
Since their prior specification does not involve the unknown smoothness «,
the procedure is fully adaptive.

In this article, we shall consider two function classes defined in Section
2, (i) Hélder class of functions C*[0, 1]? with isotropic smoothness that can
possibly depend on fewer dimensions (v > 0 and I C {1,...,d}), and (ii)
Hélder class of functions C%[0,1]¢ with anisotropic smoothness (o € R?).

For a continuous function in the support of a Gaussian process, the prob-
ability assigned to an € sup-norm neighborhood of the function is controlled
by the centered small ball probability and how well the function can be
approximated from the RKHS of the process (Section 5 of van der Vaart
and van Zanten (2008b)). With the target class of functions as in (i) or
(ii), a single scaling seems inadequate and it is intuitively appealing to in-
troduce multiple bandwidth parameters to enlarge the RKHS and facilitate
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improved approximation from the RKHS. We aim to find sets B, so that
(3.2) - (3.4) are satisfied with wg in the above function classes and €,, being
the optimal rate of convergence for the same. Once we establish existence of
such sets B, one can utilize that result in various statistical settings such
as density estimation, mean regression, etc to obtain adaptive estimation.
To that end, we first discuss rescaling schemes specific to cases (i) and (ii)
in Section 3.1 and 3.2 respectively. Connections between these two schemes
are discussed and a unified framework is prescribed for the function class
{C*0,1)' :a € R, T C {1,...,d}} combining (i) and (ii). Applications to
specific statistical problems are described in Section 3.3.

3.1. Anisotropic function estimation. Let A = (Aj,...As)" be arandom
vector in R? with each Aj a non-negative random variable stochastically in-
dependent of W. We can then define a scaled process WA — {Wp,:te
[0,1]9}, to be interpreted as a Borel measurable map in C[0,1]? equipped
with the sup-norm [|-|| . The basic idea here is to stretch or shrink the
different dimensions by different amounts so that the resulting process be-
comes suitable for approximating functions having differential smoothness
along the different coordinate axes.

We shall define a joint distribution on A induced through the following
hierarchical specification. Let ©® = (01,...,0,) denote a random vector
with a density supported on the simplex S;_1. Given © = 0, we let the
elements of A be conditionally independent, with Ajl-/ b g, where ¢ is a
density on the positive real line satisfying,

CizP exp(—Dizlog?z) < g(x) < CoxP exp(—Dax log? x),

for positive constants C1, Co, D1, Do and every sufficiently large = > 0.

In particular, the conditions in the above display are satisfied with ¢ = 0
if Ajl-/ % follows a gamma distribution. For notational simplicity, we shall
assume ¢ to be a gamma density from now on, noting that the main results
would all hold for the general form of g above.

Let o denote the induced joint prior on A, so that w A (a) = [ H?:1 m(a;j |

6;)dm(6). We now state our main theorem for the rescaled process WA,

THEOREM 3.1. Let W be centered homogeneous Gaussian random field
on RY with spectral measure v that satisfies (3.1) and has a Lebesgue density
f such that for any a < b, f(A./a) < f(A./b) for all \. Let a = (o, ..., aq)
be a vector of positive numbers and ag = (Z?Zl a;l)_l. Suppose wq belongs
to the anisotropic Hélder space C*[0,1]%. Then for every constant C > 1,
there exist Borel measurable subsets B,, of C[0,1]% and a constant D > 0
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such that, for every sufficiently large n, the conditions (3.2) - (3.4) are satis-
fied with €, = n~0/ (2ot (Jog n)r1 &, = n~=/C0t)(logn)"2 for constants

K1, ko > 0.

3.2. Adaptive dimension reduction. Consider a joint prior on A induced
through the following hierarchical scheme: (i) draw d according to some prior
distribution (with full support) on {1,...,d}, (ii) given d, draw a subset S
of size d from {1,...,d} following some prior distribution assigning positive
prior probability to all (fz) subsets of size d, (iii) generate a pair of random

variables (a,b) with a? ~ gamma and b drawn from a compactly supported
density, and finally, (iv) let Aj =a for j € S and Aj =bfor j ¢ S.

THEOREM 3.2. Let W be centered homogeneous Gaussian random field
on RY with spectral measure v that satisfies (3.1) and has a Lebesgue density
[ such that for any a <b, f(A./a) < f(X./b) for all \. Suppose wqy belongs
to the Holder space C*[0,1]1 for some subset I of {1,...,d}. Then for every
constant C > 1, there exist Borel measurable subsets B, of C[0,1]? and a
constant D > 0 such that, for every sufficiently large n, the conditions (3.2)
- (3.4) are satisfied with €, = n~®/(2a+do) (log n )1 &, = n—/atdo) (Jog n)r2
for constants k1, k2 > 0 and do = |I|.

The joint distributions on A specified in Section 3.1 and 3.2 are closely
connected. To begin with, note that if we set A; = A and #; = 1/d for
all j, one obtains a gamma prior on A% which was previously suggested by
van der Vaart and van Zanten (2009). In the general anisotropic case, the
joint distribution can be motivated as follows. Recall that the purpose of
rescaling is to traverse the sample paths of an infinite smooth stochastic
process on a larger domain to make it more suitable for less smooth func-
tions. If the true function has anisotropic smoothness, then we would like to
stretch those directions more where the function is less smooth. Now note
that for smaller values of 6;, the marginal distribution of a; has lighter tails
compared to larger values of 6;. We would thus like 6; to assume smaller val-
ues for the directions j where the function is more smooth and larger values
corresponding to the less smooth directions. Moreover, 0; assuming larger
or smaller values only depends on the relative smoothness for a particular
dimension. For example, if we scaled the d smoothness levels by a constant
factor, intuitively the same set of 6;’s should work. This motivates us to
constrain 6 to the simplex which serves as a weak identifiability condition.

In the limit as 6; — 0, the distribution of a; converges to a point mass at
zero. Accordingly, if the true function doesn’t depend on a set of (d — d*)
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dimensions, we would set 6; = 0 for those dimensions and choose the re-
maining 6;’s from a d* —1 dimensional simplex. In particular, if the function
has isotropic smoothness in the remaining d* coordinates, one can simple
choose #; = 1/d* for those dimensions. This explains our choice of letting
a" follow a gamma distribution in Section .

Based on the above discussion, we combine the results in Section 3.1
and 3.2 to prescribe a unified framework for adaptively estimating functions
which possibly depend on fewer coordinates and have anisotropic smoothness
in the remaining ones, i.e., functions in C*[0,1]! for a € R‘i and I C

1,....d.

3.3. Rates of convergence in specific settings. The above two theorems
are in the same spirit as Theorem 3.1 of van der Vaart and van Zanten
(2009) and Theorem 2.2 of De Jonge and van Zanten (2010) and can be used
to derive rates of posterior contraction in a variety of statistical problems
involving Gaussian random fields. We shall consider a couple of specific
problems with the message that similar results can be obtained for a large
class of problems involving rescaled Gaussian random fields.

We first consider a regression problem where given independent response
variables y; and covariates x; € [0,1]%, the response is modeled as random
perturbations around a smooth regression surface, i.e., y; = u(x;) + €. We
assume ¢; ~ N(0,0?) with a prior on o supported on some interval [a,b] C
[0, 00).

As motivated before, the regression surface might depend only on a sub-
set of variables in [0,1]% and have anisotropic smoothness in the remain-
ing variables. It is thus appealing to place a Gaussian process prior with
dimension specific rescalings on p as follows. Let W denote a Gaussian
process with squared exponential covariance kernel ¢(t) = exp(— ||¢]|?) and
A = (Aq,...,Ay)T be a vector of positive random variables stochastically in-
dependent of W. We use the conditionally Gaussian process WA = {Wa,:
t € [0,1]¢} as a prior for p, with a joint prior on A induced through the
following hierarchical specification: (i) draw d uniformly on {1,...,d}, (i)
given d, draw a subset S = {i1,... i} of size d uniformly from {1,...,d},
(iii) draw 6 = (61,...,0;) from the d — 1-dimensional simplex S; 4, (iv) let
Ajl./ej ~ gamma for j € S, and set the remaining A;’s to zero.

We denote the posterior distribution by TI(- | y1,...,¥,). Let ||ul®> =
n~t3°"  p?(xi) denote the Lo norm corresponding to the empirical dis-
tribution of the design points. Let the true value og of o be contained in
the interval [a,b]. The posterior is said to contract a rate e,, if for every
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sufficiently large M,
EMO,OOH[(Ma U) : HM - MOHn + |G - UO| > Me, | Yt .- ,yn] — 0.

THEOREM 3.3. Let a = (v, ..., aq) be a vector of positive numbers and
I be a subset of {1,...,d}. If wg € C*[0,1]!, then the posterior contracts at
the rate €, = n~01/2a0rt1) Jogk nwhere ao_ll = Zje[ aj_l.

Thus, one obtains the minimax optimal rate up to a log factor adapting
to the unknown dimensionally and anisotropic smoothness.

A similar result holds for density estimation using the Logistic Gaussian
process.

4. Properties of the rescaled process. We now summarize some
properties of the RKHS of the scaled process W for a fixed vector of scales
a, which shall be crucially used to prove our main theorems.The first five
lemmas generalize the results in section 4 of van der Vaart and van Zanten
(2009) from a single scaling to a vector of scales. A key idea in van der Vaart
and van Zanten (2009) to construct the sets B,, was to exploit a containment
relation among the unit balls of the RKHS with different amounts of scaling.
Such a result sufficed in the single rescaling framework as the set of positive
reals in totally ordered. However, the result can only be generalized with
respect to the partial order on Ri which is not sufficient for our purpose. We
develop a technique to circumvent this curse of dimensionality by precisely
calculating the metric entropy of a collection of unit RKHS balls.

Assume that the spectral measure v of W has a spectral density f. Then,
for a € Ri, the rescaled proces W2 has a spectral measure vy given by
va(B) = v(B./a). Further, va admits a spectral density fa, with fa(\) =
a~!f(\./a). For wg € C[0,1]%, define ¢2 (e) to be the concentration function
of the rescaled Gaussian process W2. As an easy consequence of Lemma, 4.1
and 4.2 in van der Vaart and van Zanten (2009), it turns out that the RKHS
of the process W2 can be characterized as below.

LEMMA 4.1. The RKHS H® of the process {W2 : t € [0,1]%} consists of
real parts of the functions

t— / A g(N)val(dN),

where g runs over the complex Hilbert space La(va). Further, the RKHS
norm of the element in the above display is given by ||g||L2(Va).
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Lemma 4.3 of van der Vaart and van Zanten (2009) shows that for any
isotropic Holder smooth function w, convolutions with an appropriately cho-
sen class of higher order kernels indexed by the scaling parameter a belong
to the RKHS. This suggests that driving the bandwidth 1/a to zero, one
can obtain improved approximations to any Holder smooth function. The
following Lemma 4.2 illustrates the usefulness of using separate bandwidths

for each dimensions for approximating anisotropic Hélder functions from the
RKHS.

LEMMA 4.2. Assume v has a density with respect to the Lebesgue mea-
sure which is bounded away from zero on a meighborhood of the origin. Let
ac Ri be given. Then, for any subset I of {1,...,d} and w € C*[0,1]/,
there exists constants C and D depending only on v and w such that, for a
large enough,

inf{[|hllZa : b — w|, < C> a;*} < Da
el

ProoF. We shall prove the result for w € C%[0,1] and sketch an argu-
ment for extending the proof to any w € C*[0,1].

Let ¢¥j,7 = 1,...,d, be a set of higher order kernel as in the proof of
Lemma 4.3 of van der Vaart and van Zanten (2009), which satisfy [ 1, (¢;)dt; =
1, [hp;(t;)dt; = 0 for any positive integer k and [ [t [4;(t;)|dt; < 1.
Define 1 : RY — C by 9(t) = ¥1(t1) . . . a(ts) so that one has [(t)dt = 1,
[t*4(t)dt = 0 for any non-zero multi-index k = (ki,..., kq), and the func-

tions ’1&‘ /f and
transform of .

For a vector of positive numbers a = (aq,...,aq), let ¥a(t) = a*y(a-t),

where a* = H?:1 a;. By Whitney’s theorem, w can be extended to a function

~|2 A
1/1’ / f are uniformly bounded, where 1) denotes the Fourier

w : R? — R with compact support and ||w|, < co. Working with this

extension, we shall first show that the convolution g * w is contained in the

RKHS H?2. To that end, note that,
1 , - , v(—A A

WWa *w)(t) = /el(t’/\)w(/\)wa(/\)d)\ = /el(t’/\)w()?() va(dA).
s

Thus, following Lemma 4.1, we need to show that ﬁ)A(—)\)&a(A)\) /fa(A) €

Lo(va) to conclude that 13 * w belongs to H?. Since 1a()\) = ¥(\./a), one

has
/ / lw(N)[? dA.

(=N da) |
TalV)

va(d\) < a*

1
!
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The above assertion is thus proved by noting that |@ZAJ| / f is uniformly bounded
by construction and (27)? [ [@?(N\)d\ = [ |w(t)|?dt < co. Also, the squared
RKHS norm of 5 *w is bounded by Da*, with D depending only on v and
w. Thus, the proof of Lemma 4.2 would be completed if we can show that
e w —wll < CY5ya; ™.

We have, for any t € R?,

Ya * w(t) — /w {w(t —s./a) —w(t)}ds.

For 1 < j < d—1, let u\9) denote the vector in R? with ugj) = 0 for
t=1,...,7 and uz(j) =1fori=j+1,...,d. For any two vectors z,y € R?,
we can navigate from x to y in a piecewise linear fashion traveling parallel to
one of the coordinate axes at a time. The vertices of the path will be given
by 20 =z, 20) =u0) .o+ (1 —u)) .y for j=1,...,d—1 and z(9 = y.

A multivariate Taylor expansion of w(t — s./a) around w(t) cannot take
advantage of the anisotropic smoothness of w across different coordinate
axes. Letting x = t,y = t — s./a and 27 ,7 = 0,1,...,d as above, let us
write w(y) — w(zx) in the following telescoping form,

S
o

d
w(@W) —w(@V V) =3 wi(ty - sjfaj | 2V) —wy(ty | 2D),
j=1

7j=1
where the functions w; are as defined in Section 2, with w;(t | ) = w(z1,...,xj-1,t, Tj41,. ..
for any t € R and € R%,
Thus,
b ) o)
w(t—s./a) —w(t) =) [ZDZ% ty | w9 +Sj(tj7—8j/aj)],
7j=1 *4i=1

where |S;(t;, —s;/a;)| < Ks?ja;aj by (2.2), for a constant K depending on
v and w but not on ¢t and s. Combining the above, we have

'/w Ya(t — 5./a) — w(t) ‘ Z/S - eiad J’<CZ oy

If, w € C%[0,1]! for some subset I of {1,...,d}, then we only need to
scale the co-ordinates in 1.
]

) l'd)
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We next study the metric entropy of the unit ball of the RKHS and the
centered small ball probability of the resealed process. Let H% denote the
unit ball in the RKHS of W2,

LEMMA 4.3.  There exists a constant K, depending only on v and d, such
that, fore <1/2,

d+1
log N(e, 2, | .) < Ka® (1og ) |

PROOF. By Lemma 4.1, an element of H? can be written as the real part
of the function h : [0,1]¢ — C given by

(4.1) h(t) = / D g (N va(dN)

for g : R — C a function with [ |g|* va(d\) < 1.

Viewing h as a function of it, we would like to exploit the sub-exponential
tails of v as in (3.1) to extend h analytically over a larger domain in C?. For
z € CY, we shall continue to denote the function z — [ eM)ih(N\)r,(dN) by
h. Using the Cauchy-Schwartz inequality and the change of variable theorem,

(4.2) h(2)]? < / eA2aRe@),qy).

Thus, using the dominated convergence theorem, h (as a function of it) can
be extended to an analytic function z + [eM2))(N)v,(dN) on the strip
Q={z€C%: Rez| < Rj,j =1,...,d} with R; = 6/(6a;1/d). Also, for
every z € Q, h satisfies the uniform bound |h(z)|* < [Ny (an) = o2

The analytic extension of h to a strip containing the product of the imag-
inary axes allows us to precisely estimate the error term of a k-order Taylor
expansion of h(t). For t € [0,1]¢, Let C1,...,Cy denote circles of radius
Ry, ..., Rg in the complex plane around the coordinates ity,...,itq of it
respectively. Using the Cauchy integral formula,

D"h(t) 1 h(2) ¢
= e N e eiday| < ——
' nl ‘ ‘ (2mi)d 740 ?{C (z — tyn 17 = s
where D™ denotes the partial derivative of order n = (n1,...,ng). This sug-

gests using a net of piecewise polynomials for approximating the elements of
H&. One can discretize the coefficients and centers of the piecewise polyno-
mials to obtain a finite set of functions that approximate the leading terms
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of a Taylor expansion of a function in H? and the remainder terms can be
controlled using the bound in the above display.

To elaborate, let R = (Ry, ..., Ry)". Partition T = [0, 1]¢ into rectangles
I'y,..., Iy, with centers {t1,to,...,t,} such that given any z € T, there
exists I'; with center t; = (¢1,...,t;q)" with |zl —tiul < Ri/4,i=1,...,d.

Con81der the piecewise polynomlals P = Z Pj~;1p; with
P, 7; Z Yimn(t —1t;)
n.<k

We obtain a finite set of functions Pa by discretizing the coefficients v, n, for
each j and n over a grid of mesh width ¢/ R"™ in the interval [-C/R"™, C/R™],
with C defined as above. As in van der Vaart and van Zanten (2009), the
log cardinality of the set is bounded above by

(4.3) log H H #HYin < mk?log (260>

7 n:n.<k

We can choose m 3 1/R*. The proof is complete if we how that the resulting
set of functions is a Ke-net for constants C' and K depending on v and
k = log(1/€). The rest of the proof follows exactly as in the proof for Lemma
4.5 in van der Vaart and van Zanten (2009) by showing that

<Z (R/2)" <KC<§>k.

n>/€

(4.4) ZM z—t)

n!

n.>k

and

(4.5) > M(z — )" — P, (2)| < Ke.

n.<k

The proof is completed by choosing k large enough such that (2/3)F <
Ke. ]

LEMMA 4.4. For any ag positive, there exists constants C' and ¢y > 0
such that for a > ag and € < €,

2\ 4+
—log P(|[W* <€) SC'a*<log€> .
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PROOF. This follows from Theorem 2 in Kuelbs and Li (1993) and Lemma
4.6 in van der Vaart and van Zanten (2009). Proceeding as in Lemma 4.6 in
van der Vaart and van Zanten (2009) and Lemma 4.3, we obtain

1+d
(4.6) ¢*(e) +1log 0.5 < Kja* <log Ph(e )) .

for some constant K7 > 0. Note that with L = [0,a1] x --- x [0, ag],

(4.7) () = —log P([[W*]|, <€) = —log P(iug (W[ <e)
€
(4.8) < —logP(sup |[W|<e)
te(0,a]
d T
. < —
(4 9) s K <e>

for some constant Ko and 7 > 0, where the last inequality follows from the
proof of Lemma 4.6 in van der Vaart and van Zanten (2009). Inserting this
bound in (4.6), we obtain

_\ d+1
(4.10) —log P([|[W9| <) SC’a*(loga) :
€
for some constant C' > 0. O

We next state a nesting property of the unit ball H& of the RKHS of W2
for different values of a, generalizing Lemma 4.7 of van der Vaart and van
Zanten (2009).

LEMMA 4.5.  Assume the spectral measure v satisfies (3.1) and has a den-

sity f with respect to the Lebesque measure on R which satisfies f(t./a) <
f(t./b) for any a <b. Then,

Vai...aq H?C MHP

PROOF. Let h € H2. Following Lemma 4.1, h = [ODy(N)va(dN).
Since ||h[|Za = HwHLQ(Va it follows that [ [p(\)|> fa( YdX < 1. Now h( ) =

[ ei(M){¢()\)fa(/\)/fb()\)}yb(d)\). The conclusion follows since,

iz = [1oor {20 < |45 ey <

using the fact that fa(\)/fp(A) = (b*/a*)f(\./a)/f(\./b) < (b*/a*) b
assumption. []
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The next two Lemmas are crucially used in our treatment of the multi-
bandwidth case.

LEMMA 4.6. For a positive number r > 0 and 0 € Sy_1, let Hq’e denote
the unit ball of the RKHS of W with a; = % for 1 < j < d. Then, there
exists a constant K, depending only on v and d, such that, for e < 1/2,

d+1
1
1°gN<€’ Upesa HY', ||-Hoo> = K’"<1°ge> |

PROOF. Let Q = {a € Rﬁlr ca; >1Vj=1,...,d, a* =r}. For a,b € Q,
the idea of the proof is to show that the piecewise polynomials Py that form
a Kenet for H? in the proof of Lemma 4.3 are also a Ke-net for Hll3 if b is
“close enough” to a.

Fixa € Q. Let Q = {z € C%: |Rez;| < Rj,j = 1,...,d} with R; =
6/(6aj\/d) denote the strip in C?. From the proof of Lemma 4.3, any function
h € H2 has an analytic extension to Q. Let b € @Q satisfy max; |a; — b;| < 1.
We shall show that any h € Hllo can also be extended analytically to the
same strip €.

From (4.2), it follows that h € H? can be analytically extended to {z €
C%: |(\,2b - Re(2))] <6 |||} Now,

[(A,2b - Re(2))] < |(A, 2a - Re(2))| + |(A, 2(b — &) - Re(2))]|
< 2|(A,2a- Re(z2))] <26 |[A]l /3,

where the last inequality follows from Cauchy-Schwartz and the one before
uses |bj —a;| <1<agqjforalj=1,...,d
Clearly, the same tail estimate as in (4.4) works for any h € HP. From

(4.5), it thus follows that the set of functions Pg form a Ke-net for ]HIP. Let
A be a set of points in () such that for any b € @, there exists a € A such
that max; |a; — bj| < 1. One can clearly find an A with |A| < 7¢. The proof

is completed by observing that Ugc 4Pa form a Ke net for Ugegs d_lH?e. O
Another lemma on entropy of collection of unit RKHS balls.

LEMMA 4.7. Forr € R‘i, let C, denote the subset of Ri consisting of all
vectorsa < r, i.e., aj <r; forall j=1,...,d. Then,

d+1
1
g M Unce, B8 [l ) < 50 (g )
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5. Proof of main results.

5.1. Proof of Theorem 3.1. Let us begin by observing that,

P(HWA—’UJ()H §26):/ HWa—wOH < 2€)mp (da)

:/{/ (W2 — o _ < 26) (a\&)da}w(@)d@.

As in van der Vaart and van Zanten (2009), we first derive bounds on the
non-centered small ball probability for a fixed rescaling a, and then integrate
over the distribution of a to derive the same for W

Given a € Ri, recall the definition of the centered and non-centered
concentration functions of the process W2,

(5.1)  ¢e) = —logP(|W2| <o)

5.2 2 (e) = inf hllZa —logP(||[W2]| <e
(5.2) o(€) heH?:”h_wO”wSEII [t} (W <o

For a fixed a, the non-centered small ball probability of W2 can be bound
in terms of the concentration function as follows (van der Vaart and van
Zanten, 2008b),

P(|[IW2 — wol| . < 2¢) > e ¥R,

Now, suppose that wy € C*0, 1]d for some a € R‘i. From Lemma 4.2 and
4.4, it follows that for every ag > 0, there exist positive constants ey < 1/2,
C, D and FE that depend on wg and v only such that, for a > ag, € < ¢y and
CY a7 <

5\ 1+d 5\ 1+
¢3,(e) < Da* + Ea*(log ) < Kja* <log ) ,
€ €

with K depending only on ag,v and d. Thus, for € < min{ep, C1ay}, by
(5.1),

P(HWA—wOHOO < 2¢) 2/{/ —6%(@) (aye)da} (6)d6

2(C1/e)t/ 2(C1/e)t/ a ) 5
> / { / / e~H1a log”d<a/e>w(ay9)da}w(e)d9

1=(C1/e)t/ a=(C1/e)/d

2(C1 /)l /1 2(Cy Je)t/ @
> Cze—Kz(l/e)l/aologH'd(l/E)/{/( Ve /( v 7T(a|9)da}7r(0)d0.

a1=(C1/e)t/1 aq=(C1/e)t/%d
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2(C1/e) /1 2(C1/e)"/a
/{/ / 7r(a|9)da}7r(6)d9
a1=(C1/e)t/*1 aq=(C1/e)'/*d
2(C1/e)} /1 2(Ch /)Mo .1/
2/{/ / e” Xi=1Y% da}w(&)d&
a1=(C1/e)t/*1 aq=(C1/€)'/*d

> / e~ Ks i (/Y9 gy g,

Now,

Let I denote the region in the simplex Sy_1 given by ' ={# € Sy_1: 7 <
0; — 2 <2rj=1,...,d— 1}. Since 2?21 ag/oj =1, we can choose 7 > 0
small enough to guarantee that any 6 satisfying the set of inequalities lies

inside the simplex. Moreover, with 6; = 1 —Z?;% 6;, one has (d—1)7 < g <
2(d—1)7. Choosing T = C5/log(1/¢), one can show that Z?Zl(l/e)l/(o‘jeﬂ') <
Cs(1/€)'/? for any 6 € T. Hence, the probability in the above display can
be bounded below by e~ for €y = n 0/ (2a0+1)

Let By denote the unit sup-norm ball of C[0,1]%. For a vector § € S;_;
and positive constants M, r, &, €, let B = BY(M,r, &, €) denote the set,

B = Uppo (MH}’) + €By.
Let us first calculate the probability P(WA ¢ B | §). Note that,
P(W2 ¢ B? | 6) = /P(W9 ¢ B')n(a | 6)da

< / POV ¢ B)r(a] O)da+ P(A £ 17| 6),

where P(WA % 7| 0) is a shorthand notation for P(at least one A; > r% |

6). Since A;/ % follows a gamma distribution given 6;, the above probability
can be bound above by e™" following Lemma 4.9 of van der Vaart and van
Zanten (2009). To tackle the first term in the last display, note that B?
contains the set MH2 + B for any a < r? by definition. Hence, for any
a < r?, by Borell’s inequality,

P(W2 ¢ BY) <P(W2 ¢ MH2 + B,)

<1- <I>{M + ot (e%a(ﬁ))}

<1-— @{M + 3! <e—¢69(6)> } < €—¢69(€),
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0
if M > —2@~1 (e*‘ﬁg (6)), where the penultimate inequality follows from the
fact that, with T = [0, 1]¢,

-0
e 980 = P(sup |Wy| <€) <P(sup |[W| <e)=e % ),
tea-T ter?. T
By Lemma 4.10 of van der Vaart and van Zanten (2009), 1 (u) > —{2log(1/u)}/?
for u € (0,1). Hence, the last inequality in the above display remains valid

if we choose
M > 41/ @5 (€).

The proof is completed by letting B = Upes d_lBe. Derivation to be added
later.

6. Lower bounds on posterior contraction rates. In this section,
we will demonstrate that when the true density is dependent on a smaller
number of variables, a Gaussian process prior with a single bandwidth leads
to a sub-optimal rate of convergence. To illustrate this, we will focus on
the example of density estimation using the Logistic Gaussian process prior.
We will show that the posterior contraction rate using a a single bandwidth
Logistic Gaussian process with respect to the sup-norm topology is bounded
below by n~®/(2a+d) when the true density is

(6.1) folm, ... mg) = Cem =03 (a . 2y) € [0,1)%

This shows the necessity of using an inhomogeneous Gaussian process in
high-dimensional density estimation when the true density is actually lower
dimensional. Although lower bounds on the posterior contraction rates in
Gaussian process settings have been previously addressed by Castillo (2008),
the literature is restricted to series expansion priors and the Riemann-
Liouville process priors. In this section, we have extended the results to
Gaussian process with exponential covariance kernel having a single band-
width. In particular, we have derived a lower bound to the concentration
function around wo (1, ..., zq) = |21 — 0.5/"° using a single inverse-Gamma
bandwidth.

For d* € {1,...,d}, let AT ~ g, where g is the gamma density. Let the
prior distribution for A is specified by assuming the same prior for all the

bandwidths across the different dimensions, i.e., A 4 (A A, ..., A). Recall
that the Logistic Gaussian process prior for a density f on [0, 1]¢ is given by

A
(6.2) fa) = =PV

= ,x € [0,1]%
f[o,l]d exp{WAt}dt 0.1
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We will start with a few auxiliary lemmas which enable us to provide an
upper bound to the concentration function of the Gaussian process WA,
Denote by H® the reproductive kernel Hilbert space of the Gaussian process
we.

In the following, we define a Gaussian based higher order kernel as in
Wand and Schucany (1990) For r > 1, let QQ2,—2 be the polynomial given

by Qar—2(x) = ;- 80211" where
( 1)121 2r+1(27,)

(6.3) €2 = (20 + DI(r—i— 1)1

Then Qa,_2 is the unique polynomial of degree < 2r — 2 for which G, =
Q2r—2¢ is a 2r order kernel. It is easy to see (also refer to Wand and Schucany
(1990)) that r = 1 corresponds to the standard Gaussian kernel and for r > 1
and 1 <j<r—1,

(6.4) /xszgT(x) =0.

Define a higher order kernel with scaling (ay, ..., aq) in d dimensions using
Gy, as
(6.5) VI (2) = Gar(axy) - - - Gop(azy).

In the following Lemma 6.1, we calculate the Fourier transform of 12" (t).
~ 2 _ t2_s
LEMMA 6.1 9% (t) = e IHI7/2 [0, 37720 54
ProOF.
12)27“(15) _ /ei()\,t)w%()\)d)\

= / e MG (A1) - - - Gop(Aa)dA

d
= H/ei(kj’tj)Gzr(Aj)d)\j
r—1 2s
_ H67t2/2 tJ
255'

dTthS

— o lt?/2 H Z oo

=1s5=0

where the penultimate identity follows from Wand and Schucany (1990). O
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Lemma 4.1 of van der Vaart and van Zanten (2009) gives a nice character-
ization of H* in view of the isometry with the space La(v,). In the following
Lemma 6.2, we express each element of H® as a convolution of 12" with a
function in C(R?) for any given r > 1. In other words, every element of H®
arises as a convolution of a higher order kernel with a function in C(R%)
showing that the search for the best approximator of a C*[0, 1] function in
the space H® can be restricted to only convolutions of continuous functions
with a higher order kernel.

LEMMA 6.2. Given any h € H* and r > 1, there exists w € C(R?) such
that h = ¥3" x w.

PROOF. By Lemma 4.1 of van der Vaart and van Zanten (2009), we obtain
that any A € H* can be written as

(6.6) t— / e O g(X) fa(N)dA,

where [ g(A\)2fa(A)dA < oo.
By change of variable,

(6.7) W) = / eI g(—\) fu () dA

for [ g(—=A)?fa(A)dX\ < co. Then h(X\) = (2m)%g(—A) fa(A). Now observe that
%" () is real and positive for all values of ¢ and 1@2’” (t) > e~ I1/2. Also note

that 3" (t) = % (t/2a). Hence setting w(\) = 1#];’(")(\;)’ we obtain
2a

g(=N) 72 exp{— | A|]* /4a%}

pr— _ AQS .
exp{— | AI? /8a2} TT7— 026 mabast

Thus [&(N)] < exp{—[|A|* /8a%} |g(—A)| and

w(A)

{ / rw<A>|dA}2 < { / exp{—||A||2/8a2}|g<—A>|dA}2
< [exp{— IAIP 40} [g(—N)P dx
/
< o0

As i € Li()), there exists a w for which w is a Fourier transform of w. Now,
since h = 1?7, and there exists a w for which w is a Fourier transform
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of w, we immediately have h = 1/1%2 * w. In the following, we will find an
expression for w and show that w € C(R?).

w()) = (2;) - / e TN (t)dt

d/2 2 2
_ L [ g(=m 2 expl— 1) 4}

2m)d 2 d -1t
(2m) exp{— [[tI” /8a2} [T}~y 126 mopbers:

Thus w € C(R?) and its smoothness is controlled by g. O

The following Lemma 6.3 says that 11)2’” *xwo can better approximate wy €
C(R%) compared to 2" xw for any w # wg. Lemma 6.3 further restricts the
search for the best approximator of a C(R%) function to only convolutions
of the higher order kernel ¥2" with the function wy itself.

LEMMA 6.3. Given any wy € C(RY) compactly supported and r > 1,

lwo — "+ wol| o < [lwo = ¥a” * wl|,

for sufficiently large a > 0 and for any w € C(R?) compactly supported with
|lw —wpl|| > 0 for some § > 0.

PRrROOF. Note that
[ 03" % w —wol| o = [lw —wollo — |67 *w —w]| -

Since w is compactly supported, there exists ag > 0 such that for a > ay,
H(ﬁgr * W — wHOO < §/2. The conlusion of the lemma follows by observing
that for a > ay, wg’"*w—onoo>5/2. O

The following Lemma 6.3 provides a lower bound to the approximation

error for wo(x1,...,24) = |x1 — 0.5|1‘5 (1, ..., 2q) € [0,1]% with ¥2 * w.
LEMMA 6.4. For wo(x1,...,xq) = |z1 — 0.5/*,
(6.8) Hwo — w%a * onoo > Coa~ 1

for some global constant Cy > 0.

PROOF. Since wy € C'°[0,1]%, by Whitney’s theorem we can extend it
to R? so that wy has a compact support with |lwg||, 5 < co. Without loss of



ADAPTIVE DIMENSION REDUCTION 25

generality, assume wy is non-negative and the support of wyq is [~L, L]¢ for
some large L. Observe that

R, wo(1/2) — wo(1/2) = / 2 (s)wn(1/2 — 5/(2a))ds

Now since wo(1/2 — s/(2a)) = 0 if |1/2 —s/(2a)| > L, so for a > 1/2,
{s:]1/2—s/(2a)| < L} D [-2L + 1,2L + 1]¢. Thus

/¢2(8)w0(1/2 —5/(2a))ds > / P2 (s)wo(1/2 — s/(2a))ds
[-2L+1,2L+1]d
_ 1/(2@)1‘5/ W2(s) 51| ds.
[~2L4+1,2L+1]d

This shows that Hwo — w%a * onoo > Cpa 1% where

1
Co= 215/ W2(s) |51 |15 ds.
2 J[=2L41,2L+1]4

Also it follows from the last part of Lemma 4.3 of van der Vaart and van
Zanten (2009) that 13, * wy € H® since (¢3,)2(A\) = fa(\). O

Note that the lower bound is same as the upper bound to the approxima-
tion error of any C*3[0,1] function using 13, * w upto constants.

The following Lemma 6.5 is crucial to the derivation of a lower bound to
the concentration function ¢q(wp). Lemma 6.5 complements Lemma 4.6 of
van der Vaart and van Zanten (2009) and is an application of Theorem 2 of
Kuelbs and Li (1993).

LEMMA 6.5. There exists eg > 0, possibly depending on a, such that for
all € < e,

€

d+1
1 1/2
(6.9) —log P(|W°|, < €) == a’log (’Ogd> .

PROOF. Obtaining the lower bound is a simple application of Lemma 4.5
of van der Vaart and van Zanten (2009) and Theorem 2 of Kuelbs and Li
(1993). The proof of Lemma 4.3 of van der Vaart and van Zanten (2009)
shows that

€

d+1
1
logN<e,H%,H-Hoo>wad<log ) :
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If we define g,(x) = ad(log %)dﬂ, it is easy to observe that g is a slowly
varying function. Then by Theorem 2 of Kuelbs and Li (1993), we obtain

(6.10) %@zOM( %@)zwﬁﬁﬁ@fﬂ.

Below we show that we only need to find a crude lower bound to ¢f(e) to
obtain the required bound. Observe that

(611)  ¢4(c) = —log P(IW*]. <) > —log P(|W°| < o).

Note that W% ~ N(0,1) and hence P(|W°| <€) = {2®(¢) — 1} = 1 + [log |
as € — 0. Hence we obtain for sufficiently small e,

(6.12) ¢5(€) Z [loge] .
Plugging in the bound (6.12) in (6.10), we obtain

|log€1/2>d+1

€

(6.13) m@zwm(

O

Note that the lower bound in Lemma 6.5 differs from the upper bound in
Lemma 4.6 of van der Vaart and van Zanten (2009) only by a logarithmic
factor suggesting that the lower bound obtained in reasonably tight.

Finally, we calculate the tail probability of the supremum of the Gaus-
sian process WA which will be crucially used to derive the lower bound to
the posterior concentration rate. Although this is an application of Borel’s
Inequality van der Vaart and van Zanten (2008b), we will provide an inde-
pendent proof to carefully identify the role of the prior for the bandwidth.

LEMMA 6.6. Forr >1,
p(|A] > 0 <
o

P(A > 1) +2(aM)?exp [— %MQ + C{(logr)'/% + (log M)/}

for some constant C > 0.



ADAPTIVE DIMENSION REDUCTION 27

PROOF. From Theorem 5.2 of Adler (1990) it follows that if X is a cen-

tered Gaussian process on a compact set T C R? and cr% is the maximum
variance attained by the Gaussian process on 7', then for large M,

P(|X | > M) <2N(1/M,T.,|||) exp {— 2%{1\4— v(M)}?|,

where v(M) = C Ol/M{logN(l/M, T,|]-|)}*/?d(1/M) for some constant
C; > 0. Observe that W is rescaled to T = [0,a]? and the maximum

variance attained by W is 1. Note that N(1/M, T, ||-|) = (aM)?. Now

v(M)

IN

1/M
Cy /0 {dlog(aM)}/2d(1/M)

< Cz/ol/M{(loga)1/2+ (log M)'/2}d(1/M)

< Cyao{(loga)? + (log M) /2)

for some constants Cy, C's > 0. Using W in place of X, we obtain,
P(|[W?, > M) < 2(aM)exp [— éMQ + C3{(loga)'/? + (log M)'/?}
The conclusion of the lemma follows immediately. O

7. Main result. Below we state the main theorem on the lower bound
of the posterior concentration rate using a Logistic Gaussian process prior
when the true density is given by (6.1).

THEOREM 7.1. If fo is given by (6.1) and the prior for a density f on
[0,1]¢ is given as in (6.2) for any d* € {1,...,d}, then
(71)  P(If = folle <n ¥ oglon | ¥y, ¥,) =0

a.s. as n — oo for some constant tg > 0.

PRrROOF. To obtain the lower bound, we will verify the conditions of
Lemma 1 in Castillo (2008) with B, = {f : ||f — foll.o < &} for &, =
n—3/(6+2d) log!® n for some constant ¢y chosen appropriately in the subse-
quent analysis. From the proof of Lemma 5 in Castillo (2008) it follows that
for ¢, = kd&,,k = —N,..., N and N the smallest integer larger than C'\/n,

P(|f — follo < &)

(7.2) < i P( HWA ~wp — ck‘

=—N

_<adg) + P(|[wA|| > cvag)
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An application of Lemma 6.6 with M2, rd" = O(n&2) yields

P(|WA|_>cvag) < P(A> ) +ep{-KiM2)

<
< exp{—ry } + exp{—K1 M}
<

(7.3) exp{—Kon&?}

for some constants K1, Ko > 0.

Lemma 6.2, 6.3, 6.4 and the observation that wo ¢ C'**°[0,1]¢ for any
6 > 0 together imply that given any € > 0 there does not exist any element
in H® such that for each k= —N,..., N

(7.4) Hwo—h—ckHoo <€
if a < Cye1/*, where wy is given by wo(x1,...,xq) = |T1 — 0.5]1‘5. From
Lemma 6.5, we obtain if a > Cpe 1/,
' 1 ) J |10g6‘1/2 d+1

7.5 @ > f —||h I —_—
T5) Gyl = il I+ o (12

1 1/2\ d+1
(7.6) > alog (ng) .

€

Hence for k= —-N,..., N,

0 1 1/2\ d+1
P<HWA—w0—ckH <e> S/ exp{—adlog <‘Og€’> }da.
o) a:Coefl/"‘ €

Using the inequality

(7.7) / exp{—t"}dt < 2r 1o T exp{—v"},
we obtain that
P( HWA —wo — CkH < e> < exp{—Cge_d/a llog e|d+1}.

for some constants C7,Cy > 0. Thus we obtain from (7.3) and (7.2),
(78) P(IIf = folloo < &) < CsN exp{=Ca&; ¥},

for some constant C3 > 0. From van der Vaart and van Zanten (2009) it
also follows that

(7.9) P(BkL(fo, &) > e 6
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for some constant tg > 0 and C5 > 0 where

2
(7.10)BKL(f076):{f:/fologj;<e2,/f0<log];?) <e2}.

By adjusting ¢y, C4y and Cs5, we have from (7.8) and (7.9)

P(IIf = folloo < &n)
P(Brr(fo,én))

which proves the assertion of the theorem by Lemma 1 of Castillo (2008). [

< eXp{_2n§721}7

Note that the lower bound n=3/(6+24) Jogl n for d > 1 is only a sub-
optimal rate for estimating wy, the optimal rate being given by n=3/8.
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