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Noisy classification with boundary assumptions

Sébastien Loustau* and Clément Marteau'

Abstract

We address the problem of classification when data are collected from two samples with
measurement errors. This problem turns to be an inverse problem and requires a specific
treatment. In this context, we investigate the minimax rates of convergence using both a
margin assumption, and a smoothness condition on the boundary of the set associated to the
Bayes classifier. We establish lower and upper bounds (based on a deconvolution classifier)
on these rates.

1 Introduction

Assume that we have at our disposal two noisy learning samples S1 = (Zfl), .. .,Z,(Ll)) and
Sy = (Z£2), o 7Z,(LZ)) satisfying:

zM =x0 1V vie (1. n), and 27 = xP 1P vie {1 m), (L)

where the Xi(l) (resp. X ](2)) denote independent identically distributed (i.i.d) random variables

from unknown distribution Fj (resp. F5) and the egk) denote random errors, independent of the

XZ.(k). For the sake of simplicity, F} (resp. Fy) admits a density f (resp. g) w.r.t. the Lebesgue
measure on R%. Moreover, we assume that the random errors are i.i.d. with known density n
with respect to the Lebesgue measure.

The goal is to classify a new incoming observation X, assumed to have a density f or g (and
independent of §; and Sz). In other words, one wants to determine whether the density of X is
f or g. Remark that in this model, two independent random sources are involved. The first one
corresponds to the fluctuations of the variable of interest which is governed by the distribution
Fy or F; following the corresponding label. The second one corresponds to measurement errors
(or imprecisions) during the data collection process. This problem corresponds to a nonpara-
metric measurement error model, or errors-in-variables model (see the monograph of [24] for
an introduction). We are in fact faced to the so-called discrimination with errors in variables
problem.

The free noise case has already been widely studied in the literature. We refer for instance to
[11] for a complete survey. When the variables € are equal to zero in (1)), fast rates of conver-
gence were obtain for the first time in [22], using both a complexity and a margin assumption.
Similar results where obtained in [26], 23] 2] in slightly different settings. The previous papers
were focused on empirical risk minimisation (ERM) algorithm and used margin assumptions (see
Section for more details). Similar conditions were investigated in the last decades for instance

in [3], [4] or [16] among other.

Concerning the error-in-variables model of classification, few results have been published.
Up to our knowledge, the only minimax result is [21], where minimax fast rates were obtained
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using a regularity assumption on the class of densities f and g in model (II]) (see also [19] in the
general context of statistical learning). In a slightly different setting, we can however mention [9]
where boundary estimation in a deconvolution framework was considered, or [I4] for a study of
empirical risk minimization (ERM) algorithm in inverse problem models. Finally, [I5] proposes
an empirical minimization based on a deconvolution approach for the problem of estimating
geometric characters of a multivariate distribution in the presence of noisy measurements.

The aim of this paper is to provide a classifier in the error-in-variables model and to study
the related minimax performances in terms of fast rates. For this purpose, we will use two
different kind of assumptions on the model: a margin assumption and a complexity assumption.
The margin assumption will traduce the difficulty to discriminate an observation from another.
It has been introduced for the first time in [22]. The second assumption concerns the regularity
of the boundary of the set

’}(:{xEKCRd,f(x)zg(x)},

where we restrict the study to a compact subset K C R?. Tt is widely known in classification
that the decision set G- minimizes the so-called Bayes risk:

Rﬂm:%<Kw(@m+L¢@m)

Hence, the construction of a good classifier is more or less related to provide a good estimation
(in a sense which will be precised later on) of G;. Remark that, contrary to [2] or [2I], minimax
results are investigated with no restriction over the regularity of f and g.

The structure of this paper is as follows. In Section [2I we present in detail our model and
assumptions. Then, we construct a deconvolution classifier. Lower bounds are provided in
Section Bl The performances of our classifier are studied in Section [ Section [l concludes the
paper whereas Section [0 proposes to highlight the main ideas used in the proofs. Section [ is
dedicated to the proofs of the main results, whereas Section [§] adds some useful materials about
noisy empirical processes.

2 A deconvolution classifier

2.1 Model

In this paper, a classifier is related to a subset G C R% which traduces some hint on the places
where there may be a greater probability to find an observation having distribution F}. In the
sequel, we restrict our investigations to a compact set K C R?. Using a slight abuse of notation,
a classifier will be denoted by a measurable subset of the observations G = @(81,52). In other
words, the new incoming observation X will be associated to the first (resp. second) label if it
belongs to the set G (resp. K \ G).

In order to measure the performances of a given classifier GCcK , we will use the Bayes risk
defined as:
1

m®:§<K@(mm+ém@m>

The best possible classifier G then satisfies

Gk = arg min R (G) = {z € K, f(z) 2 g(2)},



where the infimum is taken over all possible subset of K C R In some sense, a good classifier
should mimic (at least asymptotically) the behavior of GJ.. Hence, the excess risk

Ri(G) — Rg(Gk),

will be of first interest all along the paper.

For all G C K, using simple algebra, we get,
. 1
Ric(G) — Rc(G) = —1/<f—gx¢X1G%@>—1G@»dm
= 5 [ 17@) - g@li1e; (@) - 16(a)lda.

since the product (f(z) — g(z)).(1gy, () — 1g(2)) is nonnegative for all z € K. Then,

A * 1 *
Rk (G) — Rk (Gk / |f(z )[leacy (2)de := 5ds (G, G),

where for all G1,Gy C K, Gi1AGy = {K \ G1 NG2}U{G1 N K \ Ga}. The term dy 4 is a pseudo
distance on the subsets of K. The excess risk corresponds to a measure of the difference between
G and the Bayes risk G, where the symmetric difference is balanced by the value of f — g.
This term is avoided when using for instance the pseudo-distance da, defined as

da(G1,G2) = Q(G1AGy) VG1,Gy C K,

where Q denotes the Lebesgue measure on R%.

REMARK 1. The pseudo-distance dy , is related to the densities f and g whereas da is en-
tirely determined by the symmetric difference between G1 and Ga. In some sense, dy 4, is more
related with the prediction task whereas da is a more related with a set estimation problem. In
some favorable cases, i.e. when Q(|f — g| < t9) = 0 for some ¢y > 0, it is clear that these two
pseudo-distance are equivalent (see the margin assumption below and Lemma 2 in [22]). This
particular case is known as the strong margin assumption case.

REMARK 2. Our goal is to provide the best possible estimation of the set G’ from two noisy
learning samples. From the prediction point of view, we are in fact interested in the estimation
of the class of a new incoming observation X. We could also address the following problem: given
a new noisy incoming observation, try to guess the corresponding label. These two problems
are rather close but a precise comparison is beyond the scope of the present paper. We refer for
instance to [I8] where a similar problem was addressed in a goodness-of-fit testing framework,
or to [21] for a related discussion.

In this paper, our aim is to establish minimax rates of convergence for both dy, and da. In
order to get these rates, we will need some assumptions on the model.

2.2 Assumptions

Following for instance [22], we will use two different conditions in order to obtain minimax rates
of convergence. The first one is related to the behavior of the function f — g at the boundary of
G . Recall that ) denotes the Lebesgue measure on R,

Margin Assumption: There exist constant g, co € Ry and o € R, such that V0 < t < t,

< eot™ if a € Ry,

=0 if a = 4o0. (2.1)

CMwGKJﬂm—g@NSﬂ{
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This condition expresses the difficulty of distinguishing a distribution from another at the bound-
ary of G. It has been explicitly introduced for the first time in [22]. The case a@ = +o00 corre-
sponds to the best situation when f — g does not hit or cross the frontier of the Bayes set. It
is the so-called strong margin assumption. In this case, it is well-known from [22] that da and
dyq are equivalent. If o € R, the most favorable cases corresponds to large values for a: the
distributions Fy and F, are rather different of each side of G7-. Small values for a correspond
to more difficult situations where fast rates can not be expected.

Regularity Assumption. The second condition is related to the complexity of the prob-
lem. Since we are dealing with a nonparametric set estimation problem, it seems natural to use
an assumption on the regularity of the boundary of G%. More precisely, we will deal with the
family of boundary fragments on K. All along the paper, we state K = [0,1]¢ without loss of
generality. A set G C [0,1]? belongs to a class of boundary fragments (see [I7]) if there exists
b:[0,1]9t — [0,1] such that:

G={x=(x1,...29) € [0,1]% :2qg <b(x1,...,24-1)} := Gy,
For given v, L > 0 the class of Holder boundary fragments is then defined as:
G(v,L) ={Gp,b € (v, L)}, (2.2)

where Y(v, L) is the class of isotropic Holder continuous functions b(z1,...,x4_1) having con-
tinuous partial derivatives up to order [v], the maximal integer strictly less than v and such
that:

1b(y) — po(y)| < Lz —y|7,Va,y € R,

where py, , is the Taylor polynomial of b at order |v] at point .

In the sequel, we restrict the class G of possible candidate sets G C K for which both the margin
and Holder boundary fragment assumptions are satisfied. It requires, in turn, restrictions on
the class F of possible density couple (f,g). Our result are given in a minimax framework over
the following class F. For positive constants v, L, ca, tg, @ and c;, the class F is defined as:

{r e K: f(z) > g(x)} € G(v, L) and 2I) holds for o € R}. (2.3)

F(a,v) ={(f,9): f and g are densities w.r.t. the Lebesgue measure, || f||oc V [|g|lco < €1,

In the free-noise case, [22] has proved that the rates in da and df, can be completely
characterized by both margin and boundary fragment assumptions. Remark that alternative
hypotheses can be set on the model. For instance, [2] or [21] deal with a plug-in type assumption
on the regularity of f — g.

The last hypothesis that we will introduce on the model concerns the measurement errors.
Indeed, in the model (L)), the density of the Zl.(l) (rep. Zi(z)) is nor f (resp. g) but rather fx*n
(resp. g *n), where x denotes the convolution product between two functions and 7 the density

)

of the ez(j ) w.r.t. the Lebesgue measure. Contrary to the free-noise case, the Xi(j are indirectly
observed: we are faced to an inverse (deconvolution) problem.

Inverse problems have been widely investigated in the statistical literature. We mention for
instance [24] or [6] for a general review of existing models and related results. In an estima-
tion or testing framework, inverse problems are known for providing slower rates than in the
direct cases. This can be explained by the loss of information related to the regularization of
the operator. The behavior of the noise density 7 is hence of first importance if one want to
evaluate this decay. In particular, we will see that we can take advantage of the shape of the

Fourier transform of the noise in order to provide a precise description of the minimax rates in



this setting. This is the purpose of the following assumption.

Noise Assumption: There exists § = (B1,...,04) € Ri such that for all i € {1,...,d},
\Flndd(8)] ~ [¢]77, and |F'm](1)] < Clt|™% as t — +oo,

where n = Hglzlm and Fn;] denotes the Fourier transform of n;. Moreover, we assume that

Fni](t) #0 for allt €R and i € {1,...,d}.

Note that the hypothesis n = Hglzlm corresponds to non-degenerated random errors e, whose
coordinates are independent. This assumption could be relaxed as in []] since we only need an
assumption over the asymptotic behavior of F[n]. In the literature, the noise assumption (INA)
corresponds to ordinary smooth or mildly ill-posed inverse problem. The parameters 3; describe
the difficulty of the related problem. Higher is 3;, smoother are f*7n and g*7 in the direction 7.
As a result, harder becomes the classification problem. In the sequel, we show that these coeffi-
cients play a crucial role in the expression of the minimax rates of convergence. For the sake of
concision, we will not consider severely ill-posed problems, i.e. corresponding to exponentially
decreasing Fourier transform. However, simple applications of the main result of this paper lead
to the study of this particular case.

2.3 The classifier

We are now ready to propose a classifier in such a context. Our method is based on the empirical
risk minimization (ERM) method. The main idea is to construct an estimator for the Bayes
risk associated to each candidate G, and then to select the one associated to the lowest value.
In the free-noise case, i.e. when data are observed without measurement errors, [22] have used
the risk estimator Ry, ,,,(.) defined as

1

1< 1 &
R, m(G) = 3 lﬁzll{xi(l)eK\G}—FEzll{Xi(z)eG} , VG C K.

In particular, it is easy to see that for all G C K, R,, ,,(G) is an unbiased and consistent estima-
tor of Ri(G). When dealing with an error-in-variables model, the methodology is completely
different. Indeed, for all i € {1,...,n}, we get for instance

In such a situation, R, ,,,(G) is nor an unbiased neither a consistent estimator of the risk Ry (G).
We are faced to an inverse (deconvolution) problem. In order to get round of this problem, we
will propose a deconvolution ERM algorithm. This algorithm is heavily related to the properties
of deconvolution kernel (see for instance [12] or [24]).

Let K = H;l:l K; : R? — R be a d-dimensional kernel defined as the product of d unidimen-
sional kernels K; (i.e. functions K; : R — R satisfying [ K; = 1). The properties of K leading
to satisfying upper bounds will be made precise later on. Then, if we denote by A = (A1,...,\g)
a set of (positive) bandwidths and by F[-| the Fourier transform, we define the deconvolution
kernel IC,, as

K, : RT"=R

tes Kp(t) = F ! [%} (t), (2.4)



provided that K (resp. n) belongs to Lo(RY) and admits a Fourier transform. Note that in the
sequel, for the sake of concision, we note, for any A € ]R‘j_, z,x € R%:

1 z—x 1 Z1 — T 24 — T4
—K = K )
A 77( A > AL A 77( D R ¥ )

In this context, for all G C K, the risk Rx(G) can be estimated by

)

11 1 &
Ry (@) = 3 [ﬁ > hiaa(Z3)) + p- > han(Z2)
=1 i=1

where for a given z € R%:

hG,)\(z):/G%ICn (%) dz. (2.5)

For all G C K, the function hg ) more or less plays the role of an indicator function. In
particular, for all i € {1,...,n}, we get for instance

Elha (ZM)/XD] = Ky # 1 ey (X)), VG C K, (2.6)

where [Cy * 17 ¢y () denotes the convolution between K and the indicator function 1¢ ¢y at a
point z € R. This term can then be viewed as a smoothed indicator on the set G. Remark that

due to (2.6, the estimator (28] will be biased. Indeed, for all G C K

BRun(G) = [ F@r* Leror (@) + [ 905 1cay(o) i= BX(G) £ RIG),

The control of the related bias will be one of the main difficulty to establish minimax rates of
convergence for this estimator.

In the following, we study ERM estimators defined as:

G = in R (G), 2.7
nom = 27 min nm(G) (2.7)

where G(a,7) is defined in ZZ) and A = (A1,...,\q) € R% is a parameter that has to be chosen
explicitly.

3 Lower bound

Theorem 1 states lower bounds for the minimax risks over the class F(«,~y) defined in (2.3).
The proof is postponed to Section [7}

Theorem 1 Let K = [0,1]? and F(a,~) defined in 23). Suppose that the noise assumption is
satisfied for some . Then we have:

lim inf jnf sup (n A m)Td(a’ﬁn)EdD(én,m, G;() >0,
N0 Gy (f,9)EF (007)

where the infinimum is taken over all possible estimators of the set G, and

( s for do = da

Y2+ @)+ (d—1a+2a > Bi+ 2By
i=1

Td(a’ﬁ,r)/) = 7(a+1)

] for do =dj 4.
Y2+ @)+ (d—1a+2a > Bi+ 2By

\ =1




REMARK 4. We obtain exactly the same lower bounds as [22] in the direct case, which yet
corresponds to the situation where 3; = 0 for all j € {1,...,d}. In this particular framework,
the minimax rate of convergence mainly depends on v and «. The coefficient v corresponds to
the regularity of the boundary of G% . Greater is 7, easier is the estimation. The term « is
related to the margin assumption.

REMARK 5. In the presence of noise in the variables, the rates obtained in Theorem [ are
slower. The price to pay is an additional term of the form

d—1
20 [Z Bi + Bay
=1

This term clearly connects the difficulty of the problem to the values of the coefficients 31, ..., 84.
Moreover, the above expression highlights a connection between the margin parameter and the
ill-posedness. The role of the margin parameter over the inverse problem can be summarized
as follows. Higher is the margin, higher is the price to pay for a given degree of ill-posedness.
When the margin parameter is small, the problem is difficult at the boundary of G} and we can
only expect a non-sharp estimation of G . In this case it is not significantly worst to add noise.
On the contrary, for large margin parameter, there is nice hope to give a sharp estimation of

% and then perturb the inputs variables have strong consequences in the performances.

REMARK 6. In the above expression, the first d — 1 components of ¢ do not have the same
impact as the last (vertical) component. This is due to the fact that we consider boundary
fragments with a given regularity . This regularity is expressed in a Holder space of functions
defined on the d — 1 first directions.

REMARK 7. Finally, we can compare the lower bound of Theorem [[] with the previous lower
bound stated in [21] under plug-in type conditions. The main novelty here is that no restriction
on a € R is necessary to get the lower bound. It could be explain as follows. Coarsely, the
case o = 400 cannot be treated in [2I] since the minimax approach is performed over a class of
densities with Holder regularity. If the strong margin assumption holds, f — g is not continuous
at the boundary. Moreover, Theorem 1 holds for arbitrary values for a. Since we do not suppose
any assumption for the regularity of the densities f and g, the construction of the lower bound is
easier. In particular, we can take advantage of the noise assumption and mix standard arguments
from lower bounds in classification (see [I] and [22]) and inverse problems (see [5]).

4 Upper bounds

4.1 A preliminary result

For the sake of concision, in this section we propose to restrict the set G to G(v, L), where all
possible regularities «y satisfy v > d — 1. It allows us to control the bracketing entropy of G(~, L)
with a parameter p = % < 1. We may also consider more general classes of candidates G, with
given entropy rates. This extension is presented in Section [B] using empirical processes theory
in a more general framework.

In this section, we are interested in the performances of the estimator:
G —arg min R (G , 4.1
nm = arg min R (G) (4.1)
where G(v, L) is defined in ([Z2]) for v > d — 1. Nevertheless, one may also define our ERM esti-
mator for v < d — 1 by considering a network in a practical purpose, without significant change

in the following results. We will also assume for clarity throughout this section that n = m. In
order to get round of the assumption on both the shape of the noise and the boundary of G,



we will introduce some constraints on the kernel K.

Kernel Assumption

(K1) The kernel K is such that the associated deconvolution kernel satisfies

d d
sup |FIIC,)(0)] < CT[ A%, and [[K,)12 < O T A7
teR4 i1 paiey

The assumption (K1) is necessary to control the variance of our classifier. It is satisfied for
instance if the Fourier transform of I is bounded and compactly supported.

The following theorem provides a control of the expectation of the excess risk by a bias-
variance decomposition, up to a residual term depending on the choice of the bandwidth A.

Theorem 2 Let Gy, the set introduced in (@I) where v > d—1 and n = m. Suppose that the
noise assumption is satisfied and consider a kernel K, defined as in [2.4) satisfying (K1). Then
we have

. e lAfﬁi TS \ d N
Edjo(Grm, G*) < C inf || —=12— +sup (Ri — R ) (G) + Y _(nA;) 7+t
solGum: G7) < € inf, | | S50 sup (Rk = k) (G) + 24

where C'is a positive constant and (Rx — R} )(G) = R(G) — RNG) for all G € G.

This result highlights a bias-variance decomposition of the excess risk. The proof is presented
in Section [l The main ingredient of the proof is a study of the increments of a noisy empirical
process, indexed by a set of functions which depends on the regularization parameter A > 0. At
this step, some remarks are necessary:

REMARK 9. The variance term is obtained thanks to extensions of the empirical process ma-
chinery and the peeling technique introduced by [I3] in the direct case (see Section B for details).
This term is related to the regularity of the distribution function 7 in the noise assumption. We
can see coarsely that the price to pay for the inverse problem in the variance is summarized in
the term Hle)\;ﬁ ‘. Note that in the direct case, [22] has already stated fast rates of the form

_ y(a+1) . .
n  (e+)+@-Da  which corresponds to 8 = 0 in Theorem [2

REMARK 10. The second term in Theorem []is a bias term due to the estimation of the true
risk by a biased empirical risk. When dealing with a deconvolution ERM, the algebra is rather
different. We have to provide a precise control of the bias of the ERM, namely the quantity

R(G) —ER)G) = / (f —9) (1o — K * Loe) dQ.

This term has to be controlled carefully to get minimax results. This is the focus of the next
paragraph.

REMARK 11. Finally, the last term in the upper bound is a residual term since we can see

coarsely that
2

B\ T D Da
d —Di Y(a+2)+(d—1)a
Hi:l)\i )
Vn ’

provided that \; — 0 not too fast, for all i € {1,...,d}.

()~ 7T < (



4.2 Control of the bias and related rates of convergence

The aim of this part is to investigate different available ways in order to control the bias. It is
important to note that in a previous paper dedicated to plug-in type conditions, [21I] provides
a simple way to control the bias term. Indeed, under a Holder regularity condition over the
function f — g, we can bound the bias term as follows:

Lemma 1 (Loustau and Marteau [21]) Suppose f —g € (v, L), the isotropic Hélder class
of functions over R:. Suppose that the kernel K is of order ~v. Then, we have

d
sup (R — Rx)(G) <C Y A
GCK =1

The proof is straightforward since in this case, we can write:

R(G) ~ERYG) = [ 1ael(f )~ Kn(f — 9))dQ.

Then, the control of the bias term is reduced to the control of the bias term in standard non-
parametric density estimation, which gives (see for instance [25]):

d
sup |(f — g)(xo) — Kx* (f — g)(zo)| < DN

zo€RY =1

Here, the problem is rather different since the regularity assumption deals with the boundary
of G . It is well-known (see for instance [I7]) that a regularity with respect to the boundary of
a decision rule does not match with plug-in type conditions of Lemma [Il The following result
proposes an upper bound under boundary assumptions.

Corollary 1 Let G,, the set introduced in (&1) where v > d—1. Suppose the noise assumption
is satisfied and consider a kernel IC,, defined as in (Z4]) satisfying (K1). Suppose moreover that
for any j € {1,...,d}, [pa|K(2)|lzj]dz < oo and H?;%IC]' has compact support. Then, there
exists a positive constant C such that

Edp (G, G) < Cn~a@B:)

where
e —— for do =da
Y(a+2)+ (d—1Da+ 2y(a+ 1)Zﬁz‘
i=1
I{d(()é,ﬁ,’}/) =
yla+1) —— fordn = dy.
Y(a+2)+ (d—1Da+2y(a+ 1)Zﬁz‘

\ i=1

Following Corollary [, lower and upper bounds do not match. The prize to pay for the errors-in-
variables model is summarized in the term 2y(a+1) Zf’l:1 B; whereas the lower bound proposes a
smaller term 2c Z?:_ll Bi +2vaBy. By the way, the corresponding error becomes negligible when
v is close to 1 and o — oo. The proof is provided in Section [0 and uses Theorem [2] gathering
with the following crude bound for the bias term:

d
sup(Ric — Ri)(G) < C Y .
Geg i—1



It is based on the following scheme. For all G C K, using Fubini, we have

[ = 9)@) (6 + 16(0) ~ 160)) d

_ /(f 9)( (/ K(2) [La(@ + A2) — 1a(z )]dz)dw
= [ kG ([~ 9@ Hete + 29 - 16 de )

Since we do not have any conditions on the smoothness of f — g, the control of the bias reduces
to the calculation of the Lebesgue measure between the sets G and G + Az, which appears to be
of order ), A;. Hence, we can not take advantage on the smoothness of the boundary. In Section
below, we discuss several tracks to attack this problem. It appeals to different tools (such as
convexification, or additional regularity assumptions) which do not fit with the machinery of
the present paper.

5 Conclusion

Let us discuss the obtained results and highlight some open problems:

Comparison with [22] This paper can be seen as a generalization of the results of [22] to the
error-in-variables case. We highlight, in the presence of noise, fast rates of convergence
which depends on the Fourier transform of the noise distribution 7. The price to pay
depends on the triplet (v, «, 8) related with the regularity, margin and noise assumptions.

Choice of A and model selection The main drawback of the deconvolution ERM of this pa-
per is the calibration of the bandwidths A. Under isotropic assumptions over the shape of
f and g, we have shown that it is sufficient to choose only one bandwidth. An extension to
the anisotropic case could be done easily (see for instance [20] in an unsupervised context).
However, these calibrations are non-adaptive and depend on the smoothness assumptions.
The data-driven choice of the bandwidth is a natural open problem. The bias variance
trade-off to choose A is not the usual one in non-parametric statistics and a careful study
of this problem is necessary. In this direction, we can mention the recent work of [7].
Moreover, this problem of adaptation is compounded with the model selection of G.

Adaptation to the operator The deconvolution classifier proposed in this paper depends on
the known density of the noise e. As a result, another issue would be to try to adapt
to unknown error densities 7. In this direction, it can be interesting to apply the same
strategy, using for instance the estimator proposed in [10] for deconvolution with repeated
measurements. In the presence of repeated measurements, the model (LI]) becomes, for
i=1,....nand j=1,...,m

Zz(%c) :Xz(l) +é€ik, k=1,...,N;, and ZJ(Q) :X( ) + €50, l=1,. Mj.

In this case, the empirical risk associated to this problem can be written:

2) 2
R7>\L, ( 2 nNZhK\G')\ Zl"" +—ZhG)\Z](1, "aZj(‘7]\)Jj) )

where N =71 | Ny, M = 377" | Mj, and for some j € {1,...,m}:

J _Z(?)
1 2 s [ N
haa(Zyy, . Z3,) = GwJE:XL — 2 | dQ(). (5.1)
/=1



where w; are weights satisfying z;n:l w;M; = M and Lisa ridged deconvolution estimator
defined in [10]. An interesting open problem is to use the same methodology presented in
this paper to study the performances of the minimizer of the deconvolution ERM using

D).

Direct VS inverse problem In this paper, we propose to study the rates of convergence to
the Bayes of our deconvolution classifier in term of pseudo-distance dy , and da. However,
as discussed in REMARK 2, a direct approach seems to be tractable in some particular cases.
A systematic study of the rates of convergence of standard ERM using noisy measurements
could be interesting. For this purpose, we have to control the difference between the Bayes
risk with respect to X and the following Bayes risk:

i :l * *
R (G) 2[/}(\Gf ndQ+/Gg ndQ]-

Another interesting comparison could be done in the problem of predicting a new incoming
noisy observation. This paper shows that deconvolution ERM are optimal to predict a new
X observation. Finding the more efficient rule to predict a new Z observation is also of
practical interest. To this end, a relationship between the margin assumption and the
noise assumption has to be done, which appears to be a challenging open problem.

Minimax optimality remains an open problem Lower and upper bounds of Theorem [I]
and Corollary [[l do not match and the question of minimax rates in such a setting remains
an open problem. However, our intuition is the following: the lower bound is valid and on
the contrary, the estimation method of this paper suffers from a lack of optimality.

Firstly, an investigation of the upper bound above indicates that an optimal control of the
bias would require an upper bound of order

[ORS

Using simple algebra (in dimension 2 for the sake of convenience), we can re-write the bias
as

[0 =90 063 < 16(0) ~ 160 do

:/R?’C(Z)/R

The exponent v is related to the smoothness of the boundary of b. This smoothness
properties could certainly be taken into account following some additional assumptions on
the smoothness of f — g. Indeed, one may manage a Taylor expansion of b and then f — g
in the 2"? direction, up to some additional technical constraints. Concerning the exponent
1+ 1/a, one might take advantage of the behavior of f — g in the neighborhood of G,
but this may require an extended version of the margin assumption.

143 d
instead of Z A

i=1

/(b($1+>\121))\222)+

b(z1)
; (f = 9)(@)Lay 1220 €0,17) 422 —/0 (f - 9)(33)61332] dridz.

Another possibility is to use convex surrogate to deal with the bias term. Indeed, the
difficulty to control the bias term seems to be related with the 0 — 1 loss approach of this
paper. Since we use the 0 — 1 loss, the bias is upper bound by the Lebesgue measure
between the sets G and G + Az, which is of order > A; (see Corollary [l and the associated
discussion). There is nice hope that a control of the bias term can be managed thanks to
a smooth loss function, without any additional smoothness assumption. However, in this
case, a precise study of the lower bound has to be performed and is out of the scope of
the present paper.

11



Finally, the lack of optimality of the deconvolution ERM of this paper could be explain
as follows. In the estimation procedure, the idea is to estimate the true risk by using a
deconvolution kernel estimator of the densities f and g. As a result, the method seems
to be strongly linked with plug-in type regularities for the Bayes decision rule G-, which
allows us to control easily the bias term in [2I]. Here, the regularity assumption is rather
different and deals with the boundaries of G7%-. That’s why an optimal control of the bias
term seems problematic. Another way to obtain the fast rates of the lower bound should be
to use another estimator of the true risk to deal with errors-in-variables. In classification
with smooth boundaries, the estimation task could be summarize as an estimation of the
boundary. As a result, in the presence of noisy observations, we have to study the effect
of the inverse problem on the boundary of the Bayes G7 (that is with respect to the
direct data). It could be a way to plug another estimator in the true risk, which allows to
estimate optimally the boundary.

6 Preliminaries to the proofs

In this section, we provide a more general point of view about the problem of classification with
noisy inputs. To be more precise, we state a generalization of Theorem 2] to study any possible
candidate set G in the ERM minimization, given its entropy rates.

More formaly, we suggest to state upper bounds for deconvolution ERM of the form:

= pA
n — s 1
Gn = argmin R,(G) (6.1)

where R)(-) is the empirical risk defined in Section 1 and G is a set of possible candidates
for G7. We want to study the rate of convergence of Gn to G- This rate depends on the
complexity of the class G in terms of d—entropy with bracketing. For § > 0, the bracketing
entropy of G with respect to some distance d is denoted by H(G,d,d) and corresponds to the
minimal number such that Np(0) = exp (H(G,d,d)) is an integer and such that there exists
pairs (G, H;j), j =1,...,Np(6) of subsets of G satisfying

(1) Gj c Hj forall j € {1,...,Ng(9)},
(2) d(Gj,Hj) <dforall je{l,...,Np(d)},
(3) For any G € G, there exists j € {1,..., Np(0)} such that G; C G C H;.

We begin with a general upper bound when G has a given entropy rate. It allows to deduce
easily Theorem 2] in Section @l

Proposition 1 Suppose G contains G- and satisfies, for some 0 < p < 1:
H(G,da,0) <o P. (6.2)

Let G, the set introduced in ©1) where G satisfies B2). Suppose the noise assumption is
satisfied and consider a kernel IC, defined as in (Z4)) satisfying the Kernel assumption. Then,
we have:

2(a+1)

. I P\ e 2tee A - ;
Ed Gn ms G* S C lnf = + su R - R G + 'I’L)\ G ’
£.9(Gnams Gic) et Jn Geo ( " K) “ ;( )

where C > 0 is a generic constant.
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Such a result is an extension of Theorem [2] for general set G with given entropy conditions. The
main ingredient of the proof is a generalization of Lemma 5.11 in [I3]. The proof is postponed
to Section [

Such a generality allows to deal with various constraints on the problem. In this paper,
we deal with assumptions on the smoothness of the Bayes classifier boundary. Alternative
constraints could be investigated. By the way, it may be possible to consider plug-in type
assumption as in [2] or [2I], convex sets or finite Vapnik Chervonenkis classes as in [23] or [16].

7 Proofs

In this section, with a slight abuse of notations, C, ¢, > 0 denotes generic constants that may
vary from line to line, and even in the same line. Given two real sequences (a,)nen and (ap )nen,
the notation a,, =~ b, (resp. a, < b,) means that there exists generic constants C,c > 0 such
that ca,, < b, < Cay, (resp. a, < Cb,) for all n € N.

7.1 Proof of Theorem [

The proof starts as in [22] but then uses some arguments which are specific to the inverse problem
literature (see for instance [5] or [24]).

Let F; a finite class of densities and go a fixed density such that (f, go) € Frag for all f € F.
The contain of F; and the value of gg will be precised later on. Then, for all estimator G’nm of
the set G, we have

sup IEf,g dA(Gn,nu G;() > sup Ef,gdA(Gn,rm G;(%

(f,.9)EF frag (f,90),f€F1
1 5 N
> By ﬁZEf{dA(Gn,m,GK)yX{%...,X,(g)} . (7.1)
feFr

7.1.1 Construction of F;

Concerning the density go, we deal with the uniform density on [0,1]2, i.e.
90(2) = Lipepp1p2y, Ve € R%.

Now, we have to define the class F;. First, we consider a function ¢ infinitely differentiable
defined on R such that supp(y) = [-1,1], ¢(t) > 0 for all t € R and ||¢||cc = ¢(0) = 1. Let
M > 2 an integer which will be allowed to depend on n and 7 > 0 a positive constant. Then,
for all j € {1,..., M}, we set

ity =TM 7 <M [t - Qj]\/‘_[ 1]) , Vt e R.
For all w € {0,1}™ and all ¢ € R, we define
| M
b(t,w) = 5t ;wjgoj(t).

In the specific case where w; = 1 for all j € {1,..., M}, we write b(t,1). Then, let by and
C* positive constants which will be precised later on. We define the function fp : R> — R as

13



fo(x) =0 for all z & [0,1]? and

1+ 2ng,Vas € [0,1/2]7
folz) =4 1 =m0 —bo, Vs € [b(z1,1),1],

1/a
14 <M> — C*M ™/ Yy € [1/2,b(z1,1)],

Cc2

where C* = 3/2.(1/c2)"/® and by > 0 is such that [ fo(z)dz = 3/4. The condition on C* ensures
that fo(x) < 1 for all x5 € [1/2,b(z1,1)]. We will also use the function f; defined as

0,vx € [0,1]?,
filx) =

b 2
e e V0 € 011
where C; is such that [ fi(z)dz = 1/4. Finally, the set F; will be defined as
F1 = {fw, w € [0, 1]M},

where for a given w € {0, 1},

fol@) = folz) + fila +Zw]pj (7.2)

for some functions (p;)j=1..ar which are explicited below. In order to complete the construction
of the set F7, we have to provide a precise definition of the p; and to prove that the f,, define
probability density functions for all w € {0, 1},

We first start with the construction of the p;. For all z € R, let p: R — [0, 1] the function

defined as
1 — cos(x)

plz) = ——07?—, V2 R,
with associate Fourier transform Flp|(t) = (1 — |t|)+. In particular, supp F[p] = [—1,1]. For all
je{l,...,M} and x2 € R, introduce
(=121 + 7M7) x9 —1/2(1 + 7M7)
prz)(w2) = cos ( 3/2n- 1M )7 31T M ' (7:3)
By the same way, for all j € {1,..., M}, we define
w (x1—j/M w (x1—j/M
Pj,(l)(ﬁﬂl) = Cos s\ T P s\t /| (7.4)
Then, for all j € {1,..., M} and z = (x1,22) € [0,1]%, we set
pj(z) = c*(rM )M Py (x2)pj ) (1), (7.5)

for some constant ¢* explicited below.

Now, we prove that the f, introduced in (2] define density functions. First, remark that

I e Gy (e
A CM=/ Yz e[0,1),
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This ensures that f, > 0 for all w € {0,1}*, at least for M large enough. Then recall that
both fy and f; are designed in order to guarantee that [(fo + f1)(z)dz = 1. Hence, we only
have to show that [ p;(z)dz =0 for all j € {1,...,M}. In fact, it is only necessary to prove
that [ pe)(w2)dze = 0. First remark that [ pp)(22)dze = [ po)(z2)dry where pi)(z2) =
p@)(z2 +1/2(1 +7M77)) for all x5 € R. Then, using simple algebra

Fe0) = 57 [o (5737 @W); 3 T F) ()
=0,

since the support of the Fourier transform of p is [~1;1]. Hence, for all w € {0,1}, f, is a
density function.

In order to conclude the proof, we have to show that
(furr 90) € Firag Y € {0, 1}, (7.6)
which allows to use the bound (Z1]),
Q{z € K : |fu(x) — go(x)| < n} < con™ Yw € {0, 1} and Vi <, (7.7)

which means that the Margin assumption is satisfied for our test functions and that

_ 0l
EgE;, {dA(Gn,m,G;(ﬂX{?), . ,X§3>} > op (Fr)rmeett (7.8)

for some positive constant C'.

7.1.2 Main assumptions check

We first start with the proof of (.€). First remark that for all j € {1,..., M}, the function
p;j(.) is bounded from above by C'M =7/a for some C' > 0. Then, using simple algebra

1 1
T2 € [1/2;0(z1,1)] = §§$2§§—|—7M77,
N TM—“/< 1 TM_7<7'M_7
9 ST™To T T =T
- —
N _E§$2 1204+ 7M )SE,
6 3r—irM— 6
9

= p)(r2) 2 el

The same kind on minoration holds for the function p; (1). Hence the p; are uniformly bounded
from below on [1/2;b(x1,1)]. For all w € {0,1}™ and for all z € [0,1]2, we then have

b(x,1)

. 1/a
Fole) =14 < ) > go(x), ez € [1/2,b(z,w)],

C2
for ¢* large enough. This ensures that
{z€[0,1]?: fu(z) > go(z)} = {z €[0,1]2: 0 < x5 < b(z1,w)}.

In order to conclude the proof of (Z.6]), we only have to remark that the function b(.,w) belongs
to (v, L) for all w € {0,1}M, at least for M small enough.
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Now, we consider the margin assumption (7). First, we consider the case where n <
[Tcy 1]1/ apve < no. Clearly, following our choices of by and C*, we have that

(@) = go(2)] <n = g € [1/2;b(x1,w)] = 29 < b(1,w).

Moreover, for all 2 € [0,1]? such that x5 < b(z1,w), we have

2,1) -2\ &
(=) = (M=) T 50y - cnre
j=1

C2

where

M

1
ijpj(x) — C*M* >0, Vaq € [5717(%1700)] .
j=1

Thus

b _ 1/a
M) <n= 2> b(z1,w) — c2n?,

rn@meMSn:(

C2
which proves the margin assumption when n < [rcy 1]1/ @)~/ Now, in the case where 1y >
n > [re; Y M =Y/ we have
[fu(x) = go(x)] <n=1/2 <wy <b(x1,1),
which entails
Qfz e K:[fu(x) —go(x)] <n} <TM™7 < con.

This concludes this part.

7.1.3 Final minoration

Now, we can deal with the lower bound (Z8]). The proof is based on classical tools which can
be found for instance in [25], [22], [5] or [24]. First remark that the shape of G depends on the
value of w. For the sake of convenience, we omit the dependency with respect to this quantity.
For all w € {0,1}M recall that

o ={xc[0,1%: f,(z) > go(z)} = {z €[0,1]* : 0 < 29 < b(z1,w)}.

Using Assouad Lemma and classical tools designed for instance in [25], we get
. . M .
E [da(Grans GRIY1s - Y| = Tty [ min[dPi,dPy], (7.9)

where P;; denotes the law of (ZZ-(l))i:L,n when the density of the Xi(l) is fu,,- In the following,
we will choose M in order to guarantee that the term f min [dPy1, dPjp| is bounded from below.
Consequently, the lower bound will be determined by the corresponding value of M||¢;||;. Since

the observations are independent

/min [dPH, dPl(]] >1- \/(1 + XZ(Pl, P(]))n —1,

where x?(P,, P,) denotes the chi-square divergence between two given probability measures P,

and Py, and Py, P are the law of the variable Zfl) = Xfl) + egl) when the density of the Xi(l)

is respectively f,,, or fu,,. In the following, our aim is to find a satisfying upper bound for
2

X (P 1, P 0)'
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First, remark that we can find ¢ > 0 such that for all z ¢ [0,1]? and all w € {0,1},
fuw(z) > ¢fi(x). Hence, using simple algebra, we get that

C

, Vz € R?, 7.10
(1+x%)(1+m%) . ( )

fwxn(z) >

for some C' > 0. In the following, given f,7n; and 1y, we denote by f *n the convolution product
in dimension two, i.e.

frn(z //f x1 —y1, 22 — y2)m (y1)n2(y2)dy1dys, Vo € R,
Then, using (Z2) and (ZI0),

2 _ {fwu fUJlo *77( )} T
R I B

c /R /R (14 231+ 22){pr # n(z))2de.

IN

Hence

C(PLP) < C / /R (o1 #n(@)}2dz + C /R / Bpy # n(x))dx

w0 [ [ atpsn@de+ [ [ ataiionsn@)e,

= Ay + Ay + Az + Ay,

where the p; are defined in (ZH). In the following, we only consider the bound of Ay, the other
terms being controlled in the same way. We get

A = [ [{orenta)as,
R JR
2
= CM_QWO(//{//P(Z)($2—y2)/0j,(1)($1—yl)nl(yl)n2(y2)d?/1d?/2} dz,
rRJR LJRJR

= ex e [ o)) FIFlos o) )P Flm ) P e 2) Pt
= CM /%A1 4,9,
where

Apy = /R Floe (t)RIF ] (0 2dtr, Ay = /R / (Flow oy (t2) P Flis) (1) Pdt,

and p(1), pi1,2) are respectively defined in (Z3)),([Td). We first deal with the term A 2. Using
simple algebra, we get

Ap = [N P P,

i /wamn (v s7teir=)

— (37T—1)27_2M—2’y/

R

2
[ Fm](t)Pdts,

2
| Flm](t1)[*dty.

Flol <37T M thi%>
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Then, setting s; = 37~ '7M~7t; and using the Noise assumption, we obtain

_ —1 — 2 S1 2
Az = 3 M /R]f[p](sli2)] Flm] (7)) | dst.

= 3 lrMT / C Flol(sr £ 2 Flm] (5= ) \2 ds
1 3r—lr M~ ’

3
< C'M_V_QB”/ | Fp](s1 £ 2)|?|s1] 2 dsy,
1
< C M 7—2827,
Using a similar algebra for the term A; 1, we obtain

Apg <CM™17201,

Similar bounds are available for As, A3 and A4 since F|p] and its weak derivative are bounded
by 1 and supported on [—1;1]. In particular, we use the fact that for all ¢ € R

Flp1,2)lt) = 3r Y r MY Flpl(3n 1Mt £ 2),

and
%-7:[/)1,(2)]@) = —i(3n YT M2 Flp)(3n e Mt £ 2),

for all ¢ in a subset of R having a Lebesgue measure equal to 1.

The above equations lead to the following upper bound:
XZ(PMPO) < O M—2/at1)=2817=262—-1

Then, x2(Py, Py) < C/n for some constant C' > 0 as soon as

1
M = M,, ~ n @/atDF25+2557+1

Finally, going back to equation (Z9), we obtain

A Mn .
E[dA(Gnvm,G}()\Yl,...,Ym] > TH%Hl/mm[dPn,de],
> CM,|e1l,
1
= CTMnV/ Lpl(t)dt,
0

_ v
~ Mn*“/ =n C@/atD+2B1+267+T

which concludes the proof.

O
7.2 Proof of Proposition [
Consider the empirical processes I/r(Lj ), for j € {1,2}, defined as:
. 1 & . .
() _ Uy _ 6]
(6) = = Z_; haa(Z0) = Bhaa(29)], (7.11)
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where the hg x(.) have been introduced in ([2.5). In particular, remark that for all i € {1,...,n},

G CK,
1 x4 e g
E |h Z.(l) = /—E -t d
ros#®] = [ oo (2=

o _
_ /GiE K(%)] do = f( 2)Kx * 1y ecy () da.

Hence, using (2.7]), we can write

/(f — Ky * ey —Ka*1gcay)

%(ag”(G*C) — DG + %(z/@(a*) — D). (7.12)

1
Now denoting A = T1¢ 1)\ T2 e\ = Hglzl)\;ﬁi and p = 2/~, consider the event

IN

Q= {da (G, G%) > ¢(\) T TATI .

If the event  holds, using Lemma 2 of [22], we get

/(f —9)(Kx# 1eayy —Kax i cay)

1 A
o Ay (G G (@) - v (GAS,)
) Ve N (G G v o) P 2N T

()(G*) (2)(G>‘ )
+ —_ — )
N (G G v o) B A T

1-p

d 2 a+ (G)\ G*)C()\)
< f.9 n,m’ (1) (2)
- \/ﬁ [Vn +Vn ]’

where for j € {1, 2}, Vrfj ) is the random variable defined as

; * (4)
V0 = sup () — v (©) _ -
Geg C(A)HlG 1G*‘ 9 X(J) V C()\) (1+P) n 2+2pA1+p

Lemma Bl in Section [6l shows that the variable V,gl) + Vn(Q) has controlled moments. Indeed, the
bracketing entropy related to the set G is p = (d — 1)/y = 1/v. Using the Young’s inequality

zy" < ry+ (1 —r)zt/0-7) Withr:%a&ﬂ,weget

/(f —9)(Kxx1; oy — Ky*1ieayy)
2(a+1)

c(N) a+24pa R
c <W[V’§l) + Vn<2>]> +7dsg(G,GR). (7.14)

Note that
df,g(é, G*) = /(f —g9)(Ky * 1{,6@71} — K\ * 1{.6G;(}) + (RK — R;‘() (G, G*)

< /(f —9Kx*1 cqy — KaxLiegy) + 22};2 (RK - R?() (@).
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From above, we have coarselly:

2(a+1)

e 1 A1) @) o A
1o < 2 - .
dfg(G,G")la < (1 _T> ¢ (Tlﬁ[Vn + Va7l +25up (Rx — RY) (@)

In order to end up the proof, let us consider the following decomposition:

dg(G,G*) = dyy(G.G")lg +df (G, G*)lge (7.15)

Moreover, note that on the event Q°, we have:

2 1 2 1

da(Gr, G%) < ¢(N) Tron T ATH = (n)) s,

Hence, we can conclude that

2(a+1)

(GG < e (L0 4 v21) T s [ - B () 4 eato) T (7.0
\/ﬁ Geg

Integrating the last inequality, we get the result of Theorem [21

7.3 Proof of Theorem
The proof is a direct consequence of Proposition [I] as soon as we remark that
d—
H(G(y,L),dn,6) <c5 5, ¥ 5> 0.

This result can be found in [27].

7.4 Proof of Corollary [

Thanks to the previous proof, we only have to propose a bound for the term

Z}gé ‘RK - R}‘(‘ Q).

Let G € G be fixed. For the sake of convenience, we restrict ourselves to the particular case
where d = 2. The generalization to larger dimension is straightforward. Moreover, we restrict
ourselves to the control of the bias term over the compact K’ = [¢,1 —¢]4~! x [0, 1], where € > 0
is a small positive constant chosen later on to have:

|(Ric = RY)(G) = (Rir = BY)(@)] < Cula, 7, B), (7.17)

where 1, (a,~, 8) is the expected rate of convergence. Using (I7]), we can conduct the proof
of Corollary M over K’. Then, using Fubini, remark that, provided that 1 — A\1z1 € [0, 1]:

(R0 =BG = [ (1=9)(Kn* 16~ 16)x
y

- [u-o@ ([ 50(52) nee) - 16 )

= [ =00 ([ K6 et -2 - 16w] ) d
= [LKG [ (=0 et - 22) = 16@) ded
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Note that if K/ = [¢,1 — €] x [0,1] and suppky = [—M, M], for any A\; < Apax, the choice of
€ = M A\ax ensures that:
wGK/:>O§m1—)\1z1§1.

Moreover, since
r€Ge0< 1z <b(x),

we get:
x—A2€G & 0<xy <min(l,b(z1 — \21) + A2z2).

Finally, for all z; € R, since b € X(~, L):
b(ml — )\121) = Dbz, (xl — )\121) + O(|)\121|ﬂ/). (7.18)

Hence, we obtain, using the crude bound ||f — g[/cc < 2¢1 and the assumptions over the kernel

K:
(Rx' — Ryr)(G)
1—e min(1,b(z1—A121)+A222) b(z1)
- [xef M (7 =)z~ [ (f—g)(x)dwz] dad€7.19)

R2 € 229
1—e
< 2¢ /2 |’C(Z)| / |pb,a:1 (561 — )\121) — b(:ﬂl) + O(|)\121|7) + 2)\222| dr1dz
R €
< C(M + M), (7.20)
where C' > 0 is a generic constant. Using (ZI6) and (C20]), we obtain
A =2
N @ pa 1
dso(G,G*) < ¢ (%[Vé” + Vn(2)]> + C(1 + A2) + c3(n)) T,

We can conclude the proof with an appropriate choice for A\; and Ao, noting that, in dimension
d = 2 for simplicity, (ZI7) holds since for any A1 < Apax:

(Ric = RY)(G) = (Bio = R)(G)] <

| ([ [)

< 26<C()\1+)\2

/ (f—g)(lG'—IC)\*lg)d)\
K\K’

$1—>\121)+)\222 b($1)
/" (- g)@ydes— [ - g)(x)dx2] dryds
A 0

222

for € = Apax M.

8 Appendix

8.1 Technical Lemmas

Lemma 2 Let Z be a random variable having density f*n w.r.t. the Lebesque measure. Assume
that n satisfies the Noise assumption and that (K1) and (K2) hold. Then we have,

d
(4) E[hG,A(Z) — hG/,)\(Z)]Q < Cda(G, G’) H )\;251'.

i=1

d
(17) su}lz lhaa(z) — har i ()] < CHA;Bi_l/Q,
re i=1

where C' > 0 is a generic constant.
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PROOF For the sake of convenience, we only consider the case where d = 1. We first prove ().

We have
[hGA() har A (Z)]?
2
/K{ ( — (Lizeay — Lizean) YzerxydQ(z) | f*n(2)d2

¢ [ 52 I, CNIOE P13 ey ~ e Tpem O] dt

IN

C>\25/ lyeancnyde,
K
< OXNPda (G, G).

Indeed, for all s € R, using (K3):

% IFICH(/N](8)P = IFIC) (M) < Sup IFIC,I()* < OA2, (8.1)

By the same way,

1 -z
sup |hga(x) — hara(x)] = sup/ ‘IC77 < ) dzx,
r€ER zeR JGAG! )‘ A
< sup/ 77( a:) dx,
reR K

IN

A
. 2 (2% < \—B-1/2
oy [0 (557 s

where the last line is inspired by (&1).

8.2 Noisy Empirical process theory

In this paragraph, we present the main ingredient for the proof of Theorem 2land Proposition [l
We intend to analyze the behaviour of the increments of a noisy empirical process related with
error measurements. The framework is much more general than model (1)) and deconvolution
classifier of Section 2l Let us fix some notations.

Given a class of functions G, we study the following risk minimization problem:

= argmin R
g g miy (9),

where we have at our disposal a training sample Z1,...,Z, of i.i.d. random variable with law
Py. 1t differs from the law of X, denoted by Py and since R(g) := E[g(X)], we are faced to an
inverse problem. For this purpose, we consider a indirect ERM procedure that can be written:

1
A\ .

e min — § 7
dn arg gElg ni lg)\( i

where gy := ®,(g) is a smoothed version of g € G and A € A is a smoothing parameter (see the
particular case ®)(G) = h), in Section [2).

We are interested in the control of the variance of §;\, which is equivalent to the study of the
increments of the empirical process v, defined as:

V2 (g) = % > () - Ean(2) (8.2)
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The empirical process [82) is indexed by the set G* = {g\ = ®x(g), g € G}. We are inter-
ested in the behaviour of this empirical process near some fixed function gy, and we denote a
neighbourhood of gy € G by

G0)={9€G:lg—goll2.px <6} (8.3)

It is important to note that the localization is performed on the set G since we want to estimate
g* € G. The aim is to measure the influence of the parameter A € A in the behaviour of (82l
in the neighbourhood G(§). If we deal with a kernel deconvolution classifier, A € R? is a set of
bandwidths of a deconvolution kernel. However, in such a generality, A could be any kind of
regularization parameter (see [19]).

In order to apply concentration inequalities of Bernstein’s type, we need the two following
assumptions:

(A1) for any A € A, there exists b(\) : sup,eg [|galloc < b(A).
(A2) There exists a pseudo-distance d on G such that Yg,¢' € G, ||gr — ¢i|l2,z < c¢(N)d(g,d").

These assumptions are satisfied for the particular case of the paper with Lemma 2] above where
b(A) = H?ZlAi_ﬁi_l/Z, d = da and ¢(\) = HleA;Bi. The first assumption (A1) is necessary
to use standard uniform concentration inequalities in the bounded case (such as Bernstein or
Talagrand inequalities). Moreover, (A2) ensures a control of the entropy of Gy = {gx,g € G}
thanks to standard entropy condition over the pseudo-metric space (G,d). Indeed, using for
instance [27], we have under the second asumption:

H(GA,0,La(Py)) <H <g, %,d) .

Next lemma proposes a control of the increments of the noisy empirical process (82) when the
class G* satisfies the two previous assumptions.

Lemma 3 Consider a class of functions {gx,g € G} satisfying (A1)-(A2). Let go € G and
G(6) the set introduced in (83). Suppose there exists some 0 < av < 2 such that:

Hp(G,6,d) <5 (8.4)
Let us consider ng = inf{n € N*: 6, (\) < 1} where
2 1

Sn(N) 1= c(N\)Zrab(\)Zran 7ra,

e Then there exist constants ¢y, ¢} which depend on a, ¢ such that Vn > ng, Yo € [0,(N), 1]:

P( sup [13(9) = vp(¢°)] = c1e(A)6' ™7 | <exp (—ci6).
9€G(d)

e There exists constants ca, ¢y > 0 which depends on o, such that for T > ¢, for n > ng:

A A0
9¢6(5.(\) c(N)lg — goll" 2 2

The proof is an application of [I3] and consists in a noisy version of Lemma 5.13 in [I3]. This
result is of pratical interest to control the variance of our deconvolution estimator. In particular,
we use in the proofs of Theorem [2] the fact that:

A _ 2,0
B @ -R
96 [lg — gol[I=0/26(\) V e(N) Fan~ e by

— OP(l)’

23



as n — +00.
PROOF From Lemma 5.7, gathering with Lemma 5.8 of [I3], for any g € G(9), we have:

P(A(g) — v (g0) = @) < exp (—

a2

8c(N)

c(A)?
b(A)

55 ) o <V

52

Next step is to use the following noisy version of Theorem 5.11. For any a > 0 satisfying:

V28¢(N) C()\)Q
Co |V25¢(N) v / \/HB(g)\,u,LQ(PZ))dU < a < Vn—r6% A 8V2nde(N),
a/2%\/n K()‘)
for some universal constant Cy > 0, we have:
2
P Ag) — v >aq) < v
(s 126) = 2ion) = ) < ex0 = es )

where C' > 0 depends on Cj.
Hence from assumption (84, for n > ng, we have for any d,(\) < § < 1, by choosing a =

c1¢(M\)6' ™2 in (BH):

P ( sup [ g) — v (an)| > clcmal%) < exp (167,

9€G(9)

To show the second statement, we apply the peeling device as in [I3]. Introduce:

S=inf{s>1:27°<4§,(N)}.

Then we have, for T' = 21" 2 ¢;:

‘

where ¢p > 0 is a function of a, ¢; and ¢].

A A
p  120) = valao)] ZT>
9¢6(5.(V) ¢(M)lg — goll" 2
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