Approximation of a random process with
variable smoothness

Enkelejd Hashorva, Mikhail Lifshits, Oleg Seleznjev

Abstract We consider the rate of piecewise constant approximation to a locally sta-
tionary process X (), € [0, 1], having a variable smoothness index c(r). Assuming
that a(-) attains its unique minimum at zero and satisfies

a(t)=oap+bt"+o(t") ast—0,

we propose a method for construction of observation points (composite dilated de-
sign) such that the integrated mean square error

1
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where a piecewise constant approximation X, is based on N(n) ~ n observations
of X. Further, we prove that the suggested approximation rate is optimal, and then
show how to find an optimal constant K.

1 Introduction

Probabilistic models based on the locally stationary processes with variable smooth-
ness became recently an object of interest for applications in various areas (e.g., In-
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ternet traffic, financial records, natural landscapes) due to their flexibility for match-
ing local regularity properties (see, e.g., [15, 17] and references therein). The most
known representative random process of this class is a multifractional Brownian mo-
tion (mBm) independently introduced in [6] and [24]. We refer to [3] for a survey
and to [4, 5, 19, 29] for studies of particular aspects of mBm.

A more general class of o(-)-locally stationary Gaussian processes with a vari-
able smoothness index a(¢),7 € [0, 1], was elaborated in [16]. This class generalizes
also the class of locally stationary Gaussian processes with index o (introduced by
Berman, [8]). It is worthwhile, however, to notice that another approach to “local
stationarity” is possible whenever the processes with time varying parameters are
considered. This direction leads to interesting models and applications in Statistics,
long memory theory, etc, see [15] for more information. The two approaches are
technically different but describe, in our opinion, the same phenomena. In this pa-
per we stick to o(+)-local stationarity, as defined in (1) below. Whenever we need to
model such processes with a given accuracy, the approximation (time discretization)
accuracy has to be evaluated.

More specifically, consider a random process X (¢), ¢ € [0, 1], with finite sec-
ond moment and variable quadratic mean smoothness (see precise definition (1)
below). The process X is observed at N = N(n) points and a piecewise constant ap-
proximation X, is built upon these observations. The approximation performance
on the entire interval is measured by the integrated mean square error (IMSE)
Jo E{(X(t) — X4(t))*}dr. We construct a sequence of sampling designs (i.e., sets
of observation points) taking into account the varying smoothness of X such that
on a class of processes, the IMSE decreases faster when compared to conventional
regular sampling designs (see, e.g., [28]) or to quasi-regular designs, [2], used for
approximation of locally stationary random processes and random processes with
an isolated singularity point, respectively.

The approximation results obtained in this paper can be used in various problems
in signal processing, e.g., in optimization of compressing digitized signals, (see, e.g.,
[12]), in numerical analysis of random functions (see, e.g., [7, 13, 14]), in simulation
studies with controlled accuracy for functionals on realizations of random processes
(see, e.g., [1, 18]). It is known that a piecewise constant approximation gives an
optimal rate for certain class of continuous random processes satisfying a Holder
condition (see, e.g., [11, 28]). In this paper we develop a technique improving this
rate for a certain class of locally stationary processes with variable smoothness. The
developed technique can be generalized for more advanced approximation methods
(e.g., Hermite splines) and various classes of random processes and fields. Some
related approximation results for continuous and smooth random functions can be
found in [20, 21, 27]. The book [25] contains a very detailed survey of various
random function approximation problems.

The paper is organized as follows. In Section 2 we specify the problem setting.
We recall a notion of a locally stationary process with variable smoothness, intro-
duce a class of piecewise constant approximation processes, and define integrated
mean square error (IMSE) as a measure of approximation accuracy. Furthermore, we
introduce a special method of composite dilated sampling designs that suggests how
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to distribute the observation points sufficiently densely located near the point of the
lowest smoothness. The implementation of this design depends on some functional
and numerical parameters, and we set up a certain number of mild assumptions
about these parameters. In Section 3, our main results are stated. Namely, for a lo-
cally stationary process with known smoothness, we consider the piecewise constant
interpolation related to dilated sampling designs (adjusted to smoothness parame-
ters) and find the asymptotic behavior of its approximation error. In the second part
of that section, the approximation for conventional regular and some quasi-regular
sampling designs are studied. In Section 4, the results and conjectures related to the
optimality of our bounds are discussed. Section 5 contains the proofs of the state-
ments from Section 3.

2 Variable smoothness random processes and approximation
methods. Basic notation

2.1 Approximation problem setting

LetX =X (¢),t € [0, 1], be an ¢(-)-locally stationary random process, i.e., E{X (¢)?} <

oo and 5
X(t+s)—X(t
tim IXEH)=XOIF _ 0y wniformly in € [0,1], 1)
s—0 ‘s|0‘(l>

where ||Y|| := (EY?)'/2, a(-),c(-) € C(]0,1]) and 2 > a(t) > 0, ¢(t) > 0.
We assume that the following conditions hold for the function ¢(-) describing
the smoothness of X:
(C1) o(-) attains its global minimum o := a(0) at the unique point o = 0.
(C2) there exist b,y > 0 such that

oft)=op+bt"+o(t") ast—0.

The choice 7o = 0 in (C1) is made only for notational convenience. The results are
essentially the same for any location of the unique minimum of o(+).

Let X be sampled at the distinct design points T, = (f9(n),...,tx(n)) (also re-
ferred to as knots), where 0 = 7p(n) < #;(n) < --- <ty(n) =1, N = N(n). We sup-
press the auxiliary integer argument n for design points 7; =¢;(n) and for the number
of points N = N(n) when doing so causes no confusion. The corresponding piece-
wise constant approximation is defined by

Xn(t)IZX(tjfl), tig<t<tj, j=1,...,N.

In this article, we consider the accuracy of the approximation to X by X, with respect
to the integrated mean square error (IMSE)
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& =X =XB:= [ I1X()-X,(0)|ar

We shall describe below a construction of sampling designs {7, } providing the
fastest decay of e2.

2.2 Sampling design construction

The construction idea is as follows. In order to achieve a rate-optimal approximation
of X by X,,, we introduce a sequence of dilated sampling designs {7, }.

Recall first that any probability density f(¢),7 € [0,1], generates a sequence of
associated conventional sampling designs, (cf., e.g., [26], [7], [28]) defined by

1j J .
A f(t)dt:;a ]:Oa"'ana (2)

i.e., the corresponding sampling points are (j/n)-percentiles of the distribution hav-
ing density f(-). We call f(-) a sampling density.

Let p(-) be a probability density on R :=[0,0); we shall refer to it as the design
density. In our problem, it turns out to be useful to dilate the design density p(-) by
replacing it with a dilated sampling density

Pu(t) == dy p(dnt), t€10,1], 3
where d,, /* oo is a dilation coefficient. Note, that formally p,(-) is not a probability
density, but

1 dy
/ pn(t)dt = p(u)du — 1 as n — oo.
0 0
The idea of dilation is obvious: we wish to put more knots near the point of the worst

smoothness. The delation coefficient should be chosen according to the smoothness
behavior at this critical point. In our case, (C2) requires the choice

d, := (logn)'/"
that will be maintained in the sequel. As in (2), we define the knots by

1j

[ palo)d = % (4)

Further optimization of the approximation accuracy bound requires one more ad-
justment: it turns out to be useful to choose the knots ¢; as in (4) using different
densities in a neighborhood of the critical point and outside of it. We call composite
such sampling design constructions operating differently on two disjoint domains.
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Now we pass to the rigorous description of our sampling designs. Let p(u) and
p(u),u € [0,0), be two probability densities. Let the dilated sampling densities p,(-)
be defined as in (3). Similarly, p,(¢) := d, p(d,t).

For 0 < p < 1, we define the composite dilated (p,p, p)-designs T, by choosing
t; according to (4) for

P pdn
0<j<J(p,p,n) ::n/ p,,(t)dt:n/ p(u)du < n.
0 0
Notice that for these knots, we have 0 < ¢; < p. Furthermore, we fill the interval
(p, 1] with analogous knots #; using the probability density p(-),
1 _ J
pa(t)dt = =, ©)
0 n
where
](ﬁa%”) < .] SJ(ﬁa 17”)7
i= J+J(pap7n) —J(ﬁ7p,l’l).
For these knots we clearly have p < ; < 1. Note, it follows by definition that

pdn
J(p,p,n):n/ p(u)du ~n as n — oo,
0

and similarly, in the interval [p, 1], the number of points does not exceed
n—J(p,p,n)=n[ p(u)du=o(n) as n — oo,
pdy

that is the total number of sampling points satisfies
N(n) ~J(p,p,n) ~nasn— oo, (6)

In the sequel, we will use (p,p, p)-designs satisfying the following additional
assumptions on p(-), p, and p(-):
(A1) The design density p(-) is bounded, non-increasing, and

p(u) > grexp{—qu’},  u>0,g1>0, 5 >q2>0. )

(A2) We assume that p is regularly varying at infinity with some index r < —1.
This means that for all A > 0,

pﬁ?tu) — A" asu— oo, 8)

p(u)

(A3) Finally, we assume that the parameter p is small enough. Namely, applying
g2 < b/ and using (C2) we may choose p satisfying
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. . a(t)—a(0)
t f ———=
qzoiltlgpa( ) < odnt 7 )
and
@p? < 1. (10)

For example, let a(¢) = 1 +¢7. Then (C1), (C2) hold and (A3) corresponds to p <
(1/g2 — 1)/, where 0 < g2 < 1.

Regularly varying probability densities satisfy (7) for large u, thus we could sim-
plify the design construction by letting p = p. For example, the choice

p(u) = pu) = (1+u)”>

agrees with (A1) and (A2).
Moreover, in this case the knots may be easily calculated explicitely, as 7; =
m. However, this kind of the simplified choice does not provide an optimal

constant K in the main approximation error asymptotics (11) below.

3 Main results

3.1 Dilated approximation designs

In the following theorem, we give the principal result of the paper and consider
IMSE ¢2 of approximation to X by X,, for the proposed sequence of composite di-
lated sampling designs T,,,n > 1. It follows from (A1) that the following constant is
finite,

o °° —op —bu?
K=K(c,a,(p,p, ::7/ u)"%e M du < oo,
(¢, (p.p,p)) w0t 1o p(u)
where cg := ¢(0).

Theorem 1. Let X (¢),t € [0, 1], be an a(-)-locally stationary random process such
that assumptions (C1), (C2) hold. Let X, be the piecewise constant approxima-
tions corresponding to composite dilated (p,p,p)-designs {T,} satisfying (Al)-
(A3). Then N(n) ~ n and

K K
n% (logn)(@+D/7 ~ N (logN)(@+D/r

|IX — X, |3 ~ asn—oo.  (11)

Remark 1. Among the assumptions of Theorem 1, the monotonicity of p(-) is worth
of a discussion. Of course, it agrees with the heuristics to put more knots at places
where the smoothness of the process is worse. However, this assumption may be
easily replaced by some mild regularity assumptions on p(-).

Remark 2. The following probability density p*(-)
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i/
(a+ DV (1/y+1)

p* (u) _ Ce—bu"/(oto—&-l)7 C=

minimizes the constant K in Theorem 1 and generates the asymptotically optimal
sequence of designs 7,*. For the optimal T/,

w0 +1 a+1
ke 0 </ e—buV/(aoH)du)aO co ((060+1)1/YF(1/?’+1)>

T aw+1 \Uo T+ b1/

see, e.g., [28]. We emphasize that p*(-) satisfies assumption (7) but it is not regu-
larly varying. In other words, a simple design based on p = p = p* does not fit in
theorem’s assumptions.

Remark 3. The idea of considering composite designs might seem to be overcom-
plicated at first glance. However, in some sense it can not be avoided. The previous
remark shows that if we want to get the optimal constant K, we must handle the
exponentially decreasing densities. Assume that

p(u) < qrexp{—qou’}. (12)

If we would simplify the design by defining ;(n) as in (4) for the entire interval,
i.e., with p = 1, then we would have

lj J
tdt ==
| Pty =2,

hence,

1 Ljv1 Tjv1 Tj+1
= [ pateyar = / dup(dt)dt < dugy / exp{—qa(dut)}dr
1j Ij Ij

< dnqi(tjs1 — 1)) exp{—qa(dat;)"}.

Leta € (0,1) and 7; € [1 —a, 1]. Then for the length of the corresponding inter-
vals, we have

exp{q2(dnt))"} _ exp{g2logn(1—a)’}
tjs1 =1 2 > :
ndn‘]l nd,,ql

If g» > 1 and a is so small that g>(1 —a)? > 1, we readily obtain 7;; —t; > a for
large n which is impossible. Therefore, for g > 1 there are no sampling points #; in
[1—a,l1],ie., clearly 2 > C > 0 for any n, i.e., IMSE does not tend to zero at all.

The confusion described above may really appear in practice because g» > 1 is
compatible with the assumption g < b/ from (7) whenever b > .

Theorem 1 shows that for the design densities with regularly varying tails, we
may define all knots by (4) without leaving empty intervals as above. However, we
can not achieve the optimal constant K on this simpler way.
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Remark 4. Actually, the choice of knots outside of [0,p] is not relevant for the
approximation rate. One can replace the knots from (5) with a uniform grid of knots
t; = in~* with appropriate u < 1.

3.2 Regular sampling designs

The approximation algorithm investigated in Theorem 1 is based upon the assump-
tion that we know the point where a(-) attains its minimum, as well as the index y
in (C2). If for the same process neither the critical point nor the index y are known,
a conventional regular design can be used.

Let X(¢),t € [0,1], be an a(-)-locally stationary random process, i.e., (1) holds.
Consider now sampling designs T, = {¢;(n), j =0,1,...,n} generated by a regular
positive continuous density p(z),z € [0,1], (see, e.g., [26], [28]) through (13), i.e.,

1 7
| ptoar=2, 0<j<n. (13)
0

Let the constant

K co I(1/y+1)
b 1 plopl/y 7
op + Py b

po = p(0).

Theorem 2. Let X (¢),t € [0, 1], be an a(-)-locally stationary random process such
that (C1), (C2) hold. Let X,, be the piecewise constant approximations correspond-
ing to the (regular) sampling designs {T,} generated by p(-). Then

K

X-X|f~————
X=Xl o

as n — oo,

Remark 5. If the point where ¢(+) attains its minimum, is known but 7 is unknown,
we may build the designs without dilating the design density. Instead, one could use
quasi-regular sampling designs generated by a possibly unbounded design density
p(t),t € (0,1], at the singularity point 7o = O (cf., [2]). For example, if p(-) is a
probability density on (0, 1] such that

p(t) ~Ar™" ast\,0, 0<x<l,

and #;(n) are chosen through (13), then for an ¢(-)-locally stationary random pro-
cess X satisfying (C1) and (C2), it is possible to show a slightly weaker asymptotics
than that of Theorem 1, namely,

K

2 oo
€n n%(]ogn)(1+’<a0)/7 asn— o,

with K» := coA~ % (1/y+1)/((ag+ 1)b'/7).
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Of course, all above mentioned asymptotics differ only by a degree of logarithm
while the polynomial rate is determined by the minimal regularity index og. But
for some large scale approximation problems and certain regularity properties (C1),
(C2) of a(t) this gain could be significant.

Remark 6. As an anonymous referee pointed out to us, it would be interesting to
extend the results to the case of more general behavior of the function o(-) at the
critical point by replacing (C2) with

o(t)=oy+g(t)+o(g(r)) ast—0,

with a given function g(-) from an appropriate class. For example, it is clear that
the results will be pretty much the same if we allow g to be y-regularly varying at
zero. Yet we preferred to consider here only the simplest (and arguably the most
important) polynomial case and leave the general case for further research.

4 Optimality
4.1 Optimality of the rate for piecewise constant approximations

We explain here that the approximation rate [, !, 1, := n% d,(laoﬂ), achieved in The-
orem 1 is optimal in the class of piecewise constant approximations for every (-)-
locally stationary random process satisfying (C1) and (C2). For a sampling design
T, let the mesh size |T;,| := max{(t; —t;—1),j=1,...,n}.

Proposition 1. Let X,, be piecewise constant approximations to an o.(-)-locally sta-
tionary random process X satisfying (C1) and (C2) constructed according to de-
signs {T,} such that N, ~ n and |T,,| — 0 as n — . Then

liminf [, e> > 0. (14)
n—yoo

Proof. Let r, :=d, ' = (logn)~"/" and J, := inf{j : t; = 1;(n) > r,}. Then (19)
entails

Jn

A ‘ A
G>Y ;=Y Biw! T (Lro(1) =BY Wit (1 +0(1)),
j=1

J=1 J=1

where a, := supy<,<,, o(t) and w; =t; —t;_1. By using the convexity of the power
function w — w1 we obtain

ap+1 1
1 Jn atl 1 In (rn>an+
_ wintlh > [ — Wi > (2
Jnj:Zl J J,,FZ1 ! In ’

hence,
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Jz"wj.ﬂ“ > rl;—ﬂ > r;,H ,
| n n
whereas
2B (o) =B — L (1401
TN di ! Ny

1 1 an—0p n an
=B—— [ — — 1 1
e () () 0o
| 1 an—0p
=BI, (dnn> (I+0(1)).

Recall that by (C2), a, — ag = O(r}y) = O((logn)~") and thus (14) follows. O

4.2 Optimality of the rate in a class of linear methods

We explain here that the approximation rate [, ! achieved in Theorem 1 is optimal
not only in the class of piecewise constant approximations but in a much wider class
of linear methods, — at least for some ¢(-)-locally stationary random processes sat-
isfying (C1) and (C2). The corresponding setting is based on the notion of Gaussian
approximation numbers, or {-numbers, that we recall here.

Gaussian approximation numbers of a Gaussian random vector X taking values
in a normed space 2~ are defined by

2
n—1
X2 = inf ECIX—) & : (15)
51,»»;52:1 J=1 z
where infimum is taken over all x; € 2" and all Gaussian vectors § = (&1,...,§,-1) €

Rr—1 ,n>2,see [22, 23]. If 2 is a Hilbert space, then

where A; is a decreasing sequence of eigenvalues of the covariance operator of X.

Recall that a multifractional Brownian motion (mBm) with a variable smoothness
index (or fractality function) o(-) € (0,2) introduced in [6, 24] and studied in [3, 4,
5] is a Gaussian process defined through its white noise representation

oo eitu_l
X(t) = [wmdw(u)y
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where W (¢),t € R, is a standard Brownian motion. Notice that mBm is a typical
example of a locally stationary process whenever o(-) is a continuous function.

In the particular case of the constant fractality o/(t) = o, we obtain an ordinary
fractional Brownian motion B%, & € (0,2). For X = B* considered as an element of
2" = L,[0,1], the behavior of its eigenvalues A; is well known, cf. [9]. Namely,

! as j — oo,

Aj~caj %
with some ¢y > 0 continuously depending on & € (0,2). It follows that
0(B% L1[0,1))2 ~ a teqn™® as n — oo,
Hence, foralln > 1,

(y(B%L5[0,11)> > Cqn™%, Cq > 0.

Furthermore, since B% is a self-similar process, we can scale this estimate from
Z =1,[0,1] to & = L,[0, r] with arbitrary r > 0. An easy computation shows that

K,,(B‘”;Lz[o,r])2 = rO‘HE,,(Bo‘;Lz[O7 1])2 > Cour®n 2.

Let us now consider a multifractional Brownian motion X parameterized by a frac-
tality function o(+) satisfying (C2). For example, let

a(t) := o +bt?, 0<r<1, (16)

with og,b > 0 chosen so small that oy + b < 2. This choice secures the necessary
condition 0 < o(t) <2, 0 <7 < 1.Then, letting r =r, := dn_l, we have
0u(X5L2[0,1])% > £,(X;L2[0,74]))? > ML, (B*");15[0, 7))
> MCyy(y,y e 0= e0n) = MCy, iy @ )
> CL M (dyn)® %) = CI7 (dyn) ™% = CI Y (dyn) b00en ™ > €1,
for some positive M,Cy,,),C, C. All bounds here are obvious except for the second

inequality comparing approximation rate of multifractional Brownian motion with
that of a standard fractional Brownian motion. We state this fact as a separate result.

Proposition 2. Ler X(t),a <t < b, be a multifractional Brownian motion corre-
sponding to a continuous fractality function o : [a,b] — (0,2). Let B® be a frac-
tional Brownian motion such that inf,<;<, a(t) < B < 2. Then there exists M =
M(a(-),B) > 0 such that

0u(X;Lola,b]) > M0, (BB Ly[a,b]), n>1.

The proof of this proposition requires different methods from those used in this
article. We relegate it to another publication.
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Our conclusion is that a multifractional Brownian motion with fractality function
(16) provides an example of an o(-)-locally stationary random process satisfying
assumptions (C1) and (C2) such that no linear approximation method provides a
better approximation rate than [, !.

5 Proofs

Proof of Theorem 1:
We represent the IMSE e2 = ||X (¢) — X, (¢)|[3 as the following sum

Nt Nt
=Y [ IKO-XlPdi= Y. [ 1X(0) = X(ej0)|Pdr = Zen, a7
Jj=1"1j-1 Jj=171j-1
Next, for a large U > 0, let
N
Z el =S1+5+5s,

where the sums S1,5,53 include the terms e2 j such that [tj—1,t;] belongs to

[0,U/d,), [U/d,,p],and [p, 1], respectively. Let J; and J, denote the correspondmg
boundaries for the index j. Recall that [, = n®d 0 "" = n% (logn)(@+1/7 and 7! i
the approximation rate announced in the theorem. We show that only S is relevant
to the asymptotics of eﬁ, namely, that /,S3 = o(1) as n — oo, while

limsup 1,8, = o(1) as U — oo. (18)
n—yoo
Let w; :=t; —tj_1, uj := dyt; be the normalized knots and denote by v; := u; —
u;j_1 = dyw;j the corresponding dilated interval lengths. It follows by the definition
of o(-)-local stationarity (1) that for large n,

-
8,217]. = C(tjfl)\/tj (l‘—l‘jfl)a(tf’l)dl (1+rn,j)

-1
=By (tj— ;)T (141, )
= Bj_1 (v;/dy) T (141 ), (19)

where |T,,| = max;w; = o(1) and max;r, j = o(1) as n — co and

t .
BﬁzgfﬁLﬂ j=1,...,N.
(X(Ij) +1
First, we evaluate S3. Recall that for j > J, we have pd, <uj_ <u; <d,. We
use now the following property of regularly varying functions (see, e.g., [10]): con-
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vergence in (8) is uniform for all intervals 0 < a < A < b < 0. Using this uniformity
we obtain, for some C; > 0,

inf  p(u)> inf pu)>Cp(dy).

Uj-1Susu; " pdn<u<dy

It follows by (5) that

/u ) du = /t T andr =1

-1 -1 n

Hence, for some C, > 0,

-1 uj 1 -1
Vi= <Mj112u<ujp(u)) ~/Mj1 p(u)du ~n <uj112u<ujp(u))
1 d\r|+1
< _ <C—2—, j=J+1,...,N, 20
S Gy S Jj=J+ (20)

and max ., w; = d,‘,r| /n. Recall that by assumption (C1),

o1 := inf o(r) > op.
relp,1]

Therefore, for large n, we get by (19) and (20), C3,C4 > 0,

d’Lr\(al—&-l)

S3 < nmaxeﬁj <nCs(vj/dy)M ! < Cyp——no

maxe, — =o(l;)asn—o. (21
J=J2

Now consider the first two zones corresponding to S1,S5,. We have by definition

uj
/ p(u)du= =, 0<j<J.
0

Since the function p,(),r € [0,1], is non-increasing, the sequence {v;} is non-
decreasing. In fact,
1 Uj
= [ pluydu [plu)vplauj-)v,)
u/-_]

n

and therefore,
1 1

- <y <
np(uj—1) =~ 7~ np(u;)

and it follows by (A1) that max j<;, wj = 0o(1) as n — oo. For j < J», the bounds (19)
and (22) yield for n large,

<Vjtl (22)
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& ;= Bj_1(vj/dy)* i) 2

j (1+o(1))

2
&[S

< Bj,1 (nd,,p(uj))fa tj-1) Zij(l +0(1))

< By (npluy))~5-Ddy %0 vy (1 +o(1))
— Byl (0700 (o) =y (1 4 o(1)). 23)

From now on, we proceed differently in the first and in the second zone.
For the second zone, J; < j < J,, we do not care about the constant by using

c(r)
B; <B, := . 24
JE5E T a(n) + 1 @4
Next, (7) and (9) give
pluj)~-1) < Cexp{qza(tj_l)u}/} < Cexp{ﬁlu}'}, C>0, (25)
where i := g2 supy<,<,, &(t). On the other hand, we infer from (9) that
_ti-)=% y 1 e
et — T <P —exp{—Boul 1}, (26)

where 8, := info<;<p (0(r) — )/t > 1 by (9).
Recall that by (10), we have 1 — gp” > 0. Moreover, for U < uj < pdy, we
derive from (7) and (22)

v; <n 'p(pd,) ™' < Cnexp{qa(pd,)?} = Cn~(172PT) € >0,

and it follows
T Y o
Wyl =l (( f_“) —1) :0(dgn a ‘m’y)) —o(1)asn— e (27)

uniformly in J; < j < Js.
Since {v;} is non-decreasing, (27) implies an integral bound

exp{—Bauj_, }exp{Biul}v;
= exp{Balul,, —ul_ ||y exp{Bru} — Boul,, }v;

<C inf exp{Biu’—Bou"}vji
UjSUSUj1

<c / e BB gy >0, (28)

J

By plugging (24), (26), and (28) into (23), and summing up the resulting bounds
over J; < j < J,, we obtain
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S5 gB*l,;l/ e BB gy (14 0(1)  asn— oo, (29)
U

Therefore, (18) is valid.

In the first zone, j < Ji,t; <U /d,, the knots are uniformly small. Hence, B j—1are
uniformly close to B due to the continuity of the functions ¢(+) and ¢(+). Moreover,
by (C2) for any € > 0, we have for all n large enough

o+ (b—e)l  <a(tj)<a+(b+er |, j<J. (30)
Hence (23) yields
¥
ep; < (B+e)ly 'n U puy) =00 p(uy)~ (@) m00)
= (B+e)l ! n~ (b= /dn)? p(uj)_o‘ﬁp(uj)_(a(tjfl)_ao) vi. (31
Recall that by the definition of d,,, we have

n (=8 uj-1/dn)" nf(bfs)“}l*'/log” =exp{—(b— 8)1/!3'/71}.

Since p(-) in non-increasing and {v;} is non-decreasing, we also have an integral
bound

exp{—(b—e)ul_,} p(u;)”%v;
= exp{(b—e)[ul,, —u ]} pluj)”“exp{—(b—e)ul, }v;
< exp{(b—s)[uﬁl —M}:l]} inf  (p(u) e (0=O)) vj

UjSUSUji)
< exp{(b— 8)[u}'+1 - M}/I]}/HI:HI p(u) =% (0= gy 32)
Moreover, for u; < U, we derive from (A1) and (22)
vi<n 'p(U)7".

By using the convexity and the concavity of the power function for y > 1 and y < 1,
respectively, we get

u}l_H 71/13./_1 < }/Uy_l(u]ur] fuj) = }/UY_I(VA,'+V]'+1)

szyflij =o(1) as n — oo (y>1);
vitvi)’=o(l)  asn—e  (y<1).

Therefore, the exponential factor in (32) turns out to be negligible.
Finally, for u; < U, the property d, — oo yields

p(uj)*(a(l_/—l)*ao) < max{1,p(U)_max()gth/d,,(a(t)_ao)} =1+o(1). (33)
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By plugging (32) and (33) into (31), and summing up the resulting bounds over
Jj < Ji, we obtain

Sy < (B+2¢)l;! / plu) % b= gy asn — oo,
0
Since € can be chosen arbitrarily small, we arrive at

limsup 1,5, < B / plu) % qu =K. (34)
0

n—oo

Combining (21), (29), and (34) gives the desired upper bound.

The lower bound is obtained along the same lines: since S, and S3 are asymptot-
ically negligible, we shall evaluate only S starting again from (19). As in (23), we
have

er ;= Bi1(vy/d) ) L (140(1)

n,j
n

> B 1 (ndup(u-1)) 0 2 (1+0(1))

= Bj_yn~%0n (0m)00) p(y )=l a1 g om0y g (1)
= B 17 (@) =00) ()=o) g% ), (1)), (35)

Recall that for j < J; and the constants B; | are uniformly close to B. Moreover, by
using (30), we have for large n,

—(b+e)’ (b+e)(U /dy)"

afom i) 5 g TN S g —1+0(1).

Hence, (35) yields
ei,j > (B—g)ln*]n*(b+8)t]}':l p(uj_l)7“0p(uj_1)*(“(’j71)*%) v;

= (B—g)ly ! nOrO /T gy, )70 p(y;p) (@070, (36)
where as before

e )T RO (b g )

Since p(-) is non-increasing and {v;} is non-decreasing, we also have an integral
bound



Approximation of a random process with variable smoothness 17

exp{—(b+e)uj_ }p(uj-1)~%v;
= exp{(b+e)[u]_, —u]_ }p(uj—1)"®exp{—(b+e)u]_,}v;
i

> exp{(b+8)[u}/ 2 —ui ]} ing (p(u)~ %= (bFeNT) Vi-i
uj,z_u_uj,l
uj_1
> exp{(b+€)[uf,, —uj_]} / " plu)O0eHET gy, (37)
uj—2

We have already seen that the exponential factor in (37) is negligible.
Finally, for u; < U, the fact that d, — o implies (cf. (33))

p(uj_1>*(a<tj71)*a0) > min{1, p(0)~ ™o<r<v/a, (*(1)=00)} — 1 4 o(1). (38)

By plugging (37) and (38) into (36), and summing up the resulting bounds over
Jj <Jp, we obtain

U
S; > (B—2¢)l, ! / plu)~%e=B+e gy asn — oo,
0
Since € > 0 can be chosen arbitrarily small, we arrive at

U
liminf 1,5, > B / ()~ e qy.
n—soo 0

Finally,
liminf ye2 > sup liminf 1,5, > B / p) % qu=K. (39
n—soo Usp 1o 0
This is the desired lower bound. ]
Proof of Theorem 2:

Applying the notation of Theorem 1, we have for an interval approximation error

2

a(tj—)+1
en . ‘(/ 1)
5]

:ijle

(1+rn’j), Wj:[j*fj,],j:lrn’n’
where max  r,, j = o(1) as n — co. Now for a small enough p > 0, similarly to The-
orem 1, we get

1
/ en(t)?dt <C/n*, C >0, op:= inf o) > oy,
P telp,1]
that is only e, ; such that [t;_;,¢;] C [0,p] are relevant for the asymptotics, say,
enjrj=1,...,0 =J(p,n). Let us denote the approximation rate L, := n® (logn)'/?.
Next, for S| := Z?:l ep,j and for a small enough p, we have by continuity of the
design density p(-) and by the mean value theorem



18 Enkelejd Hashorva, Mikhail Lifshits, Oleg Seleznjev

e ;=Bj_1 (np(n;))"*U-w; (1+0(1))

B _ L1 .y
< 1+&)n % e~ (—enTlogn gy (1 4 (1
p(O)O‘O( ) o (14+0(1))
B uj_q
—L e [ e au 14 0(1)),
Po )

where pg := p(0). By summing up, we obtain

) B e B r(1/y+1)
limsupL,S g—l—i—e/ e b= gy — 1+¢ .
n~)oop nO1 p(()]q)( ) 0 pgo( ) (bfg)l/y
Hence,
. . B Ir(1/y+1)
limsu Lneﬁ =limsupL,S; < — (1+€) ———=.
n—)oop n—>oop : pgo ( ) (b—g)l/Y
Since € can be chosen arbitrary small, we get
B I(1 1
limsupL,,e,zl <% 7( /1Y+ ) =K.
n—oo pO b 184
The lower bound follows from similar arguments. This completes the proof. (]
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