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ON COVERAGE AND LOCAL RADIAL RATES
OF CREDIBLE SETS

BY EDUARD BELITSER
VU Amsterdam

In the mildly ill-posed inverse signal-in-white-noise model, we construct
confidence sets as credible balls with respect to the empirical Bayes poste-
rior resulting from a certain two-level hierarchical prior. The quality of the
posterior is characterized by the contraction rate which we allow to be local,
that is, depending on the parameter. The issue of optimality of the constructed
confidence sets is addressed via a trade-off between its “size” (the local ra-
dial rate) and its coverage probability. We introduce excessive bias restriction
(EBR), more general than self-similarity and polished tail condition recently
studied in the literature. Under EBR, we establish the confidence optimality
of our credible set with some local (oracle) radial rate. We also derive the
oracle estimation inequality and the oracle posterior contraction rate. The ob-
tained local results are more powerful than global: adaptive minimax results
for a number of smoothness scales follow as consequence, in particular, the
ones considered by Szabé et al. [Ann. Statist. 43 (2015) 1391-1428].

1. Introduction. Let N={1,2,...} and o = (07, i € N) be a positive nonde-
creasing sequence. We observe

(1) X=X = (X;.i eN)~Pg =P = @ N(6:.57).
ieN

that is, X; nd N(Gi,al.z), i € N. Here, 0 = (6;,i € N) € ® = £, is an unknown
parameter of interest. The general goal is make inference on 8 by using a Bayesian
approach. Without loss of generality, we set
g2 = min oiz = 012 and «; = g >1 so that criz = 82Ki2.
ieN 5

The parameter ¢ is the noise intensity describing the information increase in
the data X® as ¢ — 0. The nondecreasing sequence {/ciz,i € N} reflects the ill-
posedness of the model. Later, we put certain conditions on this sequence, essen-
tially making it of a polynomial type. To avoid overloaded notation, we often drop
the dependence on ¢; for example, X = X ) etc.

In this paper, we consider nonasymptotic results (for a fixed ¢ > 0), implying
asymptotic assertions if needed and allowing to measure precisely the effect of
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the different quantities involved in the problem. However, the obtained nonasymp-
totic bounds are usually useful only for sufficiently small ¢, making the setting
essentially asymptotic as ¢ — 0.

The model (1) is known to be the sequence version of the inverse signal-in-
white-noise model. There is now a vast literature about this model (cf. [10, 11,
20]), especially for the direct case: Kl-2 =1,i e N (cf. [5,9, 25]). This model is of
a canonical type and serves as a purified approximation to some other statistical
models.

The main aim is to construct an optimal (to be defined later) confidence set
for the parameter 6y € © on the basis of observation X ~ Pg,, with a prescribed
coverage probability. We measure the size of a set by the smallest possible radius
of an £»-ball containing that set. It is thus sufficient to consider only confidence
balls as confidence sets. A general confidence ball for the parameter 6 is of the
form B(9,7) = {6 € €2: |0 — O] <7}, where [|0]| = (X522, 6%)"/? is the usual £5-
norm, =20 (X) = 0 (X, €) € £y is some data dependent center (DD-center) and
F=r(X)=r(X,e) e Ry ={a € R:a > 0} is some data dependent radius (DD-
radius). The quantities 6 and 7 are measurable functions of the data.

Let us specify the optimality framework for confidence sets. We would like to
construct a confidence ball B(é, C7) such that for any a1, ay € (0, 1] and some
functional r () = r:(0), re : ® — R, there exist positive C = C(Ocoy, @), =
¢(®gize, ap) such that for all & € (0, 9] with some g9 > 0,

2) sup Pg(0 ¢ B, CP)) <y, sup Py(F > cre(0)) < an,
0€BOcoy 0€Bsize

where Ocqy, Osize € O. In some papers, a confidence set satisfying the first relation
in (2) is called honest over ®¢oy. The quantity 7. (€) has the meaning of the effec-
tive radius of the confidence ball B(é , Cr). We call r¢ (0) radial rate. Clearly, there
are many possible radial rates, but it is desirable to find the “fastest” (i.e., smallest)
radial rate r.(6), for which the relations (2) hold for “massive” O¢oy, Ogize T O,
ideally for ®coy = Ogize = ©. The two relations in (2) are called coverage and
size properties. An asymptotic formulation is also possible: limsup,_, ; should be
taken, constants o, aa, C, ¢ (possibly also O.qy, Osize) can be allowed to depend
on e.

Thus, the following optimality aspects are involved in the framework (2): the
coverage, the radial rate and the uniformity subsets ®cqy, Ogize. The optimality is
basically a trade-off between these complementary aspects pushed to the utmost
limits, when further improving upon one aspect leads to a deterioration in another
aspect. For example, the smaller the local radial rate r.(0) in (2), the better. But
if it is too small, the size requirement in (2) may hold uniformly only over some
“thin” set Ogize C ©. On the other hand, if one insists on oy = Ogjze = O, then
it may be impossible to establish (2) for interesting (relatively small) radial rates
re(6).
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One approach to optimality is via the minimax estimation framework. It is as-
sumed that 6 € ®g € © for some “smoothness” parameter § € B, which may be
known or unknown (nonadaptive or adaptive formulation). The key notion here is
the so-called minimax rate R;(®g), the formal definition is given in the supple-
ment [3]. The radial rate is taken to be r;(6) = R:(®p), which is a global quantity
as it is constant for all 6 € Og.

An adaptation problem arises when, for a given family of models {®g, B € B}
(called scale), we only know that 6 € ®g for some unknown 8 € B. In fact, 6 €
U BeB ®g C O and the problem becomes in general more difficult. For a e . CO,

cov
we want to construct a confidence ball B(9, Cr) such that

sup Py(60 ¢ B(@, Cr)) <ai,
0cO)]

cov

(3)
sup Pg(F > cR:(Op)) < VB € B,
6cOp

possibly in asymptotic setting: put limsup,_, in front of both sup in (3). Ideally,
B is “massive” and O, D ®g. However, in general it is impossible to construct
optimal (fully) adaptive confidence set in the minimax sense: the coverage require-
ment in (3) does not hold even for ®,,, = ®g. For the classical many normal
means model, there are negative results in [1, 8, 12, 13, 18, 21]; this is also dis-
cussed in [26]. A way to achieve adaptivity is to remove the so-called deceptive
parameters (in [29] they are called inconvenient truths) from @, that is, consider a
strictly smaller set @, C ©. Examples are: @, = O, the so-called self-similar
parameters (related to Sobolev/Besov scales) introduced in [24] and later studied
in [6, 7, 23,27, 29]; and O, = Opt, a more general class of polished tail param-
eters introduced in [29]. More literature on adaptive minimax confidence sets: [4,
6,7, 14,16, 17, 19, 22-24, 28, 29].

In all, the above mentioned papers global minimax radial rates R.(®p) [as
in (3)] were studied. In this paper, we allow local radial rates as in the frame-
work (2). When applied appropriately, the local approach is more powerful than
global. Namely, suppose that a local radial rate r (6) is such that, for some uniform

c>0,
() re(0) < cR:(Op) forall 6 € ©g, B € B.

If in addition O, C Oy and ® g C Ogige for all B € B, then the results of type (2)
imply the results of type (3), simultaneously for all scales {®g, B € B} for which
(4) is satisfied. We say that the local radial rate r.(6) covers these scales; more
details are in the supplement [3].

In this paper, we apply a Bayesian methodology: namely, we first construct an
empirical Bayes posterior resulting from a certain two-level hierarchical prior, then
construct a DD-center by using this posterior, and finally construct a credible ball

(with respect to the posterior) around this DD-center as a confidence set. For this
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credible ball to be also a “good” confidence set, the posterior must possess cer-
tain frequentist properties. These are the upper and lower bounds on the posterior
contraction rate in terms of a given local radial rate r. (6p). The upper bound result
means that the posterior contracts at 6y with the local rate at least r,(6p), from
the Pg,-perspective [then one can also construct a DD-center o , an estimator of 0y
with the rate 7. (6p)]. The lower bound result means that the posterior concentrates
around the DD-center @ at a rate that is not faster than re(0p).

As is discussed in [2], the method of constructing confidence sets as credible
balls can actually be extended to the so-called data dependent measures (DDMs).
Namely, one can construct an appropriate DDM and then construct confidence
sets as DDM-credible sets. Posteriors and empirical Bayes posteriors are particular
(natural) examples of DDMs, but in general DDM does not have to originate from
a Bayesian approach.

We first derive the upper bound local result, uniform in 6y € £>. Namely, we
establish that the posterior contracts, from the Py, -perspective, to 6y with the lo-
cal rate r(6y), which is the best (fastest) contraction rate over some family of
rates (therefore also called oracle rate). The local radial rate r,(6y) satisfies (4) for
typical smoothness scales such as Sobolev and analytic ellipsoids, Sobolev hyper-
rectangles, tail classes, certain scales of Besov classes and £ ,-bodies. This means
that we obtained, as a consequence of our local result, the adaptive minimax con-
traction rate results over all these scales. An accompanying result is that, by using
our posterior, a DD-center 6 can be constructed that converges to 8g with the local
rate r¢(6p), thus also yielding the panorama of the minimax adaptive estimation
results over all these scales simultaneously.

Although the upper bound results are of interest on their own, our main purpose
is to construct an optimal [according to the framework (2)] confidence set. Recall
that we use credible balls as confidence sets. To this end, the established upper
bound results imply only the size relation for an appropriately constructed credi-
ble ball B (é, C7) in (2) with the local radial rate . (6p), uniformly over Ogjze = £5.
For the coverage relation in (2) to hold, we also need the lower bound results. It
turns out that the lower bound result can be established uniformly only over some
®Ocov C £, which forms an actual restriction. This is in accordance with the above
mentioned fact that it is impossible to construct optimal (fully) adaptive confidence
set in the minimax sense. We propose a set O,y = O¢p 0f (nondeceptive) param-
eters satisfying the so-called excessive bias restriction and derive the lower bound
uniformly over this set. Combining the obtained upper and lower bounds, we estab-
lish the optimality (2) of the credible ball B(é , CF) with Ocoy = Ocp, Ogize = 2
and the local radial rate r.(6p). The class ®g}, is more general than the earlier
mentioned self-similar and polished tail parameters, namely, Og € Opt C Ocp and
Ocb g Opt (see Section 4.3 for exact definitions). Moreover, the established (local)
optimality (2) implies the global optimality (3) in the sense of adaptive minimax-
ity over all scales for which (4) is fulfilled, in particular for the ones considered by
in [29].
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The paper is organized as follows. Section 2 provides preliminaries, Section 3
contains the main results, some discussion and concluding remarks are in Sec-
tion 4, and all the proofs are collected in Section 5. The elaboration on some points
and some background information related to the paper are provided in the supple-
ment [3].

2. Preliminaries.

2.1. Some notation and conditions on ill-posedness. By default, all summa-
tions and products are over N, unless otherwise specified, for example, ), =
Y ien- Introduce some notation: for a,b € R, |a] =max{z € Z:z <a}, X(a) =
Y iza0F, aV b =max{a,b}, a A b =min{a, b}; ¢(x,1,0?) is the N(u,0?)-
density at x, N (i, 0) means a Dirac measure at p; the indicator function 1{E} =1
if the event E occurs and is zero, otherwise. Let > " ,a; =0 if n < k and

Zf‘:k a; = Z}i,{ a; for A > 0. If random quantities appear in a relation, then this
relation should be understood in Py,-almost sure sense, for the “true” 6y € ©. For
ag, b, >0, a, < b, means that g—i is bounded away from 0 and infinity as ¢ — 0,

£ means “equals by definition.”

We complete this subsection with conditions on oiZ’s (or, equivalently, on /cl-z’s):
for any p, 19 > 1, y > 0, there exist some positive K1, K» = K>(p), K3 = K3(y),
K4€(0,1), T >2and K5 = K5(1p) such that the relations

(i) no?<KiT(n), (i) T(on)<Ka(p)E(n),

(i) Y e 7"E(n) < K3(y)of,

(iv) Z(lm/7]) =1 - K9ZEm),

[
V) 10 = Ks(m) Y. ol
i=|1/70]+1
hold for all n e N, all m > 7 and all [ > 1.
Although there is in principle some freedom in choosing sequence x; describing
the ill-posedness of the problem, to avoid unnecessary technical complications,
from now on we assume the so-called mildly ill-posed case: Kiz =i%P i eN, for

some p > 0. The mildly ill-posed case Kiz = i?P satisfies (5) with K| =2p + 1,

2p
K> = (p+ 2Pt K3 = Jgﬂ% (a rough bound), K4 = %, 7 can be any

number satisfying t > 2!+1/@P+D and K5 = (279) ~27; see the supplement [3] for
the calculations.

&)

2.2. Constructing an empirical Bayes posterior. Introduce the two-level hier-
archical prior IT: for some fixed « > 0, K > 1.87 (see Theorem 1),

(6) 9|(I=I)~H1,M(1)=®N(,u,-(l),ri2(1)), PZ=1)=Ag,

1
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where (1) = (u; (1), i € N) with p; (1) = py; 1{i <1},
(7 ?(I) = Ko 1{i < I}, A= Cge !, i,] €N,

Cy =e” —1(sothat Y ; A; = 1). The idea of introducing the truncating parameter
I in the prior is to model the “effective” dimension of 8. The model (1) and the
prior (6) lead to the corresponding marginal

Px (X)) = 2Px.1un(X)
1

=Y mTeXi wi(D, (D) +o7)

1 i

and the posterior I, (-|X) =>_; 1,(:|X,Z=1)I1,(Z =1|X), where

o 2 (DX} + o) o?ti)

nﬂ(.|x,z_1)—(§i§)N< T+ 2D ’0,-2+f,-2(1))’
M T e X, wi (D), 721 + 07)

SyaTlie(Xe, wi(J), T2(J) +0?)

It is easy to obtain the estimator of the parameter u = (u(/), I € N) by max-
imizing the marginal Py ,(X) with respect to u: i = (iA(1),I € N), f1;(1) =
X;1{i <1}, i € N. Now we introduce P(:|X) = T1;(:[X), P;(-|X) =TI (-|X,Z =
I) and P(Z = I1X) = NI{(Z = I|X), the empirical Bayes counterparts of
the posteriors I, (-|X), IT1,(:|X,Z = I) and I1,(Z = I|X), respectively. Pre-
cisely,

M, Z=1X)=

®) P(|X) =Pk o(-1X) =) P;(-|X)PT=1]X),
1
where
K
C)) PI('IX)=®N(Xi(I),Loi21{i <1, L:K—+1’

1

M ITieXi, Xi(D), T2(1) + 07)
SiaTlieXe, Xi (D), T2 () + o)

X;(H)=X;1{i <1I},i,I €N, ‘L'I»Z(I) and A; are defined by (7). The quantity (10)
exists as Pg,-almost sure limit of

(10) PZ=1X)=

AT (X, Xi (D), T2(1) + o)
Sya Tl oXi, Xi (), T2 (J) +07)

P,(I=1|X)=
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3. Main results.

3.1. Local contraction rate: Upper bound. First, we introduce the notion of lo-
cal posterior contraction rate. Notice that P(-| X) defined in (8) is a random mixture
over posteriors P;(-|X), I € N. From the Py,-perspective, each P;(-|X) contracts
to the true 6y with the local rate r (I, 0p):

(11) r2(1,00) =r}(1,60)=)Y of +Y 65, IeN.

i<l i>1
Indeed, recalling that X (/) = (X;1{i < I},i € N), we evaluate
Ego LI X (1) — 601> + LY 071

Eg,P1 (1160 — 6ol = Mr(1,60)|X) <

M?r2(1,6p)

(12) 2 00 2
_ 2% <107 + 2210, < 2
N M2r2(1, 6p) - M?

Thus, we have the family of local rates P = P(N) = {r(l, 6p), I € N}. For each
6y € £», there is the best choice I, = I,(6y) = 1,(6p, &) = min{J : r(J, 6y) =
minjeN (1, 6p)} of parameter /, called the oracle, corresponding to the smallest
possible rate r(1,, 6y) called the oracle rate given by

(13) r?(60) = r (Lo, 60) = minr>(1.60) = > o7 + 3 63,

eN i<I, i1,

Notice r2(6p) > 012 =¢2 and 1,(6y) > 1 for any 0y € £,, because we minimize
over N. This is not restrictive since if the minimum were taken over I € N U {0},
all the below results would hold only for the oracle rate with an additive penalty
term, a multiple of £2. This would boil down to the same resulting local rate as (13).
The following theorem establishes a nonasymptotic local upper bound for the
contraction rate of the empirical Bayes posterior (8), uniformly over ¢-space.

THEOREM 1 (Upper bound). Let the posterior P(-|X) and the local rate r(6)
be defined by (8) and (13), respectively, with K > 1.87, a > 0. Then there exists a
constant Cor = Cor (K, @) such that, for any 6y € £ and M > 0,

Ea,P(I0 — Goll = Mr(G0)|X) = T

The proof of the theorem is in Section 5. Among other implications, this upper
bound result ensures the size property in (2) for the confidence ball (20) with the
radial rate r(6p) defined by (13) and O, = £2. We will come back to this when
proving the main result, Theorem 4.

Besides being an essential ingredient for establishing the confidence optimal-
ity (2), the above theorem is of its own interest. The results on local contrac-
tion rates are intrinsically adaptive in the sense that the oracle contraction rate
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r(6p) is fast for “smooth” 6p’s and slow for “rough” ones. This is a stronger and
more refined property than being globally adaptive. Theorem 1 implies the whole
panorama of the minimax adaptive results on posterior contraction rates, simulta-
neously over all scales for which (4) is fulfilled; in particular, the ones considered
in [29]. An elaborate discussion on this issue is provided in Section 4.1.

We can use the posterior P(-|X) defined by (8) also for estimating the parameter
6p; namely, define the estimator

(14) 6=E@IX)=>YX(OPT=11X), X)) =(X;:1{i <I},ieN),
1

which is just the P(-| X)-expectation. This estimator satisfies the following oracle
inequality (the upper bound local result for the estimation problem).

_ THEOREM 2 (Oracle inequality).  Let the conditions of Theorem 1 be fulfilled,
0 be defined by (14) and the oracle rate r(0y) be defined by (13). Then there exists
a constant Cegt = Cest (K, 0) such that, for any 6y € £,

Eg 116 — 601> < Cestr*(00).

The proof of this theorem is essentially contained in the proof of Theorem 1, but
it is provided for completeness in Section 5. Like Theorem 1, Theorem 2 is again
of a local type (now for the estimation problem) and yields therefore the whole
panorama of the global (minimax) adaptive estimation results in the mildly ill-
posed inverse setting, simultaneously over all scales for which (4) is fulfilled; see
Section 4.1. Besides, Theorem 2 (together with Corollary 1) is used for deriving
the coverage property in (2).

The local rate r(I,68p) defined by (11) is also the £;-risk of the projection
estimator é(l) =X): E90||é(1) — 6|12 = r2(I, 6p). One can regard the ora-
cle rate (13) as the smallest possible risk over the family of (projection) estima-
tors O(N) = {0(I), I € N}, namely r2(fp) = inf;cx Eg, |16 (1) — 6ol|*. Theorem 2
claims basically that the estimator 6 given by (14) mimics the oracle estimator
6(1,), which is, strictly speaking, not an estimator as it depends on the true 6y
through 1, = 1,(6p).

3.2. Local contraction rate: Lower bound under EBR. Recall that our main
goal is to construct a confidence set as credible ball with respect to the posterior
P(-]X) defined by (8) and establish the size and coverage properties (2) for this set.
The first ingredient for achieving this goal is the local upper bound (Theorems 1
and 2) for the posterior contraction rate. Basically, the upper bound implies the size
property in (2), with O, = £> and the local radial rate r(6p) given by (13). To
establish the coverage property in (2), we also need the second ingredient which
is a lower bound [in terms of the local rate r(6p)] for posterior contraction rate
around the DD-center 6.
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First, we derive a lower bound for the contraction rate in terms of the so-called
surrogate oracle rate r(1,, 6p), where the local rate (I, 6p) is defined by (11) and
the surrogate oracle I, is defined as follows:

_ 02
(15) I, = argmin R*(1,6)),  R*(60)=R2(1,60) =12+ 4,
i>1 i
for I € N. The surrogate oracle rate R (1_0, 6p) is in fact the oracle rate for the
parameter 0y = (6o.i/xi,i € N) in the “direct” model X = (Xi/ki,i € N) ~
®; N (9_0, i, €2). Note that in the direct case Kiz = 1 the surrogate oracle coincides
with the usual oracle: I, = I,,.

THEOREM 3 (Small ball posterior probability). Let the DDM P(:|X) =
Pk o« (-|X) be given by (8), with parameters K, o > 0 such that

1 1 K+1
16 K)= - — —logl —— ).
(16) @ <a(K) 2 20g<2>
Then there exists Cgp, = Csp(K, @) > 0 such that, for any 6y € €, any DD-center

6 =6(X) and any 8 € (0, 8] with 8 = 1 A () KG2D (‘gg;g;;)zﬂ+%),

(17) EQOP(H@ — é” < 821/2(1_0)|X) < CSbS[IOg(S_l)]p+1/2,

where ¥(I,) = Zifio aiz and I, = 1,(0y) is defined by (15).

Notice that although the above lower bound holds uniformly in 8y € £, and the
right-hand side of (17) does not depend on 6y, the effective lower bound for the
contraction rate is the quantity X 1/2(1,) [the variance related term of the surrogate
oracle rate r(I,, 6p)], and not the oracle rate () as we would like to have. We
can formally apply this theorem with the oracle surrogate rate r(I,, 6) instead of
2 12(1,): for any 8 € (0, 8s,(1 + 1 (60))~1/?],

Eq,P(10 — 81| < 8r (I, 00)|X) < Csp(1 +1(80)/*8[log(s~")]7 /2,

102, . .
where 1 (6p) = M is the ratio of the bias term of the surrogate oracle rate to

i<lp i

the variance term. But then the right-hand side of the last relation is uniform only
over the set on which the ratio 7(6p) is bounded, and this is where a condition on
parameter 8p comes into play.

This motivates introducing the excessive bias restriction (EBR): 6y € ¢ (1)
for t > 0, where, with I, = I,(9) defined by (15),

(18) Och = Oep(7) = Oep(T, &) = {9662: Y oF<t Za,?}.

i>1, i<l,
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An elaborate discussion on EBR is provided in Section 4.3. Here, we just mention
that EBR describes a more general set of nondeceptive parameters than the earlier
mentioned sets of self-similar and polished tail parameters.

If ) € Ocv(), then r?(6p) = r2(Iy, 00) < r*(I,,00) < (1 + T)X(l,). This
yields the corollary describing the lower bound for the posterior contraction rate,
now in terms of the oracle rate r (6p) and uniformly over Oy,

COROLLARY 1 (Lower bound under EBR).  Let the conditions of Theorem 3
be satisfied. Then for any DD-center 0 = 0(X), any t > 0 and any § € (0, dep] with
8eb = 5sb(1 + .L.)—l/2’

sup  Eg,P(]|6 — o] < 8r(6p)|1X) < Ceb5[log(8_l)]p+l/2,
00€Beh(T)

where Cep, = Cep (K, o, T) = Cspa/ 1 + 7, §p and Cgy, are from Theorem 3.

This lower bound, together with Theorem 2, ensures the coverage relation in (2)
uniformly over ®.,y = O¢p, see the next subsection.

3.3. The main result: Confidence ball under EBR. In this subsection, we es-
tablish the main result of the paper. Let the posterior P(:|X) = Pg (| X) be given
by (8), with some constants K, « > 0 (fixed throughout this subsection) such that
the conditions of Theorem 1 and 3 are fulfilled.

For some fixed « € (0, 1) (e.g., fix k = %) and the DD-center § = é(X) given
by (14), define the DD-radius

(19) F=7(k, X,0) =inflr :P(|60 — 0]l <r|X)>1—«}
and then, for M > 0, construct the confidence ball
(20) B, M) ={0ety:]6—0] <M},

For M = 1, (20) is the smallest credible ball around 6 of level 1 — k.

The obtained upper and lower bounds for the posterior contraction rate, The-
orems 1, 2 and Corollary 1, can now be used to establish the coverage and size
properties (2) for the ball B(é , M7) defined by (20) with O¢oy = O¢p, Ogize = £2
and the radial rate r(6p) defined by (13). The inflating factor M (not depending
on 6p) is intended to provide the coverage property. This is exactly what the next
theorem, the main result of the paper, claims.

THEOREM 4 (Confidence optimality under EBR). Let the confidence ball
B(0, M) be defined by (20) and the local radial rate r(6y) be defined by (13).
Then for any t > 0 there exist My = My(t) > 0 and cy > 0 such that

sup Py, (60 ¢ B, MF)) < o1 (M), sup Py, (7 > cr(69)) < ¢2(c),
00€Oep (1) boels
where @1 (M) and ¢2(c) are some monotonically decreasing to zero functions
(given in the proof of the theorem) as M, c — oo, for M > Mg and ¢ > cy.
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For any o1, a2 € (0, 1), by taking large enough Mo = My(«y, T) and ¢ =
co(a2), we can ensure that ¢ (M) < oy and ¢a(c) < ap forall M > My and ¢ > cg.

4. Discussion and concluding remarks.

4.1. Local results versus global ones. Let us elucidate the potential strength
of local results as compared to global ones.

We start with the posterior contraction rate. To characterize the quality of
Bayesian procedures, the notion of posterior contraction rate was first introduced
and studied in [15]. Typically in the literature, contraction rate is related to the
(global) minimax rate R(®g) = R.(Op) over a certain set ©g. The optimality of
Bayesian procedures is then understood in the sense of adaptive minimax poste-
rior contraction rate: given a prior (knowledge of 8 is not used in the prior), the
resulting posterior contracts, from the Py,-perspective, to the “true” 6y € ©®4 with
the minimax rate R(Og).

For a scale ©®(B) = {Og, p € B}, let {R(Op), B € B} be the family of the per-
taining minimax rates. Suppose (4) is fulfilled for the local rate r(6p) defined by
(13) and {R(®p), B € B}. Then, in view of (4), Theorem 1 entails that the posterior
P(:|X) must also contract to 6y with (at least) the minimax rate R(®g) uniformly
in 6y € ©g for each B € B. Thus, the adaptive [over the scale ® ()] minimax
contraction rate result for P(-|X) follows immediately. Foremost, Theorem 1 im-
plies adaptive minimax results on the posterior contraction rates, simultaneously
for all scales for which (4) is fulfilled. Theorem 2 does the same for the estimation
problem, and Theorem 4 for the uncertainty quantification problem (3).

Let us consider general ellipsoids and hyperrectangles

21)

ai

N\ 2
5(a):{9eezzz(9—’) 51}, H(a)=1{0 € 2:16;| <a;,i €N},

where a = (aq;,1 € N) is a nonincreasing sequence of numbers in [0, +00] which
converge to 0 as i — 00, a; > c1¢ for some c; > 0. Here, we adopt tlAle conventions
0/0 =0 and x/(400) =0 for x € R. Let R?(®) = infs supgeg Eo |6 — 6% denote
the (quadratic) miniplaxArate over a set ®, where the infimum is taken over all
possible estimators 6 = 6(X), measurable functions of the data X. One can show
(see the supplement [3]) that

sup r2(6p) < inf{Zaiz + a%+1} < 27)’R*(&(a)),
foe€(a) L Sy
(22)

sup 7260 < infl S o? + Y a?| < TR (@)

boeH (a) i<l i>1

In (22), one can put a tighter constant 4.44 instead of (27)? in the direct case,
which possibly holds for the ill-posed case as well; see the supplement [3].



LOCAL RADIAL RATES OF CREDIBLE SETS 1135

In view of (22) and since R*(£(a)) < infjsupgegq Eoll X (1) — 0]
inf/(Y;<;07 + af,,} and R*(H(a)) < inf;supgey EollX(I) — 0% =
inf/ {3 </ ol-z +> i aiZ}, we derive the minimax rates for £(a) and H(a):

(23) R2(5(a))xn}f{Za,.2+a%+l}, RQ(H(a))xirIlf{Zoiz—i—Zaiz}.

i<l i<I i>1

Let the constants K, o be fixed and satisfy the conditions of Theorems 1 and 4.
In view of (22), the ellipsoids £(a) and hyperrectangles H(a) are particular exam-
ples of scales for which (4) holds. Hence, Theorems 1, 2 and 4 imply that for some
Cors Cest, C = C(ay, 7) and ¢ = c(a2),

C
(24) sup Eg,P(160 — 6ol = MR(©(a))|X) < —%,
00€0O(a) M
(25) sup Eg,ll6 — 60]|* < Cest R*(O(a)),
Ope®(a)
sup  Pg,(60 ¢ BB, CF)) <a,
00€Bep(T)
(26)
sup Py, (F > cR:(0(a))) < a2,
0O (a)

where the DD-center 6 is defined by (14), the DD-radius 7 is defined by (19), and
©®(a) is either £(a) or H(a), for any unknown a.

In particular, we obtain the adaptive minimax results (for all the three problems:
posterior contraction, estimation and uncertainty quantification) for the four par-
ticular scales considered in [29]: (for Q, B, c,d > 0, Ng € N) Sobolev ellipsoids
Es = Es(B, Q), Sobolev hyperrectangles Hs = Hs(8, Q), and the two so-called
supersmooth scales of analytic ellipsoids £4 = £4(c, d, Q) and parametric hyper-
rectangles Hp = Hp(No, Q). These scales are defined as follows: with £(a) and
H(a) given by (21),

Hs=H(@)  witha?=Qi"@F*D,

Es=E(@)  witha? = Qi %,
27) )
Ea=E@)  witha? = Qe ",

Hp=H(a)  witha? = Q1{i < N}

By using (23), it is easy to compute the corresponding minimax rates under the
asymptotic regime ¢ — 0 (or, as in [29], n — oo with n = 8_2)1

4B 28 45 28
(28) RZ(ES) = gPFpH = 2P Rz('Hs) = 2P H = B2
2p+1 2p+1
29) R2(E) = 2(loge™) T =n~'logn) T,  REHp)=et=n"\.

The relation to the results of [29] is discussed in Section 4.2.
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We emphasize that the scope of our local results, Theorems 1, 2 and 4, extends
further than just these four specific scales, in fact even beyond general ellipsoids
&(a) and hyperrectangles H(a). Basically, our local results imply adaptive mini-
max results simultaneously for all scales for which (4) is fulfilled. Besides ellip-
soids and hyperrectangles, (4) is satisfied also for certain scales of Besov classes,
£ -bodies, tail classes. In the supplement [3], we also consider the more general
situation when the local oracle results over one family of rates imply the local
oracle results over another family of rates.

4.2. Relation to the minimax results of [29]. For the mildly ill-posed inverse
signal-in-white-noise model (1), an intriguing paper [29] deals with a certain
Sobolev type family of priors, indexed by a smoothness parameter. A certain
empirical Bayes posterior with respect to the smoothness parameter is proposed
in [29]. This posterior is then used to construct a credible ball whose coverage and
size properties are studied.

The main results of [29] are the asymptotic (in our notation: as ¢ = n~1/2 — 0)
versions of the minimax framework (3) with ®,, = O (the polished tail class
©Opt defined in Section 4.3), and the four scales: the two Sobolev type scales of
ellipsoids £s and hyperrectangles Hs, and the two so-called supersmooth scales
of analytic ellipsoids £4 and parametric hyperrectangles H p defined by (27).

The posterior proposed in [29] is well suited to model Sobolev type scales as
it delivers the optimal rates R(Es) and R(Hs) [given by (28)] for Sobolev hyper-
rectangles and ellipsoids. But for the two supersmooth scales £4 and H p, only
suboptimal rates Ry (E4) and Ry (H p) are derived in [29]:

R2, (Ea) =n"(logn)PH1/DVIoen 5 R2(£) = n=!(logn)@PT1/4,
Rgub(,HP) — n—le(3p+3/2)«/10gN()«/10gn >> RZ(HP) — n—]

k)

where R?(E4) and R?(H p) are given by (29).

If we relate the global results of [29] to our local results for the posterior P(-|X)
defined by (8), we see that, according to (27), the four above mentioned scales from
[29] are particular examples of ellipsoids £(a) and hyperrectangles H(a), with
specific choices of sequence a. Hence, the adaptive minimax results (for all the
three problems: posterior contraction, estimation and uncertainty quantification)
for all the four scales follow immediately from (24)—(26), by taking ®(a) to be
equal to &, Hs, Ea, Hp.

Notice that we improve on the results of [29] for the supersmooth scales £4 and
‘H p as we derive the optimal rates R(E4) and R(H p), in contrast to the suboptimal
rates Ryp(E4) and Ry, (H p) obtained in [29]. Besides, the coverage relation in
(26) is slightly stronger than the corresponding claim from [29] because ©p C
Oep as we show in the next subsection. Notice also that the parametric class Hp
automatically satisfies EBR, that is, Hp C ®gp.

4.3. Excessive bias restriction (EBR). Unlike the size property, the coverage
property in Theorem 4 does not hold uniformly over £;, but only over ®.p. This
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is in agreement with the fact mentioned in the Introduction that in general it is
impossible to construct optimal fully adaptive confidence set with a prescribed
high coverage probability. The intuition is that there are the so-called “deceptive”
parameters 6g that “trick” the posterior P(-|X) in the sense that the DD-radius of
a P(:|X)-credible ball becomes overoptimistic, that is of a smaller order than the
oracle radial rate r(6p). Then the resulting credible ball misses the true 8y with a
high Py, -probability, that is, the coverage probability is too small.

A way to fix this problem is to remove a set (preferably, minimal) of the decep-
tive parameters and derive the coverage relation in (2) for the remaining set ®.qy of
the nondeceptive parameters. In this paper, such a set ®.oy = O¢p defined by (18)
emerged formally from the technical condition EBR for obtaining a uniform lower
bound for the posterior contraction rate. An informal intuition behind the EBR can
be as follows: the posterior P(-| X)) can extract information about the variance term
of the oracle rate from the data, but not about the bias term, and the EBR allows to
control the bias term via the variance term.

As is mentioned in the Introduction, the first example of nondeceptive param-
eters is the set O of the so-called self-similar (SS) parameters, studied by many
authors in various settings and models. A somewhat restrictive feature of the self-
similarity property is that it is linked to the Sobolev (Besov) smoothness scale.
In [29], a more general condition is introduced that is not linked to particular
smoothness scales, the polished tail (PT) condition: for some Lo > 0 (Lo > 1 for
Opt to be not empty), No € N and pg > 2,

poN
Opt = Opi(Lo, No, po) =16 € €2 29 <Ly Y 67, YN=Noi.
i=N i=N

In [29], it is shown that Og; C ®Oy, that is, PT is more general than SS.
Let us show that EBR is in turn more general than PT: ©p C Oy, which
means that for any Lo > 1, Ng € N and pg > 2, there exists a T > O such that

2
Opt(Lo, No, po) € Oep (). From (15), it follows that for any / > I,, i +1(97 <

I — I,. Besides, by condition (i) in (5), (n — l)a <KX/  o; 2foralln>1>1.
Using the last two relations and property (ii) from (5), we obtain for any 6 €
Opt(Lo, No, po) that

Nol,—1 Nol,—1 poNoI,

2 2 2 2 2
Z@—ZHZ@ > G+l Y. 4
i>1, =I,+1 i=Nol, i=I,+1 i=Nol,

) poNolo 2 ) _ _
< Lgo - Y < Lyo - (poNol, — I
— 0 IOONOI(J Z 0_2 — 0 pONOIO(IOO 01o 0)
i=l,+1 !
poNol, [

<LK ) o <L0K1K2(p0No)ZG,,
i=1 i=1
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so that @ (Lo, No, po) € Oeb(LoK1K2(00Np)) for any No > 1.
Note that in principle O}, also depends on €. We can introduce the uniform
(in ¢) version of EBR:

Oeb(T, £0) = {0 € Ocp(t, &) forall e € (0,£0]} = [ | Oeb(T,8).

e€(0,e0]

This set is still large enough to contain ®py as Op(Lo, No, po) S
Ocb(LoK1K2(poNp), ) for any ¢ > 0. We do not consider Oep (7, £9) and
Oep (7, €) separately and always use the latter notation ®.p(7) for both, with the
understanding that whenever one needs the uniform version, one can think of
Ocp(7) as Oep (T, €0), as all the assertions in this paper hold also for the uniform
version of EBR.

Summarizing the relations between three types of conditions describing the non-
deceptive parameters introduced above, ®gs C O C Ocp. Besides, it is easy to
show that Ogp ¢ ®pt, which (being the negation of O, C Op) exactly means
that there exists a T > 0 such that for any Lo > 1, Ng € N and pg > 2, Ocp(7) SZ
Opt(Lo, No, po)-

In fact, even a stronger property holds, namely,

Ob(DZ |J  OpLo.No.po),  S=[l,+00) x N x[2,400).
(Lo, No,po)€S

Indeed, assume the direct case k; = 1, i € N, so that 02 =¢2and [, = I,. Let
e € (0,1]. Next, let (p;, j € N) and (n;, j € N) be such that 1 < ,oJ 1 oo (ie.
monotonically increasing to infinity as j — 00),ny > 2 and njy; > p jn j for all

j € N. Consider 0 = (0;,i € N), where 62 =2, and for i > 2

- o, nj<i=<pjnj,jeN,
! g2~ otherwise.

The idea to insert expanding zero “gaps” in the sequence 6 is borrowed from the
example of Theorem 3.1 in_[29]._ Notice that there is enough room for infinitely
many nonzero coordinates 6;’s: 92 >0forpjn; <i < pjzn j» J € N. Because of

the expanding gaps, 6 does not satisfy the PT condition for any (LO, No, ,00) eSs.
On the other hand, it is easy to see that /() = 1 and dis1, 92 <2y 27 <’ =
1,62, that is, 6 € Ogp(1). It follows that Ocp (1) SZ U(LO’NO’pO)GS Opt(Lo, No, po).

Thus, the EBR is the most general condition among Oy, O and Ocp. As to the
question how big (or “typical”) that set Oy, is, [29] gives three types of arguments
for the PT-parameters: topological, minimax and Bayesian. Since Op € Ogp, the
same arguments certainly apply to ®.p; see [29] for more details on this.

4.4. Concluding remarks. Data dependent measures. We construct confidence
sets as credible balls with respect to the obtained empirical Bayes posterior P(-| X)
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defined by (8). However, we can look at this method from a broader perspec-
tive. Namely, we can construct a so-called data dependent measure (DDM), and
then construct confidence sets as DDM-credible sets. This notion is properly in-
troduced and discussed in [2]. The DDM-framework gives more modeling flexi-
bility as one can use different ingredient in constructing DDMs. Different choices
for P;(-|X) and P(Z = I|X) in (8) are possible, not necessarily coming from the
(same) Bayesian approach.
For example, if in (8) instead of P(Z = I|X) given by (10) we use

AT o(Xi, 0, B2 + o)
Yy Tl (X, 0,72 ()) + o)
the main results will still hold, with slightly different constants in the proof. More
on this can be found in [2] and in the supplement [3].

Alternative empirical Bayes posterior. We can apply empirical Bayes approach
to the parameter /, leading to yet another empirical Bayes posterior

(30) P(IX)=P;(-|X)  with /= min{argrlnalil(P(I - I|X)},
€

MZ=1X)= I€N,

where P;(-|X) and P(Z = I|X) are defined by respectively (9) and (10).

For 13(- | X) exactly the same results hold as for P(-|X) defined by (8). Even the
proofs are almost identical. Indeed, by the definition of I, we derive that, for any
I, Iy e Nand any & € [0, 1],

P(Z=1|X) P(Z=1|X)7"
— " >11<E S
PZ=1lX) ~ ) - O[P(I= IolX)}

which yields the analogue of (31). From this point on, the proof of the properties of
the posterior P(1X) proceeds exactly in the same way as the proof for the posterior
P(:|X) defined by (8), with the only difference that everywhere (in the claims and
in the proofs), 1{I = I} is substituted instead of P(Z = I|X) and PgO(I =1)is
substituted instead of Eq)P(Z = I1X).

A connection of the posterior P(1X) to penalized estimators is discussed in the
supplement [3].

Range for constant K. The condition o < a(K) in Theorem 3 limits room for
choosing constants K, @ > 0, because a(K) > 0 only for K € (0, 2¢1/2 - 1). One
can choose, for example, K =2 and « = 0.04. Theorem 1 requires the condition
K > 1.87. Formally, the final range of allowable K’s for the main result, Theo-
rem 4, is K €[1.87,2.29] C [1.87,2¢!/2 — 1).

The condition K > 1.87 can slightly be relaxed, but some positive lower bound
is unavoidable. One can interpret this as a requirement for sufficient prior variabil-
ity in (7) of nonzero coordinates when putting a prior on 6. Interestingly, this lower
bound requirement on K corresponds to the condition on the penalty constant in
the penalization method; see the supplement [3].

The condition & < a(K) in Theorem 3 is, however, an artifact of the proof
technique; actually, the results hold for any o > 0. We leave the results in their

Py (I=1) < Pgo(
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present form as the accurate proof for general @ > 0 will become significantly
longer whereas we want to keep the proof as concise as possible. o

Alternative DD-center and confidence ball. Instead of the DD-center 8 = 6(X)
given by (14), we can actually use any other estimator that satisfy the oracle in-
equality in Theorem 2. For example, similar oracle inequality result has been ob-
tained in [11] for the estimator based on the risk hull minimization method. In that
paper, the oracle rate has an extra penalty term but the multiplicative constant is
very tight.

Here, we construct yet another alternative DD-center by using the posterior
P(:|X). Fora «* € (0, 1/2), define first

P =r*«*)=inf{r : P(|6 — 6’| <r|X)>1—«" for some 0’ € O}.
This is the smallest possible radius of credible ball of level 1 — «*. Next, for some
¢ > 0, take any (measurable function of data X) 6 € ® that satisfies
PO: 116 — 0] < (1+)F*|X)>1—k*
In words, 6 = 6 (k*, ¢) is the center of the ball of nearly the smallest radius subject
to the constraint that its P(-| X)-mass is at least 1 — «*.

One can show that Theorem 4 holds also for the confidence ball B(é , M7), with
this new DD-center 6, where 7 = 7(1/2, X, 6) and 7 is defined by (19).

5. Proofs of theorems.
5.1. Proof of Theorem 1. 'We prove Theorem 1 in several steps.

Step 1: Bounds for Eg,P(Z = I|X). For any I, Iy € N and any A € [0, 1], we
have

M ILeXi, Xi (D), T2(1) + 0?) ]h

31) EgP(Z=11X) < Eﬂo[klo [T; o(Xi. Xi(lo), T2 (o) + 07

Recall the elementary identity: for ¥ ~ N (u, 0% and b > —o 2,
(32)  E(exp{—bY?/2}) { b Liog(14+b 2)}
exp{— =expl—————=1o o) t.
P Pl 20+00y 2%

Using (31) and (32) with & = 1, we derive that, for any I, Iy € N such that I < Iy,

_ X2
M (K + D7 exp(= 3241 5.5

Eg,P(T = 11X) < Eg, X
)»IO(K + 1)—10/2 exp{— Z?ilo—l-l Ilz}

1 &, x2
(33) =D (K 4 1)omD2Eg, exp{—5 2 —’2}

1+1 %

1%, 603,
= e~ @tanl exp{(a +ag)lo — 1 Z —21},
1+1 %
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where ag = %log(KT“). Next, apply (31) and (32) to the case I > Iy: for any
h e€l0, 1),

Eg,P(Z = I1X)
1 2
(34) < eht=D(g 4 1)h=Dh2g, e"p{ﬁ > }
2. lof
i=l+1 i
hl h ~ %
_eah1/2exp{_°‘_ +ahlo—bg (I —1o) + =—— > 0,1}
’ 2 ’
> 2(0=h) 4=, o

where by j = %log(K +1) + 5 log(1 —h). Clearly, bg j > 0if K > (1—h)~1/h —
1. Now take h = 0.1 in (34), then bg .1 = 55 log(K + 1) + 310g(0.9) > 0 since
K >1.87 > (10/9)'9 — 1 by the condition of the theorem. Thus, for any I, Iy € N
such that I > Iy, we obtain

. 10 &6,
(35) EeOP(IzllX)Seal/zoeXP{ 20(1 20— o= D ¢t

90[1 Ip+1 al

Step 2: A bound by the sum of three terms. Recall r2(I,6y) = di<l O'iz +
Y i~165; and r2(60) = r(I,, 60) = min; r(1, 6p). Notice that

Iy
(36) (1,60 <r*o)+ I <L} > 65+ I > L} Z o?
i=I+1 i=I,+1

Next,as P; (-] X) =&; N(X;1{i <1}, Lazl{z <I}) with L = K+1 <1, we obtain
by applying the Markov inequality that
E; (16 — 6oll*IX)
M?r2(6)
LY 07+ Ny 05+ i< (Xi — 60,)
a M?2r2(6p)
< ”2(1, Bo) + Zigl Gizfiz 2,

P/ (16 — 6ol = Mr(60)|X) <

(37

where §; =0, (X —60.i) nd N (0, 1) from the Pg,-perspective. Denote for brevity

pr=PT = I|X) so that py € [0, 1] and }_; p; = 1. In view of (8) and (37),
(38) P(l6 — 6ol = Mr60)|X) <) vipr=T1+ T+ T3,
I

where Ty =3 ;< vipr, Ta =3 1 <1<c1, VIP1, T3 =23_j~7 1, vipI, and T > 2 is
from property (iv) of (5).
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Step 3: Handling the term Ty. For 71 > 0 to be chosen later, introduce the sets

I, I,
O‘:O_(rl,éo):{IeNzlflo, Z 9&51:126[2},

i=1+1 i=1

I, I,
N =N"(11,60) = {IGN:ISIO, Z 0&1- >TIZU,-2}-

i=1+1 i=1
By (36), max; - r>(I,09) < (1 + 71)r?(6p). This and (37) imply

1+1  Eg Zig][, U,'zf,-z - 241
M? M2r20y) — M?

(39) Eg, Z vy pr < Eg, max vy <
1€0~ reo”

The property (i) from (5) yields 1, < ﬁ Z-I" | 0.2. Besides, for each I € N,

ZIIO 107 < %Zz I+1001 Set 71 = 8(« —i—aK)K], with ag = 2log(K“) > 0.
The last two relations and (33) imply that, for each 7 € N,

g

I 2

1 e,

Eoyp1 = EqyP(T = 11X) = e~ expl (e ag)ly — 1 3 -
415 o

(40) < @] gy {(““‘K_}KIZ 2__ Z 02 }
(o2

1, 10 i=I+1

< e~ (atarl exp{ Z 9 l}

ol I+1
Using (36), (37), (40) and the fact that max,>o{xe™ “*} < (ce)~! for ¢ > 0, we
obtain

Eq, Z vIpI
TeN—

r2(60) + X%y 41 08 + Yi<s 0787
M?2r2(6o)

P

1 Eg Yy, 078 3 (Tie 1419 )Ee,P1

M220) A MA@

(Tie 14195 exp{—(807)~ Iyl 14106 Yt
M?2r2(6o)

2
<=+ )
M? ITeN—

—1.2 ,—(a+tag)l -1
2y 8¢ oj,¢ < 2 8y e O
E R VLTS N VER VAR M2
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ge—(+a+ag)

where C1 =2+ | ——@Tag) The last relation and (39) give
G
(41) EoTi=Eq Y. wvpr+Ey Y, vpr< Vil
1eO~(11,00) IeN—(11,00)
ge—(I+a+ag)

where Co =24+ 11 +C; = 4+8(oz+aK)K1+ TR

Step 4: Handling the term T,. Since p; € [O 1] and ) ; pr =1, EgT» =
Eoy -1, <1<21, V1 P1 < Bgy[maxy, <; <1, vr]. Using this, (36), (37), (38) and prop-
erty (ii) from (5), we get [with t > 2 from property (iv) of (5)]

2 )
maxj,<7<c1, 7" (I,60) +Egy > i<r1 07&;
Eg,T» <Eg, max vs < o =0 0 Zxistlo i O

l,<I<tl, - M2r2(90)
(42)
_ L 28,08 _ 1 2Ka(@) X2 07 _ 1 42K(D)
M2 M6y — M? M22(00) — @ M%*

Step 5: Handling the term T3. For some 72 > 0 to be chosen later, introduce

I
Ot =0"(1r, 10, 60) = :I€N21>‘L’IO, Z aﬁgrzZng},
i=I,+1 i>1,

1
NT=NT(t,12,60) = {IGN:I>rIo, Z gi2>r229§,i}~
ZIIU+1 l>lo
By (36), max;co+r>(1,00) < (1 + ©)r?(6y). Let It = max{O*}, then

it 02 <Y 02+ Yy 63, < (1V 12)r2(6p). In view of (37), the last
two relations entail that

14+ EG() Zigfr (7,'25,'2
M? M?2r2(6y)

E <E <
6 Y vipr <Eg max vy <
1eO+
(43) o1
_20+ Tz)'
For K4 and t > 2 from property (iv) of (5), we have that X (m) — X (lm/t]) >
K4 (m) for any m > 7. This entails that, for each I € N,

1

Z o; >K4Za > Ky Z (7 > Kumy Z «90,

i=[I/t]+1 i=l+1 i=l,+1

1

> Kym Z 0(%,[-
i=1/7]+1



1144 E. BELITSER

For each I € N, take Iy = Io(I) = | I /1], then apply the property (v) of (5) and

the last inequality with 7, = W&&(ﬂ to derive

10 L 6, 2 10 L 63,
[-2f—— > % (1——)1—— o
o i=lg+1 i ot i=lp+1 i

v

2 i i
Z<1—;>K5 > T on 2 o3

i=lo+1 %Iy i=lp+1 %l

0, 10 egi

1
Z _é_% Z — =0

. (t —2)Ks(t)Ksm

t i=Ip+1 %I i=Ip+1 %I
The last relation and the bound (35) with Ip = | //t ] imply that
(44) Eqp1 =EoPC=11X)<e?!, TeN*t y= ;0

Since p; € [0, 1] and E[}_7" 1023;‘2]2 <3[>", 0 ; o?]? for any m € N, we obtain
by the Cauchy—Schwarz inequality that

45) EGO[PIZU s} (Eayp}) V3 Y 02 < 3Egp) 2 Y 0.
i<l i<l i<l

Combining (36), (37), (44), (45), the property (iii) of (5) and the fact that 0’12 <
r2(6y), we derive

5 r2(1,00)Eg, p1 + Egylp1 i <; 02E2]

E =
) Z prvi M2r2(60)

IeN* IeN*(1,12)

(Ol 110D pr +V3(Xi<; o) (Eeyp)'/?
M2r2(90)

2Ly T VI o)
2,2
M= e M=r=(%0)

1K) +\/_K3(V/2)
Finally, the last relation and (43) entail the bound

|
N

(46) EgT3=Eg Y,  uvipr+Eeq ),  uvpi<—>
1€0O7(1,12,6)) 1eN*(1,12,00)

where C3 =2(1 + 1) + 1 + K3(y) + V3K3(y/2).
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Step 6: Finalizing the proof. Piecing together the relations (38), (41), (42) and
(46), we finally obtain

C
Eg,P(|l6 — 60l = Mr(60)|X) < Egy(T1 + T2+ T3) < V";

The constant Cor = Cor (K, @) is as follows:

Cor=Ca+1+2Ky(x) +2(1 + 1) + 1 + K3(y) + v3K3(y/2),

—(l4a+ag)
where C; = 4 + 8(a + ax)Ki + 328 ax = Jlog(5H), o =
m, Y = 55 the constants 7, K1, K2, K3, K4, K5 are from (5).

5.2. Proof of Theorem 2. The proof of this theorem is essentially contained in
the proof of Theorem 1. Only a finishing argument is needed. According to (14),
6 =E@®|X)= Y Xpr,with X(I)={X;(I),i e N} ={X;1{i <I},i e N} and
p1 =P = I]|X). By the Fubini theorem and the fact that p% < pr, we derive

2
Ego 16 — 6]1% = Eg, Z(Z Xi(hpi — eo,i)
i 1

<Egy D (Xi(1) —60.) pr =Ba, Y_| X (1) — 0]’ ps
i 1 1

= Ey, Z(Z olE 4+ 93,,) p1 < M*r?(00)Eg,(T1 + Tz + T3),
I i<l i>1
where T1, T, T3 are defined in (37) and (38). In the last step of the proof of The-
orem 1, it is established that Eq,(T1 + T2 + T3) < % The theorem follows with
the constant Cegt = Coy.

5.3. Proof of Theorem 3. We prove Theorem 3 in several steps.
Step 1: First technical lemma.

LEMMA 1. Let DDM Pk o(Z = I|X) be given by (10) with parameters

K, o > 0 chosen in such a way that a(K) > o, with a(K) defined by (16). Let

o =K, ) = ”(alf}(_)a Then for any 0y € £ and any » € [0, »)

47) Eg,P(Z < »1,|X) < Cexp{—cl,},

where c =a(K)(1 — ) —a>0,C=C,' = (e* — )7}, and I, = 1,(6p) is de-
fined by (15).

PROOF. By the definition (15) of the surrogate oracle, R%(1, 6y) > R*(1,, 6p)
62
for any 6 € €. For I < I,, this implies that Z Litlyg 1 > J, — I. Using this, we
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obtain that for I < I,

}1 > °f——log( )=z (5 - 31oe(F2) )= D

=a(K)(Io = 1) = a(K)(1 = ) I,.

||
+

The lemma follows from the last relation, (33) and the fact that ) ; A; = 1:

B, P(Z < 1,|X)

Al 1 L6351 K+1
<y )\—_exp{—z > ?—Elog( 5 )(1 -1

1<, 1o i=I+1 i

<> —exp (a(K)(1 = »))I,}

I<xI, M,

< exp{—(a(K)(1 — ») — )1, }. O

Step 2: Second technical lemma.

LEMMA 2. Let A(S) be the Lebesgue measure (or volume) of a bounded set
S CRK, keN, and Bi(r) = {x e R* : ||x|| <r} (here || - || is the usual Euclidean
norm in R¥) be the Euclidean ball of radius r in space R*. Then

A(Bi(r)) < ex V2K "ED2 (o e)k/2,

PROOF. By using Stirling’s approximation for the Gamma function I'(x) =
V2 x*~1/2e=x+5/(12%) for all x > 1 and some 0 < ¢ < C, we derive

k+1

F(l + g) = vzn(l + g)Te_l tan

A+ DED2ST s
=T l—c/6k+12) k2 (26)

=Ckk(k+1)/2(2e)—k/2 > e_lnl/zk(k+1)/2(2e)_k/2,

. (k+1)/2 . . .
since ¢ = % > */_ . Combining the last relation with the fact that

A(Bi(r)) =rkA(Br (1)) = #k//z) completes the proof. [
Step 3: Small ball bound for P;(-|X). Recall that, with L = K /(K + 1),

P/ (01X) =@ N(X;1{i <1}, Lo?1{i < I}), I eN.

i
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2p+1
We have that £(I) = Y/_ 07 < 82%. By Stirling’s bound, []/_,«; =

(IVP > ((I/e)!2n1)P. Let Zi, ..., Z; be independent N (O, 1) random vari-
ables. Using these relations, Anderson’s inequality and Lemma 2, we obtain that,
Py,-almost surely,

P;(I16 — 6]l <8%12(1,)|X)
=P;(I16 — 0> < 8*=(1,)|X)

=P( S+ oLz - 07 + Y0 <250, |x)
(48) i<l i>1 ]
823(1,)

272 _ 257 — 2,2
§P<L20i 7} <$ 2(10))_13(2012 =— )

i<l i<l

AB;GSYEUTN/L) Q)12 e (2SN _in y

el ~(PtD/2 1 el \PHL/2 S 1
< .
B (27r)1’/2ﬁ[( I ) («/L(2p + 1))}
Step 4: Applying Lemma 1. Denote for brevity o = a(K) — «. By (16), o0 > 0.

Applying Lemma 1 with e = % = ”55()]5“ [sothat a(K)(1 — ) —a = —“(KZ)_“ =

£1, we obtain
(49) Eo,P(Z < sI,|X) < C; e 0lo/2
for every 6 € £,. Consider the two cases: e—0lo/2 <4 and e=0lo/2 5§,
Step 5: The case e=%0/? > § 1f e=€10/? > § then I, < 20! log(é_l)._By using
this, (8), (48) and the notation p; = P(Z = I|X), we derive that, for el/2 5 5
Eg,P(116 — 01 <822 (1,)|X)

=Eg, Y _P;(Il6 — 11> <8*S(1,)|X) ps
1

(50) <> e [(M”)p+l/2< ° )}[E
=2 ompyz [\ JLep¥xD /)] hP
—1yyp+l/2y0—1
pe/2 s (C18llog(31)]P+1/2)
< C2d[log(37)] XI: [T/ EhPl

< C38[log(s71)]7 172,

. 4 p+1/2
with C1 = C1(K, @) = {4257, C2 = Ca(K, @) = —indsn, e =a(K) —a,

L= KLH and C3 = C3(K, ). Let us evaluate C3. Since maxu>o(§)” = /¢ for
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Ca)' ! ¢ P2 Co pprty2)se
C3= szax TG = Cia [rl?jlx(b/u) ] = C—lae ;

where a = a(p) = maxo<s<1(8[log(8~")1P*1/2) and b = (C1a)!/ (P +1/2).
Step 6: The case e —0lo/2 < 8. Now consider the case e —ol/2 < 4. Clearly,
Zl<%1,, p1 =P(Z < »I,|X). In view of this, (48) and (49),

Eg, P16 — 6]l <8X1/2(1,)|X)
= Eg, ZPI(HG —0)? <8>S, |1X) pr

« £ e mlCF) () o

+ B, P(T < 5I,|X)

[(%)’H%ﬁ]kl e—0lo/2 |
§C482[: I(p+l)/2 EQ()p[ + N S (C4+Co[ )8
if e=010/2 < § and (2¢ pty__0 < < 1. Here, C4 = 26 1’+2

Step 7: Finalizing the proof of Theorem 3. The last relation holds if e=0lo/2 <

S§<JLQ2p+ 1)(2—’;)1”“/2 = K(z”H)( )1”“/2 = 84 and the relation (50) holds
if e@lo/2 5§, Combining these two relations concludes the proof of the theorem:
for 0 <8 < (1 Aésp) = 8sp,

~ — 1
Eg,P(116 — 0] < 8%Y2(1,)|X) < max{C3, C4 + C, '}8[log(s71)]"*2.

5.4. Proof of Theorem 4. First, we bound the coverage probability of the con-
fidence ball (20). Corollary 1 yields that for any § € (0, §ep] With Sep, = deb(T) =
(1+ 078,

Gb sup  Eg (16 — 01| < 8r(60)|X) < Cend[log(3~)]"*""2,
60 €BOch (T)

where Cep, = Cypa/1 4+ 7, and 5, and Cg, are some absolute constants (since
K, o, p are fixed) from Theorem 3. By using the Markov inequality, (19) with
K= % and Theorem 2, we obtain

Py, (60 ¢ B0, M7))
<Py, (160 — Ol > M7, 7 > 8r(60)) + Pg, (7 < 87 (6o))
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A A 1
<Py, (160 — 01 > Mér(60)) + Py, (P(Il9 — 0| <8r6o)lX) > 5)

Ceu |0 P(|10 — 0] < 8r(60)|X)
= M2s2 %o = 0 .
From the last relation and (51), it follows that, for any M > 0, § € (0, Sep ],
A C -
(52) sup Py, (60 ¢ B(O, MP)) < — = +2Cep8[log(s")]7 /2.
60€BOep(T) M=é

Let M) = My (t) £ 6../%. Forany M > M, take § = M~%/3 in (52) to get

. Cest + 2Cep(3 log M)PH1/2
sup P, (6o ¢ B, M7)) < —= (5 log M)

YaN
2 6 (M).
B0€@e (1) M23

The function ¢ (M) is decreasing to zero for M > M;, with some M, > 0. Then
forall M > Mo = Mo(t) & M, v M>,

(53) sup Py, (60 ¢ BB, M7)) < p1(M).
00€Oeh(T)

Next, we verify the size property. By using the (conditional) Markov inequality,
(19), Theorems 1 and 2, we derive that, for any 6y € £7,

PQ() (f > CV(Q()))
R 1
< PQO(P(ne _ Il < er@)IX) < 5)

=Py, (P16 — 61 > cr(60)|X) > y) < 2Eq,(P(I16 — 0 > cr(60)|X))

cr(6 A cr(6
<28, P10 - 001 = 2 x )] + 260 [ P00 — 01 = T2 x)

2 2
8Cor  8Egyll00 — 01> _ 8(Cor + Cest) o
< < = .
= 2 c2r2(6y) o2 @2(c)
Thus,
(54) sup Py, (F = cr(6p)) < @a(c).
NS5

The proof is complete as we established (53) and (54).

SUPPLEMENTARY MATERIAL

Supplement to “On coverage and local radial rates of credible sets” (DOI:
10.1214/16-A0S1477SUPP; .pdf). The elaboration on some points and some
background information related to the paper are provided in the supplement [3].
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