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Abstract: This paper is devoted to the estimators of the mean that provide strong non-asymptotic
guarantees under minimal assumptions on the underlying distribution. The main ideas behind
proposed techniques are based on bridging the notions of symmetry and robustness. We show that
existing methods, such as median-of-means and Catoni’s estimators, can often be viewed as special
cases of our construction. The main contribution of the paper is the proof of uniform bounds for
the deviations of the stochastic process defined by proposed estimators. Moreover, we extend our
results to the case of adversarial contamination where a constant fraction of the observations is
arbitrarily corrupted. Finally, we apply our methods to the problem of robust multivariate mean
estimation and show that obtained inequalities achieve optimal dependence on the proportion of
corrupted samples.
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1. Introduction

Let (S,8) be the measurable space, and X € S be a random variable with distribution P. Moreover,
suppose that Xi,..., Xy are i.i.d. copies of X. Assume that F is a class of measurable functions from
S to R. Many problems in mathematical statistics and statistical learning theory require simultaneously
estimating Pf := Ef(X) for all f € F. For example, in the maximum likelihood estimation framework,
F = {logpo(-), 6 € O} is a family of probability density functions with respect to a o-finite measure
u, and % = pp, for 0, € O. The most common way to estimate Ef(X) is via the empirical mean

Pnfi=% Zjvzl f(X;). Deviations of the resulting empirical process F > f + v/ N(Py — P)f have been
extensively studied, however, sharp estimates are known only under rather restrictive conditions, such as
the case when functions in F are uniformly bounded, or when the envelope F'(x) := sup ;. = | f(z)| of the
class F possesses finite exponential moments [34, 20, 3, 12, 1].

Here, we consider the situation when the random variables {f(X), f € F} indexed by F are allowed
to be heavy-tailed, meaning that they possess finite moments of low order only (in the context of this
paper, “low order” will usually mean the range between 2 and 3). In this case, the tail probabilities
P (‘% Ejvzl f(X;)—Ef(X )‘ > t) decay polynomially, making many existing techniques unapplicable.
Our approach to simultaneous mean estimation is based on replacing the sample mean by a different
estimator of Ef (X)) that is “robust” to heavy tails and admits tight concentration under minimal moment
assumptions. Well known examples of such estimators include the median-of-means (MOM) estimator
[31, 2, 24] and Catoni’s estimator [6]. These two techniques rely on different principles for controlling
the bias: while Catoni’s estimator is (informally speaking) based on delicate “truncation,” the MOM
estimator exploits the fact that both the median and the mean of a symmetric distribution coincide
with the center of symmetry [30]. Construction proposed in this work shows that these principles can be
unified. We suggest a family of estimators that can be viewed as a “bridge” between Catoni’s estimator
and the MOM technique, and prove uniform bounds for the deviations of the resulting stochastic process.
We also address the more challenging framework of adversarial contamination and show that estimators
of the mean of a random vector obtained using our methods admit optimal performance bounds in this
case.
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1.1. Notation and organization of the paper.

Absolute positive constants will be denoted ¢, C, ¢1, etc., and may take different values in different parts
of the paper. For a function h : R — R, define

argmin h(z) := {z € R: h(z) < h(z) for all z € R},
z€R

and ||h]| s := esssup{|h(x)| : x € R}. For a Lipschitz continuous function h, L(h) will denote its Lipschitz
constant. For f € F, denote 0*(f) = Var(f(X)) and ¢*(F) = sup;c»0>(f). Everywhere below, ®(-)
stands for the cumulative distribution function of the standard normal random variable, and W () denotes
a random variable with distribution N (0, o?(f)). Additional notation and auxiliary results are introduced
as necessary.

Material of the paper is organized as follows: section 2 explains the main ideas behind construction
of the estimators studied in the paper. The main results are stated in section 2.1, followed by discussion
and comparison to the literature on the topic in section 2.2. Section 3 discuss extensions of the results in
the framework of adversarial contamination. Finally, section 3.1 explores implications of the bounds for
the problem of multivariate mean estimation. Finally, the proofs are presented in section 4.

2. Construction of robust estimators of the mean.

Proposed estimators are based on the following (informally stated) principles:

(a) If the distribution @ is symmetric, then its center of symmetry 6(Q) can be approximated by a robust
estimator, such as Huber’s robust M-estimator of location [18] defined via

= aurgminz:?’:1 p(z-Y;),
z€R

where Y7,..., Yy is an i.i.d. sample from @ and p is a convex, even function with bounded derivative.
(b) In order to construct a robust estimator of a parameter 6°(Q) of (not necessarily symmetric) distri-
bution @ based on an i.i.d. sample Y7, ..., Yy, create an auxillary sample &1, ..., &y such that

(i) it is governed by an approximately symmetric distribution;
(ii) the center of symmetry of this distribution is close to 6(P).

According to (a), we then define an estimator of §°(Q) via

M

00 = argminz p(z—¢&).

z€R j=1

The main focus of this work is the case when @ is the distribution of f(X) and 6°(Q) corresponds

to the mean Ef(X). To construct a “new sample” &1, ...,&y governed by an approximately symmetric

distribution centered at Ef(X), we rely on the fact that, under mild assumptions, the sample mean is

asymptotically normal, hence asymptotically symmetric. Let k£ be an integer, and assume that Gy, ..., G

are subsets of the index set {1, ..., N} of cardinality |G| = n := | N/k] each, where the partition method

is independent of the data Xi,..., Xy. In general, we do not require the subsets to be disjoint, and
different possibilities will be discussed in the following sections. Let

- 1
00 = = 32 S(X)
iEGj
be the empirical mean evaluated over the subsample indexed by G;. Conditions on the suitable “loss
function” p are summarized in the following assumption.
Assumption 1. Suppose that p : R — R is a convex, even, continuously differentiable function such that

(i) p'(z) =z for |z] <1 and p'(z) = const for z > 2.
(i1) z — p'(z) is nondecreasing;
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For instance, Huber’s loss [18]

2’2
p(2) = Szl < 13 + (2] = 1/2) I{]z] > 1}

is an example of a function satisfying Assumption 1.

Remark 2.1. Assumption 1 implies that p'(2) —2 < p/(1) =1 =0, hence ||p||cc < 2. Moreover, for any
x>y, plle)—p ) =y—py) —(x—px)+z—y < ax—y, hence p' is Lipschilz continuous with
Lipschitz constant L(p') = 1.

Note that the loss p(x) = |z| that leads to a “classical” median-of-means estimator does not satisfy
assumption 1, in particular, p’ is not Lipschitz continuous. Lipschitz continuity of p’ turns out to be
crucial for the derivation of our uniform bounds, however, for finite classes F, the proofs are valid for
broader class of losses that includes p(x) = |z|; see [30] for more details. The principles and assumptions
stated above lead to the following definition of robust mean estimators: given A > 0, set

i _
oW (f) == argmin \/% 2/} (\/ﬁ %ﬁ) : (2.1)

Parameter A, when expressed on a “natural scale” of the problem defined by o(F), can be interpreted as
the truncation level. It will be shown that different combinations of the subgroup size n and “truncation
level” A may lead to equally good bounds: in particular, when n = 1 and A o« o(F)v/N, we will recover
Catoni’s estimator, while the case of large n (e.g., n ~ v/N) and A « o(F) leads to the MOM-type
estimator.

2.1. Main results.

The collection of random variables {é(k) (f)=Pf, feF } defines a stochastic process that is a natural

analogue of the empirical process in the framework of heavy-tailed data. Our main goal is to characterize
the size of the supremum of the process, namely !

;23\5(’“’@ - Pf|.

In particular, we will be interested in estimating the deviation probabilities P (sup fer ’9\(’“) (fy—P f‘ > t)

under minimal assumptions on the process {f(X), f € F}. As a corollary of our general bounds, we will
obtain new results for the problem of mean estimation in R%. Everywhere below, it will be assumed that
o(F) < oo.
As a first step, we introduce the main quantities appearing in our bounds. Given f € F such that
o(f) >0,n e Nandt >0, define
Gall;
a(f)

) _O<]E(f(X)—IEf(X))QI{% S1a
b

gf(t’n = 2
o2(f) (1+ |+5])
+LE|f(X)—Ef(X)I3I{%SH’#H)

Vi o3(f) (1+|55])

It follows from the results of L. Chen and Q.-M. Shao [Theorem 2.2 in 8] that g;(¢,n) controls the rate
of convergence in the central limit theorem, namely

- <Z?-1 (X)) = Pf) _ t) _ o

O’(f)\/ﬁ < gf(tvn)v (2'2)

IWe assume everywhere below that SUp e 7 ‘g(k)(f) — Pf‘ is properly measurable. See [34, 11] for in-depth discussion

of measurability issues.
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given that o%(f) < oo and that an absolute constant C' in the definition of g¢(t,n) is large enough. The
function g (¢,n) enters our bounds through the quantity that we define next. Given A > 0, set

e [T (s (1))t

The following statement provides simple upper bounds for g;(¢,n) and Gy(n, A).

Lemma 2.1. Let Xi,..., X, be i.i.d. copies of X, and assume that Var(f(X)) < co. Then gs(t,n) — 0
as |t| — oo and gf(t,n) — 0 as n — oo, with convergence being monotone. Moreover, if E|f(X) —
Ef(X)|?* < co for some & € (0,1], then for all t >0

EF(X)—EfOTE[F(X) - BT

) ey S e %)
E|f(X) - Ef(X)|*T

Gt < oo IO EHCOP

where C',C" > 0 are absolute constants.

The proof of this lemma is outlined in section 4.4. We are now ready to state the main result. Let p be
a loss function satisfying Assumption 1. Moreover, set

A = max (A, o(F)).

Theorem 2.1. Assume that N = nk and that the subgroups Gi,...,Gy are disjoint. Then there exist
absolute constants ¢, C > 0 such that for all s > 0, n and k satisfying

N
1 1 1 s s
— | —=Esup — X;))—P —i—a]-"\/j +sup Gr(n,A) + - <, 24
5| TR v L U0~ PO+ o(F T | a8+ 5 (2.4
the following inequality holds with probability at least 1 — 2e™%:
19 - 1] < 0| 2 (o L 3 (700 - P+ 02
feF A\ rer N N

N

The proof of the theorem is outlined in section 4.1. We note that the requirement N = nk is not restrictive,
as replacing N by k- | N/k| will only result in the change of absolute constants. The assumption that the
groups sizes are equal is also not essential and is only imposed to avoid overly technical and cumbersome

LA (\/5%4_ Supfefo(n,A))l'

expressions. When the class F is P-Donsker [11], limsup ’E sup \/—% Zjvzl (f(X;) - Pf)’ is bounded,
N—o0 feF

hence condition (3.1) holds for N large enough whenever s is not too big and A is not too small, namely,
s <k and A > ¢’0(F). When discussing examples in the following section, this will be our default
setup. R

Estimator %) (f) defined in (2.1) depends on the choice of subgroups Gy, ..., Gy. It is natural to ask
if there exists a version of () (f) that is permutation-invariant. We address this question below and
present a construction based on U-statistics. For an integer n < %, let k= |N/n|, and define

A = {J: JC{1,..., N}, Card(J) = n}.

Let h be a measurable function of n variables. Recall that a U-statistic of order n with kernel A based on
the i.i.d. sample X1,..., Xy is defined as [16]

Uvn= 3= 3 h({X;}jes)- (2.5)

1
N
(n) JEAE\;L)
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Given J € Ag\?), let O(f;J) := 2>, f(X;). Consider U-statistics of the form

Unn(s) = o 3 4%%)

(n) JGAE\?)

and set

0V (f) == argmin Uy, (; f).
z€R

Theorem 2.2. There exist absolute constants ¢, C' > 0 such that for all s > 0, n and k satisfying

N
1 1 1 S S
— | —=Esup — X;))—P —l—a]-"\/j +sup Gr(n,A) + - <, 2.6
x| JEEm 7 U0 = PR+ o | 4 ot )+ (2:6)
the following inequality holds with probability at least 1 — 2e~%:
19 - 1] < 0| 2 (o L 3 (700 - Py + 02
feF A\ jerN = N

LA (\/ﬁ% ; S“pfeffﬁf(”’ A>) ] |

The resulting deviation bounds for §(*) (f) are of exactly the same form as for the estimator o )(f)
that is based on disjoint blocks of data. The proof of this result is given in section 4.2.

2.2. Discussion and comparison with existing bounds.

A number of recent works address the problem of robust empirical risk minimization that is closely related
to the question addressed in the present paper. In [5], authors prove uniform deviation bounds for robust
mean estimators defined using O. Catoni’s approach [6]; these bounds are limited by their dependence
on the covering numbers of the class F with respect to the sup-norm |-|| . Uniform bounds for the
median-of-means estimators have been obtained in several papers, including [25, 22, 26, 21]. Result that
is closest to our setting has been obtained in [22]: proof of Theorem 2 of that paper implies that the

(k)

estimator 6, (f) corresponding to p(z) = |z| satisfies

ACRT IR IR N (P
sup |1, (/) Pf]gc< T | ) - P + <f>\/;> @)

feF

with probability at least 1 — e~°* for absolute constant ¢, C' > 0; a slightly stronger version of this result
has appeared in [27]. The key difference between this inequality and the bound of Theorem 2.1 is the fact
that the former holds only for the fixed value of the confidence parameter s = k, while the latter typically
provides deviation guarantees over the wide range 0 < s < ck of confidence parameter s. This difference
is important, as one usually wants to choose k as large as possible to improve robustness (in particular,
robustness to adversarial contamination) without degrading performance of the estimator. The price that
we have to pay is the necessity to tune the parameter A. However, as we show below, in many cases there
is a wide range of “suitable” choices of A, so this issue is not critical.

Let us consider two examples. First, assume that n = 1, k = N and set A = A(s) := o(F){/Z. In

this case, for N large enough, condition (3.1) reduces to s < ¢/ N, and we deduce from Theorem 2.1 that

N
E sup % > (f(X;) = Pf) +o(F) i]

sup [0 (f) = Pf| < C
rer N o N

feFr
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with probability at least 1 — 2e*. This inequality recovers, up to constants, the result of Catoni [6] for
F = {f} (indeed, in this case the expected supremum is 0), and improves upon uniform bounds obtained
for Catoni-type estimators in [5]. If A = o(F)V/N, we get the “sub-exponential” bound

sup [0 (f) —Pf’ <C

N
1+s
E sup — —Pf)+o(F
sup 2:: (F)

feFr N VN

that holds with probability at least 1 — e~* uniformly for s < ¢/ N. Moreover, if

. Supfef]E|f(X) - Ef(X)FJF5
rays(F) = o2 (F)

< 0

for some 6 € (0, 1], then the estimator is less sensitive to the choice of the parameter A. Specifically,

N
E sup — Z — Pf) +a(]—")\/%] (2.8)

sup [0 (f) —Pf’ <C S

feF

with probability at least 1 —2e~* for any A satisfying o(F) (&) T (kars(F) I < A < o(F)y/ .
For instance, if § = 1, then any A in the range o(F)(N/s)/* < A < o(F)/N/s is suitable Equivalently,

for a given A, the sub-Gaussian type bound (2.8) holds uniformly for all s € [Ii% M A} where Ma =
a(F)VN
=

Next, assume that N > n > 2. For A = o(F) \/g, we again recover the bound

sup [0 (f) - Pf| < C
feF

N
Ewp%E]ﬂXﬁ—Rﬂ+dﬂ¢%1

rer N

that holds with probability at least 1 — 2e~°. When A < o(F), §<k>( f) most closely resembles the
median-of-means estimator. In this case, the inequality that holds with probability at least 1 — 2e™* is

| N
E?ggﬁg(f()() Pf)+o(F <\/7 \/iﬁlgng’rLO' )))]

1

sup [09(f) = Pf| < C
fer

As sup ez Gy(n,0(F)) is small for large n, this bound is clearly better than (2.7). Finally, let us again
consider the case when stronger moment assumptions hold, namely, £3(F) < co. Combining the estimate
for sup ez Gy(n,A) provided by Lemma 2.1 and the bound of Theorem 2.1, we obtain that

sup [0 () = Pf| < C
fer

Bowp 13" (/X)) — PH) + (P [ 2

rer N

. supse 7 E[f(X) —Ef(X)[? k. s
A2 N VEN |

again with probability at least 1 —2e™°. If A is such that ¢;0(F) (1 V4 /\/%) < A < ca0(F)y/k/s then

this inequality implies sub-Gaussian deviation bounds at confidence level s. If for instance 1 < k < vN
and A =< o(F), then

sup [09(f) - Pf| < C
fer

N
E@p%E}ﬂXﬁ—Rﬂ+dﬂV%1

rer N =

for all s < 'k uniformly.
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3. Contamination with outliers.

Assume that the initial dataset of cardinality N is merged with a set of O < N outliers that are generated
by an adversary who has an opportunity to inspect the data, and the combined dataset of cardinality
N°® = N + O is presented to a statistician. We would like to understand performance of proposed
estimators #*)(f) in this more challenging framework. Let Gy, ...,G) be the disjoint partition of the
index set {1,..., N°} that the estimators {a(k)(f), fe ]-"} are based on; as before, n will stand for the
cardinality of G.

In the rest of the section, we will assume that & > 20. Let J C {1,...,k} of cardinality |J| > k — O
be the subset containing all j such that the subsample {X;, 7 € G;} does not include outliers. Clearly,
{X;: i€ Gy, je J} are still i.i.d. as the partitioning scheme is independent of the data. Moreover, set
Ny =3 ,c;|Gj|, and note that

k
Ny >n|J] > 7”
The following analogue of Theorem 2.1 holds.
Theorem 3.1. There exist absolute constants ¢, C' > 0 such that for all s > 0, n and k satisfying

1 B s+ 0
A \/_Esup\/_z —Pf)+o(F )\/; + sup Gy(n,A) + 2 <e, (3.1)

feF feF

the following inequality holds with probability at least 1 — 2e~*

A N s
E sup — Z — PJ) +a(]~')\/;

sup é\(k)(f Pf’<C Sy
€

feF

~ Gr(n, A
FB (VR Bmrer Gyt ))

N vn

It is convenient to interpret the inequality as follows: if O < ck for a sufficiently small absolute constant

¢, the error sup ¢ » gk (f) — Pf| behaves like the maximum of 2 terms: the first term is the error bound

for the case O = 0, and the second term is of order Z\/ﬁ% In the next section, we provide examples
which show that the dependence on O in our bounds is, in general, non-improvable.

3.1. Estimators of the mean of a random vector.

Assume that X1, ..., Xy are i.i.d. copies of a random vector X € R? with mean EX = p and covariance
matrix E(X —u)(X —p)T = 2. Let || -|| be some norm in R?, and let B be the unit ball with respect to this
norm, B = {x € R?: ||z| < 1}. Consider the class of linear functionals 7 = {f,(z) = (v,z), v € B}.
Our goal is to estimate the mean p, with the error measured in the norm || - ||. Construction that we
propose is closely related to the approach employed previously by several authors [19, 27, 7, 14] that is
based on combining estimators of one-dimensional projections. Assume that we are in the “adversarial
contamination” framework of Theorem 3.1. Let p be a function satisfying assumption 1, and let gtk )(v)
be the estimator of (i, v), the projection of u in direction v € B:

0% (v) = argmln Z <\/— ) == ) ,
where fi,(v) = %Ziecj (v, X;), and A > /Apax(X). Given v € B and & > 0, define the closed “slab”

Sy(e) := {y e R?: ’(y,v> — a(k)(v) < a},

and M (e) := ,cp So(€). Finally, let e, := inf{e > 0: M(e) # 0}, and take 7i*) to be any element in
M (e,) (indeed, M(s.) =) M (e) is non-empty as an intersection of nested compact sets).

e>e
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Corollary 3.1. There exist absolute constants ¢, C > 0 with the following properties: assume that

1 1 S O
max | —— Esup |— v, X; — + - +supGr(n,A),— | <é. 3.2
R 200X |+ s G ), (3.2

Then with probability at least 1 — 2e™7,

N
% -] < é(xﬁsup%zmxj a4 (g L8 i) )
j=1

veEB veB

Proof. Tt follows from Theorem 3.1 that on the event £ of probability at least 1 —2e~%, u € M(e) for all

fE]: vEB

given that (3.2) holds, hence e, < gy on event £. Consequently,

|39 = | = sup [ @® = 1,0} < sup (@D, 0) = 89 ()] + sup |1, v) = F9 (v)] < e + 20 < 260
vEB veB vEB
with probability at least 1 — 2e™%. |
In the special case when || - || is the Euclidean norm || - ||2, the bound of Corollary 3.1 can be further

simplified. It follows from Hoélder’s inequality that

N N
1 1
E  sup \/—N g (v, Xj — 1) < EY/? sup \/—N g (v, X; —
Jj=1 j=1

vER:||v|[2=1 vER:||v|[2=1

2
N
1
= | WE[2 —w)| = VEIX - pl; = ViE,
j=1 5

hence fi*) satisfies

I (e O )

with probability at least 1 —2e~* (whenever s < ¢'k). According to the discussion in section 2.2, in many

cases the term A (SqueB % + \/ﬁ%) is of order smaller than N~'/2 whence the estimator (%)

behaves like the sample mean of the Gaussian random variables [27].

Let us now discuss optimality with respect to adversarial contamination. Assume that O = eN for
€ > ; here, we assume € to be known in advance, and the issue of adaptivity is beyond the scope of this
paper Moreover suppose that

E|(v, X — pu)|**°
Koyg§ := sup |< ,u>| < o0

villvll2=1 (Var{v, X — u>)1+5/2

for some 0 € (0,1]. In this case, Lemma 2.1 implies that

245
SUpP|jy =1 E (X — 4, v)]

sup Gy, (n,A) < C 25 ,0)2

veEB

for some absolute constant C > 0. Let Mp = U(A]_.), and recall that Ma > 1 by assumption. Then,

choosing k = e N-M , we deduce from Corollary 3.1 that

2+S
Fots

1/(2496)
tr S 146 K
~(k 1/(2496) 246
H (k) _ ,uH <\/ N + VvV Amax(X) <,/ i + e Kyl ) + TN s)
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with probability at least 1 —2e~*. Since e > &, e/C+IN > N~#% = o (N~'/2) whenever § > 0, hence

the last term in the bound is of smaller order. According to Lemma 5.4 (see section 5), no estimator can

5
achieve rate faster than e75% with respect to €, implying that our estimator is optimal in this sense.

4. Proofs.

We will introduce some additional notation and recall useful results that we rely upon in the proofs.
Denote

- 3

and let 55’” (f) be any solution of the equation Gy, (%k) (f); f) = 0. Clearly, 55’” (f) = g(k)(f) — Pf is the
error of the estimator %) (f).

The following concentration inequality is due to Klein and Rio (see section 12.5 in [4]).

Fact 1. Let {Z;(f), f € F}, j = 1,...,N be independent (not necessarily identically distributed)
separable stochastic processes indexed by class F and such that |Z;(f) — EZ;(f)] < M a.s. for all 1 <
7 < N and f € F. Then the following inequality holds with probability at least 1 —e~%:

k _

N N

4M's
sup ;(Zj(f) —EZ;(f)) | <2E sup ;(Zj(f) —EZ;(f)) | +V(F)V2s + 7 (41)
where V(F) = supscr Zjvzl Var(Z;(f)).
It is easy to see, applying (4.1) to processes {—Z;(f), f € F}, that
, al al a5 AMs
jnf. ;(Zj(f) —EZ;(f)) | = —2E sup ;(EZj(f) = Zi(N) | =V(F)V2s = — (4.2)

with probability at least 1 — e~*. Moreover, (4.1) is a corollary of the following bound for the moment
generating function:

N

AM _AM -1
logEeA(Zle(Zj(f)—lEZj(f))) < eT V2(]:) + 2ME§ZE‘ Z(Z](f) —EZ;(f)) (4.3)
j=1

that holds for all A > 0. This fact provides a straightforward extension of the concentration bounds to
the case of U-statistics. Let my be the collection of all permutations ¢ : {1,..., N} — {1,..., N}. Given
(i1,...,in) € mn and a U-statistic Uy ,, defined in (2.5), let

1
T%l _____ iN T T (h(Xily---7Xin)+h(Xin+1;---;Xi2n) + "'+h’(Xi(k—1)n+1""’Xikn)) .

It is well known (see section 5 in [17]) that the following representation holds:

1
Unn =5 Z Ty, oin- (4.4)

Let Uy (2 f) = (}V—) ZJGA%‘) o (\/ﬁ W). Applied to Uy . (z; f), relation (4.4) yields that

Vi =37 O Tinin(zf),

" (i1yein)ETN
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(p, (\/ﬁé(f;{il,...,in})—Pf—z)+

A
é N ) — n g0y
- /(\/ﬁ (Jv{l(k 1)n+1

:ﬂ
Z
0
=
|
El

- ikn})—Pf—z))'

Jensen’s inequality implies that for any A > 0,

A
Eexp ﬁ Z (Ti1=---7iN(Z;f)_ETil-,---,iN(Z;f))

(i1,--,iN)ETN

(i1, ,iN)ETN

hence bound (4.3) can be applied and yields that

sup (Un (23 f) = Uy (2 f)) < 2Esup (Th,...n (25 f) = ETh,. n (23 f))
feF fer

o i (o (AL PI) o sl

feFr

with probability at least 1 — e™®. The expression can be further simplified by noticing that ||p|lcc < 2

and that _ )
Var (p, (\/ﬁe(f;{l,...,z})—Pf—z» < UA(J)'

due to Lemma 5.3.

4.1. Proof of Theorem 2.1.

Recall that

Guls f pr( NIZUEIE )

Suppose z1, 22 are such that on an event of probability close to 1, Gi(z1; f) > 0 and Gy (z2; f) < 0 for all

f € F simultaneously. Since G, is decreasing in z, it is easy to see that aék)(f) € (z1,29) for all f e F
on this event, implying that ‘supfef égk)(f)‘ < max(]z1], |22]). Hence, our goal is to find z1, 2o satisfying

conditions above and such that |z1], |22| are as small as possible. We will provide detailed bounds for 21,
while the steps to estimate zo are quite similar. Observe that

Wi f :ﬁZ( ( 0,(f) APf) )—]Ep’(\/ﬁ(j(f)_APf)_z»

%Z( (V= )-EP(W)%ﬁiEP(W)

j=1

We will proceed in 3 steps: first, we will find €1 > 0 such that for any z € R,

;2;[;72( ( 0;(f) APf) ) _Ey (\/ﬁ(%(f) —APf) —Z)> > e (4.6)

with high probability, then €2 > 0 such that

5 (o (L) (M)
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and finally we will choose z; < 0 such that for all f € F,

f ZE (7‘/ﬁzl> > e + 2. (4.7)

It follows from Lemma 4.1 that setting

o(F) 16 s
Esu - P +—v2s+——
je?‘z 7 A 3 Vk

guarantees that (4.6) holds with probability at least 1 — e~®. Next, Lemma 4.2 implies that 5 can be

chosen as

€9 = 2\/E sup Gj(n,A)
feF

Finally, we apply Lemma 4.3 with
&1+ e

Vk
to deduce that

X N
- 1 8L A 2s ~ 16 S\/_ Supfe}' Gf(n, A)
21——m< Z +U(]:)AH + 3N G

=1

satisfies (4.7) under assumption that € < 0.045. Proceeding in a similar way, it is easy to see that setting
29 = —z guarantees that G (z2; f) < 0 for all f € F with probability at least 1 — e~*, hence the claim
follows.

Lemma 4.1. For any z € R and p satisfying Assumption 1, the inequalities

%Z (p, <\/ﬁ(9_j(f) —APf) —z) 5y <\/ﬁ(9_j(f) —APf) —>)

o(F) 16 s
E??EZ; TTA VBT
1 - ' 0;(f) = Pf) == o 0;(f)— Pf)— =z
s kZ( (ﬁ 2 ) e (ﬁ )
o(F) 16 s
—AWE?ZEZ SNV

hold with probability at least 1 —e™* each.

Proof. We will prove the first inequality, while the second follows similarly. First observe that in view of

B vir (i (VRROZPD=2YY i (GNP =2) 2

A A AZ

hence supc » Var'/? (p’ (\/ﬁ(éj(f)_f’#)_z)) < @. Next, Fact 1 (more specifically, inequality (4.2))
implies that for any fixed z € R,

}géjiﬁ (p, <\/ﬁ( i) —APf)—z> gy (\/ﬁ( i() —APf)—z>)

> 9Bsup =3 (E,/ (\/ﬁ( i(f) = PJ) —z) iy (ﬁwj(f) P —))

S AN TN

5
3Vk
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with probability at least 1 — e *. It follows from Remark 2.1 that [|p/||c < 2, hence it remains to
estimate the expected supremum. To this end, we will apply symmetrization and Talagrand’s contraction

inequalities 2 [20, 23, 29] (where functions h;(z) == —2 (2=viz/ AL)(;’)’ (=v72/4) 4re contractions satisfying
hj(0) = 0). Let &1,...,ex be i.i.d. Rademacher random variables independent of X7, ..., Xy, and note
that
(6,(f) = Pf)— / 6;(f) = Pf) =
E sup — ( < +Ep | Vn
ser vk & Z A g A

<2L(p Esup\/_ZEh( W><—Esup283\/—9 (f)=Pf),

feF feF

where we used the fact that L(p’) < 1. Next, desymmetrization inequality [20] implies that

EsupZaj\/_ - Pf) < Esupz

ferx fer iz
and the result follows. O
Lemma 4.2. Assume that E|f(X) — Ef(X)|* < oo for all f € F and that p satisfies Assumption 1.
Then for all f € F and z € R satisfying |z| < %%,
G.(f) - Pf)— -
‘Ep/ <\/ﬁ( J(f) X .f) Z)—EP/<W(f)A \/ﬁz)‘SQGj(n,A)

Proof. Let T(x) = x — p'(x), and note that T'(z) = 0 for || < 1 by Assumption 1. Moreover, T is

non-decreasing. As -
e (Vi@UO=PH=: WOV,

A A
it is easy to check that

B (ﬁ@-(f) SPN =2 gy (WD)

A A

e (r (RODZPO=2) (MDY

For any bounded non-negative function i : R — Ry and any signed measure @,

:z:)dQ‘ =

/OOOQ(x:h(a:)Zt)dt‘.

Since any bounded function h : R — R can be written as h = hy — h_, where hy = max(h,0) and
h_ = max(—h,0) are both nonnegatwe we deduce that

\/ d@\ Cl@tes @ 20l [ QG h(e) 2 0lar (48)

Moreover, if h is monotone, the sets {x : hy(x) >t} and {x : h_(x) >t} are half-intervals. Take h = T;
it follows from Assumption 1 that 7 () < max(z —1,0), hence 7' (t) > 1+t for ¢ > 0. Let (I>§fl) (+) stand
for the cumulative distribution function of /n (6;(f) — Pf). Applying (4.8) to the monotone function

s T (I*Aﬂ) and Q(+) = (I>(" () =®(-/o(f)), we deduce that for any f € F,

e (1 (VA PD=2) g (W) - JRY)

A
Q(w:T+ (I_T\/ﬁz) Zt)’dt—i—/(Joo}Q(:v:T_ (x%[m) Zt)}dt. (4.9)

oo
</
0

2We use the versions of these inequalities without absolute values inside the supremem; see [29] for the proof.
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Inequality (2.2) implies that

‘Q <a::T+ <x%[m> Zt>‘ —1Q(z: x> AT () + Viz)|

<gr(ATIH(E) + vnz,n) < gy (A (% + t) n) (4.10)

where we used monotonicity of gy together with the inequalities y/n|z| < £ A and T;'(t) > 1+t on the
last step. Integrating inequality (4.10) from 0 to oo, we see that

[lofern (555)=ae [T (s ) a-oms

Similarly, fooo ’Q (:1: T (%) > t) ’ dt < Gy(n,A), hence the conclusion follows from (4.9). O
Lemma 4.3. Let € > 0 be such that € < 0.045, and set

& max(A,0(F))
0.09 N

z1 =
Then for all f € F,

gy (WU vEn)

Proof. For any bounded function h such that h(—z) = —h(x) and h(z) > 0 for > 0, and any z < 0,
[ o= on@its = [ hw) Gala+2) - ba(-a + 2) dz 20,
R 0
where ¢, (z) = (210)~1/2¢=2°/20" Recall that H'(z) > 5 for 0 <2 <2, and take
/ € !/ €z
h(z) = p'(a) = S H{lz < 2} = H'(z) — 51 {|a] < 2}.

Observe that h(z) > 0 for z > 0 by assumptions on p, hence for any j,

£,/ (M) s (W(f) - \/ﬁzll{‘W(f) — Vi 2}) o (W(f);\/ﬁzq)

A A A
<o) o0 (B0S2))

1 W(f)— W(f)—
> max (§]E ( (f)A\/ﬁmI{’ (f)Ax/ﬁm
where we used the fact that both terms are nonnegative. Next, we will find lower bounds for each of the
terms in the maximum above, starting with the first.

(1) Consider two possibilities: (a) A < o(f) and (b) A > o(f). In the first case, we will use the trivial
(W(f)gx/ﬁzl I { ‘ W(f);\/ﬁh

lower bound E

< 2}) > (0. The main focus will be on the second case. To

this end, note that Z := Wi N(0,1), hence

a(f)
< z}

s (W(f);ﬁzll{’vvm i

a(f) < {‘ Vnz A }) Vn oz <‘ oz A )
=——E|(ZIS|Z— <2—— — Pr( |Z — <2——|. (4.12
24 o | =% ))  2a o0 | =)
Direct computation shows that for any a € R, ¢ > 0,
‘IE(ZI{|Z—a| gt})‘ =Lt ety (4.13)
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Take a = —Z;(—‘ﬁ, t= 2%, and observe that assumptions of the Theorem imply the inequality |a| < i.
Minimum of the function a + a? + t? — 2|a|t over the set 0 < a < t/4 is attained at a = t/4, implying

that a® + t* — 2|alt > 512 > % Combining this with (4.13), we deduce that

‘E(ZI{lZ . al < t})‘ < 1 67t2/4e*|at\ ’eat _ efat‘ _ ﬂ (1 _ efQ\aﬂ) < e s .2|at|7
V 27T \/271' \/271'
hence
o(f) < {‘ Vi A }) 2 |zayn| -2 2 |ayvm| A a2
— K|\ ZIL|Z — <2—— < —— | e 2 = e 2D .
24 of) |~ o)) |~ Vvar|a(f) Var | A | a(f)

Moreover, since |z1| < %% by assumptions of the lemma, it follows that

Vil _y AN p s AN e
Pr(Z ) §20(f)>2P<|Z|§2U(f))21 2®(—3/2) > 0.86.

Together with (4.11), (4.12), the last display yields that

(W) = yrz | [0.86 2147
]E”< A >> 2 A

__a?
e 2 .

2
B V2T

Zl\/ﬁ
A

a(f)

__aZ
As 2 — ze~ %" is decreasing for > 1/1/2, one easily checks that %e 2 < e tas A>o(f), hence

(W) —Vna 2 Vn Vi
Ep< X > (043 = —= ) a1l 5 > 013641 -

(2) For the second term, we start with a simple inequality

Eh(W(f);\/ﬁzl) > Ep (W(f);\/ﬁle) I{’W(f);\/ﬁzl >2}

g (1S o) (WO—via o))

—— A
>1

which follows from the definition of h and assumptions on p. Again, we consider two possibilities: (a)
A <o(f)and (b) A > o(f). In case (b), we use the trivial bound

R Wy LE e Y

In the first case, we see that

Pr (W(f) —Vna 2) _pr (W(f) — Vs _2>

A A
_pr<zz%+2%)‘“<zg%_2%§> R
=re(ze [ g v )

Lemma 5.2 implies that
(e[ a2 ) saon(r< 2]
(2 € [0 2 ) ) ) 22 e (2 0
> 2e 2 Pr (ZE [O, \/mzlq),

o(f)
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where we used the fact that A < o(f) by assumption. Finally, Lemma 5.1 implies that

(e o ) s

whenever |z1]| < O.QQL\/Q. In conclusion, we demonstrated that in case (a)

W(f)—+/nz 2¢~2 vn vn
Eh 0.09 .
< A > T3 lmlsey ORI
Combining results (1) and (2) for both terms in the maximum (4.11), we see that for any A > 0,
W) Vi) /A Ja
Ep | ———F—"— 0.1364,0.09 ——— =0.092y | ————~ 4.14
# (FEFE2) > min 0asos 00l =00l w1y
; 1 max(A,0(f)) ; ;
given that |z1| < 3 N Let € > 0. It is easy to check that setting
5= — s max (A, 0(f) =
L= 709 AV T

yields, in view of (4.14), that
W(f)—
oy (MDY

as long as condition |z;| < %w holds for all j. The latter is equivalent to requirement that

ESO'—SQ. O

4.2. Proof of Theorem 2.2.

Suppose 21, 22 are such that on an event of probability close to 1, Uy (215 f) > 0 and Uy, (22; f) < 0

for all f € F simultaneously. For such z1, zo, it is easy to see that g(k)(f) — Pf € (z1,29) for all f € F
on the corresponding event. Observe that

UJ/V,n(va) - N1 Z Til-,---yiN(Z;f)_ETi1=---7iN(Z;f)

vy (VI S P2 gy (WU VY gy (WU )

A A

The rest of the proof mimics the steps in the proof of Theorem 2.1. Namely, we will find positive €1, e
such that

: | > Til,...,m(z;f)—ETil,...,iN(Z;f)=fing(Uz/v,n(Z;f)—EUz'v,n(Z;f))2—51 (4.15)

with high probability and
inf Ep/ (\/ﬁe(f;{l,...,n})—Pf—z> _Ep (W(f)_\/ﬁz>

fer A

and will choose z such that Ep’ (W) > g1+ €9.

In view of (4.5) and the fact that ||p'||cc < 2, £1 can be chosen as
o(f) [2s 16s

€1 =2Esup (17,.., z f)—=EIY z; I APy et
! fe‘}(lr NN BTG D) + T T
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for which inequality (4.15) holds with probability at least 1 — e™*. It is also easy to see, following the
symmetrization-contraction argument of Lemma 4.1, that

8 1 nk
Bsup (Ti,..n(5: f) = BTi,..v (3 ) < 5= Eswp Tt 2 ) = 1)

Lemma 4.2 implies that

sup ‘Ep, (ﬁ é(f;u,...,Z}) —Pf—z) _Ep <W)’ < 25up Gy (. A) = o9
e fer

Finally, equation (4.14) in the proof of Lemma 4.3 yields that, for z < 0,

x/ﬁ2> Vn

/ W(f) -
Lo ( max(A, o (f)

n > 0.09]z|

r&w (1 + €2) implies that Uy, (215 f) >

0 forall f € F simultaneously with probability at least 1—e™*. Similarly, zo = —z1 satisfies Uy, (22; f) <0
for all f € F with the same probability, and the claim follows.

N, Hence, choosing 21 := —

1 max(A,o(
as long as |z| < SR S

4.3. Proof of Theorem 3.1.

The proof closely follows the steps of the proof of Theorem 2.1. All the probabilities below are evaluated
conditionally on N (see section 3 for the definition). Recall that

b 0, (f) — —z
Gulzif) = 230 (va =02,

We are looking for 21, zo € R with |z1], |22] as small as possible such that on an event of probability close
to 1, Gi(z1; f) > 0 and Gy (22; f) < 0 for all f € F simultaneously. Observe that

o L / 0;(f) = Pf) —= 1 / (6;(f) = Pf)—=

jeJ

The second sum can be estimated as

A (BN -PH-N L 10
ﬂ;p (f . ) s|p|m%ﬂszﬂ.

where we used the fact that ||p'||cc < 2. For the first sum, we proceed as in the proof of Theorem 2.1 and
decompose it as

ﬁzp’ (ﬁ (0,() —APf)—z>

jeJ

- L5 (¢ (ABDSPN =) gy (rBUNED22))

\/EjGJ A A
e (o (VLD g (M)
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It follows from Lemma 4.1 that for any z € R,

}2372( < 0;(f) APf) >_]Ep, (\/ﬁ( i (f) —APf)—z>)

jeJ

VR S () e () ) 2

with probability at least 1 — e™*, where

|J] 8 a(F) 16 s
€1 =14/ — E su )+ V2s+ —
VE \avw ,GEZ A 3 /17|

Next, Lemma 4.2 implies that

3 220 o ()

VT (o (D) ()
L]

where g9 = 2\/— sup;cx Gr(n, A). Finally we will choose 21 < 0 such that for all f € F,

\/_Z (J>>51+52+2%.

jeJ

Lemma 4.3 implies that it suffices to take

1 A 0\ vk A O/Vk

1A <El+gz+2 > VE oA atetO/Vk

0.09 /n vk |J | 4D Vk

To get the final form of the bound, observe that Esup ;. » Zj:"l (f(X;) = Pf) <Esup;cr Zjvzl (f(X;)—Pf)
due to Jensen’s inequality and that N; > N/2 by assumption. Similarly, setting zo = —z1 guarantees
that Gg(z2; f) < 0 for all f € F with probability at least 1 — e~ %, hence the claim follows.

zZ1 = —

4.4. Proof of Lemma 2.1.

For brevity, set Y := f(X)—Pf,let Y1,...,Y, beii.d. copies of Y, and let W ( f) have normal distribution
N(0,02(f)). Theorem 2.2 in [8] implies that for an absolute constant C' > 0 and any ¢ € R,

Z >t —Pr(W(f) >1)| < gs(t,n)

_C(IEY2I{ PL>1tiol} E|Y|3I{J_§ﬁ§1+|t/0|}) (4.16)

%\

e ST ) Y T C R Ty P )

It is clear that gs(s,n) < gf(t,n) for t < s, g¢(t,m) < gs(t,n) for n < m, and that gs(t,n) — 0 as
|t| = oco. To show that gr(t,n) converges to 0 as n — oo, let {ay },>1 be any sequence such that a,, — oo,
an < y/n and a, = o(y/n). Then

=BV PL{Y] < oVl +lt/al)} < <= (BIYPT{YI < 00,1+ 1t/o)}
+EY P {0 an(1+[t/o]) < [V < o VAl +|t/o])} )

< (o + 1) (% EY? 4+ EY’T{|Y] > 0 - an(1+ |t/o|>}) |
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hence
C

gr(t,n) < CEaTIE (EY2I{|Y| > an (0 +t)} + \/_IEYQ)

where the latter expression converges to 0 as n — 0o. Next, assume that E|Y|**° < oo for some ¢ € (0, 1].
Applying Holder’s inequality followed by Markov’s inequality, we deduce that

E (f; I{ p} >14 |t/a|}> < (B|X/of2+)%/ (Pr(% >14 |t/0|>)6/(2+6))

E|X/U|2+6
T 21+ Jt/o])’

Moreover, it is clear that

3
E (% I { Up\j'_ <1+ |t/0|}> (Vn(1+ |t/o|))l_6IE|X/U|2+5.

Combining these inequalities with (4.16), we deduce the bound (2.3) for gy (¢, n). Finally, an upper bound
for Gy(n) follows by integrating the inequality (2.3).

5. Supplementary results.

Lemma 5.1. Assume that 0 < o < 0.33 and let z(«) be such that ®(z(«)) —1/2 = a. Then z(«a) < 3a.

Proof. Tt is a simple numerical fact that whenever a@ < 0.33, z(«) < 1; indeed, this follows as ®(1) ~
0.8413 > 1/2+0.33. Since e ¥"/2 > 1 — L, we have

)
Vara = [y = 2(0) — ()" = ela), (5.1)

CTDIU‘

Equation (5.1) implies that z(a) < 2v/27 a. Proceeding again as in (5.1), we see that

1 12
V2ra > z(a) — G (z(a))® > z(a) — 2—;a22(a) > z(a) (1-15107),
hence z(a) < = 1/571042 a. The claim follows since av < 0.33 by assumption, and % < 3. O

The following fact is well known; we present a short proof for reader’s convenience.

Lemma 5.2. Let A C R be symmetric, meaning that A = —A, and let Z ~ N(0,1). Then for all x € R,
Pr(Ze A—x)> e /2 Pr(Z € A).

Proof. Observe that

1 2 2
Pr(Z e A) = / IH{ze A}—— e =24y = 612/2/ I{z € Aye™*/2em2/2 =% /272712
\/_ V2r

™

< e* \// —(2— m)2/2dz\// z+m)2/2d2
_ /2 I A 7(zfz) /2d _ /2P A A—
e S e zZ=e€ T S x),
[ e ( )
and the claim follows. O

Lemma 5.3. Let p satisfy Assumption 1. Then for any random variable Y with EY? < oo,

Var (p'(Y)) < Var(Y).



S. Minsker/Robust ERM 19

Proof. The function u(t) =t — p/(t) — ¢ is nondecreasing for any ¢ € R by Assumption 1, hence for any
s € R, there exists ¢(s) such that u(t) > s iff t > ¢(s). Next, consider @(t) = t —EY — (p'(¢t) —Ep'(Y)), and
let to be such that () > 0 for t > tg and @(t) < 0 when t < ty. For any z,y € R, 22 — y? > 2y(z — y).
Letting x =t — EY and y = p/(t) — Ep/(Y), we obtain

(t—EY)? - (¢/(t) —Ep'(Y))? > 2(5/(t) —Ep(V)) (t — EY — (¢/(t) — Ep'(Y))).

i
Consider two cases: (a) t > to and (b) ¢ < to. In the first case, p'(t) — Ep'(Y) > p/'(to) — Ep/(Y) and
(t—EY — (p'(t) —Ep/(Y))) > 0, hence

(t—EY)2 — (4 (t) — Bp (V))* 2 2(p'(to) — Bp' (V) (t — Y — (5 () — Ep/(V))..
In the second case, p/(t) — Ep/(Y) < p/(to) —Ep/ (Y) and (t — EY — (p'(t) — Ep'(Y))) < 0, hence again
(t—EY)2 — (J() — B (V))* 2 20/ (to) — Ep/(V)) (t —EY — (J/(H) —EQ'(Y))).  (5.2)

Replacing ¢ by Y in (5.2) and taking the expectation yields the result. O

Lemma 5.4. Let p € [2,3], and assume that X € R? has distribution P from a class P of all distributions
with bounded p-th moments of one-dimensional projections, meaning that sup,,—1 Ep (X —EX,v)]P <
1. Let X1,..., XN be a sample from (1 —e)P + eQ where 0 < e < 1/2, P € P and Q is an arbitrary
distribution. Then for any estimator i(Xy,...,Xn) of the mean u(P),

tr(%
sup Pr<|ﬁ— pll2 = e ( % vgl_l/p>> > Ca.
PeP,Q

where 3 is the covariance matriz of P and cy,co are absolute constants.

Proof. If ¢ = 0, then it is well known that the minimax rate of estimating the mean is HTE (e.g.

see the remark following Theorem 3 in [27]). Let’s assume that ¢ > 0 and suppose that P, P, are
two distributions supported on {e71/?,0,—¢'/?}, namely, Pi(0) = P»(0) = =22, P, (e7V/P) = =

l—e” 1—¢’

P (—5*1/1’) =0, P (5’1/7”) =0, P (—5*1/1’) = 7= Clealy, P, € P, P» € P, the means of P, P, are
H(P) = S2, u(Py) = —=—2" respectively and [j(Py) — p(P>)| = 2=

Next, let )1 and Q)2 be Dirac measures, namely Q1 = 6.1/, and Q2 = d__-1/». Then it is easy to
check that (1 — )P, +eQy = (1 — e)Py + Q1 = P, hence, given samples from P, it is impossible to
distinguish between P; and P,. Conclusion now follows from Theorem 5.1 in [9]. O
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