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S.1 Supplement to Table 1

The constants xs for s =1,...,5 in Table 1 are defined as
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then the optimal choices of h,, corresponding to Table 1 can be summarized as follows.

Table S1: Chosen Bandwidths Corresponding to Table 1
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S.2 Supplement to Table 2

The constants 11, 72,13, N4 in Table 2 are defined as
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then the optimal choices of h,, corresponding to Table 2 can be summarized as follows.

Table S2: Chosen Bandwidths Corresponding to Table 2
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S.3 Proof of Theorem 2

Recall that a(s), b(s),a(s), b(s), A;(t) for j =1,...,6, AL(t) and AY(t) are defined in Section 4
and Step 1 and 2 in the proof of Theorem 1, ¢(s),d(s), &(s), d(s), A;(t) for j = 1,...,7, Ab(t)
and AY(t) are defined in Step 3 in the proof of Theorem 1.

Step 1:

Similar to the proof of Lemma 3, one can show that
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from which the desired result (S.3.1) follows.

Step 2:
Similar to the proof of Theorem 1 and (A.26) in the proof of Theorem 5, one can show that

|0~ 50| 5 [ 160~ g0l + 00

eeR
hnl

- /_h1 [A4(t) + As(t) + Ag(t)] dt + O(cf4)-

Thus the desired result follows from

hpt hyt
[ st [ 1w - en @it su = 0p (w2077
—hpt —hpt

[t|<hy* |§0X (t)|

hyt hpt hyt
[ mswtar<z [ eaolswla+ [P e - oxlae sw a0 > 1
—hn —hn

_nit lex (8)] lt<hy?
— Op (n—1/2h;2,3z—3/2> 7

and

pot ht supp -1 |@x (t) — ox(t)]
/ A(t)] dt < / 5u(t) — (B P
—hit —hyt mflt\éhﬁl (2401

hit
— o ( JRCE mt)dt) ,

where the last equation holds because, similar to the proof of Lemma 4, it can be shown that
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Similar to previous proofs, it holds that
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and this completes the proof of Step 3.

S.4 Proof of Theorem 3
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where the last equation holds because, similar to the proof of Lemma 4, it can be shown that
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S.5 Proof of Theorem 4
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where the last equation holds because, similar to the proof of Lemma 4, it can be shown that
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Third, similar to Lemma 4,
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