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In the definition of continuous compatibility (definition A.1 in the appendix) it is not made clear how close
data sets would be defined for data sets with different numbers of data points or different input values. For
example if D' is simply D with one of the points in D repeated, then the two data sets contain exactly the
same information, and should thus be considered close. In fact proposition B.4 uses a definition of continuous
compatibility defined with respect to a more general notion of “close data sets”. The following notation applies
to definition A.1

Let S be the compact support for dF(x). Let D = {x;, i}, D' = {x,4/}¥, be any two data sets on S
such that for every {z;,y;} in D there is an {z},y;} in D’ such that |x; — x| < €pee and ‘yz - y;‘ < €maz
and the same is true for every {z7,y;} in D', i.e. there is an {z;,y;} in D such that |x; — x} | < €pqer and
yi — y}‘ < €maz. Let A(D) = g(x), A(D') = g(x) + n(x).

Definition A.1 L is n'® order—continuously compatible if 3C such that

<|77(X)|n)x < (Cemax)n
with probability 1 (i.e. for almost every D). We will write £ € CCp,.

Note that all that has been updated is the notion of what close data sets are.



