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Preface

The subject of Nonparametric statistics is statistical inference applied to noisy obser-
vations of infinite-dimensional “parameters” like images and time-dependent signals.
This is a mathematical area on the border between Statistics and Functional Analysis,
the latter name taken in its “literal” meaning — as geometry of spaces of functions.
What follows is the 8-lecture course given by the author at The XXVIII Saint-Flour
Summer School on Probability Theory. It would be impossible to outline in a short
course the contents of rich and highly developed area of Non-parametric Statistics;
we restrict ourselves with a number of selected topics related to estimating nonpara-
metric regression functions and functionals of these functions. The presentation is
self-contained, modulo a few facts from the theory of functional spaces.
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Chapter 1

Estimating regression functions
from Holder balls

1.1 Introduction

We start with brief outline of the problems we are interested in and the goals we are
aimed at.

Statistical problems and estimates. A typical problem of Statistics is as follows:

(*) We are given a Polish (i.e., metric, separable and complete) “space
of observations” Y along with a family of Borel probability distributions
{®f(-)}fer on Y; the family is parameterized by a “parameter” f varying
in a metric space F.

The goal is, given an “observation ” — a realization

y~ O
of random variable associated with an unknown f € F, to make conclu-
sions about f, e.g.

I. [Identification] To estimate f,

F. [Evaluation of a functional] To estimate the value F'(f) at f of a given
functional F': F — R,

N
H. [Hypotheses testing] Given a partition F = | J F; of F, to decide to
i=1

which element F; of the partition f belongs,

In all these problems, a “candidate solution” is an estimate — a Borel function
f(y) on the “space of observations” Y taking values in an appropriately chosen Polish
“space of answers” Z:

e In the case of Identification problem, Z = F, and f(y) is the estimated value of
e

e In the case of problem of evaluating a functional, Z = R, and ]? (y) is the
estimated value of F(f)

e In the case of Hypotheses testing, Z = {1,..., N}, and f(y) is the (index of the)
accepted hypothesis.
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Risk of an estimate. Normally it is impossible to recover the “true answer” f,(f)
exactly, and we should be satisfied with estimates f| (+) which with “high” probability
are “close” to true answers.

A natural way to quantify the quality of an estimate is to look at its (mean squared)
risk ”

R(F. f) = (Ea, {dist3(F(v), £.(H)}) (1.1)

where

e &, {-} is the expectation w.r.t. y ~ ®y;

e distz(+,) is the metric on the “space of answers” Z;

e f.(f) € Z is the true answer.

For example

e In the Identification problem, Z = F, distz(+,-) is the metric F is equipped
with, and f,(f) = f;

e In the Functional Evaluation problem, Z = R, distz(p,q) = |p — ¢| and f.(f) =
E(f);

e In the Hypotheses testing problem,

0, i=j
Loi#g’

In the latter case (1.1)) is the square root of the probability to misclassify the parameter
f of the distribution we observe.

Z={1,...N}, dist,(i, ) = { £.(f) =i for f € F.

Remark 1.1.1 Of course, (1.1} is not the only meaningful way to measure risk; a
general scheme requires to choose a “loss function” — a nondecreasing function V()
on the nonnegative ray such that ¥(0) = 0 — and to associate with this loss function
the risk

R(F. 1) =0 (&, {W (distz(F(y), £.())}).

To order to simplify our considerations and notation (in our course, we shall have
enough of other “parameters of situation” to trouble about), in what follows we focus
on the mean square risk ([1.1]), i.e., on the simplest loss functions W(t) = 2.

Risk depends on the “true parameter” f, and thus cannot be used “as it is”
to quantify the quality of an estimate. There are two standard ways to eliminate the
dependence on f and to get a quantitative characterization of an estimate:

e [Bayesian approach] To take average of R(f, f) over a given a priori distribution
of feF

e [Minimax approach| To take the supremum of R( I f ) over f € F, thus coming
to the worst-case risk

o~

R(F; F) = swpR(F. ) = sup (&, {dist} (F(y). £.(N})"” (1.2)

fer feF

of an estimate f on the “parameter set” F. In our course, we always use the minimax
approach. The major reason for this choice is that we intend to work with infinite-
dimensional parameter sets, and these sets usually do not admit “natural” a priori
distributions.
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With the minimax approach, the quality of “ideal” estimation becomes the mini-
max risk R
RY(F) = nf R(f; F) (1.3)
f0)

— the minimal, over all estimates, worst-case risk of an estimate.

Nonparametric regression problems. In the “parametric” Statistics, the param-
eter set F is finite-dimensional: F C RF (“the distribution is known up to finitely
many parameters”). In the Nonparametric Statistics, the parameter set F is infinite-
dimensional — typically, it is a compact subset of certain functional space, like the
space C([0,1]¢) of continuous functions on the unit d-dimensional cube. Typical
generic examples are as follows:

e Nonparametric regression estimation problem:

(R) Recover a function f : [0,1]* — R known to belong to a given set
F c C([0,1]%) via n noisy observations

y=vy' ={yi= f(x;) +o&,i=1,...,n} (1.4)

of the values of the function along n given points z; € [0,1]%; here {& ]},
is the observation noise.

e Nonparametric density estimation problem:

(D) Recover a probability density f on [0,1]% known to belong to a
given set F C C([0,1]%) via n-element sample of independent realizations

{xi ~ f}?:r

In our course, we will focus on the Nonparametric regression estimation problem and
related problems of estimating functionals of a “signal” f via observations (1.4)).

In order to get a particular “instance” of generic setting (R), we should specify
the following “data elements”:

1. The grid {z;},
Options:
e n-point equidistant grid;

e sample of n independent realizations of random vector with known/unknown
distribution;

2. Type of noises {§}"
Options:
e independent A (0, 1)-random variables;

e independent identically distributed random variables with known/unknown
distribution;

e dependent, in a prescribed fashion, random variables;
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3. The set F
Options:

e a subset of C([0,1]?) comprised of functions satisfying certain smoothness
conditions;

4. The metric used to measure risk

In our course, we measure recovering errors in the standard || - ||,-norms
1/q
/ lg(z)|%dx] , 1<g< oo
lol=1 o
nax, lg(2)], q =00

The risks associated with these norms are called q-risks.

It would be too ambitious for a single course to be aimed at achieving “maximal gener-
ality” with respect to all these “data elements”. Our decision will be in favour of “gen-
erality in the classes of signals F” rather than “generality with respect to the schemes
of observations”. Indeed, what makes the major difference between the paramet-
ric and the nonparametric statistics, is exactly the “nontrivial” infinite-dimensional
geometry of the parameter set, and it is natural to focus first of all on the role of
this geometry, not complicating things by considering “difficult” observation schemes.
Specifically, the main part of the results to be presented deals with the simplest ob-
servation scheme, where the observations are taken along an equidistant grid, and the
observation noises are independent N(0, 1).

The asymptotic approach. After all “data elements” of the Regression estimation
problem (recall that this is the problem we focus on) are specified, our “ideal goal”
becomes to find the optimal, for a given volume n of observations , estimate — the
one yielding the minimax risk. As a matter of fact, this goal never is achievable — we
do not know what is the optimal in the minimax sense estimate even in the simplest
— parametric! — problem

“Recover a real f € F = [0,1] via n independent observations y; =

f+&, &~N(0,1).

Thus, we are enforced to simplify our goal, and the standard “simplification” is to
fix all data elements except the volume of observations n, to treat n as a varying
“large parameter” and to speak about asymptotically optimal in order/ asymptotically
efficient estimation methods defined as follows.

When n is treated as a varying parameter,
e The minimax risk becomes a function of n:

R i F) = inf (&0 {dist* () - g

1) Most of these results can be more or less straightforwardly extended to the case of more general
schemes of observations, but all these extensions are beyond the scope of the course.
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where

e inf is taken over the set of all possible estimates of f via n observations ,
i.e., all Borel functions f(z;y):[0,1]? x R* = R

e &, is the expectation over y/.
e A candidate solution to the Regression estimation problem becomes an estimation

method — a sequence of estimates

{F) [0, x R > R}
indexed by volumes of observations used by the estimates;
e Our goal becomes either to find an asymptotically efficient estimation method:

R(fa: F) = (1 +0(1))R*(n; F), n — oo,
or, which is more realistic, to find an optimal in order estimation method:
R(fn: F) < O()R*(n; F), n — o0.

In our course, we focus primarily on building optimal in order estimation methods for
the Regression estimation problem and asymptotically efficient estimation of function-
als of a regression function. The only situation we are interested in is when consistent
estimation is possible —i.e., when the minimax risk itself converges to zero as n — oc.
Note that the latter assumption is satisfied only when F possesses some compactness
properties (see Corollary , and that the rate of convergence of the minimax risk
to 0 as n — oo heavily depends on the geometry of F (and sometimes — on the metric
used to measure the estimation error). These phenomena are characteristic for Non-
parametric Statistics and reflect its “combined” (Statistics + Geometry of functional
spaces) nature.

Just to give an impression of a typical result on estimating a non-parametric
regression function, we are about to consider the simplest problem of this type — the
one of recovering functions from Hoélder balls. We start with the situation where
the main ideas of the constructions to follow are most transparent, namely, with
estimating a univariate Lipschitz continuous function, and then pass to the case of a
general Holder ball.

1.2 Recovering a univariate Lipschitz continuous
function

The problem. Assume we are given n noisy observations

of a function
f(z):[0,1] = R,

{&} being independent A (0,1) noises. Our a priori information on f is that f is
Lipschitz continuous with a given constant L > 0. How to recover the function?
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The recovering routine. Our problem is very simple and admits several standard
“good” solutions. We shall discuss just one of them, the so called locally polynomial,
or window estimate. The construction is as follows. In order to recover the value of
[ at a given point x € [0, 1], let us choose somehow a window — a segment B C [0, 1]
containing = and including at least one of the observation points z; = i/n. Let us
estimate f(x) via the observations from the window as if f were constant in it. The
most natural estimate of this type is just the arithmetic mean of the observations

from the window: )
fB(x; y) = H(B)

Z Ui, (1.6)

iz, €EB
where n(B) stands for the number of observation points in a segment B. Recalling
the origin of y;’s and taking into account that

1
@) = o X f@)
we get R
errp(zyy) = folzy) — fo)
= dp(x)+ sp,
do(e) = o X [flw) — J(@)) (17)
S = ﬁzxgéBO'fz

We have decomposed the estimation error in two components:

e deterministic dynamic error (bias) coming from the fact that f is not constant
in the window,

e stochastic error sg coming from observation noises and depending on window,
not on f,

and this decomposition allows us to bound the estimation error from above. Indeed,
the deterministic error clearly can be bounded as

ds(@)| < i X |f(@)— f)]
ix,€EB
< ﬁi:xizwuxi—ﬂ (1.8)
< L|B|,

where |B| is the length of the segment B.
Now, the stochastic error is a Gaussian random variable with the standard devia-
tion
o o

——— <o(B]) = ———

n(B) V1l Bl/2

(we have taken into account that the number of observation points in B is at least
n|B|/2), and we can therefore bound from above all moments of the stochastic error:

(1.9)

(E{lssl"D"" < O(W)ou(IB)VE, a=1
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(from now on, £ is the expectation over the observation noise, and all O(1)’s are
absolute constants). It follows that the moments of the estimation error errg(x;y)
can be bounded as follows:

(E{Jerrp|*(z; )Y < O(1)\/gea(|B)),
en(h) = Lh+o\/2.

The concluding step is to choose the window width h = |B| which results in the
smallest possible ,(h). Since we do not bother much about absolute constant factors,
we may just balance the “deterministic” and the “stochastic” components of ¢, (h):

2/3
Lh=o(nh) 2 = h = (") .
Ly/n

Thus, we come to the estimation routine as follows:

(1.10)

(Lip) Let number of observations n, noise intensity ¢ > 0 and a real

L > 0 be given, and let
2/3
o
h=|—= : 1.11
<L\/ﬁ> -

In order to estimate an unknown regression function f at a point x € [0, 1]
via observations , we

— cover x by a segment B, C [0,1] of the length h
(for the sake of definiteness, let this segment be centered at x, if the
distance from x to both endpoints of [0,1] is > h/2, otherwise let B, be
either [0, h], or [1 — h, 1], depending on which of the points — 0 or 1 — is
closer to x);

— take, as an estimate of f(x), the quantity

Z Y-

i:x; €EBy

~ 1

Note that the resulting estimate is linear in observations:
i=1

with piecewise constant “weight functions” ¢;,(-).

It should be stressed that the above estimation routine is well-defined only in
certain restricted domain of values of the parameters L,n,o. Indeed, the resulting h
should not exceed 1 — otherwise the required window will be too large to be contained
in [0,1]. At the same time, h should be at least n™!, since otherwise the window may
be too small to contain even a single observation point. Thus, the above construction
is well-defined only in the case when

2/3
1< (Lf> <n. (1.12)

Note that for any fixed pair (L, o), the relation ((1.12)) is satisfied for all large enough
values of n.
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Bounds for ¢-risks, 1 < ¢ < co. The quality of our estimator is described by the
following simple

Proposition 1.2.1 Let n, L,o satisfy the restriction (1.12). Whenever a regression
function f underlying observations (1.5)) is Lipschitz continuous on [0, 1] with constant
L, the estimate f,(-;-) given by the estimation routine (Lip) satisfies the relations

2
3

2 24\ 1/2 o
(El F= 1 I23) " <00)yaL (M) , 1< g < o0 (1.13)
In particular, whenever 1 < q < oo, the (worst-case) q-risk

Rq(ﬁﬁH%(L)) = sup (g{H ﬁm_f ||3})1/2
feri(L)

of the estimate fn on the Lipschitz ball
Hi(L)={f:[0,1] = R| |f(2) = f(«)] < Ljz — 2’| Va,2"€[0,1]}
can be bounded from above as

2
3

Ry(Fu HL(L)) < O(1)yaL (Ljﬁ) . (L14)

Proof. Let ¢ € [1,00). Relations (1.10) and (1.11]) imply that for every Lipschitz
continuous, with constant L, function f and for every = € [0, 1] one has

4

tn
C—=r

E{| Fulw;y) — f(@)1} < [0(1)\/21th‘1
[ fu(s ) — f(x)|2qu}

S{H\ﬁl(m;y)—f(‘”)’qur} = {

< |0(1)y/gLh] .

Sl

1)/gLh
O(l)\/aLl/30.2/3nfl/3
[see (1.11))]

(et Fu—r 120" <

Bound for the oco-risk. The bounds established in Proposition relate to ¢-
risks with ¢ < oo only; as we shall see in a while, these bounds are optimal in order
in the minimax sense. In order to get a similarly “good” bound for the oo-risk, the
above construction should be slightly modified. Namely, let us fix h, 1 > h > n~!,
and consider an estimate of the same structure as (Lip):

1
n(B.)

> v (1.15)

i:x; EBy

F(z5y) =
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with all windows B, being of the same width h . In view of ((1.7), the || - ||o-error
of the estimator f;, can be bounded from above by the sum of the maximal, over
z € [0, 1], deterministic and stochastic errors:

17" = f s { sup |de<$>\} +{ sup \sBm|} |
z€[0,1] 1 9

z€[0,1]

According to ([1.8]), the right hand side term {-}; does not exceed Lh. In order to
evaluate the term {-}, note that every sp, is a Gaussian random variable with the zero

mean and the standard deviation not exceeding o, (h) = o %, see 1) Besides this,

the number of distinct random variables among sp, does not exceed O(1)n? (indeed,
every stochastic error is the arithmetic mean of several “neighbouring” observation
noises 0&;,0&;11, ..., 0€;, and there are no more than n(n + 1)/2 groups of this type).

It follows that
e{{-}3} <O)a2(h)nn,

whence

({1 ||§o})1/2 <0(1) [Lhnt U\/%”] . (1.16)

Choosing h which balances the “deterministic” and the “stochastic” terms Lh,
respectively, we get

nn

\/7L ’

h= (2;%")3. (1.17)

Denoting by fnoo() the estimate 1} 1} and applying 1’ we get the following
risk bound:

Ra(Fmy= s ({1 70— 70 12) " <o () g

FeEHI(L)

Note that the construction makes sense only when h given by (1.17) belongs to the
segment [n~! 1], i.e., when

lnn

1< ((TL\/H )2/3 <n, (1.19)

which for sure is the case for all large enough values of n.

Note that the g-risks of the estimate foo( ), 1 < g < o0, are worse than those of
the estimate fn by a logarithmic in n factor only; similarly, the co-risk of the estimate
fn is only by a logarithmic in n factor worse than the co-risk of the estimate f o0

Lower bounds. We have build two estimates fn, fn"o for recovering a Lipschitz
continuous, with a known constant, function from observations ((1.5)). It is time now

to demonstrate that these estimates are optimal in order in the minimax sense:

2) Same as in (Lip), By = { [v — h/2,2+h/2], h/2<x<1-—h/2.

[0, 7], 0<z<h/2
[1—h,1 1—h/2<z<1
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Proposition 1.2.2 For every triple L,o,n satisfying (1.12)) and every q € [1,00)
the minimax q-risk of estimating functions from Hi(L) via observations (1.5)) can be
bounded from below as

2
3

R;(n; Hi(L)) > O(1)L <Lf/ﬁ> . (1.20)

For every fized k > 0, for every triple L,o,n satisfying the assumption

n' < <0L\/ﬁ )3 <n (1.21)

Inn

(cf. (1.19) ), the minimax co-risk of estimating functions from Hi(L) via observations
(1.5) can be bounded from below as

RE(m HA(L)) = C(R)L (“Lj%”)g (1.22)

(C(k) > 0 depends on k only).

Consequently, in the case of the estimate fn s minimax optimal, up to a
factor depending on q only, with respect to q-risk, 1 < q < oo, on the set Hi(L).
Similarly, in the case of the estimate fnoo is minimax optimal, up to a factor
depending on k only, with respect to the co-risk on the same set.

The proof of this Proposition, same as basically all other lower bounds in regression
estimation, is based on information-type inequalities. It makes sense to summarize
these arguments in the following statement:

Proposition 1.2.3 Let

o L be a space of real-valued functions on a set X, and p(f,g) be a metric on the
functional space L;

o F be a subset of the space L;
e X, be an n-point subset of X;
o Fn ={f1,.., [n} be an N-element subset of F;
e 0 be a positive real.
Given the indicated data, let us set

Resolution(Fy) = min {p(fi,f;) |1 < i <j < N};
Diameter(Fy|X,) = 3 max > |fi(z (z)]?

2 < < <
1<7 1S N Xn

1
Diameter(Fy|X,) < ° [2 In(N —1) —In 2] : (1.23)
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Now consider the problem of recovering a function f € F from n observations

yr ={ys(x) = f(2) + 0& aex,,

€ = {& }wex, being a collection of independent N'(0,1) noises, and let f be an arbitrary
estimat. Then the worst-case p-risk

R (f; F) = sup E{p(f (), [ (7))}
fer
of the estimate f on F can be bounded from below as
~ 1
RP(f; F) > iResolution(}"N). (1.24)

Corollary 1.2.1 Let L be a space of real-valued functions on a set X, p be a metric
on L and F be a subset of L. Assume that functions from F are uniformly bounded
and that F is not pre-compact with respect to p: there exists a sequence {f; € F}2,
and € > 0 such that p(fi, f;) > € for all i # j. Then F does not admit consistent
estimation: for every sequence {X,, C X}, of finite subsets of X, Card(X,,) = n,
the minimaz p-risk

of estimating f € F wvia observations

yr = {ys(z) = f(z) + 0& }eex, (& ~ N(0,1) are independent]

remains bounded away from 0 as n — oo:

R, (n; F) > ~e. (1.25)

o |

Proof. Under the premise of Corollary there exist subsets Fy C F of arbitrary large
cardinality N with Resolution(Fy) > € and bounded, by a constant depending on F
only, Diameter(Fy|X,,) (since all functions from F are uniformly bounded). It follows
that for every n we can find Fy C F satisfying and such that the associated

lower bound (1.24]) implies ((1.25)).

Proof of Proposition Consider N hypotheses H;, i = 1, ..., N, on the distri-
bution of a random vector y € R"; according to ¢-th of them, the distribution is the
one of the vector yy,, i.e., n-dimensional Gaussian distribution F;(-) with the covari-
ance matrix o2/ and the mean f;, f; being the restriction of f; onto X,,. Assuming
that there exists an estimate f which does not satisfy 1) let us build a routine &
for distinguishing between these hypotheses:

3)Here an estimate is a function
f(z,y): X xR" > R

such that f(-,y) € £ for all y € R™ and the function p(f(-), f(-,y)) is Borel in y for every f € F
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Given observations y, we build the function f¥(-) = f(-,y) € £ and
check whether there exists + < NN such that

p(f2(), fi(+) < ;Resolution(}"N).

If it is the case, then the associated ¢ is uniquely defined by the observations
(by definition of Resolution), and we accept the hypothesis H;, otherwise
we accept, say, the hypothesis H;.

Note that since f does not satisfy {D then for every ¢ < N the probability to
accept hypothesis H; if it indeed is true is > 1/2 (recall that Fy C F and use the
Tschebyshev inequality). On the other hand, the Kullback distance

K(EE)= [ (fli:((z;) 4, (1)

between the distributions F; and F} is at most o~ 2?Diameter(Fy|X,):

IC(E . ij) — / || Yy — ﬁ ||% — || y_.fj ”%) (2%)_”/20_"exp{—||y_fj”%}dy

202 202
£ — F£1112 — 2 2
_ [(Le=limn ||z||2> (%)n/zanexp{_||2z|2|2 N
o o
;_‘,2_2T‘i_‘. 2
_ (L=l m)(%)n/zanexp {_n;rzb}dz
o o
Ifi—F5l3
— 202 :

It remains to make use of the following fundamental

Theorem 1.2.1 [Fano’s inequality, Fano '61] Let (2, F) be a Polish space with
the Borel o-algebra, let Fi, ..., Fny be N mutually absolutely continuous proba-
bility distributions on (Q,F). Let also

/C(E:Fﬁ—g/ln(

be the Kullback distance from Fj to F;, and let

dF;(w) ‘
dE(w)) dF](w)

K= H%E;XIC(E . Fy).
Given a positive integer m, consider N hypotheses on the distribution of a ran-
dom point w™ € Q™, i-th of the hypotheses being that the distribution is F"
(i.e., that the entries wy, ..., wn of W™ are mutually independent and distributed
according to F;). Assume that for some reals §; € (0,1), i = 1,...,N, there
exists a decision rule — a Borel function

D:Q™ & [N ={1,2,...N}

— such that the probability to accept i-th hypothesis if it indeed is true is at least
0;
E" ({w™:DW™) =1i}) >, i =1,...,N.

)
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Then for every probability distribution {p(i)}X_; on [1,N] it holds

mK > =3 p(i)lnp(i) — (1 -0)In(N —1) —In2,

LNy 1.26
0 = Yp(i)o00). (1.26)
In particular,
mK > 60,In(N—1)—1n2,
0. = +>00). (1.27)

As we have seen, for the routine S we have built the probabilities to accept every one
of the hypotheses H; if it is true are at least 1/2. Besides this, we have seen that for
the hypotheses in question K < o~?Diameter(Fy|X,). Applying (1.27) with m = 1,
we get

1
o~ ?Diameter(Fy|X,) > Eln(N —1)—1In2,

which is impossible by (1.23]). =

Proof of Proposition A. In order to prove (1.20)), let us fix ¢ € [1,00) and
specify the data of Proposition [1.2.3| as follows:

o L= LQ[07 1]7 p(fag) :H f -9 Hq;
o F=Hi(L);
e X, ={i/n,i=1,..,n}.

It remains to define a candidate to the role of Fx. To this end let us choose somehow
a positive h < 1 (our choice will be specified later). Note that we can find a collection

of
1

2h

non-overlapping segments B; € [0,1], [ = 1,..., M, of the length h each. Now consider
functions f as follows:

M = M(h) >

M
[ is zero outside | JB,, and in every segment B; = [z, — h/2,2; + h/2]

=1
the function is either L[0.5h — |x — ]|, or —L[0.5h — |x — ;]].

It is clear that there exist 2™ distinct functions of this type, and all of them belong
to Hi(L). Moreover, it is easily seen that one can find a collection Fyny = { f1, ..., fn}

comprised of
N(h) > 20OM®) (1.28)

functions of the indicated type in such a way that for distinct 4, j the number n(i, j)
of those segments B; where f; differs from f; is at least O(1)M (h). It is immediately
seen that the latter property implies that

i#j = fi~ fi lls= O(1)LR(O(1)M (h)h)"/* > O(1)Lh,

so that
Resolution(Fy)) > O(1)Lh. (1.29)
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Now let us specify h in a way which ensures (1.23) for Fy = Fny. The uniform
distance between any two functions f;, f; does not exceed Lh, hence

Diameter(Fum|Xn) < L*h*n. (1.30)

In view of (1.28)), for N = N(h) the right hand side of is at least O(1)o?h™1,
provided that h is less than a small enough absolute constant. On the other hand, by
the right hand side of for Fy = Fnpy is at most nL?h?. We see that in
order to ensure for Fn = Fn) it suffices to set

h = O(1) min [1, n_l/SL_2/3a2/3] = O(1)n~BL7235%3,

the concluding relation being given by ([1.12)). In view of ((1.29)), with this choice of h

Proposition [I.2.3] yields (1.20).
B. In order to prove ([1.22]), one can use a construction similar to the one of A.

Namely, let us set
o L="L[0,1], p(f,9) =1 f = 9 lloos
o F=Hi(L);
o X, ={i/n,i=1,...,n},

choose h € [0, 1) and build

M(h) > O(1)h™*
non-overlapping segments B; = [x; — h/2,2; + h/2] C [0,1]. Associating with j-th
segment the function

fitw) = {L[0.5h — |z —al], zeB;”
we get a collection Fayny of M(h) functions such that
Resolution(Fasny) = 0.5LA (1.31)

and
Diameter(Farm|X,) < O(1)L*h*n

(indeed, the difference of two functions from Fj) is of the uniform norm at most
0.5Lh and differs from zero at no more than O(1)nh point of the grid X,,). We see
that for Fy = Far the left hand side in ((1.23) is at most O(1)L?h*n, while the right
hand side is at least O(1)o?In M (h) = O(1)e?Inh™!, provided that h is less than a
small enough absolute constant. It follows that in order to ensure it suffices to
choose h less than an appropriate absolute constant and satisfying the relation

L*h*n < O(1)o*Inh™t.
In the case of ((1.21)) the latter requirement, in turn, is satisfied by

2
ovlnn)?
h=d
" ( Ly )
with properly chosen d(x) > 0 (depending on x only). With this h, Proposition m
combined with (|1.31)) yields the bound (|1.22)). =
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1.3 Extension: recovering functions from Holder
balls

The constructions and results related to recovering univariate Lipschitz continuous
functions can be straightforwardly extended to the case of general Holder balls.

Hoélder ball Hj(L) is specified by the parameters s > 0 (order of smoothness),
d € Z, (dimension of the argument) and L > 0 (smoothness constant) and is as
follows. A positive real s can be uniquely represented as

s=k+a, (1.32)

where k is a nonnegative integer and 0 < o < 1. By definition, H5(L) is comprised
of all k times continuously differentiable functions

f:0,1* =R
with Hélder continuous, with exponent o and constant L, derivatives of order k:
\D¥ f(2)[h, ...,h] — D*f(2)[h,...,h]| < Lz —'|*|h|* Vzx,2’ € [0,1]%Vh € R%

Here | - | is the standard Euclidean norm on R¢, and D* f(z)[hy, ..., hy] is k-th differ-
ential of f taken at a point x along the directions hq, ..., hy:

ak

TR flx+tihy + tohy + ... + tphy).
Ot1..0k |, _y _ _y g

Df*(x)[hy, ..., hs] =

Note that H}(L) is just the set of all Lipschitz continuous, with constant L, functions
on the unit d-dimensional cube [0, 1]%.

The problem we now are interested in is as follows. Assume we are given n = m¢?
noisy observations

y=ys(€) = {u = f(@) + o8&l = (ir,....ia) € [T,m]?}

[$(i1 ..... i) = (i1/m,ia/m, ...,id/m)T} (1.33)

of unknown regression function f; here {¢,} are independent N(0,1) noises. All we
know in advance about f is that the function belongs to a given Hélder ball H5(L),
and our goal is to recover the function from the observations.

The recovering routine we are about to present is quite similar to the one of the
previous Section. Namely, we fix a “window width” A such that

k+2

Pl on<n, (1.34)

m

k being given by ([1.32)). In order to estimate the value f(z) of f at a point = € [0, 1]¢,
we choose somehow a “window” — a cube B, C [0,1]% such that x € B, and the edges
of B, are equal to h, and estimate f(x) via observations from the window as if f was
a polynomial of degree k. Let us explain the exact meaning of the latter sentence.
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Estimating polynomials. Let B, = {r € R?| a; < x; < a; + h,i = 1,...,d} be
a d-dimensional cube with edges h > 0, and let I'; = §Z% be the regular grid with
resolution 0 > 0. Assume that

—>1 1.35
kt2)0 = (1.35)
and let By be the intersection of the cube Bj, and the grid I's. Let also P¥ be the space
of all polynomials of (full) degree k of d variables. Consider the following auxiliary
problem:

(*) Given x € By, find “interpolation weights” w = {w(u)},cps which
reproduce the value at x of every polynomial of degree k via its restriction
on BY:

p(z) = ) wup(u) VpeP; (1.36)

uEBi
with the smallest possible variance

Twls= 3= w(u).

uEBi

Lemma 1.3.1 Problem (*) is solvable, and its optimal solution w, is unique and
continuously depends on x. Moreover,

5\¢
I B ) (7 (157
and
| we [|1= Z lw(u)| < k1(k, d) (1.38)
uEB‘S

with factors ky2(k,d) depending on k,d only.

Proof. 1°. Observe, first, that if G;, i = 1,...,d, are finite sets of reals, each of the
sets being comprised of [; > k + 1 equidistantly placed points, and

Gd:G1XG2X...XGd,

then the only polynomial from P¥ vanishing at the grid G? is the zero polynomial
(this observation is given by a straightforward induction in d). In other words, if
pt,...,p" is a basis in P% and P is the matrix with columns being the restrictions of
the basic polynomials pl,, on the grid G*:

P = [plGd; ...;pgd],

then the kernel of the matrix P is trivial. Denoting by p the vector of coefficients of
a polynomial p € P% in the basis p', ..., p" and observing that

de:Pﬁ VP€P57

we conclude that p can be expressed, in a linear fashion, via pga. Consequently, the
value of p € P¥ at a given point u can also be expressed as a linear function of pga:

N Mpga =p(u) Vpe Pk
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The corresponding vectors of coefficients A are exactly the solutions to the linear
system
p'(u)
PT) = e (1.39)
P (u)
As we have seen, ([1.39) is solvable, and the matrix P is with the trivial kernel; under

these conditions Linear Algebra says that the matrix PT P is non-singular and that
the (unique) least norm solution to (1.39) is given by

p'(u)

M

A = P(PTP)™!

u)

In particular, A\, is a continuous function of wu.

20, In view of , the set BY is a grid of the type considered in 1%; in view of
the results of 19, the weight vector w, is well-defined and is continuous in z.

3%. To prove , let us come back to the situation of 1° and assume for a
moment that the cardinality of every “partial grid” G; is exactly k + 1, and the
convex hull of the grid is the segment [0,1]. In this case the norms || A, [|2 of the
weight vectors \,, being continuous functions of u, are bounded in the cube

1<y <2, i=1,..d

by certain constant C;(k,d) depending on k,d only. By evident similarity reasons we
conclude that if the partial grids G; are arbitrary equidistant grids of the cardinality
k + 1 each, the parallelotope B(G?) is the convex hull of G¢ and B*(G?) is the
concentric to B(G?) three times larger parallelotope, then for the corresponding weight
vectors it holds

| Ay |2< Ci(k,d) Yu € BT(GY). (1.40)

Let g be the largest integer such that ¢(k+2)d < h; note that by we have ¢ > 1.
As we just have mentioned, the grid B is a direct product of d partial equidistant
grids G;, and the cardinality of every one of these grids is at least q(k + 1). For
every 1, let us partition the grid G, into g mutually disjoint equidistant sub-grids G,
[ =1,...,q of cardinality k£ + 1 each as follows: G;; contains the [-th, the (I + ¢)-
th,....the (I + kq)-th points of the grid G;. For every collection v = (v, ...,14) of
integers v; € [1, ], we can build the d-dimensional grid

d
G, =Gy X Gopy X oo X Gy

By construction, all ¢* d-dimensional grids we can get in this way from ¢ distinct
collections v are mutually disjoint and are contained in BJ. Moreover, it is easily seen
that every one of the parallelotopes BT (GY) contains Bj,. As we just have seen, for
every v there exists a representation

p(x) = > A(u)p(u) VpePj
ueGY
with
> Ao(w) < CF(k, d).

ueGY
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It follows that for every p € P% it holds

p(r) = ) wlu) ZZA

uEBi vV oueGY

The variance of the resulting interpolation weights clearly is

de S A2(u) < 2k, d) < Ca(k, d)(3/h)"

vV oueGye q

(we have used and the fact that ¢ > O(1)hd ' (k +2)~'). Since the variance
of the optimal interpolation weights (those coming from the optimal solution to (*))
cannot be worse than the variance of the weights we just have built, we come to (|1.37)).
It remains to note that follows from (|1.37) in view of the Cauchy inequality. =

Window estimates. The simple technique for estimating polynomials we have de-
veloped gives rise to a useful construction we shall use a lot — the one of a window
estimate of f(z) via observations (1.33). For a given volume of observations n, such
an estimate is specified by its order k (which is a nonnegative integer) and a window
B (recall that this is a cube containing x and contained in [0, 1]¢ with the edges of
a length h satisfying ) and is as follows. Let B™ be the intersection of B with
the observation grid. In view of Lemma [I.3.1] problem (*) associated with the data
x, B, = B, B) = B", k is solvable; its optimal solution is certain collection of weights

wzwf:{wLB(xH LZI’LEB}.
The order k window estimate of f(x) associated with the cube B is

fay) =Py = Y wl(o). (1.41)

vz, €EBy
The following proposition summarizes some useful properties of window estimates.

Proposition 1.3.1 Let x € [0,1]%, k, n be given, and let B be a window for x. Given
a continuous function f : [0,1]% — R, let us define ®y(f, B) as the smallest uniform
error of approximating f in B by a polynomial of degree < k:

®x(f, B) = min max | f(u) — p(u)|.

epk u€B

Then the error of the order k window estimate of f(x) associated with the window B
can be bounded as follows:

L D2(B)|E©)], (1.42)

|FE(2595(€)) — f(2)] < Opa(1) |®k(f, B) + NG

where
e D(B) is the edge of the cube B;

o (B(¢) is a linear combination of the noises {€,} with variance 1.
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Here in what follows O_ (1) denotes a positive quantity depending solely on the pa-
rameter(s) listed in the subscript.
Furthermore, let

0, =0, = Sup{lgf(£)| |2 €[0,1]%, B is a window for x}

Then the random variable ©,, is “of order of v/Inn”:

21
Yw >1: Prob {9n > O a(l)w lnn} < exp {_w 2nn} . (1.43)

Proof. Let n(B) be the number of observation points in the window B and p(-) be
a polynomial of degree < k such that

max [ f(u) — p(u)] = Px(f, B)-

ueB
We have
() = [ (3 y7(6))]
= [f(@) = > wl(@)[p(z.) + [f(2) I+ Z z)od,|
v, €EB L.ILEB
= |f(x) =p(@) + D wl(2)[f(z) —ple)] + Y w’(z)ol,]
vx,€EB vz, €EB
[by (L.36)] (1.44)
< [f(@) —p@)|+ Y W@ f(@) —pla) +] Y Wl (@)ok,]
vz, EB vz, EB

< Bu(f, B) [1+ [ w8 ] + o [l W [I2 167,
= w2 W@

By Lemma m (applied with 6 = n~/%) one has

lwg 1< malk, d), || wp [|2< wa(k, 2D *(B),

and ({1.44)) implies (|1.42]).
The proof of ([1.43)) is left to the reader; we just indicate that the key argument is
that, as it is immediately seen from the proof of Lemma|l.3.1} for fixed B the weights

B

w,’ (x) are polynomials of = of degree < k. =

From estimating polynomials to estimating functions from Holder balls.
Let us estimate f(-) at every point by a window estimate, all windows being of the
same size; the underlying length of window edges — the “window width” h — is the
parameter of our construction. Let us specify somehow the correspondence = — B,,
B, being the window used to estimate f(x); we may, e.g., use the “direct product” of
the rules used in the univariate case. Let j%(, y) denote the resulting estimate of the
regression function f underlying observations y (see ((1.33)).
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Bounds for ¢-risks, 1 < ¢ < oo. Observe that for f € Hj(L) and all cubes
B C [0, 1]¢ we clearly have

u(f, B) < Opa1)LD*(B) (1.45)

(the right hand side is just the standard upper bound for the error, on B, of approx-
imating f by its Taylor polynomial of the degree k taken at a point from B). From
this observation and 1’ it follows that for the window estimate ]ﬂ‘(x) we have

(05 - Plan) " < oativa|ow s 2] (o

provided that h satisfies ([1.34]).
Now let us choose the window width A which balances the terms Lh® and \/7% in

the right hand side of ([1.46]):
2/(25+d)
h= ( 7 ) . (1.47)

L/n
Assuming that the resulting h satisfies (1.34)), i.e., that

2d
L 2s5+d
1< <ﬁ> < (k+2)"n, (1.48)
o

(cf. (L.12); note that for every pair of (positive) L, o this relation is satisfied by all
large enough values of n), we come to certain estimate, let it be denoted by f,(z;y).
In view of ([1.46)), the ¢-risk of this estimate on H3(L) can be bounded as follows:

2s
N o \ =+
Ro(frn:HI(L)) < O44q(1)\/qL ) 1.49
(D) < 0L (17 (149
Note that our estimate, same as in the univariate case, is linear in observations:

Fa(@iy) = dun(®)y..

Bound for oo-risk. When interested in the estimate of the outlined type with

oo-risk being as small as possible, we should choose the window width h in a way

slightly different from ((1.47) (same as we did so in the previous Section). Indeed,
)

for f € Hj(L), the uniform risk of the estimate f, in view of (1.45), can be
bounded as

1 £() = FCo1) o< Ora(1) [th + ;ﬁ@n] : (1.50)

As we know from 1) the “typical values” of ©,, are of order of v/Inn. Consequently,
a reasonable choice of h should balance the “deterministic term” Lh® and the “typical
value” on~Y2y/Inn of the “stochastic term” in the right hand side of l} We come

to the choice
ovinn 2/ (2std)
h= ) 1.51
(27 asy
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Assume that this choice fits (1.34)), i.e., that
2d
L 2s5+d
1< ( Vi ) < (k+2)n, (1.52)

ovinn

and let us denote the resulting estimate frfo. From 1} combined with |D we
get the following bound on the oco-risk of the estimate on H5(L):

_2s
oVinn) **
Ly/n '

Lower bounds on the minimax g-risks of recovering functions from a Hélder ball
H:(L) are given by essentially the same reasoning as in the particular case considered
in the previous Section; they are particular cases of the bounds from Theorem [2.1.1
proved in Section [2.3] We come to the result as follows:

Theorem 1.3.1 For every collection d,s,L,o,n = m? satisfying (1.48)) and every
q € [1,00) the minimazx q-risk of estimating functions from H5(L) via observations
(11.33) can be bounded from below as

R (T2 Hi(D)) < 00a(1)E ( (1.53)

Ry 1) > 0.0z (1 72) (1.54)

For every fized k > 0, for every collection s,d, L,o,n = m? satisfying the assumption

n® < (Wﬁ) o < (k+2)"%n (1.55)

— \ovinn

(cf. (1.52)), the minimax oco-risk of estimating functions from H5(L) via observations
(1.33) can be bounded from below as

2s
1 2s+d
d n”) . (1.56)

Ly/n

Consequently, in the case of 1) the estimation method { fn}n given by 1)
(1.47) is minimaz optimal on Hy(L) with respect to g-risk, 1 < g < oo, up to a factor
depending on s,d,q only. Similarly, in the case of 1’ the estimate f2° is minimax
optimal on H5(L) with respect to the co-risk up to a factor depending on s,d, k only.

Re (i H(L)) > Opa(1)L (

As a corollary, we get the following expressions for the minimax risks of estimating
functions from Holder balls H5(L) via observations (|1.33)):

For all large enough values of n (cf. (1.48)), (1.55))), one has
Ri(mHY(L) = Ouug (L (ﬁ)*) ,

1 <q<o0o; (1.57)
RE(n;Hy(L)) = Osan (L (”Lf/a")*d)
(From now on, we write f(n) = Op(g(n)), 6 being a collection of parame-

ters, if both f(n)/g(n) and g(n)/f(n) admit upper bounds depending on
© only.)

Note that the estimates underlying the upper bounds in (1.57) can be chosen to be
linear in observations.
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1.4 Appendix: proof of the Fano inequality
The proof of the Fano inequality is given by the following two lemmas.

Lemma 1.4.1 Let {n(i, ])} _, be a probability distribution on [1, N|?, let

=
=
I
T4
3
)
&
I
\.P—‘
=

L
—
<
~—
I
<
1=
N
—~
.
<
~—
<
I
—

be the associated marginal distributions, and let

N
0=">Y% m(ii)
1=1
Then
) = Erem ()
> =2 p@)Inp(i) — (1 =0)In(N — 1) +[(1 = 6) In(1 — ) + 0 In 0] (1.58)
> —>p@i)Inp(i) — (1 —0)In(N —1) —In2.

Proof. We have

I[r] = Z[ 7(i,5) Inp(i) + 7 (i, j) In (ﬂq((f)))]
(4

4,J

= - ;p(i) In p(i) + % m(i,j) In (Wq(éjﬁ))
> — Zp(i) In p(7)

- win Zf (('J')) (1.59)

5)n()e n(j)
={Gwmzmm¢mu>m ) | €6i.0) = (6,1,
SE.5) =n0) ¥ S00) =1},

The function plng is convex and lower semicontinuous in p, ¢ > 0, so that the function

I
m-%amn( J)

n(4)

is convex on the convex set B. To compute its minimum on B, let us fix {n(j) > = (j, j)}
with >-7(j) = 1 and minimize f(§, n) over those & for which (§,7) € B. Due to the separable

J
structure of f, this minimization results in

e uin f(,m) = >

Tem(i)

min
5 {8201 :£()=n(5.5) Zé 0=n(j) 5 n(J

4) By definition, Olng =0 for all ¢ > 0 and pln § = +00 whenever p > 0
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For every j, a solution to the problem

Zé(i)ln{w}

{<>>0}N15<g D2 EO=n0) n(Jj

(mG),  i=4[)
i) — LA Y
£(1) { U(J)N_gjd)7 i % ]
so that

is given by

It remains to minimize g(n) over

HGB’Z{{H( )} 1|77()>7T(JJ)Z77(J')=1}-

J
We claim that the required minimizer 7, is given by

) |
n+(J) = 57T(J,J), j=1,...,N.

Indeed, g is convex on the convex set B’, so that in order to verify that the above 7, (which

clearly belongs to B’) minimizes g on B’, it suffices to verify that the derivative of g at

7« is proportional to the vector of ones (i.e., to the normal to the hyperplane > n(j) = 1
J

containing B’). We have

9 (=G oy meG)=rld) (i)
o d() = lng DRSS -0

as required.
We conclude that

(@in, f&n) = g(m)
= 2 [(5 1) (45) + 6]

= (]1 —0)In(1—-0)—(1—-6)In(N —1)+01né,

and (|1.58) follows. =

Now let us set H; = F}", so that H; is a probability distribution on (£2, )™, and let €;
be the set of those w™ € Q™ at which D(-) is equal to j, so that {€2;}}*, is a partition of €2
into N non-overlapping Borel sets. Given a probability distribution {p(i)}¥, on [1, N], let

us set o
k(i,j) = [ dH;(w™),
Q;

ﬂ-(%]) = p(Z)/ﬁJ(Z,]),

5) Indeed, the function we are minimizing is lower semicontinuous, and it is minimized on a
compact set, so that the minimum is attained. Since the set is convex and the function is convex
and symmetric in {£(¢) }i»;, it has a minimizer where all £(i) with ¢ # j are equal to each other.
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so that 7(-,-) is a probability distribution on [1, N]2. Note that by evident reasons
’C(HZ : Hj) == m/C(Fl . Fj),

so that

Lemma 1.4.2 One has
I[r] < K. (1.61)

my Ay )

Proof. Denoting H = H; and h;(w™) = m, we get
J

K(H; : Hy) = 3 [ hjw™) In (2 )d ")
k
= =5 [ hyw™)
k
. hj(w™) hy(w™ m 1.62
> —Xk:/f(j, k) In (Q{ ;(Lk) hj((wm))dH<w )) ( )
[Jensen’s inequality for the concave function In(-)]
_ ; K(5.k)
= Xk:/{(j, k) In (ﬁ(i,k)) .
Thus, in view of (|1.60))
K7, k)) -
> . .
mK > K(H; : H;) zk; (m,k) Vi, j (1.63)
We now have
I = S p()st k) n Ry
ok (Zpo m) (men(i,k))
_ K(5,k)
N (RGk) (1.64)
< %‘kp(%)p(ﬁﬁ(], k)i (509)
[Jensen’s inequality for the convex function f(t) = In ¢]
< Zp( )p(5)mK
by (CE3)
= mK.

Combining 1| and 1} we come to |i setting in the latter inequality p(i) = %,
(L.27). =

1=1,...,N, we get (1.2

Remark 1.4.1 In course of proving the Fano inequality (see (1.62]), we have obtained a
result which is important by itself:

Let F,G be two mutually absolutely continuous probability distributions on
Q, and let
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be a partitioning of 0 into I < oo mutually disjoint sets from the underlying
o-algebra. Let F', G be the distributions of the “point index”

1, we
i(w): 2, WEQQ,
I, we;

induced by F', G, respectively. Then

K(F:GQ)<K(F:Q).
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Chapter 2

Estimating regression functions
from Sobolev balls

We have seen what are the possibilities to recover a “uniformly smooth” regression
function — one from a given Hoélder ball. What happens if the function f in question
is smooth in a “non-uniform” sense, i.e., bounds on somehow averaged magnitudes of
the derivatives of f are imposed? In this case, the function is allowed to have “nearly
singularities” — it may vary rapidly in small neighbourhoods of certain points. The
most convenient form of a “non-uniform” smoothness assumption is that the observed
function f : [0, 1] — R belongs to a given Sobolev ball S§”(L).

A Sobolev ball SY”(L) is given by four parameters:

e positive integer k — order of smoothness,
e positive integer d — dimensionality,

e p € (d o0,

e >0,

and is comprised of all continuous functions f : [0,1]¢ — R such that the partial
derivatives of order k of f (understood in the sense of distributions) form a usual
vector-function D* f(-) with

I D" f() llp< L.

It is known [2] that functions f € S5?(L) are (k — 1) times continuously differen-
tiable (this is ensured by the restriction p > d), and we denote by D?f(-) the vector-
function comprised of partial derivatives of order s < k of a function f € Sy?(L).

Note that Holder balls H5(L) with integer s are essentially the same as Sobolev
balls S;7°(L).

The problem we are interested in is as follows. Given n = m? observations

Y= yf(g) = {yb - f(xb) + Ugb‘b = (ilv "'7id) € [Lm]d}
l T(ir,ia) = (1) 0 /m, .yig/m)T, ] (2.1)
E={&}: & are independent N (0, 1)

31



32 ESTIMATING FUNCTIONS FROM SOBOLEV BALLS

of an unknown regression function f : [0,1]¢ — R belonging to a given Sobolev ball
S = SZ; P(L), we want to recover f along with its partial derivatives

olel
p@r_— -
/ Oxt...0xy"
d
of orders |a| = Y a; <k —1.
i=1

Notation and conventions. In what follows, for an estimate f™(® (z;y) of D) f
via observations (2.1]), we denote by

Ro(f:8) = sup (£ {|| 59 = DOy 17})

the ¢-risk of the estimate on the Sobolev ball in question; here 1 < ¢ < oo. The
associated minimax risk is defined as

R (:8) = fif(g R (f@;8)

Below we deal a lot with the parameters p, ¢ € [1, 0] (coming from the description
of the Sobolev ball and the risk we are interested in, respectively); let us make the
convention to denote

T=—, 0=—.
p q

We call a cube a subset B C [0, 1] of the form {z | [0 <] a; < x; < a;+h [< 1], i €
[1,d]} and denote by D(B) = h the edge length, and by |B| = h? the d-dimensional
volume of such a cube B.

For a collection k,d € N;p € (d,00];q € [1,00] and [ € [0,k — 1] let

kel 0> p2td
_ ) %k+d Z Moktd .
Bi(p, k,d,q) = { he Lt do—dn 0 < Wzlid ; (2.2)
%—2dntd > 0 = T oktd

when the parameters p, k,d, q are clear from the context, we shorten (;(p, k,d, q) to
B

We denote by A the set of the admissible for us values of the parameters p, k, d,
ie.,

A={(p,k,d) | k,d e N,p e (d, o]}

In what follows we denote by C' (perhaps with sub- or superscripts) positive quantities
depending on k, d only, and by P (perhaps with sub- or superscripts) — quantities > 1
depending solely on (p, k,d) € A and nonincreasing in p.

Finally, | - | stands both for the absolute value of a real and the Euclidean norm
of a vector.

2.1 Lower bounds for the minimax risk

The lower bounds for the minimax risk are given by the following
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Theorem 2.1.1 Leto,L >0, (p,k,d) € A, g€ [1,00],1 € [0,k —1] and (o), |a| =,
be given. Assume that the volume of observations n is large enough, namely,
L
< IV (2.3)
o

Then the minimaz q-risk of estimating D\ f for functions f from the Sobolev ball
S¥P(L) via observations (2.1)) can be bounded from below as

I/ (2.4)

If the volume of observations n is so large that

281(p,k,d,q)
RZ,(Q)(TL,S) Z Ok’d(l)L ( )

L
ne < BV (2.5)
o
for some positive €, then in the case of “large” ratios q/p, namely, % > %, the lower
bound can be strengthened to
25l(p’k»d7q)
. oVinn

The proof (completely similar to the proof of the lower bounds from Section is
placed in Section [2.3]

Comments, I. The lower bounds for the minimax risk (2.4), (2.6 (which, as we
shall see in a while, are sharp in order) demonstrate the following behaviour of the
minimax risk as a function of the volume of observations n:

1. For given k,d and | = |a| < k there exists the “standard” asymptotics of the
risk Ry ) (n; S) which is
O(n~ =0/t

Y

this is the behaviour of the risk for “small” ratios ¢/p, namely, when

2k +d
20+d°

Note that the standard asymptotics is independent of p, ¢ —i.e., of the particular
norms in which we measure the magnitude of D* f and the estimation error. Note
also that in the case of [ = |a| = 0, i.e., when speaking about recovering the
regression function itself rather than its derivatives, the standard asymptotics
of risk is O(n=#/(2k+d)) — the result already known to us in the particular case
of p = 00, ¢ < 00, i.e., when the Sobolev ball in question is in fact the Holder
ball HX(L).

q/p=m/0 <

2. When the ratio ¢/p is greater than or equal to the “critical level” %, the
asymptotics of the minimax risk becomes

k—l+do—dr
o ((lnn) 2k—2dntd )
n
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and starts to depend on p,q. As ¢ grows, p being fixed, it becomes worse and
worse, and the worst asymptotics corresponds to ¢ = oo and is

k—l—dm
o ((m) 2k—2d7r+d) '
n

Comments, II. We have seen that when recovering “uniformly smooth” regression
functions — those from Holder balls — an optimal in order estimate can be chosen to
be linear in observations. In the case of “non-uniform” smoothness linear estimates
work well in a restricted range of values of ¢ only — essentially, when ¢ < p < oo. The
exact claims are as follows:

(i) The lower bounds from Theorem in the case of ¢ < p < oo can be achieved
(up to independent of n factors) by properly chosen linear estimates;

(ii) If co > g > p and ¢ > 2, no linear estimation method can achieve the rates of
convergence indicated in Theorem [2.1.1]

We shall check (i) in the case when our target is to recover the regression function,
and not its derivatives; namely, we shall demonstrate that the order £ — 1 window
estimate f, (see Section recovers functions f € S = SyP(L) with the desired
order of convergence of g-risk to 0 as n — oo (provided that ¢ < p) . Recall that fn
uses windows of the same width h to recover f(x) at all points x. Let us specify this

width as (cf. (1.47)) 2/(2k+d)
+
o
ho [ o 2.7
() 2.1

and assume that n is large, namely, that

1< (T) m < (k+2)"n (2.8)

(cf. (1.48])). Under this assumption

k+2

(2.9)

so that our estimate fn is well-defined.
To bound the risk of the resulting estimate, we need the following fact from Anal-

ysis (see [2]):

Lemma 2.1.1 Let B C [0,1]% be a cube, let p € (d, 0], and let g € S}*(-). Then the
function g is Holder continuous in B with Hélder exponent 1 —dm = 1—d/p; namely,

1/p
Vi, 2’ € B: l9(z) — g(z')| < Opa(1)|z — 2|97 (/\Dg(u)du]p) . (2.10)

with Oy 4(1) nonincreasing in p > d.

1) One can easily build optimal in order, in the case of ¢ < p, window estimates of the derivatives
as well.
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An immediate consequence of Lemma is the following useful relation:

1/p
fe Sf’p(L) = ®,_1(f, B) < O, 1.q(1)D*"(B) (/\Dkf(u)\pdu> (2.11)
B

(B € [0,1]¢ is a cube, D(B) is the edge length of B) with O, 4(1) nonincreasing in
p > d; here ®;_(f, B) is the quality of the best uniform, on B, approximation of
f by a polynomial of degree < k — 1, see Proposition [I.3.1. The right hand side in
the inequality in (2.11)) is nothing but an upper bound (given by as applied
to g = D*"1f) on the error of approximating f in B by its Taylor polynomial of the
degree k — 1, the polynomial being taken at a point from B.

Now we are ready to evaluate the g-risks, ¢ < p, of the window estimate fn on a
Sobolev ball S = S¥”(L). Let us start with the case of ¢ = p. Assuming f € S and

combining the bound - from Proposition |1.3.1] u and (| - we get
[fa(w;y5(©) = fl@)] < dlx) + s(x, ),

1/p
Aw) = Oppa)DF(B(x)) (@/ ID’“f(U)”dU> SNCAE)

s(,6) = Opa(1)7%=ICE@);

here B(z) is the window used by . to recover f ().

Now, the function d(z) is non-random, and its p-norm can be evaluated as follows.
Let us extend the function ¢(u) = |D* f(u)| from [0, 1]¢ to the entire R? as 0 outside
the unit cube. Then

/ d(z)de = OF, ,(1)hke=d / { / ep(u)du] dz

[0,1]¢ |B(x)
h
< O}’C’,M(l)hkp_d/ [/ .../ﬁp(x - u)du] dx
“h Zh
[since B(z) C {u|z; —h <wu; <a;+ h,i <d}]
= OF,a(1)nM- d/ /{/pr—udx}du
“h Zh
= O (DRt [ £(a)da
< Of,4(1)nrLr.
Thus,
I d(x) [lp< Okpa(1)h"L. (2.13)
Furthermore, (Z®) is A/(0, 1)-random variable, so that
1/2 o
(€Il s 1)) < Onpal)) == (2.14)
Relations ([2.12)), (2.13), (2.14) imply that
. o
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substituting the expression for h from ({2.7]), we see that the risk bound

2k

Ry(f:S) < Oppa(1)L (Lf/ﬁ) o (2.15)

is valid in the case of ¢ = p. Since the left hand side in clearly is nondecreasing
in ¢, it follows that the bound is valid for 1 < ¢ < p as well. It remains to note that
the right hand side of our upper bound is, up to a factor depending on k,d, p only,
the same as the lower bound on the minimax risk (look what is f3; in the case of

1=0,q/p<1).

Now let us verify our second claim — that in the case of co > ¢ > p, ¢ > 2, the
g-risk of a linear estimate on a Sobolev ball Ss’p (L) never is optimal in order. Let
Lin, be the set of all linear in observations (2.1)) estimates

fr (w;y) Zd)m

of D f(-), and let

RLm y(n;8) = inf sup (5 {H D@ f(-) — fr) (s y) ”3})1/2

fn (@) Lin fGSk P(L)

be the associated minimax risk.

Theorem 2.1.2 Let us fit 0 > 0, (p,k,d) € A, 1 € [0,k — 1] and (a), |a| = 1. For
every q € [2,00) such that ¢ > p and for all large enough volumes n of observations
one has

Ly/n
i = ,Ul(Pak da Q) % < ﬁl(p7k7 d: q)

The proof is placed in Section 2.3

As we just have mentioned, the lower bounds on the minimax risk Ry (n,S)
given in Theorem are sharp in order, so that (2.16)) implies that

24y
Ry (n:8) > Oprag(DL (£32) ™" (2.16)

RLin (n; S)

q(a

q(a) e

— 00 as n — oo;

thus, for “large” ¢/p linear estimators cannot be optimal in order on Ss’p (L), inde-
pendently of whether we are interested in recovering the regression function or its
derivatives. Note also that the lower bound is valid for an arbitrary n-point
observation grid, not necessary the equidistant one.

2.2 Upper bounds on the minimax risk

In order to bound the minimax risk from above, we are about to build a particular
recovering routine and to investigate its risks. In what follows, I',, is the equidistant
observation grid from ([2.1)).
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The recovering routine is as follows. Let B,, be the system of all distinct cubes
with vertices from I',,, and let n(B) be the number of observation points in a cube B.
Let us associate with every cube B € B, the linear functional (the “B-average”)

op(g) =n""*(B) > g()

vx, €EB

on the space of real-valued functions defined on the grid T',,.
Let us call a system B C B,, normal, if it meets the following requirement:

(*) For every cube B C [0,1]¢ such that |B| > 6%n~!, there exists a
cube B’ € B such that

B' C Band |B|>6"%B.

Note that normal systems clearly exist (e.g., B = B,; in fact one can build a normal
system with O(n) cubes).

Given observations (which together form a function on I'),), we may compute
all the averages ¢p(y), B € B. Consider the following optimization problem:

5(g.y) = max |65(g) — é(y)| — min | g € S;7(L). (2.17)

It can be easily verified that the problem is solvable and that its optimal solution
can be chosen to be a Borel function f"(w, y) of x,y. f”(, y) is exactly the estimate
of f we are interested in, and we estimate the derivative D® f(-) of f just by the
corresponding derivative

) g .
frel@y) = ——f(zy) (=] <k—1]

091...0z,

~

of f(:;y).

Risks of the estimates f™(®(.;.) on the Sobolev ball S¥7(L) are given by the
following

Theorem 2.2.1 For every o > 0, (p,k,d) € A, q € [1,00|, 1 € [0,k — 1] and («),
la| =1, for all large enough volumes n of observations, namely, such that n > P and

| < L\/ﬁ Snww%wm (2.18)
ovinn

one has

An a k‘, oVvinn 251
Ry () (f2@; SEP(L)) < PL (522)™

L

B = Bilp, k,d, q);

here P > 1 depends on k,p,d only and is nonincreasing in p > d.
In particular (cf. Theorem m, in the case of “large” ratios q/p:

(2.19)

2k +d
20+d

q/p >
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the estimate f”’(a) 1s asymptotically optimal in order in the minimax sense:

R (S5 857 (L)) _ P
R SyP(L)

for all large enough values of n.
In the case of “small” ratios q/p:

2k +d
20+d

q/p <

the estimate is optimal in order up to a logarithmic in n factor: for all large enough
values of n,

qu(a)(fn7(a); SC]lC,p(L)) < P(ln n)ﬁl
* k7 - :
7z’q,(oz) (n7 Sd p(L))

Proof. In what follows we fix p, k,d, , [, L, q satisfying the premise of the theorem.
We write S instead of S¥*(L) and denote

S=Si"=JS;"(L).

L>0

Let us set
I'9 lls= max|os(g),

and let
1

> & (2.20)

OO =l ot o= opax—=ms 5

3

n(
Our central auxiliary result is as follows:

Lemma 2.2.1 There exists P > 1 depending on p,k,d only and nonincreasing in
p > d such that whenever n > P one has

VfeS:

I/ Cr(9) = f [ls< 26(6) (2.21)

and
Vg eSS, V(a),l=a| <k:

| D@g < Pymax { etk ) | D s (12) " o Dg |

9 lla= to TDFglZn I\ =) 30 Il (2.22)
where
ﬂ = 5l(p> k>d7 Q>a A= )\l(pa k>d> Q) = W%ﬂl(pa k>d7 Q>

From Lemma to Theorem Assuming f € S, denoting

9(x) = fz) = f"(z594(6))
and taking into account ([2.21]), we get

I'g ll5< 20(8),
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and by construction f*(-,y;(£)) € S, so that
I D*g(-) llp< 2L.

In view of these observations, (2.22)) says that

| Dg [|2< Py max {L2 (92(5)>Qﬁl : (92(§)> ;Ln”l} : (2.23)

L?n n

Since © is the maximum of no more than Card(B) < n? N(0,0?) random variables

(see (220)), we get

(e {1 D9 13})" < Pomax {L ("Lj%”)% (™) ;Ln—*l} @2

It is immediately seen that in the case of (2.18]) the maximum in the right hand side

28
of this bound equals to L (%) l, so that ([2.24]) is the required bound ([2.19)).

Proof of Lemma 19, Relation ([2.21)) is evident: since f is a feasible solution
to the optimization problem and the value of the objective of the problem at
this feasible solution is ©(&), the optimal value of the problem does not exceed ©(§);
consequently, by the triangle inequality

| FC) = FCi) 1< @s(f,y) + Ps(f(5y),y) < 20(€) ly =y (&),

as claimed in (2.17)).
20, In order to prove (2.21), note first of all that a function g € S%” can be
approximated by a sequence of C* functions ¢; in the sense that

I D gi =1l D g Il Il ge =11 g lls. | Dgs llg—1 Dy |l

as t — oo; consequently, it suffices to prove (2.22)) for a C* function g.
3%. We shall use the following well-known fact (given by embedding theorems for
Sobolev spaces, see [2]):

Lemma 2.2.2 For properly chosen P3, Py and for every r,q € [1,00], | € [0,k — 1],
for every C* function g : [0,1]¢ — R one has:

e cither
| D¥g [[,< P31l g I, (2.25)
and then
| D'g [loe< Pyl g lI1, (2.26)
® or

| Diglly, < Psllgllell DFglly,
where
Lk

k—l—dn+do 0 < wl+(k=1)/r

k=l g > T/ (2.27)
k

k—dr+d/r
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Recall that by Lemma for smooth functions g : [0,1]¢ — R and for every cube
B C [0,1]? one has

[DElg(a) — DMg(y)| < Pulwr—y'""Q(g, B) Va,y € B,

1/p 2.98
(g, B) — (lymg(u)vdu) . (229

4% From ({2.28) it follows that whenever B C [0,1]%, x € B and g,(y) is the Taylor
polynomial, taken at z, of degree k — 1 of g, then

maxyep [9(y) — 9:(y)] < B5[D(B)*1Q(g, B),

0 = 1—dnr. (2.29)
5. Let us call a cube B C [0, 1)¢ regular, if
9(B) = max|g(x)| > 4P5[D(B)]***"Q(g. B). (2.30)
Note that for a regular cube B, in view of , one has
Ve B: maxlgly) - :(y)] < jo(B) (2.31)

It is clearly seen that if

U={z€(0,1)"] glx) # 0},

then every point € U is an interior point of a regular cube B; among these cubes,
there clearly exists a maximal one (i.e., a one which is not a proper subset of any
other regular cube). For every x € U, let us denote by B, a maximal regular cube
containing x as an interior point, and let

U= J B,

zelU

B? being the interior of the cube B,. By the standard separability arguments,
U'=J B,
i=1

for properly chosen sequence x1, xs, ....
In what follows we consider separately two cases
A. The cube [0,1]? is not regular;
B. The cube [0, 1]¢ is regular.

6°. For the time being, let A be the case. Since [0, 1]¢ is not regular, every maximal
regular cube B must satisfy (2.30)) as an equality. In particular,

9(B.,) = 4Ps[D(B,,]* 'O (g, B,,), i = 1,2, ... (2.32)

6°.a) We start with the following Lemma (which essentially originates from Ba-
nach):
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Lemma 2.2.3 One can extract from the system of cubes Ay = { By, }2, a sub-system
A with the following properties:

o Cubes from A are mutually disjoint;

e For every cube B € Aq there exists a cube B’ € A such that B intersects with
B' and D(B) < 2D(B').

Proof of Lemma Let us choose as the first cube of A a cube B! € Ay
with
D(B') > 1 sup D(B).
BeAy

After B! is chosen, we set A1 = {B € Ay | BN B' = (}. If A; is empty, we
terminate; otherwise, we choose a cube B? from the collection A; exactly in the
same manner as B! was chosen from Ag and set A2 = {B € A; | BN B% = 0}.
If A, is empty, we terminate, otherwise choose in the outlined fashion a cube
B? € Ay and replace Ay by As, and so on.

As a result of this construction, we get a finite or a countable collection
A of cubes B, B?....; it is immediately seen that this collection satisfies the
requirements of Lemma. =

6°.2) For B € A, let U(B) be the union of all those cubes from Ay which intersect
B and have edges not exceeding 2D(B). In view of Lemma [2.2.3] we have

UcuU c |J U).
BeA

Let us choose 4 2%
€| tz  00). (2.33)

We have
lglr = glg(fv)lrdfﬁ

< X f)|g(w)]’“dx

BeAu(s) ~ (2.34)
< 57 3 |B|g"(B),
. BeA
9(B) = sup,cyp) lg(z)l.
We claim that for every B € A it holds
§(B) < Psg(B). (2.35)

Indeed, let y € U(B); then there exists B’ € Ay such that y € B', BN B # ()
and D(B’) < 2D(B). Choosing a point € BN B’ and applying (2.31)) to the
regular cubes B, B’, we get

1
_ < =
IllLaea5<|g(u) gz(u)| < 1 ?€a§|9(u)|

both for D = B and D = B’. It follows that

4
< — .
max |g(u)| < 5 max|gs(u)] (2.36)
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for both D = B and D = B’. Since g,(-) is a polynomial of degree k — 1 and B’
is contained in 5 times larger than the cube B concentric to B cube, we have

m < m
max |g, (u)| < Prmax g, (u)],
whence, in view of ([2.36)),

4
< — .
Jax [g(u)| < o Prmax|gs(u)l

Recalling that maxyep [g:(u)| < 2g(B) by (2.31), we come to
)
< L(w)] < 2Prg(B),
l9(y)| < max |go(u)| < 3 Prg(B)

so that the choice Ps = §P7 ensures 1}

Combining ([2.34) and (| -, we get

lgl7< Pg Y |Blg"(B). (2.37)
BeA

0.¢) Since A C Ay, (2 says that for every B € A it holds
9(B) = APs[D(B)|**~'Q(g. B),
so that (2.37)) yields the inequality

r r rkto-1) +6
lgli< By S 1B 00(B, g). (2.38)
BeA

6°.d) Let us set
A= sup g(B)|B|"%;
BeA

note that by (2.32)) we have

k+5 1

A> Py sup |B|2 Q(B,g). (2.39)

Let
14 r(k+§ 1)

C_ k+51‘
2+ d

Then
B € A
< PLA(B,g)
sec (2:39)
PyPRACY. 0 ¢(B, g)
BeA

[see (2.38)]
r=
f%P&M(}jﬂ%Byﬁ p

BeA

[since r — ¢ > p in view of ([2.33))]
PyPiAC || D ||,

[since the cubes B € A are mutually disjoint]
= lgll: < PpA || Dig [,

v =4

= |B|1+

IN

= g I7

IN

IN

IN

A
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The resulting estimate was established in the case of (2.33)); passing to limit as r — oo,
we see that it is valid for r = oo as well, so that

+d B 2(k —dm +d/r
p =l g lh< Pod” | Dig 7, 4= 2 1) (2.40)

2k — 2dm +d
6°.d) By definition of A, there exists a regular cube B such that

2k
co>Tr >

1
g(B)|B|Y? > 54 (2.41)
Let xg € B; since B is regular, we have

SUP,ep |9(2) = guo (¥)] < 19(B)
[see (2.31)] (2.42)

= 3¢9(B) < maxuep |9z, (7)) < 29(B).

In view of the latter inequalities and since g,,(+) is a polynomial of degree k — 1, there
exists a cube B* C B such that |B*| > Pi3|B| and |g,,(z)| > 1g(B) for all x € B,
whence, in view of the first inequality in , l9(z)| > 19(B) whenever z € B*.
Combining these observations and , we conclude that

A< PulBY mip lg(a)|

so that by (12.40))
iB* :
. v —
02> 2 By o g < Py [[B 2 mingep- lg(@)] | Drg I, (243)

_ 2(k—dr+d/r)
V= ok 2dntd -

Consider two possible cases:

(I): |B*| > 69n~1;

(IN): |B*| < 69n~1.

In the case of (I), since B is a normal system, there exists a cube B € B such that
B> 6"B*| and B C B*, and we get

g ll5= n'/*(B) min > 6~**nmin |g(x)|| B|"/>.

e e

Thus, in the case of (I) relation (2.43) implies that
+d

2% Lol \%,
00 >1 > p=lg S Pis (2 |l Dhg (2.44)

| D¥g |13
In the case of (II) relation (2.43)) applied with r = oo yields

v* o
g(@)||" || Drg |1

[9lle < Pu [|B*|1/2 mingc =
x _ 2(k—dn) ]

[y = 2h—2drtdl |
< (1B g ] I D 1y
= lglle < PulB7 7T
= lgll. < Pi|B* =7 | Dtq||,
[in view of ([2.43))]
:> “ g ||T S Plgn_k—dv;rd/r

[since (II) is the case].
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Combining the concluding inequality with (2.44)), we see that for r € [@p, oo it
holds

2
| g |l,< Pygmax { ( I g llz

Bo(p,k,d,r)
n || Dkg H%)

| D*g [ n=2e®EmD || Dhg Hp} (2.45)

(we have used the fact that for the values of 7 in question one has /2 = By(p, k,d, ),
%j—d/r = )\0(p7 ka d7 7”))

Since the values of By(p, k,d,7), Xo(p, k,d,r) for r < %p are the same as for
r= @p, relation (2.45)) is in fact valid for all 7 € [1, 00].

6°.e) Since we are in the case of A —i.e., [0,1]¢ is not a regular cube — we have
| D¥g ||,> P2 || g |loo- Tracing the origin of Py, one can easily see that we can ensure
Pyy > P53, P53 being defined in Lemma[2.2.2] Thus, in the case under consideration the
first of the alternatives stated by Lemma does not take place, and therefore ([2.26))

)/r+ml

is valid. Assuming that ¢ > %p, let us set r = @p, thus getting 6 < 7(k_lk .

Applying 1} with the indicated r and 1) we get for ¢ > %p:

[=a|<k=

2 B (p,k,d,q) 246
100 Lo P { (sfellg) ™" 1 D lyimoosan | g | 4O
Since By(p, k,d, q), \i(p, k, d, q) are independent of ¢ in the segment |1, %p] of values

of the parameter, relation (2.46) in fact is valid for all ¢. Thus, we have proved (2.22))
in the case of A.
7°. It remains to prove (2.22)) in the case of B, i.e., when [0, 1] is a regular cube,

whence
| D*g |< Po |l gl - (2.47)

In this case we can apply (2.31)) to the cube B = [0, 1]" to get the inequality

1
_ < =
hax, 19(2) = go(@)l = 711 9 [l
whence, same as in 6°.d), there exists a cube B such that |B| > Pz and |g(z)] > ¢ |l
for x € B. Since B is a normal system, there exists B* € B such that B* € B and
|B*| > Pyy, provided that n is large enough, and we get

1/2

19 l5= Posn’ || g [loc

whence

19 o< P26|| ngB. (2.48)
nz
Combining (2.47)), (2.48) and Lemma [2.2.2) we come to (2.22)). The proof of Lemma
is completed. =

2.3 Appendix: Proofs of Theorems 2.1.1, 2.1.2

Proof of Theorem Let us fix a C* function A(-) # 0 such that
supp(h) = [0,1]% || DR ||e<1; || h|lso< 1. (2.49)
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Let also
C7 = min{|| D@p, Il 0 < o] < k};

(recall that C; stand for positive quantities depending on k,d only). Let us fix the
volume of observations n = m? and a A € (=, %), and let By, ..., By be a maximal
in cardinality system of mutually disjoint cubes with the edges A, all cubes of the
system belonging to [0, 1]¢. Note that the number of points from the observation grid

I',, in every one of the cubes B; does not exceed
na = (QA)dn.

As it is immediately seen,
N > max{8; CoA™}. (2.50)
Let
h™(z) = LA h(2/A),
and let h; be the translation of h% with the support Bj, j =1,...,N; it is immediately

seen that h; € § = Sf’p (L). Now consider N hypotheses on the distribution of
observations y, j-th of the hypotheses being that the distribution is the one of the

vector yp,(§), see (2.1)).

Let us fix « such that

I =|al <k,
and let .
e(A) = chAk—l—dw-i-dGL‘
We have . .
7 ] =
|| D(a)hi - D(a)hj ||q || D(a)hi ||q

[ Ak—l—dr+df H D(a)h ||q
LAk—l—dTr—i—d@Cl
4e(A).

Consequently (cf. the proof of Proposition [1.2.3]), under the assumption that the
minimax g-risk of estimating D f, f € Sis < e(A):

[NAVARIENAVAR 'S

R;(a)(n;S) < e(A), (2.51)

there exists a routine for distinguishing our N hypotheses with probability to reject
a hypothesis when it is true at most 1/4. On the other hand, the Kullback distance
between pairs of distributions associated with our hypotheses is at most

U*QDiameter({hj(.) j'V:1|Fn) < 20 2n, I pA ”<2>o§ an0,72L2Ad+2(kfd7r).

Applying the Fano inequality ([1.27)), we see that the assumption (2.51)) implies the

relation .
(L/o)?nA%+2k=dm > 0y in N > C5In N (2.52)

the concluding inequality being given by (2.50). Now let us set

2
o\ F2drid
Ay =Cg (W) )



46 ESTIMATING FUNCTIONS FROM SOBOLEV BALLS

it is clearly seen that if Cg is a properly chosen function of k,d and ({2.3)) takes place,
then (2.52) fails to be true when A = A;. Consequently, for A = A; (2.51)) cannot
be valid, and we come to

k—l—dn+do
" o 2k—2dn+d
Ry 8) > e(Ay) > C7L (Lﬁ) ; (2.53)
this is exactly the bound |) for the case of large ratios ¢/p (i.e., 1 > %)

Now assume that (2.5)) takes place, and let us set

ovinn T
Ly/n ) ’

it is immediately seen that for properly chosen F' > 0 (depending on k,d,e only)
relation (2.52)) fails to be true when A = A,. Consequently, for A = A, (2.51)) cannot

be valid, and we come to

A2:F<

ok—l—dr+df

a\/lnn 2k—2dm+d ‘
Ly/n ’

this is exactly the bound (2.5 for the case of large ratios ¢/p.

We have established the desired lower bounds for the case of large ratios ¢/p. The
lower bound 1' in the case of small ratios ¢/p: % < % is given by exactly the

same construction as in the case of Holder balls. Namely, let us redefine h2 as follows:

Rioy(n:8) > e(Ag) > Ce)L ( (2.54)

h™(x) = LAFh(x/A),
let h; be the translation of h* with the support B;, and let Fi be the set of 2V
functions § e;hj(x), where £; = £1. The set F clearly is contained in S§>°(L) and
possesses Z;;ubset Fur comprised of
M > 2N/8

functions with the following property: if f,g are two distinct functions from Fjy,
then f differs from g on at least N/8 of the cubes By, ..., By. Now let us fix o with
[ = |a| < k; for two distinct functions f, g € Fys one clearly has

| D f —Dg|[;> CsLAM'AN > CoLA*,

Setting
1
€<A) = ZCQLAkil,

we, same as above, conclude that under the assumption that
R (o) (75 Sye(L)) < e(A) (2.55)

one can “reliably” distinguish between M hypotheses on the distribution of observa-
tions ([2.1)), the Kullback distances between pairs of the distributions not exceeding

2 2 2 A2k
n ma — < Cyo(L JANGS
o7 max || f—g < Co(L/0)
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Applying the Fano inequality and taking into account that M > 2V/8 > exp{C}; A~}
we see that (2.55)) implies the relation

n(L/o)*A% > Clo A~ (2.56)

Now let us set

o\
sen(p7m)

for properly chosen Ci3 and all n satisfying (2.3]) the relation (2.56) (and therefore
(2.55)) as well) fails to be true. Thus, for the indicated values of n one has

2(k—1)
* k,00 o 2kt
R (n Sy 7(L) > e(A) > CulLl m .

Since the risk R} ) (n; S¥P(L)) is nondecreasing in ¢ and nonincreasing in p, the left
hand side of thls mequahty is < the one in (2.4)), while the right hand side is exactly
as required in (2.4)) in the case of small ratios ¢/p. =

Proof of Theorem [2.1.2] Same as in the proof of Theorem 2.1.1] below C; are
positive quantities depending on k, d only.
Let h(-) and C; be the same as in the proof of Theorem [2.1.1] and let C5 be such
that
mes{z € [0,1]¢ | [DYh| > Cy} > Cy Va,l|a| < k.

Let us fix L,0,d,p,k,q satisfying the premise of Theorem [2.1.2] the volume n of
observations (2.1) and o, |a| = [ < k. Consider a linear estimate of D f, f € S =
S¥P(L), based on observations 1) let it be

Zah )Y,

and let € be the worst-case, with respect to S, ¢-risk of this estimate:

et =sup€ {|| D — fu ll3}-

We have
2 = e{lzais 2}
> e {I£0.0 ] (2.57)
[since ¢ > 2 by the premise of Theorem
= 0?0l I}
and

e2>|| D Zqz )2 Vvfes. (2.58)

q

Now assume that
< (0.5C,) L, (2.59)
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and let 7 be the largest integer less than the quantity
((0_5C2>1+0L> m

’ (2.60)

note that 7 > 1 by ([2.59)). Setting
A=1/t

and taking into account (2.57)), we observe that there exists a cube B C [0, 1]¢ such
that the number n(B) of observation points in (2.1)) in B does not exceed 2nA?, while

aQ/Zas?(x)dx < 2A%?7, (2.61)
B L
Now let ha(-) be the translation of the function LA*~9"h(x/A) such that the support

of ha is B. Setting
ga(z) =3 _ d(@)ha(@),

and applying the Cauchy inequality, we get
1/2

A

93@)] < [ ha oo 0V2(B) (S 62) )

< CBLAkfdﬂ+d/2n1/2 <Z Qb?(ﬁ))
[since by construction n(B) < 2nA9|

1/2 (2.62)

The resulting inequality combined with (2.61) implies that there exist B* C B and
C4 such that

(a) mes B*

(1 — 0.502)Ad;

(b) z € B*=|ga(x)] i CyLo—t Ak—dr+d/2p1/2¢ (2.63)
Now note that by construction 7 is less than the quantity , so that
0.5C, LA*=4™=1(0.5C0,A%)? > ¢. (2.64)
We claim that
0.5C, LAF=4"=1 < Oy Lo~ Ak=drtd/2p1/2 (2.65)

Indeed, assuming that the opposite inequality holds:
0.5C, LAF=47=1 > Oy Lo~ L Ak=dmtd/2,1/2¢
and combining this inequality with , we would get
z € B* = |ga(z)] < 0.5C, LA™l [B* ¢ B, mes B* > (1 — 0.5C5) mes B].

Recalling the origin of Cs, we would further conclude that there exists B** C B
such that

mes B** > 0.5C,A%;
€ B* = {lga(@)| < 05CoLAM 1L g {|D@hy ()] > CoAk—dn—L}.

Combining these observations and ([2.58]), we would get
e >|| DD — ga ||¢= 0.5Co LAF47=1(0.5C,A%)?
which is impossible in view of (2.64)).
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In view of

d+21
G, (lﬁ)l/z (L) 2(kfljd27r+d0)
n

)

[see the origin of A]

™
v

v

with G; > 0 depending on k, p, d, q only. From the resulting inequality it follows that

) 21 (p,k,d,q)
(2.66)

o
> Gol | ——=
s (L\/ﬁ
with G5 of the same type as Gj.
We have established the implication (2.59) = (2.66)); in view of this implication,
(2.16) is valid for all large enough values of n, as stated in Theorem . .
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Chapter 3

Spatial adaptive estimation on
Sobolev balls

3.1 Spatial adaptive estimation: the goal

We have seen what are the minimax risks of recovering functions f from Sobolev balls
S¥P(L) via their n = m? noisy observations

y=yp(&) = {. = ) + 0&|t = (i1, ..., ia) € [T,m]*}
[ w(il,...,id) = (il/mviZ/m7"'aid/m)T7 ‘| (31)
& ={&}: & are independent N (0,1)

and have developed the associated, optimal in order up to logarithmic in n factors,
estimates. These estimates, however, suffer two serious drawbacks:

e The estimates are not adaptive to the parameters of smoothness p, k, L of the
regression function f to be recovered. An estimate depends on a particular a
priori choice of these parameters and guarantees certain quality of recovering
only in the case when f belongs to the corresponding Sobolev ball.

In reality we hardly can know in advance the precise values of the parameters
of smoothness of f and should therefore use certain guesses for them. If our
guesses “underestimate” the smoothness of f, then the associated estimate does
ensure the risk bounds corresponding to the guessed smoothness; these bounds,
however, may be much worse than if we were capable to fit the estimate to the
actual smoothness of f. And if our guesses for the parameters of smoothness of
f “overestimate” the actual smoothness, we simply cannot guarantee anything.

e The estimates are not spatial adaptive: assume, e.g., that we know that the
function f : [0,1] — R to be recovered is continuously differentiable with,
say, || f' |la= L, and that we know the value of L, so that there seemingly
is no difficulty with tuning the recovering routine to the actual smoothness of
f. Note, however, that || f’ |2 may come from a “local singularity” of f — a
relatively small part of our “universe” [0, 1] where f varies rapidly, and there still
may be large segments B’ C [0, 1] where f is much more smooth than it is said
by the inclusion f € Sll’Q(L). If we knew these “segments of high smoothness
of f7, along with the corresponding smoothness parameters, in advance, we

o1
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could recover the function on these segments much better than it is possible on
the entire [0, 1]. However, the recovering routines we know to the moment are
“too stupid” to adapt themselves to favourable local behaviour of the regression
function in question.

For estimates aimed at recovering smooth regression functions, the “adaptive abil-
ities” of an estimate can be quantified as follows.

For a cube
B=A{z| |z;—¢|<hi=1,..d}

contained in [0, 1], let S5”(B; L) be the set of functions f : [0, 1] — R satisfying the
following assumptions:

e f is continuous on [0, 1]%

e fis k times differentiable on B, and || D*f ||, 5< L.

Here || - ||,,5 is the standard L,-norm on B.

In this definition, similar to the definition of a Sobolev ball in Chapter 2,

e k is a positive integer — order of smoothness;

e d is a positive integer — dimensionality;

® p € (d,o0f;

o [ >0.

From now on, we fix the dimension d of the regression functions in question. In
the sequel, we use for S¥P(B; L) also the shortened notation S[i)], where 1 stands for
the collection of “parameters” (k,p, B, L), and call the set S{w] a local Sobolev ball.

Let us once for ever fix a “margin” — a real v € (0,1) — and let B,, B being a
cube, be the v times smaller concentric cube:

B={x||ri—c|<h, i=1,..,d} C[0,1]4

U
B,={z| |z;—¢|<~h, i=1,...,d} CB

Given an estimate f, based on observations 1D (i.e., a Borel real-valued function of
z € [0,1]¢ and y € R™), let us characterize its quality on a set S[t] by the worst-case
risks

Ry (F:8101) = swp (€{l Fuls9s(©) = 0 125, 1)

fFeS[Y)]
and let

R (ns () =t sup (£ {1 ulr(€)) = ) 120" (3.2)

be the corresponding minimax risks .
For a particular estimate f,,, the ratio

7/iq (fn,S[w])

R: (n: S[Y)) )

1) Note that we prefer to measure the estimation errors in the integral norms associated with a
little bit smaller than B cube B.; this allows to avoid in the sequel boring analysis of “boundary
effects”.
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measures the level of non-optimality, with respect to the g-risk, of the estimate f
on the set S[¢]. It is natural to measure adaptive abilities of an estimate fn by
looking at “how wide” is the spectrum of local Sobolev balls for which the ratio (*)
is “moderately large”. The formal definition is as follows.

Definition 3.1.1 Let

1. S ={S,},>, be a “nested family” of local Sobolev balls on R, i.e.,

Sy = {S[@H | (CNS ‘Iln}

and
Sn+l D) Sn

for every n;

2. {fu}nz1 be an estimation method — a collection of estimates indexed by volumes
n of observations (3.1)) used by the estimates;

3. ®(n) be a real-valued function.

We say that the S-nonoptimality index of the estimation method {f,}°2, is ®(-), if,
for every q € [1,00] and all large enough values of n, one has

Ry (f:S[4))
oo B L) R (m; S[w]) < 0(@(n)).

An “ideal” adaptive routine for recovering smooth regression functions would have a
constant nonoptimality index with respect to the widest possible nested family of local
Sobolev balls — the one for which S,,, for every n, contains all local Sobolev balls. As
we shall see in the mean time, such an ideal routine simply does not exist. Recently,
several adaptive routines of nearly the same “adaptive power” were proposed (the
wavelet-based estimators of Donoho et al. [5 [7], and Juditsky [15], adaptive kernel
estimates of Lepskii, Mammen and Spokoiny [20]). What we are about to do is to
build an extremely simple recovering routine with “nearly ideal” adaptive abilities
— one for which the nonoptimality index with respect to certain “rapidly extending”
nested family {S,,} grows with n “very slowly” —logarithmically. We shall also see that
“logarithmic growth” of the nonoptimality index is an unavoidable price for ability of
a routine to adapt itself to rapidly extending nested families of local Sobolev balls.

3.2 The estimate

The recovering routine we are about to build is aimed at estimating functions with
order of smoothness not exceeding a given upper bound p + 1; p (which should, of
course, be a nonnegative integer) is the only parameter our construction depends
upon.

2) In the cited papers, the smoothness of the signal is specified as membership in the Besov or
Triebel spaces — extensions of the Sobolev spaces we deal with.
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The idea of our construction is very simple. Given n = m? observations (3.1)), we,
same as in Chapter 1, use point-wise window estimator of f. Namely, to estimate f
at a given point z € int [0, 1]¢, we choose somehow an admissible window — a cube

centered at x and containing at least (j + 3)¢ observation points:

ps S (3.3)
m
Note that since the window should be centered at z and be contained in [0,1]%, the
point x should be not too close to the boundary of [0, 1]%:
P¥S <1 B3 (3.4)
2m 2m
which we assume from now on.

The estimate fn(x, y) will be just the order y window estimate (Chapter 1, Section
) with the window width depending on x and chosen on the basis of observations.
Thus, the difference of the estimate we are about to build with the estimator from
Chapter 1 is that now we choose its own window width for every point rather than
to serve all points with the same window width.

The central issue is, of course, how to choose the window width for a given x, and
the underlying idea (which goes back to Lepskii [19]) is as follows.

Let, as in Chapter 1,

®,(f, Bp(z)) = mi .
u(f, Bu()) = min max |f(u) —p(u)l,
P, being the space of polynomials on R? of total degree < u. Applying Proposition
1.3.1) we come to the following upper bound on the error of estimating f(x) by the

estimate ﬁf(z, -) — the window estimate associated with the centered at z window of
width h:

[

vnhd

O, = 0,(§) being a deterministic function of the observation noises; from now on, C'
(perhaps with sub- or superscripts) are positive quantities depending on d, 1,y only.
As we remember from ((1.43), one has

erra(f, ) = |f(2) — a5 (©)] < Ci [<I>M<f,Bh<x>>+ @n], (35)

w?lnn
Yw>1: Prob {@n > O%d(l)wvlnn} < expy — 5 : (3.6)
Note that (3.5) implies that
o
errh(f7 .T) S Cl ®N(f7 Bh(x)) + m@n‘| . (37)
n

3)In this chapter we assume that the window estimate associated with a window B does not use
the observations at boundary points of the cube B; this is why we write p + 3 instead of p + 2 in

B9).
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Observe that the random variable ©,, “is not too large” — (3.6)) says that “typical
values” of this variable do not exceed O(vInn). Let us fix a “safety factor” w in such
a way that the event ©,, > wvInn is “highly un-probable”, namely,

Prob {@n > wVIn n} < At (3.8)

by (3.6)), the required w may be chosen as a function of y,d only.
Let us set

E, =4¢| 6, <wVinn}. (3.9)
Note that (3.7) implies the “conditional” error bound

& € =Z,=>
errp(f,x) < CL[®u(f, Bu(x)) + Su(h)], (3.10)
Sp(h) = Te=wVinn.

The two terms in the right hand side of the resulting error bound — the deterministic
term ®,(f, By(x)) and the stochastic term S,,(h) possess opposite monotonicity prop-
erties with respect to h: as h grows (i.e., as the window extends), the deterministic
term does not decrease, while the stochastic term does not increase. It follows that if
we were clever enough to find the “ideal window” — the one for which the deterministic
term is equal to the stochastic one — we would get the best possible, up to factor 2,
error bound . Of course, we never can be clever enough to specify the “ideal
window”, since we do not know the deterministic term. It turns out, however, that
we can act nearly as if we knew everything.

Let us define the “ideal window” B,(z) as the largest admissible window for which
the stochastic term dominates the deterministic one:

B.(z) = B ()(7),

h*(I) = max{h | h > ’%{)’,Bh(x) C [07 1]d7q)u(fv Bh(l’)) < Sn(h)} (3.11)

Note that such a window not necessarily exists: it may happen that f varies in a
neighbourhood of x too rapidly, so that already for the smallest possible admissible
window the deterministic term majorates the stochastic one. In this case we define
B, (z) as the smallest possible window which is admissible for . Thus, the ideal
window B, (z) is well-defined for every z possessing admissible windows; we call it
good if it is given by and bad in the opposite case.

It is immediately seen that whenever ¢ € =,, the error bound associated
with the ideal window is, up to factor 2, better than the bound associated with any
other (admissible) window, which motivates the term “ideal window”.

To explain the idea of the estimate of f(x) we are about to build, assume that the
ideal window for x is a good one, and let £ € =,. Then the errors of all estimates
fZL‘(x; y) associated with admissible windows smaller than the ideal one are dominated
by the corresponding stochastic terms:

e, he VT—;S, *(3:)} = erry(f, z) < 2C1S,(h); (3.12)

indeed, for the (good) ideal window B,(z) the deterministic term is equal to the
stochastic one, so that for smaller windows the deterministic term is not greater than
the stochastic one.
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Now let us fix £ € =, and call an admissible for  window Bj(z) normal, if the
associated estimate ﬁf(x, y) differs from every estimate associated with a smaller ad-
missible window by no more than 4C'; times the stochastic term of the latter estimate:

Window Bj,(x) is normal

By (z) is admissible (3.13)
{ VI [ R] s IS (2iy) = i y)| < ACSA(R) [y = yr(€)]

Note that if x possesses an admissible window, then it possesses a normal one as well
(e.g., the smallest admissible for x window clearly is normal). Note also that (3.12))
says that

() If ¢ € 2, (ie., if ©, is not “pathologically large”), then the ideal
window B, (x) is normal.

Indeed, for a good ideal window the claim follows from , while
a bad ideal window is just the smallest window admissible for x and is
therefore normal.

Now observe that the property of an admissible window to be normal is “observable”
— given observations y, we can say whether a given window is or is not normal.
Besides this, it is clear that among all normal windows there exists the largest one
B*(x) = Bp+(g)(x) (to ensure the latter property, we have redefined window estimates
as ones using observations from the interior of the underlying windows rather than
from entire windows). From (!) it follows that

(M If¢ € =, (i.e., if ©, is not “pathologically large”), then the largest
normal window BY(x) contains the ideal window B, (x).

By definition of a normal window, under the premise of (!!) we have

1@ (@5 y) — @ ()] < 4C1Sa(hu(2)),

n
and we come to the conclusion as follows:

(*) If ¢ € =, (ie., if ©, is not “pathologically large”), then the error
of the estimate
. S
Falzsy) = i ()
is dominated by the error bound (@ associated with the ideal window:

§ € E,=

= (3.14)
[Fo(x;y) = f@)] < 5C [@u(f, Bhoo) (@) + Sulha(x))] -
Thus, the estimate fn(, -) — which is based solely on observations and does not require
any a priori knowledge of smoothness of f — possesses basically the same accuracy as
the “ideal” estimate associated with the ideal window (provided, of course, that the
realization of noises is not pathological: £ € Z,,).

Note that the estimate ]?n(x, y) we have built — let us call it the adaptive estimate
— depends on a single “design parameter” p (and, of course, on o, the volume of
observations n and the dimensionality d).
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3.3 Quality of estimation

Our main result is as follows:

Theorem 3.3.1 Let v € (0,1), u > 0 be an integer, let S = Sg’p(B;L) be a local
Sobolev ball with order of smoothness k not exceeding u + 1 and with p > d. For
properly chosen P > 1 depending solely on u,d,p,~v and nonincreasing in p > d the
following statement takes place:

If the volume n = m? of observations 1s large enough, namely,

P_1n2k7337r+d > §a > PD72k722d7r+d (B)
~ o . (3.15)

[on =0y/2n, T= f]

n p

(D(B) is the edge of the cube B), then for every q € [1,00] the worst case, with respect
to S, q-risk of the adaptive estimate f,(-,-) associated with the parameter p can be

bounded as follows (cf. ([2.2)):
Ry (7:8) = swppes (€{I Fliwr©) - 1O 125 )

< pL(E) Do,

T 0> rots
Bkt = { T 42T (316
0 _ h 2k—2dm+d — " 2k+d

q?
0 — dr 0> m4
Ap, k,d,q) {

oh+d’ U = Tokyd .
0, 0 <md’

here B, 1s the concentric to B «y times smaller in linear sizes cube.

Proof. 1°. In the main body of the proof, we focus on the case p,q < oo; the case of
infinite p and/or ¢ will be considered at the concluding step 4.

Let us fix a local Sobolev ball 85 P(B; L) with the parameters satisfying the premise
of Theorem and a function f from this class.

Recall that by (2.11])
V(z €int B) VY (h,By(z) C B) :

1/p
O,(f, Bu(x)) < Poh*=""Q(f, By(2)), Q(ﬁB’):(ﬂ/!Dkf(U)I”dU) ;

/

(3.17)

from now on, P (perhaps with sub- or superscripts) are quantities > 1 depending on
i, d, 7y, p only and nonincreasing in p > d, and | - | stands both for the absolute value
of a real and for the Euclidean norm of a vector from RF.

20 Our central auxiliary result is as follows:

Lemma 3.3.1 Assume that

2(ut3) )¢
L > (2550m) - (3.18)
(b) n 4 VInn > Py(p+3)kdrdzL
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Given a point x € B.,, let us choose the largest h = h(z) such that

() h < (1-~)D(B),
(b) PhF=9mQ(f, By(z)) < Sn(h; (3.19)

Then
Wz) 2 M;g (3.20)

and the error at x of the adaptive estimate fn as applied to f can be bounded as

follows:
(a) in the case of £ € =, :

(b) in the case of £ & =, : '
\fulz:y) — f(z)] < PyD"9%(B)L 4 Cy00,.

Proof of Lemma. a’. Let h_ = ‘%3 From (3.18) it follows that h_
satisfies (3.19}a), so that B;,_(x) C B. Moreover, (3.18b) implies that

PRFm L < S, (ho);

the latter inequality, in view of Q(f, By,_(z)) < L, says that h_ satisfies b)
as well. Thus, h(x) > h_, as claimed in ((3.20]).

b?. Consider the window By, (z). By (3.19/a) it is admissible for 2, while
from (3.19}b) combined with (3.17) we get

(I)u(fa Bh(z) (z)) < Sn(h).

It follows that the ideal window B(x) of z is not smaller than Bj,(,(z) and is

good.
Y. Assume that ¢ € Z,,. Then, according to (3.14)), we have

| Fa(@sy) = F(@)] <5C1 [@u(f, Brw) (@) + Sulhu(@)] . (322)

Now, by the definition of a good ideal window,

either

M (fa Bh (z) ( )) - Sn(h*(l')),

or

case (b): @, (f, By, (2)(®)) < Sn(h«(x)) and B.(zr) is the largest
cube centered at x and contained in [0 1]4.

If both cases, the right hand side in ) does not exceed
10C1 Sy, (hy(z)) < 10C1 Sy, (h(z))

(recall that, as we have seen, h.(z) > h(z)), as required in a).
d°. Now let £ € Z,,. Note that fn(ac y) is certain estimate f (z;y) associated
with a centered at x and admissible for  cube Bp(z). There are two possible

cases:
case (c¢): Bp(z) C B;
case (d): By(z) ¢ B.
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If (c) is the case, then
Falzsy) = @) < Cu[@u(f. Bale)) + 52704] (3.23)
< P'DF9(B)L + C'0O,,

the concluding inequality being given by as applied to the cube By, (z) C B
combined with the fact that this cube is admissible for z and therefore nh¢ > 1.

If (d) is the case, then the window Bj,(z) contains the cube By (y(7). For
the estimate associated with the latter window we have (by the same reasons
as in (3.5))

|2 (@ y) = f(2)] < P'DM""(B)L + C'00,,

and since the estimate fn(a:,y) is associated with a normal cube containing
Byy(z)(z), we have

|FEO (@5y) — fulz;9)| < AC1S,(h(2)) < C"0O,,

the concluding inequality being given by the definition of S, (:) and the fact
that wvInn < 6, due to £ € =,,. Combining our observations, we see that in
both cases (c), (d) we have

[fu(@:y) = f(2)| < PLD¥""(B)L + C300,,
as required in (3.21}b). O

3°. Now we are ready to complete the proof. Assume that (3.18) takes place, and

let us fix q, %p§q<oo.

3°.a) Note that for every x € B,
— either

W) = (1 =)D(B),

— or

PR (2)Q(f, Bugay (%)) = Sn(h(2))

) (3.24)
gn 2k+d—2dm
hix) = (le,Bh(z)(x))) '

Let U,V be the sets of those x € B, for which the first, respectively, the second of
this possibilities takes place.
If V' is nonempty, let us partition it as follows.

1) Since h(z) is bounded away from zero in B, by (3.20)), we can choose
x1 € V such that

h(z) > =h(z,) Yz e V.

DO | —

After x; is chosen, we set
Vi = {JZ eV | Bh(x)(l‘) N Bh(x1)<x1) 7§ @}

2) If the set V'\V; is nonempty, we apply the construction from 1) to this
set, thus getting x5 € V\V; such that

h(z) > =h(xy) Vz e V\W,

N | —
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and set
Vo ={z € VAV | Bu@)(®) N Bhay)(z2) # 0}

If the set V'\ (V7 U V5) still is nonempty, we apply the same construction
to this set, thus getting x5 and V3, and so on.

The outlined process clearly terminates after certain step; indeed, by construction the
cubes By(z,)(21), Bh(zs)(2), ... are mutually disjoint and are contained in B,, while
the sizes of these cubes are bounded away from 0. On termination, we get a collection
of M points x1,...,z) € V and a partition

V=1uUWU..UVy

with the following properties:
(i) The cubes By(z,)(21), ..., Bh(a,,)(ar) are mutually disjoint;
(ii) For every ¢ < M and every x € V;, we have

1
h(ﬂ?) > §h(l’g) and Bh(z)(l’) N ma)(xg) # @

We claim that also
(iii) For every ¢ < M and every x € V;:

h(z) > = max [h(ze); || © — 24 ||oo] - (3.25)

N[ —

Indeed, h(z) > $h(z,) by (ii), so that it suffices to verify (3.25) in the case when
| 2 — 20 ||o=> h(x¢). Since Byg)(x) intersects Bp(g,)(7¢), we have ||  — 2/ [[o0<
L(h(z) + h(z)), whence

W) 2 2 ||z =2 [loo —h(ze) 2] 7 = 22 o0,

which is even more than we need.
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3%.b) Assume that £ € =,,. Then

I faliy) = FO) N5,

< Cq/Sq(h z))dz  [by (3.21]a)]
= 02/5" dx+C§Z/S‘1
= IVZ
q
= (Y [ O ] dr+ CI>" [ SU(h
H [amm ZV/
[since h(z) = (1 — 'y)D(B) for x € U]
< (81D )+Oqaqz / max [(ze), || = — z¢ [|o]) " da
/=1
% (3.26)
< Cis1Di-/2(B ZZ/ =1 (max [h(x,), r])” da/2 .
(= 10
< CigiD%2(B) + Cq&% ()}

[note that dq/2 —d + 1 > 2k+dp d+1>d*/2+1
inviewoqu%p,kZlandp>d]
450 Dd—da/2( B o o g
= CigapDi-4 + Ciol = by (3.24)
’ B+ G Z [ PiQ(f, Bh(ay) (xé))] by @29)
dg—2d

M ——
_ C«ga.ZDdqu/Z( ) + C«QA25 p,k,d,q) qz [ f Bh (=2) ($Z))} 2k—2dr+d
(=
]

—

[see the definition of S(p, k, d, q)

Now note that %Ciq;diid > p in view of ¢ > 2Hd;@, so that
M dg—2d
= [ PLO(f, Bhgay) ()] 5
dg—2d
M p| PRE—2dr+d)
< LE_J (PO, By (20))) ]

dg—2d

< [pPLp]m

(see (3.17) and take into account that the cubes By, (x¢), £ = 1,..., M, are mutually
disjoint by (i)). Thus, (3.26) results in

Ee=, =
| FaCus(9)) = F() llo.p, < Codn DU—4/2(B) + Pg2oedd) [5siea(3.97)
— C46,DU-2(B) + RL ()"
3%.c) Now assume that £ € Z,,. In this case, by (3.21)),
| fulz;y) — f(z)] < P,D*"*"(B)L + C400,. Vz € B,

whence

| Fals9) = £O) llgs, < [PaDF"(B)L + C200,] DY*(B). (3.28)
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3°.d) Combining (3.27) and (3.28), we get
({1 ﬁ(-; v =10 s )"
d—2d0 2B(p,k.d,q)
(B): PAL (%) ;J(f)],
(£ {xes=. [PuD205(B) 2 + Cor62] )"
PyD¥~"(B) LProb'/*{¢ & Z,} + Cyo (Prob'/*{€ ¢ 2,} (€ {@i})m)m
P,DF=%(B)LProb'2{¢ ¢ 2,} + CooProb'*{¢ ¢ =,} (£ {01 )"

Py D=7 (B) Ln=2FY) 4 Coon= ) y/Inn
[we have used (3.6) and ((3.8))]
(3.29)

Thus, under assumptions l} for all d < p < oo and all g, %p < g < oo we have
~ 1/2
(Il Fuliw) = FO) 128, })
2 k,d
< C;max [6nD 3% (p); piL ()70
Ps D=7 (B) Ln =21+ Cgon~ 1 y/In n}

IN

Crymax |6, D~

2
=
|

IN A IA

: (3.30)

Now, it is easily seen that if P > 1 is a properly chosen function of u,d,y, p nonin-

creasing in p > d and ({3.15)) takes place, then, first, the assumption (3.18)) is satisfied
and, second, the right hand side in (3.30]) does not exceed the quantity

G\ 28(pk.d.a) G\ 28(p:k.dyq) iAok dg)
PL(") —PL<n> DIAPESU (B
(see ‘D and take into account that we are in the situation ¢ > 2’“erp, so that

A(p, k,d,q) = 0). We have obtained the bound (3.16) for the case of d < p < o0,
oo > q > de“lp, passing to limit as ¢ — oco, we get the desired bound for ¢ = oo as
well.

4%, Now let d < p < 0o and 1 < ¢ < ¢, = 224p. By Hélder inequality,

” g Hq,BWSH 9 llg+,B, ’BWH_‘T’W

whence .
Ry (Fa:S) < Ry, (fu; S) DI/1=10)(B);
combining this observation with the (already proved) bound associated with
q = ¢, we see that is valid for all ¢ € [1, o0], provided that d < p < co. Passing
in the resulting bound to limit as p — oo, we conclude that is valid for all
€ (d,x], g€ [1,00]. m

3.4 Optimality index of the adaptive estimate

Let us first point out lower bounds for the minimax risks of estimating functions from
local Sobolev balls. These bounds can be immediately derived from Theorem [2.1.1} b
“similarity arguments”, to recover functions from Sg’p (B; L) via n observations (3.1
is clearly the same as to recover functions from S;7([0,1]¢, L’) via nDY(B) similar
observations, where L’ is readily given by the parameters of the local Sobolev ball (in
fact, L' = D¥**(B)L). The results are as follows:
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Theorem 3.4.1 Let o,L > 0, v € (0,1), (p,k,d), p > d, q € [1,00] and a cube
B C [0,1]¢ be given. Assume that the volume of observations n is large enough,
namely,

_ 2k—2dm+d
2

D (B) < B/

| g 3.31
= o

Then the minimazx q-risk (3.2) of estimating functions f from the local Sobolev ball
S = Sf;’p(B; L) via observations (3.1)) can be bounded from below as

- o 28(pk,d,q)
Ry )2 0L (7] pA(s) (332
where B(-), \(-) are given by (3.16).
If the volume of observations n is so large that
n D~ 2 (B) < L?‘/ﬁ (3.33)
2k+d

e : ¢ 2 . +d
for some positive £, then in the case of “large” ratios q/p, namely, % > ==, the lower

bound can be strengthened to

ovinn
Ly/n

Comparing the statements of Theorems [3.3.1| and [3.4.1], we come to the following

28(p,k,d,q)
) DPPkda) (B, (3.34)

7/2\;(71, S) Z Ok,d,fy,s(l)L (

Theorem 3.4.2 Let us fiz the dimensionality d of the regression problem, a real p >
d, a nonnegative integer p, and let us associate with these data the nested family of
local Sobolev balls

S = SPdH = {S, 1>,

defined as follows:

(CL) p’ 2 D,
s, = {87 (B;r)| 1<k < p+l, )
() Pin* 5 > L > pp-te(p

where P is given by Theorem ™= % and

ovinn
Vvnoo

The S-nonoptimality index of the adaptive estimation method {fn
is not worse than the logarithmic in n function

~

Op =

o

o, from Section

®(n) = (Inn) 2w, (3.36)

We see that the nonoptimality index of our adaptive estimate on certain nested fami-
lies of local Sobolev balls is “not too large” — it grows with n logarithmically. We are
about to demonstrate that this logarithmic growth is, in a sense, unavoidable price for
“reasonable adaptive abilities”. For the sake of definiteness, in the below statement
the parameter v from is assumed to be 0.5.
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Proposition 3.4.1 Let d,p, v be the same as in Theorem and let € € (0,1).
Consider the nested family S of local Sobolev balls given by

2(p+1)—2dn+d _ 2(p+1)—2dr+d
2d 2

S, ={S§* (B L)| P~'n >L > ppTETE(B) ) (337)

where, as always,

. ovinn
Oy = NG

(note that for small enough e this nested family is contained in the one of Theorem

713

There exist positive constants C, N such that for every estimation method {fn}ﬁf:l
one has

n>N=

7/?,\ /;L,S (u+1) (338)
sup M > C(In n)%uﬁl)%d.
ses. Ry (n;S)
Thus, the S-nonoptimality index of every estimation method with respect to the nested
+1
family S is at least O ( (Inn) e ||
In particular, the adaptive estimation method from Section possesses the best
possible S-nonoptimality index.

Proof of Proposition is similar to the one used by Lepskii [I8] to demonstrate that
it is impossible to get optimal in order adaptive to smoothness estimator of the value
of a smooth regression function at a given point.

Let us fix x € (0,¢) and an estimation method {f,}, and let

k=p+1.

1°. Given n, consider the Sobolev ball 8" from S,, with the largest possible B,
namely, B = [0, 1]¢, and the smallest possible, for our B and n, value of L — namely,

L = L(n) = 6,P. (3.39)

Let o
r(n) =Ry(fn; S")

be the p-risk of the estimate fn on this ball, and let
p(n) = R;(n; S”)

be the corresponding minimax risk. From the results of Section (see (2.15)) we
know that

p(n) < Opua()L(n) (£25)"
= Opvlhd(l)sn ( V ln Tl) Zktd 5 (340)
Sn =

Now let us set
h(n) = n="%, (3.41)
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for all large enough values of n, the collection S, contains the family J, of all local
Sobolev balls S¥”(L(n), B) with

_ 2k—2dm+d
2

L(n) = 6,P(2h(n))"" =2,

D(B) = 2h(n)  [BcC[0,1]9), (342)

Let 7(n) be the upper bound of the risks R,,(f,; ) over all these balls. Let also p(n) be
the upper bound of the minimax risks R;(n;-) over the same family of local Sobolev
balls. From ([2.15) we know that for large enough values of n one has

27kd

Op,u,d(l)z(n) (Asn >2Zid (2h(n))2r+d

Ol <
< Oppud(l)sn (\/ In n) Shbd pdm=d/2(p),
Finally, let
2~ %0vkInn
§=0(n) = "—"———h"¥%(n). 44
(n) = SR ) (3.44)
20 We claim that for all large enough values of n one has
r(n)n®*  7(n) 1
: > -, 3.45
max[ 5 ohdt(n)| = 4 (3:45)

Postponing for a moment the justification of our claim, let us derive from (3.45)) the
assertion of Proposition. Indeed, by (3.45),

— either
r(n) > in=%15
> Op,u,d,ﬂ(l)sn lnnn_mﬂh_dﬂ(”)
> Oppuaw(1)snVInnn =/ 4ns/2 [see (3.41))]
k
> Oppuan(l) (Inn) %2 n®4p(n) [see (3.40))],
—or
) > okt (n)
= Op,u,d,n(l)sn\/1n7;bhd”_d/2(n) [see (3.44)]
Z Op,u,d,n(l)(lnn)mﬁ(n) [See 343]

In both cases, the worst-case, over the local Sobolev balls from S,,, ratio of the risks
of f, and the minimax risks associated with the balls is at least O, 4.(1)(In n)ﬁ,
as stated by Proposition (recall that k = pu+ 1).

3%, To establish , let us look what happens when fn is used to recover
a particular function from S™ — namely, the function f = 0. The result will be
some random function f, depending deterministically on the observation noises &; by
definition of r(n), we have

E{Il Fu llp} < 7(n). (3.46)

Lemma 3.4.1 For all large enough values of n there exists a cube B C [0, 1]¢ with
edge length h(n) such that the twice larger concentric cube BT (B) is contained in
0,1]¢ and

Prob {|| f llp.5> 20"/ r(n)h®(n)} < 20775, (3.47)
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the probability being taken w.r.t. the distribution of observations (3.1)) associated with
f=0.

Proof. Let t = n®/*, u =t/ v = ¢!/ "and let x be the characteristic function
of the event || f, ||,< ur(n). From (3.46) it follows that

Prob{y =0} <u'. (3.48)
On the other hand, assuming that n is so large that h(n) < 0.1, we have
IOfa) I < wrr(n)
= e [ Id@rdzy < wrrn)

— 3B:D(B) = h(n),B*(B) C [0,1]¢ and

{ / O fu) (2 Ipd:v} < 2uPr’(n)h?(n)
= Prob{|| xfu I} > 20Purr?(n)hi(n)} < L
= Prob {|| f llp.5> 2uvr(n)hé™(n)} < Prob{ || x/u I} 5>
20PuPrP?(n)h?(n)} + Prob{x = 0}
< sty [see (B.49)]

It remains to note that uv =t = n*/* and v + v 2 = 2t ?/(e+1) < op=r/8

Let B be given by Lemma and g be a continuous function taking values
between 0 and 0(n) and such that g is equal to d(n) on B*(B) and vanishes outside
twice larger than BT (B) concentric to BT (B) cube. Consider the following two hy-
potheses on the distribution of observations (3.1)): Hy says that the observations come
from f = 0, while H; says that they come from f = g. Let us associate with fn the
following procedure for distinguishing between H, and H; via observations :

Given y, we build the function f,(-,y) and restrict it on the cube B.
If the p-norm of this restriction is < 0.56h%(n), we accept Hy, otherwise
we accept H.

We claim that if is not valid, then our procedure possesses the following prop-
erties:

(a) probability pi; to accept Hy in the case when H; is true is at least 1/2;

(b) probability pijo to accept H; in the case when Hj is true is at most 2n /8,

Indeed, we have g € S¥*'?(L(n), BT(B)). Now, whenever H; is true and
is rejected by our procedure, the || - ||, p-error of estimate fn, the true re-
gression function being g, is at least 0.56h%(n); since the expectation of this
error is at most 7(n) by origin of the latter quantity, 1 — P11 is at most
27(n)(0h¥™ (n))~1; if (3.45) is not valid, the latter quantity is < 1/2, so that
pij1 = 1/2, as claimed in (a). Now, whenever Hy is true and is rejected by our
procedure, we have || fn |lp.5> 0.56h97(n). When is not valid, we have
0.56h9(n) > 2r(n)n*/*h™(n), so that here | f |l,.5> 2r(n)n/*h?"(n), and
the Hy-probability of the latter event, by , does not exceed 2n~%/8, as
claimed in (b).
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On the other hand, the Kullback distance between the distributions of observations
associated with the hypotheses H;, i = 0, 1, by construction does not exceed

klnn
25

As we remember from the proof of the Fano inequality (see Remark , the Kull-
back distance may only decrease when we pass from the original pair of distributions
to their “deterministic transforms” — to the distributions of the results of our routine
for hypotheses testing. Thus, denoting by p;; the probability to accept H; when the
true hypothesis is H;, 7,7 = 0,1, we get

K = (4h(n))%o26%n =

klnn
s = K
> pipln (ii:;) + poj1 In (ZE;)
= [pm Inpijy + pop lI1100|1} — p11Inpijo — poj1 Inpopo
> —In2—pyiInpyp
> —In2+3n ("2/8) [we have used (a) and (b)]

The resulting inequality cannot be valid for large values of n, so that for these values
of n (3.45)) does take place. =

We conclude this chapter with demonstrating a reasonably good numerical be-
haviour of the adaptive estimate we have built (for details of implementation, see
[9]). Our numerical results deal with univariate functions and two-dimensional im-
ages. As the test univariate signals, we used the functions Blocks, Bumps, HeaviSine
and Doppler given in [6 5]. The level of noise in experiments is characterized by the

signal-to-noise ratio
1/2

(;F(rm)) |

the less it is, the more difficult is to recover the regression function.
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Figure 3.1: “Blocks”, n = 2048.
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Figure 3.2: “Bumps”, n = 2048.
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Figure 3.3: “HeavySine”, n = 2048.
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Figure 3.4: “Doppler”, n = 2048.
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Figure 3.5: “Ball”, n = 5122,
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Figure 3.6: “Lennon”, n = 2562
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Chapter 4

Estimating signals satisfying
differential inequalities

4.1 The goal

Let us look again at the problem of recovering a univariate function f : [0,1] - R
via n equidistant observations

y=ys(&) ={ye = f(t/n) + 0&}i s,

¢ = {&}7, be a collection of independent N(0,1) noises. To the moment we have
developed a number of theoretically efficient techniques for solving this problem in
the case when f is a smooth function — it belongs to a (local) Sobolev ball. At the
same time, these techniques fail to recover regression functions, even very simple ones,
possessing “bad” parameters of smoothness. Assume, e.g., that f(z) = sin(wz) and
the frequency of this sine may be large. In spite of the fact that sine is extremely
“regular”, there does not exist a single Sobolev ball containing sines of all frequencies,
As a result, with the techniques we have to the moment (as with all other traditional
regression estimation techniques — all of them are aimed at estimating functions with
somehow fixed smoothness parameters) the quality of recovering a sine is the worse the
larger is the frequency, and no uniform in frequency rate of convergence is guaranteed.
In fact, all our estimates as applied to a sine of high frequency will recover it as zero.
The same unpleasant phenomenon occurs when the function f to be recovered is an
“amplitude modulation” of a smooth (belonging to a given Sobolev ball) signal g:

f(x) = g(z) sin(wz + ) (4.1)

and the frequency w is large:

We are about to extend our estimation techniques from the classes of smooth
functions to wider classes including, in particular, the signals of the type . This
extension comes from the following simple observation:

A Sobolev ball S¥*(B; L) = Sf’p(B; L) is comprised of functions satis-
fying the “differential inequality”:

() F s 2 (42

75
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g
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Figure 4.1: An “amplitude modulated” signal.

associated with the linear differential operator

d d

r{—1|=-=

dx dzk
of order k. A natural way to extend this particular family of functions
is to consider functions satisfying differential inequalities associated with

other linear differential operators of order k, each function being “served”
by its own operator.

Guided by the above observation, we come to the family of functions D*?(B; L)
defined as follows:

Definition 4.1.1 Let k be a positive integer, p € [1,00], L > 0 and B be a segment
contained in [0, 1].
We say that a function
f:0,1] = C

is contained in the family D*P(B; L), if f is k — 1 times continuously differentiable,
f*=1 s absolutely continuous and there exists a linear differential operator with con-
stant (perhaps complex-valued) coefficients

d d* dk1 d
T % = d,j(;k +r1d,§(3k—1 4+ ... +rk,1% —|—T’k

such that p
() lhes L

The families D*?(B; L) are wide enough to contain both functions from the usual
Sobolev ball S¥?(B; L) and the sines of arbitrary frequencies: a sine is a solution of
a homogeneous differential equation of order 2, so that sin(wt + ¢) € D??([0,1];0).

DIn this chapter it is more convenient to deal with complex-valued functions than with real-valued
ones.
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As about “modulated signals” (4.1]), each of them can be represented as a sum of two
signals from D*?(-,-). Indeed,

g € S7(L)=
f(x) = g(@)sin(wz +¢) = fi(z) + fao(2),

)
flz) = 59() expli(we + ¢)},
fa(z) = —g9(x)exp{—i(wz + ¢)};
setting
r(z2) = (z —iw),  r(2) = (2 +iw)F,
we have

(M () £i) @) = &% explesilwr + @) bg® (), &5 = (~1)7~!
\
177 () £ 1n< 3L,

so that function associated with g € S¥?(B; L) is the sum of two functions from
D*P(B; L/2).

Motivated by the latter example, we see that it makes sense to know how to recover
regression functions from the families W5P(B; L) defined as follows:

Definition 4.1.2 Let k,1 be positive integers, p € [1,00], L > 0 and B be a segment
contained in [0, 1].

We say that a function f : [0,1] — C belongs to the family W"*P(B; L), if f can
be represented as

fx) = ;fj(iv)

with f; € D*(B; L;) and

IN

1
Z L; <L.

j=1

Below, we build estimates for regression functions from classes W“5P(B; L); since we

have agreed to work with complex-valued functions, it makes sense to speak about
complex-valued noises, so that our model of observations from now on will be

y=ysr(&) ={y = f(t/n) + &}, (4.3)

where £ = {&}}, is a collection of independent complex-valued standard Gaussian
noises (i.e., of random 2D real Gaussian vectors with zero mean and the unit covariance
matrix). Of course, if the actual observations are real, we always can add to them
artificial imaginary Gaussian noises to fit the model .

Note that when recovering a highly oscillating function f via observations ,
we may hope to say something reasonable only about the restriction of f on the
observation grid I';, = {x; = t/n}}_;, and not on the behaviour of f outside the grid.
Indeed, it may happen that f is a sine of amplitude 1 which vanishes on I',,, so that
observations give no hint that f is not identically zero. By the just indicated
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reason, in what follows we are interested to recover functions on the observation grid
I',, only, and we measure the estimation error in the “discrete versions” of g-norms

1 1/q
|g|q,B:(n > |g<x>|q) ,

zel',NB

with the standard interpretation of the right hand side in the case of ¢ = oco; here g
is a complex-valued function defined at least on I',,, and B C [0, 1] is a segment.

We shall see that our possibilities to recover functions from class W“%?(B; L) are
essentially the same as in the case when the functions belong to the Sobolev ball
SPP(B; L) (up to the fact that now we are recovering the restriction of a function
on I',, rather than the function itself), in spite of the fact that the former class is
“incomparably wider” than the latter one.

Our strategy will be as follows. When estimating a smooth function f — one
satisfying the differential inequality

I () £z ru(2) =

— at a point x, we observe that locally it can be well approximated by a polynomial
of degree k — 1, i.e., by a solution of the homogeneous differential equation

d
il =0
Tk (dm)p

associated with our differential inequality; and when estimating f(z), we act as if f
were equal to its local polynomial approximation in the neighbourhood of x used by
the estimate.

Basically the same strategy can be used for estimating a regression function sat-
isfying a general differential inequality

d
() st degr =

with the only difference that now a “local model” of f should be a solution of the
associated homogeneous equation
d
— |p=0 4.4
" (dx) P (44)

rather than an algebraic polynomial. This is, however, an essential difference: it is
easy to act “as if f were an algebraic polynomial”, because we know very well how to
recover algebraic polynomials of a given order from noisy observations. Now we need
to solve similar recovering problem for a solution to unknown homogeneous differential
equation of a given order, which by itself is a nontrivial problem. We start with this
problem; after it is resolved, the remaining part of the job will be carried out in the
same manner as in the standard case of estimating smooth regression functions.
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4.2 Estimating solutions of homogeneous equations

When restricting a solution of a homogeneous differential equation on an equidis-
tant grid, we get a sequence satisfying a homogeneous finite-difference equation. Since
we are interested to recover signals on the grid only, we may temporarily forget about
“continuous time” and focus on estimating sequences satisfying finite-difference equa-
tions.

4.2.1 Preliminaries

Space of sequences. Let F be the space of two-sided complex-valued sequences
¢ = {1 }1ez, and F, be the subspace of “finite” sequences — those with finitely many
nonzero entries. In what follows we identify a sequence ¢ = {¢;} € F, with the

rational function
P(z) = Z ¢tzt-
t

The space F is equipped with the natural linear operations - addition and multipli-
cation by scalars from C, and F, — also with multiplication

(@¥)(2) = ¢(2)i(2)

(which corresponds to the convolution in the initial ”sequence” representation of the
elements of F,). For ¢ € F, we denote by deg(¢) the minimum of those 7 > 0 for
which ¢, = 0, |t| > 7, so that

dz)= >, &

[t|<deg(e)

if ¢ is a sequence with infinitely many nonzero entries then by definition deg(¢) = oc.
Let Fx denote the subspace of F comprised of all ¢ with deg(¢) < N; clearly, one
always has ¢ € Fueg(s) (by definition Fo = F).

Further, let A stand for the backward shift operator on F:

(A¢)t = Q1.
Given ¢ € F,, we can associate with ¢ the finite difference operator ¢(A) on F:

¢(A)¢={zs:¢swts} . Y EF

teZ

Discrete Fourier transformation. Let N be a nonnegative integer, and let G
be the set of all roots

2k
2N +1

Ck:exp{i }, k=0,1,...,2N,

of the unity of the degree 2N +1. Let C(G) be the space of complex—valued functions
on Gy, i.e., the vector space C?V*! with the entries of the vectors indexed by the
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elements of G. We define the discrete Fourier transformation Fy : F — C(Gy) by
the usual formula

(FN¢) (C) m ltl;]v ¢tCt C € GN.
Clearly, for ¢ € Fx one has
(FN6)(Q) = —e—=0(C), C € G,

V2N +1

The inverse Fourier transformation is given by

S (End) Q)¢ [t < N.

1
b=
V2N +1 &5,

Norms on F. For 0 < N < oo and p € [1,00] let

N 1/p
| @ llpn= ( > |¢t|p>
t=—N

(if p = oo, then the right hand side, as usual, is maxy <y |¢¢|). This is the standard
p-seminorm on F; restricted on Fy, this is an actual norm. We shall omit explicit
indicating NV in the notation of the norm in the case of N = oo; thus, || ¢ |, is the
same as || ¢ |p.co-

Let ¢ € F be such that there exists a positive integer k satisfying

(1) | & llook= 1,
(ii) the smallest of ¢’s with nonzero ¢, is zero, and the largest is < k;

in this case we say that ¢ € F is normalized polynomial of the degree < k. In the
other words, the sequence ¢ from F is normalized polynomial of the degree < k if it

can be identified with polynomial ¢(z) = Z ¢¢2" with Inax \¢t| =1.

It is well-known that the Fourier transformatlon F N belng restricted on Fy is an
isometry in 2-norms:

(0. 0)n = D oy = (Fvo, Fvt) = Y (Fvo)(Q)(FnY)(C), v €F, (4.5)

|t‘§N CeGn

where a denotes the conjugate of a € C. The space C(G y) also can be equipped with

p-norms
1/p
1 9() l,= (Z 19(¢) )
(eGn

with the already indicated standard interpretation of the right hand side in the case
of p = co. Via Fourier transformation, the norms on C(Gy) can be translated to F,
and we set

16 1o x=I1 Ene s

these are seminorms on JF, and their restrictions on Fp are norms on the latter
subspace.
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Useful inequalities. We list here several inequalities which are used repeatedly in
the sequel.

16 o=l ¢ II5x (4.6)

16 llpn<ll & 1]l & llpx+des(e) (4.7)

I llin<ll & lIfx V2N +1, (4.8)

I n< N+ D)2 1 ¢ |, (4.9)

deg(¢) + deg(v) < N =l ¢ [F x<ll ¢ ol ¥ 15 n, (4.10)

Proofs of the above inequalities are straightforward; we note only that (4.6)) is the
Parseval equality, and (4.7)) is the Young inequality.

4.2.2 Estimating sequences

The problem we want now to focus on is as follows. Assume we are given noisy
observations

y=yr(&) ={ve = fr + 0&}iez (4.11)

of a sequence f € F; here {¢} is a sequence of independent random Gaussian 2D
noises with zero mean and the unit covariance matrix.

Assume that f “nearly satisfies” an (unknown) finite-difference equation of a given
order k:

[p(A)f] <, (4.12)

for some normalized polynomial ¢ of degree < k; here ¢ is small. We want to recover
a given entry of f, say, fy, via a given number of observations around the
time instant ¢ = 0. For our purposes it is convenient to parameterize the number of
observations we use to estimate f; as

Spd + 1,

where p is a once for ever a priori fixed positive integer (“order” of the estimate to
be built) and 7' € N is the parameter (“window width”). Thus, we want to estimate
fo via the vector of observations

?JT = {yt}|t|§4uT-

The idea of the estimate we are about to build is very simple. Assume for a moment
that our signal satisfies a homogeneous difference equation — ¢ = 0. If we knew the
underlying difference operator ¢, we could use the Least Squares approach to estimate
fr, and the resulting estimator would be linear in observations. By analogy, let us
postulate a “filter” form R
f‘r = - Z wsy‘r—s- (413)
|s|<2pT
of estimate of f, in the case of unknown ¢ as well (By reasons which will become
clear in a moment, our filter recovers f. via reduced number of observations — 47T+ 1
observations around 7 instead of the allowed number 8uT + 1.)
If we knew ¢, we could specify “good weights” 1, in advance, as we did it when
estimating algebraic polynomials. Since we do not know ¢, we should determine
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the weights ¢s on the basis of observations. The first requirement to the weights is

that > [1,|? should be small enough in order to suppress the observation noises.
|s|<2uT

Imposing such a restriction on the weights 1, we can determine the weights themselves
by a kind of “bootstrapping” — by fitting the output {f,} of our filter to its input — to
the sequence of observations {y;}. Our hope is that if our filter suppresses the noises,
then the only possibility for the output to “reproduce” the input is to reproduce its
deterministic component f — since the “white noise” component of the input (the
sequence of observation noises) is “irreproducible”. In other words, let us form the
residual g[T',v,y] € F according to

{yt + Z ¢syt—s7 |t| S QMT

T, y] = (4.14)

|s|<2uT )
0, t] > 2uT

and let us choose the weights by minimizing a properly chosen norm of this residual in
1 under the restriction that the filter associated with 1 “suppresses the observation
noises”. After these weights are found, we use them to build the estimate fo of f,
according to ([4.13)).

Note that a procedure of the outlined type indeed recovers fy via y?, since our
residual depends on y” rather than on the entire sequence of observations (the reason
to reduce the number of observations used by f was exactly the desire to ensure the
latter property).

We have outlined our “estimation strategy” up to the following two issues:

(a) what is an appropriate for us form of the restriction “the filter with weights
suppresses the observations noises”;

(b) what is a proper choice of the norm used to measure the residual.
Surprisingly enough, it turns out that it makes sense to ensure (a) by imposing an
upper bound on the || - ||;-norm of the Fourier transform of ¢, and to use in (b) the
| - |loo-norm of the Fourier transform of the residual. The “common sense” reason
for such a choice is that the difference between a highly oscillating “regular” signal
observed in noise and the noise itself is much better seen in the frequency domain
than in the time domain (look at the plots below!)

The estimate we have outlined formally is defined as follows. Let us fix a positive
integer u — the order of our estimate. For every positive T" we define the estimate

T,y

of fo via observations y* = {y:}<aur, namely,
e We associate with T,y the optimization problem

(Prly]) -
H g[T’ 77Z}7 y] ||io,2uT_> min
s.t.

(CL) ¢ S -FQNT;
(B) N9 I gur< a(T) = 2242, [,

As we remember, for 1) € Fo,r the residual g[T, v, y] depends on y* only, so that our
optimization problem involves only the observations y; with |¢| < 4uT'. The problem
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Figure 4.2: Who is who?
Up: a noisy sum of 3 sines and the modulus of its Fourier transform
(257 observations, signal-to-noise ratio 1)
Down: noise and the modulus of its Fourier transform



84 SIGNALS SATISFYING DIFFERENTIAL INEQUALITIES

clearly is a convex optimization program, and its solution QZ[T ,47] can be chosen to
be a Borel function of observations. By definition,

Tyl == > &[Ty )y

|s|<2pT

The main result on the estimate we have built is as follows.
Theorem 4.2.1 Let

o k,l be two positive integers such that kl < p, p being the order of the estimate
f['7 '];
e 1" be a positive integer;

o c > 0.

Assume that the sequence f underlying observations (4.11)) can be decomposed as
l .
=>_f (4.15)
j=1

and for every component f? there exists normalized polynomial 1’ of degree < k such
that

l
Z A) [ |papr< €. (4.16)

Then the inaccuracy of the estimate f[T, -] of fo can be bounded from above as follows:
[fo— FITy)| < C [T Ve 4 oT71207 (6)] (4.17)
where C' depends on p only and

OT(&) = max)s<our || A% IIZO 2uT
2uT

i (4.18)
o |s?i%;}fTCglG2,T 4MT‘|’ ZZuTgt SC

Proof. Let us fix f satisfying the premise of our theorem, and let 7/, f; be the
associated sequences.
1°. We start with

Lemma 4.2.1 There exists n € Four such that
(1) n(z) = d(2) + w(z), 6(2) =1 being the convolution unit, with

[ <2 (4.19)

and

V2N +1
wliys 200 N 2 o (4:20)

(i) for every j = 1,...,1 there exists representation

n(z) =1 (2)p'(2) 1 P € Four, || p/ o< 22T (4.21)
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The proof of Lemma is placed in Section [4.4]
2. Let 1 be a feasible solution of the optimization problem (Pr[y(¢)]). We claim
that the value of the objective at ¥ can be bounded from above as follows:

I 91T, %,y ()] Nour < 1 9705 f] |50 20 +2%7 10 ®(8),

fi + Z Vs fros, |t] < 2uT
g, fl = { |s|<2uT : (4.22)
0, |t| > 2uT
Indeed, we have
(a) 9T,y ()] = g'[¥, f1+ k[, ¢,
o& + Z Vo€ s, |t] < 2uT
(b) h[qu)vg] = |s|<2uT
0, |t| > 2uT
=
1 g[T,w,yf(é“)] ||Zo,2,uT < [ g*[¥, f] ||§o,2MT + |l A1, €] ||Z<>,2,J5
(c) | A, €] ||zo,2p,T < |lo¢ ||Zo,2/.LT +|S|<Z2:HT|¢S| | cAsE ||Zo,2yT
[by definition of_h] (4.23)
< o014 % Il
|s|<2uT
[see (4.18)]
= 00T (&) [1+ || ¥ Il 2ur]
< 007(&) [1+ | ¢ I} gyur VAT +1]
by [&3)]
< 2200’ ()
[in view of the constraints in (Pr[-])],
and follows.

3%. We claim that the optimal value P} in (Pr[y;(£)]) can be bounded from above

as follows:
Pg < 22,LL+3/L3/2771/2+kfl/p8 + 22u+4/LO'@T<€). (424)

Indeed, let n,w € Fy,r be given by Lemma [4.2.1] Applying (4.20)) with N = 2uT, we
conclude that w is a feasible solution of Prys(£)]. In view of (4.22)), to prove (4.24))
it suffices to verify that

| g% w, f] e nur< 223 pP2TH 2k 1pg (4.25)

which is given by the following computation. Let
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We have

z .
197w, f1 B gpr < J; I 9" w, ] 15 2pr

[since g*[w, -] is linear in the second argument]
! , .
= 21 | f7+w(A)f7 (|5 our
j:
l .
— 1A e

! , . .
= ;:1 | P (A) [ (A)f] ”Zo,2uT
[the origin of p7, see Lemma [4.2.1] (ii)]

! o
= S 109 loar

< (4pT + 1)l/2-ve Z 127 |lpour
[by (4.9)) applied w1th N =2uT)

< (4MT+ 1)t/2=1/p Z 107 [l ¢ llpapr
[by (4.7) and smce deg(p’) < 2uT]

< (4uT + )1/2—1/p]§1(2uT+ DA ool ¢ llpaur
[since p/ € Four]

S T+ )YEIUT 4 2T S
by [@.21)] "

< 22N+3u3/2T1/2+k_1/1’g
[see ],

as required in (4.25)).
4%, We claim that
1 g [w, f] lloo 2252 ™= Pe, (4.26)
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Indeed, similar to the preceding computation,

| g*[w,

as required.

fl e <

IN

IA

IN

IN

l .

> g [w, £ lloo
7j=1

l ) .

S+ AP o

l .
Zl H U(A)fj Hoo,2uT
PO Q)]
Z | 7 |loo2ur
Z | P] oo max || A QSJ H12uT

|s|<2uT
[smce deg(p7) < 2uT]

22MTk 1 Z max H A 925] ||1 ouT

| |sj<2uT
by (@21))
! .
QMR (AT + 1) V2 5 || &7 || papr
j=1
[by Holder inequality]
22u+3#Tk71/p5
[see (4.16))],
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5°. Let us fix a realization ¢ of the noises, and let @E be the corresponding optimal

solution of (Pr). By (4.24]) one has

QA3 3/ 24k=1pg 4 224,607 (¢) > Py

whence

1 9° [, 11 5o 2

IA I IA

A(8)

13
H [, S+ hl0, €] N zur
[see -a

> || g [waf] ||oo,2,uT - || h[?])\, g] ||;o,2uT7

223 3/2 /2 +k=1 b 4 920+ @T (E)+ || A, €] || 2
22u+3u3/2T1/2+k—1/p€ + 22u+5MU@T<£)

[see (4.23]¢)]

6°. Let n,w be the same as in 3°-4°, and let

a=(1+9(A)f.

Note that by the definition of ¢* one has

g1, fl = Vt:|t| < 2uT.

We claim that

[(n(A)a),| < 2452 TH e,

(4.27)

(4.28)

(4.29)
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Indeed, we have

|s|<2uT

since g2[w, f] = (1(A)F),, 1] < 2uT]

951w, S+ T 1T | 97 [ws ST 1% 2

[by Parseval equality and since |[(u,v)| <|| « [|1]| v ||cos
u,v € C(GQ#T)] R

ST |G el . ) o

[by (4.26)]

928 [ Th=1/pg | 92421/ =1/20243 13/ /24h—1/p
[since 1) is feasible for (Pr) and by (4.25))],

\
=
b
5
s
A

IN

IN

as claimed. L
7°. Now — the concluding step. Setting f = f[T’,y], we have

fo—F = F0)+ (&),
[the construction of the estimate]
= (A +D(Q))f), + o (D(2)E),
oo (G,
[the definition of o]

=
fo=T1 < laol+o| ¥ ds
|s|<2T
< ool +o |l v ||>{,2;LT|| 3 Hzo,Qp,T
[same as in the previous computation]
< Jao] + 242 2T 1207 (¢)

[since v is feasible for (Pr) and by definition of ©7];

Thus, ~
|fo = FI < || + 2272 2aT 1207 (). (4.30)
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It remains to bound |ag|. We have

ag = (n(A)a), = (w(A)a), =
ool < [(0(A)a),| + [(wW(B)a)]
< 2w52TR e 4 [(w(A)a),
[see ([4.29)]
< M ATE et || w 17 2|l @ ||Zo,2uT
[as in the previous two computations]
— 24#+5M2Tk71/p€_{_22,u+2,u1/2T71/2 ” a ||202MT
[by (4.20) applied with N = 2uT] ~
< W PT e - 202 TR | gt [, f] 1 gyt
by (.28)]
< 24;H—5Iu2Tk—1/p€

+22“+2,u1/2T_1/2 [22u+3ﬂ3/2T1/2+k—1/p€ + 22u+5/w@T(§>}

[by @.27)]

Thus,
|Oé()’ S 24,U,+6’u/2Tk71/p8 4 24,u,+7,u3/20_T71/2®T<€).

Combining this inequality with (4.30)), we come to (4.17)). =

4.2.3 Discussion

Theorem has a number of important consequences already in the “parametric
case” — when the signal f we observe according to (4.11]) satisfies a homogeneous finite
difference equation with constant coefficients:

n(A)f =0, (4.31)

n being normalized polynomial of degree < p. In the notation of Theorem [£.2.1] this
is in the case when [ =1, k < pand € = 0.

A) In the case of (4.31]) relation (4.17)) becomes
[fo— FIT,yp(©))] < CoT 207 (¢). (4.32)

Due to the origin of ©F, we have

(e{©"(©)*})

1/2

<O(1)VInT,

so that

1/2 InT

(e {1fo — FIT s} < 0,10y [ Z (433)

We see that

(1) For every T, it is possible to recover an entry f; in a sequence f satisfy-
ing unknown homogeneous difference equation with constant coefficients

of a given order p via O,(1)T noisy observations of the entries of the

sequence around the instant t with “nearly parametric risk” O,,(1)o\/®%L.
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It should be stressed that the result is uniform with respect to all solutions of
all difference equations of a given order, which is rather surprising. Note that if
the equation were known in advance, the quality of recovering f; could be slightly
improved — we could get rid of the v/In T-factor, thus coming to the result completely
similar to the case of recovering algebraic polynomials of order ;1 —1 (their restrictions
on an equidistant observation grid are the solutions of a particular finite difference
equation of order i, namely, (1 — A)*f = 0).

In the case when the equation is unknown, the logarithmic factor turns out to be
unavoidable: it is proved in [22] that when the signal to be recovered is known to
be a harmonic oscillation f; = csin(wt + ¢), the uniform, with respect to all values
of c,w, ¢, risk of an arbitrary estimate of fy via 27"+ 1 observations around

the time instant ¢t = 0 is at least O(l)m/lnTT. Note that the problem of recovering a
harmonic oscillation csin(wt + ¢) is a parametric problem; indeed, all we need is to
recover the triple of parameters ¢, w, ¢. As we see, the minimax risk associated with

this parametric estimation problem is not the parametric risk O(7~/2).

B) The estimate we have built solves an “interpolation” problem — it recovers f; via
observations “placed symmetrically” around the time instant ¢t = 0 we are interested
in. In some applications we should solve the “forecast” problem — we would like to
estimate fy via a given number of observations placed at least 7 units of time
before the instant ¢ = 0, i.e., via the observations y_r_a,1, Yy—r—apr+1, .-, Yy—7. What
can be done in this situation?

Slight modification of the construction we have presented demonstrates the fol-
lowing;:

() In addition to the premise of Theorem assume that every finite-
difference equation A
7 (A)h =0

is “quasi-stable”: every solution of this equation grows with t no faster
than an algebraic polynomial (equivalently: all roots of the polynomial
7/ (z) are > 1 in absolute value). Then the result of the theorem is valid
for a properly chosen “forecast” estimate, namely, for the estimate

auT

f+[T7 y] = - Z ﬁsy—&
s=T

where TZ is an optimal solution to the optimization program

[ AM(T +4(A))y (1% 4r— min

s.t.
Q/} S -F4;LT;
Yy = 0,—4uT < s <T;
| ¥ ||T,4;LT < B(p)T1/?

with properly chosen B(m).

As a consequence, given N subsequent noisy observations (4.11)) of a solution to an
unknown quasi-stable homogeneous difference equation of order < u, we may predict
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the value of the solution O(N/u) units of time forward, with the worst-case, over all

solutions of all quasi-stable equations of order < y, risk not exceeding O, (1)c %

Note that the assumption of quasi-stability of the underlying finite-difference equa-
tion is crucial in the forecast problem. E.g., given all observations y;, t < 0, of a
solution to a known (unstable) equation

ft-‘rl - 2ft = 07

you cannot say definitely what is the solution at 0 (provided, of course, that o > 0).

4.3 From sequences to functions

The main step in passing from estimating sequences “nearly satisfying” homogeneous
difference equations to estimating functions satisfying differential inequalities is given
by the following simple

Lemma 4.3.1 Let
e n, k, >k andT be positive integers;

e g: (—00,00) = C be ak —1 times continuously differentiable function with
absolute continuous g~ ;

e ¢" € F be the restriction of g on the grid I'™ = {t/n}>__:
g9i = 9(t/n) t € Z;
o q(2) = 2F+ 2"t + ... + q be a polynomial of degree k with unit leading
coefficient;
e B be a segment centered at the origin and containing at least SuT'+2k+1 points
of the grid I'";
e peEl,o00].

There exists a normalized polynomial 0(z) of degree k such that

d

| (A)g" i< O™ 177 | g (d) s (434)

The proof is placed in Section [4.4]

Combining Lemma with Theorem we can extend — in a quite straight-
forward manner — basically all estimation techniques we have considered so far to the
case of functions satisfying unknown differential inequalities. We shall focus on “the
best” — the spatial adaptive — estimate.
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4.3.1 Spatial adaptive estimate: preliminaries

The recovering routine we are about to build, same as the spatial adaptive estimate
from Chapter 3, is specified by a single parameter — its order u which should be a
positive real. Let observations be given, and let = t/n be a point from the
observation grid. For every positive integer 7" such that the grid contains S8uT + 1
observations around x — i.e., such that 0 < ¢t — 4T, t + 4uT < n — we have built
in the previous Section an estimate f7 (x;y) of f(x) via the segment of observations
{Yt—apr, Ye—ayr41, - Yeraur - Let us associate with the estimate J?T(l’, y) its window

Br(x) =[x — (4T + 2)un~",x + (4T + 2)pn ™).
From Theorem 1.2.7] and Lemma [4.3.1] we know that

(*) Let f be the function underlying observations , x = t/n be a point
from the observation grid I',,, and let T' > 1 be such that the window Br(z)
is contained in [0, 1].

(i) For every collection U comprised of

e positive integers k,l with ki < u;
e [ polynomials 1, j = 1,...,1, normalized of degree k each;

e a decomposition
l .
flw)=>_f(v), ue Br(z);
j=1

e pcll oo

the error of the estimate ]?T(iL', y) can be bounded from above as

T (@yp(€) — f@)] < Culu) [e(TU) + 0T7120,(¢)]
S(TU) = TS | (A)F s, (1.3)
fi= ).
where ©,,(§) is the maximum of the || - |w-norms of discrete Fourier
transforms of all segments, of odd cardinality, of the sequence {&;}7_, (so

that ©,, is the maximum of norms of < n? standard Gaussian 2D vectors
with zero mean and unit covariance matrix).

(ii) Let I,k be positive integers with kl < p, let p € [1,00] and let
f € WHReP(Br(z); A) for some A. Then there exists a collection U of the
type described in (i) such that

e(T,U) < Co(u)(T/n)* P A < Cy(u) D* 17 (Br(2)) A; (4.36)
here, as always D(B) is the length of a segment B.

Combining (*.i) and (*.ii) and observing that 77'/2, up to a factor depending on u

only, is the same as ————, we come to the conclusion as follows:
nD(Br(z))
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(**) Given a positive integer i, a function f and a segment B € [0, 1], let
us set

®,(f,B) = mf{D""'P(B)A| pe[l,00lik,l € Nkl < p;
A>0,f € Whe(B; A)).

Then for every point x = t/n from the observation grid T', and every
integer T' > 1 such that Br(z) C [0, 1] one has

" (w:y5()) = f(2)] < C(p)

b ¢(x, Br(z ——0,(¢)| .
f(z, Br(z)) + D) ()]

Besides this,
—w?l
Vw>1: Prob {@n >0, (Hw lnn} < exp {u12nn} . (4.38)

Finally, from the definitions of the classes WW and the quantity ®, it im-
mediately follows that

If f € WWRP(B; L) with [k < pu, then there exists a function f:B—
R, such that

I flps < L .
VB'CB: @,(fB) < DB flpw

Note that (4.37)), (4.38]), (4.39) are completely similar to the basic relations (3.5]),
(13.17)), (3.6), respectively, underlying all developments of Chapter 3.

(4.39)

4.3.2 Spatial adaptive estimate: construction and quality

The construction. Let us choose w = w(u) so large that
Prob {@n > wVln n} <p (4.40)
(. @3)).

The adaptive estimate f,(z;y) of the value f(z) at a point z € I, is as follows (cf.
Section . Let us say that a positive integer T' is admissible for z, if the segment
Br(z) is contained in [0, 1]. Assume that x admits admissible 77s, i.e., that

6un ' <z <1—6un"'. (4.41)

We already have associated with every 7' admissible for 2 certain estimate f7 (x;-) of
f(z) via observations . Given these observations y, let us call a positive integer
T x normal for = (cf. (3.13)), if it is admissible for  and

@) — PPyl <4000 220 w1 <77 <,
nD(Br ()

C(u) being the constant from (4.37). Normal for z values of T' clearly exist (e.g.,
T = 1); let T(x;y) be the largest of these values; note that this indeed is a well-
defined deterministic function of x,y. Our order u adaptive estimate of f(z), by
construction, is

Falzsy) = F7E9) (a3 y). (4.42)
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The quality of our adaptive estimate fn is given by the following

Theorem 4.3.1 Let v € (0,1), let u be a positive integer, and let W = W'P(B; L),
where kl < p and pk > 1. For properly chosen P > 1 depending solely on u,p,vy and
nonincreasing in p the following statement takes place:

If the volume n of observations s large enough, namely,

2k—27m+41
2

P inT—=—

2k— 27r+1 (

>~ > PD- B) 143
[Un—a i W:Iﬂ (4.43)

(D(B) is the length of segment B), then for every q € [1,00] the worst case, with
respect to W, discrete q-risk of the order p adaptive estimate f,(-;+) can be bounded

as follows (cf. (3.16) ):

— ~ 1/2
Ry (Fas W) = suppen (E{I7Cius(€) = FO 5, })
< PL(2)"" Dokas)
k. 0>n—
Bp.kq) = {Qﬁé_w 0 < 2’““, (4.44)
; Lokt U= 7T2k+1

Ea

0— "= 0> 70—
— 2k+17 2k+1 .
)‘(p7 k7Q) - {O, 9 < 7T2k+1

here B, is the concentric to B «y times smaller segment and

1 1/q
|g|q,B=( > Ig(x)l") :

zel',NB

Proof of the theorem repeats word by word the proof of Theorem [3.3.1], with (4.37)),

(4.38), ([1.39) playing the role of (3.5), (3.17), (3.6), respectively.

Optimality issues. The upper bounds on risks given by Theorem are exactly
the univariate (d = 1) versions of bounds from Theorem [3.3.1] Since now we are
working with wider families of functions wider than local Sobolev balls, all results
of Chapter 3 (see Section on the non-optimality index of the adaptive estimate
remain valid for our new estimate as considered on the nested family of collections of
regression functions (cf. Theorem

W= WP = (W12,
(p € (1,00], u € N) defined as follows:

(a) P o= p
Wn — Wl,k,p/(B; L) (b) 1 S kl M,
() P'n2 >£ > PD-

P is given by Theorem m s

IN IV

2u—2m+1
2

(B), (4.45)
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the non-optimality index of our estimate on W does not exceed

®(n) = (Inn)m. P

4.3.3 “Frequency modulated signals”

A function f from class WP ([0,1]; L) is a sum of [ functions f7 satisfying each its
own differential inequality of order k on the entire segment [0,1]. What happens if
we “localize” this property, allowing the decomposition to vary from point to point?
The precise definition is as follows:

Definition 4.3.1 Let us fix positive integers k,l and reals p € [1,00], L > 0, d €
(0,1/6]. We say that a function f :[0,1] — C belongs to the class A*P2(L), if there
ezists a function Ly(x) € Lyld, 1 — d] such that

| Ly lpai-a< L (4.46)

and
Voeeld1—d: feWhr(z—da+d;(2d)PL(x)). (4.47)

Note that the classes A extend our previous classes W:

Vd € (0,1/6] :
Wl,kz,p([o’ 1]; L) - Al’k’p’d(L) (4.48)

l )
Indeed, let f € WHFP([0,1]; L), let f = 3 f7 be the corresponding decomposi-
j=1
tion, and let ¢’(z) = 2k + q{zk_l + ...+ qi be the associated polynomials:

! /d )

(=) f,< L.
S I (5) P lbst
J=1

Let us set

l
B AN
Li@) = )Y () lpge-aera
J=1

and let us verify that this choice fits (4.46)), (4.47). The latter relation is evident,
while the former one is given by the following computation: setting

L() =§ 7 (5) 7],

2) Formally, the announced statement is not a straightforward corollary of the lower bounds on
the minimax risk established in Chapter 3: there we were dealing with the usual g-norms of the
estimation errors, while now we are speaking about discrete versions of these norms. However,
looking at the proofs of the lower bounds, one can observe that they remain valid for the discrete
versions of g-risks as well.
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\
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Figure 4.3: A “frequency modulated” signal.

and assuming p < oo, we have

1-d

Lyl = -

[d1—d] w)du p dz

d r—d
1 ( min[l,u+d]
0

-1 dx y LP(u)du

max[O u—d]

< H L) 1 o.0=
<

ILf llp.jaa—a
as required in (4.46). We have established the latter relation in the case of
p < o0; by continuity, it is valid in the case p = oo as well.

Our interest in classes A comes from the fact that they contained not only “amplitude
modulated”, but also “frequency modulated” signals. Consider, e.g., the following
construction. Given a positive integer N, we partition the segment [0, 1] into N non-
overlapping segments B;, t = 1,..., N, of the length 2d = % each; let x; = 2td,
t =1,...,N, be the right endpoints of these segments. Now let g € S*?([0,1]; L) be
an “amplitude” which is supposed to vanish, along with its derivatives of order < k,
at all points x;, t = 1,..., N. Consider the family of functions obtained from g by
“frequency modulation”: A function f from the family on every segment B; is of the
form

g(z) sin(wsr + @)

with somehow chosen frequency w; and phase ¢;. One can immediately verify that all
functions from this family belong to A**P4(4L).

It turns out that the quality of our adaptive estimate on classes A is basically the
same as on narrower classes W:

Theorem 4.3.2 Let v € (0,1), let pu be a positive integer, and let A = AWP4(L),
where kl < p and pk > 1. Assume that the volume of observations n is large enough
(the critical value depends on p,p, L/o only and is independent of d), and that d is
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not too small, namely,

~ _2
d> (0"> P SCA L (4.49)

L Vn

L
Then, for every q € [1,00], the | - |40,1),-Tisk of the order j adaptive estimate fn om
the class A can be bounded as follows:

Ry (T A) = suppen (€{1F () = FOR D

~ |\ 28(p.k,
< PL (%) B(p Q)7
S 0> mlo (4.50)
foka) = {FEL 2T
2kt27r+1’ 0 < g
T = i
p
h = 1
.

Here [0,1], = [0.5(1 —7),1 —0.5(1 — )] is the y-shrinkage of the segment [0,1] to its
center and P depends on i, p,~y only and is nonincreasing in p.

If 18 equality rather than inequality, then, for all large enough values of n,
the upper bound coincides (up to a factor depending on u,p,~y only) with the
minimaz | - |q 01, -Tisk of estimating functions from A wia observations (4.3)).

For proof, see [10].

4.4 Appendix: Proofs of Lemmas 4.2.1, 4.3.1
4.4.1 Proof of Lemma 4.2.1

19, To simplify notation, let us assume that every polynomial 7/ is of degree k (the modi-
fications in the case of degn’/ < k are quite straightforward), and let Aje, £ =1,..., k, be the
roots of the polynomial 7; (taken with their multiplicities). For every j, let £; be the set
of those ¢ for which Aj, are > 1 in absolute value, and let S; be the set of the remaining

indices from [1, k].

20, Let us fix j <, and let

V(z) = ( H (1-— z/)\jg)) (H (z — )\jg)) ) (4.51)
¢

Then . ‘
1 (2) = ¢jv’ (2). (4.52)
We claim that
lcj| > 27", (4.53)
Indeed, it is clear that the maximum of absolute values of the coefficients of 17 is not greater

than the one of the polynomial (z+1)*, i.e., is < 2¥; since the product ¢jm () is a normalized
polynomial (i.e., with the maximum of modulae of coefficients equal to 1), the factor ¢; must

satisfy (4.53)).
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3". Mini-lemma. Let A € C. Then there exists a polynomial 79\(z) of degree 2T such
that
(i) If |A\] > 1, then

L+mp(z) = (1—z/Nrp(2)
with
(a) ry € For, (4.54)
(0) Il < 2T,
(c) 77 llee <2
If |\| < 1, then
P rmp(z) = (2= Nrp(2)
with
(a) ry € For, (4.55)
(b) gl < 2T,
(¢) Il < 2.

(ii) One has
2N +1

YN 22T | s Y

(4.56)

and
| 73 i< 1. (4.57)

Indeed, let us set

T
72 (/N A >1
U(z) = T :
% ZNT—t otherwise

t=0

) = ().

Note that in the case of [A| > 1 we have

T T
vende) = (17 E- e (1o S
t=1 t=1
T t-1 T
= (1—2z/\) (leZ(z/A)T> <1 + 77! Z(Z/A)t>
t=17=0 t=1
71(2) 2(2)
= (1-2z/Mr)(2)
and
7‘% € .FQT,
Ir2 1 < lalhlle2 ]l [by @) with p=1]
< Tx2 [since |A| > 1]
— T,
12 e < Nl lloll @2 1 [by (@8) with p = oc]
< 2 [since || > 1].

as required in (4.54). Completely similar computation demonstrates (4.55) in the case of
Al < 1.
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Now, by construction, || 7 ||1<|| ¥ [|?= 1, as required in (4.57). To check (4.56)), note
that for N > 2T and ¢ € Gx we have

((Fvmp)(Q)] = g2 (O
R A 2
= VN +1 [ i lu(o)]]
— VAN FI(Fn) (O -
S M iy = VANEL| Fye 3
= V2N+1| ¢ |3 [by and in view of ¢ € Fr]
= 217Y+1 [by construction of 1]
4°, Now let us set N
() = [[Q+77(2),
sEﬁj
() = [T+ (2),
s€S;
m(z) = m(2)7l(2),
!
n(z) = [[*(),
Wz = TR(),

where M is the sum, over j < [, of the cardinalities of the sets §;. Let us verify that n
meets all requirements of Lemma ‘ _

4%.1) By construction, we have deg(m’ (2)7’ (z)) < 2Tk, whence m € Foyr; since M <
Ik, we have 2T'M < 2IkT as well. Since 7(z) is a polynomial, we have n € For C Four, as
required.

49.2) By (4.57) we have || 73 [|1< 1, whence
|77 |1 < 2F, (4.58)

so that || 1 [l1=] 7 |1< (2F)! = 2K < 2¢) as required in (4.19).
49.3) Let N > 2uT. Let us fix j <, and let M; = Card(S;). By construction, we have
7 (2)2 2T = H(l +61(2)), (4.59)

s=1

where (see Mini-lemma) 67 € For are of || - ||;-norms not exceeding 1 and of || - |7 y norms

not exceeding -y = 7&{}7-%1 By 1j applied with p = 1 and li every nonempty product
of a number of #J(z) with distinct values of the index s is of || - ||;-norm not exceeding 1
and of || - [[] y-norm not exceeding 7. When opening parentheses in the right hand side of

(4.59), we get the sum of 1 and 2¥ — 1 products of the just outlined type; consequently,
0 (2) = n(2)z" "M — 1 € For
is of || - [|;-norm not exceeding 2% and of || - |7 y-norm not exceeding 2F~. Observing that

l

n(z) = [JA+67(2)

=1

and repeating the reasoning we just have used, we conclude that w(z) = n(z) — 1 is of
| - [I7 y-norm not exceeding 2kl as required in 1)
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40 4) Tt remains to verify (4.21). To save notation, let us prove this relation for j = I.
By construction (see Mini-lemma and (4.51])) we have

k
(z) = m ()] (2),
-1 =
m(z) = [[7(2),
j=1
whence, in view of (4.52)),

k
n(z) =n'(2) e e My () [[ g (2) -
s=1

Due to its origin, p' € Four. Furthermore, we have

< 28 by (53)
Iy fly < 262D [by [@.58)]
I/ez) i < 27 [by Mini-lemmal
I77°(2) loo < 2 [by Mini-lemmal;

applying (4.7), we come to (4.21]). m

4.4.2 Proof of Lemma 4.3.1

Proof. We may assume that ¢ has k distinct roots Ay, ..., Ak . Let the first v of the roots
belong to the closed left half-plane, and the rest of the roots belong from the open right
half-plane.

Let us set
ps = exp{Ant} s=1,..k;

v k
0(z) = <H(1 —z%)) ( Il - 1/Ms)> ;
s=1 s=v+1
0, <0 <
(@) = exp{Asz}, x>0 =Y )
{—exp{/\sx}, JJ§O7 k> s>y
0, x>0

note that the fundamental solutions exp{Asz} of the homogeneous equation g (%) p=0,

being restricted on the grid {t/n};cz, are proportional to the progressions {u’};cz and
therefore satisfy the homogeneous difference equation

B(A)g =0
Let -
(axb)(x) = / a(u)b(z — u)du

3) The case when ¢ has multiple roots can be obtained from the one with simple roots by perturbing
q to make its roots distinct and then passing to limit as the perturbation tends to 0.
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be the usual convolution, §(z) be the Dirac delta-function and

Y(®) = X1 % oo % X
We have ¢(z) = (z — \1)...(z — \p,), so that
a(£)v = (GE =) e (G = M)
= J0%..%0
—

k times

whence, setting
M) = {(q(si)g)(@v reB.

r = ~vxh,

o(a:)r=(o(@) ) n=r= (o (@) o) vees

Thus, for z € int B we have

we get

k
(4(3) 6=1) @ =0 o)~ 1) = S explre,
whence
(0(a) (g™ - r”))t =0 Vt: # € int B = 6(A)(g" — 1) [|lpapr= 0 (4.60)

(recall that for [¢t| < 4uT the points (t + k)/n belong to B, since B is centered at the origin
and contains at least 8T + 2k + 1 points of the grid rm).

Now let us compute #(A)r™. Let A be the shift by n~! in the space of functions on the
axis:

(Af)(x) = flz—n""),
Then

-~

/~
A>
b

=
3

—

|

Y~

(B)r) (tnh),
(&) (v + h)

since r = 7 x h]
= (0&)y) +h
[since A(f xe) = (Af) x €]
= \xi—- M12X1) Kok (Xu - MVZXZ/)

A
>l
N~—
3
|
- D

P1 Yy
# (B = idxes) o (B — ' x) #h

Y41 Yi

Now note that every one of the functions 1,(-) in absolute value does not exceed 1, and that it
vanishes outside [0, n~!]. It follows that the function ¢ = 91 *...x1 vanishes outside [0, kn 1]
and does not exceed in absolute value the quantity || ¥ |1 ... | ¥r—1 1] Y& [|oo< n~F1,
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Assuming 1 < p < oo, we have

) P _ YoN —1y[P
18 e = % [(0@)r) tn)
4auT »
= Y |@*h)(tn™Y)
t=—4pT
kn—1 p
auT
S /¢(u)h(m L w)du
t=—4uT
4T kn—1 p
< > /n_(k_1)|h(tn_1—u)]du
t=—4uT 0
kn—t
wr —(k—=1)p p —1\p—1
< Yo \h(tn~! — w)Pdu(kn™)
t=—4uT

0
=11 / Ih(w)PC(w)du
[C(u) =Card ({t € Z: |t| <4puT, (=k+t)n~ ' <u <tn'})]
Ken = | |lE g
kn kP | g (2 )g [

VANVAN

= | 0(A)" ||papr

Combining the resulting inequality with (4.60]), we get

~ d
I 8A)" I k™7 g () 0 s (461

This inequality was obtained in the case of p < oo; by continuity reasons, it is valid for
p = 00 as well.

Relation 1' is nearly what we need; the only bad thing is that the polynomial 0 is
not normalized. Let w be the maximum of absolute values of the coefficients of 5; setting

0=w'0,

we get a normalized polynomial of degree k such that

n d
1 0(A)g" e w0 ™7 | () g o (4.62)

It remains to bound from above the quantity w~"', which is immediate: there exists a point z*
in the unit circle which is at the distance at least d = (14++v/k)~! from all points u;il, ey ,u,;l
and at at least at the same distance from the boundary of the circle (otherwise the circles
of the radius d centered at the points were covering the circle of the radius 1 — d centered
at the origin, which is clearly impossible — compare the areas!). From the formula for g it
follows that

k
Zéz ) > 1+ VE)*

whence

wt < (k+1)(1 4+ Vk)E.
Combining this inequality with (4.62)), we come to (4.34)). m



Chapter 5

Aggregation of estimates, I

5.1 Motivation

The non-parametric regression estimates we have built so far heavily depend on a
priori assumptions on the structure of the function to be recovered. As a matter of
fact, this dependence of estimation techniques on a priori hypotheses concerning the
structure of “true signals” is a characteristic feature of the non-parametric regression
estimates; we can reduce sometimes the “size” of the required a priori knowledge, but
we never can get rid of it completely. Now, typically there are many “concurrent” a
priori hypotheses on the structure of a signal rather than a single hypothesis of this
type; if we knew which one of our a priori hypotheses indeed takes place, we would
know how to recover the signal. The difficulty, however, is that we do not know in
advance which one of our concurrent hypotheses actually takes place. We already
met this situation in adaptive estimation of smooth functions, where the hypotheses
were parameterized by the smoothness parameters of local Sobolev balls, a particular
hypothesis saying that the signal belongs to a particular Sobolev ball (and similarly
in the case of recovering functions satisfying differential inequalities). As another
example of this type, assume that we are recovering a smooth regression function f of
d > 1 variables and that we have reasons to suppose that in fact f depends on d’ < d

“properly chosen” variables:
f(z) = F(P"x), (5.1)

where P is a d’ x d matrix. If we knew P in advance, we could reduce the problem
of recovering f to the one of recovering F'. Since the rates of convergence of non-
parametric estimates rapidly slows down with the dimensionality of the problem (e.g.,
for Lipschitz continuous functions of d variables the convergence rate is O(n_ﬁ) =
think how many observations we need to get a reasonable accuracy when estimating
a Lipschitz continuous function of just 4 variables), such an opportunity would look
very attractive. But what to do when we know that a representation (5.1)) exists, but
do not know the matrix P?

The “general form” of the situation we are interested in is as follows. We have a
family H of a priori hypotheses on the signal f, and we know in advance that at least
one of these hypotheses is true. If we knew that f fits a particular hypothesis H € H,
we would know how to recover f — in other words, every hypothesis H is associated
with a recovering routine f# which “works fine” when f fits H. However, we do not
know what is the hypothesis the observed signal fits. What to do?

103
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Sometimes (e.g., in the case of recovering smooth functions or functions satisfying
differential inequalities) we may act as if we knew the “true” hypothesis, but this
possibility heavily depends on the specific nature of the corresponding family of hy-
potheses H; for other families H, no results of this type are known. This is the case,
e.g., for the family associated with representation with given d,d’ and varying
P.

In the general case we could act as follows: we could partition our observations y
into two groups and use the observations of the first group, y!, to build all estimates
FE() = fH(-,y), H € H, of f; after this is done, we could use the second group of
observations, y!/, in order to “aggregate” the estimates fZ — to build a new estimate
which reproduces f (nearly) as good as the best of the functions f#, H € H. Since in
our approach the family of hypotheses/estimates is given in advance and is therefore
beyond our control, our problem is how to implement the “aggregation” stage; how
we resolve this problem, it depends on what exactly is our target. Mathematically
natural targets could be to find an “aggregated” estimate which is nearly as good as

L. The closest to f linear combination of the functions f¥, H € H;
C. The closest to f convex combination of the functions f, H € H;
V. The closest to f of the functions f¥, H € H.

To the moment, the three outlined versions of the Aggregation problem were investi-
gated in the case when

e The number of “basic estimates” is finite.

e The estimation error is measured in Ly(X, 1), X being a space on which f, f
are defined and p being a probability measure on this space.

The majority of known results relate to the version V of the aggregation problem
(see [11] and references therein). In our course, we prefer to start with the version C,
postponing the versions L, V till Chapter 6.

5.2 The problem and the main result

5.2.1 Aggregation problem

We are about to consider the following

Aggregation problem C. Let

e A C RM be a convex compact set contained in the || - ||;-ball, i.e., let

max{[| A |l1| A€ A} <1,

e X be a Polish space equipped with Borel probability measure u;
o i : X=R,j=1,...,M, M > 3, be given Borel functions;
e f: X — R be a Borel function.
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Assume that we are given n noisy observations of f:

z={z = (2, ye = f(@) +e0) Himn, (5.2)

where x; are mutually independent random points from X, each of them
being distributed according to i, and e; are independent of each other and
of {z;} random noises such that

Ele;} =0and E{ef} <o° <0, t=1,...,n. (5.3)

Let fo be the closest to f, in Ly(X, u), linear combination of functions
f1, .y far with coefficients from A:

M
o= SN0

As ArgminW(\),
© g (5.4

VO) = [0 = X f ) uda).

X

Our goal is to find, given fi, ..., far and n observations ([5.2)), a combination
> A f; with A € A which is nearly as close to f as fa.
J

It should be stressed that we do not assume that the measure p is known in advance.
From now on, we make the following crucial for us

Boundedness assumption: Functions f, fi, ..., fa; are bounded.
From now on, we set

L= max{|[ f lloo: | fi lloo - [| far lloc} < 00, (5.5)

the oco-norm being associated with the measure pu.

5.2.2 The recovering routine

Our recovering routine is extremely simple. The function W(\) from ((5.4)) is a convex
quadratic form of \:

V) = )+
M M
\I/*<)\) = ZIQZAz)\]— Zlq;-()\j,
ij= Jj=

5 o= [R@f@u),
6 = 2[I@)h@pnd),
¢ = [P,

(5.6)

Given a quadratic form ®()\) on R? with ®(0) = 0:

M M
D) = D Qudij — DA Qi = Qjil
=1

i,7=1
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let us denote by
Coef(®) = ({Qijh<jzicmr: {45301

the (% + M )—dimensional vector of coefficients of the form.
Note that every observation (z,y; = f(x;) + e;) provides us with a noisy observa-
tion
¢"= ({filw) fi(z) h<jcicnr, {20 fi () })Ly) (5.7)
of the vector

¢* = Coef (V7),

and that (' is the vector of coefficients of the convex quadratic form of rank 1

U (A) = (yt - i )\jfj(xt)) — Y-

Our aggregation procedure is as follows: given observations ((5.2)), we
1) build the form

z 1 = Zt
ni=
and
2) solve the convex optimization problem

U*(A) — min | A € A. (P,)

An optimal solution A(z) to this problem clearly can be chosen to be Borel in z;
3) We define our “aggregated estimate” as

5.2.3 Main result

Our main result bounds the difference between the quality of the “ideal”, as far as
closeness to f is concerned, aggregate of f; with coefficients from A and the expected
quality of the aggregate f we have built, i.e., the difference between the quantities

A€A
X

W) = min [ () = 3Ny ())*n(da)

and

EQVNE)} =€ { [(@) - f 2))2u(d33)} .
b's

Note that a meaningful “quality measure” for an aggregation routine should be exactly
of this type — it should bound the difference between the expected distance from f
to the result of the aggregation routine in question and the distance from f to the
“ideal” aggregate fy, not the distance from f to the result of the aggregation routine
separately. Indeed, since we make no assumptions on how well the “ideal” aggregate
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approximates f, we have no hope to ensure that the result of an aggregation routine
(which cannot be closer to f than the ideal aggregate) is a good approximation of f;
all we should worry about is to get an aggregate which is nearly as good as the ideal
one.

Theorem 5.2.1 For the aggregation routine f we have built, one has

(L? + Lo)vVIn M
Vn

en = E{T(A(2)} — T(N) < O(1) (5.8)

with absolute constant O(1).

Discussion

The quantity ¢, in the left hand side of can be treated as the “aggregation
price” — the loss in accuracy of approximating f by a linear combination of f; (with
coefficients from A) coming from the fact that we do not know the “true” optimal
combination (since neither f nor even p are known in advance) and are enforced to
recover a nearly optimal combination from observations. Note that ¢, is the expected
loss in the squared || - ||o-distance from f (|| - || is associated with the measure u). A
more natural price is the loss in the || - ||o-distance itself — the quantity

va=ll f=Flla= 1 f=fallz
Since for 0 < a < b one has (b — a)? < b* — a?, (5.8)) implies that

1/2 g n 1/4
B, = (e{2))” < & <o)t ﬁ)ﬁ} M (5.9)

A good news about the latter bound is that it is “nearly independent of the number
M of functions we are estimating” — it is proportional to (In M)Y*4. Thus, if our
aggregation problem comes from the desire to aggregate estimates associated with a
number of concurrent hypotheses on the signal f to be recovered, this number can
be “very large”. From the applied viewpoint, it means that our abilities to handle
many concurrent hypotheses are limited not by the statistics — by growth of the
aggregation price with the number of hypotheses — but by the necessity to process
these hypotheses computationally. And a bad news about our aggregation routine is
that the aggregation price E, decreases rather slowly (as n~'/*) as the volume n of
observations used for aggregation grows. We shall see, however, that in our setting of
the aggregation problem this rate is unimprovable.

Note that one can replace the “off-line” aggregation routine we have described
(where we first accumulate all observations and only then solve a (large-scale,
for large M) convex optimization problem (P,) to build the desired aggregate) with a
Stochastic Approximation-type on-line routine where neither the observations should
be stored, nor a separate stage of solving a convex optimization problem is needed
(for details, see [16]).

Proof of Main result

Proof of Theorem [5.2.1]is given by combination of two simple observations; the second
of them is interesting by its own right.
The first observation is given by
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Lemma 5.2.1 The random vectors (' given by (5.7) are mutually independent and
unbiased estimates of (*:

E(cty =" (5.10)

Besides this,
E{I ¢ = ¢ I} 4L +oL)?, (5.11)
(From now on, for £ = (&1,....€x) € RF || € || is the norm max;y, |&| of the vector

§).

Proof. Mutual independence of {¢*}?, and relation (5.10) are evident. To establish
(5.11)), note that

|QZ - fz(mt)fj(xt” < 217
lq; — 2(f (@) + e) fi(we)] < 4L* +2LJey| =
[ ¢F=C 113, < 4207 + Lle|)* =
E{IIC ¢ I3} < 4217 + Lo)*.

20, Our second observation is an extremely useful “Tschebyshev inequality in
the oo-norm”. Recall that the usual Tschebyshev inequality gives a rough upper

bound on the probablhty of the event | E &'l > a, where &' are independent scalar

random variables with zero mean and ﬁnlte variance; this inequality is an immediate
consequence of the observation that in the case in question

e{I3-er) =y eqer)

Similar equality with respect to the Euclidean norm takes place if £' are independent
vectors with zero mean and bounded variances:

¢ {H Sl H%} A )
t=1 t=1
where for € = (&, ...,éx) € RE

e 1/p
1€ l=9 \& :
max; |6, p=oo

Now, (*) reflects specific algebraic properties of the Euclidean norm || - || and fails to
be valid for the standard norms || - ||, with p # 2. As far as statistical consequences
are concerned, the “|| - ||,-version” of (*) is played by the following resul‘.

Lemma 5.2.2 Let & € RE, t = 1,...,n, be independent random vectors with zero
means and finite variance, and let K > 3. Then for every p € [2,00| one has

6{u S nz} < Oy minp, K] "€ 4] €2 (5.12)
t=1 t=1

here, as always, O(1) is an absolute constant.

DT am using this fact for more than 20 years; all this time I was (and still am) sure that the fact
is well-known, all this time I was looking for a reference and found none.
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Proof. Given 7 € [2,00), let us set
Va(©) =l ¢ [7: R = R.

The function V, is continuously differentiable with Lipschitz continuous gradient; it
can be easily verified (for the proof, see [21]) that

Va(§+mn) < Va(6) + nTVVTr(S) + CrVe(n) (5.13)

with absolute constant C. We conclude that
efugio} < efuEeas@nronge ) ome e
_ ¢ vﬁé gt)} 4 CrE{VL(E)
[since £{¢¥1} = 0 and €t is independent of €1, ..., &¥]

The resulting recurrence implies that whenever p € [2,00), one has
efiye izt <cryefie ). (5.14)
t=1 t=1

To complete the proof of , it suffices to verify that we can replace the factor Cp
in the right hand side by a factor of the type O(1)In K. This is immediate: there is
nothing to prove when p < p(K) = 2In K. Now let us assume that p > 21In K. Since
for p > p’ > 1 one has

1 1

€ 1<l & lly< K77 |1 € Ve e RM
we have . .
eliSenr) < efl £e )
< Op(K) ¥ E{11€ I3}
=1
[by (5.14) applied with p = p(K)]
< op() £ e {wmh ez} -
=1
< Cp(K)K7a 5o e{] ¢ 2}
|
= 2CelnK Y & £
elnK 3£ {|1 € |17}
[since p(K) = 21n K]
3%. We are basically done. Indeed, since A is contained in the unit || - ||;-ball in
RM | the uniform, on A, distance between a pair of quadratic forms ¥, ¥’ of A, both
forms being with zero constant terms, does not exceed 3 times the || - ||-distance

between the coefficient vectors of the forms:

M M
UA) = X Quhidi— X 4k,
i,j=1 J=1
/ M !/ M /
A = ”21 QijAidj — J; qA;

= I?QAX|‘I’(/\) —U'(\)] < 3 Coef(¥) — Coef (V) |0 -
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It follows that if A" is a minimizer of ¥/ on A and || Coef(¥) — Coef (V') || is small,
then )\ is a “nearly minimizer” of ¥ on A:

DYNS Argmln\IJ (1) =
U(N) —mAin\I/(-) < 2max|\I/( ) — W'\ (5.15)
< 6 || Coef(\ll) — Coef(V') [|oo -

Now, the output of our aggregation routine — the vector of aggregation Weights Az) -
by construction is a minimizer, on A, of a random quadratic form ¥#()\) = 1 Z W2t (),
so that our quality measure — the “aggregation price” — can be bounded as follows
U(A(z)) —miny ¥(-) = U*(A(z)) — miny ¥*(+)
[since ¥ differs from ¥* by a constant]
< 6 || Coef(¥*) — Coef(¥?) ||
[by (5.15 -
= 2| Z[ ¢l

[by constructlon]

=
en = E{U(A\(2)) — miny ¥()}
< se{) Sl - ¢l
n 1/2
< t(efi e -
< t(oWmM £ 4@ + oLy D/
[by Lemmas [5.2.1] [5.2.2]
< O<1>M’

as required. m

5.2.4 “Concentration”

From the computational viewpoint, a drawback of our aggregation routine is that the
resulting aggregate f can involve all our M functions f,..., fas. If M is very large
(and this is the case we indeed are interested in), such an aggregate is computationally
difficult to use.

We are about to prove that in fact the aggregate f can be enforced to involve at
most O(n) or even O(n'/?) of the functions fi, ..., fas, provided that A is “simple”,

e.g.,
A= AeRY[Ai1} (5.16)

A= DeRM | A>0,| A< 1} (5.17)
A= DeRY | X>0,]| A|1=1} (5.18)
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“n-concentrated” aggregation. Given an M-dimensional vector w with coordi-
nates £1, let us set

R ={NeRM | wj\; >0, j=1,..,M}.

Let us call A k-simple, if the intersection of A with every one of 2" “orthants” RY is
a polyhedral set cut off RM by at most k linear equalities and inequalities (in addition
to M “sign constraints” which define RY itself). E.g., every one of the sets -
(5.18) is 1-simple.

Note that the weight vector \(z) yielded by our aggregation routine is not neces-
sarily unique. Indeed, we can choose as A(z) any minimizer (on A) of the quadratic
form W#(-). The quadratic part of each of the forms W*(-), ¢t = 1,...,n, is of rank 1, so
that the rank of the quadratic part of the form W*(-) is of rank at most n. It follows
that there exists a linear subspace £ C RM of codimension at most n + 1 such that
U#(.) is constant along every translation of this subspace. In particular, after we have
found a minimizer A\(z) of W*(-) on A, we can “refine” it as follows. Let w be such
that A(z) € RM. Consider the set

P=ANRY N [E*+\(2)].

Every point of this set (which contains A(z)) is a minimizer of W#(-) on A, along
with A(z) (since U* is constant on E* + A(z)). Assuming that A is k-simple, we
observe that P is a compact polyhedral set given by M “sign constraints” defining
RM and no more than k +n + 1 additional linear inequalities and equations (at most
k linear constraints which cut off ANRM from R plus n+ 1 linear equation defining
the affine plane E* + A(2)). As any compact polyhedral set, P has extreme points,
and by the standard results of Linear Programming every extreme point of P fits at
least M of equations/inequalities defining P as equations. We are in our right to
choose, as a minimizer of W#(-) on A, any one of these extreme points, let the chosen
point be denoted A*(z), and to treat A(z) as an intermediate, and A*(z) — as the
actual output of our aggregation routine. It remains to note that among > M of
equations/inequalities defining P which are satisfied at A*(z) as equalities, at least
M — (k+n+ 1) must come from the sign constraints defining the orthant R i.e.,
at least M — (k 4+ n + 1) coordinates in A" (z) must be zero. We have arrived at the
following

Proposition 5.2.1 Assume that A is k-simple. Then in our aggregation routine
we can specify the rules for choosing the weight vector A(z) in such a way that the
aggregate

R M

Fi2) =2 (@) 50)

Jj=1

will include, with positive weights \j(z), no more than k+n+ 1 of the functions f;.

“nl/2-concentrated” aggregation. The construction we are about to present goes
back to Maurey [28]. We shall implement the construction under the assumption that
Ais the || - |J;-unit ball (5.16)); however, our reasoning can be easily modified to handle

the case of simplices (5.17)), (5.18]).
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Our new aggregation routine is randomized. Namely, we first apply our basic
routine to get the vector of aggregation weights A(z). After it is found, we set

v(z) = X_:l A (2)]

(note that v(z) < 1) and define a probability measure {7}, on the set {0, 1,..., M}

as follows: _
W;:{P‘j(z)lv J>0
J l—v, j5=0

For 0 < j < M, let us set

0, j=0
() =3 fi(),  §>0,0(2)>0.
(), 5>0,0(2) <0

-~

M
Note that we can represent the aggregate f(-;2) = > \;(2)f;(-) as the expectation
j=1

of “random function” g7 with respect to the distribution 7% of the index j:

f(52) = zﬁfgf(')-

Now let us draw independently of each other K indices jy, ..., jx according to the
probability distribution 7% and let us set

F20) = g XG0 = Gri)

Note that the resulting function is obtained from fi, ..., fas by linear aggregation with
the weight vector A(z,j) € A which is “K-concentrated” — has at most K nonzero
entries.

Now let us look at the “aggregation price”

() = .5 { WA(=0) — min ()}

of our new — randomized — aggregation routine. Treating g7(-) as a random element
of Ly(X, p), the conditional, for z fixed, distribution of j being 7%, we observe that
(a) 9i,» - 95, are conditionally, z being fixed, independent and identically dis-

~

tributed with conditional expectation f(-; z) ~
(b) The conditional, z being fixed, expectation of || g (-) — f(;2) |13, does not
exceed L?, where || - ||2,, is the standard norm of La(X, p).
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We now have

= e el [;f:l[g;()— <,z>]]+[A<,z>—f<->} ||3,M}}
— e de s Sl - fas) ||%,H}+H P52 - £0) H%,u} by (a)]

= e b L6 {150 - FE B+ 1 F0) - 0B} by @)

£ 1 752~ 10 1,) by (b))
Zre I fti) =) 1B,
I REALIONS

IAIA

Combining the resulting inequality with (5.8)), we come to the result as follows:

Proposition 5.2.2 For the randomized, with parameter K, aggregate f(-;z,7), the
aggregation price can be bounded from above as

E(K)=E.; {\D(A(z,j)) — min \If(.)} <o) (L? + Lo)vVIn M N L?

Vn K’
n
InM>’
ized aggregation routine which is “\/n-concentrated” — the resulting aggregate always
is combination of at most K < \/n of the functions fi,..., far, and the aggregation

price of the routine, up to factor 2, is the same as for our basic aggregation routine,
see Theorem [5.2.1l

(5.19)

In particular, choosing K as the smallest integer which is > we get a random-

5.3 Lower bound

We have seen that when aggregating M functions on the basis of n observations (/5.2]),
the expected aggregation price

e{vi) —minve}, vy = [ (f(@—é&fﬂ@) e

can be made as small as O(v/In Mn~'/?). We are about to demonstrate that this
bound is optimal in order in the minimax sense.

Theorem 5.3.1 For appropriately chosen absolute constant k > 0 the following is
true.
Let positive L,o and integer M > 3 be given, and let n be a positive integer such
that
o?Iln M o*MIn M
2 =SSP
For every aggregation routine B solving the Aggregation problem C on the basis of n
observations one can point out

(5.20)
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o M continuous functions fi,..., far on the segment [0, 1] not exceeding L in ab-
solute value,

e a function f which is a convexr combination of the functions fi, ..., fur,

with the following property. Let

TR CEIEDIPHENIO

=1

be the aggregate yielded by the routine B as applied to the Aggregation problem with
the data given by

~fi,3=1,..., M, as the basic functions,

— the uniform distribution on X = [0,1] as the distribution p of the observation
points,

~ the N'(0,0?) observation noises ey,

— f as the “true” function,
and

— the simplez (5.18) as A.

The expected aggregation price of the aggregate fB

can be bounded from below as

LovIn M

K.
NLD

In particular, under assumption (5.20)) the aggregation price associated with the rou-

tines from Section 1s optimal in order, in the minimazr sense, provided that
L=0(1)o.

5{\11()\3) —mAin\IJ(-)} —e{w(®)) > (5.21)

Proof. Let M > 3, and let
fj(x) = Lcos(2mjx), j=1,...., M.

Given a positive integer p < M/2, let us denote by F, the set of all convex combina-
tions of the functions fi, ..., fay with the coefficients as follows: 2p of the coefficients
are equal to (2p)~! each, and the remaining coefficients vanish.
It is easily seen that if p < v/M, then JF, contains a subset F; with the following
properties:
I. Every two distinct functions from F; have at most p common nonzero coefficients
in the basis f1, ..., far, so that
L? L?
CElr-gli< (5.22)
(note that fi, ..., far are mutually orthogonal in L[0,1] and that || f; [I3= 3);
IT. The cardinality K of JF satisfies the relation

K > M™P (5.23)

(from now on, k; > 0 are appropriate absolute constants).
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Now let

“(p) = max {5 {\Iff(A?) ~ min qff(.)H —max[e {00}, (G2

where

M
TN =l f=d N3
=1

and )\? is the vector of aggregation weights yielded by the aggregation routine B, the
observations being associated with f. Note that the second equality in (5.24) comes
from the fact that A is the simplex (5.18]) and all f € F, are convex combinations of
fiseos frre
We claim that if p < /M, then, for properly chosen ks, the following implication
holds true:
(p) < L? > o*p’In M
€ — = N> K.
PIstap =" ="1

Note that (5.25) implies the conclusion of the Theorem. Indeed, believing in ({5.25),

choosing
L | n
b _J ; K9 In M L

and taking into account that in the case of ‘D the resulting p is < v/ M, provided
that « is chosen properly, we see that the conclusion in (5.25)) fails to be true, so that

L? olvVIn M
elp) = —— = 0(1)7,

~ 64p
the latter inequality, in view of the origin of e(p), is exactly what we need.

It remains to prove ([5.25)), which can be done by our standard information-based
considerations. Indeed, let p satisfy the premise in , and let B be a method
for solving the Aggregation problem with the data we have built. Let us associate
with B a method B’ for distinguishing between K hypotheses Hy, ¢ = 1,..., K, on
the distribution of the observation , (-th of them saying that the observations
are associated with (-th signal f¢ from J,. Namely, given observations z, we call
B to solve the Aggregation problem; after the corresponding aggregated estimate
Fg = fg(2) is obtained, we find the || - ||];-closest to fz function f*in F; (if there
are several functions of this type, we choose, say, the first of them) and accept the
hypotheses H,.

Since the pairwise || - [|o-distances between the signals from F are > d = L/\/4p

by (5.22)), and for every f € F; it holds £ {|| fz — f I3} < e(p) by (5.24), we see that
the probability to reject hypothesis H, if it is true is, for every £ = 1, ..., K, at most

\/e(p)/(d/2) < 1/4. On the other hand, it is immediately seen that

(5.25)

(1) The Kullback distance between every pair of distributions associ-
ated with our K hypotheses does not exceed

n ,  nL?
= —g i< —. 2
K=o max | f=glks 5 (5.26)
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Indeed, let f,g € F, and F{ Fg be the corresponding distri-
butions of observations ([5.2)). Since the entries z; are independent
identically distributed, we have

K(F} - FP) = nK(F}:F)})

= szl f-gl3

and we conclude that the Kullback distance between F}L and F g” does
not exceed the quantity K defined in ([5.26]). The inequality in (5.26)
is given by (5.22)). O

Applying the Fano inequality (Theorem [1.2.1]), we come to

nL?
4dpo?

taking into account (5.23)), we come to the conclusion of (5.25)). m

> iln(K— 1) —In2;

5.4 Application: Recovering functions from Bar-
ron’s class

Usually, the “complexity” of approximating a multivariate function (e.g., the number
of “simple terms” used in approximation) grows rapidly with dimensionality. This is

why the Artificial Intelligence community was happy with the following “dimension-
independent” result:

Theorem 5.4.1 [Barron 93 [1]] Let f : R? — R be the Fourier transform of a
complex-valued measure of variation 1:

f@) = [expliw’ 2} F(dw), [ |F(w) <1,

and let i be a probability distribution on R. Then for every n > 1 there exists an
n-term sum of cosines

f(x) = i a; cos(ijx + ¢;)

7=1
such that

In fact, this theorem goes back to Maurey. In order to simplify notation, assume that

JIF@)] =1,
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so that

is a probability distribution. Let

p(w) = (o)

be the density of complex-valued measure F' with respect to the probability measure
v, and let g(-) be random element of the space Lo(R%, 1) of complex-valued p-square
summable functions on R" given by

() = p(w) exp{iw z},

w being distributed according to v.
The expected value of the random function g,(-) clearly is f, while the second
moment of the Ly(R?, y1)-norm of this random function does not exceed 1:

e{ [lauta) Pt <1,

since || gw(*) ||oo< 1 and g is a probabilistic measure.
It follows that if wy,...,w, is a sample of n independent random vectors w; dis-
tributed each according to v, then

2

1 & L 1
— o () — y dr) < —
2 a0 2 28l @) = roPuan)} < |
and, consequently, there exists a particular collection wy, ...«,, such that
w; < -
/ ‘ z::g ! dr) < n’
it suffices to take, as f| (+), the real part of the function
1 1oL .
- Z 9o, () = - Zp(wj) exp{iw; v} .
j=1 j=1

The advantage of Barron’s result is that the quality of approximation in his theo-
rem depends on the “number of simple terms” in the approximating aggregate and is
independent of the dimensionality of the function to be approximated. A disadvan-
tage of the construction is that in order to build the approximation, we need complete
knowledge of F', or, which is the same, of f.

We are about to demonstrate that the aggregation technique developed in the
previous section allows to build a “simple” approximation of f directly from its noisy
observations, with basically no a priori knowledge of the function. Namely, assume
that all our a priori knowledge about f is that f is the Fourier transform of a complex-
valued measure of variation not exceeding a given upper bound L/2 < co and vanish-
ing outside the ball of a given radius R:

fla) € F(L,R) =4 f(x) = / exp{in:E}F(dw)‘ / IF(do)| < L/2%.  (5.27)

[wll2<R
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Besides this a priori knowledge, we are given n noisy observations

z={z= (v, y = fl@) +e)}y (5.28)

of the values of f, where the observation points z; are independent of each other and
are distributed according to certain probability measure p, and the observation noises
e; are independent of each other and of {z;}}", and have zero mean and bounded
variance:

E{e} =0, E{ef} <o (5.29)

We do not assume the measure p to be known; all our a priori information on this
measure is that

[ 1 ude) < o2 (5.30)

with certain known in advance o, < oc.
In order to recover f via observations (5.28)), we act as follows:
Initialization. Given o,n,d, L, R, 0,, we set

(@) n = YEHe,
(b) e = L27] :2\/15142;&7 (531)

and build an e-net Q = {wy.}; in the ball Wi = {w € R? ||| w [|2.< R}.
It is easily seen that the cardinality K of the net can be chosen to satisfy the
bound
K <(1+2'R)% (5.32)

Estimation. We set M = 2K, A = {A € RM ||| X |[1< 1} and define the basic
functions f;, j =1,..., M, as
for—1(z) = Leos(wix), for(z) = Lsin(wiz), k=1,2,..., K.

Then we use the aggregation routine from Section to get “nearly closest to f”
weighted combination

M M
Fal52) = 3 N(2) i () [J; Ai(2)] <1]
of functions f; and treat this combination as the resulting approximation of f.

Remark 5.4.1 Applying our “n-concentration” technique, we can enforce f, to be
a weighted sum of at most n + 2 cosines, similarly to the approximation given by
Barron’s Theorem.

The rate of convergence of the outlined approximation scheme is given by the
following

Theorem 5.4.2 Let f € F(L,R) and let (5.29), (5.30) be satisfied. Then for all n
one has

(L2 + Lo)y/dIn M, n**LRo,
, M, =2+ —=. (533
\/ﬁ VL2 + Lo ( )

E{Il Ful2) = () 13,.} < O(1)
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Proof. 1°. Let us verify that for every f € F(L, R) there exists a function

M
z) =) Aifi(@)

j=1

with A € A such that B
I f=fllzu< (5.34)
Indeed, we have
f(z) = / exp{iw’ £} F(dw) with / |F(dw)| < L/2.
Wr

Since 2 is an e-net in Wx, we can partition Wx into K non-overlapping sets (2 in
such a way that wy € ;. and €2 is contained in the ball of radius e centered at wy,
for all k. Setting

P = fF(dw):ak—i—bki,k:l,...,K,
Q,

K K
f =X %{pk eXp{’iwgiﬂ}} = 3 [Aag—1for—1(2) + Aok for ()],
k=1 k=1

1
Aog—1 = T,

AQk = _%bka
we get
M K
SN SVRLT Y I < [ F(dw) < 1
=1 k=1 Wi
and
K
|f(z) — f(z)] < Z prexpliwiz} — f(z)| [since f is real-valued|
= Z/ exp{iw x}—exp{zwkx}} F(dw)
< Z /’exp{zw x}—exp{zwkx}‘ |F(dw)]
< €H$H2 Z /\F (dw)| [since |w — wg| < e Vw € Q]
) < clal L
= || f—fll2p < 0.5eLo,

n [see (5.311(b))]

as required.
20, Applying Theorem [5.2.1] we get

M
n 24 Lo)VIn .
ENFO) = Fals2) B} < OW)EEREA win || f =3 A5 115,
j=1
24 Lo)VIn r3
< ORI [ = F I,
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which combined with ([5.34) implies that

(L + Lo)vVIn M L
7 .

It remains to note that M < 2M? by (5.32) and that n? < LQL\/ELU by (5.31}(a)). =

E{IFC) = Fals2) 13,} < 0(1)

Discussion. Theorem [5.4.2|establishes “nearly dimension-independent” rate of con-
vergence of approximations of a function f € F(L, R) to the function: when all but the
dimension parameters (i.e., o, L, R, 0,) are fixed, the rate of convergence (measured
as & {|| f="Fn ng}) is O(Vdn='lnn), so that the volume of observations required
to approximate f within a given margin is just proportional to the dimension d. To
understand that this linear growth indeed means “nearly dimension-independence” of
the complexity of recovering a function, note that for the “usual” functional classes,
like Sobolev and Holder balls, the number of observations (even noiseless) needed to
recover a function within a given inaccuracy grows with the dimension d like exp{ad}
(v > 0 depends on the parameters of smoothness of the class in question). It should
be stressed that the rate of convergence given by is nearly independent of the
parameters R, o,; we could allow these parameters to grow with n in a polynomial
fashion, still preserving the O(vdn~!Inn)-rate of convergence. By similar reasons,
we would not loose much when replacing the assumption that the Fourier transform
of f vanishes outside a given compact with bounds on the “tails” of this transform,
thus coming to the classes like

F(Ly) = {f = Jexplisa} F(dw)| [ 1F(d)] < L,
[ |F(dw)] < R VR > 0}.

[wll2>R

As compared to the original result of Barron, the result stated by Theorem [5.4.2
has, essentially, only one drawback: the rate of convergence is nearly O(n=1/2),
while in Barron’s theorem the rate of convergence is O(n=!). This “slowing down” is
an unavoidable price for the fact that Theorem deals with the case of approxi-
mating unknown function from Barron’s-type class. In this case, the convergence rate
O(n~'/?) is nearly optimal in the minimax sense, as stated by the following result of

[16]:

Theorem 5.4.3 Let L > 0. Consider the problem of estimating a univariate function
f : R — R wia observations (5.28)), where x; are uniformly distributed on [0,1] and
e; ~ N(0,0%). Let F, be the class of all real-valued trigonometric polynomials of
degree < n with the sum of absolute values of the coefficients not exceeding L. Then,
for appropriately chosen absolute constant k > 0 and for all large enough values of
n, for every algorithm B approrimating f € F, via n associated with f observations

(5.28) it holds
> g Inn
sup £ f = fi 3} > wLoy|—=; (5.35)
fE€Fn n

here fg 1s the estimate yielded by B, the function underlying observations being f.
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5.5 Numerical example: nonparametric filtration

Following [16], consider a nonlinear time-invariant dynamic system:

Ye = f(Yr-1, Y2, - Ye—a) + €1, (5.36)

€, €1, ... being independent noises. We do not know f, and our target is to predict,
given o, ..., Yn, the state v, 1.

A natural way to approach our target is to recover f from observations and to
form the prediction as

y£+1 = ﬁl(ym ceey ynfdJrl), (537)

fn being the estimate of f built upon the first n observations 1} Setting x; =
(Y1, -, Yt—q)*, we can represent the observations accumulated at time instant n as

z={z = (x,y = flo) +e) g (5.38)

The situation resembles the observation scheme , up to the fact that now the
points x; where we observe f depend on each other in a complicated and unknown
fashion rather than to be i.i.d. Let us ignore this “minor difference” (we are not going
to prove anything, just to look how it works) and act as if {z;} were i.i.d.

Assume that the dynamic system in question is known to be semilinear (“a system
with single output nonlinearity”):

f(x) =o(p" ).

If p were known, we could project our observation points z; onto the corresponding
axis, thus reducing the situation to the one where we are observing a univariate
function ¢. As a result, we would be capable to recover the multivariate function f as
if it were a univariate function. In the case when p is unknown (this is the case we are
interested in) it makes sense to use the approach outlined in Section , namely, to
choose a “fine finite grid” Il in the space of d-dimensional directions and to associate
with every direction p € II the estimate fp of f corresponding to the hypothesis that
the “true” direction is p. We can use, say, the first half of our n observations to build
the associated realizations f,, p € II, of our estimates, and use the remaining half of
observations to aggregate the resulting basic estimates, as described in Section [5.2.2]
thus coming to the aggregated estimate fn to be used in the predictor .

We are about to present the results yielded by the just outlined scheme as applied
to systems of the type

Yt = F(pTx) + O, l‘? = (ytfla "'7yt7d)7
(Dy) F(z) = cos(4rz) + cos(brz),
@ Ny N(O) 1)7
p = d'*(1,..,1)T ¢ R%

In our simulations, we dealt with the dynamics (Dy) with d = 2,3. In the case of
d = 2, the grid II of directions was

o= (S lmT)

)
j=1
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¢ being a randomly chosen “phase shift”; we used M = 400. In the case of d = 3,
the grid II was comprised of M = 3144 randomly generated directions in R3. In
both cases, the basic estimates f,, were the zero order spatial adaptive estimates from
Chapter 3 (modified in an evident manner to get the possibility to work with non-
equidistant grids of observation points).

In our experiments, we used the first 1024 observations z; to build the basic es-
timates, the next 1024 observations to aggregate these estimates by the aggregation
routine from Section [5.2.2] the underlying set A being the standard simplex

ERM[A20.3, =1},
J

and used the resulting predictor ((5.37)) at 2048 subsequent time instants in order to
measure the empirical standard deviation

$ 1 4096
0= \|572 (f (@) = u7)*
2048 | %3549

In order to understand what is the effect of our “structure-based” prediction scheme
— one which exploits the a priori knowledge that the actual dynamics is semilinear,
we have compared its performance with the one of the “standard” prediction scheme
based on the zero order spatial adaptive non-parametric recovering of f (treated as a
“general-type” function of d variables) from the first 2048 observations (5.38)).

The results of the experiments are as follows:

[ Method [0=01]0c=033]
Structure-based predictor, dynamics (Ds) || 0.093 0.275
Standard predictor, dynamics (Ds) 0.483 0.623
Structure-based predictor, dynamics (D3) || 0.107 0.288
Standard predictor, dynamics (Ds) 0.244 1.013

Empirical standard deviation

The histograms of the prediction errors f(z;) —y¢ and typical prediction patterns are
as follows:  Finally, this is how the function f itself was recovered in the case of
dynamics (D,):
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Figure 5.6: Reconstructions of dynamics D,, o = 0.33.



Chapter 6

Aggregation of estimates, 11

We proceed with aggregating estimates associated with a number of “concurrent hy-
potheses” on the observed regression function. In the previous chapter our goal was,
essentially, to reproduce the best convex combination of the estimates, while now we
focus on reproducing the best of the estimates or their best linear combination.

6.1 Gaussian white noise model of observations

It makes sense now to switch from the “discrete” models of observations we dealt with
to the moment to the “continuous” model. In this new model, a signal f:[0,1] - R
is observed in continuous time Gaussian white noise of intensity 2. In other words,
our observation is the random function

y(a) = yrela) = [ S(s)ds + W (@), (6.1)

W (z) being the standard Wiener process.

Model is very popular in Nonparametric Statistics by the reasons as follow.
There exists a rich “Lsy regression theory”, where the quality of restoring f is measured
in the L, norm and a priori assumptions on the signal are expressed in geometric form
— usually, as hypotheses on the rate at which f can be approximated by elements of a
given sequence of finite-dimensional subspaces Fy C Fs C ... of Ly. A typical example
is a periodic with derivatives of order < k, of the period 1, signal from the Sobolev
ball S¥2(L):

1
| (P @)de < 12,
0
The indicated properties of f are equivalent to the fact that

oo

Yo @m) R+ f3] < LP (6.2)

Jj=1

where { f;}32, are the Fourier coefficients of f in the standard trigonometric orthonor-
mal basis of L]0, 1]

bo(x) = 1, 695 1(x) = V2 cos(2mjz), doj(x) = V2sin(2mjz), j=1,2, ...

Note that (6.2)) is just a way to fix the rate at which f can be approximated, in the
Lo-metric, by a trigonometric polynomial of degree j.

127
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As far as the L, regression theory is concerned, definitely is the most con-
venient model of observations, since it admits a very transparent and simple “trans-
lation” to the language of the Lo-geometry. As a result, with this model we get a
“convenient road” to a number of interesting and instructive results. Now the role of
“volume of observations” n is played by the quantity e~2; instead of asking “how well
can we recover a signal from a large number n of noisy observations of the signal”, we
now ask how well we can recover a signal affected by Gaussian white noise of small
intensity £2.

“Scientific practice” demonstrates that the majority of asymptotic, € — 0, results
of the Ly regression theory with observations can as well be established (under
appropriate technical assumptions) for more (or less?) realistic discrete models of
observations like the one where we observe the signal along an equidistant (or random)
n-point grid, variance of the noise affecting a particular observation being o2. The
“translation” of the results obtained for the continuous model of observations to those
for the discrete model is given by the correspondence o?n~! = 2. Which one of these
models to use, it is, essentially, the question of mathematical convenience, and in our
course we have reached the point when it definitely is easier to deal with model .

L, regression theory: the language. It is well-known that observations
are equivalent to the possibility to observe the Ls[0, 1]-inner products of the signal f
with functions ¢ € Ls[0,1]. Namely, given a function ¢ € Ls[0, 1], one can convert a
realization of observation in a realization of the random variable

[ owinta) = (,6) + et (63

where
(£.9) = [ F@)gla)ds

is the standard inner product in Ly[0,1]. It turns out that the vector of random
noises {&,, }¥_, corresponding to every finite collection of ¢; € L, is Gaussian, and its
covariance matrix is just the Gram matrix of ¢q, ..., ¢p:

It should be mentioned that for every ¢ € Ly the left hand side in (6.3) is well-
defined with probability one, the probability space in question being generated by the
underlying Wiener process; thus, it makes no sense to speak simultaneously about
values of all random noises {{s | ¢ € Lo}, but it does make sense to speak about
values of any countable collection from this set, and this is the only situation we shall
deal with.

The outlined properties of model allow to pass from the “functional” language
to the geometric one and to represent the situation we are interested in as follows.
We fix a real separable Hilbert space H with inner product (-,-) and the associated
norm || - ||; the “signals” we are observing are just the elements of this space. An
observation y of a signal f € H is comprised of noisy measurements

{vs(f.2) = (f,0) + €86} yen (6.5)
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of the projections of f on vectors from H, all finite collections of the noises {4 being
Gaussian random vectors with covariance matrices given by . In , € is given
“noise intensity” Note that a sufficient statistics for is given already by the
sequence of observations

yf,z-: = {ysz = ydh‘(fa 8) = (f7 ¢z) + 5& = (f7 ¢Z) + 55@} (66)

associated with a fixed orthonormal basis {¢;}°; of H; given these observations, we
can recover yu(f,¢e) for every ¢ € H according to

o

ys(f.e) = D (&, 0:)ye, ().

=1

Thus, in fact our observations are just noisy observations of the coordinates of the
signal in a somehow fixed orthonormal basis of H, the noises in the observations
forming a sequence of independent A/(0, e?) random variables.

Our goal is to recover signal f from the associated observations. A recovering
routine f (-) is a Borel mapping acting from the set RZ of sequences with real entries
to H, the set of sequences being equipped with the usual Tikhonov topology of the
direct product (in this topology, RZ is a Polish space). The reconstruction associated
with observations is the random vector

fy) en,

where /¢ are given by , {¢i} being a fixed orthonormal basis in H (it does not
matter how we choose this basis: as explained above, the observations associated with
a basis can be converted to those associated with any other basis).

Given noise intensity £, we measure the quality of a recovering routine f at a signal
f € H by the quantity

RAF. ) = ({1 Fw') - r1P))"”, (6.7)

the expectation being taken over the observation noise. Given a subset F' C H, we
measure the quality of the routine f on the set F' by the corresponding worst-case
risk

R.(f,F) =supR.(f. f). (6.8)
feF

The minimax risk associated with F' is the function

R*(e, F) = inf R.(f, F) = inf sup R.(f, f). (6.9)
! [ fer

Finally, an estimation method is a family {f.}.-o of recovering routines param-
eterized by the noise intensity; we say that such a method is asymptotically opti-
mal/optimal in order in the minimax sense on a set F' C H, if

R.(f., F) < C(e)R*(e, F)

where C'(g) converges to 1, respectively, remains bounded as ¢ — +0.

DIn the standard terminology, the intensity of noise in 1) is £2 rather than e. In order to get
a name for the quantity e, we prefer to call it, and not its square, the intensity of noise.
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6.2 Approximating the best linear combination of
estimates

The problem. Assume we observe signals from a separable Hilbert space H ac-
cording to and are given a collection

M={M ={f}eso, j=1,... M}

of M estimation methods. For every signal f € H, let
— mj — 7
M(f,y) = min || f %:ujfs W) |

be the distance from f to the linear span of the estimates fg (y). When aggregating
the given estimates in a linear fashion (however, with the weights which may depend
on observations), and being clever enough to find, for every signal f underlying ob-
servations and every sequence of observation noises, the best — the closest to f —
“mixture” of this type, we would recover f with inaccuracy M.(f,y); the risk of this
“ideal linear aggregation” would be

)\ 1/2
Rid(e, )= (E{M2(f.y™)}) " (6.10)
The problem we are about to address is as follows:

Aggregation problem L. Given a collection M of M estimation meth-
ods, find an estimation method with the risk, at every f € H, “close” to
the risk R%{ (e, f) of the “ideal” linear aggregation of the methods from
M.

A solution: the idea. The problem we are interested in admits an extremely simple
(and, as we shall see in a while, quite powerful) “solution” as follows. Assume we
observe a signal f € H twice, so that we have two realizations v/, 3" of observation 3/,
the noises affected the realizations being independent of each other; let the intensities
of noise in ¢ and y” be &', ", respectively.

Let us use the first realization of observations to build the M estimates f7/ = Aej, (v),
j=1,...,M. Consider the linear span

M
L=L(y)= {gzZujfj | uERM} cH
j=1
of these estimates; this is a random linear subspace of H of dimension not exceeding
M. To simplify notation, assume that this dimension almost surely is equal to M
(what follows can be modified in an evident fashion to capture the general case as
well). Applying the orthogonalization process, we may build a basis in L comprised
of M orthonormal vectors h', ..., h™; these vectors are deterministic functions of 7.
Now let us use the second observation, y”, to evaluate the orthogonal projection
fr of fonto L = L(y'"). The orthogonal projection itself is given by

M

fo=>_(f.h)H, (6.11)

J=1
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and is the closest to f linear combination of f7/ = fg, (v):
If = fu = MZ(f,9). (6.12)
Observation y” provide us with noisy observations
7= (f,W) +£"¢],

¢} being independent of each other and of ¢ (0, 1) random noises. Using z; in (6.11)
instead of the “true” Fourier coefficients (f, h7), we come to the estimate

M M
F=rW,y")=> zh =f+ &JIZf;/hj. (6.13)
j=1 j=1
Let us evaluate the quality of the resulting estimate of f. We have
I f=FIP=I = fo P +26"(f = fo. Do &H) + (€7) M.
j=1

Taking expectation over noises affecting y',y” and taking into account that £ are
independent of 3/, we get

2

E{IF-FI?}=(REEE. D) + ()M, (6.14)

whence, in particular,

(€l r=FI2)" < REME £) + VAL (6.15)

The simple result we have obtained looks as a “nearly solution” to the Aggregation
problem L: in the right hand side of we see the risk RY} of the “ideal” linear
aggregation (associated, however, with noise intensity ¢ rather than ¢), plus the
“aggregation price” €’v/M. As we shall see, in many important cases this price
is negligible small as compared to the risk of the ideal linear aggregation, so that
(6.15) is, basically, what we need. There is, however, a difficulty: our estimation
method requires two independent observations of the signal, while in our setting of
the Aggregation problem we are allowed to use only one observation. We are about to
demonstrate that this difficulty can be easily avoided — we always can “split” a single
observation we have into two (or 1000) independent observations.

Splitting observations. Let us start with the following simple situation: we are
given a realization ¢ of an N (a, o) random variable; o is known, a is unknown. Can we
“split” our observation ( in a given number k of independent of each other realizations
Co, € = 1,...,k, of N(a,o?) random variables? What could be the corresponding
variances o7
The answer is immediate: we claim that the required partitioning is possible,
provided that
L _ - 1 6.16
o? ; o2 (6.16)
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Indeed, we claim that under assumption (6.16)) there exists a k x k matrix of the form

I qi2 qiz - quk
Q= M o
I agre Qi3 - Qrk

such that for the rows ¢, ..., gx of the matrix it holds

o2

qJ-TQZ = 20, (6.17)
o
d;¢ being the Kronecker symbols.

Matrix ) can be built as follows. Indeed, let eq, ..., e; be the standard basic
orths in R¥, and let

oj ) i o o \7
ri=-—ej, j=1,..,k u=(—,.,—| .
o o1 Ok

By construction we have

riu=1, j=1,..k,

and % is a unit vector by (6.16). Let us pass to an orthonormal basis of R*
where the first vector of the basis is %, and let g; be the vector of coordinates
of r; in this new basis. Then

2

o
u=1 Vjand qJqu = rorg = —jéjg, (6.18)

T
J o2

(gj)r=r
as required.

Now assume that we are given o, {c;}% , satisfying (6.16), and a realization ¢ of
N (a,0?) random variable, and our goal is to “split” ¢ in a sample of k independent
N(a,0?) random variables (i, ...,(x. To this end let us build matrix @ satisfying
(6.17), generate k& — 1 independent of each other and of ¢ “artificial” A/ (0, 1) random
variables wy, ..., wr_1 and set

¢
gl oW1
1=Q| ow |. (6.19)
Ck _—

From combined with the fact that the first column of ) is comprised of ones
it immediately follows that (;, j = 1,...,k, are independent of each other N (a, sz)
random variables.

After we know how to split a single realization of an N (a, 0?) random variable, we
know how to split a single realization y/* of observation (6.6)) into a desired number &
of independent realizations v/, i = 1, ..., k, of the same signal with prescribed noise
intensities o1, ..., 0% satisfying the “balance equation”

S=3 (6.20)

i—1 i
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— it suffices to apply the above randomized routine to every one of the observations
yjf “, using, for every index j = 1,2, ..., “its own” artificial random w-variables. Thus,
from the statistical viewpoint, we always may assume that instead of observation
we are given a desired number k of independent of each other similar observations, the
noise intensities of the observations being linked by . From the implementation
viewpoint, our “observation splitting” just means that we pass from deterministic
recovering routines to randomized ones.

As a byproduct of our “splitting result”, we see that as far as model of
observations is concerned, the quantity =2 indeed behaves itself as the “volume of
observations”: given an observation of “volume n = £72”, we can partition it into
a prescribed number k of independent observations of prescribed volumes n;, = &2,
provided that n = ny + ... + ng. And of course vice versa: given k independent
observations y/¥ of the same signal, we can aggregate them into a single observation

y of the volume n =Y n; = > 6%: it suffices to set

v= ny+ ...+ ng Zmy

Finally, note that in the discrete model of observations similar “splitting” is given by
“physical” splitting of observations, like partitioning all observations in subsequent
segments, 5 observations per each, and putting the first observation from every seg-
ment to the first group, two next — to the second group, and two more — to the third
one.

Intermediate summary. Let us come back to Aggregation problem L, and let us
fix somehow a set F' C H of signals we are interested in, along with a collection
= {fg()} oo Oof M estimation methods. Assume that
§=1,....M

=1,...,

A. The worst-case, over [ € F', risk

Ry (e, F) = sup Ryt (e, f)

of “ideal linear aggregation” of the estimation methods from M is a “well-
behaved” function of € as ¢ — 0: whenever §(g) > ¢ is such that 6(¢) /e —
1, e = 40, one has

REL(0(e), F) < (14 o(1)RE (e, F), e — 0. (6.21)

B. The worst-case, over f € F, risk of “ideal linear aggregation” of
the estimation methods from M is “non-parametric”:

e 'R e, F) = 00, € — 0. (6.22)

Both of these assumptions are very natural. As about B, note that already the
minimax risk of estimating k-parametric signals

k k
feFR(L)={f=>_fio:| D f7 <L?*
=1 =1
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is (14+0(1))evk ase — 4+0. As about A, this assumption is satisfied in all applications
known to us.

Under assumptions A, B we can implement the outlined aggregation scheme as
follows:

Setup. Choose 01(¢), d2(¢) satisfying the relations

1 1
2o TR~
d1(e) s — +07 (623)

1.
225
. — 1,
65 (e)RE (e, F) — o0, £ =0,

~~ ~
o S Q
~—

which is possible in view of .

Aggregation.

1) Given observation y = 3/ with known noise intensity ¢, we split it
into two independent observations y’ = y91() o = yf92(e),

2) We build M vectors f/ = fgl(g)(y’), j = 1,..,M, and apply to
these vectors orthogonalization procedure to get an orthonormal system
h',...,h™ with the same linear span.

3) We use the observation 3" to get estimates z; = (f, h?) + d2(£)&; of
the projections of f on the directions h',...,h™ and define the resulting
estimate of f as

~ M .
fs(y) = Z Zjh]'
Jj=1

Relation (6.15)) immediately yields the following

Proposition 6.2.1 Under assumptions A, B one can solve the Aggregation problem
L associated with the collection M of estimation methods and the set of signals F
“asymptotically ideally” in the minimazr sense. Namely, for the outlined estimation
method { f:}.~0 one has

Re(fe 1) = sup (€ {1l f = -(6") 121" < 1+ oIRE e, F), € = +0. (624

Indeed, from ([6.15)) it follows that
Re(fe, F) < REG(01(2), F) + 62(e) VM.

By (6.23]0) and Assumption A, the first term in the right hand side of this bound is
(14 o(1))RE} (e, F), while the second term, by (6.23|¢), is o(1)R%4 (g, F).

Note that we are not restricted to deal with mimicking the best linear aggregation
of once for ever fixed number M of estimation methods: we can allow the collection
to extend at certain, not too high, rate as ¢ — +0. Thus, assume that we have a

“nested family” N
M={FO}

j=1,...,M(¢)
of estimation methods. The notions of the ideal linear aggregation of the methods
from the family and the associated “ideal aggregation risks” RY4 (e, f) and RE4 (¢, F)
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at a given signal f and at a given family F' C H of signals can be straightforwardly
extended to our new situation. The assumptions A, B which allowed us to get Proposi-
tion now should be modified as follows: A remains unchanged, and B is replaced

with the assumption

B.1. The worst-case, over f € F, risk of “ideal linear aggregation” of
the estimation methods from M satisfies the relation

(<77)

which is an upper bound on the rate at which M(¢) is allowed to grow as ¢ — +0.
Finally, the setup rule (6.23¢) should be replaced with

1
RY (e, F) = 00, € = +0 (6.25)

(52(5) M(s)) B RYH (e, F) = o0, & — +0. (6.26)

With these modifications of the assumptions and the construction, we still ensure
(6.24), i.e., still are able to get “asymptotically ideal” linear aggregation of our, now
extending as € — 40, nested family of estimation methods.

6.3 Application: aggregating projection estimates

Recall that we have fixed an orthonormal basis {¢;}32, in our “universe” — in the
Hilbert space H. To the moment this basis was playing a completely technical role of
representing an observation as a countable (and thus — “tractable”) sample of random
variables. In fact, in the traditional Lo regression theory basis plays a much more
important role — the majority of the traditional estimators are “basis-dependent”. As
the simplest — and typical — example, consider a linear or, better to say, a simple filter
estimate associated with a given basis {¢;}.

6.3.1 Linear estimates

A linear estimate is specified by a square-summable sequence of its weights A = {\;}32,
and is just

) =3 i (6.27)
i=1
As applied to an observation y7¢, the estimate becomes
o) = DN, i)+ e [ )\z‘&@] (6.28)
1=1 i=1

oo
The “stochastic vector series” e [Z )\Zfiqbi] in the right hand side of this expression
i=1

clearly converges in the mean square sense to a random element of H (recall that A
is a square summable sequence), so that the estimate makes sense. One can easily
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compute the squared expected error of this estimate:

RAPLF) = EA=NP(f0) +2 50

= B\ f) +e22(N),
AN ) = [ Z 0220 (6:29)

e f) = \[E %

The “deterministic” component d?(\, f) of the squared risk depends on the signal f
and is nothing but the squared norm of the bias of our filter (the difference between
the input f = 3" fi¢; of the filter and its output > A;fi¢; in the absence of errors;

.

from now on,

stand for the coordinates of a signal in our fixed basis). The stochastic component
g2e(\) of the squared risk is nothing but the energy of the noise component of the
output, the input being affected by white noise of intensity ¢.

The simplest linear estimates are the so called projection estimates ]ﬂ“ — the weights
A; are equal to 1 for j not exceeding certain k (called the degree of the estimate) and
are zero for 5 > k. Note that for the projection estimate of degree k relation (6.29))
becomes -

RAF) = 2 fi+eh (6.30)

i=k+1

and is very transparent: the larger is the degree of the estimate, the less is the de-
terministic component of the squared risk and the larger is its stochastic component
— the situation similar, “up to vice versa”, to the one with window estimates. “Re-
versed”, as compared to the case of window estimates, monotonicity properties of the
deterministic and the stochastic components of the squared risk as functions of the
“window width” (the role of the latter now is played by the degree k of the estimate)
is quite natural: narrow windows in “time domain” correspond to wide windows in
the “frequency domain”.

From the theoretical viewpoint, the interest in linear and projection estimates
comes from the fact that they are minimax optimal in order on very natural classes
of signals — on “ellipsoids”.

An “ellipsoid” is given by a sequence of its “half-axes”

a; > ay>...: a; € RU{+o00},a; = 0,i — o0

and its “radius” — a positive real L — and is defined as

00 2

B{ah 1) ={feH| Y1 <17}
i=1 Y
For example, the class of k times differentiable periodic with derivatives of order
< k, of period 1, signals f with [} |fk)(x)|?dz < L? is an ellipsoid with respect
to the standard trigonometric orthonormal basis in L,[0,1], and its half-axes are
a; = (14 o(1))(mi)* (see (6.2)). Similarly, a Sobolev ball S;*(L) (see Chapter 2) is



6.3. APPLICATION: AGGREGATING PROJECTION ESTIMATES 137

an ellipsoid with respect to a properly chosen (depending on k) orthonormal basis
in L]0, 1], the half-axes of the ellipsoid possessing the same asymptotics as in the
periodic case .

It can be easily seen that when estimating signals from a given ellipsoid, one can
find optimal in order estimates already among the simplest — the projection — ones,
choosing properly the degree of the projection estimate as a function of noise intensity
€. Moreover, given an ellipsoid £/ and a noise intensity €, we can easily build the best,
in the minimax sense on E, among all linear estimates. In view of (6.29), to this end
it suffices to solve the optimization program

®.(A\) — min
D.(N) = sup{f;lu N §A3 | f ii'}l(f,-/a,-y < 1%
= L?max;(1 — \;)?%a? + & ioj A7
=1

It is immediately seen that the optimal solution to this optimization program has the
following structure:
a; — tie
% w (6.31)

i: 5
a;

where a; = max(a,0) and t(¢) is the minimizer of the univariate function

2
a;

0.(t) = L 423 lai =),

over t > 0.

A remarkable result of M.S. Pinsker [26] is that under minimal regularity assump-
tions on the sequence of half-axes of the ellipsoid in question (which are satisfied for
the case when the axes decrease as a power sequence a; ~ j~ @ or as a geometric
progression), the optimal in the minimax sense on E linear estimate is asymptotically
optimal in the minimax sense among all possible estimates. As a byproduct of this
fact, we can point out not only the order of the principal term of the minimax risk
R(e, E) as ¢ — 40, but this principal term itself; this is a very rare case in the
non-parametric regression when we know both the principal term of the minimax risk
and an asymptotically optimal up to factor (1 + o(1)), not just in order, estimation
method.

A shortcoming of the initial results on minimax optimality in order/minimax op-
timality up to factor (1 + o(1)) of projection/linear estimates on ellipsoids is that
to build an estimate of this type we should know the parameters of the ellipsoid —
the sequence of its half-axes and its radius (cf. the case of estimates from Chapters
1 —2). As far as the projection estimates are concerned, there are several popular,
although not too well understood theoretically, techniques for specifying the degree
of the estimate from observations; for linear estimates, for a long time no theoreti-
cally valid “adaptation schemes” were known. A breakthrough in the area is due to
Efroimovich and Pinsker [27] who proposed an adaptive estimation method which is
asymptotically optimal (up to (1 + o(1))!) in the minimax sense on a wide spectrum
of ellipsoids.

We are about to demonstrate that the results completely similar to those of
Efroimovich and Pinsker can be obtained just by linear aggregation of projection
estimates.
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6.3.2 Aggregating projection estimates

Looking at the structure of the optimal, in the minimax sense on an ellipsoid
E, linear estimate, we see that this estimate has a nonincreasing sequence of weights
belonging to the segment [0, 1] . In other words, all these estimates belong to the
set A of linear estimates with nonincreasing weights from [0, 1]:

Now, given a signal f € H and a positive €, we may ask ourselves what is the best, for
these f and ¢, linear estimate from the class A. The answer is clear: the corresponding
weights are given by the solution to the optimization problem

(Pre) - min {\J i (L= N)2f2+e2N] | Ne A} .

i=1

The optimal value in this problem, i.e., the best quality of reproducing f from obser-
vations by a linear estimate with nonincreasing weights, the intensity of noise
being ¢, is certain function ®(f,¢) of f,e. What we are about to build is an estimation
method B™ = {f™(-)}.~0 depending on a single “design parameter” m € N with the
following property:

(1) Whenever || f ||< 1 and 0 < & < 1, the risk of the estimate f™ at
f can be bounded as follows:

R, f) < (1+7m(€)®(f, €) + CreLin,,(1/¢), (6.32)
where v,,(¢) — 0, € — 0, is independent of f, C,, depends on m only, and
Lngy(z)=In(1+h(l+h(1l+..+h(l+h(l+2))..)))

m times

is the “m-iterated” logarithm.

Postponing for the moment the construction which leads to , let us look what
are the consequences. Consider an ellipsoid E({a;}, L) and assume (in fact this as-
sumption can be eliminated) that the ellipsoid is contained in the unit ball. According
to Pinsker’s result, for a given intensity of noise the best, in the minimax sense on F,
linear estimate is minimax optimal up to (1 + o(1)) factor as ¢ — +0, and this esti-
mate, as we have seen, for every ¢ is given by certain weight sequence A = A(¢) € A.

Combining this fact with the definition of ®(-,-), we conclude that for the minimax
risk R*(e, E) associated with the ellipsoid E' it holds

R*(e, E) > (1 —o(1)) ?ggfb(f, ), € » 0.

In view of this relation, ((6.32) implies that
Re(f, F) < (14 0(1))R*(e, E) + Crelnyn(7Y), € — +0.

)

Consequently,

2)From it is absolutely clear that there is no sense to speak about linear estimates with part
of the weights outside [0, 1]: replacing a weight A; ¢ [0, 1] by the closest weight from this segment, we
always improve the quality of the estimate. The actually important observation is that the weights
A; given by form a nonincreasing sequence.
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(') The estimation method B™ is asymptotically optimal in the mini-
max sense, up to (1 + o(1)) factor, on every ellipsoid E such that

(5an(5_1)>_1 R*(e, E) — 00, — 00.

(1) is a very strong “certificate of adaptive optimality”, since the minimax risks
associated with interesting ellipsoids do not decrease with € too fast. E.g., in the case
when {¢;} is the standard trigonometric basis in Ls[0, 1], it turns out that

e When the half-axes a; of E' decrease sub-linearly:
a; 2> O(iia)a

for some «, as it is the case for ellipsoids comprised of smooth periodic functions
of fixed degree of smoothness, one has

R*(e, E)
———= — 00, € = +0,
eln(e1)
so that already the method B! is asymptotically optimal on E;

e When a; decrease at most exponentially:

a; = Oexp{—ail}), i — o,

for some «, as it is the case, e.g., for classes of functions f(z) = ¢(exp{2miz}),
¢(2) being analytic in a fixed ring containing the unit circumference, one has

R, B) — e — 40
—— 5

elny(e~1) ’ ’
so that the method B? is asymptotically optimal on E;

e When a; decrease at most double-exponentially:

a; > O(exp{—exp{O(i)}}),

the method B3 is asymptotically optimal on E, etc.

6.3.3 The construction

We are about to build the estimation method B™ underlying (!). In what follows,
0<e<1.

1%, Let us set
p(e) = Lo, /5(10e71). (6.33)

Given ¢ > 0, let us define a sequence of positive integers {k;(e)}52, as follows. Let
v(e) be the first integer v such that (1 + p(¢))” > %. We set

L <)
ki(e) {@4+¢u+w@»u,j>u@w (6:34)
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where |a] is the largest integer not exceeding a.
The structure of the sequence {k;} is quite transparent:

v(e) =0 (p~ (&) In(p"(c)))

initial terms of the sequence are just subsequent integers 1,2,..., so that the corre-
sponding differences

dj = kj1(e) — k;(e)
are equal to 1. Starting with j = v(e) + 1, the differences d; of two subsequent
terms of our sequence become integer approximations of the geometric progression

(1+ p(e))’*. Note that the number K (n,e) of terms k;(g) not exceeding a positive
integer n is not too large:

K(n,e) = max{j : k;(¢) < n} < Om(1)p () [In(p™(c)) + Inn). (6.35)

20, Let us set N

Ny(e) = Ln}_,(10%c72), £=1,...,m, (6.36)
where for £ > 1 Lny(-) is the (-iterated logarithm and Lng(z) = x, and let Ny(e) be
the first integer in the sequence {k;(¢)} which is > Ny(e).

For ¢ = 1,...,m, let P,(e) be the set of all projection estimates f* of degrees
belonging to the sequence {k;(¢) — 1} and not exceeding N,(¢) — 1; note that

Pi(e) D Py(e) D ... D Pp(e).

Let Ky(¢) be the cardinality of Py(g); according to (6.35]), for all small enough values

of € we have
Ki(e) < On(1)p"(e) (o™ () + I Ne(e)| < Om(1)p™ (e)Lng(e™). (6.37)

Our plan is as follows: given € > 0, we aggregate all projection estimates from P(¢)
according to the scheme of Section thus getting m “aggregated estimates” f,
¢ =1,...,m, and then aggregate these m estimates, thus coming to the desired estimate
f;. The precise description of the construction is as follows:

Setup. We choose in advance three positive functions 6;(g), da(€), d3(¢)
in such a way that

3 1 1
(CL) > 02 (e) - 2

v=1 Y
it R (639
(¢) < 6

>,
<
—~
O
SN—

which of course is possible.
Building estimate f.. 1) Given observation y = 3/ with known noise

intensity e, we split it into three independent observations y* = y/ (),
v=1,2,3.
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2) We build K;(e) vectors fi = fHE-1(yl) j = 1,.. K(e), and
apply to the vectors the orthogonalization procedure to get an orthonormal
system {h’ Klfe such that the linear span of h',...,h® is, for every s =
1,2,..,K(e ) coincides with the linear span of f!, ..., f*.

3) We use the observation y? to get estimates

= (fv hj) + 62(€)£j

of the projections of f on the directions i/, j =1, ..., K;(¢) (the noises &;,
j=1,...,Ki(e), are independent of each other and of y1 N( 1) random
variables), and for every ¢ =1, ...,m define ¢’ = f'(y) € H a

KZ(E)

¢ = Z zjhj.

J=1

4) We apply to the m vectors ¢', ..., g™ the orthogonalization process to
get an orthonormal system {e‘}7, with the same linear span, and use the
observation y* to get estimates wy = (f, €?)+d3(g)n, of the projections of f
onto el ...,e™, the noises 7, £ = 1, ..., m, being independent of each other
and of y',y*> N(0,1) random variables, and define the resulting estimate

fe of f as
ﬁs = Ji(yf’g) = ZWBE-
=1

Accuracy analysis, I. Let

Ae) = {A= {2 €l hi= X, ky(e) TSI <hja(e), Vi=1,2,...},

and let
M) ={N€eAE) | N =0,1>Ny(e)}, £=1,....m.
Let us set
Re(e, f) = _inf R(f, f), (6.39)
)\EA@ )

where f’\ is the linear estimate with weight vector .

Observe that every weight vector A € Ay(e) is a linear combination of the weight
vectors of projection estimates f* € Py(e). It follows that the risk legf(a) (e, f) of
“ideal linear aggregation” of the estimates from P(e) is, for every f and € > 0, at

most Re(e, f). Applying (6.14)), we get
RAJL ) < (RE61(0), 1) + B()Kile) < RIG1(e), f) + 63(e) Kile).  (6.40)

Recalling how the resulting estimate f; is obtained from the estimates fo and applying
the same arguments as those used to get (6.14)), we conclude that

RAJf) < min [RIG.(6). )+ B3E)Ki(E)] + 5(e)m
whence also

R f) < min, [Ra(6ie), £) + (e Kelo)] +dse)vm. (641

-----
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Accuracy analysis, II. We are ready to demonstrate that the estimation method
we have built satisfies (!). Let us fix f € H, || f||< 1, and € € (0,1).

1°. Tt is clear that the optimization program (Pff) specifying the best, for noise
intensity ¢, linear estimate of f with weights from A is solvable; let A\ = A(f, ) be an
optimal solution to this problem. The corresponding squared risk is

i Y f7+ € Z A2, (6.42)

and

by the definition of A.
20 Let n be the largest of integers i such that A\; > p(e) (if no i > 1 with this

property exists, n = 0). Note that (6.42)), (6.43]) imply that
O(f,€) > en'’?p(e). (6.44)

On the other hand, it is clear that ®(f,e) < 1 (since the value of the objective in
(Pre) is || f||< 1 already at the trivial feasible solution A = 0). We conclude that

< < Ni(g).

~e%p(e) 1e)

Let £. = (.(f,¢) be the largest of values £ = 1,...,m such that n < Ny(e).
30. Let us build weight vector A € Ay, (g) as follows:

e If j > N, (¢), then Xj = 0;

o If j < Ny, (), then there exists the largest ¢ = i(j) such that k;(¢) < j, and we
set

N = Ay, 1= i(4)-

Note that by construction A € Ay, (e).
Let

o0

R* =) (1—X)2f7 +6i(e Z X2 (6.45)

j=1
be the squared risk of recovering f by the linear estimate with the weight vector A,
the intensity of noise being d;(g). Our local goal is to verify that

R* < (14 0,,())?®*(f, ), (6.46)

©mn(e) > 0 being an independent of f and converging to 0 as ¢ — +0 function. The
cases of f =0 and/or A = 0 are trivial; assume that f # 0, A # 0, and let us bound

from above the ratio
< max{6?, 6%},

(fs)
So(1-x))% 52
862[ - j7227
zj:(l*AJ‘) 15 (6.47)
a2
@2 _ 5%(5); ’
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By construction, for j < N, (g) we have 0 < A; < Xj < 1, while for j > Ny, (¢) we
have \; < p(e) and \; = 0. Thus, we have

~

(1=X)" < (L=p(e)*(1 = A)*
for all j, whence
0 < (1—p(e)) " (6.48)

It remains to bound from above 6?; the first ratio in the expression defining 62 does
not depend on f and tends to 1 as € — 40 by (6.38b), so that we may focus on
bounding the ratio

~ N <

, BN _EN
’[98 = ZAQ S N 2’ N — Ng*(E)

DI

1

J

Note that if the initial N-dimensional segment of A differs from that one of X (this
is the only case we should consider), then the connection between these segments is
as follows. We can partition the range {1, ..., N} of values of index j in subsequent
groups Iy, ..., I, in such a way that

1. The first v =v(e) = O (p~'(e) Inp~(g)) of the groups are singletons: I; = {j},
J<v,and \; = \; for j < v;

2. For v < I < p, the group [; = {j | k1 <j < kiz1} contains d; indices, where
di = [(14 p(e))'], and \j = Ay, for j € I.

Let
s = XX [: > X?] ,
J= J=
S = ; )\?, l=v+1,..p.
Jed;
Note that for [ > v + 2 we have
AZ Eh,1
M= d

(see (6.43))), and therefore

N < p
SR = S Y 4N

Jj=1 I=v+1

P
< SY+ du-&-l)‘iuﬂ + sz+2 dldl—_llsl_1

IN

p
<max[dldl_11]) NS Sl>+d,,+1)\§y+l

[2v+2 l=v+1

I>v+2

N
< <max [dldl__ll]) ‘21 A?) + 1A,y
fm

whence

9 < <max [dldl‘_ll]> Fdy A2 /S, (6.49)

I>042 kvt
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When [ > v + 2, we have

d _  _|(+p(e))!]

di— L(1+p(e)' 1]

(1+p(e))
T 1T (6.50)

< (L4 p(e))(1+2p(e)) [since (1 + p(e))” = p~'(e)]
Besides this, ¥ > vA} | by , while d,1 < (1+ p(g))” ™, so that
1
np-1(e)
(recall that v =v(e) = O (p~ () Inp~'(e)) and p(e) is small when ¢ is small).

Combining (6.47)), (6.48)), (6.49) — (6.51), we come to ([6.46).
4% 'With (6.46) at hand, we are nearly done. Indeed, by origin of R we have

RZ*(él(g)a f) < R

(see the definition of R, in “Accuracy analysis I”). Combining this observation, ({6.46))
and ((6.41)), we come to the inequality

Re(for /) < (1+ Om(e)(f,2) + d2(e)/ Ke. (€) + d3(2)v/m,
whence, by (6.38)b, c),

IN

dys10511/8" < (1+p(€)" v < On(1) (6.51)

Rele ) € (14 0(@)(.0) + Oull) o5 |VEu @) + Vi (652)
For a given f, there are two possible cases:
(I): L. <m;
(I): £, = m.

In the case of (I) we have n > Ny, .1(g), whence, by (6.44]),
O(f,e) > ep(e)v/n > ep(e)y/ Ne.11(e) > Om(1)ep(e)Lng, (¢7)

(note that due to their origin, Ny(¢) = O(LnJ_,(¢7!)) when £ — 0). Therefore in the
case of (I) the ratio of the second right hand side term in (6.52)) to the first one does
not exceed O,,(1) times the quantity

p=o2(e71)y/Lng, (e71)

V Ke.(e)
P S On() ™5 [we have used (6:37))
< 1) Lo (e _
< Onl )m [see (6.33)]
< Op(1)Ln;Ye(e™) [since £, < m)]
= Qn) =0, e = +0

Thus, if f is such that (I) is the case, then relation (6.52) implies that
Re(fer f) < (L4 7m(e)®(f.2) (6.53)

with independent of f function v,,(¢) — 0, ¢ — 40. It remains to consider the case
when f is such that (II) is the case. Here the second right hand side term in (6.52)) is

On(D)55 [VEe() +v/m| < O0n(D)ep™(e)y/Lin(=)
< Op(1)eln,(e71) [see (6.33))].

Combining the latter relation with (6.53]) and (6.52)), we come to (6.32)). =
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6.4 Approximating the best of given estimates

We have considered two of our three aggregation problems — C, where we are interested
to mimic the best convex combination of a given family estimates, and L, where the
goal is to reproduce the best linear combination of the estimates from the family.
Now let us address the third problem. Thus, assume we are given a nested family

= {fI(- )} e of estimates of signals f € H, H belng a separable Hilbert

yeeny

space with an orthonormal basis {¢;}, via observations . For every f € H and
every € > 0, let us denote by

Rule. )= min R0 = min ({1 £ = 6 1))

J<M/(e

the minimal, over the estimates from the family, risk of recovering f, the intensity of
noise being €. We are interested to solve the following

Aggregation problem V. Given a nested family M of estimation meth-
ods, find an estimation method with the risk, at every f € H, “close” to
the risk Ry(e, f) of the best, with respect to f, estimate from the family.

A solution to the problem can be obtained by straightforward exploiting the aggre-
gation technique from Section [6.2] which now should be used in a “cascade” mode.
Namely, without loss of generality we may assume that M (e), for every ¢, is an integral

power of 2:
M(e) = 2+

and that p(e) is nonincreasing in ¢ > 0. What we intend to do is to split a given obser-
vation y¢ into 1u(do(g))+1 independent observations y7 = y7% () j = 0,1, ..., u(do(€)),
and to use y° to build all 2#(%() of the estimates from the family, let us call them
“estimates of generation 0”. We partition these estimates into pairs and use the ob-
servation y' to approximate the closest to f linear combinations of estimates in every
of the resulting 2#)=1 pairs, thus coming to 2#(% ()1 estimates of “generation 17.
Applying the same construction to estimates of generation 1 with y? playing the role
of y', we get 2/(%(=)=2 estimates of “generation 27, and so on, until a single “estimate
of generation 1(do(e))” is built; this estimate is the result of our aggregation routine.
The precise description of the routine is as follows:

Setup. We choose somehow a function §(¢) > ¢ and set

gd(e)

3(e) = yuld(e)) 7

(6.54)

Recovering routine f-.. 1) Given observation y = y/ of a signal f € H,
we set

E=10(¢)

and split y into p()+1 1ndependent observations y°, y!, ..., y*@, the noise
intensities being d(¢) for y° and é(¢) for every one of the remaining y’s.
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Note that
wE 1 () -2 1

2 TR ) | 202e)

so that the required splitting is possible.
2) We use 3° to build 2#© vectors fi = fi(y°) = Ag(yo) € H -
“estimates of generation 0”.
3) For v =1, ..., u(&), we perform the following operations.

Given 2M,, = 2HE =+ “astimates of generation v —1"7 — vec-
tors fI_, = f,f_l(yo, ...y~ € H — partition them into M, pairs
P? ¢ =1,..,M,. For every pair P/ = {f/™*, ¢/}, we build an
orthonormal basis {h%}.—12 in the linear span of the vectors
from the pair and use the observation 3" to build estimates

28 = (f et +0(e)ést k= 1,2

with independent of each other and of 3°, ...,y N(0,1) ran-
dom noises ¢, k =1,2.

We set
fE — Zi/,fhﬁ,u + Zg,éhg,y'

v

After all M, pairs P/ are processed, M, = 28— estimates f¢ of “gen-
eration v” are built, and we either pass to the next step (if v < u(g)),
increasing v by one, or terminate (if v = p(€)), the single estimate of
generation () being the result f.(y) of our aggregation routine.

Exactly the same reasoning which led us to (6.14) demonstrates that for every f € H
and for every v = 1,..., u(€) and every ¢ = 1, ..., M,, it holds

£ — 0 L) 1P < € i — g |} + 262
(17 =000 17} < 6] pin 17 =01} 27
. 2 T2
< mine{ll f-g*} +20%),

while ' N
EQI = RW) I} < R (F 1)y 5 =1, M(5()).

Combining these observations, we come to
E{If=F Py < min | R (F ) +20(5()0% ).

Recalling the origin of & (€), we come to the following

Proposition 6.4.1 Let M = {f7} >0 be a nested family of estimation methods,

j=1,...,
M (e) being nonincreasing in € > 0. For every function §(¢) > e, the risk of the

associated with 0(-), according to the above construction, aggregated estimation method
{fc}es0 satisfies the relation

ed(e)

Rulfe ) < Raal8(e) )+ O1) s

InM(s) V(f€He>0). (655)
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In particular, we get a sufficient condition for “asymptotically efficient”, in the mini-
max sense, aggregation:

Corollary 6.4.1 Let F' C H be a family of signals, and let M be the same nested
family of estimation methods as in Proposition[6.4.1]. Assume that
1. The “minimax risk”

Rm(e, F) =sup min()(g{H f_f’;j HQ})l/z

feF]:]. ..... M(e

associated with F, M is a “well-behaved” function of € as € — 0: whenever a function
d(e) is such that §(e)/e — 1 as e — +0, one has

Rm(0(e), F) < (1 +0(1))Rumle, F), & = +0;
II. The risk Ram(e, F) satisfies the relation
elnM(e) =o(1)Rm(e, F), e = 40

(I in fact is an upper bound on the rate at which the number M () of estimates to
be aggregated can grow as € — +0).

Under these assumptions, the estimation methods from the family M restricted
on the class of signals F' admit “asymptotically efficient aggregation”: there exists an
estimation method {f-}eso such that

Re(e, F) < (14+0(1))Rm(e, F), € = +0.

To get the asymptotically efficient aggregation mentioned in the Corollary, it suffices
to implement the above construction with §(¢)/e approaching 1 as ¢ — +0 so slowly

that
gd(e)
6%(e) —e?

the possibility of such a choice of §(-) is guaranteed by assumption II.

InM(e) = o(1)Rpml(e, F), € — +0;
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Chapter 7

Estimating functionals, I

From now on we switch from the problem of estimating a nonparametric regression
function to the problem of estimating functional of such a function.

7.1 The problem

We continue to work within the bounds of the Lo-theory and Gaussian white noise
model of observations. Geometrical setting of the generic problem we are interested
in is as follows:

We are given

e a real separable Hilbert space H with inner product (-,-) and an
orthonormal basis {¢; }32,

e aset X C H,
e a real-valued functional F' defined in a neighbourhood of .

A “signal” f € X is observed in Gaussian white noise of intensity e,
i.e., we are given a sequence of observations

' ={ul* = (f,6:) + &}, (7.1)

{&}32, being a collection of independent N (0, 1) random variables (“the
noise” ), and our goal is to estimate via these observations the value F'(f)

of F' at f.
As always, we will be interested in asymptotic, ¢ — 0, results.

Recall that the model (7.1]) is the geometric form of the standard model where signals
f are functions from 5[0, 1], and observation is the “functional observation”

yr(@) = [ F(s)ds +W (@), (7.2)

W (z) being the standard Wiener process; in this “functional language”, interesting
examples of functionals F' are the Gateau functionals

F(f) = [ Gla, f(2)d (73)

149
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:/ /1G (1, ey Thy (1), e, fag))dzy .. dy,. (7.4)

In this chapter we focus on the case of a smooth functional F'. As we shall see, if
the parameters of smoothness of F' “fit” the geometry of 3, then F(f), f € X, can
be estimated with “parametric convergence rate” O(e), and, moreover, we can build
asymptotically efficient, uniformly on X, estimates.

7.1.1 Lower bounds and asymptotical efficiency

In order to understand what “asymptotical efficiency” should mean, the first step is
to find out what are limits of performance of an estimate. The answer can be easily
guessed: if F(f) = (f,%) is a continuous linear functional, so that

V= thigy, {thi=(¥,0:)}2, € L,
i=1
then seemingly the best way to estimate F'(f) is to use the “plug-in” estimate

sz = (f,¥) +€Z¢z&

(the series in the right hand side converges in the mean square sense, so that the
estimate makes sense); the estimate is unbiased, and its variance clearly is 2 || ¢ ||%.
Now, if F' is Frechet differentiable in a neighbourhood of a signal f € ¥, then we
have all reasons to expect that locally it is basically the same — to estimate F' or the
linearized functional F(g) = F(f)+ (F'(f),g— f), so that the variance of an optimal
estimate in this neighbourhood should be close to €2 || F'(f) ||*. Our intuition turns
out to be true:

Theorem 7.1.1 [13] Let f € 3 and F be a functional defined on Y. Assume that
B (i) X is conver, and F is Gateau differentiable “along X7 in a neighbourhood U of
fin X: for every f € U, there exists a vector F'(f) € H such that

L F( = )~ F(f)

t—+0 t

=(F'(f).g—f) VYgex,

and assume that every one of the functions 1y(t) = (F'(f +t(g — f)),9— f), g € X,
is continuous in a neighbourhood of the origin of the ray {t > 0}
(ii) The “tangent cone” of X at f — the set

T={heH|3}t>0:f+thex}

—is dense in a half-space Hy = {h € H | (¥,h) > 0} associated with certain 1 # 0.
Then the local, at f, squared minimaz risk of estimating F(f), f € X, via obser-
vations (7.1)) is at least £2(1 4+ o(1)) || F'(f) ||2:

lim liminf inf sup 5{5—2 Ia yﬁE — F(f } > F'(F) |12 75
5=+0 e=H0 Fer fes (/o< [ (y") ( )} | F'(f) |17, (7.5)
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where F is the family of all possible estimates (i.e., real-valued Borel functions ﬁ(y)
on the space R* of real sequence and & is the expectation with respect to the noises

{&}-

In other words, for every fixred 6 > 0 the squared minimaz risk of estimating F(f)
in a §-neighbourhood (in ) of f is at least & (|| F'(f)]1? 4o(1 )), e — 0.

Proof. Let d = F'(F); there is nothing to prove is d = 0, so that we may assume
that d # 0. By (ii), either d, or —d is a limit of a sequence {h; € T'}; for the sake of
definiteness, assume that d = lim;_,, h; (the alternative case is completely similar).

Let us fix positive 9.

1° Let £ € (0,1/4). Since d is a limiting point of the set T', there exists a unit
vector h € T such that (h,d) >| d || (1 — k). By definition of T, there exists a
segment A = [0, 7], with 0 < 7 < § such that f, = f +th € ¥ for all t € A. Taking
into account (i) and decreasing, if necessary, the value of r, we may assume that the

function
aft) = F(f;)
satisfies the condition
(1=2r) [ d|<d(t) <(1+26) [ d], te€A, (7.6)

whence the inverse function a~!(s) satisfies the relation

la™t(s) —a (5] < ! ||s — 5|, a(0) <s,8 < afr). (7.7)

(1—2r) [l d|

20 Now let us fix € > 0, let F be an arbitrary estimate from F, and let

p —Supc‘:{{ (y'°) - (ft)r}

teA

be the squared minimax risk of estimating the value of F' on the segment S = {f;}ica

of signals. We claim that
2> re( 7.8
r= < r+2e ’ (7.8)

Postponing for a while the justification of our claim, let us derive from (| . ) the
required lower bound. Indeed, since F' is an arbitrary estimate and by construction
segment S is contained in ¥ and in the d-neighbourhood of f we get

. 0N r(l—26) | d])*
inf sup S{eQFyf’E — F(f }2822=< )
FeF fes|f—fI<s [ ™) ( )] g T+ 2

whence

liminf inf  sup & {5_2 [ﬁ(yf’e) - F(f)]Q} >(1—26)2d|?.
10 Fer e, f-fl<s

The resulting inequality is valid for all 4, x > 0, and ([7.5)) follows.

1) As always, R is equipped with metric defining the Tikhonov topology
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3%, Tt remains to verify (7.8). Assume, on contrary, that (7.8)) is wrong: there
exists F' € F and ¢ > 0 such that

supe {[Fu) - i)'} < (02 (79)

teA
30.1) Since F(f;), 0 <t < r, takes its values in the segment [a(0), a(r)], we may
assume that F' takes its values in the latter segment; indeed, if it is not the case, we

may pass from F to the “truncated” estimate

_ a(0), F(y) < a(0)
Fly) =4 F(y), a(0) < F(y) <a(r);
a(r), F(y)>a(r)

when replacing ' with F, we may only decrease the left hand side in (7.9), and the

truncated estimate takes its values in [« (0), a(r)].
3°.2) Thus, we may assume that «(0) < F(-) < a(r). Now let us set

~

t(y) = (F(y)).

Combining ([7.9) and (7.7]), we conclude that
~ 2 r2e?
Vie A=[0r] 8{[t(yf“ )—1] } < e (7.10)

3°.3) Without loss of generality we may assume that f = 0; changing, if necessary,
our orthonormal basis in H, we may assume also that h is the first basic orth ¢
(recall that our observations have the same structure in every orthonormal basis).

Then f; = t¢y, and (7.10) says the following:
(*) There exists possibility to recover parameter ¢ € [0, 7] from obser-

vations
(7.11)

y1 =1+, y2 = €2, y3 = €83, ...

with independent A/(0,1) random noises &, &, ... in such a way that the
. . . 2.2
variance of the recovering error, for every ¢ € [0,r], is < R

Since observations ¥, y3, ... impart no information on ¢, (*) simply says that

(**) Given that ¢ € [0, r], there exists possibility to recover the mean ¢

of N(t,&?) random variable from a single realization of this variable with
the variance of the error, uniformly in ¢ € [0, r], less than %

Formal reasoning corresponding to our “impart no information” arguments
is as follows: passing from the estimate ¢(y) to the estimate

Hy1) = Eet. {f(yl,&,{:a, )} ;
we may only improve the variance of recovering ¢ from observations ([7.11]) and

get an estimate which depends on y; only.
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It remains to note that (**) is forbidden by the Kramer-Rao inequality. To be self-
contained, let us reproduce the corresponding reasoning for the simplest case we are
interested in.

Let t(t+&€) be an estimate of t € [0, r] via noisy observation t+¢ of t, £ ~ N (0, 1),
and let

(a) o) = &{t—it+e)f = [t —T()p(t,s)ds,
plt,) = (V) exp{—(s — 1/(2)}, (712
) 70 - &{[(mg)—t]) [ (@) = 02t 5)ds

be the expectation and the variance of the estimation error; we are interested to bound
from below the quantity

7 = sup (1)

0<t<r

In this bounding, we may assume that the estimate  takes its values in [0,7] (cf.
the above “truncation” reasoning). When ¢ is bounded, the bias §(¢) is continuously
differentiable in [0, 7], and from (7.12la) we get

J(t) = 1—/(t—£<s))p;(t s)ds

_ k/{g@()ﬁ} [@%}

1/2 (P)(t,5)) 1/2
> 1- (/(t —1(s))?p : [Cauchy’s inequality]
p(t,s
R 1/2
= 1—¢g7! (/(t — t(s))zp(t, s)ds ) [direct computation]
= 1-c7(1)
> 1—ely

Integrating the resulting inequality from ¢ = 0 to ¢ = r and taking into account that
0()] < ~(t) <7, we get

2y 2 0(r) = 6(0) = r(1—e'y),

2>< re >2
v= r+ 2¢

so that (**) indeed is impossible. =

whence

The lower bound on local minimax risk of estimating smooth functionals stated
by Theorem [7.1.1] motivates the following definition of an asymptotically efficient
estimation method:

Definition 7.1.1 Let ¥ C H be a convex family of signals and F' : ¥ — R be a
functional such that for every f € ¥ there exists a vector F'(f) € H:

L F( g = ) = F(f)

t—+0 t

=(F'(f).g—f) VfgeX
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Assume also that linear combinations of elements of ¥ are dense in H, so that F'(f) s
uniquely defined by F, f. An estimation method {F.(-) € F}co is called asymptotically
efficient on %, if

timsup sup |==2¢ { [F) - FOO - I PO P 0. (719
e—+0 fex

E.g., we have seen that a continuous linear functional F(f) = (f,%) admits asymp-
totically efficient, on the entire H, estimation method. Such a functional is a simplest
— linear — polynomial on H. We shall see in a while that a polynomial of a degree > 1
also can be estimated in an asymptotically efficient, on every bounded subset of H,
fashion, provided that the polynomial is a Hilbert-Schmidt one. On the other hand,
it turns out that already the function F(f) =|| f ||? cannot be estimated in an asymp-
totically efficient fashion on the entire unit ball. Thus, in order to be able to build
asymptotically efficient estimates of “smooth”, but not “very smooth” functionals,
we should restrict the class of signals > to be “not too massive”, similarly to what
we did when recovering the signals themselves. A very convenient way to control the
“massiveness” of ¥ is to impose restrictions on the Kolmogorov diameters dy(X%):

Definition 7.1.2 Let ¥ C H and m be a positive integer. We say that the m-
dimensional Kolmogorov diameter d,,(X) of ¥ is < 0, if there exists an m-dimensional
linear subspace H,, C H such that

VieT: dist(fHn) = min | f-7 <o ]

In what follows, we impose on ¥ restrictions like
d(2) < Lm™", m > my B> 0], (7.14)

i.e., say at which rate the “non-parametric” set of signals 3 can be approximated by
“m-parametric” sets — by the projections of ¥ on appropriately chosen m-dimensional
subspaces of H. E.g., if 3 is an ellipsoid

fcbz

’L

<L?} l[ay > ay > ...;a; = 0, 1 — o0, (7.15)

So (e Y

then one clearly has
dpn(X) < Layi1, m=1,2, ...

In particular, the Kolmogorov diameters of the “periodic part” of a Sobolev ball
S¥2(L) (same as the diameters of the ball itself) decrease as m~* (cf. .

dm (SYA(L)) < cxLm™, k=m+1,m+2,..

Thus, (7.14) in typical applications is an a priori restriction on the smoothness of
signals we deal with.

2) The “canonical” definition of the Kolmogorov diameters deals with affine rather than linear
subspaces of H; note, however, that if there is an affine m-dimensional subspace H’ of H such that
dist(f, H') < § Vf € X, there exists (m+1)-dimensional linear subspace of H with the same property;
thus, “up to shift by 1 in the dimension” (absolutely unimportant in what follows), we may speak
about approximation by linear, rather than affine, subspaces.
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The goal. In what follows we focus on the questions (a) what should be the re-
lations between the “degree of smoothness” of a functional F' to be estimated and
the “asymptotical width” of ¥ (i.e., the value of 8 in (7.15))) in order for F to ad-
mit an asymptotically efficient, on ¥, estimation method, and (b) how to build an
asymptotically efficient estimation method, provided that it exists.

To get a kind of preliminary orientation, let us start with the simplest case of a
once continuously differentiable functional.

7.2 The case of once continuously differentiable
functional

Consider the problem of estimating a functional F' on a set of signals ¥ and assume
that

A.1. ¥ is a bounded subset of H, and the Kolmogorov diameters of 3 satisfy ((7.14))
with certain a priori known 3, L.

For the sake of definiteness, assume that ¥ is contained in the unit ball

O={rl[llrl=<1}
of H.

A.2. The functional F' to be estimated is defined in the ball

O ={[ Il F <1420} [p>0],

is continuously Fréchet differentiable in O,,, and its derivative F’(-) is Holder
continuous in Oy, with exponent v > 0 and constant L:

Vg€ 0y [F(N)=Flo) <Ll f-gl (7.16)

E.g., the Gateau functional (7.3) satisfies A.2, provided that the integrand
G(z,t) is continuously differentiable in ¢ for almost all z € [0, 1], is measurable
in x for every ¢ and

G<70) € L1[07 1]7
Gl(2,0) € Ly0,1].
| Gi(7) = Gi(7) o < Cmax[[r —7'|, |7 =7']] V7,7 €R

Similarly, the Gateau functional (7.4]) satisfies A.2, provided that
G(%l, ey LTk tl, ey tk) = G(i’, IE)

is continuously differentiable in ¢ for almost all Z, is measurable in Z for all ¢
and

€ Ly([0,1]%),
Gi(-,0) € Ly([0,1]%),
< Cmax|[|7 - 7| |7 - 7] V7,7 € R*.
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We are about to establish the following result:

Theorem 7.2.1 Assume that A.1, A.2 are satisfied and that the parameters § and

v are linked by the inequality
1

> —.
g 23

Then F' admits asymptotically efficient on X estimation method.

(7.17)

Proof. We build explicitly the corresponding estimation method.

The idea of the construction is quite transparent. Given noise intensity ¢ > 0,
we choose an appropriate m = m(e), find an m-dimensional linear subspace H,, such
that dist(f, H,,) < Lm~?, and build the associated projection estimate fm of f. After
fm is built, we approximate F' by the first order Taylor expansion of F' at fm:

F(f) %F(]?m) + (F/(fm)>f_fm)v

f™ being the projection of f onto H,,, and estimate the linear part of this expansion
as a linear functional — just substituting, instead of f — f™, the observation of this
vector. A nice feature of this scheme is that the noises affecting the observation of
f — f™ are independent of those affecting the estimate fm, which allows for easy
evaluation of the risk.

The construction is as follows.

19, We first choose the “order” m = m(e) of the estimate ]?m from a very natural
desire to get an optimal in order nonparametric estimate of f € . To understand
what is this order, we use the quite familiar to us reasoning as follows. For a given m,
we build an m-dimensional subspace H,, in H such that the norm of the projection f*
of f € ¥ on the orthogonal complement to H,, (this norm is nothing but dist(f, H,,))
i§ guaranteed to be < Lm™?, build an orthonormal basis hy, ..., hy, in H,, and define

fm as

R m
fm - Z Zih’iv
i=1

where z; = (f, h;) + en;, {n;}™, are independent N (0,1) random variables, are the
estimates of the projections of f onto h; given by observation y/#. The squared risk
E {|| f—1rm ||2} clearly can be bounded as

E{Il £ = Fu P} <me+ || £ |P< me® + LPm ™, (7.18)

and to get an optimal in order estimate, we should balance the stochastic term me?
and the deterministic term L?m™2%, i.e., to set

m=m(e) = Lg_ﬁj . (7.19)

After our choice of m(e) is specified, we may assume — just to save notation — that
H,, is simply the linear span of the first basic orths ¢, ..., ¢,, of the basis where the

3) In order to avoid messy expressions, in what follows we do not opimize the choice of parameters
with respect to the constant L involved in A.1, A.2.



ONCE CONTINUOUSLY DIFFERENTIABLE FUNCTIONAL 157

observations are given. Indeed, we are working now with fixed £ (and therefore
— with fixed H,,()) and are in our right to use whatever orthonormal basis we want,
updating the observations (without any change in their structure) accordingly.

20, Let f € ¥ be the observed signal, f™ be its projection on the subspace spanned
by the first m = m(e) basic orths ¢;, and fm be the corresponding projection estimate

of f:

m

=1

In order to implement the outlined approximation-based scheme, we should ensure
that the “preliminary estimate” we use belongs to the domain of the functional F,
which is not the case for some realizations of f,,. This is, however, a minor difficulty:
since f € 3 C O, we only improve the quality || - — f || of our estimate by projecting
fm on O, — by passing from fm to the estimate

fm:{fmv N algip
(1 +:0) H Jm ||71 Jms || Jm ||> 1+p

The estimate fm is the one we actually use in the above approximation scheme.
Important for us properties of the estimate can be summarized as follows:

(a) For a given f € %, the estimate f,, depends on the collection ™ = {&}7™, of
the observations noises in (7.1) and does not depend on the sequence £7° , =
{&}2,,41 of the “remaining” noises;

(b) We have (from now on all C’s stand for different positive quantities depending
only on F' and ¥ and independent of € and of a particular choice of f € X):

(a) N all £ 10
(b) | o= gm0 < =
() If=fm] < Cm P(e) < Cemi (7.20)
@) E{I = Ful?} = Ee{ll f = fu |2} < C2mle)
< 052;3%

Note that (d) is given by (7.19) and the fact that || fr — f™ |<|| fo — /™ |I-
3°. The estimate of F(f) we arrive at is

F.= F(y"*) = F(fu) + (F’(fm), > yi¢i) Y=yl (7.21)
i=m+1
(of course, fin depends on observations ylf’s, i = 1,...,m, and m = m(e); to save

notation, we omit explicit indication of these dependencies).

Accuracy analysis. To evaluate the accuracy of the estimate we have built, let

R = F()~ F(™) (P~ ),
¢ = 5i:§+1 il F'(fn)]: for g € H, g; = (9, ¢:)]
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so that

= R+{F(f™) = F(fu)}, +{(F'(f™) = F'(fu), f = I™)}, = ¢
(7.22)
Observe that R is deterministic, { }1, { }2 depend only on {™, while the conditional

expectations, £™ being fixed, of ¢ and (? are, respectively, 0 and &2 § [F(f,)]2.
i=m+1
Consequently,

e{[rn -} = ][R+ P~ FG) + (PG — PG, g~ )
+525{ > [F’(fmﬂ%}-

i=m-+1

(7.23)
We claim that the following facts hold true:

A)
|IR| < o(l)e (7.24)
From now on, o(1)’s stand for deterministic functions of € (independent of a
particular choice of f € ¥) tending to 0 as ¢ — 0.

B)
E{[F(f™) = F(fm)P} <& SF(F))f +<o(1) (7.25)
C) )
E{IE (™) = F' (). £ — F™IP} < 20(1) (7.26)
D)
el X IFGEf < X PO RS (720)

Note that (7.23)) combined with A) — D) clearly implies that
~ 12
{[pi- B} < 1 P I +eto(1) viex,
i.e., that the estimate we have built is asymptotically efficient on 3. Thus, all we need

is to verify A) — D)
Verifying A) We have

Rl < Clf=f|"  [by A.2]
< Clm(e)] P+ [by A.1]
< cet by (7.19)]
= ¢co(1) [by (7.17)]

as required in ([7.24)).
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Verifying B) We have

F(f™) = F(fw) = [FU™) 4 F U™ fo = ) = F(F)] + [(F )™ = F)
+ [(F'(F™), fon = )]

(7.28)
and in order to verify ([7.25) it suffices to demonstrate that
. ~ 72
@ E{[FU™+FEU, Fu— - FE]} < o)

N

{[F . =]} < @ B+ o)
© e{[F ). dn= 1]}

—
=
N~—

IN
™
]
)
—~
—_
~—

—

(7.291a): We have

{[FU™) + (F (™). Ju = 1) = F(F)] '}
< C||f’" F P40}
by A.2]
< {C| fm = fm P00}
. by (7-2010)]
< { 2(1+7) Zgl 7} -
[since £, — /" =e 3 &)
i=1
< Clem(e))*™
< 054%1:)
[by (7.19)]
< £%(1)

[by (7.17)]
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(7.29.b): We have

[(F’(fm) - 7]’}
- efe[Erume] |
[since f,, — f" =¢ i§1 &l

= &SP
= S X [P+ =P - PN
< §u+mszﬁm+f(r+9)§ﬁﬁve>o
[si;:ce (a+0)?*<(1+46)a*+ 1(1 + 6717
< (1+0) S[F() ”
FORALG) | f— |
[by A.2]
< 2(1+40) i[F'(f)]g +C2(1 + 0~ Y)em
o by (T200)
< (1 +o(1) L [F()F + (1)
[set O = 8223@1]
< @ S +<o()
[by A.2]
(7.29L¢): Observe first that for every ¢ > 1 one has
5{H§§&@H%}§(ﬂmm? (7.30)

Consequently, for every ¢ > 1 and every 6 > 1 it holds
E{Il fon = Fn 17}
~ ~ 1/2 ~ ~ 1/2
~ 1 1/2
29 (€ {l Fou— £ 1P2})" (Prob{l| Fu — 17 1> p})"”
[since || fn — f"‘H<j|f;L 0
Crla)etmp (Prob{] 3 6,1 o/}
[by (7.30)]
C(g, 0)[*m]a/>+¢

bmwg{nﬁg@uw}<c@m 2 by (7.30

INIA

IN

IN

and therefore Prob{|| Z &b ||> p/e} < C(0)[e2m]¥]

Thus, we get
V3.0 21 E{Il fu—Fu I} < Clg,0)[@m(e)] >, (731)
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We now have

O

(GRS

CE{| fn = fon I} [by A2
C(0)[e*m(e)]'H" VO > 1 by ([7-31)
)e

CO) T v >1 by (7-19)
0]

g20(1) [choose 6 appropriately

]
]
]
]

VAN VANRR VAN VAN

Verifying C) We have

EQE (™) = F'(fu)o f = £}

E{INF(F™) = F' () Il £ = £ 117

E{C I ™ = f 1P Mm% (e)} [by A.2 and (7-20}c)
Ce?im- 2 (e) [by (7.20ld) and since y < 1

48y—2

]
]
Ce?e2871 [by (7.19)]
g20(1) [by (7.17)]

Verifying D) We have

AN A IA TN

o0

2e{ 3 (Pl

i=m-+1

525{(1+9) i F'(HF+(1+07" Z 52} Vo >0

i=m-+1 i=m+1 _
[0; = [F'(N)]i = [F"(fw)]ss
cf. verificaton of ((7.29/0)]

IN

o0

eE(1+0) > [F'(N

i=m-+1

+(1+ 0702 {|| F'(f) = F'(fu) P}
e(1+0) Y. [F(NE+ A+l £ — fm I} o

i=m+1
e(1+6) 3 [F(NE+C(1+ o~)es

=1 by (720, d) and since v < 1]
e(1+o(1) 3o [F'(NI +%o(1)

i=m-+1

IN

IN

IN

IN

5
[set 0 = 522#1]

= 3 PR+ 2ol

by A.2]
The proof of Theorem is completed. =

7.2.1 Whether condition (7.2.2) is sharp?

We have seen that if the “asymptotical width of 3”7 8 (see A.1) and the “degree of
smoothness of F” v are “properly linked”, namely, v > % (see (7.17)), then F' admits
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an asymptotically efficient on ¥ estimation method. A natural question is whether
the condition is “definitive” (i.e., if it is violated, then it may happen that
F admits no asymptotically efficient estimation on X), or it is an “artifact” coming
from the particular estimation method we were dealing with. It turns out that
indeed is “definitive”:

Theorem 7.2.2 Let 5> 0, v € (0,1] be such that

1
< —. 7.32
7<33 (7.32)
Then there exist X C O satisfying A.1 and a functional F': H — R satisfying A.2
on the entire space H such that F does not admit asymptotically efficient estimation
on X.

Proof. Let us set

L= {feH| Y #(f.0)? <1}, (7.33)

so that ¥ clearly satisfies A.1 (one can choose as H,, the linear span of the first m
basic orths ¢y, ..., dm).

We are about to build a functional F which satisfies A.2 and does not admit
asymptotically efficient estimation on .

The idea. Assume we are given a noise intensity ¢ > 0. Let us choose somehow
k = k(e) and K = K(g) = 2¥ distinct elements fy, ..., fx_1 € ¥ such that for
appropriately chosen p = p(e) it holds:

() |l fi ll= 8p ¥i;
(i) || fi = f; ||> 2p whenever i # j.

Let ¥(f) be a once for ever fixed smooth function on H which is equal to 1 at the
point f = 0 and is zero outside the unit ball, e.g.,

() =yl £ 1), (7.34)

where 1 is a C* function on the axis which is 1 at the origin and vanishes outside
[—1,1]. Given an arbitrary collection w = {w; € {—1;1}}E,!, let us associate with it

the functional
U,(f) = Z wWi(f),  Wi(f) = p W (p~ (f = i) (7.35)

The structure of the functional is very transparent: every f; is associated with the
term w;W;(f) in ¥; this term vanishes outside the centered at f; ball of radius p and
is equal to w;p*™7 at the center f; of this ball. Due to the origin of p, the supports of
distinct terms have no points in common, so that

U, (f) =wip'™i=0,.,K—1. (7.36)
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Besides this, from the fact that the supports of distinct terms in ¥, are mutually
disjoint it is immediately seen that ¥, is C>* on H and

IV, =Yg ISCl f—gll" Vfge H (7.37)

with C depending on ~ only.

We are about to demonstrate that with properly chosen k(e), p(e), at least one of
the 25 functionals W, (-) corresponding to all 2% collections of w; = +1 is “difficult
to evaluate” already on the set F. = {fo,..., fk_1}, provided that the intensity of
noises in is €. Namely, there exists a functional ¥ in the family such that no
estimate F. is able to recover its values on F. with squared risk < €279, § > 0 being
chosen appropriately. After this central fact will be established, we shall combine
the “difficult to estimate” functionals corresponding to different values of the noise
intensity ¢ in a single functional which is impossible to evaluate in an asymptotically
efficient (even in an order-efficient) way.

In order to prove that there exists a “difficult to estimate” functional of the type
P, assume, on contrary, that all these functionals are easy to estimate. Note that we
can “encode” a signal f € F. = {fo, ..., fk—1} by the values of k = log, K functionals
from our family, namely, as follows. Let I,, ¢ = 1,...;k, be the set of indices i =
0,..., K —1=2% —1 such that the /-th binary digit in the binary representation of i
is 1, and let W*(-) be the functional ¥, (-) corresponding to the following choice of w:

w‘_{l, 1€ 1y
Tl il

In other words, the value of the functional W*(-) at f; “says” what is the /-th binary
digit of 4: if it is 1, then Wi(f;) = p'™, and if it is 0, then W(f;) = —p'*7. Tt follows
that the collection of values of k functionals W', W2 ... W* at every f € F. allows to
identify f.

Now, if all k functionals ¢, ¢ = 1,....k, are “easy to estimate” via observations
(7.1), we can use their “good” estimates in order to recover a signal f (known to
belong to F.) from observations (7.1), since the collection of values of our functionals
at f € F. identifies f. On the other hand, we know from the Fano inequality what
in fact are our abilities to recover signals from F. from observations ; if these
“actual abilities” are weaker than those offered by the outlined recovering routine, we
may be sure that the “starting point” in developing this routine — the assumption
that every one of the functionals ¢, ¢ = 1,..., k, is easy to estimate on F. — is false,
so that one of these functionals is difficult to estimate, and this is exactly what we
need.

The implementation of the above plan is as follows.
1°. Let us fix 8’ such that

(@) B < B
(b) 28y < 1+28 —28

(this is possible since 28y < 1).
2. Let us fix ¢ > 0 and set

(7.38)

k= k(e) = |e 77 |. (7.39)
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Figure 7.1: Three functionals “encoding” 8 = 23 signals.
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In the sequel we assume that € is so small that k() > 7.

3%, The set ¥ given by contains the centered at the origin k-dimensional
disk of the radius r = k=%. Since m-dimensional unit sphere contains a set of 2™
points with pairwise distances at least 1/ , we conclude that for

p=ple) = k() (7.40)

there exist K = 2% signals f; € X satisfying conditions (i) and (ii) from the previous
item. Let WU* ¢ = 1,....k, be the functionals associated with F. = {fo, ..., fx_1} by
the construction from the previous item. Let

dp(e) = max inf max & { {F’E(yfmf) - \Ilz(fz)}Q}

=1,k . i=0,...,K—1
Our central auxiliary results is as follows:

Lemma 7.2.1 For all small enough values of € one has

1 48(1+)
6r(e) > —=p*™(e) > Ce 741 (7.41)
128
with positive C' > 0.
Proof. Assume that ((7.41]) does not hold, so that
1 242
— 42
(e < 1) (7.42)
Let FY, ¢ =1, ...,k be estimates such that
. 2
£ { [FL () — (£, } < 260(e), 0=1, 0 ki =0, I — 1. (7.43)

Let
m = |10Ink].

Consider K = 2¥ hypotheses H; on the distribution of a sample Y of m observations
yW ..y hypotheses H; states that Y is a sample of m independent observations
associated with the signal f;. Let us look at the following procedure for distin-
guishing between these hypotheses:

4To see this, note that if X = {x;}&, is the maximal subset of the unit sphere in R™ such that
the pairwise distances between the points of the set are > 1/4, then N “spherical hats” {z € R™ |||
z||=1,|| 2 —z; |[< 1} cover the entire sphere. On the other hand, the ratio of the “area” of such a
hat and the one of the sphere is

2 arcsin(1/8) sin(2 arcsin(1/8))
/ sin™ "2 (s)ds / 21— 2) 724t
0 —
w/2 == 1
2/ sin™ " 2(s)ds /tm_2(1 —2)7 24t

0

0
(m—1) sin™~2(2 arcsin(1/8)) —m
S cos(2 arcsin(1/8)) <2 ,m > 77

so that N > 2™ for m > 7.
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Given Y = {yW, ..., y™} we for every £ = 1,..., k build m reals F; =
ﬁf (y). If more than one half of these reals are positive, we set by = 1,
otherwise we set by = 0. After by,..., by are built, we treat them as the
binary digits of (uniquely defined) integer i, 0 < i < 2¥ —1 and claim that
Y is given by the hypotheses H;.

Let us evaluate the probability 6 to reject a particular hypotheses H; when it is true.
If for every £ = 1,...,k in the sequence {Fy;}7.; more than one half of the entries are
of the same sign as W¢(f;), then b, will be exactly the /th binary digit by(i) of i, and
the hypotheses H; will be accepted. Thus, if H; is not accepted, it means that there
exists £ such that among the entries of the sequence {Fy;}7., at least one half is of the
sign opposite to that one of U¥(f;). The probability that it is the case for a particular
value of ¢ is at most the probability that in a sequence of m independent identically
distributed random variables ¢; = F*(y")) — W!(f;) at least one half of the elements
is in absolute value > p'™(g). On the other hand, by we have

£{¢2} < 20(e),

whence

Prob {|¢;| > p'"(e)} <

(see (7.42)), so that
Proby, {by £ b)) < Y CL(1/8)i(7/8)" <27,

m/2<j<m

It follows that 1
Proby, {30 < k: by # be(i)} < k27™ < 1

(we have taken into account the origin of m). Thus, for every i = 0,..., K — 1 the
probability to reject the hypotheses H; when it is true is at most 1/4. On the other
hand, the pairwise Kullback distances between the distributions of y/) associated with
hypotheses Hy, ..., Hx_1 clearly do not exceed

1 128k 28

2
262 i;j=0r k-1 I =0l =2

K

(we have taken into account property (i) from the previous item). Applying the Fano
inequality ((1.27) and recalling that m < 101Ink(s) and K = 2% we get

1280k=%5(£)1 1
80k~ (e) Ink(e) > ! (25— 1)~ In2,

22
In view of ([7.39)) and ([7.38la), the concluding inequality fails to be true for all small
enough € > 0. O

4% We have seen that for all small enough values of € > 0 there exist functionals

U with the following properties:

A) ¥© is continuously differentiable on the entire H, and the derivative of the
functional is Holder continuous with exponent « and constant independent of ¢;
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B) W) is zero outside the p(¢)-neighbourhood U. = {f € H | 7p(e) <|| f I
9p(e)} of the sphere {f ||| f ||= 8p(¢)}, where
L/, 2 NP
o) = (1e779)) s

C) There exists F. C ¥ N U, such that

~ B(1+v)
int sup & { [£1(y7) = wO()]*} > €= 37
F. feFe

with some positive C' independent of ¢.

Note that property C) clearly is preserved under arbitrary modification of W) which
does not vary the functional in U..

Now let us choose a decreasing sequence of positive reals £; which converges to 0
so fast that the “outer boundary” of U.,,, is inside the “inner boundary” of U, (see
B)), and let us set

W(f) = S W)

note that W is well-defined, since at every point f at most one of the terms of the right

hand side series differs from 0. Moreover, from A) combined with the fact that {U.,}

are mutually disjoint it follows that W satisfies A.2. We claim that the functional ¥

cannot be evaluated e2-consistently on ¥, which is immediate: since ¥ coincides with

W) in U,,, from C) and the remark accompanying this statement it follows that
26—26" 1428y

inf sup £;°€ { [P (y'=) - ‘If(f)r} >Ce; P s 00, i 00
Fe, fex

(see (7.38lb)), as claimed. m

7.3 Increasing smoothness of F

As we have seen, the sharp link between the “asymptotical width” 3 of the set of
signals 3 and the “degree of smoothness” v of the functional F' we intend to estimate
in an asymptotically efficient on X fashion is given by the inequality v > % It follows
that the “wider” is ¥ (the less is # in A.1l), the more smooth should be F. Note
that the outlined tradeoff is possible in a restricted range of values of 8 only: since
v < 1, the “width” parameter 5 should be > 1/2. If we are interested to work with
“wider” signal sets — those satisfying A.1 with 5 < 1/2 — we should impose stronger
requirements on the degree of smoothness of F' and switch from the estimates based
on the first-order approximation of F' to those based on higher-order approximations.
The general scheme of the associated estimates is quite transparent: in order to
estimate the value of a £ > 1 times differentiable functional F' via observations (7.1
of the argument f, we choose somehow m = m(e), € being the noise intensity, build
an orthonormal basis where signals from ¥ can be approximated as tight as possible
by their order m projection estimates fm and write

F(f) =3 wD'FIS = 7 (7.44)
=0 "~"
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where f™ is the projection of f on the linear span of the first m basic orths,

82

l —
ol =
DF(A)hy s bl = oo =0

F(f +tihy + ...+ tghg)

is the value of /-th differential of F' taken at f along the set of directions hq, ..., hy,

and
DéF(f)[h]f = DEF(f)[}% ) h]

is the ¢-th derivative of F' taken at f in a direction h. In order to estimate F(f),
we use the observations of the first m coordinates of f in our basis to build fm and
therefore — to build the polynomials of f — f™ in the right hand side of . After
these polynomials are built, we use the observations of the remaining coordinates of
f (i.e., those of the coordinates of f — f™) in order to estimate the right hand side in
(7.44). Note that the estimate we dealt with in the previous section is given by the
outlined construction as applied with k£ = 1.

As we shall see in a while, passing from first-order local approximations of F' to
higher-order approximations allows to get “sharp” tradeoff between the “asymptotical
width” of ¥ and the degree of smoothness of F' in the entire range 8 > 0 of the values
of the width parameter. However, the implementation of this scheme heavily depends
on whether k£ < 2 or k > 3; in the second case, a completely new curious phenomenon
occurs. We postpone the case of k > 3 till the next chapter, and are about to complete
the current one with considering the case of k& = 2 (which is quite similar to the case
of k =1 we are already acquainted with).

7.3.1 The case of twice continuously differentiable functional

We are about to replace the assumption A.2 with

A.3. The functional F' to be estimated is defined in the ball

Opp ={f Il f <1420} [p>0],

is twice continuously Fréchet differentiable in O5,, and its second derivative F"(-)
(which is a symmetric bounded linear operator on H) is Holder continuous in
O,, with exponent v > 0 and constant L:

Vg€ O | F'(f)=F' (g I<LIf—gl (7.45)
here for a bounded linear operator A on H || A || is the operator norm of A:
I A ll= sup{|| Ah [I[]| b |< 1}

Note that the Gateau functional with twice differentiable in f integrand
G(z,t) does not satisfy A.3, except the case when G(z,t) is quadratic in ¢
for almost all x and this integrand defines a continuous quadratic form on H
(to this end G(-,0) should belong to L]0, 1], G}(-,0) should belong to Ls[0, 1]
and G'7(-,0) should belong to L.[0,1]). Similarly, in order to satisfy A.3, the
Gateau functional should have quadratic with respect to every ¢; integrand
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G(x1, ..., g, t1, ..., tg), the coefficient at t? depending on the z-variables only; an
interesting example of this type is a “homogeneous Gateau polynomial”

F(f) = /01 /01 Clar, s 1) (). f () dr. (7.46)

with square summable kernel G(x, ..., xy).
We are about to prove the following extension of Theorem [7.2.1}

Theorem 7.3.1 Let assumptions A.1, A.3 be satisfied, and let

> 216 Y (7.47)

Then F admits an asymptotically efficient on X estimation method.

Proof. Let us build the estimation method as follows.

Setup. Given noise intensity ¢ < 0.1, we set

m=m(e) = |e"#m],
M=Me) = |zml

e?In(1/e)

(7.48)

note that M > 2m, provided that ¢ is small enough (as it is assumed in the sequel).
According to A.1, we may find m-dimensional and (M —m)-dimensional subspaces
H,,, Hy_,, in H in such a way that

dist(f, Hy) < Cm ™ dist(f, Hypm) <CM™P Vfex

(as above, C’s stand for positive quantities depending on the data in A.1, A.3 only
and independent of ¢ and of a particular choice of f € X). It follows that we may
choose an orthonormal basis in H in such a way that H,, is the linear span of the first
m vectors of the basis, while H,, + Hy;_,, is contained in the linear span of the first
M vectors from the basis; without loss of generality, we may assume that this basis is
our original basis {¢;}°,. Denoting by f* the projection of f € H on the linear span
of the first ¢ vectors of the basis, we therefore get

| f=fill<ce?,  ¢=mand (=M. (7.49)

Now, by A.1 the closure of ¥ is a compact set, and since by A.3 F' is Lipschitz
continuous on cl 3, the image of ¢l 3 under the mapping f — F’(f) also is a compact
set. Consequently, the quantities

LF =YL IEECH) = [ECHIY I

converge to 0 as N — oo uniformly in f € ¥. Since by A.3 both F' and F’ are
Lipschitz continuous on ¥, there exists N = N(¢) > M(e) such that

viex: [[F(f)—F(UY) <t | F() - [FUFN 1< (7.50)
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The estimate F. of F via observations (7.1) is as follows.
1) We use the observations ylf i < mf(e), to build the projection estimate

=y hi=[f"+e) Lo (7.51)
=1 i=1

and then “correct” it to get the estimate

fm_{ﬁm U fmligty
(L4+p) I f U fos N lI>14p7

exactly as in the construction used to prove Theorem [5.3.1}; in particular, we ensure

and (T31).

2) In what follows, f € X, y stands for the observation y/¢ and ¢ is the corre-
sponding sequence of noises. For a pair of nonnegative integers p,q with p < ¢ we
set

q
fg = Z(f? ¢i)¢i7
i=p
q
& = X &
i=p
q q
yp = Lt = [y te X Goi = [ e
i=p i=p
We write ff, yf, &I simply as f7, y?, 7.
Our estimate is
- - - . M ~
Fs = F(fm) + (Fl(fm) ynj\7,7+1) + l(F”(fm)y%—&-lvy%—&-l + y]]\v4+1) - % ;E/zl(fm)7
[m =m(e), M = M(e), see (7.48); N = N(e), see (7.50)]
_ B (7.52)
where F(f) are the entries of the matrix of the operator F"(f,,) in the basis {¢;}.

The origin of the estimate is as follows. It is more convenient to think
that we are estimating F'(fV) rather than F(f) — these two quantities, in
view of , differ from each other by no more than ¢*, while the rate
of convergence we are interested to get is O(g); at the same time, when
estimating F(fY), we should not bother about convergence of infinite
series. Now, we have

F(fY) ~ F(f") + (F'(fM), fai),
F(f™) = F(f™)+ (F'(f™), m+1) s(E"(f™) flrs Faln),
F'(fM) = F'(f™) + F'(f™) fal

combining these approximations, we come to

F(fN) o~ [F(™) 4 (F'(f™), fala) + 5 (B () fM, £
+ (F'(f™) + F"(f™) m+pr+1)
= F(f™)+ (F/(fm) m+1> (F”(fm) m+1) m+1 + fM+1>
(7.53)
Our concluding step is to replace in the resulting approximation the value
and the derivatives of F' at f™ with the value and derivatives at f,, and
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the vectors f with their observations y!. We should, however, take care
of suppressing the 2-terms in the bias resulting from this substitution.
There are two sources of e2-terms in the bias:

1) When replacing F(f™) with F(f,,), the resulting error is, approxi-
mately,

(F'(f™), fu = fn) + (F”(fm)(f — ™) fn = ™)
(recall that fm and fm coincide with probability close to 1); a good ap-
proximation to the expectation of this error is
E Z F// i i E/
2 2 =1

2) When replacing f7 with yi, the e2-terms in the expectation of the
resulting error are the same as in the expectation of

1 M N N
B (F”(fm) Z §i®i, Z §idi + Z fi¢i)a

i=m-+1 i=m-+1 i=M+1

i.e., their sum is

52 M 62 M "
o Z Fi(f™) Ng Z Ei(fm)
1=m-+ 1=m+1

Thus, a natural way to convert approximation ([7.53) into an estimate of
F(fN) is to plug in the right hand side f,, instead of f™ and y] instead
of f, subtracting simultaneously the principal term of the bias, which is

M .
% > F!/(fm); the resulting estimate is exactly (|7.52]).
i=1

Accuracy analysis. Note that for small enough values of €, all f € ¥ and all
realizations of observation noise the points f,, + [N, and fm belong to ng Indeed,
the latter point, by construction, belongs to O,, while || f&., |[< Cm™?(e) by ( -
so that || £, < p, provided that ¢ is small.

Setting .

= F(fm) + (F'(fm), fvi1) + 5 (F"(Fm) fvirs i) (7.54)
we have
F(fY) = F(fu+ fY )+ Ft = 5 ZF" —G
=1
A
B o8 (7.55)
F(fm+ fme) = F(fY) = 5 3 Fii(fm)
=1
D

As it was already explained, A is well-defined for small enough values of ¢, and in the
sequel we assume that € meets this requirement.
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We should prove that for all f € 3 we have
. 2
e{[B = PO} < 1P () I +eo();

from now on, all o(1) stand for deterministic functions of ¢ independent of f € 3 and
converging to 0 as € — +0. In view of (7.50]), in fact we should verify that

e{[B - FUM} <21 P 17 +e0(1),

or, which is the same in view of ((7.55)), that

E{(A+B+C2} < | FI(f) P +e%(1) (7.56)
We claim that
A)
|A] < eo(1) (7.57)
B)
(a) |E{BIE"} < 0(1)€N
O eI} < @ S PGE+) Tforg € H, g = (9,60
(7.58)
here € {-|¢"} is the conditional expectation, the noises £ = (&1, ..., &) being
fixed;
C)
e{D*} <3 [F(fV)]} + (1) (7.59)
i=1
D)

5{ )> [F’(fmn?} < 3 F UM o). (7.60)

i=m-+1 i=m+1



TWICE CONTINUOUSLY DIFFERENTIABLE FUNCTIONAL
Let us check that A) — D) imply (7.56]). Indeed, we have
E{(A+ B+ D)?}
< (1+0(1)E{(B+ D)*} +0(1)

[by A)]
< (140(1))[E{B?*} +2Em {DE{BIE™}} + E{D?*}] + £%0(1)

[since D depends on ™ only]
< (ol e { 5 (PG} + ot + ol)cten 101} + € (07
+&%0(1)

[by B)]
< (o) {28 | S P+ o(1)eyEen (D2} +€ {DQ}} +e2(1)
< (o)t S (PR +e%) +22 8 [F’(fN)]?} +22(1)

. by C)]
< @ SR +o()

by D)]
= [ F'(f) I +&%0(1)

by (7.50)]

It remains to verify A) — D)
Verifying A) We have

|A]

|G_~F(.fm+ énv—i-l)' _ _
F(f) + (F'(fn), £300) + 5" (Fon) N1 £ 40) = F(Fon + 30|

lorigin of G
< Cl o PP
[by A.3]
S Cm*5(2+7) (5)
[by (7.49)]
2B8(2+7)
< (g2t
< eo(1)

[by (7.47)]
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Verifying B) We have

B

= Pt 5 2 Filfn) -

= F(fm) (F/(fm) yﬁﬂ) + %(F”(fm)yn]‘fﬂayl\]\gﬂ + y%-u) - % ﬁj: zz/(fm)
—F(fm) = (F'(fm), 1) = S(F"(Fu) fN 00 FN 1)
2 M
= (F/(fm) m—i—l)_‘_E [(F”(fm) m~+1> m+1) - Z F//(fm)
i=m-+1
1 ) >
= SE" Fad fibrs Fire) + 5 (" () flins )
B3 By
S (E" () F2lns )+ 5 (B (Pt s fifn)
.  Bs Bs
+ §<F//(fm>£%+17 m+1> +e (F//(fm)£m+17€M+l)
By Bs
(7.61)

(7.58la): Among the terms B; — Bg in 1} the only one with nonzero conditional,

&M fixed, expectation is Bs, so that

E{BIE™Y = |(F"(F) F 41, F210))
< Cfl fyra I by A.3]
< CM~%(e) by (7-49)] O
< O (/)" by (7. 48]
= ¢eo(1) [since 5 > 1/4 by (7.47))]

(7.58.b): It suffices to demonstrate that

{32\5M}—g2 Z [F'(f)]? (7.62)

(which is evident) and that

E{B}IE"} < %(1), (=2,3,...,8 (7.63)
(17.63|) for £ = 2: We have
2
E{B}|cm} = € [(F”(fm)ﬁmﬂ, mﬂ)—igﬂﬂ’{(fm)] lﬁm}
2
= 2ed| S R - 60| e
2,j=m+1
= 5 FEPR-6)E {68 - 6)) .
< Cs‘lM

[since || F"(f,,) ||< C by A.3, whence Z[E’;(fm)]z < C Vi
e?0(1) :

[by (7.48)]

IN
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(7.63)) for ¢ = 3: We have

e{Bilgmy < O fia It [by A.3]
< CM~%(¢) [by (7.49)]
< C(&2In(1/e)" by (7-49)]
< £%0(1) [since 48 > 1 due to (7.47)) combined with v < 1]
O

(7.63|) for ¢ = 4: We have

E{BilEm}

42 | F”(fm) e |2
T P [by A.3] -

e 0(1) [by -

7.63) for ¢ = 5,6, 7: completely similar to the case of ¢ = 4.
7.63|) for £ = 8: We have

I IA A

E{B2em} < &) FU(Fu)€M. |12 €™} [since €M, is independent of £} ]
< cele{| e, |17} by A.3]
= Ce*M
< &%(1) by ([TA3)]

O

B) is proved.
Verifying C) We have
D
= F(Fu+ ) = FGY) = 5 £ Fi(h)
= (F'U")s fon = ™)+ (E' ), Fon = o)
Dy Dy

F(fn + ,’,Ll)—F(fN)—(F’(fN>,fm—fm>— S (PG o= 7). = 1)

(G o= 7 T ) - ZF" ]

2
Dy
(7.64)
To establish C), it suffices to verify that
M
E{DY} =Y [F'(fN)]?
i=1
(which is evident) and that
E{D}} < %(1), (=2,3,4. (7.65)
(7.65)) for £ = 2: We have
enzt < CE{l FuFu P} by A3
< C(O)(m(e) "+ Vo > 1 by (Z30) =
< £%0(1) [choose 6 appropriately]
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(7.65)) for ¢ = 3: We have

|F(fm + a]nVJrlz_ F(fN)~_ (F(fN)aJ?m - fm)
3 (P UMY o= ™) = )|
< Cl fo— f™IPT

by A.3, whence

E{D3} < CE|| f — fm PO
< CE{|l fom — f™ [PV} [by ([T2010)
< ClePm(e)]* [by (7.30)] O
< Qe by (7-48)]
< £%0(1) [by (7.47)]
(7.65) for £ = 4: We have
205 = (F"(f)(Fn = I"). Jn = fm) - ¢ le Fi(Fn)
= (F"UNFm = 1") = ™) =& Z Fi(fm)
Dy R
+ (F" () Fon = 1) Fon = £7) = (F" ) P = ™), o = )
Dy,
+€QZ E(f™) = Fi(fm)
Dy3
and in order to establish for ¢ = 4 it suffices to verify that
e{Di.} <c%(1), K =1,2,3. (7.66)
(7.66) for k = 1: We have
2
e{Di.} = {[ PR HERIGIE m] }
= & z (P12 - 6)€ (66— 6)7)
< Cel m( ) =
[since | F”(fY) ||< C by A.3, whence Z[F”(fN)] < C Vi
< &%0(1)

by (7-43)]
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(7.660|) for k = 2: We have
£{D3,}
S IGORAET O A fm)
2
(F"<fN><f S }
< CE{|l fn— Fu I+ fm fm H} [byAs]
< CO) [[Em(e)]'? + [m(e)*+*] Vo by (31)]
< 9T [by -]
< &%0(1) [choose 6 appropriately]
O
(7.66|) for k = 3: We have
£ {Dig} < Cee [m | F"(fN) — F"(fn) H}z}
< cele{m? || N = Fu 17} by A.3]
< ClemPE{|l f - fm |7} o
< Olem)2eri by (720, d)]
< o by (7-45)]
= &%0(1) [by (7.47))]
C) is proved.
Verifying D) We have
N ~
el & I
i=m-+1
< EL(1+0) 5 [F’(fN)] (1+0671) 5 153} V0 >0
= m 1=m-+
[0; = [F’(]f;N) F’(fm)]@]
< (040) 8 PO+ A0 )E{ PN = F () I
< (1+9) i:mH[F’(fN)L- (1+ 0 )CE{| Y = Fun |12} 0
[by A.3]
< (146) S [FUME+CO+ o)z
1=m-+
[b]yv ([720.c, d)]
< X [F(ME +o(1)

[set 0 = 522%]

The proof of Theorem [7.3.1] is completed. =

7.3.2 Concluding remarks

Sharpness of (7.3.4). Relation (7.47)) establishes “sharp” link between the asymp-
totical width of X (i.e., the parameter (3) and the degree of smoothness 7y of a functional
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satisfying A.3 (cf. Section [7.2.1)). A construction completely similar to the one used
to prove Theorem yields the following result:

Theorem 7.3.2 Let v € (0,1] and 5 > 0 be such that

<1 1

Then there exist a set ¥ C H and a functional F' : H — R satisfying A.1, A.3
such that F does not admit asymptotically efficient (even efficient in order) on %
estimation method.

The case of quadratic functional. Let F(f) = (Af, f), where A is a bounded
symmetric operator on H, and let X satisfy A.1. Consider the estimator resulting
from by letting N — oo and replacing f,, with fm Tracing the proof of
Theorem [7.3.1] one can see that in the case in question the squared risk of estimating
F(f) can be bounded from above as

£ { [ﬁ - F(f)r} <X || F'(f) |I> +C(e* M + M) 4 £20(1) (7.67)

(C' is independent of € and f € X); here M > m(e) is a “free design parameter” of
the estimat. Assuming that § < 1/4 (the case of § > 1/4 is covered by Theorem

7.3.1)) and setting
M= ||,

we get an estimate of a quadratic functional with the squared risk satisfying the
relation

(B FO'} < I () I 40Tt 4+ o)

(C' is independent of f € ¥ and of £). We see that if the asymptotical width of ¥
is g < i, then a quadratic functional F' can be estimated at points f € ¥ with the

168 :
squared risk not exceeding £75+1. It turns out (see [I4]) that this rate of convergence
is unimprovable in the minimax sense, provided that

di(2) > k™ k=1,2, ...
and that for some s > 0 it holds

F(fyzsll fI* Vfed

5 In 1D M = M/(e) was controlled according to |j the estimate, however, makes sense
for other values of the parameter as well.
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Estimating functionals, 11

We proceed with constructing asymptotically efficient, on a given compact set X,
estimates of a smooth functional F' of a nonparametric signal f via observations

' ={yl" = (f.00) + <&, (8.1)

of the signal ({¢;} form an orthonormal basis in the Hilbert space H where the signals
live, the “noise” {&;}32, is a collection of independent A/ (0, 1) random variables).

8.1 Preliminaries: estimating polynomials
We already know that if the Kolmogorov diameters di(¥) admit an upper bound
di(2) < ck™P

and F' is k times (k = 1,2) continuously differentiable in a neighbourhood of ¥
functional with Holder continuous, with exponent v, k-th derivative, then F' can be
asymptotically efficiently estimated on X, provided that the asymptotic width of X
and the degree of smoothness of F' are linked according to

1 1 8.2

K+vy>1+ 25 (8.2)

The “widest” ¥ we can handle corresponds to the case of kK = 2, v = 1, where

requires from § to be > 1/4. As we remember, (8.2)) is sharp; thus, when interested

to deal with wider — 5 < 1/4 — sets of signals, we should impose stronger smoothness
restrictions on F'. On the other hand, it was mentioned in Section that if

a(S) = O(k~P), 8 < 1/4,

then some quadratic functionals — e.g., F(f) =|| f ||* — cannot be estimated on &
with uniform squared risk of order 2. Since a quadratic functional is “as smooth as
a functional can be”, we conclude that merely increasing the number of derivatives F’
is assumed to possess does not help; we should impose certain structural restrictions
on these derivatives. In order to understand what these restrictions could be, note
that if we are planning to build asymptotically efficient, on a “wide” set X, estimators
of F' and the estimators we intend to construct are based on local approximations

179
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of F' by its Taylor polynomials, then at least the polynomials involved should admit
asymptotically efficient, on X, estimation. And since we intend to work with “wider
and wider” sets of signals — i.e., with g approaching 0 — the above polynomials should
admit asymptotically efficient estimation on the entire space H (or at least on any
bounded subset of H). Indeed, if our “structural restrictions” on the derivatives of F'
are such that e2-consistent estimation of, say, the Taylor polynomial of degree 5 of F
already imposes a nontrivial restriction on the asymptotical width of ¥, we have no
hope to work successfully with 3 too close to 0.

Now, there is a very natural family of polynomials on H admitting asymptotically
efficient estimation on all bounded subsets of H — the Hilbert-Schmidt polynomials,
and this is the family we will work with.

8.1.1 Hilbert-Schmidt polynomials

Recall that a homogeneous polynomial of degree k on H is a function

k times

where Ig[f1, ..., f] is a symmetric k-linear continuous form on H. Given an orthonor-
mal basis {¢;} in H, we may associate with Iy (and therefore — with P(-)) the system
of coefficients { P, = lg[¢,,, ..., b, | }iez,,, where T, is the set of all k-dimensional multi-
indices ¢ = (1, ..., 1) with positive integer entries. We clearly have

P(f) = lim | Y. Pfafu Ufi=(f)]

N—oo

A homogeneous polynomial P(f) of degree k is called a Hilbert-Schmidt polynomial,

if
| P o= Z P2 < o0;
LETY,

| P ||2 is called the Hilbert-Schmidt norm of P. It can be proved that the Hilbert-
Schmidt norm is independent of the (orthonormal) basis with respect to which the
coefficients of P are taken. A generic example of a Hilbert-Schmidt polynomial is the
Gateau polynomial

F(f) = /01 .../01 G(z1, .oy xp) f(x1)... f(og)day ... day,

on L]0, 1] with square-summable kernel G; the Hilbert-Schmidt norm of this polyno-
mial is just the Lo-norm of the kernel.

A non-homogeneous polynomial P of degree < k is a sum of homogeneous poly-
nomials PP of degrees 0 (a constant), 1,..., k:

P(f) ZZOP”(f)-

P is called a Hilbert-Schmidt polynomial, if its homogeneous components P, ..., P*
are so.
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8.1.2 Estimating Hilbert-Schmidt polynomials

Let P be a Hilbert-Schmidt polynomial of degree < k on H. We are about to demon-
strate that such a polynomial admits asymptotically efficient, on every bounded subset
of H, estimate. Let us fix an orthonormal basis {¢;}, and let

N

=1

be the projection of f € H onto the linear span of the first NV basic orths. Let also

PN(f) = P(fN)'

We start with building an estimator of Py via observations (8.1). Note that Py is
a polynomial of N real variables and therefore it can be naturally extended onto the
complexification C of RV. Let ¢V be a random N-dimensional Gaussian vector with
zero mean and unit covariance matrix. For z € CV, let

Py(z) = £ {Py(z +ie¢™)}.

¢ being the imaginary unit. Setting
N N al N N N
y =y (fie) =Dyl o= N e, &8 =) G,
i=1 =1

consider the estimator ~
Py = P(yM). (8.3)

Theorem 8.1.1 ]5N s an unbiased estimator of Py :

E{Pn(y"(f,2))} = Pn(f) Vf€H,

with the variance

k.2

e{[pr e - =X IR 6

Proof. Let w" = &V +i¢"N (¢ is independent of £V Gaussian vector with zero
mean and unit covariance matrix). The distribution of w” remains invariant under
rotations of CV (viewed as a 2N-dimensional real Euclidean space), while Py is an
analytic function on CV and is therefore a harmonic function on CV (again viewed
as a 2N-dimensional real space). Therefore

(P (F 2N} = Eov{Eor {Pu(sY +26¥ +iecM ]
= &N {PN<fN + EWN)}
PN(f)v

the concluding equality being given by the Mean Value Theorem for harmonic func-
tions.
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Since Py is unbiased, to determine the variance of the estimator at a fixed f we
can confine ourselves to the case of Py(f) = 0.

Let pV be a random vector identically distributed like ¢V, (" and independent
of these two vectors, and let w™ = &V 4+ ¢V, AV = ¢N 4 pN. Since Py clearly is
real-valued, we have

€ {15]%[} = 5{PN(fN + ew™) Py (Y +€)\N)} )
whence, expanding Py in a Taylor series around fV,

6{Eﬂe:6{§:p;[DM%UWM&J]}ﬁﬂP<ﬁWkMW]} (8:5)

pa=1
where A[h], = A[h, ..., h], A[h1, ..., hy] being a p-linear form.
——

p times
Let J& be the set of multi-indices ¢+ = (i1, ...,¢y) with nonnegative entries and

N N
with [o] = Y tj=p. Fort € J§, 2= 3 z;¢; € CV and p =1, ..., k let
j=1 =1

o= !,
2t = 2.z,
PLp = DpPN(fN)[¢1’"'7¢1ﬂ¢27"'7¢27"'7¢]\7a"'7¢N]’

N N—— N———

L1 L2 LN
We have
plg! LNy
(D Pr(fN)[ew],] [D*Py(FM)ENY] ] = >0 e PPN ) (AY)” (8.6)

eInvedy
Observe now that
N - N
& {(w) (M)} = ng [wini} = H1 [6,50,51] (8.7)
j= j=

Indeed, all we need to verify is the concluding equality, i.e., the fact that if &, (, p are
independent A/ (0,1) random variables and r, s are nonnegative integers, then

E{(§+iQ)"(§+ip)°} = bperl. (8.8)
But & {({ +i¢)"} = H,.(§) is the r-th Hermite polynomial (see [3I], p. 163), and
(8.8)) is precisely the orthogonality property of these polynomials:
E{H(EH,(E)} = Opsr!

(see [M], p. 133).
Combining (8.5)), (8.6 and (8.7), we get
k E2p

e{P}} = Z%Z =3 = | DPPa(f) |3,
LGJN ' p=1 p:

the concluding equality being given by the fact that every PP occurs exactly 1’:—; times
among the coefficients of the p-linear form D?Py(f)[-, ..., -] with respect to the basis

{¢Zzl.
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Remark 8.1.1 A simple modification of the proof of Theorem yields the fol-
lowing result. Let G(z) be a function on R" which can be continued to an entire
function G(z) on CV such that

I 13
6 < o {0l ]

with some 6 € (0,1), ¢ < co. Assume that an observation y = z+¢&€ of a point z € RV
is given, where the noise ¢ is Gaussian with zero mean and identity covariance matrix.
Then the estimator

~

G(y) = EG(y +ieC),

¢ being independent of ¢ Gaussian random vector with zero mean and identity co-
variance matrix, is an unbiased estimator of G(x), x € R, with variance

N ) X e orf(z) [ p!
_ — - D 2 D 2 IS\
e{lé-cw]| Yo I 106w li= X (5|

Note that G is the unique unbiased estimator of G in the class of estimators W¥(y)
satisfying the condition

Iy 113
2¢e?

vy € RY . U(y) < cgexp {9\1, } [cy < 00,0y € (0,1)]

Corollary 8.1.1 Let
k
P(f)=>_P"(f)
p=0

be a polynomial on H with Hilbert-Schmidt homogeneous components PP, ..., P* of
the Hilbert-Schmidt norms not exceeding L. Then for every ¢ > 0 one can choose
N = N(P,¢) < oo in such a way that for the associated estimator Py of P(f) via
observations one has

- 2
vieH:  e{[Puw (1.0 - PO} S 21 PO I +eb) it | £ 1P
(8.9)
In particular, the resulting estimator is asymptotically efficient on every bounded sub-
set of H.

Proof. For every positive integer N, for every p < k and every f € H we have

Pr(f) — Pr(fY)| < LZ Py foeks,
s
< J RGN 2
L]seelpt
manLj>N

whence for every positive § there exists Ni(J) such that

[Py =PI <A+ FIF)  VFYN > Ni(9).
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By similar reasons, for every § > 0 there exists Ny(9) such that
I P'(f) = DPx(f) IS 61+ [ f M) VAYN = No(d).

It is also clear that for some ¢; (k) (depending only on k) and for all N and all f € H
we have

I DPPy(f) ll2< Lea(R)(1+ || £ 1I).
Letting N = max [N;(Le?), Ny(Le?)], we get as a consequence of (8.4]). =

Remark 8.1.2 It is easily seen that if a polynomial P satisfies the premise of Corol-
lary [8.1.1} then the estimators Py (see 1) converge in the mean square as N — oo
to an unbiased estimator P of P(-), the variance of the estimator being

e{ [P - P} = XS DR -

p=1

Examples. 1. A continuous linear form P(f) = (p, f) always is a Hilbert-Schmidt
polynomial, and the corresponding unbiased estimator is the standard plug-in esti-
mator

P(y'e) = iyj’gpj [p; = (p, 9;)]

IT. Let P(f) = (Af, f) be a homogeneous continuous quadratic form, and let
[aje] be the matrix of the form with respect to the basis {¢;}. The estimator Py of

Py(f) = (AfY, f7) is

- N 2
Py= Y aje%f’syg’g +aj ([yjfs} - 52) ;
J#LIASN Jj=1

and the variance of this estimator is

e{ [Py = Pvn)] ) =42 APV I 22t 3 o

jl=1

For N fixed, this is an asymptotically efficient estimator of Py(f). The trivial plug-in
estimator Py(y™(f,€)) also is an asymptotically efficient estimator of Py(f) (N is
fixed), but its risk is greater than the one of Py in terms of order of £*:

2

?

& { [PN(QN(ﬁ €)) — PN(f)r} =4e” || (AfN P +2e* | D af + ;

j,4=1

N
Z Ay
j=1

when N is large, this difference can be decisive. B
If A is a Hilbert-Schmidt operator (i.e., %Q?e < 00), then the estimators Py
j

converge in the mean square, as N — oo, to an unbiased asymptotically efficient, on
every bounded subset of H, estimator of P(-).
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ITII. Let P(f) = %[(f, ®;)]*. Then the unbiased estimator Py of Px(f) =
j=1

S (.00 is

Jj=1
D ZN faQ 2 f.e
PN: ° 1([3/]'7} e yj,)’
]:

and its variance is

N N
£ { [Pr(y™(f.2)) — PN(f>]2} =922 fH 4+ 186"y f2 4+ 6N, f; = (f, ;).
j=1 j=1

8.1.3 Extension

We have built asymptotically efficient, on bounded subsets of H, estimators for
Hilbert-Schmidt polynomials. To achieve our final goals, we need to build a “nearly”
asymptotically efficient estimate for a “nearly” Hilbert-Schmidt polynomial. Namely,
assume that

k
P(f)=>_P"(f)
p=0
is a polynomial of degree k > 2 such that

(a) PP are Hilbert-Schmidt polynomials for p < k — 1 with || PP ||o< L < o0

(b1) || P ||= sup {[Telforo fill [ fo <1, 6= 1, K} < L

(42) | P b L AL

(8.10)

where I;[f1, ..., fx] is the symmetric k-linear form associated with P* and P*" is the
(k — 1)-symmetric linear form obtained from Ilx[f1, ..., fx] when the last argument is
set to a constant value h. E.g., the quadratic form (Af, f) associated with a bounded
symmetric operator A satisfies (b.1),(b.2) with L =|| A ||. Another example of a
homogeneous polynomial satisfying (b.1), (b.2) is given by a “diagonal” polynomial

(e o]

PRy =S ciff [fi=(f.6))]

=1

with bounded sequence of coefficients {c;} or by a continuous “band-type” polynomial

Pk(f): Zcbfbl'“fbk [fj:<f7¢j)]>

LEI,?

77777777

00.
Under condition (8.10) we can build an estimator for the polynomial Py(f) =
P(fN) as follows. Let M < N be a given natural number. Consider the polynomial

Porlf) = X PP+ P, A (s.11)
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Then, by virtue of (8.100.1),
Poar(fY) = Px(fN)] < Ll £ I Y 1Y
N
i = 2 (f.8))9;.

Jj=M+1

(8.12)

At the same time, the homogeneous polynomial P*(f) = P*[f, ..., f, fM] corresponds
to the symmetric k-linear form

_ 1
(e i) = 5 (TTR[(h)™ gy ooy ]+ o THlha, oy by, ()™)Y

and the coefficients of this form are as follows. Let us partition the set Z, of multi-
indices ¢ = (t1,...,tx) of the coefficients into M + 1 groups: the first M groups G,
contain the multi-indices ¢ with g_minku = 4,7 =1,..., M, and the group G4,

.....

contains the multi-indices ¢ with , glnnku > M. The coefficients of II; with indices

,,,,,

from Gpr41 are zero, and absolute values of the coefficients with indices from G},
j =1,..., M, are less than or equal to the absolute values of the coefficients Il , of IIj
with the same indices. By (8.10/0.2),

I, <L,
LEG]‘

M
| Pell3< > > T}, < ML (8.13)
Jj=1.€Gj
Associating with the Hilbert-Schmidt polynomial P, y(-) estimator (8.3), let the latter
be denoted by Py n(-), and applying Theorem , we get the following result:

Proposition 8.1.1 Let P be a polynomial of degree k > 2 satisfying (8.10]). Then,
for every pair of positive integers M, N (M < N), the estimator Py n(-) for every
f € H and every € € (0,1) satisfies the relations

(a) E{Pun"(f.2) - P(f)}

1/2

(b) (5 { Pun™(f,e) - P<fN>]2}) /

whence

IN

LAV fir MY 5

el PLa(fY) |
+er (k) Le(1+ || Y1)
+ea(R)EM VML || fY7)
L e AR

IA

(8.14)

8.2 From polynomials to smooth functionals

We are about to extend the techniques for asymptotically efficient estimating Hilbert-
Schmidt polynomials to estimating smooth functionals with Hilbert-Schmidt deriva-
tives. As before, we assume that the set of signals ¥ satisfies A.1, i.e., it is a subset
of the unit ball O of H with Kolmogorov diameters satisfying

dp(¥) < LE™? (8.15)

As about the functional F' to be estimated, we assume that
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A.4. F is defined in the ball

Oy ={feH||[<1+20} [p>0

and is k > 3 times Continuously Fréchet differentiable in O,. Moreover,
A.4.1. The derivatives FU(f), f € O,, of order j < k — 1 have
bounded Hilbert-Schmidt norms:

sup {[| FO(f) o] FEO,} <L 1<j<k—1; (8.16)
A.4.2. The k-th derivative F'®)( f) satisfies the inequality
| FE9(f) o< Llgll VfeO,VgeH (8.17)

(cf. (8.10))), where

F®9(f)hy, ..., he_1] = DPF(f)[ha, ..., hi_1, gl-

A.4.3. F®(f)is Holder continuous, with exponent « > 0, in the usual
norm:

I FOF) —FR @IS LI f-gl" Yfg€O, (8.18)

Note that A.2, A.3 are nothing but the versions of A.4 associated with k = 1,2,
respectively. In these cases the sharp link between the asymptotical width g of the
set 2 and the smoothness parameters of F' ensuring possibility for asymptotically
efficient, on X, estimation of F' was given by

1
— 41—k, 8.19

> 55+ (319
and it would be natural to suppose that the same link works for £ > 2 as well. It turns
out, however, that the “correct tradeoff” between the width of ¥ and the smoothness
of F' under assumption A.4 is given by

>25_k k> 3. (8.20)
E.g., says that to ensure asymptotically efficient estimation of twice contin-
uously differentiable functional with Lipschitz continuous second derivative (k = 2,
v = 1) the asymptotical width of 3 should be > Z, while says that in order to
ensure the same possibility for three times Contlnuously dlfferentiable functional with
Holder continuous, with close to 0 exponent ~, third derivative, it suffices to have
g > é. At the same time, common sense says to us that a twice continuously differ-
entiable functional with Lipschitz continuous second order derivative is basically the
same as a three times continuously differentiable functional with small Holder continu-
ity exponent of the third derivative; if so, where the “jump down” g > i = 3> % in
the condition ensuring possibility of asymptotically efficient estimation comes from?
The answer is that when passing from A.3 to A.4, we do not merely increase
the number of derivatives of the functional, but impose a structural assumption on
the derivatives of order < k — now they should be Hilbert-Schmidt polylinear opera-
tors. This structural assumption is exactly what is responsible for the above “jump
down”. More specifically, imposing on the second derivative of a smooth functional
the restriction to be bounded in the Hilbert-Schmidt norm results in a completely
new phenomenon — measure concentration.
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8.2.1 Measure concentration

The phenomenon of measure concentration was discovered by P. Levy; in its rough
form, the phenomenon is that a function G with fixed modulus of continuity, say,
Lipschitz continuous with constant 1, on a high-dimensional unit Euclidean sphere

“almost everywhere is almost constant” there exists a constant a = a(G) such that
Prob{z | |G(z) —a(G)| > €}, the probability being taken with respect to the uniform
distribution of x on the unit n-dimensional sphere, for every fixed ¢ > 0 goes to 0
as the dimension n — oo. In the case we are interested in — the one when G is
with Hilbert-Schmidt second-order derivative — this phenomenon can be expressed as
follows:

Proposition 8.2.1 Let G be a twice continuously differentiable in the ball
Vi={zeR"||z|<r}

function, and let || G'(0) ||< T and || G"(z) ||2< T for all x € V,. and some T < occ.
For L :V, — R, let M,[L] be the average of L taken over the uniform distribution on
the sphere of radius p centered at the origin, 0 < p <r. Then

42

M, [(G(x) = G(0))’] < (1+9)7i (I G"(0) 1> +Tr(2 + r))+(2+9+9_1)r 42; Vo > 0.

(8.21)

Remark 8.2.1 Note that if 7" is fixed and n is large, then (8.21) demonstrates that
G in V, is close, in the mean square sense, to the constant G(0). Thus, Proposition
indeed demonstrates a kind of “measure concentration” phenomenon.

Proof. Let g(z) = (G(x) — G(0))%. For 0 < p <r, let Q,(h) =| h ||>™ —p* ™. For
0 < 6 < p by Green’s formula (A is the Laplacian) we have

0Q,

[ 19280, -Qagrdn = f { - Q5 } S(h)
s<|Ihli<p |kl|=R

[ {5 - a3 asio

|hll=6

(8.22)
_l’_
|

where dS(h) is the element of area of the boundary of the strip {J <|| h ||< p} and e
is the outer unit normal to the boundary. Since AQ, = 0, the left hand side in (8.22)
is equal to

P
— / " (s — pP Mo, M, [Ag] ds,
5

where o, is the surface area of a unit sphere in R". As § — 40, the right hand side in

(8.22) tends to (2 —n)o, M,[g] (note that g(0) = 0). Thus, passing to limit in (8.22))
as 0 — +0, we get

(= 2)M,[g] =~ [(s = 5" p* ") M,[Aglds,
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or, which is the same,

Mg = (2n) 7 [6,(5)0.[Aglds,

00(3> - p2(in,2) (3 - 3n71p27n>
> 0, (8.23)
p
/9,,(8)(15 = L
0
Now let ¢(x) = G(x) — G(0), so that g(x) = ¢*(x). We have
;Ag NI RN (8.24)
Let
Alp) = paxMig],
Blo) = goas M. (A0,

Clp) = maxM, Vel
From (8.23) and (8.24)) it follows that

Mylg) = [0, [[eAd + | V7] ds
< 2 [0,(s) (MYIEMI(A0 + M) VE ) ds
< i@W<wwm+cu)

[since 6, > 0 and /Hp(s)ds =1]

< 2 (AV(r)BY2(r) + C(r)) .

Since the resulting inequality is valid for all p < r, we get for every § > 0:

Ar) < Z[3A() + $B(r) + C(r)]
[settmg 1- 7 ﬁ} (8.25)

= A@r) < ZOA+OCE) + Ly (2+0+071) B(r) V> 0.

Now, by assumptions of Proposition in V,. we have || V/ |=| VG ||<|| G'(0) |2 +T'r,
whence

C(r) = max M,[| VL [I*] < (|| G'(0) || +Tr)* <[] G'(0) I +T*r(2 + 7).

0<p<r

and
_ _ 2 2
B(r) = max M, W(A0)?] = fax M,|[(AG)T] < nT",
the concluding inequality being given by
n 2 2 n 2 2
aap = (2 25) <ny (25) <nr
o 0x; o\ 07;

In view of these bounds, (8.25)) implies (8.21)). =




190 CHAPTER 8. ESTIMATING FUNCTIONALS, 11

8.2.2 The estimate

We are about to prove the following

Theorem 8.2.1 Let ¥, F' satisfy conditions A.1, A.4 and let (8.20) take place. The
F admits asymptotically efficient on 3 estimation method.

Remark 8.2.2 The link between 8 and v is sharp (in the same sense as in
Theorem [7.2.2). The proof (see [24]) follows the same line of argument as in Theorem
[7.2.2] but is more involving, since now we should ensure the Hilbert-Schmidt property
of the derivatives.

Proof. We just build the asymptotically efficient estimation method.

Setup. Given noise intensity € < 0.1, let us set

1 1

e M MO ey 60

m=m(e) = |

(note that M > m for all small enough values of ¢, which is assumed from now on).
Same as in the proof of Theorem [7.3.1] without loss of generality we may assume that

VieX: | f=f"I€<en™, n=mM (8.27)
and can find N = N(g) > M such that
vieX: |F(f)-F(MI < | F'() = F () I<eh (8.28)

here and in what follows, as usual,

i = iip(f, i) i,

fo=fi . [f € H]
yl = y;%(f,g):i;yi’gcbi
= fg+€i5i¢i,
i=p
yvo= i
g = {61 fi]:p7
£ = ¢f.

In view of (8.28), we may focus on estimating the functional Fy(f) = F(f),
fex.

The estimate is as follows. Let

f = ym:fm+5§€i¢ia

fm:{fma R A ES
T+ N fon 7 s N 1> 14 p7

(8.29)
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and let

G(h) =GI(h) =) @F“)(fm)[h%u ooy P 1] (8.30)
=t -
Note that the polynomial GG is random — it depends, as on parameters, on the “initial
fragments” f™, £™ of the observed signal and the observation noise; usually we skip
indicating this dependence in notation.
Since the polynomial G(h) depends on kY., only and clearly satisfies with
L depending only on the parameters involved into A.1, A.4, we may apply to this
polynomial the construction from Section with already specified M, N to get an
estimator R s
F. = stm(yn]\iﬂ>

of G ( N 1) via observations yN ., =y (f,¢) with conditional ({™ being fixed)
bias and risk satisfying the relations (see Proposition and take into account that
G(h), as a function of h, depends on the “tail” hY ., of h only)

sm} < O I I N

172
) < elGud |
O (2 VAL fir £ 157)

(@ e{R -G
6 (e{[R - )

(8.31)
where
= 1 yars N N 1 k)(F N N M
G*(h) = Z EF( )<fm)[hm+1’ s hm—i—l] + EF( )(fm>[hm+17 T hm-i—l? hm-‘rl]; (832)
=0 ~° '

here and in what follows, all C' denote positive quantities depending only on the data
involved A.1, A.4 and all o(1) are deterministic functions of € depending on the same
“side parameters” as C’s and converging to 0 as ¢ — +0.

The above F. is our estimate of F/(f) via observations .

Accuracy analysis. We should prove (see (8.28))) that if f € X, then
{[ = Fv(] ) < I FR() 1P 4+%0(1), € 0 (5.33)

Assume that £ is so small that || f2,, [|[< p for all f € ¥ (this indeed is the case
for all small enough values of ¢ in view of (8.27)). Since F is well-defined in O, and
| fm II< 1+ p by construction, the functional F(f,, + f~ 1) is well-defined for all
f € ¥ and all realizations of noises. Representing

~

F—Fy(f) = B =GN, )+ G (fN0) = F(fu+ fY,0)

_A B
+ F(f + f) = F(FY),
D

we claim that in order to get (8.33)) it suffices to verify that



192

C)

(a)

(b)
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e{[B-GhuN]'h < 2 S FUME+o)

i=m-+1

~ [for g € H, g; = (g, ¢:)] (8.34)

e{[B -] < o)
{2 - P+ 2] | < ot (5:3)
E{[FUn+ 1)~ FUN]'} <2 SIFUNE +000). (336)

Indeed, assuming that (8.34) — (8.36)) take place, we have

VANVANI

IN IN IN

IN

e{[F - re(n)]’}
£{[A+ B+ DI’}

(1+60)E{[A+ D]*} +
(1+0)E{[A+D]*} +
[by (8.35)]
(1+6) [5 (A2 1 D2} 4 26 {Dg {A gm}H + (1 +6)e20(1)
[since D depends on ™ only]
(1+0) [E{A% + D*} +eo(1)E{|D|}] + (1 + 671)e%0(1)
[by (B.340)]
(L+0) [ (Il Fx(f) 1> +o(1)) +eo(1)E{ID[}] + (L + 0-1)eo(1)
by (5380), (30)
(L+0) (| Fx(f) 17 +o(1)) + (1 + 0 1)e%o(1)
[by (8.36)]
e || Fa(f) I +e®0(1)

[choose appropriate § = 0(g) — 0, — +0]

(
(

+6~HE{B?*} [V > 0]
+6071)e%0(1)

S O

1
1

~—

as required in (8.33)).
It remains to verify A) — C)
Verifying A) We have

VANIVANRVANRVAN

e{[B - e e

C I v I fa 17 [by (8:31a)]
COMPm—(k=1)8 [by ] (8,37)
CeA=18 (In(1/e))¢ by (8:26)]
eo(1) [since
4Bk — 1) > 2452 ZQ%Zlbyandduetovgl,kZS]
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as required in (8.341b). To prove (8.34la), observe first that

e{[F- ™ ()]}

(1+0)E {2 || GL(£N,0) 112}

(L4 (e + M+ || F 4 12 N 12672) [0 > 0]
[see (8.31]b)]

(1+0)E{ | GLUFN) 1P} + (14 67)e%0(1)

[since e2*M < Ce?/1In(1/¢) by

and || fay1 21 fY [[*72< €20(1) as in (8.37)

IN

IN

To complete the proof of (8.34la), it suffices to show that

E{I GLUN D) 1P} < X [FL DR+ o(1);

i=m+1

193

(8.38)

(8.39)

given (8.39)), we can choose in the resulting estimate of (8.38) 6 = 6(¢) so slowly

converging to 0 as ¢ — +0 that the estimate will imply (8.34la).
To verify (8.39)), note that by (8.32)) and in view of A.4

I G fns) = (F'Fadlian) I C Il S (1< 0(1)
(the concluding inequality is given by ({8.27))), whence

({1 e 1P
¢ S+ (E{I F ) - PO 1PN +o1)

i=m-+1

1/2

IN

S PR+ O (E{IFY = Fa D) + o)

1=m+1

IA

[since F’ is Lipschitz continuous on O, by A.4]
. 1/2
<L S FPUNEFC(ELN Y =T lP)) T+ o)

=

IN

¢ S PR+ O (me | £ 1) o)

[see (8:26), (B-27))

since F’ is bounded in O, (8.39) follows. A) is proved.

Verifying B) As it was already mentioned, for all small enough values of ¢ the

segment | fm, fm + fy 4] is, for all I € ¥ and all realizations of noises, contained in

O,. Due to the origin of G(h) = G (h) and in view of A.4.3 we have

|F(fm + n]:,[—l—l) - G(fn]:,]+1)| C || fn]X-s-l HIHV

Cm =B+ [by (8.27]

INIAIA

eo(1) [by (8.26)) and (8.20

—
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Verifying C) We have

e{[PUn+ 1)~ FUN} = €] [P+ 30— PO etz

A { [P+ £0) = FUV) Xaemion |

so that to verify C) it suffices to check that

(@)
(b)

¢ [F(fm+ ”]X“)_F(fN)rXsnsm\bp
¢ [F(f””L ﬁ+1>_F(fN>}2Xe||§mH3p < e?

e20(1),

IN

(8.40)
SF'(fM)F + €%o(1).

(2

yg

Verifying (8.40a): Since F' is bounded in O,, it suffices to prove that

Prob {e || €™ [|> p} < 0(1),

which is immediately given by Bernstein’s inequality; for the sake of com-
pleteness, here is the proof:

VAN

INIA A

Prob{e || &™ [|> p}

Prob { S > p282}
i=1

Prob {izrf:l &> }lp2€_2}

& {exp { gl i?} exp {—i p25*2} [by Tschebyshev’s inequality]
& {oo {$H]" e {507}

exp {Cm — Jpe?

exp _%ng—z} Ve < g [by (8-26)]

g2o0(1).
O

Verifying ({8.401b): this is the central point, and this is the point where the “measure

concentration” is exploited. Let

g(h) = F(f" +h) = F(f*), h€ Hp,

where H,, is the linear span of ¢y, ..., ¢,,. By A.4.1, this function satisfies the premise
of Proposition [8.2.1| with » = p and with 7" = C'. Denoting by

Vm(8) = @, exp{—s>/2}s™*

the density of the Euclidean norm of m-dimensional random Gaussian vector £™, we
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have

E{[F(Fn+ ) = FUM] xetemisy

= £{G* (™) Xemi<pe |
p/e

= /MES [0%]0m(5)ds laverages M,[-] are defined in Proposition
0
T g2 e3s3(1 + es)

</ 1+ 1 g |2 +(1 + 9= ==
240+ 9-1)08475‘}%(3)613 Vo > 0
[by ] 2 3 4

< (140 [ gO) PSEEm I+ A +0)CE{S € IP+5 e 1} m
+2+0+0hCE{s | & |11}

< (140 | g(0) [P +C(2+ 0+ 071)e? [eml/? + 2m]
[since £ {|| €™ [} = m, E{|| €™ [} < ¢mP]

< (1+0) | g(0) > +(24 60+ 67")e?o(1)
[since em!/? = o(1) by (8.26)]

= (140) i[F’(fN)]f 4 (240 +071)e20(1)
[the origin_of 9]

<

e P (R + (1)
i=1
[choose appropriate § = 0(¢) — 0, ¢ — 40]
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