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ABsTRACT. It is well-known that multivariate curve estimation suffers from the
“curse of dimensionality”. However, reasonable estimators are possible, even in se-
veral dimensions, under appropriate restrictions on the complexity of the curve. In
the present paper we explore how much appropriate wavelet estimators can exploit
typical restrictions on the curve, which require a local adaptation to different de-
grees of smoothness in the different directions. It turns out that the application
of a anisotropic multivariate basis, which has in contrast to the conventional mul-
tivariate resolution scheme a multidimensional scale parameter, is essential. Some
simulations indicate the possible gains by this new method over thresholded esti-
mators based on the multiresolution basis with a one-dimensional scale index.

1. INTRODUCTION

Multivariate curve estimation is often considered with some scepticism, because it is
associated with the term of the “curse of dimensionality”. This notion reflects the fact
that nonparametric statistical methods lose much of their power if the dimension d is
large. In the presence of 7 bounded derivatives, the usual optimal rate of convergence
in regression or density estimation is n~27/(2*+d) where n denotes the number of
observations. To get the same rate as in the one-dimensional case, one has to assume
a smoothness of order rd rather than r. This phenomenon can also be explained by
the sparsity of data in high dimensions. If we have a uniformly distributed sample
over the hypercube [—1,1]¢ , then we will find only a fraction of about 27¢ of the
data in the hypercube [0,1]¢.

Nevertheless, there is sometimes some hope for a successful statistical analysis in
higher dimensions. Often the true complexity of a multivariate curve is much lower
than it could be expected from a statement that the curve is a member of a certain
Sobolev class W (R?) with degree of smoothness r. Scott (1992, Chapter 7) claims:
“Multivariate data in R are almost never d-dimensional. That is, the underlying
structure of data in R? is almost always of dimension lower than d.” Even if this
statement applies often not in this pure form, one has sometimes the situation that
the variability in some of the directions is smaller than that described by a conser-
vative multivariate smoothness assumption. This phenomenon can be adequately
modelled by anisotropic smoothness classes, which therefore provide a good point
of departure for rigorous mathematical considerations in this context. According to
such an assumption, an appropriate smoothing method has to apply different degrees
of smoothing in the various directions. — ‘
Another, even more restrictive, remedy to problems with high dimensionality consists
in imposing additional structural assumptions which restrict the complexity of the
curve. Well-established extreme cases in this direction are additive models and single
index models. It is known that one can estimate in both cases the curve with a rate
corresponding to the one-dimensional case; see, e.g., Stone (1985) and Hardle, Hall
and Ichimura (1993). Compared to a high-dimensional nonparametric estimate, such
additive functions are sometimes easier to interpret. It is clear that such a strong
structural assumption is almost always inadequate, and one actually estimates some
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kind of projection of the true function on the lower-dimensional functional class.
Stone (1985) derived his results in this general setting of a possibly inadequate model.
From the pure estimation point of view, this approach has an obvious drawback.
Except for the rather rare cases that such structural assumptions are actually ezactly
fulfilled, such estimators are even not consistent as the sample size n tends to infinity.
Hence, there is some motivation for a more flexible approach, which provides an
effective dimension reduction if appropriate, but which leads at least to a consistent
estimate in the general case. ' ‘

Since the seminal papers by Donoho and Johnstone (1992) and Donoho, Johnstone,
Kerkyacharian and Picard (1995) nonlinear wavelet estimators have developed to a
widely accepted alternative to traditional methods like kernel or spline estimators.
In particular, they are known to be able to successfully deal with spatially varying
smoothness properties, which are summarized under the notion of “inhomogeneous
smoothness”. Assume we measure the loss in L;. Inhomogeneous smoothness is then
often modelled by Besov constraints, that is the unknown curve is assumed to lie in
a Besov class B] (K) with p < 2. It is well-known that higher-dimensional wavelet
bases can be obtained by taking tensor products of appropriately combined functi-
ons from one-dimensional bases. In almost all statistical papers the authors used an
isotropic multiresolution construction, where one-dimensional basis functions coming
from the same resolution scale are combined with each other. However, it was shown
in Neumann and von Sachs (1995) for the special case of two-dimensional anisotro-
pic Sobolev classes that this basis does not provide an optimal data compression if
different degrees of smoothness are present in the two directions. Accordingly, the
commonly used coordinatewise thresholding approach does not provide the optimal
rate of convergence in such a case. Neumann and von Sachs (1995) proposed an al-
ternative construction of a higher-dimensional basis, which involves tensor products
of one-dimensional basis functions from different resolution scales, too. It was shown
in the abovementioned special case that a thresholded wavelet estimator based on
this basis can really adapt to different degrees of smoothness in different directions
and can attain the optimal rate of convergence. In Section 2 we extend these results
to higher dimensions and to Besov constraints, which admit also fractional degrees
of smoothness. ot ‘

In Section 3 we study another situation, which more implicitly requires directional
adaptivity. We seek an as large as possible functional classes, where our directionally
adaptive estimation method still attains a rate close to the one-dimensional case.
These classes have dominating mixed smoothness properties and are considerably
larger than classes like W;4(R?), for example, and they involve somewhat like a
restriction to functions with a lowerdimensional structure. Additive or multiplicative
models are contained there as special cases, however the estimation method is more
flexible than usual methods for such models. Since it is not explicitly based on this
structural assumption, it delivers an asymptotically consistent estimate even if the
true curve cannot be decomposed into additive or multiplicative components.

The multivariate estimation scheme considered in this article seems to be reasonable
on general grounds and it could have been found also without the motivation by
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anisotropic smoothness classes. Once the reasonability of this estimator is accepted,
one could also raise the opposite question: What is the class of problems that our
anisotropic wavelet basis is the solution to? The present paper provides at least a
partial answer to this question by showing that certain anisotropic smoothness priors
(and the case considered in Section 3 can also be interpreted in this sense) require
a multivariate wavelet basis with mixed resolution scales rather than the commonly
used multivariate basis with a one-dimensional scale parameter. In this sense, the
present article contributes also to a better understanding of the estimation method.
Following a recent trend, the theoretical derivations in the Sections 2 and 3 are made
for the technically simplest model, signal plus Gaussian white noise. In Section 4 we
transfer the results to actually interesting settings from the statistical point of view,
density estimation and regression. The results of some simulations are reported in
Section 5. The proofs are contained in Section 6.

2. WAVELET THRESHOLDING IN ANISOTROPIC BESOV CLASSES

To keep the technical part as simple as possible, we assume that we have function-

valued observations Y(z), z = (z1,...,z4) € [0,1]¢ , according to the Gaussian
white noise model -
T1 T4
Y(z) = /0 /0 flzry...  2a)dzy - dzg + W (). (2.1)

Here W is a Brownian sheet (cf., e.g., Walsh (1986)) and € > 0 is the noise level. We
will consider a small-noise asymptotics, that is € — 0 , which mimics the sitiation
of large-sample asymptotics in nonparametric regression or density estimation. The
link between the asymptotics in model (2.1) and the usual asymptotics for regression
and density estimation will be established by setting e = n~'/2 | where n denotes
the sample size.

To investigate how well our estimation method adapts to varying smoothness pro-
- perties in different directions, we assume that f lies in an anisotropic Besov class.
We restrict ourselves to this global smoothness class mainly for technical conveni-
ence. This is sufficient for our particular purpose to investigate the capability of the
estimator to adapt to different degrees of smoothness in different directions. Since
wavelet thresholding is a spatially adaptive procedure in that it automatically cho-
oses a reasonable degree of smoothing according to the local smoothness properties
of the function, one could expect a favourable behaviour of our estimator in the case
of spatially varying anisotropic smoothness properties of f, too.

Following Besov, I’in and Nikol’skii (1979), we introduce now smoothness classes in
anisotropic Besov spaces. Denote by e; =(0,...,0,1,0,...,0)" the ith unit vector.
We define the finite difference of the function f in direction of z; as

Ainf(z) = flz+ hes) — f(z).

By induction we get the kth difference in direction of z; as

M) = Duaditfla) = (-1 () e + ths.
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Fix any integer k; > 7; . Similar to the one-dimensional case we define the Besov
norm in direction of z; as ‘

I

! —rig—1 k; q s
e = ([ B IARSIE, ., 28)
for ¢ < 00, and

1715y = 852 (1B AT 20}

d

> (1o + 1

=1

B ) = {5

where g;p = [0,1] x ... x [0,1] x[0V;h, IA(1—k;R)]x[0,1] X ... % [0,1] . Note that
I+ measures only smoothness of f in direction of z;. Setting r = (r1,...,7q)
P9
e S K }
{b1k}r U {¥jr}j>1e . Such bases are given by Meyer (1991) and Cohen, Daubechies
and Vial (1993).

i-1 d—i
and é: (p1,.--,p4) we define
Assume we have an orthonormal basis of compactly supported wavelets of L,[0,1],
Let V; be the subspace of L;[0, 1], which is generated by {;x}x. It is known that

Ly([0,1]) = UV;®---® ¥,

i=t

which shows the possibility to build a basis of L,([0,1]%) from tensor products of
functions from a one-dimensional basis {@u}r U {¥jc}i>tk.
Setting W;_1 :=V; we obtain the decomposition

Vi = Vp® @V | | |
= (VoWe - oWr1)® - @VieWid - @ W)

-1
@ VVJE - I/de' (2'2)

JLyeresda=l—1

Accordingly, we obtain a basis B of Ly([0, 1]3) as

[}

B= U Winl) dusdle p (@3

Jrseerda=l-1

where ;_1 := ¢ . This construction provides a multidimensional basis, where
the resolution scales ji,...,j4 are completely mixed.
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To introduce another construction of a h1gher—d1mens1ona.l basis, we set V(O) =V;,
V(l) =W; , and ¢( =ik, 45(1) = ;. Now we can write V{ as

vi = (V¢ 9V e

; .
® @ GB (V;_(il) Q- Q VJ.("‘*)> , (2.4)
2L (i1, ,ig)€{0,1}9\{(0,...,0)}

which corresponds to the following basis B of L([0,1]%):

{¢zk1(f"1) zkd(“’d)}
u U U {¢§?zz - $iile >} . (28)

72U (i1, ,22)€{0,1}4\{(0,...,0

The latter basis B provides a d-dimensional multiresolution analysis. On first sight it
seems to be more appealing than B and it is almost exclusively used in statistics; see,
e.g., Delyon and Juditsky (1993), Tribouley (1995) and von Sachs and Schneider
(1994). Appropriate wavelet estimators based on B can attain minimax rates of
convergence in isotropic smoothness classes, which justifies its use in statistics.
However, it was shown in Neumann and von Sachs (1995) in the two-dimensional
case that B is not really able to adapt to different degrees of smoothness in different
directions. Expressed in terms of the kernel-estimator language, a projection estima-
tor using basis functions from B cannot mimic a multivariate kernel estimator based
on a product kernel with different (directional) bandwidths h;,...,hs . In contrast,
we will show that estimators based on B can attain minimax rates of convergence
in anisotropic smoothness classes. Furthermore, the superiority of B extends beyond
the rigorous, but sometimes quite pessimistic minimax approach. The use of such
a multiscale method seems to be important in many estimation problems, whenever
— globally or locally — different degrees of smoothness are present. An alternative
method of adapting to different degrees of smoothness in different directions was
developed by Donoho ( 1995) in the framework of anisotropic Hélder classes. He pro-
posed a CART-like recursive scheme to obtain adequate degrees of smoothing in each
direction.

2.1. A lower bound to the rate of convergence. To set a benchmark for the
estimation scheme to be developed, we establish a lower bound to the rate at which
the risk can decrease in anisotropic Besov classes. Since we are only interested in the
optimal rate, we can use an easily implemented approach developed in Bretagnolle

and Huber (1979)
To study the complexity of the functional class BL (K), we take any function u,

which is Holder continuous of order max{ry, ... ,r4}, supported on [0, 1), and satisfies
lzllz, =1 . Let, for some positive Co to be prec1sed in the proof of Lemma 2.1, j; be
chosen such that »

9di < 006—(2/r¢)/(1/r1+...+1/r,1+2) < 9%itl ,
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Define . . . .
b pa(@) = 204 (QR gy — By)- - p(2H0g — ka).
It is easy to see that
[ty allze =1 (2.6)
and
supp(phy . ) O supp(pag, ) = 0, i (Bry. . ka) # (Koo K. (27)

Let D = D(e) = 20+-tia x ()~ (M/mtetl/ra)/(1/rit+1/rat2)  Now we define a class
of functions, parametrized by the D-dimensional parameter § = (k,,... ks )o<ki<29i—1 >

by

od1 2id
pe(z) = D D Ok kabthy,n ka(2)- (2.8)
ky=1 ka=1 '

- It is not difficult to prove the following lemma.

Lemma 2.1. If Cy-is chosen small enough, then

s, {lluallg, | < K.

Using (2.6), (2.7), and Lemma 2.1, we obtain by the method introduced in Bretagnolle
and Huber (1979) a lower bound to the rate of convergence in B (K).

Theorem 2.1. It holds that

lIlf sup {E”fe f”%z} > 0621.9(1‘1,... ,rd),
fe FEBEq(K) ; ‘

where

Hr,... ,ra) = )(F +d), 7= [d

| =
/N
31

+

+
2
SN’
—
L

2.2. Optimal wavelet thresholding in anisotropic Besov classes. In this sub-
section we develop thresholding schemes based on the anisotropic basis B, which pro-
vide the optimal or a near—optimal rate of convergence in anisotropic Besov spaces.
First, we show that the rate given in Theorem 2.1 is actually attainable by certain
wavelet estimators. It will turn out, that this method depends on the unknown
smoothness parameters 7q,...,7q4 . Hence, an additional adaptation step would be
necessary to obtain a fully adaptive method. Alternatively, one can use a universal
estimation method, as proposed in a series of papers by Donoho and Johnstone, also

contained in Donoho et al. (1995).
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As a starting point we take a one-dimensional boundary-adjusted wavelet basis of

L,([0,1]), e.g., those of Meyer (1991) or Cohen, Daubechies and Vial (1993). We

assume that
(A1) (1) Je(t)dt = 1,
(i) f4(t)tFdt =0 for 0<k <max{r,...,rq} — 1.
(As mentioned in Delyon and Juditsky (1993, Section 5.2)‘, we do not need the frequ-
ently assumed smoothness of the wavelet itself for the particular purpose of obtaining
certain rates of convergence.)

For the sake of notational convenience we write %14 = q'n,k . As explained above,
we get a d-dimensional orthonormal basis by setting

Vi seesdaskr s ba(E) = Vi b (T1) - Py ey (a). (2.9)

To simplify notation, we use the multiindex I for (j1,...,ja,k1,... , k4)’, whenever
possible. The true wavelet coefficients are defined as

b = [ pa)i(e)de (210)

Having observations according to model (2.1), we obtain emplnca.l versions of these
coefficients as

i = /[O’I]dqu(g) dY (z) = 0; + etr, (2.11)

where &7 ~ N(0,1) are i.i.d.
 Now we proceed in the usual way. An appropriate smoothmg is obtained by nonlinear
thresholdmg of the empirical coefficients, which includes a truncation of the infinite
wavelet series as a special case. Finally, we obtain an estimate of f by applying the
inverse wavelet transform to the thresholded empirical coefficients.
Two commonly used rules to treat the coefficients are

1) hard thresholding
§M)(B1,X) = 811 (|62 > 1)
and
2) soft thresholding

5¢)(81,2) = (|9~I| - A)+39n(51)-

In the following we denote by §() either §(*) or §(¢).

As a basis for our particular choice of the threshold values we take an upper estimate
of the risk of &(- )(91, A) as an estimate of 0r. By Lemma 1 of Donoho and Johnstone
(1994a) we can prove that the relation

E (8081, 2) — 91)2 <C (ez (A + 1) #(2) + min{X’,6 }) (2.12)
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holds uniformly in A > 0 and ; € R, where ¢ denotes the standard normal density.
Accordingly, we get by

2. (), ©) = sup {Z (2 (241) so({-’-) 0| 219)

(6r)ee Uy

an upper rate bound for the estimator

25() 91'1 A1' Q/’Ia

which is uniform in the functional class {f =X ;0m%: | (61) € ©}.
A closely related quantity,

2(6) = izt % ((A1),0) (214)

was used in Neumann and von Sachs (1995) as a chracterization of the difficulty of
estimation in the functional class given by ©. A different quantity,

.0) = sup {Tmine, a1},
(6r)e® (1

has been considered in Donoho and Johnstone (1994) to establish the link between
optimal estimation and approximation theory. There it was shown that Q.(©) can be
attained by the risk of an appropriately thresholded wavelet estimator within some
logarithmic factor, (loge™)?, p > 0. We modify Q (@) by Qc((A1), ©) in order to
remove the logarithmic factor, which.does not occur in the lower bound given in
Theorem 2.1. This factor a.ppeared in Donoho and Johnstone (1994) because Q. does
not appropriately capture the additional difficulty due to sparsity of the signal; and
hence € had to be replaced by ey/loge-!. In contrast, {). penalizes sparsity of the
- signal, which arises due to ignorance of the significant coefficients in a large set of
potentially important ones, by the additional terms (Ar/e+ 1)p(Ar/€) . They arise
from upper estimates of tail probabilities of Gaussian random variables.

Now we intend to show how the lower risk bound given in Theorem 2.1 can be attained
by a particular estimator. This will be a thresholded wavelet estimator, where the
choice of the thresholds is motivated by the upper bound given by (2.13).

Let 77,...,7; be chosen in such a way that
2]?‘1'; = e—2/(1/r1+...+1/rd+2). : (2.15)
In “homogeneous smoothness classes”, that isin the case of p; > 2 for : =1,...,d,

we would attain the optimal rate of convergence by the linear projection estimator
on the linear space Vj; ®---® Vj: ; see also the next lemma for an upper estimate of
the error due to truncatlon In the more difficult case of “inhomogeneous smoothness
classes”, that is if p; < 2 for any i, we have to employ a more refined method.

We deﬁne the following thresholds:

AP = en\/ma.x{(], =g+t 4.+ 1/7',1) (2.16)




where & is any constant satisfying

k > 4/2log(2). (2.17)

These particular choices of the A;’s are similar to those in Delyon and Juditsky (1993),
which has been proposed for isotropic smoothness classes. We consider the estimator

f(e) = 38981, A7 r(a).  (2.18)
; 1 ,
The following theorem establishes the desired result for the rate of convergence.

Theorem 2.2. Assume (A1) and » -
pi > (L—p/2)(1/ri+...4+1/ra) forali=1,...,d.

Then
Sup E“}‘;opt - f”% =0 62"9(7‘1,... Td) )
F€BF4(K) { 2} ( )
Note that the above thresholding scheme depends on the unknown parameters ry,...,7q .

Hence, its practical implementation would require an additional adaptation step.
There exists a wide variety of possible approaches to achieve this in many statistical
models of interest. However, there seems to be no universal recipe for all purposes. To
avoid these difficulties one could use an alternative approach propagated in a series of
papers by Donoho and Johnstone, also contained in Donoho et al. (1995). It consists
of truncating the infinite wavelet expansion of f at a sufficiently high resolution scale

“and then treating the remaining empirical coefficients by some universal thresholding
rule. First, consider the error incurred by truncation at a given level.

Lemma 2.2. Assume (A1). Let Vi'=@; 4 1j=s Vi, ® - ®V;,). Then

sup{|If = Prog,, fI,} = O (2777 remrd),
e 7. Sk} = O )

where

7(T17"' yTdyP1y - -+ 7pd) = {2 + [(1 _2/51)/T1++(1_2/ﬁd)/rd]}/(l/rl ++1/Td)
and P; = min{p;,2} . | ‘ :

Provided that «(r1,...,7d,P1,...,pP4) > 0 , this lemma basically means that an
approximation rate of €” (p < oo) can be attained by an appropriate set of basis
functions which has algebraic cardinality, say () for some »(p) < co.

Define I, = {I| j1+...+74 < J}, where 2% = O(¢™) for any v < co. We
consider the estimator : .

Fri(z) = 30 6O, 2 i (e), (2.19)

IeZ.
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where

AW — ¢ /9 log(#T.). (2.20)

This estimator f;‘"iv is much less dependent than f;@t on prior assumptions about
the smoothness of f. In practice, one should take some reasonably large v in order
to keep the truncation bias small in a wide range of smoothness classes. In view
of results of Donoho et al. (1995), it is not surprising at all that f*™ attains the
optimal rate of convergence within some logarithmic factor. For reader’s convemence
we formally establish this in the following theorem.

Theorem 2.3. Assume (A1) and
pi > (L—p:/2)1/ri+ ...+ 1/ra) forall i=1,...,d.
Then

fe;:‘f(x) {E”fumv f||%,2} =0 ((62 log(e—l))ﬂ(rl,... ,rd)) +0 (2—.7:7(1'1,...,1‘4,;)1,...,p@) )

If v(r1,...,7a,P1,... ,pPa) > 0, the value of J¥ can be chosen so large, that the upper
bound given in Theorem 2.3 is dominated by the first term on the right-hand side.
Hence, we obtain the optimal rate of convergence within some logarithmic factor.

Remark 1. (The corresponding kernel estimator)
As already mentioned, we can attain the optlmal rate of convergence by a pIOJectlon
estimator on the space Vj» ® --- ® Vj» in the class B’"q(K), if p; > 2 forall

i=1,...,d . Alternatively, we can also use a multivariate kernel estimator with a
product kernel K (a:) Ki(z1)- -+ Ki(zq) , where K; is a boundary corrected kernel
satisfying [ Ki(z)z¥dz =6 0 < k < max{ry,...,ra} —1 . Choosing a product
bandwidth k= (hy,...,hs) with h; X €2/ (U/rictck1/rat2) , we obtain the optimal
rate of convergence.

3. A MULTIVARIATE FUNCTIONAL CLASS, WHICH ADMITS RATES OF
CONVERGENCE CLOSE TO THE ONE-DIMENSIONAL CASE

In this section we proceed with the investigation of what wavelet methods can offer
for multivariate estimation problems. Although again nonlinear thresholding in the
anisotropic wavelet basis is used, the object under consideration is quite different
from that considered in the previous section: There we studied the ability of our
estimator to adapt to different degrees of smoothness in different directions, which
were modeled by anisotropic Besov classes. The “effective dimension” of such a class
in [0,1]? is d, and therefore at least some of the directional smoothness parameters
r; must be sufficiently large to make a successful estimation in several dimensions
possible. Here we consider the opposite situation, where the effective dimension of
our multivariate functional class in [0, 1]? is still one, or at least very close to one.
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Some motivation for the definition of the particular functional classes considered here
comes from additive models, which are known to allow rates of convergence correspon-
ding to the one-dimensional case. As we will see below, the approximate preservation
of the one-dimensional rate goes considerably beyond the case of such semiparametric
models. Having in mind that nonlinear thresholding in the anisotropic basis adapts
locally to the presence of a different complexity in the various directions, we seek an
as large as possible class of functions that does not suffer from the curse of dimen-
sionality. It turns out that appropriate functional classes are those with dominating
mixed derivatives; see, e. g., Schmeifler and Triebel (1987, Chapter 2).

For the sake of simplicity we first restrict our considerations to the case of L,-Sobolev
constraints, although other definitions of smoothness like Besov constraints would also

be possible. Let, for some fixed K,
ar1+...+r¢

Ozt -+ 6m§df

>

0<ry e, 7g<?

FOK) = {f

éK} : (3.1)

In contrast to usually considered isotropic smoothness classes like the d-dimensional

Sobolev class - ' ‘
< K} ,
Ly

ECRR >
0<ry +...4+13<s

the mixed derivatives play the dominant part in (3.1). Whereas we need a degree of

smoothness of s = rd in F,(K) to get the rate ¢*/(3+1) for the minimax risk, we

need only r partial derivatives in each direction in (3.1) to attain this rate up to a

logarithmic factor. '

The class F{)(K) contains additive models like, e. g.,

6r1+...+rd
i i
amll e 6wd

d d -
@) = Y film) + Y fileiz5), i (3.2)

i=1 - 4,5=1

if fie FO(K') and fi; € FR(K'), or a multiplicative model like

flz) = I_-_Efi(mi)y | (3.3)

if f; € FA)(K"), for appropriate K’, as special cases. However, it is considerably
larger than such semiparametric classes of functions in that it is a truely nonparame-
tric functional class. The restriction of the complexity is attained by an appropriate
smoothness assumption instead of rigorous structural assumptions as in (3.2) and
(3.3). '

As a benchmark for the estimation method to be considered, we derive first a lower
bound to the minimax risk in F{%(K). Recall that 1 are the tensor product wave-
lets defined by (2.9), and 8; = [+(z)f(z)dz denotes the corresponding wavelet
coefficient. For the one-dimensional scaling function ¢ and the wavelet ¥ we assume
that
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(A2) () Jé()de = 1, |
(i) fo(t)tkdt =0 for 0<Ek<r. ,

It will be shown below that membership in F(®(K ) implies a constraint on the wavelet

coefficients of the type

Z 22(j1+...+j4)r Z IeIlz < K’ (34)

Jireeendd ki kg

We again intend to apply the hypercube method to derive a lower risk bound. To get
a sharp bound, we have to find the hardest cubical subproblem. To achieve this, we
consider the level-wise contributions to the total risk by any hypothetical minimax
estimator. At coarse scales, that is for J = j; + ...+ ja small, the coefficients 6;
are allowed to be quite large. Accordingly, the linear estimates 8; are minimax and
their level-wise contributions to the total risk are of order e€#{I | j1+...+ja=
J} < €227 J9-1 | At finer scales, the smoothness constraint of

> X (6 < Kr2Hadetiar

Jit+tia=J ki ... kg

becomes dominating, and not all coefficients are allowed to be in absolute value as
large as the noise level € at the same time. Despite the rapidly increasing number
of coefficients at each level J as J — oo , the level-wise contribution of optimal
estimators to the total risk will decrease.

In accordance with this heuristics, a sharp lower bound to the minimax rate of con-
vergence will be generated by the problem of estimating the wavelet coefficients at a
level which is at the border between the “dense case” and the “sparse case”. Roughly
speaking, the dense case corresponds to levels {(j1,...,74) | 71+ ...+ Ja = J},
where all coefficients can simultaneously attain the value €, whereas the sparse case
corresponds to levels at which only a fraction of these coefficients can be equal to €
at the same time. Correspondingly, the hardest level J, satisfies the relation

€297 JI1 < 9 (3.5)

which leads tb
2]E — (62 [log(e—-l)]d—l) -1/(2r+1) .

Let y be any r times continuously differentiable wavelet supported on [0,1] (In con-
trast to the case in Subsection 2.1 we need orthogonality of u(2/z—k) and p(2”'z — k')
if (7,k)# (5',%') .). Using the multiindex I = (j1,...,Jd,k1,-..,ks) we define

pr(z) = 2(J‘1+..-+j¢)/2l4(2j1 2y — k) #(27'%& — ka).

(3.6)

Define the following class of functions, parametrized by the multidimensional para-
meter 0 = (01)r. ji+..+sa=Je |

ue(z) = D > Orui(z).

Jitetda=Je ki oo kg
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The following lemma characterizes the complexity of the functional class F(#(K ) via
the dimensionality of 4.

Lemma 3.1. Let J. be chosen according to (3.6). If Cy is small enough, then
{ue| 6re€{0,Coe} forall I: ji+...4+ja=J}C f}d)(K)'

Since the p;’s are orthogonal we immediately obtain by the hypercube method the
following bound to the minimax rate of convergence in 7, (K )

Theorem 3.1. It holds that
inf sup {BIf. - £} > C (¢l1og(e™)*)

fe serd(x)

2r/(2r+1)

Now we formulate an upper bound to the complexity of the functional class f (d)(K )
by an appropriate restriction on the wavelet coefficients.

Lemma 3.2. Assume (A2). Then, for appropriate K',

FK) € {f =D 0rpr| Y, 2Uhretir N7ogg2 < K’}.
I JLyeeadd k1o kg

Note that the norm applied to the coeflicients 8; in Lemma 3.2 is of Ly-type. Therefore
it is not surpnsmg that even a simple projection estlmator attains the minimax rate
of convergence in F, (d)(K ).

Theorem 3.2. Assume (A2). Let J. be defined as in (3.6) and let
Fy= X X o)
AtetialTe ke kg
Then |

sup {E”fP f“%,} -0 ((eg[log(e_l)]d_l)2r/(2r+1)> .

feF(K)

Remark 2. In contrast to the case of anisotropic Besov classes considered in the
previous section, the construction of an appropriate kernel estimator is not obvious
at all. Note that the wavelet estimator ff projects the observations on the space
Dii+.tjo=s. Vi ® - ® Vj, . Since the spaces Vj, ® ---® Vj, and V @ - ® Vjy
are not orthogonal for (J1y--- y3a) #(J1,--- ,74) , one has to devise a qulte mvolved
kernel-based projection scherne, which is then able to provide the optimal rate of
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convergence.

Remark 3. Note that an assumption of different degrees of smoothness in different
directions like

0<r;<R;

E T T o
5 < x

6:1211'1 ve am;df .
does not lead to an essential change in the rate of convergence. Here the worst case
described by 7 = min{R;} drives essentially the rate of convergence, which is again
not better than €*/(3+1) More exactly, the minimax rate of convergence is then
(e[log(e™1)|P~1)#r/(2r+1) where D = #{r; | 7 = min{r;}} is the multiplicity of
the worst direction. ‘

Note that the optimal projection estimator fP depends, via J,, on the smoothness
parameter 7. To get a simple, fully adaptlve method, we can again apply certain
universal thresholds. Let /™ be deﬁned as in (2.19) and (2.20).

Theorem 3.3. Assume (A2). Then

e (B1F — f11,} = o ((Eoate ™) + 0 (2-27).

Note that the universally thresholded estimator misses the optimal rate of conver-
gence, which is attained by the projection estimator considered in Theorem 3.2, by
some logarithmic factor. This is because the universal estimator does not achieve the
optimal tradeoff between squared bias and variance. The same effect is well-known
for conventional smoothness classes; see, e.g., Donoho et al. (1995). As shown in Do-
noho and Johnstone (1992) for unlva.rlate Besov classes, the necessity for nonlinear
estimators occurs in functional classes which allow more spatial inhomogeneity than
Lj-classes. To show that appropriate thresholding works also in our framework of
multivariate smoothness classes with dominating mixed derivatives, we consider now
a slightly larger functional class, which allows a more inhomogeneous distribution of
the smoothness over [0, 1]d We deﬁne this class in analogy to the Besov space Bj .,
which is the largest one in the scale of spaces B] , with degree of smoothness r and
1<p,g<co.

According to the inequality

1/2
HD) Y Jod < ((#I)-l > w) ,

. - IeT Iez
we define the following functional class:

Fiw(K) = {f 2911/’1 SuP{2J(’ RV D DD S |91|}<K}
7)

Jitetga=J ki, kg
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By Lemma 3.2, we can easily see that F{9)(K) C f,(d «(K') holds for an appro-
priate K'. Moreover, these classes are considerably larger than F{9(K), since they
contain, for example, one-dimensional functions f(z) = fi(z1) from the spatially
inhomogeneous smoothness class B] . (K'). Since linear estimators are, even in this
simple special case of f(z) = fl(ml) fi € B (K') , restricted to a rate of con-
vergence of e*/(+1) 7 = r _1/2 | we can only hope to get the desired rate of

(e?[log(e1)]¢-1)?r/ (2r+1) by an appropriate nonlinear method.
Let J. be defined as in (3.6). We define the thresholds

v {0 | | i 4. +ja< ig
T=enfit i) —do Gt tia> T (38)
where k is again any constant larger than 1/2log 2. Further, let
fo(z) = 36001 M u(e). (3.9)
I ,

The following theorem shows that F* is optimal in the class f,fj),oo(K ).
Theorem 3.4. Assume (A2). Then |

P {E“f: —f Hf:z} =0 ((52[10g(e—1)]d-1) 2r/(2r+1)) .

FEFD o (K)

4. APPLICATION TO NONPARAMETRIC REGRESSION AND DENSITY ESTIMATION

In this section we intend to indicate how far the theoretical results from the previous
sections are relevant for more realistic models like nonparametric regression and den-
sity estimation. Under reasonable assumptions and by setting € x n~'/? | the lower
bounds from the previous sections can be transferred both to non—Gaussmn regres-
sion and density estimation. (Note that the hypercube approach by Bretagnolle and
Huber (1979) was just developed in the density estimation setting.)

Assume that d-dimensional independent observations ¥;, 2 =1,... ,n, according to
a density f are available. For simplicity of this discussion assume that we intend to
estimate f only on some rectangular domain, say [0, 1]¢, where f is bounded away
~ from zero. Empirical wavelet coefficients are easily defined as

B = 07 Y (%)

These coefficients are unbiased estimators for 8; and have a variance
o} = n ' (J¥}(z)f(z)dz — 6}) . Using Lemma 3.1 and Lemma 2.3 in Saulis and
Statulevicius (1991) we obtain that : ‘

or

P (J’ i/ d:) = (1 - 3())(1 + o(1)) (4.1)
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holds uniformly in z = o((n2~(+-+ia))1/6) | Let

¢ ~ N(61,0%). | (4.2)

Essentially by integration by parts, we can derive that
E (80)8;,2) - 91)2 = E (600, 2) - 01)2(1 +0o(1)) + O(n™)  (4.3)

holds in a uniform manner in {I | 2#*-*¢ < 7} | for any fixed v < 1 and
arbitrary A < oo ; see, e. g., Neumann (1994). This means that we can apply just
the same estimation techniques which were developed for the Gaussian white noise
model (2.1). ,

In view of the heteroscedastic structure of the approximating model (4.2), we think
that a slight modification of the thresholding schemes from the previous sections is

advisable. For example, the universal threshold A" = ¢,/2log(#7Z.) defined in
Section 2 should be replaced by thresholds

A — 514/21og(#1,), (4.4)

where 7,, denotes the set of indices associated to coefficients that are thresholded,
and ‘

5 = n? (n-l§;¢%<x> - ) (45)

is a consistent estimate of o%.

As long as 7, contains only indices I with 2%+~%¥¢ < nY | for some v < 1,
asymptotic normality (4.1) and the risk equivalence (4.2) are valid, and we can expect
analogous asymptotic results to hold as in the Gaussian case. o
A similar connection to the Gaussian white noise model can be established for mul-
tivariate nonparametric regression. Assume we have n independent observations
(X1,11),...,(X,, o) , where X; is distributed according to a d-dimensional den-
sity p. For f(z) = E(Y; | X; =) we obtain the usual nonparametric regression
model

Y= f(G) + e, i=1,...,m, | (4.6)
where E(g;| X;=2)=0.

Ly
- In contrast to the density case, we have to take care of the bias when we construct
empirical wavelet coefficients. An obvious possibility is, to compute first a multivari-
ate local polynomial estimator of f with some small bandwidth A, and then to insert
this estimate into formula (2.10).
To be more specific, assume that
(A3) (i) the marginal density p of X; is bounded away from zero on [0, 1]¢,
(i) f is r-times continuously differentiable on [0,1]¢, where r > d/2,
(iii) for all M < oo, there exist constants Cps < oo , such that

sup E([e,-|M| X;zg;) < Cur.

Q_E[O,I]d
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Let f (z) be a multivariate local polynomial estimator of order r with some bandwidth
hn; see, e. g., Ruppert and Wand (1994). Conditioned on X, ,X,., f can be

written in the form _
flz) = Zwt(ﬁ)Yz

For the bandwidth h, we assume that, for any §> 0,

B =0 (n7), h?=0(n). (4.7)
It may be shown that, for C large enough, the relation

( sup {Zw, (z2)f(X;) — f(:z:)} > Ch;) =0 (n;"‘)
z€[0,1]¢
is sat1sﬁed that is, the maximal bias of f(:c) over [0, 1]¢ is of order R with a proba-
bility exceeding 1 — O(n™>) . If we set 8r = [;(z)f(z)dz , then
E(01| _X.la"' 7&) —0r = O(h )

is also satisfied with the above probability. Using Theorem 2 of Amosova (1972) we
can prove that, conditioned on X,,..., X, , the asymptotic relation

;-0 | C
P(+2% > o) = (- 2 + o) + 0, (49
. ,
where o2 = var (gj | Xiy-ees Kn) , is satisfied for all T with 27t+-+ie < n7v |
v < 1, with overwhelming probability. Hence, it is not difficult to transfer the
methods from Sections 2 and 3 to multivariate nonparametric regression.

5. SIMULATIONS

In this section we briefly report on results of a simulation study, which was carried
out to check how far the asymptotic results are relevant for moderate sample sizes.
We used as a convenient programming environment the XploRe system, which has
been developed by W. Hardle and coworkers, and runs on personal computers. A
description of this is contained in Hardle, Klinke and Turlach (1995).

In accordance to the main theme of this paper, we considered a bivariate function
f(z1,22) = 2sin®(z;) , which has an effective dimension one. This function is visua-
lized iz Figure 1, on the grid G = {((s — 1/2)/16 (7 —1/2)/16), 4,7 =1,. .., 16}
with 256 grid pomts

[Please insert Figureyl about here]

First we compared the anisotropic wavelet basis with the usual (isotropic) multireso-
lution basis with regard to their ability to compress the signal f. Good compressibi-
lity means that most of the power of the signal is packet in an as small as possible
“number of coefficients. To compute the wavelet coefficients of the two-dimensional
bases we used the one-dimensional fast wavelet transform (as well as its inverse for



18

backtransformation) as the main building block, which provides a quite efficient al-
gorithm. Figure 2 shows magnitudes of the wavelet coefficients, |8;|, of the two bases
on a logarithmic scale. We omitted the “father x father-coefficient”, 00,0;1,1‘,&,11 both
cases and displayed the 50 largest coefficients in decreasing order. The solid line
corresponds to coefficients of the anisotropic basis, whereas the dotted line refers to
coefficients of the multiresolution basis.

[Please insert Figure 2 about here]

This picture underlines the superior ability of the anisotropic basis to compress sig-
nals like f, which have an effective dimension lower than the nominal one. Most of
the power of the signal is packed in a small set of coefficients, whereas the multire-
solution basis needs more functions to provide a comparable approximation to the
function f. Asymptotic theory prescribes that this will have direct consequences to
the performance of appropriately thresholded estimators in statistical models.

- We added Gaussian white noise, which leads to the nonparametric regression model

Y;;j = f(a:;,m‘j)‘—l— Eij, i,j: 1,... ,16,

where z; = (2 —1/2)/16 and &;; ~ N(0,0?%) are independent. We chose o =0.1,
which corresponds roughly to an amount of noise usually assumed in nonparametric
- regression, and o = 0.05 . Figures 3a and b show the true function f (solid line) and
one set of observations Y;; according to ¢ =0.1 and o = 0.05, respectively.

[Please insert Figﬁr_es 3a and b about here]

After calculating 256 empirical coefficients in both cases, we applied thresholding
at the universal thresholds A¥™¥ = 0,/2log(255) to all coefficients 8;, I #

(0,0;1,1) . We restricted our considerations to hard thresholding, that is 5(')(0~ LA)=
f; I(|6:] > 1)), since we know from extensive simulations in Marron et al. (1995)
that hard thresholding is often better than soft and almost never essentially worse.
This superiority may be quite clear in cases of strong inhomogeneity in the size of
the coefficients 8;. , ‘ '

Figures 4a and b show realizations of hard thresholded estimators based on the aniso-
tropic wavelet basis and the multiresolution basis, respectively, in the caseof o = 0.1.

[Please insert Figures 4a and b about here]

The anisotropic estimator provides quite a good approximation to the true function
f, whereas the isotropic one even does not capture the variability of f in z;-direction.
The numbers of active coefficients including 6p0,1,1 are 3 and 1, and the Lj-losses are
0.174 and 0.500, respectively.

Figures 5a and b show realizations of the same estlmators in the case o = 0. 05
[Please insert Figures 5a and b about here]

The anisotropic estimator approximates f almost perfectly, whereas the isotropic one
achieves a similar degree of approximation as the anisotropic estimator in the case
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o = 0.1 . The numbers of active coefficients are 7 and 5, and the L,-losses are 0.0003
and 0.174, respectively.

We studied also some other examples for f and o as well as a modified threshold
choice APed = 0’\/2 log(nj, +5,(B)) , where ny(B) denotes the number of wavelets in a
certain basis B associated to levels (j1,72) with j; + 72 = J . This particular choice
of the thresholds is somewhat less conservative than the above thresholds A%, This
alternative led sometimes to the inclusion of some more coefficients, which resulted in
slightly improved estimators, but sometimes both thresholding schemes gave identical
results. Concerning different choices for f and o, the anisotropic estimators were
never worse than the isotropic ones, and sometimes dramatically better.

We restricted our study to bivariate functions, mainly for the sake of a convenient
visual presentation of the results. The whole program, including the use of the one-
dimensional fast wavelet transform as the main building block of the implementation,
can be carried out in higher dimensions, also. An appropriately thresholded estimator
~ based on the anisotropic basis will be able to adapt to a lowerdimensional structure
of a higherdimensional function, whereas the structure of the isotropic basis prevents
corresponding estimators from exploiting an effective dimension lower than the nomi-
nal one. We think that this effect will become even more drastic when the difference
between the full dimension and the effective dimension is larger than one.

; 6. PROOFS
Proof of Lemma 2.1. It is easy to see that

a[r,] ar
Py [,.]/J'kl. ,kd(m+he“) - 9z [,.

where the constant C can be ma.de‘a.rbitra.rily small by an appropriately small choice
of Co. Hence, {us, 8 € {0,e}°} C HZ(C) . Since the Holder class HZ(C) is
embedded in Bg, q(K ) for C small enough, we obtain the assertion. []

g e ha(2)| S C2OF I Bggimprinl] o gmipricln],

Proof of Theorem 2.2. By (2.12), we only have to study the decay of the funct1ona1
Q((AF), ©) given by (2.13) as e — 0, where © ={(6;)| T;0r¢:€ B (KD} -

We proceed from the decomposition
2 (07, 0)
< > > &

J'1<.7'1', Jaliy  kiseska

B> oy 5 2 (1L +1)o (1)

""1.71—.7 +1 (.71) :Jt—l:]t-}-l, de) (Jk"]k)rk<(.7t“.7 )rt kl) N

+Z Z 3 mm{()\':""’t)2 91}

=1 Jl“_‘J; +1 (.71 e lji'.-—l 1j$'+1 yuee :jd): jkrk Sjiri kl I lk

= 5 + 5 + Ss. ‘ : ’ (61)
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By (2.15), we have that

S, =0 (6221'{‘+...+j;) -0 (6219(1'1,...,1'4))' (6.2)
Fix for a moment ¢ and j; > j* . Note that

#AU| Ge=idre < (Gi= )} = 0 (FFilinteiiind)
-0 (251+...+j;2(j;-j;)r;(1/r1+...+1/r¢))' (6.3)

This implies that

ST CaNC

(Frseeesdi-tafidtseerda): (Ge—dg)rul(di=dt)ri ki ika

x ™ CONE ) YO / . k. 2 .1: — 9 1 l .« ow ]. ’
= Q0 (62231 +._,+Jd) 0 (2(.71—.‘7; Fri(1/ri4.+1/ra) ji — ¢ exp(_K‘ (.7 Ji )7" ( /27'1 7+ + /rd))

= 0 (&%) 0 (exp (G =35 fre + ..+ 1/ra) [log(2) — £2/2]) i o j:) .

Since [log(2) — x2/2] < 0, we obtain that

/

52 =0 (6219(1'1,... ,1'4)) ) (64:)

Let p; = min{p;,2} . By ||f |Ib§fpi,q < K we obtain by straightforward calculations
that '

sup |gIlz3§' < Cz—ji"t‘;i2ji"i(1—;i/Z)(l/Tl+---+1/Td).
(61)€® { 2 - | (6.5)

(FryeeeFimtoJigt yeonida)t TRTR ST krypeenska
This implies

> > min{(A7)%, 67}

(FraeeesFimtaFig1renrda)t TuTe<diTi  Fkiyeeika

S (A;pt)Z—?i Z Z IGIIP‘
(Frseee sFimtaFidLyerenda): TuTk$FiTs Kiyenika

0 (( X}pt)2-5,-2-j.-r,-;;,-2j;r,-('1—;“;,-/2)(1/r1+...+1/rd))

- 0 (ez‘;"( s _ j;)1—5;/22—j;r;;;2jgre(1—;;/2)(1/r1+...+1/r4)>

= 0 (&2i-+i) 0 (6—5.-Z—j;r,-‘p?;g—(j;+...+j;)&/z) .

%O (2-(1'-:—1',-")fii'23’41"‘(1—5-'/2)(1/71+...+1/f4)2(j:+...+J';)(5'i/2—1)(ji _ j;)l—giﬂ) (6.6)

First we can easily see that e~Pi=a b= (i +tilPi/2 = 0(1). Becau‘se‘ of
iitetiy ¢ 9aimil/ritA1/ra) and by (1-2:/2)(1/r1+...+1/ra) —D: < 0 we obtain
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 that

d o) - . ~ - -~
Sy = Zl: | Z 0 (6223'{‘+---+J';2—(:ie—j{)fipi2J¢ri(l—pi/2)(1/r1+...+1/rd)2(jf+..-+j;)(p;/2—1)(ji __j:)l-—pi/Z)
=1 gi=j57+1 .

d oo ‘ )
_ O(ez2j;+...+j;)z 3 O(2(1';—j,-*)r,-[(1—5;/2)(1/r1+...+1/rd)—z‘>1'}(J-i_ j;)l—i-/z)

i=1 ji=g7+1

- 0 (622j;+...+j2) ) ‘ (6.7)
Collecting the estimates in (6.1), (6.2), (6.4), and (6.7) we obtain the assertion. [J

~ Proof of Lemma 2.2. Fix for a moment j;. Then we obfa,in, analogously to (6.5), that

> > 16

(jl yeor )ji—lsj‘l'+1 yare rjd): jl +---+.7.d=‘] ky oo :kd

< ( > > lezﬁ) "

(F1 e sFimtaFidseenrdd)t Foteetda=T kiyee kg

0 (‘2—2jgr;+(j1+...+.‘id)(2/5i—1)) ) ; (6.8)

Note that ;7 — (]1 —+ ... +]d)(1/5,, — 1/2) > JkTk — (]1 + ... +]d)(l/5k — 1/2) for
all k=1,...,d implies the relation
27 — (i + ... +30)2/pi —1) = (ju+ ...+ Ja)¥(re, ... ,Td, P1,- - ,0a)- (6.9)
Using (6.8) and (6.9) we obtain that
If — Projg, fllz,
oo d ) o
2> > > @
J=Jr41i=1 (1o i)t Jrtetia=d, kg yeee sk

dirg=I(L/p;—1/2)25pr—I(1 /P —1/2)

— i O (2—.7‘7(1‘1....,‘rd,Pl,-..,Pd)) =0 (2—]“7(r1,...,r4,p;,...,pd)) .

J=J*+1
O

Proof of Theorem 2.3. Setting formally ™" = oo if I ¢ Z., we have again that

sup  {B|fm — fI2,} < o), e), (6.10)

feBgq(K)

where © = {(0;) | ;01 € Bé,q(K)} .
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Let jf be chosen such that 2%™ x (e?log(e~!))~Y/(M/mt—+1/rat2) = We split up

a (), 0)

T )
IeZ, €

+ 3 Y min{(A)?, 63}

JZ<J: k17 )k

+ > Z mm{ Aumivy2 g2 }

.7:>.7, LN

+ > 6 : (6.11)

I¢T.

The first term on the right-hand side is obviously of ordgr‘ e?log(e™?) .
The second term can be majorized by Ce?log(e~1)27+++%i  whichis O((e?log(e™1))%(rerra)
The third term can be estimated by

SO Y D DR

Fi>37 (FrseenrFimtoFidlsensda)t TuTk$TirTi Kayeen d
= Zo ((62 log(e‘l))l‘;"'/z) Z odiril(1~pi/2)(1/rit.+1/ra) - 7]
: e

= Y0 ((62 10g(€—1))1—5;/221'3%:[(1—5e/2)(1/r1+...+1/ra)—Ei])

= 0 (( E2 ].Og((:'_l))ﬂ(rl'",' ,rd)) .

Finally, by Lemma 2.2, the fourth term is of order 2-7¢¥(ri»i7aPripa)  wwhich com-
pletes the proof. [J

Proof of Lemma 3.1. Let 0 <ry,...,r4 <r. Then, for j1 +...+ja=Je,

”#grl,...,rd)”%z =0 (22j1r1+...+2jdrd) =0 (22Jer) )

Let T={I| ji+...+ja = Je} . Further, since j'ug—”’""r‘)(g) dz = 0, we have
that . ~

3 sup {|(uf™ 7, wiffy )} = 0 (27).
Jer 1
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We have by (3.5) that

2
Z GI#(Ifl,...,Td) l

IeT ILz

< Zezl ("'1,-..,‘1-4)“%2
ZeIeJI(M(Tl’ ’rd) (71,...,rd))|

- 0 ( 622Je Jed—122‘Jer) |
s {I(uf Wy N} S s
7 1€l I

= 0 (2"J2 2 = 0(1),

which proves the assertion. [

Proof of Lemma 3.2. Let pur(z) = 202+~ +”")"¢§;r)( 1) gd Zl(fl:d) Then, by inte-
gration by parts, ; ,

2(_7'1+,,_+jd)r91 — (—1)"1/f(r""’r)(ﬁ)llll(_@) dz.

Expanding f(m7) in a homogeneous wavelet series, f»-m) = ¥ Jez2aYIYs , we

obtain
Yi<co

We restrict our considerations first to Z = {(j1,... ,Ja,k1,... ,ka) | 7i =1 forall ¢},
that is to coefficients associated to products of wavelets 1, x, rather than scaling fun-
ctions ¢g;. The near-orthogonality of the system {ur}rer is characterized by the
fact that

> sup {|(¥r41, 1)} < 0.

Jez2d IeT
This implies that

3 et 3 g2

(jl:---:jd): _‘]{Zl [T ¥

= S| o eute)da|

IeT

S Z Z ‘7j1+I7J2+I(¢J1+I> #I)(¢Jz+1': )U'I)I

IeT Ji,J2 €724

< (Z sup{|(7+1, MI)I}) 2.7 <0

JeZM IeT

The remaining wavelet coefficients fr with j; = [—1 for at least one 2 can be treated
by similar considerations, which completes the proof. O
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Proof of Theorem 3.2. By Lemma 3.2, (3.5), and (3 6) we obtain that

E|F? - fl3,

= E#{I| a+...+atr+ Y 6
I jit..+ia>Je

- 0 (GZQJ‘JS_I) + 0 (2—2161') -0 ((62[log(e—l)]d—l)ZT/(2r+1)) )
O

Proof of Theorem 3.3. By (2.12), our coord.ina.tewise‘upper risk estimate will be es-
sentially driven by the functional min{(A%¥**)?,2}. According to the heuristics lea-
ding to the balance relation (3.5), we choose J¢ as the presumably hardest level such
that .
| e log(e71)27 gt x 272

is satisfied. Since J. = O(log(e™?!)), we conclude from (2.12) that

E||fem — |13,
< e (M2 1)o (7)
€
+ (APEPH{T| ji+...+7a< T}

+ bD 2. 6

Jitetia>min{J, 2} k1. kg

= 0 (621/10g(6“1) + e log(e )27 g+t + 2‘2(1‘”:)’)

= 0 ((@nog(e )™ ™) + 0 (2277).

a

Proof of Theorem 3.4. By (2.12) and (3.7), the proof of the theorem is reduced to
estimating Q.((A}), ®), where

0= {(GI)I sup; {21(1-—1/2)] (d-1)/2 i btia=T Zkl, kg |91|} < K} We have
Q2 ((41),0)
< > > é

Jrtetia<Te bty kg

L EmeE)

J=Tet1 it ia=J ky oo €

FY Y Y min{(x;)z,eﬁ}'

J=Je+1 j1t+...tija=J k1o kg
= T+ T, + Ts (6.12)

From (3.5) and (3.6) we see that .
T, =0 (6221‘[10g(€_1)]d_1) -0 ((62[log(e_l)]d—l)2"/(27""'1)) - (6.13)
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Since ,
g (&) (d)
- o (ex0 ((7 — Jog(2) — w2/2)) (3127 /T = 1) = o),
we get

T, = 0 (622J;Jg—1). Yo (21“,J‘(J/Je)"'1 (/\I + 1) (Ae*))

I>Je
= 0(2"J) = O (([log(e7)]#-)r/(2r+1))  (6.14)

Finally, we have

Z Z mm{()\* 91}

Gr+etia=J k..

< X Z > ol

Jtetda=J kyye ka

-0 ( e[T — Jo-Ir-1/2) J_(cl—l)/z)

— O (62—14(7—1/2)J€(d—1)/2) 0 (2—(J—Je)(f—1/2) /J _ JE(J/JE)(d—l)/z) ,
which irmplics, by 2-r-1/2) J4-1 < 3720 — O((flog(e N1/ | tha

Ty = O ((&[log(e™)]*)>/Cer 1) (6.15)
O
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