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Abstract

In dimension one, it has long been observed that the minimax rates of conver-
gences in the scale of Besov spaces present essentially two regimes (and a boundary):
dense and the sparse zones. In this paper, we consider the problem of denoising
a function depending of a multidimensional variable (for instance an image), with
anisotropic constraints of regularity (especially providing a possible disparity of the
inhomogeneous aspect in the different directions). The case of the dense zone has
been investigated in the former paper [5].

Here, our aim is to investigate the case of the sparse region. This case is more
delicate in some aspects. For instance, it was an open question to decide whether
this sparse case, in the d dimensional context has to be split into different regions
corresponding to different minimax rates. We will see here that the answer in
negative: we still observe a sparse region but with a unique minimax behavior,
except, as usual, on the boundary.

It is worthwhile to notice that our estimation procedure admits the choice of its
parameters under which it is adaptive up to logarithmic factor in the ”dense case”
([5]) and minimax adaptive in the ”sparse case”. It is also interesting to observe
that in the ”sparse case”, the embedding properties of the spaces are fondamental.

Key words and phrases: nonparametric estimation, denoising, anisotropic smoothness,
minimaz rate of convergence, curse of dimensionality, anisotropic Besov spaces

1 Introduction

Our aim in this paper is to complete the study introduced in the former paper [5]. In this
paper, we provided a procedure of nonparametric denoising constructed on a pointwise
kernel estimation with a local selection of the multidimensional bandwidth parameter.
More precisely our model was and still will be:

X.(dt) = f(t)dt + eW(dt), t=(t,... ts) € D.

( d = 2 is precisely the case of an image with an additional noise.) As we will not discuss
of special boundary effect, D will be chosen equal to [0, 1]¢.



We consider a kernel estimation of the form

1 .Tl—tl .T}d—td)
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K is a kernel with good approximation properties in each direction and our aim is to
provide a selector of the muldimensional parameter h = (hq,... ,hqy) depending on the
point = = (z1,... ,24) and using the data X..

Our method is a generalization of the Lepski’s method of adaptation [6], [7], which roughly
consists in choosing the ”coarsest” bandwidth such that the estimated bias is negligible.
However, this notion becomes more delicate in a multidimensional setting.

We shall again focus on functions with inhomogeneous smoothness properties and
especially providing a possible disparity of the inhomogeneous aspect in the different
directions. Specifically we shall consider the anisotropic classes of Nikolskii, consisting of
functions f(xy,... ,z4) with regularity s; in the direction 4, in L,, norm, fori =1,... ,d.
In the former paper we investigated the following zone of parameters:

1—zd: L oo, i[1(£—1]}+<2
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In this region (dense case) the minimax rate of convergence, associated to the L,
norm is e , where 3 is defined by 1/5 =3¢ 1/s;.
In the present paper, we’ll investigate the following region :

d
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This region corresponds in the one-dimensional case to the sparse case where a minimax
rate of convergence different from the dense case is observed. It was an open question to
decide whether this sparse case, in the d dimensional context has to be split into different
regions corresponding to different minimax regimes. We will see here that the answer in
negative : we still observe a sparse region but with a unique minimax behavior, except,
as usual, on the boundary. In this region, we have the following rate of convergence :

d
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with an additional logarithmic term on the boundary. This rate of convergence coincides
with the rate observed in dimension 1 (see for instance [12], [1], [10]). Another important
remark is that the estimation procedure does not depends on the parameters (si, ... , sq)
and (p1,...,pq) of the Nikolskii’s class. It means that our estimator is not only mini-
max one but minimax adaptive w.r.t the family of Nikolskii’s classes described by the
parameters (si,...,Sq4) and (p1,...,pq) belonging to the sparse region. It is worthwhile
to notice that the same procedure is adaptive up to logarithmic factors in the dense zone
[5].

It is also interesting to observe that in the ”sparse case”, the embedding properties of
the spaces are fondamental, and this is the reason of our limitation to the case 1 < p; <

{llog 5_1]1/25}b , b=



p < oo since we have not been able to find embedding theorems in the literature when
this condition is not valid.

The paper will be organized as follows. The second section recalls the anisotropic
Besov conditions, and the procedure of estimation. This section is concluded by two
theorems. The first one states the upper bound for the risk of the procedure. The second
theorem states the lower bound. In particular, the two theorems together prove that our
procedure attains the minimax rate of convergence simultaneously for all values of the
parameters (si,...,Sq) and (p1, ..., pq) belonging to the sparse zone, in other words, it is
minimax adaptive in the ”sparse case”. The third section concerns the proof of the upper
bound theorem. We first recall the embedding and approximation properties which will
be needed in the sequel. Then we give a rapid summary of essential tools appearing in [5].
The last part, is devoted to the main part of the proof. Section 4 concerns the proof of the
lower bound theorem. The proof of this theorem follows a general type of construction
for lower bounds which is used in various domains of nonparametric statistics: estimation
([3], [9]), adaptative estimation ([8]), hypotheses testing ([4], [11]). This is the reason
why we chose to give the construction in full generality and to obtain our lower bound
result as a particular case of this construction. There is at least two advantages to this
construction : first, it is general enough to be applied in a lot of models, secondly, one of
the assumptions directly contains the rate of convergence. In the particular case of the
white noise (which is the framework of this paper), our approach leads to the verification
of four simple assumptions. Thus instead of giving a direct (and rather standard) proof
of Theorem 2, we deduce the rate of convergence by verifying the four assumptions
mentioned above.

2 Adaptive procedure for anisotropic conditions.

2.1 Anisotropic Besov Balls

Let us recall the following definition of the Besov space B((;i’:::’;;lg -, (see [13]).

Let f be a measurable function defined on R?. For y € R?, we define :

Vo €RY, A, f(x) = f(x+y) — flx).
If [ € N then Al is the I—iterated of the operator A,. (Of course A = I,.)
We have the following properties :

1. Let l € N: l
Al f(x) = ZC{(—l)j“f(x +jy) Especially :
=0
I I
(D)™MAL () =Y Gl fa+jy) = D CH(=1) " f(x + jy) — f(a)
j=0 J=1

2. fkeN,meN, 1<p<oo; feLP(RY), we obviously have :

1A fllp < 27 [ A -



3. Less obviously, one can prove Marchaud inequality : Let k €e Nym e N*. 1 <p <
oo; fELP(RY):

21y

1AY Fllp < a(k,m) > (G + 1) 27| AL £,
7=0

Definition 1. Inhomogeneous Besov spaces.

1. Let ey, ....eq the canonical basis of RY,. For 0 < s; < o0;:1 < p; < 00, we say
that f belongs to By . if and only if there evists | € N, s; < 1 ( resp. for alll €
N, s; < 1), andC(s;, 1) < oo, such that :

Vh € R, HAhEZfH]LPZ R4 d:l: < C(Su )

(317"'7Sd) _ d i
2. B(p17~~~7pd)700 - mi:lB;i,OO

Remarks:

e Thus, we are considering functions having regularity s; in the direction ¢ quantified
in L,, in the sense mentioned above. The proposition below proves that the func-
tions having this regularity can be approximated using appropriated kernels with
the rate of convergence h% in L, norm.

e The condition dl € N, s; < [ can be replaced by VI € N, s; < [ in such a way that
one can choose indifferently an integer [, as soon as [ > s;.

Let us finally define the following Besov ball By (M), s = (s1,...,84) and p =
(p1,...,pq) as the set of functions supported on D, and such that all the constants
C'(s;, 1) appearing in the definition above are less than M.

2.2 Construction of the estimator.
2.2.1 Kernel.

Let g(t) be an integrable, bounded, compactly supported function such that [ g(u)du =
1. Following Nikolskii [13], we define :

l

= 3 CH=DM R g (u k).

k=1

It is easy to verify : [ gi(w)uFdu = oy, for k =0,1,...,1 — 1. Let us put:

K(tl...td) = gl(tl) .. -gl(td)-

For t = (t1,...,ts), K(t) is a compactly supported, bounded kernel (i.e. there exist
a >0, K >0 such that K () =0, Vt ¢ [—a,+a]? and sup |K ()| < K).

We denote
1/2
nKné</’Kﬁwﬁ)
Rd

and obviously, we have for 0 < k; <[, fRd K(t)tlfl...tgddt = 00,k -0,y -
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2.2.2 Family of kernel estimates with dyadic bandwidths.

Let us define j*(¢) in N, by: 2-(MEH) < 22 < 273 and restrict our attention to
the following set of dyadic:

Ii=1()={j= (.- ja), 0<ji <jM(e), Vi}

We consider the following family of kernel estimates :
fj :22(5_1%/ K(2j1(t1 —ul),... ,2jd(td—ud))X5(du1,... ,dU,d), ] € I(E) (1)
D

2.2.3 Estimation procedure.
Let us define the following ordering in IN¢:

d d
jmeNY j<<me= ) j;i <) ms

i=1 i=1

Admissible j’s. Let us introduce the following ”local rate”:

NI
—~
[\
~

A(j,€) == | K||2Z502A, A = (1 + dloge™)
where j is in N?. Let us put
M = 2d + (8 4 8dp)'/%, o(j) :== MA(j,€).

For all j,m € N? let us define jAm = (jiAmy, ..., jaAmg) and j(g) = (1M (e),. .., M (e)).
For j € I, we say that j belongs to the set A = A(t) of “admissible” j’s at the point ¢, if

either j = j(e) or, for all m >> j, m € I, | fjam(t) — fm(t)] < o(m) (3)

where f; is defined in (1).
Now, let j € A such that

j<<j VjeA (4)

Notice that j exists but is not necessarily uniquely defined. If it is not unique, let
us make an arbitrary choice. If we consider A as the set of admissible j’s in the sense
that their bias is within acceptable limits, j is corresponding to the coarsest scale (largest
multi-bandwidth) among admissible.

Locally adaptive estimator. Finally, let us put:

() = f(0)

We observe then that f*(t) is a classical kernel estimator taken with the multi-

bandwidth 277 which depends on the data X.(.) and on the time . We call it “locally
adaptive estimator”.



2.3 Minimax rates over anisotropic besov balls
2.3.1 Upper bounds.

We have the following theorem :

Theorem 1. Let B} (M), be defined as above, withs = (s1,... ,54), P = (P1,--- ,pa) €

Ri and such that:

1 <pi<p<oo,Viedl,...,d}

11
1 — —— >0,
— Sibi

Set § = [% B N %)] If 6 <0, ('sparse zone’) then, for

1=1 s; \p;

"@
"@IH

S| ETE R[S ]

i=1 3 3

Kp
sup Ef/ [f2(t) = f(O)Pdt < Cs(p) {[loge™"]" e} ¥ [loge™']#1=0)
By () Sy

where C5(p) is an absolute constant.
This theorem leads to the following remarks.

o Let us first note that the behaviour of the estimator f;

(7)

*if 6 > 0 ('"dense zone’)

has been investigated in the former paper [5] (Theorem 4). In particular we deduce
from [5] that if the inequalities (5) and (6) of Theorem 1 are verified and 6 > 0

then

owp By [ 1f20) = S0P < o) {og e} oge 1
B3, 00 (M) [0,1]

where C5(p) is an absolute constant, § is defined by 1/s = Z?Zl 1/s;.

(8)

In [5] this result was treated as adaptive since the estimator does not depend on the

parameters of the besov ball. Actually, the estimator f*

is not minimax adaptive

if 6 > 0: the upper bound given by (8) and the minimax rate of convergence found

n [5] (Theorem 3) differ by the factor {log(1/)}’, where b =

(25 +1

+d—1. In this

situation one usually speaks on ”adaptation up to a logarithmic factor However,

if 0 < 0 our estimator f* is minimax adaptive (see Remark after Theorem 2).

e Notice here that when 1 — 3¢ 11 >0, then K > 0,
=15 p;
hence ZZ 1 SZ(—Z — %) < 1, furthermore 6 < 0 implies Zf 1 sll(p% — ;) >

deduce that, in the sparse zone, necessarily p > 2.

As a consequence L > K > 0.

2
o

We



e We observe a phenomenon which is the equivalent in d dimension of the famous
‘elbow’ observed for d = 1 , leading to essentially 2 regimes for the minimax rates
of convergence. Notice that for d = 1, the rate

Kp 20s—5 +3)p
L 2s—2)+1

is exactly the rate observed in this situation. (see [12], [1])).

e As in dimension 1, the following lemma proves that the rate in the sparse zone is
smaller than in the dense region.

Lemma 1. Under the conditions of the theorem, if § <0, then
25 K

>

1425~ L

W]

with equality if and only if 6 = 0.
The proof of the lemma is just observing that
K 25 )

L 1+2s L(1+25)

and, obviously, L = K + Z?:l L(3- %) > 0. O

e We can also observe in the following lemma, that, for the sparse case, as well as
the dense case, the rates are strictly decreasing with the dimension.

Lemma 2. Under the conditions of the theorem, if {i1,... ,4;} C {i1,... ,im}, then
L1
if 3(i1, ... im) " = . Sty ey im) < 8(in, ... ,7) (10)
r=1 ir
1,11 1,11
Zf (’ll, 72[) [ ; Slr (plr p)]7 (217 7’”) [ ; SZT <plr 2)]7
then

K(iy, ... i) _ K(iy, ... im)
L(’il,... ,'il) B L('ll, 7Zm>

and equalities in (10) or (11) only occur if the two sets are equal.

(11)

(10) is obvious. (11) is obtained by induction : Using the symmetry of the problem, we only need
to calculate : .,
11 11 1
K(,....d) KQ,...,d=1) (z=35)0->2 %G —5;)]

L(,...,d L(,...,d—1)  L(,...,d)L(1,...,d —1)

Now, as p; < p, K > 0 implies that [1 — Zle é—t(i - pid)] > K >0, as well as K(iy,...,4) > 0, for any
I>1.

Moreover, obviously, L(i1, ... ,4) = K(i1,... ,4) + Zé—zl L(1- %) > 0. O

J
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2.3.2 Lower bounds.

In this section, we state the following lower bound result.

Theorem 2. Let L and K be the constants defined in Theorem 1. Then for e > 0 small
enough,

~ Kp
inf s B / Fo(0) — JOPdt > Colp) {log e ]2} T, (12)
I feEB} (M) [0,1]¢

where Cg(p) is an absolute constant and the infimum is taken over all possible estimators.

Remark :  Let us note that this lower bound is valid for a standard Besov ball without
any restriction on its parameters. However, the bound is effective only for § < 0. For
0 = 0, the upper and lower bounds differ by a logarithmic factor. As is obvious, this
lower bound is correct but not sharp for the case § > 0 ("dense zone’) and in particular,
another proof has to be used see [5]. ¢

Remark :

1. We deduce from Theorem 1 and 2 that the estimator f is minimax adaptive in the
sparse zone ¢ < 0.

2. We have from Theorem 1, Theorem 2 and inequality (8) that our estimator is
adaptive up to a logarithmic factor w.r.t to the family of besov balls Bj, . (M) with
s and p satisfying (5) and (6).

3. It is an open question how to construct an estimator being minimax adaptive w.r.t
to the family of besov balls By (M) with s and p satisfying (5) and (6).

&

3 Proof of the upper bound result.

3.1 Embeddings and approximation properties for anisotropic
Besov spaces.

3.1.1 Embeddings

As in dimension 1, for the sparse zone, the embeddings are an essential tool. We quote
here Theorem 6.9, p.252 in [13] :

Proposition 1. If

1 < pi<r<oo, Vie{l,..., d}, (13)
d
1 /1 1
K = |1- e 14
RGO "



are satisfied and if we put

i=1 ¢ Di D;
SiKr
7K, (16)
then the space B((sl""’sd) is embedded in the space, plasa)
P1y-.,Pd),00 (r,...,m),00

Notice that for all ¢, because of p; < r, we have K; > K" > 0. This proposition
will be used in two situations : for r = p, then K" = K, and r = 0o, where we see the
importance of the condition 1 — ¢ 11 >0,

=1 s; p;
3.1.2 Approximation properties.

The following proposition is proved in [5], and shows that the approximation properties
in the Besov spaces are driven by the regularity parameters s;’s:

Proposition 2. Let f € RBlstsa)

P15+ »Pd),00

Let g(t) an integrable function defined on R,  [g g(t)dt = 1. Let

l

alt) =) CH=D "k g (t/k).

k=1
Let us also define
K('xlv s 7xd) = gl('xl) e 'gl('rd)'
For h and y € R%, and i arbitrary in {1,...,d}, let

[y.h] = (y1h1, e ,ydhd) ; [yh]l = (y1h1, e ayi—lhi—la Ovyi+1hi+1> e ,ydhd)-

K(y)[f(z+ [y.h]) — f(z+ [y-h]")|dy < L|h|* (17)

LPi (Rd7d$)

H R4

3.2 Essential results from [5]

Let us now recall the following ingredients of the proof in [5], which will be useful here :

3.2.1 Dyadic directional modulus of approximation.

Let us define the following dyadic modulus of approximation:

D) = {27, 027, 0; € {01}, 0. < i < 5M(e), VI A, s < i < ()}

gi(27)(t) = sup (18)

yeDi(27%i)

K(x) [f(t +y.x) — f(t+ [yx]’)} dx

Rd

We shall restrict to functions having a minimal regularity: For0 <v <1, 0< L, <
00, 0< L < oo, we say that the function f belongs to Fo = Fo(v, L,, L, [0, T]%) if

9



® SUDqe(o0,17d fO)] <L
o Vi,1' € [0,T1%|f(t) = ()] < Lo ([t = 41" + ...+ [ta — tg]")
d 11

Notice that Proposition 1 implies that under the condition 1 — )%, s > 0, we

necessarily consider functions belonging to a set Fy(v, [0, T]?), with v eventually small
enough but positive.

3.2.2 Local rate of convergence.

Let us recall : L )
A(j, ) i= | K|2%=72A, A =e(1+dloge™)?
The following proposition is proved in [5] and describes the behaviour of the optimal

multiscale bandwidth if we restrict the choice to dyadics.

1
Proposition 3. For any arbitrary f € Fy, 0 < e < (%) ’ ,

1. There exists j = j(t) = (j1, ..., ja) € I(¢) solution of the following problem :
(a) If ji =0, then Gi(277)(t) < A(J.e).

(b) If jM(€) > ji > 0, then G:(279)(t) < A(j,e), and G:(2=U D) (1) > A(j—1,¢),
where j —1=(j1 —1,...,ja — 1).

2. Let j = (j1,-,Ja) and j' = (j1,...,7,) in I(g) be two solutions of the previous
problem . Then :

d d d d d d
either ZﬂcSZﬁSZﬂ—i—d, or Z}kﬁZ%SZJk‘Fd
k=1 k=1 k=1

The last sentence of the proposition shows that if the solution j is not unique, then
two solutions will satisfy:

In the sequel, we will consider j a particular solution of the previous proposition, no
. e . d .

matter which one it is since all our bounds will only depend on >} _, .

3.2.3 Local risk.

The following result is proved in [5] (Theorem 1). It gives a bound for the local risk.

Proposition 4. Let F be included into Fo(v, L,, L), then for all f € F, for any e > 0,
t €10,1]4,

Ef[f2() = P < Co(p)A((1), €)? (19)

The constant Cy(p) is explicitly given in [5].

10



3.2.4 Risk for § > 0.

The following result is also proved in [5] (Theorem 4). It gives an upper bound of the
risk, in the case where § > 0 , i.e. proves (8).

Proposition 5. Under the conditions of Theorem 1, if 6 > 0, then if u denotes the
Lebesgue measure,

Ef/m]|f5(t>—f(t)|pdt < Golp) Y. AGeru{t€[0.1]; ji=ji, Vie{l,... d}}

j:(jl,...jd)e I

< Cs(p) {lloge 1]/} B0 [log e~ 1] (20)

3.3 Proof of Theorem 1.

The proof of inequality (7) heavily builds as above on the following decomposition : Using
(19), we get:

E, / FO-fOP <G Y AGeruli=i Yie L.} (@)
j:(jl,...jd)e I

Lemma 3. For f € B __, (j1,...,Ja) € N, if j; > 1, then

qi,007
piG; =i, Vie {1,...,d}} < A(j,e) u2dta

Proof of lemma 3: Using propositions 3 and 2, we have , for j; > 1:

< p{t €[0,1); G279 V() > A(j,e)}
< Aj,e) % §i<2*(ji*1)<.) i

Ly, (dt)
< )\(j, 8) *qz'Q*jitiqi

As can be observed in the preceding lemma, we have to distinguish between the cases
where j; = 0 and j; > 1. Hence the bound in (21) can be rewritten as:

d
> > MG, e)Puldy, =di, Y1e{l,....m}, Ji, =0, VIi¢{l,... ,m}}
mZOjil,...jime{l,...,jlw(é)}

(22)

First, let us observe that the term corresponding to m = 0 is bounded by A% and is
not significant compared to the rate announced in the theorem.

To simplify the notations, we shall omit in the sequel the indication j;, = 0, V I ¢
{1,...,m} and introduce the following quantities, for i € {1,... ,d} :

b= D
T, =
2

y @i = PiSi

11



d %), so

in such a way that 6 = %(1 — i o

5<0<:>Z—>1
— q

Now, let us observe that because we are going to consider only a part of the d dimen-
sions, we have to distinguish between the 2 following cases :

o (it, .. i) €Cp = {(ir,... i )le”l<1}
o (it, .. i) €C={(ir,...,i )ZH;”>1}

In such a way that (22) (omitting the term corresponding to m = 0) may be replaced
by:

d
> > > N, e)Puddi, = gi, Y1 €{1,... ,m}}

M=L | (i1, im)EC iy evfi €Ly i ()}

+ Y > NG, e)Puldy, =g, V1€ {1,... ,m}} (23)
(il,...,im)ec_ jil,...jime{l,...,jlw(é)}
3.3.1 Bound for the C,-terms :

Using (20) we get:

> 2 > MG, e)Pudgi, = Jis V1€ {1,...,m}}

M=1 (i1, im)€C iy yoofip €1, .5 (€)}

d
2p5(i,..- yim)
Z S Cy(p) AT (log e (24)

(41yee yim )EC+

where

1
5(21,... ZE

12 =1 "

Using Lemmas 1 and 2, we get,

d 2ps(11,m yim) 1\m—1
S GipATEE (loge )

m=1 (il, im)€ECH

d 5 K
Yo Y GpATE(oge™) ! < 2705 (p) AT (log e (25)

m=1 (ihm ,im)€C+

IN

12



3.3.2 Bound for the C_-terms :

Let us now concentrate on the indices lying in C_. Using again lemma 2, we only need,
as above, to prove the result for the full set of indices.
Now, we will establish the following lemma :

Lemma 4.
> NG, e)Pudgi = i, V1€ {1,...,d}}
j17,,,jd6{1,...,jlu(6)}
< Z min{[\(j, e)PPi2 P A QISP =1, d} (26)
Jiy-da€{l,....gM(e)}
where the s.’s are given in Proposition 1, see (16).
This lemma is a consequence of lemma 3, which is applied once with ¢ = p;, t; = s;,

and a second time with ¢ = p, t; = s} using proposition 1.
Now, let us introduce the following quantities :

Zi = [IKIAJ™ Vie{l...d) o)
0 < Z <27 Viell,...,d) (28)

We have the following lemma :

Lemma 5. The following assertions are true at least for € small enough:

0<j; <) Vie{l,....d) (29)
d pi—PpP ’ K
(IEay ][z = 20 = 20" = (IK|A)F Vie{l,. .. d} (30)
i=1

Note that

e (30) is a simple calculation involving the definitions of K; L; K;; s; and using the
following identity:

d

K, 1
2.5 5 (31)
i=1
e (29) follows from fs > 0, and the fact that (using (31))
I;—: SZ?:lf—;:Lig<281nceL§:%+§(1—E?:1$pi) > 1.
Hence, putting together lemma 4 and lemma 5, we get :
Z A(jve)plu{jl:jla VZE{l, 7d}}
Jiy-da€{l,....iM(e)}
Kp d . s\ P—P; . - % . k0 o/
< 7 ; Y= Gi=37) —(Ji—3})sipi —(Ji—3! )Sipi]
< (IK[1a)E >. min |22 N2
j17,,.jde{1,...,jM(a)}
Kp d . P—P; - s/
< KIAY T 1 [QZl:uz 9 JiSiPi 2*]1811%] 2
< (x)a)* S min g (32

ry-ga€{=3M(e),-..iM(e)}

13



3.3.3 Barycentering.

Thus we obtain a sum where all possible configurations of signs appear. We will in-
vestigate a standard configuration. To simplify, let us put \; = sip and recall that
r; = B, ¢ = pis;. Then a standard configuration of the previous sum can be written
and bounded in the the following way :

Z Z _min [227:1 qiri9=Jidi p Q—jixi]

_17"'>p
1535 €40, .M ()} Gs 41, ja€{ =M (€),.. .0}

< Z Z H2 Ji zazHQ —Jititri 30y 1) (33)

31535 €40, .5 M(€)} Gt 1, Ja€{—i M (€),... .0} =1

For a collection «;, (; of non negative real numbers such that Zle a; + 3 = 1.
Let us choose

si1 = ...=ag=0
1
= —, 1 €41,...,d
R and aq,...,as will be chosen later. If we denote by R the set of indices considered

above : {j1,...7s € {0,...,7M(e)}, Jos1,---Ja € {—3M(e),...,0}}. Then, we get using
(33):

Z min{ 22?:1 qiri9=jidi \ Q*ji)\i]’i =1,... ,d}

Ty

< ZHQ ],()\,a,-i-[l i= 1q H 92 —3i( [1 i= 1q }%) (34)

1<s i>s+1

As we observed § <0 <= Y%, o> 1L

Hence, in this case, the last d — s terms are affected with a positive power, whereas
if we choose o = [u; — 1 + El 1 “]R—)\ with u; > 0, then the first s terms are affected
with a negative power, in such a way that the sum is convergent. It remains to show that

this combination can be done together with the constraint Z?Zl a; + 3; = 1. But this is

equivalent to :
—1+4 Z Z

which is always possible by choosing R in an appropriated way.

It remains to see that in the case where § = 0, then Zf 13 Z =1, and the sum may

= |

only bounded by : (loge=1)4*.

4 Proof of Theorem 2

4.1 Some general results

The proofs of the results presented in this section are absolutely standard and for this
reason are given with a short proof.
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4.1.1 Lower bound for an abstract model

Let (Qe, Ve, Pf, feF ) be a sequence of statistical experiments generated by the ob-
servation X and let G : F — A be the functional to be estimated. Here A is some

normed vector space and let || - || be the corresponding norm. Let us suppose that the
following assumptions are fulfilled :

For any € > 0 there exist an integer N, and a set of parameters f; = fi(e), 1=0,...,N.
such that

a {f,i=0,. .. N)}CF
b. ||G(fi) — G(fo)|l|=a., YVi=1,...,N..
c. liminf. gsup, ¢ £5, min [7Z.,1 — 7] £ K>0.

Here E5 is the expectation with respect to probability mesure P and

RS ©) Oy _ F e
ZgzﬁZzi(X ), = (X ):E(X ).
€ =1 0

Proposition 6. Suppose that the assumptions a, b and ¢ are fulfilled, then for all ¢ > 0

lim inf inf sup £ <a€_1||é — G(f)||>q > K min (277, 1),
=0 G feF

where the infimum is taken over all mesurable functions ( with respect to X©)) and with
values in A.

Proof of the proposition. Set for arbitrary G
~ ~ q
RAG) = swE; (|G- GUI)
feF
T=T. = a ' |G-G(fo)ll

Using the triangular inequality and assumptions a, b we have V7 € [0, 1]

RAG) = (1= 1), (aIC - GUfo)l)
Ne
TN Z £ (a < -

=(1-7)E5(T ZEE 1T — 1]

= E5 [(1 - 7)(T) +TZ€|T —1[]
> B3 A1)+ T = 1] min [rZ, 1 — 7]}

G =Gl = G = GUl|)'

et g Ca) e o B
> (;g%[:p + |z —1| ]) B min 77,1 — 7]

> (min (2'7%,1)) Ef, min [7Z.,1 — 7].
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Now, the right side of the last inequality does not depend on G, 7 is an arbitrary real
number in [0, 1] and applying assumption ¢ we arrive at the statement of the proposition.
O

Remark : The same proof remains valid for ¢ = 0 if one understands 7° as ;43 and
T — 1| as I (a0}, where A is a random event belonging to the o-algebra generated by

the observation X ). This type of risks corresponds to the hypothesis testing problem.
&

Let us now brefly discuss how to check the assumption c.

Corollary 1. Suppose that the following condition is fulfilled.

¢/. Z. — 1in Pj -probability as e — 0.
Then the assumption c is verified and K = %
This statement is obvious. The optimal choice of the parameter 7 is 7 = 1/2.

Corollary 2. Suppose that the following condition is fulfilled.
/. limsup,_ B (Z: — 1)* 20 < oco.

Then the assumption c is verified and K > % (1 — ’/QLH)

Remark :  Note that Q@ = 0 implies the assumption ¢/ and the bounds given by
Corollary 1 and Corollary 2 coincide. <
Proof of Corollary 2. Note that

1
min [7Z.,1 — 7] = §(TZ€+1—T— T2 — (1 —=1)]),
therefore .
ES min[tZ.,1— 7] = 5 (1-E5|r(Z.—1)— (1—27)]).

Set Q. = E5 (Z. — 1)*. Obviously,

Ej|m(Z.— 1) — (1 —27)| < VT2 + (21 — 1)2

Minimizing the right hand side of this inequality w.r.t. 7 € [0,1] and letting ¢ tend to
zero, we arrive at the statement of the corollary. O
Let us now return to the Gaussian White Noise (GWN) model.

4.1.2 General lower bound for GWN model

It is remarkable that for the GWN model we have a simple explicite condition allowing to
check the assumption c// and, therefore, in view of Corollary 2 to check the assumption
c. Also, in this section we will assume that N, — oo, ¢ — 0. It is worthwhile to mention
that all the results remain valid without this condition and that only some constants
might be changed. Moreover, the case N. — oo, € — 0 is the most important one.

Remark :  Remind that the definition of the GWN model requires to suppose that
F C Ly(D), DC R ©
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Proposition 7. Let (Qe, Ve, Pf, fEFC LQ(D)) be the GWN model.

I. Q =limsup,._,, ﬁ Zg;ﬂ eXp{ﬁ(fz — fo, fi— fO)} - L

I1. Suppose that there exist f;, € F,1 =10,..., N, such that the following conditions
are verified.

Ci. SUpPyg; i1, ., iy (fi = fo, fi—fo) < Me?, where M is a constant independent on
e and (,) is inner product.

Co. sup,—; . |Ifi — foll2 < evpIn N, where 0 < p < 1 is independent on € and | - ||
18 Lo-norm.

Then the assumption /! is fulfilled and Q) < ™ — 1

Remarks :

If 9 = 0 then 2 = 0 and one can use the lower bound given by Corollary 1.
If N, -+ 00, ¢ — 0 then Q <™. O

Thus, combining the statements of Proposition 6, Corollary 2 and Proposition 7 we
arrive at the following result for the GWN model.

Proposition 8. Let (QE, Ve, P, f € f) be the GWN model. Suppose that the follow-
ing assumptions are fulfilled. For all € > 0 there exists an integer N., N. — oo, € — 0
and f; = fi(a) € Ly(D), i =0,...,N. such that

a. {fi,i=0,... ,N.} CF.

b. [|G(fi) = G(fo)ll = ac, Vi=1,... N..

C1. SUPg o1 ., izt (fi = fo, fi = fo) < Me, where M is an absolute constant.
Co. sup;_y_ . [Ifi — foll2 < ev/pIn N. with 0 < p <1,

then for any q > 0

eM_1
eM 43

lim inf inf sup £} (a€_1||é — G(f)||)q > (1 -
=0 G ferF

) min (277,271,

where the infimum is taken over all mesurable functions (with respect to X ©) ) with values
in A.

Remark : There exist examples where the assumptions ¢; and ¢y are not verified but
Q) is still finite. In such situations one has to calculate directly the expression given by I
in Proposition 7. <

Proof of Proposition 7. Since we deal with the GWN model, Vi =1,... , N,

(X)) = o5 [ (- X - 55 A1 - 1Al |

= o {5 [ (- 0K ~ fott) — 516~ IR
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where for any function g € Ly(D)
/D(g — fo)(X.(dt) — fodt) ~ N(O,52Hg — fng) w.rt P; — probability.

Remind also that Ef z; (X(E)) =1, Vi=1,... ,N..
Thus, we find that

€ 2 1 L 1
B (Z.—1)" = Nz Z exp{8—2<fi — Jfo. [i— f0>} —1

€ ij=1

and , therefore, I is proved.
Using the assumptions c¢; and co, we obtain

N, —1
e 2 —1 € m
Bjy(Ze = 1P S N2TH =™ - 1.

Taking into account that p < 1 and N, — oo, € — 0 we arrive at the statement II of the
proposition. O

4.2 Proof of Theorem 2
We will construct the family f; = f~(6) € Ly(D), i=0,...,N., where N, — oo, € — 0,

(2
satisfying the assumptions a, b, cq, ca of Proposition 8.

Remind that in our problem

e D=[0,1]" and F = BS _(M).

e G(f)y=fand ||-| =] "], where | - ||, is L,-norm on [0, 1]%.
Let us fix some function F': R — R such that

e supp(F) C [-1,1];

o [[Flle <15

Let us define Fy : R? — R as Fy(z) = H;lzl F(zj), = (z1,... ,24) € R
Set 6 = cey/Inlje, hy = 6™, k =1,...d, A, = 0% where the constant ¢ will be

chosen later. Below, we will give explicite expressions for the real numbers a > 0 and
ar >0, k=1,...d. Now, let us set a = ming—; _g4a, and let b > 0 be an arbitrary real
number strictly less than a. Set M. = ¢~ (without loss of generality we will assume that
M. is an integer).

Let B := {u,, =i/M., m=1,... ,M. —1,} and let B? = ®?:1 B. B is obviously a
net in [0,1]? and N, := card(B?) = (e7° — 1)<
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Finally, let us define f; : [0,1]? = R, i =0, ..., N, as follows:
t—1t;
h

fo(t) =0, fi(t) = MAaFd(

where h = (hy, ..., hg).
Let us make several remarks.

)7 te [07 1]d7 l; € Bda

1. Clearly N. — oo when € — 0 and the number In N, which appears in the assumption
cyis "~ bdInl/e”.

2. In view of the choice of the function F and the net B we have for all £ > 0 small
enough

[fi(t) = fo(O] [f;(t) = fo(®)] = 0,Vi#j, 4,5 =1,..., Ne.
Thus, assumption c; is fulfilled with 9t = 0.

3. In view of the choice of the family f;, ¢ = 0,..., N., assumption b is fulfilled for
all € > 0 small enough and we find that

1

d 1
0= |fs = foll, — A@-(Hhk) MIF,
k=1

= M||Fyl,0(ets Ziae),

4. In view of the choice of the function F' it is easy to see that assumption a is fulfilled
(ie. (fi, i=1,...,N.) C B (M) if
1
A, (HZ:I hk) "
Y

J

=1,Vj=1,...,d.
This leads to the following system of equations for the numbers a > 0 and a; >

0, k=1,...d.

d
1
a+—Zak—ajsj:0, Vi=1,...,d.
P =

5. Fix p € (0,1) and set ¢ = /pbd/M. In view of the choice of the family
(fiy i=0,...,N.) we obtain ¥i = 1,... , N, and for all £ > 0 small enough
d
1fi = folls = I Fall3 AZ T ] o < Mg,
k=1

If the real numbers a > 0 and a; > 0, k= 1,...d satisfy

d
2a+Zak:2
k=1

then Vi =1,..., N, and for all € > 0 small enough
I fi — foll3 < M?6% = pbde®In1/e = pe*In N..

Thus, assumption c, is fulfilled.
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It remains to find the real numbers a > 0 and ap > 0, k = 1,...d, in order to calculate
the rate a.. To do this, one has to solve

d
a+—Zak a;s; = 0, Vj=1, ,d,
I k=1
d
2a+Zak = 2
k=1
The solution is
d 1
1 af1 1 L= 5m
ol )] T
iPj J j 1_Zj=l<p_j_§>s_j

From here we obtain that a + % EZ:1 ar = K/L and hence a. = M||Fyl|,6%/*.

K

Finally, we find that a. =< M~ (5\/dln 1/5) "Yase— 0.0
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