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1. Introduction

Inverse problems consist in recovering an unknown signal f using indirect obser-
vation Y. We consider in this paper the statistical linear inverse problem framework.
Let H, K be separable Hilbert spaces and A: H — K a compact operator. Assume
that we observe

(1.1) Y = Af + €,

where f € H and ¢ is the noise level. The quantity £ is assumed to be a Gaussian
white noise (see Hida [18] for more detail). Notation (1.1) means in this case that,
for any function g € K, we can observe

(1.2) (Y,g9) = (Af,g9) +e(£,9),

(©2006 by Allerton Press, Inc. Authorization to photocopy individual items for internal or
personal use, or the internal or personal use of specific clients, is granted by Allerton Press, Inc.
for libraries and other users registered with the Copyright Clearance Center (CCC) Transactional
Reporting Service, provided that the base fee of $50.00 per copy is paid directly to CCC, 222
Rosewood Drive, Danvers, MA 01923.

1



2 C. Marteau

where (&, g9) ~ N(0, |lg]|?). Given g1,92 € K, the associated covariance between
(€,91) and (£, g2) is the scalar product (g1, g2). Using (1.1), our aim is to estimate
the function f.

Since A is a compact operator, the solution of (1.1) does not continuously depend
on the data. The problem is ill-posed. Only approximations of f obtained via
regularization methods are available. A classical way of regularization is related
to the singular value decomposition (SVD) of A (see, for instance, Baumeister [1],
Kress [21] or Engl et al. [13]). The operator A*A is compact and self-adjoint. Call
(b)k>1 the sequence of eigenvalues and assume that A*A admits an orthonormal
system of eigenfunctions (¢x)r>1. Then construct an image basis (¢ )r>1 satisfying,
for all kK € N:
(13) { A¢y = bribk,

A%y = by

The system (¢x)x>1 is orthonormal. For all integer k, replace g by ¢, in (1.2) and
set O, = (f, ¢r). The model (1.1) can be written in the sequence space form:

(1.4) Y = bk + €&k, k€N,

where the & are independent standard Gaussian random variables. In the L, sense,
recovering f is equivalent to recovering the sequence 6 = (0 )k>1.

Since A*A is compact, the sequence (by)r>1 vanishes as k tends to infinity. For
large values of k, the signal b0 is thus attenuated compared to the noise e£;. The
difficulty of the problem in such a situation is related to the behavior of the eigen-
values. The faster the sequence (by)x>1 decreases, the more difficult the problem is.
In this paper, only mildly ill-posed problems are considered: the sequence (bg)r>1
is polynomially decreasing. If the sequence (by)k>1 is exponentially decreasing, the
problem is said to be severely ill-posed. This particular case will not be studied
here.

In this framework, very interesting results were obtained in the last two decades.
We mention, for instance, Ermakov [14], Johnstone and Silverman [20], Fan [15],
Mair and Ruymgaart [22], Efromovich [11], Nemirovski [24], Golubev and Khas-
minskii [16], Tsybakov [26] or Cavalier et al. [5].

In all the papers mentioned above, the operator A is assumed to be exactly
known. This assumption is of major importance and may not be satisfied in many
situations. Consider the example of convolution operator defined on L?(0, 1) by:

1
Af:[0,1] = R, tHAf(t):/O K(x —t)f(x)dz,

where the kernel K belongs to L?(0,1). The Fourier basis is associated with the
singular value decomposition. In this situation, the eigenvalues correspond to the
Fourier coefficients of K. If the kernel is unknown even up to a parameter, no
estimator can be constructed. Nevertheless, the sequence of eigenvalues may be
approximated via independent observations on the kernel K. Recently, some au-
thors were interested in the quality of estimation in such a situation. In the model
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selection context, Cavalier and Hengartner [6] dealt, for instance, with two sets of
data:

= b0
(15) { Yk = bpOy + &,

i = by + oy, Vk € N.

For all k£ € N, the n;, denote i.i.d. standard Gaussian random variables independent
of the & and ¢ > 0 is the noise level. The sequence (xj)r>1 corresponds to
observations on the eigenvalues (bg)r>1. Since by — 0 as k — 400, the main
difficulty is to control the error in (zx)r>1. When k is large, there is mainly noise
in . In this case x;l is not a good estimator for b,;l.

There exist also some restrictions on the use of the SVD. If an operator appears
in two different expansions, the same bases will be used without care about the
object of interest. The bases (¢y)k>1 and (¢x)r>1 are indeed equally suitable for
A: the representation matrix is diagonal. Nevertheless, the basis (¢;)r>1 may
not be appropriate for representing f. Moreover, the SVD is not always available
following the structure of A or may be difficult to compute. The wavelet-vaguelette
decomposition (WVD) introduced in Donoho [10] is an interesting alternative to this
problem. It combines the simplicity of the SVD framework and the representation
efficiency of wavelet bases. However, except for some particular classes of operators,
the vaguelettes may be difficult to obtain.

In this paper, we study a more general approach. We would like to make different
choices for the bases (¢r)r>1 and (¢x)r>1. In this general framework, the operator
will be represented by a nondiagonal matrix. This approach has already been
studied, for instance, in Mathé and Pereverzev [23], Mair and Ruymgaart [22] or
Cohen et al. [9]. We also assume the operator to be noisy and consider the following
observation:

X =A+on,

where 7 is a perturbation operator and ¢ a noise level. In this setting, Efromovich
and Koltchinskii [12] developed an adaptive projection method.

The paper Hoffmann and Reiss [19] is closely related. Using a Galerkin projection
approach, they constructed a threshold estimator that attains the minimax rate of
convergence on Besov spaces. In particular, they were interested in the case o > ¢
and proved that the minimax rate of convergence is related to max(o, ).

Following the principle of unbiased risk estimation, we would like to obtain sharp
results in this setting. Given a family of estimators A, we want to construct an
adaptive estimator that mimics the linear oracle on A for any f € H, i.e.,

(1.6) Efllf* = fII? < (1 +o(1) inf Ef|lf— > as e—0.
fea

Inequality (1.6) means that f* is asymptotically the best one in this family.

Our aim is to understand the influence of the structure of the matrix A and the
noise on on the results. More specifically, we would like to know which kind of
assumptions may lead to results similar to (1.6).

This paper is organized as follow. In Section 2, we construct an estimator based
on the well-known unbiased risk estimation method. Section 3 contains the main
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assumptions and main results. Section 4 is devoted to sharp minimax inequalities.
In Section 5, we introduce an example of operator satisfying the assumptions of
Section 3. Sections 6 and 7 contain the proofs and technical lemmas.

2. Construction of the Estimator

2.1. LINEAR ESTIMATION. When the SVD is chosen to solve (1.1), the
selected representation is suitable for A but not always for f. Here, we want more
flexibility. Consider (¢x)r>1 and (¢¥x)r>1 a set of orthonormal bases of H and K,
respectively, not necessarily associated with the SVD. This set has to be appropriate
for f and A. The sequence 6 should belong, for instance, to an ellipsoid in Ly (see
Section 4). In Section 3, we introduce some specific assumptions concerning the
associated structure of the representation matrix. In Section 5, we present an
example, where the chosen bases may be both convenient for f and A.

From now on, the operator A is represented by an infinite matrix which will be
denoted by A = (aki)k1en. We use the same notation for both the operator and
the matrix but the meaning will be clear from the context.

For all k € N, replace g by ¢y, in (1.2) to obtain the observations:

“+o0
(21) <Y, wk> é Yk = <Af7 wk> + €<§a ¢k> = Zaklgl + 551@» keN.
=1

The & are independent standard Gaussian random variables. In the SVD setting
(1.4) or (1.5), each yy is sufficient to estimate 0. In our framework, the approach
is rather different. Each y; gives some information on all the coefficients of the
function f.

Following Cohen et al. [9] or Hoffmann and Reiss [19], we construct our estimator
in two steps: inversion and smoothing.

The inversion step is based on the well-known projection scheme. Projection
estimation has been intensively studied in the numerical and statistical analysis.
We mention, for instance, Kress [21], Hackbush [17] or Mathé and Pereverzev [23].
Since A is a compact operator, it is not continuously invertible. Therefore, we
approximate the infinite matrix A by a sequence (4, )nen of m X n matrices: see
Béttcher [3] or Efromovich and Koltchinskii [12] for more detail.

For all n € N, denote by Y, the vector Yy1, ... un). Set

(2.2) A, =11, AP,,

where P, and II,, denote the orthogonal projections from H on H, =
span(¢1, . . ., ¢n), the subspace of H spanned by {¢;: j =1,...,n}, and from K to
K, = span(t1,...,1,), respectively. The corresponding representation matrix is
the upper n x n submatrix of A. From now on, we assume that for all n € N, A,
is non-singular. The matrix A ! always exists. Define

(2.3) 00 = A7 Y.

This is the classical linear projection estimator. There exist simple choices for n
that lead to good minimax efficiency. However, these choices are often related to
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some a priori information on f as regularity or [2-norms. Adaptive choice was
proposed, for instance, by Efromovich and Kolchinskii [12].

Since our aim is to obtain sharp results, we complete the previous step by smooth-
ing 0,. Let A = (Ak)k>1 be a filter, i.e., a real sequence taking values between 0
and 1. Define by F)\ the matrix with entries f;r, = 0 if j # k and f;; = A;, for
1 < j,k <n. The corresponding linear estimator will be defined by:

(2.4) Orm = FrA, Yoy = Ml Ay Yy, b1) bn
k=1

This approach is close to the one of Cohen et al. [9] or Hoffmann and Reiss [19].
Now, the operator is supposed to be noisy. Consider the following observation
matrix:

X =A+on,

where 7 is a random matrix with entries (9x;)k1en. The 1y are supposed to be
ii.d. standard Gaussian random variables independent of the £ and o > 0 a noise
level. The case A and 7 diagonal exactly corresponds to the setting of Cavalier and
Hengartner [6]. For all n € N, set

(2.5) X, =1,XP,.

Here, we naturally use X, ! instead of A, !. In this situation, the choice of n is also
related to the control of the noise in X,,. Indeed, A is compact and not continuously
invertible. In this case, X, ! may not be a good estimator for A1 for large values
of n.

Given an operator (matrix) 7', let | T|| denotes its operator norm. We consider
the following stopping rule:

1
. T N1 S S G
(2.6) M = min {l <Nt [|[ X777 > o212 log" ™" (17} L,

where 7 > 0. The quantity N, ensures that M is not too large. Typically, choose
N, = 02, Define also:

. _ 1
7) My = min {15 LA > e 1,
and
1
2.8 M; =min{l: ||A7! 2>T}.
(23) (= min {147 T

The bandwidth M is stochastic but Lemma 1 provides that,
My < M < M,

with a large probability. In order to control the noise in X,,, we choose n < M. If
o =0, we formally set M = 4.
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In this paper, we assume o to be o(e) or O(e) as ¢ — 0. The noise in the
operator is smaller than or of the same order as in the observations. Interesting
results were obtained by Hoffmann and Reiss [19] in the case where 0 > €. In
particular, they proved that the rate of convergence is related to max(e,o). Our
work could certainly be extended to this situation, but the proofs may be rather
technical. For the sake of convenience, we assume throughout the paper that o < ce
for some ¢ > 0.

2.2. ADAPTIVE ESTIMATION. Let A be a filter, n € N, and é,\,n the corre-
sponding linear estimator defined in (2.4). The associated quadratic risk is given
by:

(2.9) R\, 0) = Eg|| FAA, Y — fI1?

> [(Ak<A;1HnAf, Br) — ) + 2N (AL, W] +> 0.

k=1 =1 k>n

Use the following decomposition:
(2.10) AL, A = A, AP, + A L AP = P, + G,

where G,, = A1, AP, and P;- denotes the orthogonal complement projection
of P,. Following Efromovich and Koltchinskii [12], we call G,, the projection error
operator. If the set of bases corresponds to the SVD one, II,, AP is equal to 0.
The representation matrix A is then diagonal, the operator G,, vanishes, and we
obtain the classical quadratic risk of a linear estimator.

We want to select a pair (A, n) in an adaptive way. A sufficiently large n will not
have a great influence on the quality of estimation since the preliminary estimator 0,
defined in (2.3) will be smoothed (see Section 4 for more detail). The quantity n
will be fixed later, in Section 2.3. The choice of A is however a critical step.

Our goal is to construct a filter which will be the best one among a given family A,
i.e., which will have the smallest risk. If 6 is known, the best filter for a fixed n is

(2.11) Ao = argmin R7 (), 0).
AEA

It is called the oracle filter corresponding to the family A. In order to approximate
the optimal filter, we minimize an estimate of the quadratic risk. This well-known
idea was developed in Stein [25]. It was also intensively studied by Cavalier et al. [5]
in the model selection framework. This subsection is devoted to the construction
of an estimator for RZ(A, 6).

In order to simplify the notation, we denote by (bki)ken the entries of the
matrix A, !. This sequence depends on n but we do not take this into account.
First remark that:

(2.12) Eo [ {47 V(o 642 — & Zbil} (Pt G)f )

=1
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Using (2.12), we propose the following estimator for R (A, 6):

UNY) =) (1- ) <<A;1Y<n), or)? — & Zb§l> +2) A by
=1

k=1 k=1 =1

Remark that this estimator is biased since for all integer k, 0 is approximated by
((P, + Gp)f,¢r). These quantities can be estimated by (A;lY(n), or). The bias
term is of order |Gy, f|?>. It can easily be controlled via standard assumption (see
Section 4). See also Kress [21] or Efromovich and Koltchinskii [12] for a complete
discussion on the operator G,,.

Now, the operator A is supposed to be unknown. Thus we estimate A, ! by X *
(defined in (2.5)). It produces the following estimator of the risk:

(213) U\ X, Y) =Y (1-4) (<X;1Y<n>7 ) =< inl) +2) N D @
=1 =1

k=1 =1

where the z; = 27, are the entries of the inverse matrix X, 1. Since we use squared
estimators, some o2-correction would be expected. However, introducing such an
additional term only increases the difficulty of the proofs and does not improve the
theoretical results.

In order to simplify the notation, set for all k in {1,...,n}:

(2.14) Gk = (X Yy, ¢k) = (X, A (P + Go) fo k) +2 Y aiiéa.
1=1
The random variables i, k = 1,...,n, are correlated if the matrix X! is not

diagonal. This is different from the singular value decomposition framework (1.5).
The degree of correlation is essentially related to the structure of the matrix A L.

2.3. BLOCKWISE STEIN’S RULE ESTIMATOR. Our aim is to obtain an oracle
inequality similar to (1.6) on the class of the monotone filters:

Amon ={A €Ll 12X =+ 2 Ay 2 -+ 20}

By analogy with Cavalier and Tsybakov [7], we will proceed step by step. Define
the set of the blockwise constant filters by:
AN ={XelP:0< N <1, N\ = Ag,, k€ [Kj, Kjp — 1],
j=0,...,J—1 and X\, =0 for k> N},

where J, N, (Kj);=o,...,7—1 are integers such that Ko =1 and K; = N + 1. For all
jed{l,...,J}, set I; = {k € [K;_1,K; — 1]} and T; = K; — K;_; the length of
the block I;. The set A* is entirely determined by (7});=1,...,; and N. In the next
section we propose different possible choices of blocks.

Setn=NAMZ inf(N, M) in U(A, X,Y') (where M is defined in (2.6)). First
minimize this functional in A*. The filter A = argmin,,. U(A, X,Y) is given by

52
- 1—]), kel, j=1,...,J,
e = ( 1112,/ g

0, k>n=NADM,
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where 67 = €? 37, 1 3011 2% Lk<ny and |17 = Xyer, 9% L{r<ny. This filter
has the following properties:

1. If 6]2- is of order ||gj||%j), the quality of estimation may not be very good. In

this case, the filter A is close to 0 on the block ;.
2. Now, if &7 is negligible compared to [|g[|?;), the estimation has a chance to

be good. In this case, ) is close to 1.
Only the blocks where estimation has a chance to be good are taken into account.
To increase this effect, introduce a penalty in . It produces the penalized blockwise
Stein’s rule filter:

72(1+ ¢
(—J(%)>, kel, j=1...J,
+

(2.15) Ap = 19117

0, kE>NAM,
where ¢; > 0 for all j =1,...,J. The associated estimator is
(2.16) 0* = F X, 'Y

withn=NAM. If c =0, M = +00 and n = N. Under some regularity assump-
tions on f and A, 0* is asymptotically the best one among Ao, see Section 4.
We exactly obtain the estimator constructed by Cavalier and Tsybakov [7] if the
matrix A is diagonal and o = 0.

Remark that 6* has been constructed in a general setup. The result presented
in the next section covers both the SVD setting with noisy eigenvalues of Cavalier
and Hengartner [6] and the general framework of Efromovich and Koltchinskii [12]
and Hoffmann and Reiss [19].

3. Main Results
3.1. NOTATION AND ASSUMPTIONS. To obtain the first oracle inequality,
some notation and assumptions are required. Let B and M be the events defined
in Lemma 2 (see Section 6). For all j € {1,...,J}, define

52

g
(3.1) ;= {||(Pn+Gn)f||fj) <¢j83}mBmM.

The following two assumptions concern the structure of the representation matrix
A1 defined in (2.2).
Assumption A1l: There exists a positive constant b, such that, for some 3 > 0,

m

S (A L 01)2 = b kP (14 0(1))  as k,m — oo
=1

In particular, [|A; | = O(m?%) as m — +oo.

Assumption A2: There exists a constant ¢; > 1 independent of €, such that,
forall j € {2,...,J} and for all m € {N A My, ..., N A My},

m

T (AL o) < e Y (A b ér)?, Vel k<m.
=1

= =1
I#£k
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Assumption A1 allows for a better understanding of the problem. In the special
case of the SVD setting (1.4), this assumption is very standard and corresponds
to mildly ill-posed problems (see Engl et al. [13]). The parameter § quantifies the
degree of ill-posedness of the problem.

In the SVD setting (see (1.4) or (1.5)), Assumption A2 is directly verified. In-
deed, the non-diagonal terms of the representation matrix A, ! are zero. This
assumption means that the matrix A} has to be close to a diagonal one. We
want the main terms to be concentrated on the diagonal. Assumption A2 is in fact
related to the degree of correlation of the variables g in each block I; (see (2.14)).
If the correlation is too large, it will be difficult to detect the signal #. Remark that
Assumption 3.4 of Hoffmann and Reiss [19] is closely related. They require some
sparsity concerning the structure of the representation matrix A.

Assumption A3: If the matrices A and n are not diagonal, the penalty is
chosen so that

2
o .
vi> ey (P + Gn) f11?, vie{l,...,J}

Here c3 denotes a positive constant independent of €. It can be explicitly computed
(see the proof of Lemma 3 in Section 6 for more detail).

Assumption A3 enables us to control the quantity P({\},_, > 0} N Cj). On
C; the signal is negligible compared to 6]2»90]». We cannot expect a good estima-
tion. The probability that A} > 0 on C; has to be very small. Lemma 3 in
Section 6 provides an upper bound for this quantity. It is larger than in Cavalier
and Tsybakov [7]. Indeed, it is more difficult for 8* to detect that the signal is too
small if the operator is noisy and non-diagonal. Remark that the penalty will not
be the same for SVD or non-diagonal setting. In Section 4, we discuss the different
possible values of the penalty considering the structure of the operator and the
noise levels ¢ and «.

The construction of * should be modified in the particular case where o > ¢.
Indeed, it is clear that a penalty satisfying A3 in this situation may lead to a poor
efficiency.

3.2. MAIN RESULT. For the sake of convenience, we will present our result
for a specific class of blocks. Following Nemirovskii [24] or Cavalier and Tsy-
bakov [7], we use weakly geometrically increasing blocks. Set v, = log1/e and
pe = log™ ! v.. The size of blocks is defined by

(32 S

T = [Ve(1+ pe)! 113 Jj>1,
and we set N = ¢~2. The penalty should be chosen so that ¢p; > (v.p.)~7, where
0<y< % In Section 3.3, we present some other possible choices of blocks and
related penalties.

The following proposition is the main result of this paper. We will use it in
Section 4 to obtain sharp minimax results subject to some regularity assumptions
on 6.
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Proposition 1. Assume that A1-A3 hold and ||0|| < r, for some r > 0. Let 6*
be the estimator defined in (2.15), (2.16), and B > 0. For all j = 1,...,J, there
ezists g; = g;(||0|l, ¢j, B) such that

(3.3) ]E9||9*—9H2§j=1rllaxj(1+gj) Amf RN(),0)

mon

2 1 B 1
ro(1 G logtT ) 4 I RAGA I +10) e

where Gy, is defined in (2.10), ¢ > 0, Q = Myelog™” 1o and

(34)  T(0) =Eo| > 2OD> D (A v, 00)® — (Ayfn 6)?) + Y 6
k=1 =1 k=M,

RN (), 0).

The proof of this proposition is given in Section 7. The functionals g; are defined
n (7.15) and (7.19). We will show that for some particular cases, g; — 0ase — 0
uniformly in j = 1,...,J. Moreover, many residual terms appear in inequality (3.3).
The goal is to show that they are negligible compared to RY (A\° ). This will be
done later, in Section 4, by considering specific classes of functions.

The term I'() corresponds to the rest of the risk RY(A\Y,6) truncated at the
order M. If M is large enough, I'(9) will be negligible compared to RY (A%, ). The
two terms € and I'(f) appear with the noise in the operator. These quantities were
introduced for the first time in Cavalier and Hengartner [6].

Remark that the oracle inequality (3.3) is obtained for a fixed N. Since N is
large enough, it has not a great influence on the quality of estimation. This is
proved in Section 4 using Assumption Al.

with \° = argmin, ¢ ,

mon

3.3. CHOICE OF BLOCKS AND PENALTIES. In Cavalier and Tsybakov [8],
some other choices of blocks are presented in the SVD setting with 8 = 0. Such
blocks can be used in this framework. We only recall here the available choices.

e Constant size blocks depending on e. The size is defined by

Jes(t)ue]
3 9

where S’(%) = loglog é, C, > 0, and the penalty satisfies p; > 5_1/2(%).
e Increasing blocks independent of ¢. The size is defined by one of the
three following expressions:

=[Cy*1, Ty =[Crexp(G)], T = [Crju(j)log ],

~1/2, where pu(j) =

and the penalty should be chosen so that ¢; > u(j)

log log(j + 20).
In these particular cases, Assumption Al should be verified only for j €
{ne,...,J}, where n. — 400 as ¢ — 0. The term n. is the same as in Cava-

lier and Tsybakov [7].
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4. Minimax Adaptation
In this section, we apply the results of Section 3 to show that our estimator has
good minimax properties. Assume that the sequence 8 belongs to an ellipsoid:

“+o0
0= 00.q) = {0: 3 uivi < ).

k=1

where v = (v )keny C R and @ > 0. The minimax risk on © is

r-(©) = inf sup By || — 0.
0 6cO

The infimum is taken over all the estimators of 6 based on the observations (1.1).
In the sequel, we write v ~ (k%)x>1 for some o € N if we can find positive constants
dop and di such that dok® < v, < d1k* for all k € N.

Proposition 1 is very general. It involves weak assumptions on the operator A and
on the noise o. In order to obtain precise minimax results, additional restrictions
are needed. We will consider in this section three different settings:

e the SVD case with noisy eigenvalues,
e the non-diagonal case, where A is completely known (o = 0),
e the non-diagonal case with noise in the operator.

We only present the results for the weakly geometrically increasing blocks. The
proofs in the other cases introduced in Section 3.3 exactly follow the same lines.
We leave them to the interested reader.

4.1. THE SVD cASE. Assume that the set of bases (¢r)r>1 and (Vr)k>1
exactly corresponds to the SVD one. The matrix 7 is supposed to be diagonal. For
all k € N, we observe:

(4.1) {yk KOk + &k,

Tk = by + ony.

This is exactly the setting of Cavalier and Hengartner [6].

Theorem 1. Let © = O(v, Q) be an ellipsoid with monotone non-decreasing v ~
(k) gk>1, @ > 1/2, and Q € [0, Qo] for some Qo > 0. Assume that Assumption Al
holds. Choose @w; = (Vepe)™ " for 0 <y < 1/2 . Then, the estimator 8* defined by
(2.15), (2.16) satisfies:

(4.2) sup Eg[|0* — 01> = (1 + 0(1))r.(©) as ¢ —0.
0co

The parameter « represents the smoothness of the functions contained in ©. Our
estimator is adaptive, since it does not depend on this parameter.

Theorem 4.2 of Cavalier and Hengartner [6] is slightly different from inequality
(4.2) since the framework was the model selection one. They only consider finite
families of estimators.
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The same result as (4.2) was obtained in Cavalier and Tsybakov [7] with o = 0.
From an asymptotic point of view, the only difference appears in the quantity o(1).
It is significantly smaller if 0 = 0 (see the proof of Proposition 1 in Section 7).
Regularization is easier without noise in the operator.

Proof. In this setting, the operator GG,, vanishes. The representation matrix A is
diagonal, Assumption A2 holds. Assumption A3 does not concern the SVD case.
By a direct application of Proposition 1,

) * 2 < . : N
(4.3) Egll0* — 6" < jg§§J(1 +g;) Jnf R(A.0)
02 1 1
+ ce? (1 + = log' ™ >1/825+1 +T(0) + Q,
o

where g; is defined in (7.15) and (7.19) for all j = 1,...,J. The idea of the proof is
first to show that g; — 0 as € — 0, and then that the three residual terms in (4.3)
are negligible compared to r.(0).
Let j € {1,...,J}. Using Cavalier and Tsybakov (7], A; < (peve) H(1 + po) ™7
and
2
W < [(peve) ™ + (perve) M1+ p2) 7] — 0 as ¢ —0.
J

Since K; > v.(1+ p.)? and 0 = O(e) as ¢ — 0,
o? 191Gy | 1
———— log

®j

2

1 1
(4.4) o< CKJ‘_%(VE,%)V log1+T () 7. 0 as ¢ — 0.
(2 g

2

Thus, max;—;,..5g9; — 0 with a good choice of B. By a direct application of
Pinsker’s Theorem (see Belitser and Levit [2]) and simple calculation,

inf  sup RN (X, 0) = (14 o(1)) sup Re(\, 0) = (1 + 0(1))r-(0),
A€Amon 9O 9co

where A is Pinsker’s estimator and R, (X, 0) denotes the classical quadratic risk of
a linear estimator.

We now focus on the residual terms in (4.3). Under our assumptions, Belitser
and Levit [2] show that for all € > 0,

(4.5) re(©) =0(e 2ﬁ+42ua+1) as e —0.
The term € is clearly negligible compared to 7-(©). Now remark that

r(9) < Z (AD)20; 2+Zez, i Ejbb2f92+ Ze2<2292.

=My =My =My =My =My
Clearly, T'(6) = o(r.). Thus

sup Bg[|6* — 0[|* = (1 + o(1))r-(9).
0cO

This concludes the proof. O
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4.2. NON-DIAGONAL CASE WITH o = 0. The case 0 = 0 corresponds to the
situation, where A is completely known. We observe

Yr = Zakllgz + €&k, k eN.
=1

The results here are somewhat less precise than in Theorem 1. Indeed, a general-
ization of Pinsker’s Theorem to this framework has not been established yet.

Theorem 2. Let © = O(v,Q) be an ellipsoid with monotone non-decreasing
v (k%)g>1, @ >0, and o > 1/2. Assume that Assumptions Al and A2 hold and
that |G|l — 0 as m — +oo. Choose @; = (Vep:)™" for 0 <y < 1/2. Then, the
estimator 6% defined by (2.15) and (2.16) satisfies

sup Eg||0* — 0> = (1 + o(1)) inf sup R™(),0)
00 Am geo

as € — 0, where the infimum is taken over all filters A € Apon and bandwidths m.

Proof. The noise level o is zero. Assumption A3 is satisfied since p; > 0. A
direct application of Proposition 1 provides:

€

Eg||0* — 01> < n11axJ(1 +g,) inf Ri.v()\,ﬁ) + 228+ 4 CE9||anH2,
J=1,...,

€Amon

where )
_ C(S"j +44A;)

g; =
J ©;

As in Theorem 1, g; — 0 as ¢ — 0. By Assumption Al, there exists t(¢) — 0 as
¢ — 0, independent of & and m such that

(1+0(1)) as € —0.

(A, o)? — 026 < B2K6*Pt(e), Yk >wv., VYm >,

NE

=1

where m is the information complexity of the problem (see Mathé and Pereverzev
[23] for more detail). Since |Gy, || — 0 as m — 400, it is then easy to see that,

inf RN (X, 0) < (14 0(1)) inf R™(\,0) + 2Pt as e =0

uniformly in § € O(a,Q). The residual term 229+ is negligible. Indeed, the
minimax rate of convergence is of the same order as in the SVD case (see Efromovich
and Koltchinskii [12]). In particular, the projection estimator attains the optimal
rate of convergence and is linear and monotone. To conclude the proof, just remark
that for all m,

G f1I? = 1Gm P £II” < |Gl P 11> < C* ) 67

k>m

By simple calculation the quantity Eg||G,, f||? is negligible. O
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Our estimator 6* attains the minimax rate of convergence on the ellipsoid ©.
Moreover, it is asymptotically the best one compared to the family of estimators
defined in (2.4).

If we only assume that the operator G,, is uniformly bounded, the estimator 6*
only attains the minimax rate of convergence on O(v, Q). This assumption is very
standard. This is a necessary condition for the convergence of the projection method
(see Kress [21], Bottcher [3]). The assumption ||G,,|| — 0 is more restrictive.
It guarantees that the projection error A, I, Af — f can be controlled by the
familiar bias P f (see (2.9) and (2.10)). We refer to Kress [21] or Efromovich and
Koltchinskii [12] for more detail.

4.3. THE NON-DIAGONAL CASE. We finish this section with a general
setting. Assume we have at our disposal the observations:

{YZAerEf,
X=A+on.

This is the setting of Efromovich and Koltchinskii [12] and Hoffmann and Reiss [19].
We obtain the following result:

Theorem 3. Let © = O(v,Q) be an ellipsoid with monotone non-decreasing
v (k%)g>1, Q € [0,Qo], and o > 1/2. Assume that Assumptions Al and A2 hold
and |G|l — 0 as m — +o0.

(i) Choose p; > 16Qo0?/c?. Then, there exists a positive constant ¢ such that

1
(4.6) sup Egl|60* — 0))? < er.(©)log ™™ =.
0€6 €

The estimator 0* attains the minimaz rate of convergence up to a log term.
(i) Assume olog' ™" (1/0) = o(c) as € — 0. Choose p; = (vep.)~" for 0 <y <
1/2. Then,

sup Eg||0* — 6> = (1 + o(1)) inf sup R™*(), 0) as € —0.
] A geo

Proof. Using simple algebra and Assumption Al

+o0o +o0 My
['(0) < Ey Z ()\262 Zbil + 9%) + 202t (e) By Z (AD)2E?P 4 ce?p2PT,
k=Mo 1=1 k=v.
where X\° = argminy,c,  RN(X,6). Therefore, the term I'(f) is negligible for e
small enough.
The end of the proof follows the same lines as for Theorems 1 and 2. The only
difference is in the expression of g; (see (7.15) and (7.19)). Consider the quantity:

Qo o?

1
5 5 10g1+T —.
()OJ 3 g
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If o log' ™" (1/0) = o(e), it vanishes with ¢; = (v.p.)~7. Assumption A3 is satisfied
for € small enough and g; — 0 as e — 0. The estimator 6* produces sharp minimax
results. Otherwise, we choose ¢; > 16Qo0? /2. Assumption A3 is satisfied, but g;
does not vanish as € — 0. Our estimator attains the minimax rate of convergence
up to a log term. [

The assumption olog'™ 1/0 = o(e) as ¢ — 0 means that the noise in the
operator is smaller than ¢ from an asymptotic point of view. One may think either
of numerical measurements of the operator with a high quality or of independent
observations with a larger number of data.

The degree of ill-posedness of the problem is supposed to be unknown. For this
reason, a log term appears in the right-hand side of (4.6). If 3 is known, we can see
in the proofs that the log term is not needed anymore. Indeed, choose M = Mj. In
this case, M is not stochastic and quantities as €| X, 1A, f||* are easier to control.

In case 8 is known and o = O(g), our estimator 8* produces the same rates of
convergence as the projection estimator constructed in Efromovich and Koltchin-
skii [12]. Indeed, using Lepski’s method, they proposed an adaptive estimator that
attains the minimax rate of convergence on ellipsoids.

The framework of Hoffmann and Reiss [19] is a little bit different. They consid-
ered functions that belong to Besov spaces and constructed a threshold estimator
f that attains the minimax rate of convergence up to a log term. In particular, it
satisfies:

sup  Ef||f — f|[* < cmax(o,e)” 7o,

EVy(Q)
where VPS(Q) is a Besov ball. The rate of convergence is thus related to the largest
noise. They proved that this rate is optimal. This could certainly be generalized to
our framework. However, some modifications in the construction of #* are required
in this situation. Indeed, a penalty term satisfying Assumption A3 may lead to
very bad rates of convergence for € = o(c) as ¢ — 0. In this particular case, the
solution would be to replace € by max(e, o) in the construction of 6*.

4.4. CoNcLUSION. This paper generalizes the results of Cavalier and Tsy-
bakov [7]. Here, two different problems have been treated.

The first one concerns non-diagonal representation matrices. Our estimator pro-
duces sharp minimax results subject to some assumptions on the sparsity of A.
This seems to be the price to pay when using blockwise estimator in this setting
(see, for example, Assumption 3.4 of Hoffmann and Reiss [19]). This model can be
compared to direct observation with correlated noise. The structure of the matrix
A1 is related to the degree of correlation. Our results could be certainly extended
to inverse problems with correlated data. In this case, Assumption A2 should be
replaced by a correlation assumption.

The second problem concerns the noise in the operator. In the SVD represen-
tation, this noise has no real influence on the construction of 8*. Problems appear
when considering non-diagonal perturbation matrices. The regularization problem
is perturbed by the estimation of A]T/Il. In this case, the penalty should be chosen
large enough in order to control the noise in the operator.

We can expect a bad quality of recovery for large values of ||6]|, even in the SVD
case. Indeed, the quantity o2/¢2(|0||? explicitly appears in (3.3). This property is
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not specific to the penalized blockwise Stein’s rule estimator: we refer, for instance,
to the results of Efromovich and Koltchinskii [12], Cavalier and Hengartner [6] and
Hoffmann and Reiss [19].

5. Example

This example is inspired by Cavalier [4] who studied the fractional integration
in the non-periodic framework. We refer to Zygmund [27] for more detail on the
fractional integration operator.

First consider the operator d~#: L?(R) — L?(R) defined by

dPf: R — R, xad_ﬁf(x):/x Mf(t)dt.

— T(B)

This is the periodic version of the fractional integration. It can be proved that
d=Pe? ™k (1) = (i27k)~Pe?® ™ for all k € N and = € R. The Fourier basis is thus
associated with the singular value decomposition with eigenvalues ((i27k)™")en.

One may imagine that the degree of ill-posedness (i.e., the parameter j3) is un-
known. Suppose that we can send each ¢y, as an input function f (as in (1.1)) and
observe independently the corresponding Yj:

Y = d_g(bk) +en,

where 7 is a Gaussian white noise. Since for all k € N, (Y, ¢r) = bg + eng, we
exactly obtain a sequence of observations on the eigenvalues as in (1.5) with o = €.
Such an approach can easily be extended to every convolution operator (see Cavalier
and Hengartner [6] for more detail).

Now consider the non-periodic version of the fractional integration. Let D—%:
L?(0,1) — L?(0,1) defined by:

B0 N G C )
DPf:[0.1] >R, D P f(x) /or(ﬁ)

We are interested in functions that belong to some Sobolev balls:

£() dt.

feW(a,Q) = {f: /Ol(f(“)(t))2dt < Q}.

Here, we consider the case where f is not 1-periodic to avoid boundary effects.
In this case, the Fourier basis is not suited for representing f, spline bases are
preferable. In order to represent D~?, choose the spline basis defined in Cavalier [4]
as (¢x)ren and (Y )ren-

The associated representation matrix A can be written as A = DS, where D
denotes a diagonal matrix with eigenvalues di, = k~%(1 4+ o(1)) as k — +oo and
S = I+ V, where I is the identity matrix. The matrix V cannot be computed
explicitly. We do not obtain a finite bound in the associated Hilbert—Schmidt
norm. Nevertheless, we may conjecture that V represents a compact operator.
Efromovich and Koltchinskii [12] proved that for a matrix associated with such a
decomposition

|Gl — 0 as  m — +o0.
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Moreover, using the properties of the spline bases, we can show in this case that,
uniformly in k,

m +o00
(5.1) STA L o) =Y (AT 0R) as m— oo
=1 =1
and
m +oo
(5.2) Z U, G — Z (AN, di)? as  m — 4o00.
1=1, £k 1=1, I#k

The structure of the matrices A, ! is asymptotically the same as that of A=!. In
this case, Assumptions A1l and A2 hold for € small enough since the main terms of
the representation matrix A~! are concentrated on the diagonal (for more detail,
see the proof and, in particular, equations (34) and (35) of Cavalier [4]).

More generally, every representation matrix of the form A = D(I + V), where D
is diagonal and V is compact is a good candidate for satisfying Assumption A2,
provided A~! possesses a quasi-diagonal structure. This corresponds to compact
perturbation of the SVD representation.

6. Technical Lemmas

For all j =1,...,J, define the quantities:

manej Zl 1<A wl7¢k>
m=NAMyoe NAM; Dher; i (A m U, dr)?

and for all h € H,
(6.2) L(h) = { Ih|?,  in the SVD setting,
. (h) =

||n]|? else.

The following lemma provides a control for the stochastic bandwidth M.

Lemma 1. Let M, My, and My be defined in Section 2 by (2.6)—(2.8). Then
P({M < My} U{M > M;}) = O(Q) as o — 0.

Proof. Remark that AM =+ O’AM an)XA_/ﬁ. This implies

1A || < X3 T + o Axz ma -

The probability that M is greater than M is

1
—12
P(M > M) < P(XM1| < 0'2]\/—,1210g1+”)

a1 .
p(ann > M, log Sl *Ml log 3+% ) —logtT 1
o

(I+aAMlan|| > 1432 oMy log™F )
<c
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Indeed, we use (2.6), (2.8), and Lemma 6.1 of Efromovich and Koltchinskii [12].
Now, remark that, using (2.7),

My
1
—12
P(M<Mo)SP<U{||Xl I ZW})-

=1

1+-r 1

Using (2.8) and Lemma 2, P(M > M) < ce™ o8 P(B°) = 0(Q) and
IX7 M Is < 2047, V< M
Thus, P(M < My) =0(2) aso — 0. O

Lemma 2. Define the events

63 b= mﬂl{””A il < 57| and M= (Mo < M < i)

Let n be the quantity defined in Section 2.3, h € H and B > 0. Let k € {1,...,n}.
The following relations hold:

(i) P(B%) = O(92),

(i) X H1s < 2] A1,

_ 1 o? )
(iff) Eql| X, " Anhl?,1s < (1+ B)|IAIIZ, + (1 n E)l v(h)g—caEgoz ST
iv) P E b2, <§ 1 < (1 E b2 ,
(iv) (14—0/\/7 xkl MNB ( + ) ) o)

where ¢ > 0, 0' =¢? ZkeI L (A L )2, and ¢, = logHT 1/o.
Proof. Using Lemma 6.1 of Efromovich and Koltchinskii [12], for all m € N;

1 1
P AL mll > —— | <e _ |,
(4l > 57 ) < 30| = g

Thus, using Lemma 1,

1
3202(M; — 12 AL

P(B°) < My exp {— } +0(Q) = 0(9).

12
(My—-1)
For the second inequality use, as in Cavalier and Hengartner [6], a Taylor expansion:

IX2 s < (1 + o A7 n) T 1AZ 115
=1 = oA g+ 0 (A na)? — 1AL s < 2477

This yields (ii). Now, remark that we can find a matrix R,, such that

(6.4) X A, =T +0A ') ' =T—0A 'y, +0A, 'n. Ry,
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where |R,||*15 < 1/n. Let h € H. A direct computation provides:

1% Al 1s < (L4 BAIG + 200+ B o A mahllf) 16
21+ B7Yllo A7 ' RahF) 15
=1+ B)||h||%j) +2(1+ B~ Y)(U; + V)),

for all B > 0. We begin with the study of Uj:

n n 2
A
Eng = 02E9 Z <Z Zbklmphp> ]-B
kelj, k<n *i=1 p=1

n n

<o 0 SR e, 600 1,

kel;, k<n i=1 p=1

where for all m € {1,..., M}, the s}* are standard Gaussian random variables.
Thus, max,,—1___a (s7")? <log'™™ 1/0 with probability 1 — Q and

2 2 2 2
o 147 L 2 ) g 147 1 2, C&

where

~2 -1
(6.5) T = amax Z i, 6x)

kel; I=1

Indeed, we use the definition of M, to show that 6]252 < ce? /M, for some ¢ > 0. In
the same way:

A _
EyV; = Egllo A, ' nnRuh|| )15

o? ce?
< 02E9 Z Z <Zbkl"7lp> ||R || L; ( )15 < lj(h)EfQCU]EQGJQ' + m,

kel; p=1

where ¢, = log'™™ 1/c. The proof of (iv) follows the same lines. Just remark that

(6.6) Zxkl 1+ B) Zbkl +2(1+ B0 Y (A AL, dr)
=1
+2(14+ B N0y (A na R AL W, ¢)°
=1

Using the same principle, one obtains the result with a good choice of B. For the
lower bound, use A,! = X, 1(I + 0 A, 'n,). This completes the proof. [

The following lemma provides an upper bound for the probability that X;(j >0
on the event C;. The proof follows the same lines as in Cavalier and Tsybakov [7].
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The main difficulty is to control the correlation between the variables g in each
block I;.

Lemma 3. Set ng = Mg AN and ny = My AN and let C; be the event defined
n (3.1). Under the assumptions of Proposition 1, for all j € {2,...,J},

Cp?
P({ k. . >0}NnC;) <T; —J}
(i, > 040 G) < Jexp[ Aj(1+2%5)
Cyie?/a”
+ Tj(n1 — no) exp {_A‘(1+2\/W)2] +0(2),
J J

where C' is independent of € and o. The second exponential term vanishes if o = 0.

Proof. From the definitions of g, in (2.14) and A% in (2.15),

(6.7) P({Ny,, >0}nC;) = P({ Y gz a+ w)} N Cj)

kel;

—r({ex (Zxkl&) £20 3 S KT AP + G )

kel kel 1=1
+Z n(Pn+ G )f7¢k>2>&?(1+90j)}00j>
kel;

(1 - /J’)a-]z@j /-‘6-]2‘90,7' 1 30 j @J
§p1<452> +p2<85> ({”X Aphn, ||(])> 1 }mOj)7

where hy, = (P, + Gn)f, p = 2./2;/(1 +2,/%;),

pi(t) =P <{ k; [(Zxkz&) - :1 Iz’l:| > t} ij),

and
2r({x > (k;] Pt Gl tn)en ) 2 1065 ),

for all £ > 0. We begin with the evaluation of p;. For all k € I},

n 2 n 2 n
A
(Z xkl§l> = o€ + < > ka§m> + 2£kk§k< > ﬂ?km§m> = A+ A2 + 4s.
=1 m=1

m=1
m#k m#k

Thus, for all t > 0:
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Lemma 3 of Cavalier and Tsybakov [7] and Lemma 2 provide:

Pz U082 < p({ St o)

k)EIj
224 2
(1 — )65 ¢;

1—p)e?
4 4 (1-p ;i 2 :|
ce (Zkelj Tp + —ger MAXker; Tiy)

SEeeXp{—

-

Using (6.4), (6.6), and Assumption A2, for all k € I;

n n M n
c
6.8 T; 22, 1¢. < 2cma b2+ — b2, T; < cma b?
(6.8) JZ kl 105 = ke]i»(; ki MOE k4] = keli?; ki

1%k

with probability 1 — Q. Therefore,

(o) (S (£ me) z}>

m=1
m#£k

S(peaE TR

m=1
m#k

(- ot
< [Eq Z exp [ 4T2(Zm;1 xim)z] 1(C;)

where conditioned on 7, the (sy)rer; are standard Gaussian random variables. The
bound for P(As > t) follows in the same way.

Using Lemma 3 of Cavalier and Tsybakov [7] and Assumption A2, one obtains
the same bound for ps. In particular, remark that

i( > xkl<X;1Anhna¢k>>2

I=1 “kelj, k<n

<2<k€1}1’.lal)€( xkk"‘ Z Z'Tkl)X 1A h ||(]

kelj, k<nl 1

Then use (6.8) and Lemma 2.
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We now bound the last probability in (6.7). In the SVD case, a simple calculation
shows that it vanishes using the definition of C; in (3.1). Otherwise, using Lemma 2,

_ 3,07
P({Xn YAnhal3) > jl ] } N cj)
~2

T 3p;03
< 3 P({ixtantal) > 22 ne,) +o@)

m=ngo
<> P(2||UA,;1nmhm|%j) + 20 A, N R |75y > 4J> +0(Q)
m=ngo

<P+ P+ 0(Q),

where h,, = (P, + Gy,)f for all m € N. Then write as in Lemma 2:

ni mon ? ‘~2.
ne Y (ot (S atvioimh,) = T2).

m=ng kel; “1=1p=1

The bound is obtained using the same methods as for p;. By Assumption A3, with
cs = 16(1 + 8/+/My), we can find a constant ¢ €]0, 1] such that

5]2<pjc
16

G70;
16

20'2 2
_o-jsigH(Pn +Gn)f|| >

with probability 1 — € on the event B. The bound for P, follows exactly in the
same way. [

Lemma 4. Let C; be the event defined in (3.1), set ¢, = log't" 1/a and h,, =
(P, + Gy)f. There exists a positive constant ¢ such that, for all j € {1,...,J} and
B >0,

~2 2
= - J
0]2‘ + | X% 1Anhn||%j)
o e\ [ Pl T
< 1+cB+(1+Bl)”z-(hn))Ee[w}uowcarm,
< oy )R 5T Tl |1
where 1;(hy,) is defined in (6.2) and 5? in (6.5).

Proof. Let j € {1,...,J} be fixed. Define
(6.9)  RL,OAO) =Y [(1= )22 +e2 > ating[1(Cy),
kEIj =1

(610) R, (6= [(Ak<xn1hn,¢k> —HE)? 4 e inmi} 1(0),

kel =1
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where hE = (h,,, ¢;) for all k € {1,...,n}. These two quantities correspond to
different approximations of the mean squared risk restricted to the block j. Remark
that

(6.11) Eg[ inf RI (X, 0)] =Eg {W}ucﬁ,
XeAr €7 &7 + [[hall?;
and
(6.12) Eo[ inf BRI (), 0)] = 9{ ~2'”h1 dli } (C)).
AeAr T 2+ || X0t Ay, H

For all A € A* and B > 0, using the elementary inequality 2ab < B~ 'a? 4+ Bb? and
Lemma 2, we have

(6.13) |EoRL,(\,0) —EgRI (X, 0)]

SEM{E:{BG/MVU$V+(1+BWAﬂ@&fAnIﬁm¢wzﬂlﬂ%)
ke

< ¢BEgRI (A, 0) + ¢(1+ B—l)CU%zj(hn)Egaf 1(C)) + 520(9),

where ¢ > 0. Then remark that

(6.14) Eg52 1(C;) < cE 55 I(P + G Sl (1+ i > (@),
. 00 0=
! 2JrII(P +Ga)fIIE i
and apply inequality (6.13) to )\j = argminy c - ngg()\, 0) to conclude the proof. O
The following lemma provides an upper bound for the two residual terms ap-
pearing in (7.3).

Lemma 5. Let C; be the event defined in (3.1) and set ¢, = log' ™ 1/a. There
exists a positive constant ¢ such that

() Ball (X 4w = DPFIELC)) < ceoly() 5 Ead? 1) +520(0),

() B > (X, 'An = Df,ér)ie(1 = X)) 1(C)
kel;, k<n

< c(l + cg‘;—zzj(a))ma? 1(Cy) + 520(9).

Proof. The proof uses the same techniques as in Lemmas 2—4. [

7. Proof of Proposition 1
Remark that

Eo[|0* — 0]]> = ZMHQ* 0l + Z 0.

k>N
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For all j € {1,...,J}, let C; be the event defined in (3.1) and set

~2

_ (o
(7.1) C; = {||(Pn+Gn)f||3j) z¢j§}anM.

The events B and M are defined in Lemma 2 (see Section 6). First we bound the
risk separately on C; and Cj.

7.1. BOUND OF THE RISK ON Cj. Let j € {1,...,J} be fixed. First we
assume that the penalty satisfies

1—(pj 1
(7.2) Aj < 1 (1+8/Vilg)?

and set

o Fl+e)\ A -«
O :yk<1_j”~||2]> = Uk (9)-
YliG)

Using the decomposition of Stein [25], we have

(7.3)  Eoll0™ — 01|y = Eoll0* — X, A (Po + Gn) f1I7))
+Eo||(X, A, — D f + X, ALGL I

+2By > [((X A = D + X, ALG o) Tk(1 = M)
kel;, k<n

Set h, = (P, + G,)f. Applying Lemma 5 of Cavalier and Tsybakov [7], we get

(74)  Eoll0" — X" Anhallty) 1(C5) < Bl — X, AnhaF5) 1(C)

= Z Eo{(?]k - <X;1Anhn7¢k>)2 + (G (A — 1))2
kel

= 2[(k — (X Autin, 61))3(1 = X)) Flgasny 1),

Using (2.14)

Eo (51 — (X Aphn, ¢1))” Lipeny 1(C)) = £2Ey > @k Lpeny 1(Cy),
=1

and applying Lemma 1 of Stein [25], we obtain

Sj = Eollf — X,  Anhn i) 1(Cy) = Egl57] 1(Cy)

n

+8 3 {072 (1-5-adtw) ] 16

kel; k<n =1
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After some algebra, using (7.2), Jensen’s inequality, and (iv) of Lemma 2, we get
~4
~2 1A 2 9j A
S; < Egoy 1(Cy) — (1= @j)EG W 1(Cy)

4e’E 1(C;
e e(keﬁ?,a?sm_zf’“ e, ) ()

<1E9{~J ol ” (1— @ —4(1+8/v/Mo)*A;(1 + ;) )}1(Cj)+co—§.9.
©)
Conditioning on X, Eg[HyH o | Xnl = a7+ ||Xn’1Anhn||%j). We can apply Jensen’s
inequality since (7.2) holds:
FH1 — @2 —4(1+8/v/Mo)?A;(1 + ¢))] . ~
S; <Eg|5? — 2 3 ] 2 1(C) + a0
<7 EoT317, /%] (C) + e
<y (C(W§+4AJ) ||Xn1A"h”(2j)> 53 1hnlI?;) 1(C;).
- @; [1nll?) 241X A1)

Using (7.3), Lemmas 4 and 5, and the same techniques as in Lemma 2, we eventually
obtain:

(7.5) Eoll6* 0117 1(C;)

2 2 ~2 2

2 L 4A; ; 2 a5 || hnll7; _

< <1+c((p” j)>(1+B+B‘1l](h")U c,,> Egiﬁ’n H(J; 1(C))
¥j p; € o5 + th”(j)

+ B || X, AnGa fIIT) 18 + 53 0(9),

where ¢, = log'™™ 1/0 and ¢ is a positive constant.
Now consider the case, where inequality (7.2) is not satisfied. The penalty ¢, is
too large. Using (2.15) and Lemmas 2 and 5,

(7.6) Eoll0* —0]17,,1(C )<2E9{Z T — Or) +Z (1—A}) ] (C;)
kel; kel
o2 3 llhaI? .
(7.7) <1+ el +1+¢J)E9T(ﬁ; ()
+37Q + || X, P AnGn fII) 18

Sharp results for 6* will be obtained only if inequality (7.2) is satisfied. According
to the structure of the representation matrix, it will not always be the case. Indeed,
inequality (7.2) holds automatically if the penalty is small enough. But we require
also that Assumption A3 holds. The choice of ¢; is therefore a trade off between a
good quality of recovering and a control of the noise in the operator.
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7.2. BOUND OF THE RISK ON (). Define
Ay ={llglE) <570+ ¢)} = {\k,_, =0}
On A; N Cy, the function A} (§) is positive but Lemma 3 provides that P(A; N C;)

is small. Thus 6* is equal to zero on C; with large probability. Let B € ]0,1[. One
can easily show that,

16115y = 1P + Ga) £y < (1+ B=HIGSIIE) + BIOIG)-
Therefore

(7.8)  Eqll0™ — 0IIt;1(Cy)

=Eoll0IFH1(CH) + By > [(Mide)® — 2X5k0k] 1(C5 N Ay)
kel;, k<n

7 Eoll(Pn + G )FIIEH(Cs) +
+R1—2R2.

1+ B!
1—

< T EGHG fH(])

With the Cauchy—Schwarz and Young inequalities:

- - 1
(7.9) [Ro| £ Eo D0 Ainbe UGN A)| < SRy + 5 " e, n 4.

kel;, k<n

since ||0]| < r. Using (2.14) and the fact that 0 < A} <1, we get

(7.10) Ri2Ey > (Mdi)® 1(Cy N 4))

kel;, k<n
n 9 B
<2Eg ) {(X;lAn(Pn +Gn)f, ¢k>2+52(zxklgl) }1(0]- N A;)
kEIj =1

< 4T2P(Cj N AJ) + C&?P(Cj N Aj)l/Q + CEQHX,?lAnanH(Zj)]_B,
where 67 is defined in (6.5). Indeed,

”Xv:lAn(Pn + Gn)f||21(cj n AJ) < 2% + 2||X;1Anan||%j)1B-
Moreover,

(711) 2E0<Z$k‘l§l> O ﬁA ) =& ]Ea Zxkl Sk l(Cj ﬂflj)

=1
< cGIP(CiN A2 +520(9),
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where s} ~ N(0,1) conditioned on 1 and c is a positive constant. On the other
hand, remark that

52

(7.12) 1(0)) < (1 + %

J 1(C,).
) e 1)

Using (7.8)—(7.10) and (7.12), we eventually find

(7.13) Eoll6* —6]17,)1(C;)
) L a3l (Pu + Gan) FIE
1-B

Pj
< (1 + 2 .
8 oF +11(Pn + Ga) FIIE

1(Cy)

1+ B! .

for some ¢ > 0.

7.3. FINAL BOUND OF THE RISK. Let j € {1,...,J}. Using (iv) of Lemma 2
and the same methods as in Lemma 4, we find:

5g2‘||(Pn+Gn)f||%j) < (1+ c ) UJZH(PH"'Gn)fH%j) 0
0= BNAM > 0
(B § Gl B N R (AR T A

= (14 ¢//My) inf RE(X,0) +0(),
E *
where 0F =237, ., >, by, and
RIA0) = (1= X\e)* (P + Gu) fy 00)* + 2> ) A\Rbi + > 67
k=1 k=11=1 k>n

Using (7.5), (7.7), (7.13), and summing up over j, we obtain

) * 2 < . : DN 2
(7.14) Egl|0* — 0||“1am < j:Hll?'X.)JtJEg Alenlf* RI(N,6) + ce

n—1 1+371
2 A \1/2 2
+C;%P<CNA]-)/ + B G fIP 4+ O(®).

Indeed, the definition of M, provides 5]2{2 < ce?/My. For all j € {1,...,J},

C(QDQ + 4A])) ( ) CJ 0—2 > 2 < ; )
715) t; < (co+ —L—)(1+cB+c(1+BH210)— ) (1+ ,
(119) t; < (+ S0 a+EZL0% ) (1+

where ¢, = log' "7 1/a, 1;(0) is defined in (6.2), ¢o = 1 if inequality (7.2) is satisfied
and ¢y > 1 else. In this case, this constant can be explicitly computed.
To finish the proof, remark that, using (7.6),

Eoll0" — 0] 1geopte = O(9).
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Following the proof of Lemma 1 of Cavalier and Tsybakov [7], we get

(7.16) Ty [Aig* RN 0)] < (1+ ne) o[, inf R\, 0)] + 2021 + 0(Q),

€MAmon

where 1. — 0 as € — 0 by Assumption Al. In view of Lemma 3 and with the choice
of geometrically increasing blocks, we can find a positive constant ¢ such that

J
(7.17) D FP(Cy N A2 < e
Jj=2

The bound is obtained in the same way as in Cavalier and Tsybakov [7]. Now,
remark that for all 8 and A satisfying the conditions of the proposition and B > 0:

Eg [Rg(/\’ 9) - Rg()‘v 9)]

= Bo| Y01 MG 00)? + 231~ M (Gf )

k=1 k=1
M
< (1+ B YEg||Gnf|? + BEg Y (1 - \p)?63
k=1
= Bo[ inf RN 0)] < (1+ B)Eq[, inf RI(A,6)] + (1 + B HEo||Gn f?.

With (7.14), (7.16), and (7.17), we eventually obtain:

* 2 < . : n
(T18) Eoll6" —6)° < max (1+g;)Eol, inf R(A0)

1+ B!

2
L R||Ga 2+ O(9),

o’ 147 1\ 2 941
+c|l 1+ —log T e 4
€ o
where g; = t;(1+7.)((1+ B)/(1 — B)) — 1, t; is defined in (7.15), ¢ is a positive
constant, and 7. — 0 as ¢ — 0 by Assumption Al. Hence, one can easily show that

Eo[ inf R"(X\,0)] < inf RN(\6)+T(0),

€Amon €Amon

where I'(0) is defined in (3.4). This concludes the proof. O
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