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ADAPTIVE ESTIMATION IN AUTOREGRESSION OR B-MIXING
REGRESSION VIA MODEL SELECTION

By Y. BARAUD, F. COMTE AND G. VIENNET

Ecole Normale Supérieure, Université Paris VI and Université Paris VII

We study the problem of estimating some unknown regression func-
tion in a B-mixing dependent framework. To this end, we consider some
collection of models which are finite dimensional spaces. A penalized least-
squares estimator (PLSE) is built on a data driven selected model among
this collection. We state non asymptotic risk bounds for this PLSE and
give several examples where the procedure can be applied (autoregression,
regression with arithmetically 8-mixing design points, regression with mix-
ing errors, estimation in additive frameworks, estimation of the order of the
autoregression). In addition we show that under a weak moment condition
on the errors, our estimator is adaptive in the minimax sense simultane-
ously over some family of Besov balls.

1. Introduction. We consider the problem of estimating the unknown
function f, from R* into R, based on the observation of n (possibly) dependent
data (Y;, X;),1 <i < n, arising from the model

(1.1) Y, = f(X,)+e.

We assume that (X i)1<i<n 1S a stationary sequence of random vectors in R*
and we denote by u the common law of the X,’s. The ¢;’s are unobservable
identically distributed centered random variables admitting a finite variance
denoted by 0'22. Throughout the paper we assume that 0'22 is a known quantity
(or that a bound on it is known). In this introduction, we assume that the ¢;’s
are independent random variables. As an example of model (1.1), consider the
case of a random design set X, = X, with values in [0, 1] with a regression
function f assumed to satisfy some Hoélderian regularity condition

(1.2) sup |f(x) - f(y)| — |f|(a) < 400

0<x<y<t (¥ —x)*
for some o € (0, 1]. Another possible illustration is a linear autoregressive
model

.
(1.3) X, =) B X, j+s
j=1

where %' is an integer smaller than k. This means that ¥, = X;, X, =
(X, 1,..., X;_p) and f(uq,...,up) = Z’;zl B ju ;. Such models have been ex-
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tensively studied in the past under the conditions that « or £’ are known.
There have been some generalizations to the cases of unknown « and %/, but
then the results are typically given in an asymptotic form (as n — +00).

In this paper, the aim is to introduce an estimation procedure for model
(1.1) which, when applied to some Hélderian function f satisfying (1.2) with
unknown values of @ and |f|®, will perform almost as well as a procedure
based on the knowledge of those two parameters. This is what is usually called
adaptation. In the same way, our procedure will result in estimation of model
(1.3) with an unknown value of &’ (k' < k, &k known) which is almost as good
as if #" were known. Moreover, the results will be given in the form of non
asymptotic bounds for the risk of our estimators. Many other examples can be
treated by the same method. One could, for instance, replace the regularity
conditions (1.2) by more sophisticated ones and model (1.3) by a nonlinear
analogue.

In order to explain the main idea underlying the approach, let us turn back
to the two previous examples. Model (1.3) says that f belongs to some specific
k'-dimensional linear space S of functions from R* to R. When %’ is known,
a classical estimator of f is the least squares estimator over S; . Dealing with
an unknown £’ therefore amounts to choosing a “good” value E of ¥ from
the data. By “good,” we mean here that the estimation procedure based on %
should perform almost as well as the procedure based on the true value of &'.

The treatment of model (1.1) when f satisfies a condition of type (1.2) is
actually quite similar. Let us expand f in some suitable orthonormal basis
{¢;} ;=1 of L([0, 1], dx) (the Haar basis for instance). Then (1.1) can be writ-
tenas Y, = 3’0=1 Bj¢;(X;)+ & and a classical procedure for estimating f
is as follows: define S; to be the J-dimensional linear space generated by
¢q,..., ¢y and f 7 to be the least squares estimator on S;, that is the least
squares estimator for model (1.1) when f is supposed to belong to S;. The
problem is to determine from the data set some J in such a way that the
least squares estimator f ; performs almost as well as the best least-squares
estimator of f, that is, the one which achieves the minimum of the risk.

In order to give a further explanation of the procedure, we need to be precise
as to the “risk” we are dealing with. Throughout the paper we consider least-
squares estimators of f, obtained by minimizing over a finite dimensional
linear subspace S C .2(R*, dx) the (least squares) contrast function vy, defined
by

(14) ViR, dx), v = LY~ U X))
i=1

A minimizer of y, in S, f s, always exists but might not be unique. Indeed, in
common situations the minimization of y, over S leads to an affine space of
possible solutions and then it becomes impossible to consider the L2(R*, dx)-
quadratic risk of “the least-squares estimator” of f in S. In contrast, the (ran-
dom) R"-vector (f S(X' Dseonf S(X »)) is always uniquely defined; this is the
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reason we consider the risk of f g based on the design points, that is,

18 o 2o\ ;12
E [; I UCORIECD) } =E[If - Fsl2].
In addition, under suitable assumptions on the design set and the &,’s, the

risk of fg can be decomposed in a classical way into a bias and a variance
term. More precisely, we have

A dim(S
15 EIF — Fsl2] = (7, §) + o3 T,

where for ¢, s € L2(R¥, w), d2(s, t) denotes E[(¢(X;) — s(X,))?] and az(f,S) =
inf, g di( [, s). Inequality (1.5) is usually sharp; note that equality occurs

when the X,’s and the ¢;’s are independent for instance.
Coming back to model (1.1) we see that the quadratic risk E[||f — f||?] is
of order

J
(1.6) a(f,Sy)+ 022;,

for S; generated by the Haar basis (¢ ), ;- as above. Then (1.2) standardly
implies that d,(f, S;) < C|f|(*J~* whatever u. When a and |f|® are known,

it is possible to determine the value of J that minimizes (1.6). If « and |f|®
are unknown, the problem of adaptation, that is doing almost as well as if they
were known, clearly amounts to choosing an estimation procedure J based on
the data, such that the estimator based on </ is almost as good as the estimator
based on the optimal value of /. The analogy with the study of model (1.3) then
becomes obvious and we have shown that the problem of adaptation to some
unknown smoothness for Holderian regression functions amounts to what is
generally called a problem of model selection, that is finding a procedure solely
based on the data to choose one statistical model among a (possibly large)
family of such models, the aim being to choose automatically a model which
is close to optimal in the family for the problem at hand. Let us now describe
this procedure.

We start with a finite collection of possible models {S,,, m € .#,,} for f, each
S,, being a finite-dimensional linear subspace of L2(R*). The family of models
usually depends on n and the function f may or may not belong to one of them.
Let us denote by f,, the least squares estimator for model (1.1) based on the
model class S,,. We look for a model selection procedure m with values in .#,,,
based solely on the data and not on any prior assumption on f, such that the
risk of the resulting procedure f; is almost as good as the risk of the best
least squares estimator in the family. Therefore an ideal selection procedure
m should look for an optimal trade-off between the bias term di( f,S,,) and

the variance term ¢2dim(S,,)/n. Our aim is to find /% such that

A . d‘ Sm_
.7 E{IF - Fal3) = € min {&2(7,5,) + 3202,
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which means that, up to the constant C, our estimator chooses an optimal
model.

It is important to notice that an estimator which satisfies (1.7) has many
interesting properties provided that the family of models S,, has been suit-
ably chosen. In particular this estimator is adaptive in the minimax sense
with respect to many well-known classes of smoothness. The connections be-
tween adaptation and model selection and the nice properties of any estimator
[ satisfying (1.7) have been developed at length in Barron, Birgé and Mas-
sart [(1999), Chapter 5] and many illustrations of potential applications of our
results can be found there and in Birgé and Massart (1997). We shall content
ourselves in the sequel with a limited number of applications and we refer the
interested reader to those papers.

Our model selection criterion is closely related to the classical C, criterion
of Mallows (1973). For each model m we compute the normalized residual
sum of squares: y,(f,) = n X" [V, — £,.(X;)]? and we choose 77 in or-
der to minimize among all models m € .#, the penalized residual sum of
squares y,(f,,) + pen(m). Mallows’ C p criterion corresponds to pen(m) =

202dim(S,,)/n. In this paper, we want to see how one needs to modify Mal-
lows’ C,, when the errors or the covariates are correlated.

There have been many studies concerning model selection based on Mal-
lows” C,, or related penalized criteria like Akaike’s or the BIC criterion for
regressive and autoregressive models [see Akaike (1973, 1974), Shibata (1976,
1981), Li (1987), Polyak and Tsybakov (1992), among many others]. A com-
mon characteristic of these results is their asymptotic character. Extensions of
these penalized criteria for data-driven model selection procedures have been
done in Barron (1991, 1993), Barron and Cover (1991) and Rissanen (1984).
More recently, a general approach to model selection for various statistical
frameworks including density estimation and regression has been developed
in Birgé and Massart (1997) and Barron, Birgé and Massart (1999), with many
applications to adaptive estimation. An original characteristic of their view-
point is its non asymptotic feature. Unfortunately, their general approach im-
poses restrictions on the regression model (1.1), (e.g., the regression function
needs to be bounded by some known quantity) which makes it unattractive for
practical issues. We relax such restrictions and also obtain non asymptotic re-
sults. Our approach is inspired by Baraud’s (2000) work. Although there have
been many results concerning adaptation for the classical regression model
with independent variables, not much is known to our knowledge concerning
general adaptation methods for regression involving dependent variables. It
is not within the scope of this paper to make an historical review for the case
of independent variables.

Concerning dependent variables, it is worth mentioning the work of Modha
and Masry (1996) which deals with model (1.1) when the process (X'i, Y.)iez is
strongly mixing and when the function f satisfies some Fourier-transform-type
representation. In Modha and Masry (1998), the problem of one step ahead
prediction of real valued stationary exponentially strongly mixing processes
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is considered. Minimum complexity regression estimators based on Legendre
polynomials are used to estimate both the model memory and the predictor
function. In the particular case of an autoregressive model their approach does
not lead to optimal rates of convergence. In the case of a one dimensional first
order autoregressive model, Neumann and Kreiss (1998) and Hoffmann (1999)
study the behavior of nonparametric adaptive estimators (local polynomials
and wavelet thresholding estimators) by approximating an AR(1) autoregres-
sion experiment by a regression experiment with independent variables.

Our estimation procedure is the same as that proposed by Baraud (2000) in
the case of a regression framework with deterministic design points and i.i.d.
errors. Thus, we show that the procedure is robust (to a certain extent) to pos-
sible dependency between the data (X, Y,)s. More precisely, we assume that
the data are B-mixing [for a precise definition of 8-mixing, see Kolmogorov and
Rozanov (1960)] and we show that under an adequate condition on the decay of
the B-mixing coefficients (for instance arithmetical or geometrical decay) the
estimation procedure is still relevant. Of course, this robustness with respect
to dependency is obvious when the sequences of X ;’s and ¢,;’s are independent
and when the ¢,’s are i.i.d. Indeed, the result can merely be obtained by argu-
ing as follows. We start from inequality (11) in Baraud [(2000), Corollary 3.1]
which gives the result conditionally on the variables X ;’s. Then, by integrat-
ing with respect to those, one gets (1.7). We emphasize that the result holds
under mild assumptions on the statistical framework (an adequate moment
condition on the i.i.d. errors and stationarity of the distribution of the X ;’s).
Consequently, we shall only consider either the case where the sequences of
X ;s and &;’s are dependent or the case where the &;’s are dependent.

The case of B-mixing data is natural in the autoregression context, where,
in addition, the above condition on the B-mixing coefficients is usually met.
This makes the procedure of particular interest in this case.

Our techniques of proof are based on the work of Baraud (2000). Unfortu-
nately, the possible dependency of the X ;’s prevents us from directly using
classical inequalities on product measures like Talagrand’s (1996) concentra-
tion inequalities. Taking advantage of the B-mixing assumptions, we instead
use coupling techniques derived from Berbee’s (1979) lemma and inspired by
Viennet’s (1997) work in order to approximate the original sequence (X' i<i<n
by a new sequence built on independent blocks.

Lastly, we mention that the results presented in this paper can be extended
to the case where the variance oy of the errors is unknown, which is the
practical case, by estimating it by residual least-squares. For further details
we refer to Baraud’s (1998) Ph.D. thesis, where a previous version of this work
is available.

The paper is organized as follows: the estimation procedure and the main
assumptions are given in Section 2. We apply the procedure to various sta-
tistical frameworks in Section 3. In each of these frameworks, we state non
asymptotic risk bounds, the proofs of those results being delayed to Section 6.
Section 4 is devoted to the main result (treating the case of independent er-
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rors), Section 5 to an extension to the case of dependent errors. The proof of
those results are given in Sections 7 to 10.

2. The estimation procedure and the assumptions. We observe pairs
(Y,, XL-), i =1,...,n arising from model (1.1) and our aim is to estimate the
unknown function f from R” into R, on some (compact) subset A c R.

Our estimation procedure is the following one. We consider a finite family of
linear subspaces {S,, }nc.s, of (L2(A, dx), || ||). We assume that the S,,’s are fi-
nite dimensional linear spaces consisting of A-compactly supported functions.
Hereafter, D,, denotes the dimension of S,, and f,, the L2(R*, w)-projection of
f onto S,,. We associate to each S,, a least-squares estimator f m of f which
minimizes among ¢ € S,, the empirical least-squares contrast function v, de-
fined by (1.4). Note that such a minimizer might not be unique as an element
of S,, but the R"-vector (fm(Xl), e, fm(Xn))’ is uniquely defined. We select
our estimator / among the family of least-squares estimators {f,,},,c «, in the
following way: given a nonnegative penalty function pen(-) on .#,, we define
m as the minimizer among .#,, of the penalized criterion

Ya(fm) + pen(m)

and we set f = f s € Sj- The choice of the penalty function is the main
concern of this paper.

The main assumptions used in the paper are listed below. Assumptions (H,)
and (Hy ,) will be weakened in Section 5:

(Hx) The sequence (f( i)i=o 1s identically distributed with common law wu
admitting a density Ay w.r.t. the Lebesgue measure which is bounded from
below and above, that is,

(H,) The sequence ¢;’s are i.i.d. centered random variables admitting a
finite variance denoted by o3.

(Hy y) The sequence of the ()? ;» Y ;)’s is B-mixing.

(Hy ,) Forallie{1,...,n}, & is independent of the sequence (Xj)jii.

(Hg) There exists a constant ®, such that for any pair (m, m’) € .#?2, and
anyte€ S,, +S,,,

@.1) el < Bpy/dim(S,, + Sl

COMMENTS. Assumption (Hy y) is equivalent to the B-mixing of the se-
quence of the ()? i» €)’s, which is the property which is used in the proof. As
mentioned in the introduction, if the sequences (X i)1<i<n and (&;)1<;<, are in-
dependent and the ¢;’s are i.i.d., then the result can be obtained under milder
conditions. In particular, except stationarity, no other assumption on the dis-
tribution of the X ;’s is required. Condition (Hg) is most easily fulfilled when
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the collection of models is nested, that is, is an increasing sequence (for in-
clusion) of linear spaces and when there exists some ®, such that for each
m e .4,

2.2) It < Poy/dim(S,)[e]  VEeS,.

This connection between the sup-norm and the 12(A, dx)-norm is satisfied
for numbers of collections of models of interest. Birgé and Massart [(1998),
Lemma 6] have shown that for any 12(A, dx)-orthonormal basis (¢)),c A(m) Of
S,

1/2
E [
o teSptzo 2]

(2.3) ol =

AeA(m)

Hence (2.2) holds if and only if there exists an orthonormal basis (b))ca(m)
of S,, such that

1/2

I I S EEE—
2.4) | > #3  = @, /dim(S,,),
I I

AeA(m) s8]

and then the result is true for any orthonormal basis of S,,.

3. Examples. In the section we apply our estimation procedure to various
statistical frameworks. In each framework, we give an example of a collection
of models {S,,, m € .#,} and for some x > 1, choose the penalty term to be
equal to

D
pen(m) = xsTmUZZ vm € 4,

except in Section 3.3 where the penalty term is chosen in a different way. In
each case, we give sufficient conditions for f = f 1 to achieve the best trade-off
(up to a constant) between the bias and the variance term among the collection
of estimators {f,,, m € .#,}. Namely, we show that for any p in |1, x|,

2
2 x+p . . 2 3% 2 E
a0 E[irLa= 7] < (2E2) ing [1rLa - falh + 200 220] + 2,

me/n

for some constant R = R(p) to be specified. With no loss of generality we shall
assume that A = [0, 1]*. Those results, proved in Section 6, derive from our
main theorems which are to be found in Section 4 and Section 5.

3.1. Autoregression framework. We deal with a particular feature of the
regression framework (1.1), the autoregression framework of order 1 given by

(32) YLZXLZf(lel)_‘_SL’ l=1,,n

The process is initialized with some real valued random variable X.
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We assume the following:

(H,r1) The random variable X, is independent of the ¢,’s. The ¢;’s are
i.i.d. centered random variables admitting a density, A,, with respect to the
Lebesgue measure and satisfying o2 = [E[|e1|?] < oo. The density A, is a
positive bounded and continuous function and the function f satisfies for some
0<a<1landbeR,

(3.3) Vu € R, |f(w)| < alu| + 6.

The sequence of the random variables X;’s is stationary of common law wu.

The existence of a stationary law u derives from the assumptions on the
g’sand f.

To estimate f we use the collection of models given below.

Collection of piecewise polynomials. Let r be some positive integer and m(n)
the largest integer such that 72" < n/In?(n) that is, m(n) = int[In(n/ In®(n))
/(r1n(2))] (int[«] denotes the integer part of u). Let .#, be the set of integers
{0, ..., m(n)}, for each m € .#, we define S,, as the linear span of piece-
wise polynomials of degree less than r based on the dyadic grid {j/2™, j =
0,...,2m -1} c[0,1].

The result on £ is the following.

PROPOSITION 1. Consider the autoregression framework (3.2) and assume
that (H,g,) holds. If o5 = E[|&;|P] < oo for some p > 6 then (3.1) holds for
some constant R that depends on p, x, p, h,, Uf,, rollfla— [ fladx|s.

To obtain results in probability on ||f1, — f |2, it is actually enough to
assume [[|g;|P] < oo for some p > 2, we refer to (4.7) and the comment given
there.

3.2. Regression framework. We give an illustration of Theorem 1 in case
of regression with arithmetically B-mixing design points. Of course the case
of autoregression with arithmetically 8-mixing X,;’s can be treated similarly.
Let us consider the regression model

(3.4) Y, =f(X,)+e, i=1,...,n.
In this section, we consider a sequence ¢; for i € Z and we take the X;’s to be
generated by a standard time series model:

+o00
(3.5) X, =) apsi 1 g
k=0

Then we make the following assumption:

(Hg,;) The g;’s arei.i.d. Gaussian random variables. The a ;’s are such that

ap =1, Y% a;2% # 0 for all z with |z| < 1 and for all j > 1, |a;| < Cj~ for

some constants C > 0 and d > 17.
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The value 17 as bound for d is certainly not sharp. The model (3.5) for the
X’s together with the assumptions on the coefficients a ; aim at ensuring that
(Hy y) is fulfilled with arithmetically B8-mixing variables. Of course, any other
model implying the same property would suit.

We introduce the following collection of models.

Collection of wavelets: For any integer J, let A(j) = {(j,k)/ k=1,...,2/}
and let

{bg, 0 (Jos k) € AM(J) U @)1: (4 R) € U AJ)

J=d,

be an [%([0, 1], dx)-orthonormal system of compactly supported wavelets of
regularity r built by Cohen, Daubechies and Vial (1993). For some positive
integer o/, > oJ, let ./}, be the space spanned by the ¢ ; ;s for (J,, k) € A(J,)
and by the {¢; ;’s for (j, k) € Uj’;_JlOA(J)}. The integer J,, is chosen in such a
way that dim(.7,) = 27~ is of order n*?/In(n). We set .#, = {J,,...,J, — 1}
and for each m € .#, we define S,, as the linear span of the ¢ ; ;’s for (J, k) €
A(Jy) and the ¢ ;s for (j, k) € UJ_; A(J).

For a precise description and use of these wavelet systems, see Donoho
and Johnstone (1998). These new functions derive from Daubechies’ wavelets
(1992) at the interior of [0, 1] and are boundary corrected at the “edges.”

PROPOSITION 2. Assume that ||f 14|l < oo and that for all m € #,, the
constant functions belong to S,,. If (Hp,,) is satisfied, then (3.1) holds true for

some constant R depending on x, p, hg, hy, 02, C,d, ||[f1 4 — [ f1 adx] .

3.3. Regression with dependent errors. We consider the regression frame-
work

(3.6) {Yi=f(X'i)+si, i=1,....n,

8i=aei,1+ui, l=1,,n

We observe the pairs (Y, X'l) fori=1,...,n.
We assume that:

(Hp;) The real number «a satisfies 0 < a < 1, and the u;’s are i.i.d. centered
random variables admitting a common finite variance. The law of the ¢;’s is
assumed to be stationary admitting a finite variance 022. The sequence of the
X ;’s is geometrically B-mixing [i.e., satisfying (6.1)] and the sequences of the
X ;’s and the ¢;’s are independent.

Geometrically B-mixing X ;’s can be generated by an autoregressive model
with a regression function g and errors 7, satisfying an assumption of the
same kind as (H,z;) in Section 3.1.
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The main difference between this framework and the previous one lies in
the dependency between the ¢;’s. To deal with it, we need to modify the penalty
term:

PROPOSITION 3. Assume that ||f1 4] < 00, that (Hy) and (Hg,) hold and
that E[|&1]|P] < oo for some p > 6. Let x > 1, if the penalty term pen satisfies

2a )Dm 9

3.7 vm € .#,, pen(m)> x> (1 + T a oy,

then by using the collection of piecewise polynomials described in Section 3.1
and applying the estimation procedure given in Section 2 we have that the
estimator f satisfies for any p €]1, x|,

2
A2 x+p\ . _ 2 R
8) E[If Lo~ 712 = (£52) inf [1F Lo Ful? +2pen(m)] +
where R depends on a, p, 0,, |[f1 4 — [ flsdx|, %, p, ho, hq, T, 6.

In contrast with the results of the previous examples, we cannot give a
choice of a penalty term which would work for any value of a. An unknown
lower bound for the choice of the penalty term seems to be the price to pay
when the ¢;’s are no longer independent. This example shows how this lower
bound varies with respect to unknown number a, this number quantifying in
some sense a discrepancy from independence (the independence corresponds
to a = 0). We also see that a choice of the penalty term of the form

pen(m) = K&(rzz
n
with « large is safer than a choice of « close to 1. This should be kept in mind
every time the independence of the ¢;’s is debatable (we refer the reader to
the comments following Theorem 2).

3.4. Additive models. We consider the additive regression models, widely
used in Economics, described by

(3.9) Yi=ep+ F1(X) 4 FX) -+ (X)) + 6

where the &;’s are i.i.d. and e, denotes a constant. Model (3.9) follows from

model (1.1) with X; = (XEI), X§2), ...,ng))’ and the additive function f:
f(xy,...,x) =ep+ f1(x1) +--- + fr(x;). For identifiability, we assume that
f[O,l] fi(x)dx =0, for i = 1,..., k. Such a model assumes that the effects on
Y of the variables X(/) are additive. Our aim is to estimate f on A = [0, 1]%.
The estimation method allows one to build estimators of f1, ..., f in different
spaces.

Let ¢ be some integer. We define SEI) as the linear space of piecewise poly-
nomials ¢ of degree less that r, r > 1, based on the dyadic grid {j/2°, j =

0,....2} c [0,1], satisfying [, , #(x) dx = 0 and S{*’ as the linear span
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of the functions ¢y, 1(x) = V2 cos(2m jx) and o (x) = V2sin(27 jx) for
J =1,...,2% Now we set m(n) [my(n) respectively] the largest integers
¢ such that dim(S(l)) (dim(Sf)) respectively) is smaller than /n/In?(n). Fi-
nally, Y and .#? denote respectively the set of integers {0, ..., m(n)} and
{0, . mz(n)}-

We propose to estimate the f,’s either by piecewise or trigonometric polyno-
mials. To do so, we introduce the choice function g from {1, ..., &k} into {1, 2}

and consider the following collections of models.
Mixed additive collection of models: We set .#, = .#),, ={m = (k,mq, ...,

my), m; € ./Z,Eg(j))} and for each m = (k, mq, ..., m};) € .#, we define

k k .
S, = {t(xl,...,xk) =a+ Y t:(x;), (aty,....t,) € Rx [ SED
i=1

=1

The performance of f is given by the following result

PROPOSITION 4. Assume that |1 4| < 00, that the sequence of the (X'i, Y,
is geometrically B-mixing, that is, satisfies (6.1) and that (Hy), (H,) and
(Hy ) are fulfilled. Consider the additive regression framework (3.9) with
the above collection of models. If o3, = E[|€|?] < oo for some p > 6, then a
satisfies (3.1) for some constant R depending on k, p, o, |[f 14— [ FLadx| s,
x, hy, by, T, 6.

We can deduce from Proposition 4 that our procedure is adaptive in the
minimax sense. The point of interest is that the additive framework avoids
the curse of dimensionality in the rate of convergence that is, we can derive
similar rates of convergence for £ > 2 as for 2 = 1.

Let @ > 0 and [/ > 2, we recall that a function f from [0, 1] into R belongs
to the Besov space 4 if it satisfies

a,l,00

flay = sup Y wa(f,y) < +oo,  d=Ja]+1,
y>

where wy(f, ¥); denotes the modulus of smoothness. For a precise definition
of those notions we refer to DeVore and Lorentz [(1993), Chapter 2, Section 7].
Since for [ > 2, B, 1.~ C Py 2.0, We now restrict ourselves to the case where
I = 2. In the sequel, for any L > 0 %, (L) denotes the set of functions
which belong to %, s , and satisfy |f|, o < L. Then the following result holds.

PROPOSITION 5. Consider model (3.9) with k > 2. Let L > 0, assume that
[flalle < L and that for all i = 1,...,k, f; € B, 9 .(L) for some a; >
1/2. Assume that for all i = 1,...,k such that g(i) = 1, a; < r. Set a =
min{ay, ..., a;}, if E[|&1|P] < oo for some p > 6 then under the assumptions of
Proposition 4,

(3.10) E[If1a—fI2] = C(k, L,a, Ryn~ .
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COMMENTS. (i) In the case where k& = 1, by using the collection of piecewise
polynomials described in Section 3.1, (3.10) holds under the weaker assump-
tion that « > 0, we refer the reader to the proof of Proposition 5.

(i1) A result of the same flavor can be established in probability, this would
require a weaker moment condition on the ¢;’s. Namely, using (4.7) we show
similarly that for any 1 > 0, there exists a positive constant C(7) (also de-
pending on %, L, @ and R) such that

IfLa = Fll, < Clmn~ =5,

with probability greater or equal to 1 — 7, as soon as E[|e;]|?] < oo for some
p > 2.

3.5. Estimation of the order of an additive autoregression. Consider an
additive autoregression framework,

(3.11) Xi=er+f1( X))+ fo(Xig)+ ..+ Fp(Xip) + &

where the ¢;’s are i.i.d. and e; denotes a constant. Under suitable assumptions

ensuring that the X ; = (X, 41,..., X;_;)’s are stationary and geometrically
B-mixing, the estimation of f,...,f; can be handled in the same way as in
the previous section. The aim of this section is to provide an estimator of
the order of autoregression, that is, an estimator of the integer &, (k, < £,
k being known) satisfying f, # 0 and f; = 0 for all i > k,. To do so, let

My, = UI;-:o A , (we use the notations introduced in Section 3.4) and consider

the collection of models {S,,, m € .#,}. We estimate &, by ko = ky(x) defined
as the first coordinate of m, m being given by

R ) A D
i = arg i | 3,(F) + 222 F.

We measure the performance of lAzO via that of f = f 5, the latter being known,
under the assumptions of Theorem 1, to achieve the best trade-off (up to a
constant) between the bias term and the variance term among the collections
of least-squares estimators {f,,, m € .#,}.

4. The main result. In this section, we give our main result concerning
the estimation of a regression function from dependent data. Although this
result considers the case of particular collections of models, extension includ-
ing very general collections are to be found in the comments following the
theorem.

4.1. The main theorem. Let .7, be some finite dimensional linear subspace
of A-supported functions of L2(R”, dx). Let {¢,},. A, be an orthonormal basis

of ./, c 1?(A,dx) and set D, = |A,| = dim(.7,). We assume that there exists
some positive constant ®; > 1 such that for all A € A,

H_,) I¢ale < ®1v/D, and  [{X/ [[dubrll # O} < 1.
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The second condition means that for each A, the supports of ¢, and ¢, are
disjoint except for at most ®; functions ¢,’s. We shall see in Section 10 that
those conditions imply that (2.2) holds with ®Z = q)i. In addition we assume
some constraint on the dimension of ./,

(Hp, v,y There exists an increasing function ¥ mapping R, into R, sat-
isfying for some K > 0 and b €]0, 1/4],
vu>1, In(u)v1<W¥(u)<Kub,

such that

n

THEOREM 1. Let us consider model (1.1) with f an unknown function from
R* into R such that ||f 1 4], < oo and where Conditions (Hy), (H,) and (Hy ,)
are fulfilled. Consider a family {S,,},c., of linear subspaces of ./},. Assume
that {S,,}me.s, satisfies (Hg) and that ./, satisfies (H ,) and (Hp )y 3. Sup-
pose that (Hy y) is fulfilled for a sequence of B-mixing coefficients satisfying

(4.2) Vg > 1, B, <M[¥! (BQ)]73,

for some M > 0 and for some constant B [given by (7.14)]. For any x > 1, let
pen be a penalty function such that

D
vm € A, pen(m) > x3 "2 o2
n

Let p €]1, x[, for any p €]0, 1], if there exists p > py = 2(1 4+ 2p)/(1 — 4b)
such that o = E[|&;|?] < oo, we have that the PLSE f defined by

@) F=arg min [3,(£,) +ven(m)] with v,() = | S [¥, - s (X))

satisfies
(E[nr1a - F1])""

(4.4) 2
+ . R,
< (52) intyes, [1FLa ~ Fll + 20en(m)] + 22

where C is a constant depending on p, x, p, p, @y, hgy, b1, M, K and R, is given
by

2p
p_ 2P —p/2+p |4, ||f]lA||oo
45 By=oap [ 2 D t A T 25 |°
me., Op
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COMMENTS

1. The functions V¥ of particular interest are either of the form ¥(u) = In(u)
or V(u) = u® with 0 < ¢ < 1/4. In the first case, (4.2) is equivalent to a
geometric decay of the B-mixing coefficients (then, we say that the variables
are geometrically B-mixing), in the second case (4.2) is equivalent to an
arithmetic decay (the sequence is then arithmetically S-mixing).

2. A choice of D, small in front of n allows one to deal with stronger depen-
dency between the (Y, X;)’s. In return, choosing D,, too small may lead to
a serious drawback with regard to the performance of the PLSE. Indeed,
in the case of nested models, the smaller D, the smaller the collection of
models and the poorer the performance of £.

3. Assumption (H ) is fulfilled when ./, is generated by piecewise polynomi-
als of degree r on [0, 1] (in that case ®; = 2(r+1) suits) or by wavelets such
as those described in Section 3.2 (a suitable basis is obtained by rescaling
the father wavelets ¢ ,’s).

4. We shall see in Section 10 that the result of Theorem 1 holds for a larger
class of linear spaces ./}, [i.e., for ./},’s which do not satisfy (H , )], provided
that (4.1) is replaced by

2
(4.6) D = ey

5. Take p = 1, the main term involved in the right-hand side of (4.4) is usually
. 2
mlg};n (IfLa—Fuli + 2pen(m)].
It is worth noticing that the constant in front of this term, that is,
2
x+p
Ciap) = (252
xX—p
only depends on x and p, and not on unpleasant quantities such as A, h;. If
Theorem 1 gives no precise recommendation on the choice of x to optimize
the performance of the PLSE, it suggests, in contrast, that a choice of x
close to 1 is certainly not a good choice since it makes the constant C(x, p)
blow up (we recall that p must belong to ]1, x[). Fix p, we see that C,(x, p)
decreases to 1 as x becomes large; the negative effect of choosing x large
being that it increases the value of the penalty term.
6. Why does Theorem 1 give a result for values of p # 1? By using Markov’s
inequality, we can derive from (4.4) a result in probability saying that for
any 7 > 0,

i ' R,
p [nfﬂA LN ( inf [[f 14— ol + 2pen(m)] + —)]
(4.7) C/ me., n
<=
<<

where C’ depends on x, p, p, C. If E[|&1]?] < oo for some p > 2 and if
it is possible to choose ¥(u) of order a power of In(u) [this is the case
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when the (Y, X ;)’s are geometrically B8-mixing] then one can choose both
bin (Hp )w 3 and p small enough to ensure that p > 2(1 +2p)/(1 — 4b).
Consequently we get that (4.7) holds true under the weak assumption that
E[|e1|?’] < oo for some p > 2. Lastly we mention that an analogue of
(4.7) where ||f1 4 — f|? is replaced by |/ 1, — f||? can be obtained. This
can be derived from the fact that, under the assumptions of Theorem 1,
the (semi)norms || ||, and || ||, are equivalent on ./}, on a set of probability
close to 1 (we refer to the proof of Theorem 1 and for further details to
Baraud (2001)).

7. For adequate collections of models, the quantity R, remains bounded by
some number R not depending on n. In addition, if for all m € .#,, the
constants belong to S,,, then the quantity ||f 1 4|/, involved in R, can be
replaced by the smaller one ||[f14 — [ f1 4.

5. Generalization of Theorem 1. In this section we give an extension
of Theorem 1 by relaxing the independence of the ¢;’s and by weakening As-
sumption (Hy ,). In particular, the next result shows that the procedure is
robust to possible dependency (to some extent) of the &;’s.

We assume that:

(H’,) The ¢,;’s satisfy, for some positive number 9,

2
q —
(5.1) sup [ <Z sit(Xi)) =q?d
Lle),.=1 i=1
for any 1 < g < n.
In addition, Assumption (Hy ,) is replaced by a milder one:
Hx ) Forallie{1,...,n}, X, and ¢; are independent.
Then the following result holds.

THEOREM 2. Consider the assumptions of Theorem 1 and replace (H,) by
(H’,) and (Hy ) by (H’x ). For any x > 1, let pen be a penalty function such
that

D
Vm € 4, pen(m) > x37m19.

Then, the result (4.4) of Theorem 1 holds for a constant C that also depends
on ¥.
COMMENTS

1. In the case of i.i.d. ¢;’s and under Assumption (Hy .) (which clearly implies
(H’yx ,)), it is straightforward that (5.1) holds with ¥ = 0. Indeed under
Condition (Hy ,), for all ¢ € L%(R*, u)

q 2\ q .
E (Zsit(xi)) = S E[2(X)] +0 = qoe].

i=1 i=1

Then, we recover Theorem 1.
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..........

(which clearly implies (H’x .)) and that the &;’s are B-mixing. Then, we
know from Viennet (1997) that there exists a function d; depending on the
B-mixing coefficients of the ¢;’s such that for all ¢ € L[2(R*, u)

q _\2
E |:<Z é‘it(Xi)> :| <qE [S%dﬁ(sl)] ||t||i,
i=1

which amounts to taking & = 9(8) = E[e}ds(e1)] in (5.1). Roughly speak-
ing 9(B) is close to 0'22 when the B-mixing coefficients of the ¢,’s are close to
0 which corresponds to the independence of the ¢;’s. Thus, in this context
the result of Theorem 2 can be understood as a result of robustness, since
¥(B) is unknown. Indeed, the penalized procedure described in Theorem 1
with a penalty term satisfying, for some x > 1,

D
Vm e .#,,  pen(m)>k—"03,
n

still works if §(8) < koz. This also means that if the independence of the
g;’s is debatable, it is safer to increase the value of the penalty term.

6. Proof of the propositions of Section 3.

PROOF OF PROPOSITION 1. The result is a consequence of Theorem 1. Let us
show that under (H 4 »;) the assumptions of Theorem 1 are fulfilled. Condition
(H,) is direct. Under (3.3) it is clear that ||f 1y [l < oo holds true. We now
set ./, = S,,(n) and ¥(x) = In%(x). Since

n
In®(n)’

(Hp ) p) holds for any b > 0 and for some constant K = K(b). As to Con-
ditions (Hg) and (H /), they hold with ®, = r [we refer to Birgé and Mas-
sart (1998)]. Under Condition (3.3), we know from Duflo (1997) that the process
(X;);eny admits a stationary law u. Furthermore, we know that if the ¢,;’s admit
a positive bounded continuous density with respect to the Lebesgue measure
then so does . This can easily be deduced from the connection between A x
and A, given by

hx(y) = [ha(y = F()hx(x)dx  VyeR

Then we can derive the existence of positive numbers %, and A, bounding the
density hx from above and below on [0, 1] and thus (Hy) is true. In addition
we know from Doukhan (1994) that under (3.3) the X;’s are geometrically
B-mixing that is, there exist two positive constants I', § such that

(6.1) By < Te % Vq > 1.

dim(./;) = D, <
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Since ¥~!(u) = exp(+/u), clearly there exists some constant M = M(T’, ) > 0
such that

By < Te % < Me3v B4 Vg > 1.

Lastly, the ;s being independent of the sequence (X ;);_;, (Hx .) is true and
we know that the 8-mixing coefficients of both sequences (X;_4, &;);—; _, and
(X;_1)i=1,..n are the same. Consequently, Condition (Hy y) holds and (4.2) is
fulfilled. By choosing p = 1, Theorem 1 can be applied if E[|¢;|?] < oo for some
p > 6/(1 — 4b). This is true for b small enough and then (3.1) follows from
(4.4) with

Ay, ||f]1[0 1]||2
R, = o2 D P2 4 L —
" =0y L;// m (/A B)(p-6/(1-45)) o2
iy In(n) 1 Ljo,2
9 mA—2 [0,1]llco
=0y |:mX=:O(’"2 )+ i‘g (/A B)(p6/(1-4b) T a2

=R

Take R = CR’ where C is the constant involved in (4.4) to complete the proof
of Proposition 1. O

PROOF OF PROPOSITION 2. Conditions (Hg) and (H ,) are fulfilled [we re-
fer to Birgé and Massart (1998)]. Next we check that (Hy y) holds true and
more precisely that the sequence (&;, X;),-;-, is arithmetically S-mixing with
B-mixing coefficients satisfying

(6.2) Vged{l,...,n}, q = I'q?,

for some constants I' > 0 and 6 > 15. For that purpose, simply write (&;, X,) =
Yo Aje(t — j) with e(t — j) = (&,_9j, &-1-9;), for j > 0, A is the 2 x 2-

identity matrix and
00
4= (0 aj) '

Then Pham and Tran’s (1985) Theorem 2.1 implies under (Hg,,), that (&, X,)
is absolutely regular with coefficients B, < K > 1% (X4 |axl) < (KC)/((d —

1)(d — 2))n~9*2. This implies (6.2) with § = d — 2 > 15. In addition, it can be
proved that if a; = j~% then B, > C(d)n~?, which shows that we do not reach
the geometrical rate of mixing.

Clearly the other assumptions of Theorem 1 are satisfied and it remains to
apply it with p = 30 (a moment of order 30 exists since the ¢;’s are gaussian),
W(u) = u'/5 and p = 1. An upper bound for R, which is does not depend on
n can be established in the same way as in the proof of Proposition 1. O

PROOF OF PROPOSITION 3. The line of proof is similar to that of Proposi-
tion 1, the difference lying in the fact that we need to check the assumptions
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of Theorem 2. Most of them are clearly fulfilled, we only check (Hy y) and

(H’,). We note that the pairs (X;,Y;)’s are geometrically B-mixing (which
shows that (Hy y) holds true) since both sequences X;’s and &;’s are geomet-
rically B-mixing (since the g;’s are drawn from a “nice” autoregression model,
we refer to Section 3.1) and are independent. Next we show that (H’,) holds
true with ¢ = (14 2a/(1 —a))os. This will end the proof of Proposition 3. For
all t € L2(R%, ),

2
q
E [(Z ‘9it(Xi)> } = Z 21203 +2 " Ele;e JE[4(X)e(X )],
i=1 i<j
Fori < j,
E[e;e;] =E [si(uj +ootadfu e —i—aj_isi)]
= O+aj_i022,

thus

i<j

g 2
[E|:(Zait(Xi)) } <qlt|Zos +2 3 o/ E X)X ))]o;
i=1

5(q+2 > aH) 12112 o5,

1<i<j=q

by Cauchy—Schwarz’s inequality. Therefore, we obtain

[l e

which gives the result. O

PROOF OF PROPOSITION 4. This proposition is a consequence of Theorem 1.
It is enough to apply it with p = 1. In the sequel, we check that the as-
sumptions of the theorem are fulfilled and we bound R, (given by (4.5))
by some constant that does not depend on n. To bound the B-mixing coef-
ficients of the sequence of the (Y;, X;)’s, we argue as in the proof of Propo-
sition 1 with z/ = S(mg(l)(n) ..... m gy (1)) dim(S(mg(l)(n) ..... g(k)(n))) < f/ lng(n)
and ¥(n) = In%(n). Inequality (4.6) is verified (thus condition (H ») can be
omitted). Let us now check (Hg). Since for all m, m’ € .#,, S,, + S,, and ./,
belong to the collection of models {S,,, m € .#,}, the assumptlon (HS) holds
true if we prove that (2.2) is satisfied for any S,,, m € .#,. Now note that for
each m e .#,, the following decomposition in L2([0, 1]%, dx; - - - dx}) holds:

1 1 iR
S,=R1®SY® &8V,
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where S{) = {t € Sp, txy,..., %) = ¢(x;)} and 1 denotes the constant
function on [0, 1]%. Clearly, Sﬁﬁ) satisfies (2.2) if and only if Sﬁ,i(’)) does, which
is true. Now the fact that the S,,’s satisfy (2.2) is a consequence of the following
lemma.

LEMMA 1. Let SD,..., 8% be E linear spaces which are piecewise orthog-
onal in 12([0,1]%, dx;...dx}). If foreach i =1, ..., k, S® satisfies (2.2), then
so does S = SW 4 ... 4 S(k),

PrROOF. The result follows from a Cauchy—Schwarz argument: for all ¢, €
SO i=1,...,k,

k

2t

i=1

k L
= Y il = P, (2 Jdim(s) ||ti||)
i=1 i=1

A 12 /1, 1/2
< (Z dim(S(”)) <Z ”ti”2>
i=1 i=1

k

Dt

i=1

oo

— @y, /dim(S) . 0

To complete the proof of Proposition 4 we bound R, by some constant R
which does not depend on n. Note that |.#,| is of order a power of In(n) so the
point is to show that 3, , D,? (we recall that p = 1 and p > 6) remains
bounded by some quantity which does not depend on n. Now for each m =
(k,myq,...,m;) € .#, we have that D,, is of order 2™ + ... + 2™+ thus by
using the convexity inequality # *(a; + --- +a;) > (a; - - -a;)"* which holds
for any positive numbers ay, ..., a;, we obtain that 3-,,c , D32 is bounded (up
to a constant) by

Yo @M g2y < Y Y g R k

1=0 m;,=0 mq,=0 m ;=0
0o k
=<222j/k) =R < 0. U
Jj=0

PrROOF OF PROPOSITION 5. Let & > 2. We start from (3.1) and bound the
bias term. Let £/, the [2%([0, 1], dx) projection of f onto S,,, we have that
1FLa = Fulll < If2a = Fuli < mallf — fu]* by (Hx) and for each m =
(k,mq,...,my),

k
r N2 _ ) _ 2
IF = £l = 2 [ (Fi) = £ i) d,

where f . denotes the 12([0, 1], dx) projection of f; onto ngi(i)). Lastly we
use standard results of approximation theory [see Barron, Birgé and Mas-
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sart (1999), Lemma 13 or DeVore and Lorentz (1993)] which ensure that
f[O,l] (Fi(x) — f’m,i(x))2 dx < C(ey, L)D;%a" (if g(i) = 1, this holds true in the
case of piecewise polynomials since r > «;). We obtain (3.10) by taking for each
i=1,...,k, m; € ,//,Ei) such that D,, is of order n1/2ei+1) which is possible
since a; > 1/2 and therefore n/(?%+1) < D (at least for n large enough). In
the one dimensional case, by considering the piecewise polynomials described
in Section 3.1, D,, is of order n/In*(n) (such a choice is possible in this case)
and then a choice of m among .#, such that D,, is of order n'/(*+1 ig possible
for any « > 0. O

7. Proofs of Theorems 1 and 2. The proof of Theorem 2 is clear from the
proof of Theorem 1. Indeed the assumptions (Hy .) and (H,) are only needed
in (8.6) and (8.10). For the rest of the proof assuming (H’x ) is enough. It
remains to notice that an analogue of (8.6) and (8.10) is easily obtained from
Assumption (H’,).

Now we prove Theorem 1. The proof is divided in consecutive claims.

CLAIM 1. Vm € .4,

~ 2 ~ -
7.1) IFLa—FI% < ”f]lA_fm”i‘i';ggi(f_fm)(Xi)
+pen(m) — pen(m).

PROOF. By definition of f we know that for all m € .#, and ¢t € S,,

Yu(f) + pen(iit) < y,(¢) + pen(m).

In particular this holds for £ = f,, and algebraic computations lead to
_ 9 n _ . .
7.2 Nf=FI2<If = Fuli+ — 2 &(f = fm)(X;) + pen(m) — pen(ri).
i=1

Note that the relation
If=el2=1f1a—¢l2+1f—FLal?

is satisfied for any A-supported function ¢. Applying this identity respectively
tot = f and t = f,, (those functions being A-supported as elements of
Ume.s, Sm), we derive (7.1) from (7.2). O

CLAM 2. Let q,, q,1 be integers such that 0 < q, 1 < q,/2, q, > 1. Set
u; = (£;, X,), i = 1,...,n, then there exist random variables u; = (&, X'f),
i =1,...,n satisfying the following properties:

(i) Fort=1,...,¢, =[n/q,], the random vectors

N / N /
_ * * *
U= (u(ffl)q,ﬂrb e u(lfl)q,ﬂrqn,l) and Uj ;= (u(e—1)qn+1> L u(e-l)qn+qn_1)
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have the same distribution, and so have the random vectors

N / N /
_ * * *
Ujo= (u(é_l)qﬁqnylﬂ, e uéqn) and Uj o= <u(l—1)qn+qn,1+1’ ...,ulqn) .

(i) For t=1,...,¢,,
(7.3) P01 # U] < Bigy—g, and P [T # Uty | < B, -
(iii) For each 6 € {1, 2}, the random vectors 1}{75, cees U'}‘ms are independent.

PROOF. The claim is a corollary of Berbee’s coupling lemma
(1979) [see Doukhan et al. (1995)] together with (Hy y). For further details
about the construction of the u}’s we refer to Viennet (1997); see Proposition
5.1 and its proof page 484. O

We set
(7.4) Ao = B3(1— 1/p)%/(800%hy),

and we choose q, = int[AyWV(n)/4] + 1 > 1 (int[u] denotes the integer part of
u) and q, ; = q,1(x) to satisfy \/q, 1/q, +/1—q,1/9, < +/%, namely q,, ;
of order ((x — 1)2 A 1)q,,/2 works. For the sake of simplicity, we assume g,
to divide n that is, n = ¢, q,, and we introduce the sets (}* and (1, defined as
follows:

O = {(Si’ X,)= (&5 Xf)/ i=1 ’n}

and for p > 1,

Q, = {Iltllﬁ <ol vie U Sm+ Sm/} -
m,m’'e,
We denote by (1} the set 2*N(},. From now on, the index m denotes a minimizer

of the quantity ||f14 — fm,||i + pen(m’) for m’ € .#,. Therefore, m is fixed
and, for the sake of simplicity, the index m is omitted in the three following
notations. Let B(m/, ) be the unit ball in S(m’) = S,,, + S,, with respect to
I ”w that is,

1 " -
B(m', n) = {t € Sy + S/ lILlI% = E [Z tz(Xi):| < 1} :
i=1
For each m' € .#,,, we set D(m’) = dim(S(m')).
CLAM 3. Let x,p be numbers satisfying x > p > 1. If pen is chosen to
satisfy

(7.5) pen(m’) > x3Tm/022,
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then
1F1a— FI2 Lo,

(7.6)
< Cx ) (17 La = ol + 2penm)] + 22y, i,

where W, (m') is defined by

2
W,(m') = sup Y. &i4(X1)) —**nD(m))od |
teB(m',p) j—1 N

for m' € A, and where C1(x, p) = (x + p)?/(x — p)? > 1.

PROOF. The following inequalities hold on ()}. Starting from (7.1) we get

i 2 - no L (F = Fa)(XD)
]]- - 25 ]]- - m?z—i__ I mlp >Lk ~ :
1FLa=Flin < 0Fha = Fullh + S1F = Ful Zl F—full

+ pen(m) — pen(m)

2 - " ,
§||f]1A_fm||121+;”f_fm”p, sup > £jt(X7)

teB(mh,pn) j=1
+ pen(m) — pen(m).

Using the elementary inequality 2ab < xa? + x 162, which holds for any pos-
itive numbers a, b, we have

2
IFLa=FI5 < 1fLa—Fullh +x7HF - fm||ﬁ+n_2x( sup Zsi‘t(fi‘)>

teB(1h, 1) j=1
+pen(m) — pen(m).
On Q% C Q,, we know that for all ¢ € Upyc.s, Sy + Sus 1% < pll]|%, hence

2
1FLa=FI2 < 1FLa=Full2 +x7plf = Full2 +n % ( sup 3 sz‘to?;f))
teB(.p) i—1
+pen(m) — pen(m)
2 -1 F 2
<UFLa=Ful2+ a7 (IF = FLally+ 1FLa = Fulln)

2
+n"%x < sup Y s}‘t(}z;)) + pen(m) — pen(rm),

teB(m,p) j=1

by the triangular inequality. Since for all y > 0 (y is chosen at the end of the
proof)

(IF = FLall + 1 La = Fnlla) = L DIF = FLAR+ 4y DI Ly Fl
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we obtain
. 1+
IFLa - FE(1-p722)

2 1+y7! ») )
<fls—"7Funly, 1+PT +n%x( sup ) &t(X])

teB(.p) i—1
+pen(m) — pen(m)

1+y71t D, + D,
<1 La = Fl (14972 )+ penm) + 50 222 o

—pen(i) + 25 ((sup iez‘to?:n)z—xznu(m)o%) ,

teB(r,u) j=1 +

using that D(m) < D, + D,,. Since the penalty function pen satisfies (7.5) for
all m’ € .#,, we obtain that on (0}

1+y -1

171 a= 712 (10722 )17 - ol (14022

T>+2pen(m) +xn2W (),
which gives the claim by choosing y = (x — p)/(x + p). O

CLAIM 4. For p > 2(1+42p)/(1 — 4b) we have,

E[IFLa— FI Lo, ]

< C2(x, p) [If L a — Full? + 2pen(m)]”

C ~1/2\? 95 —p/2+p » |4, ]
T (q)ohO ) Tp mé D,y +(2K) 1 (1—4b)(p—2(1+2p)/(1-4b)) |’

where C is a constant that depends on x, p, p, p.

PrROOF. By taking the power p < 1 of the right- and left-hand side of (7.6)
we obtain

1F L~ FIZ 1,

x(x + p)

< Cf(x, ) [If La = Full? + 2pen(m)]” + (m

)ﬁ W2()

< C2(x. ) [If La - F ]2 + 2pen(m)]” + (M) Y Wi(m).

nZ(x - P) m'ed,
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By taking the expectation on both sides of the inequality and using Jensen’s
inequality we obtain that

E[IFLa -2 Lo,

7.7) < C2(x, p)[IF L4 — Full + 2pen(m)]”

(2 s ewaon).

nQ(x - P) m'e.4,

We now use the following result,

PROPOSITION 6. Under the assumptions of Theorem 1,
C(p, p)" X E[WE(m")]

m'e.,

2
<C(p.p)' ¥ EK( sup ZSZ‘t(X}‘))

me.s, teB(m',u) j=1

—x< qn,1+\/1_qn,1
qn qn

_ = _ _ D _
< xPP3 (613 - 1)p Ppp (‘Doho 1/2) 0'12)"

2 2
) nD(m/)(rg) i|

+

p
—p/2+p qn|-#,|
X[ > Dy e T |-

m'e#,

The proof of the second inequality is delayed to Section 8, the first one is a
straightforward consequence of our choice of g, ;.
Using Proposition 6 we derive from (7.7) that

E[I£La= I 1o

5 P C X, P, p - p 7]
ay = CHn|IFLa = Fall 4 2zpenim)| + SEBL (0015 o

p
~p/2+p qn|-#,|
x LEJ Dyt eI F |
Since Ay <1 and 1 < ¥(n) < Kn® we have
qP < 2PW(n)P < (2K)Pn?
hence by using the inequality p(p —2)/[4(p — 1)] = (p — 2)/4 we get

qn|-4,] |4,

(7.9) (- [A(p—DI-5 n(UA-b)(p-2(1+2p)/(1-4b)) "

< (2K)*
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Note that the power of n, (1/4 — b)(p — 2(1 + 2p)/(1 — 4b)) is positive for
p>2(14+2p)/(1 —4b). The result follows by combining (7.8) and (7.9). O

CLAIM 5.  Under the assumptions of Theorem 1, we have
(7.10) P Q] < 2(M + €'%40)n~2
and

(111 E[IfLa— FIZP Loy | < (2(M +®40)) 2000 (£ 1 422 + 02P) 7.

PrROOF. For the proof of (7.11) we refer to Baraud (2000) [see proof of The-
orem 6.1, (49) with ¢ = p and B = 2] noticing that p > 2(1 + 2p)/(1 — 4b) >
4p/(2 - p) (p < 1). By examining the proof, it is easy to check that if the con-
stants belong to the S,,’s then |1 4., can be replaced by ||f14 — [ f1 4] -
To prove (7.10) we use the following Proposition, which is proved in Section 9.

PROPOSITION 7. Under the assumptions of Theorem 1, for all p > 1,

A, W(n)In(n)

n

(7.12) P[O;7] < 2n” exp [— } +2nBy, ;-

Since g, = int[Ag¥(n)/4]+1 < Ay¥(n)/4+ 1 we have

Y(n)In(n 4
2n? exp [—AO%} < 2n?exp |:4 In(n) (—1 + W)}
< = 16/,

(7.13)

n
V¥(n) being larger than In(n). Now, set
(7.14)  B=[Ag((x—1?A1)/8]* =[A3((x—1)* A1)(1—1/p)*/(640D3h,)] .

Since q, > Ay¥(n)/4, under Condition (4.2) we have

2npB,, , <2nM [\Ifl (((x -1 1)%)}3

<2nM [¥ (¥(n)] = Zn—]‘f

(7.15)

Claim 5 is proved by combining (7.13) and (7.15). O

The proof of Theorem 1 is completed by combining Claim 4 and Claim 5.
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8. Proof of Proposition 6. We decompose the proof into two steps:

STEP 1. For all m’ € .2,

n p
E sup > eft(X)) - ( dn.1 + \/1 - qn’l) \/nD(m’)(Tz
teB(m/,u) j=1 qn qn
(8.1) *

=< C(p)o} [n“’/2 + (d>0hgl/2)1’qgD(m/)p/zan/[ax(pfl)]] .

PrOOF. Using the result of Claim 2, we have the following decomposition:

S e(X =y ( Y et(X)+ Y sft(XD)
i=1

=1 ielil) ielﬂz)

where for € =1,...,¢,, I{) ={( = 1)g, + 1,....,(t — 1), + g} and " =
{t-=1g, +q1+1,.....4q, = (£ —1)q, + G,1 + gn — qy1}- Denoting Ej =
V0@m D(m)) oy and B = \/7,(q, — 4,,1)D(m)o; we have

n p
[E[( sup Zsjt(ff)—[E’{—EE) ]

teB(m',p) =1 +

p
Zn

< 2P 1 sup > > &H(X])—E;f
teB(m/,n) =1 ie1® N

B p
en

+2P71E sup Y. Y &H(X}) - E
teB(m/,n) g=1 iel® N

Since the two terms can be bounded in the same way, we only show how
to bound the first one. To do so, we use a moment inequality proved in Ba-
raud [(2000), Theorem 5.2, page 478]: consider the sequence of independent
random vectors of (R x R*)™, U1, ..., Ij'}fn defined by U} = (&, }Zf)’iel(l) for
¢£=1,...,¢,, and consider %,, = {g,/ t € B(m', u)} the set of functions 8
mapping (R x R¥)?" into R defined by

dn,1

g ((er, 1), (e, 0 %y, ) = 2 eit(E).
i=1
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By applying the moment inequality with the f]}"s and the class of functions
&, we find for all p > 2,

p
¢, R
C(p)'E sup Yy, >, &it(X7) -]
teB(m/,u) =1, eI®
+
p
£, .
<E| sup > | X))
(8.2) teB(m/,p) =1 iel®
2
¢, _
+EP2 ] sup Y| Y &4(X3)
teB(m/,u) g=1 i1V
=V, + V2
provided that
(8.3) E| sup Z Y sit(XD) | <Ef =\/t,q,,D(m)o.

teB(m',u) ¢=1 . il
Throughout this section, we denote by G,(¢) the random process
G(t)= ) &t(X7)
ier®
which is repeatedly involved in our computations. It is worth noticing that it
is linear with respect to the argument ¢.
We first show that (8.3) is true. Let ¢ ;, j = 1,..., D(m’) be an orthonormal

basis of S,, + S,,, C L2(A, n). For each t € B(m’, u) we have the following
decomposition

D(m') D(m')
(8.4) t= Y aje;, » ai=<1l
j=1 j=1

By Cauchy—Schwarz’s inequality we know that

D) D(m) [ €, 2712

ZGe(t) = Z a; (Z Gi(¢;j) ) <| X (Z Gz(%"j))
=1 j=1 \e=1

Thus, by using Jensen’s inequality we obtain
9172

A

¢, D(m) ¢
[EL sup ZGe(t):| =| X E(Z e(¢1>
8.5) eB(m’,n) 1=1 | =1 =1

[D(m) ¢, 12
=l X Z[E[G%(ij)]}

L j=1 ¢=1
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the random variables (G,(¢;)),-1, ..., being independent and centered for each
Jj=1,...,D(m'). Now, for each ¢ = 1,...,¢,, we know that the laws of the

vectors (e}, X7),_ ;v and (g;, X;),_;0 are the same, therefore under Condition
€ 2

Hix .

2
(8.6) [E[G?(GD]')] =E ( Z Siﬁf’j(Xi)) = Z [E[slz][E[¢§'(Xi)] = qn,1022,

el iellV

which together with (8.5) proves (8.3).

Let us now bound V , and V, respectively.

The connection between |||, and .||, over S,, +S,, allows to write that
for all ¢t € B(m/, ),

(8.7) el < ®ohy ™%/ Dm) x 1.

p}
(1) & .
<|ILP'E| sup X Y [ef|P|H(X))|P

teB(m/,u) g=1 ier®
14

Thus,

> (X))

ielil)

Kn
V,=E| sup )
teB(m' ) (=1

—  \ P2 £, -
<q (‘Dohal/z/l)(m’>> [{ sup 3 Y |s:f|Pt2<X:f>]

teB(m',w) (=110

Using (8.4) and Cauchy—Schwarz’s inequality we get

X Ly ——\P2 [ & D) )
v, =as (o™ Dm)) B[S Y ¥ e

=1 j=1 ;10

< gt (Pohy )PP nD(m) )P o,

recalling that ¢,q, ; < ¢,q, < n. Since for p > 2, p?/[4(p — 1)] > 1 one also
has

(8.8) V, < q2(Pohy?)P b D(m')P2n P41,
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We now bound V,. A symmetrization argument [see Giné and Zinn (1984)]

gives

teB(m',pn) ¢=1

Vy,=LE |: sup % G%(t)]

en
(8.9) < sup Z[E[G?(t)]+4[E[ sup

teB(m’,u) g=1 teB(m/, 1)

=1

Ly
5 aG?@)H

| fn |
< no? +4E [ sup |y §[G%(t)|i| ,
teB(m/,pu)lp=1 [
where the random variables ¢,’s are i.i.d. centered random variables indepen-
dent of the X ?’s and the &’s, satisfying P[é; = £1] = 1/2. It remains to bound

the last term in the right-hand side of (8.9). To do so, we use a truncation

argument. We set M, = max,_,m |&]|. For any ¢ > 0, we have
€

2, L
[E[ sup Z&G?(t)HSE[ sup ZfeG?(t)]lMéc]
t m, — t m’, =
(8.10) €B(m/,u)l¢=1 eB(m/,p)lg=1
en
+ [E|: sup ZSZG%(t)]]'MZ>c :|
teB(m/,u)lg=1

We apply a comparison theorem [Theorem 4.12, page 112 in Ledoux and Tala-
grand (1991)] to bound the first term of the right-hand side of (8.10): we know

that for each ¢ € B(m’, u) the random variables G,(¢) 1 5, .’s are bounded by
B = qml@Ohal/z\/D(m’)c [using (8.7)] and are independent of the &;’s. The
function x +— x2 defined on the set [—B, B] being Lipschitz with Lipschitz
constant smaller than 2B, we obtain (E, denotes the conditional expectation

with respect to the &/’s and the X7’s)

- 9 11/2
D(m') [ ¢,
<4BE,| Y <Z feGe(SDj)]lM@sc) :|

j=1 \e=1

Zn
Y EG (), -,

=1

| &
[E§|: sup IZ&ZG%(t)]lMgsc

teB(m/,pn)lp=1

< 4BE,; sup
| teB(m',n)

D(m)) ¢, 172
- 43( 3 ZG%«DJ-)) |

j=1 =1

We now decondition with respect to the random variables &’s and X% and
using (8.6) we get

Zﬂ,
Y EGH) Ly, <

=1

} < 44, 1Dohy > D(m/)oy/nc

< 4qi,1<bgh61D(m/)op\/ﬁc,

E[ sup
(811) |:teB(m’,pL)
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noticing that q, ;, ®oh, /2 are both greater than 1.
Now, we bound the second term of the right-hand side of (8.10). We have

ZYL
Z f@G%(t) 11Ml>c

=1

} < [E[ sup Z Gz(t)ﬂMpc]

E[ sup
teB(m/, ) teB(m',p) =1

D(m') ¢,

j=1 ¢=1

D(m’) ¢, .
= qn,l[E |: Z Z M?]-Mf>c Z ¢§(X7):|
Jj=1 ¢=1

ielil)

. by
< g, P Y E {Mf > ( > <P§(X2‘))}

=1 jer® \ J=1

Ly
= @uac® "P5hy D(m') 3 E[M{]
=1

using (2.4). Lastly, since M7 < X 7|7 we get

ln
Z geG%(t)]lMg>c

(8.12) E |: sup
=1

teB(m/, )

:| < qi’ld)(z,halnD(m’)a'gc%p.
By gathering (8.11) and (8.12) we obtain that for all ¢ > 0

| & |
|: sup i & G%(t)i] < 4qi,1<b(2)halapD(m’)\/ﬁ (c+ \/50'57102*1’).

teB(m',p)lp=1

We choose ¢ = o,n'/(??=2), and thus from (8.9) we get

(8.13) V, = [E{ sup |Z £,G? (t)!] < noj + 8¢2®¢hg o2 D(m/)n P/~ DI,
teB(m',u)lp—1

which straightforwardly proves Step 1 by combining (8.2), (8.8) and (8.13). O

STEP 2. Forall x >1, m' € .#4,, p <2p

n 2 2 i
n~PE sup Y. a}‘t(X'f) —x <\/q"’1 + \/1 - q"’l) nD(m')os
teB(m/,u) j—1 qn qn
+

< C(p, x)(q)ohal)pa.g [D(m/)—(p/-?—ﬁ) + qgnﬁ—p(p—Z)/(p—l)] .
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PROOF. We set Z,(m') = Sup;cpim, ) 2i=1 sft(Xf) >0 and

dn,1 dn1
B = ’+\/1— ) nD(m' oy, > /nD(m')o,.
(/% L) fnD oy = \fn D)o

Since x > 1, there exists n > 0 such that x = (1+7)? (i.e., n = /3 — 1). Thus
for all 7 > 0,

P[Z2m) = 1+ ) (B +17]

<p :z%xm/) = (e + /%”

2 E* 2 7 *p/Z[E 7 / F* p
S(ﬂ( )+m) [(Z,(m) - E)!]

5 < x1/3 )P/2 [E[(Zn(m/)_ [E*)f-]
x1/3 _1 ((x1/3 o 1)x1/3nD(m/)0'22 + 'T)p/2 s

using Markov’s inequality. Now, for each p such that 2p < p, the integration
with respect to the variable 7 leads to

E [(zg(m/) _ x([E*)2)i]
= /0 " prrIp [Z20m) - x (@) = 7] dr
: </—/_1)/ EL(Zn(m) ~ E)Y]

/+oo ﬁTﬁfl
X
0 ((x/3 —1)x3nD(m')os + T)p/2

dr

p (& - D) E[(Z,(0m) - E)7]
TP P (ap(m)ed)

and using Step 1, we get
E I:(Z?l(m/) - x([E*)Z)p]
+

B (x1/3(x1/3—1))p
T @Eey

-1/2\p 2p-p p. p
(Poly "“)P oy oph
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% ( D(m')~P/%=P) 4 qPD(m')? n—p(p—Z)/[4(p—1)])

(x1/3(x1/3 _ 1))13

<
S @Eo?

(Dohg *)P 2P n?

% ( D(m/)~(P/2-B) 4 qgnﬁ—p@—z)/[éx(p—l)]) ,
since D(m’) = dim (S,,, + S,,/) < n. The constant C depends on p and p. O
It is now easy to prove Proposition 6 by summing up over m' in .#,,.

9. Proof of Proposition 7. Since P(Q2}°) = P(Q; N Q*) +P(Q*¢) and since
it is clear from Claim 2 that

9.1) PQ*) < ¢, (B(Qn_Qn,l) + BQn.l) =2nB,,,;

the result holds if we prove
T(n)l
(9.2) P(QS N QF) < 2n®exp (—AOM> :
qn
In fact, we prove a more general result, namely,

CRA-1/p? n
16k, 4,L(9)

where L(¢) is a quantity specific to the orthonormal basis (¢,),cs,, defined
as follows.

Let (¢))ren, be a [2(dx)-orthonormal basis of ./, and as in Baraud (2001)
define the quantities

(9.3) P(Q5 N Q*) < 2D exp (

V= <\/ /A ¢§(x)¢§,(x)dx> , B=(l$rdn

LNEA, XA,

|oo)/\,)deAn><An ’

and for any symmetric matrix A = (4, ),

p(A) = sup Z |a/\||aA’||AA,A’|'
{a, 1, a3=1 X

We set
9.4) L(¢) = max{p*(V), p(B)}.
Then, to complete the proof of Proposition 7, it remains to check that
n
. L K—FF—
5 (@) = K ey n(n)”

for some constant K’ independent of n (we shall show the result for K’ = ®%).
Under (H ), Lemma 2 in Section 10 ensures that

L(¢) < ®iD,,



ADAPTIVE ESTIMATION IN AUTOREGRESSION 871

which together with (4.1) leads to (9.5).
Now we prove inequality (9.3). First note that if p > 1,

t|2 —v, (¢ 1
sup | ”“>p¢> sup ( n ))21——,

vertoy 115~ esniqor \ IIEIIR P

where v,(u) = (1/n) Z?:I(u(X'i) —E,(u)) denotes the centered empirical pro-
cess. Then for p > 1,

pr( sup s ) oo (a1
T 12 =)= o T T
n

te./,,/{0} teB(0,1)

where we denote by P*(A) the probability P(A N Q*), and by Bj;(0,1) = {¢ €
S 1t = 1}
For t € B5(0,1), t = Doden, @ydy with 35, 4 a? < hy', and we have

sup |vn(t2)|§ sup hgl

Z a ayv,(brdy)

teB5(0,1) ZAaffl AN eA2
< sup hy' Y lagllayllva(dady)l
Yaaisl LN EAZ

Let x = h3(1 — 1/p)?/(16Rh;L()). Then on the set {V(A, X') € A2 /v, (P b)) <
2V, vv/2h,x + 2B, , x}, we have

sup v, (1)) = 25" (V2ZRyxp(V) + xp(B))
teB(0,1)

1 (A(V)\"*  he(1—1/p) 5(B)
ﬂ< ) "

==t <_ L() 8 L(®)
<(1-1/p) <i + 1) =(1-1/p).
J2 8
The proof of inequality (9.3) is then achieved by using the following claim.
CLAIM 6.  Let (b))ren, be an L2(A, dx) basis of .7,. Then, for all x > 0 and
all integers q, 1 < q <n,
nx

P (300 X) € A2/Iv,($rbi)| > 2V, y/2hy% + 2B,y x) < 2D% exp (——) .

n

This implies that

RY(1-1/p)? n
P(Q° N Q) < 2D? -0
(BN = "exp< 6k 0,1(9))’

and thus inequality (9.3) holds true.
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PROOF OF CLAIM 6. Let vy (d o) = v, 1(drdy)+7}, o(d)d)) be defined by

1 bl

VZ,k(‘ﬁ/\d’)\') = Z Z?,k(‘b)\d’/\’)a k=1,2

n 1=0
where for 0 <l <¢, —1,

1

P erd) = — L (6(EDén(XD) ~Eu(dr61)).

ie.]l(k)

1,2.

We have
P (Iva($2ba)| > 2V, 1v/2hyx +2B, %)
<p* <|V:,1(¢/\¢/\/)| > VA,A’\/Zhlx + B)\,)\’x)

+P <|V:,2(¢A¢A’)
= P]_ + Pz.

> Vouv/2hx + BM,x)

Now, we bound P; and P, by using Bernstein’s inequality [see Lemma 8
page 366 in Birgé and Massart (1998)] applied to the independent variables
Z7 > which satisfy | Z] ]l < B, , and El/z[(Z}‘,k)z] < \/hlVM,. Then we

obtain P; + Py < 2exp(—x¢,), which proves the Claim 6. O

10. Constraints on the dimension of .7,. Most elements of the follow-
ing proof can be found in Baraud (2001), but we recall them for the paper to
be self-contained.

Let ./, be the linear subspace defined at the beginning of Section 4. We
recall that ./, is generated by an orthonormal basis (¢,),cs, and that D, =
|A,|. In the previous section the conditions on ./, (given by (H ,)) and D,
[given by (4.1)] are used to prove (9.5). To obtain (9.5) we proceed into two
steps: first, under some particular characteristics of the basis (¢,),ca, [in the
case of Theorem 1 these characteristics are given by (H , )], we state an upper
bound on L(¢) depending on ®,(or ®,) and D,. Secondly, starting from this
bound we specify a constraint on D, for (9.5) to hold. In the next lemma
we consider various cases of linear spaces ./, (including those considered in
Theorem 1) and provide upper bounds on L(¢) according to the characteristics
of one of their orthonormal bases.

LEMMA 2. Let L(¢) be the quantity defined by (9.4).
1. If .7, satisfies (2.2) then L(¢$) < ®ZD2.
2. Under (H ), L(¢) < ®1D,,. Moreover, (2.2) holds true with ®§ = 3.

We obtain from 1 and 2 that the constraints on D, given by (4.6) and (4.1)
lead to (9.5).
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PROOF OF 1. On the one hand, by Cauchy—Schwarz’s inequality we have
that

P v faets v (2 at)a

AN eA, NeA, AeA,

=<

>

A€,

using (2.4). On the other hand, by (2.2) we know that ||¢, . < ®ov/D, x 1.
Thus, using similar arguments one gets

p(B) < ¥3D7,
which leads to L(¢) < ®2D%. O

> [¢3 < ofD2,

00 NeA,

PrOOF OF 2. We now prove that (2.2) holds true in the case 2. Note that
for all x,

Y i) = Pifl )l < PID,.

AeA,

thus, (2.4) holds true with ®2 = &3,
Under (H ), A(A) ={X € A, / )¢, # 0} satisfies [A(A)| < ®; and

VAEA,, VN eAQ), /dﬁcﬁ, < 2D,

Therefore,
B 5 9\ 12
pV)= sup N Jaillaxl ([ ¢36})
{(@)r Taai=1} A XeA(r)
<JoiD, swp Yol ¥ lal
{(@)r, Xaai=1} A NeA(r)
= \/ 2D, W,.
Besides, VA € A,,, VX' € A(A), ||[¢, ¢y oo < P2D, and thus
p(B)= sup |a,llay|ldrdylle < PID,W,.
ZA(ﬁ\:l
Finally,

2
Wi ap ¥ ( > |ax|) N

Taai=1reA, \NeA()) Yaai=1reA, NeA(d)

=®; sup Y ) a? = ®; sup > |A(N)]a2,
Yaai=1 e, AcA(X) ¥, a2=1Neh,

< @2,
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In other words, p(V) < ®%,/D, and p(B) < ®3D,, which gives the bound
L(¢) < ®1D, since ®; > 1. O
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