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Abstract: This paper deals with the problem of function estimation. Us-
ing the white noise model setting, we provide a method to construct a
new wavelet procedure based on thresholding rules which takes advantage
of the dyadic structure of the wavelet decomposition. We prove that this
new procedure performs very well since, on the one hand, it is adaptive
and near-minimax over a large class of Besov spaces and, on the other
hand, the maximal functional space (maxiset) where this procedure attains
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shape of its maxiset, we prove that the new procedure outperforms the hard
thresholding procedure.
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1. Introduction

In nonparametric statistics, a lot of statisticians are interested with the esti-
mation of a function from noisy observations. In this setting, people look for
data-driven procedures able to perform very well, that is to say, for procedures
very close to the target function. To reach this goal, a criterion is necessary to
measure the performance of any procedure. One of the most usual way to mea-
sure this performance is to evaluate its maximum risk over a functional space F
which the unknown signal is supposed to belong. In the Lo-case, the maximum
risk of any procedure of estimation f on F is the quantity

R,.(f,€) = sup E||f - fII3,
fer

where € > 0 is the noise level. In the minimax setting, the main goal is to provide
procedures which are as close as possible to the F-minimax rate p, defined for
any € > 0 by

pr(€) :=nf R, (f,€) = inf sup E|| f — f]3,
] i fer
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where the infimum is taken over all the data driven procedures. The minimax
theory has been largely developed since the 1980-ies. A lot of minimax results
have been obtained for Sobolev classes, Holder classes and Besov classes.

Nevertheless, it appears that the minimax approach is not realistic since it
requires the statistician to know the functional space F containing the unknown
target function. Hence this point of view seems quite subjective and debatable.
Moreover building an estimator adapted to the worst functions of F is not what
applied statisticians are especially interested with.

Keeping in mind these minimax drawbacks, Cohen, De Vore, Kerkyacharian
and Picard [6] have suggested an alternative approach to measure the perfor-
mance of an estimation procedure: the maxiset point of view consists in ex-
hibiting the largest subspace of Ly (maxiset) over which an estimator attains a
given rate of convergence. To prove that a functional space A is the maxiset of
a chosen procedure for a rate r = (r.)_ requires two steps. The first step is to
prove that A

i;lg?flEIIf —flf <00 = feA

The second step is to prove that

supsupr; 'E||f — f||3 < oc.
feA e>0

From now on, we denote by MS(f, (r).) the maxiset of the procedure f associ-
ated with the rate of convergence r = (7). . The two steps to establish a maxiset

result can be rewritten as the following embedding properties: M S(f, (r¢)) C A
corresponds to the first step and A C MS(f, (rc)c) to the second one.

Although the maxiset approach is not extremely different from the minimax
one, it is more optimistic since it provides a functional space directly connected
to the estimation procedure. Thus this theoretical criterion to measure the per-
formance of a chosen procedure appears to be more interesting for practical
purposes. Indeed describing the maxiset of a procedure means knowing the en-
tire functional space of well estimated functions. According to this point of view,
the larger the maxiset, the better the procedure. Moreover it is interesting to
remark that if a procedure f * is F-minimax optimal then

FCMS(f*, (pr(€))e)

In the wavelet setting and using the maxiset approach, many results have ap-
peared in nonparametric statistics. Cohen, De Vore, Kerkyacharian and Picard
[6] and Rivoirard [22] have proved that linear procedures are outperformed by
non linear ones in the density estimation model and the white noise model. In
particular, they have identified the maxisets of thresholding procedures with
the intersection of Besov spaces and specific Lorentz spaces, called weak Besov
spaces. More recently, Rivoirard [23] has shown that the maxisets of threshold-
ing procedures coincide with those of classical Bayesian procedures associated
with heavy tailed priors. Kerkyacharian and Picard [16] have proved that under
some conditions, the maxiset of local bandwidth selection procedure is at least
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as large as the one of the hard thresholding procedure, but they have let two
open questions: what is exactly the maxiset of the local bandwidth selection
procedure? Does the local bandwidth selection procedure outperform the hard
thresholding procedure in the maxiset sense?

The goal of this paper is to provide a new wavelet procedure which performs
very well under both, the minimax and the maxiset approaches. In particular
we aim at building a data-driven procedure which has better performances than
the hard thresholding procedure. According to Autin [1] and [2] the only way
to succeed in doing this is to consider procedures which are not elitist, i.e. that
allow to use some empirical wavelet coefficients smaller than a threshold for the
reconstruction of the signal. Here we propose a wavelet procedure (hard tree
rule) inspired from the local bandwidth selection procedure of Lepski [17].

Firstly, this new wavelet procedure depends on the choice of a maximal scale
Jmaz to ensure the calculability of the estimate. According to this parameter,
any empirical wavelet coefficient of the target function with a level index j larger
than or equal to jinqee Will not be considered for the reconstruction. As in Autin
[1] and [2], the choice of this maximal scale will have a direct consequence on
the shape of the maxiset.

Secondly, the new procedure is based on thresholding methods associated
with hereditary constraints (see Engel [13]). Using some ideas from tree approx-
imation (see Cohen, Dahmen, Daubechies and De Vore [1], Engel [13]), from
coding theory (see De Vore, Johnson, Pan and Sharpley [9], Said and Pearlman
[24], Shapiro [25]), and from Image Processing (see Wainwright, Martin et al.
[26] and Azimifar et al. [3]) we show that our new way of organizing the signal
reconstruction allows to build a procedure with a very large maxiset. This new
procedure outperforms the hard thresholding one as well as any elitist procedure
in the maxiset sense.

The paper is organized as follows. Section 2 is devoted to the description
of the model and the definitions of the basic tools we shall need. In Section
3, we describe the method to construct our wavelet procedure and we show
the relationship with the local bandwidth selection procedure of Lepski. The
minimax and maxiset performances of the procedure are studied in Sections
4 and 5. The comparison between the performances of this procedure and the
hard thresholding ones is discussed in Section 6. A short conclusion is given in
Section 7 while the proofs of our results are given in the Appendix.

2. Model and definitions
2.1. Model

We consider the white noise model: X,(.) is a random variable satisfying the
following equation:

Xe(dt) = f(t)dt + eW (dt), te0,1]
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where

e 0<e< % is the noise level,
e fis a function defined on [0, 1],
e W(.) is the standard Brownian on [0, 1[.

Let {¢jx(-), 5 > —1,k € Z} be a wavelet basis of Ly([0, 1[) with N vanishing
moments (N € N*) built by multi resolution analysis from a scaling function
and a wavelet supported on [0,2N — 1[. Any f € Ly([0, 1[) can be represented

as:
F=2 Bitbie = D D> (f+in) Lok (2.1)
j>—1keZ j>—1kezZ

There exists a constant Sy such that at each level j > —1 there are less than
or equal to Kfj ) =27 x Sy non-zero wavelet coefficients. Hence, at each level j,
the sum over k in (2.1) can be replaced by the sum over k € K.

In our setting, we can get all the observations: yjr = Xc(Vjr) = Bjr + €Zji
where Zjj, are independent Gaussian variables N'(0, 1).

All along this paper, for a real n > 1, we write 2> ~ A\727 to design the
integer j) such that 279 < \27 < 21=Jx,

2.2. Definitions

Definition 2.1. We say that an interval 1, is dyadic if it corresponds to the
support of the function ;i and we denote by |Lj;| = Ly, 277 its length (where 1y,
is the size of the support of the mother wavelet function,).

Definition 2.2. Let A > 0 and I; be a dyadic interval such that 0 < j < jx.

We denote by Tj(,?)()\) the binary tree containing the set of the dyadic intervals
such that the following properties are satisfied:

- Lr € TP,

- Ij/k/ S 7;(]?)()\) — Ij/k/ - Ijk and |Ij/k/| > l¢)\2n.

— Two distinct dyadic intervals of Tj(,?) (N\) with same length have their inte-
riors disjointed.

— The numbers of dyadic intervals of Tj(,?)()\) of length l¢27j/ (G <7 <ijr)
s equal to 24" =i

— Any set of all dyadic intervals of Tj(,?)()\) with same length is forming a
partition of Ijp.

3. Construction of a new adaptive procedure

The aim of this section is to provide a new wavelet procedure based on thresh-
olding methods which takes advantage on the dyadic structure of the wavelet
decomposition.
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Let
FO =YY Bistn(t), telo,1]

j=—1 )
keky

be a function to be estimated from the observations y;; of its wavelet coeffi-
cients 3;i. We propose to estimate the function only using a finite number of
observations of wavelet coeflicients, that’s why we consider the following family
of Keep-Or-Kill estimators:

Jmaz(€)—1
Frle) = {f(-) = Z Z Viryir¥ie(-), vk € {0, 1}}-

j=—1 )
keKy

Any procedure in F, (¢) does not use the empirical wavelet coefficients y;, for
which the level j is larger than or equal t0 jiax(€). This condition ensures that
any procedure of F,.(€) is numerically calculable. As we shall see in Section 5, on
the choice of the maximum scale j,,q, Will depend the maxiset of the procedure
considered.

In the sequel, we shall set A\ = me4/log(e~1) where m is an absolute constant
which will be chosen later and, for a fixed real number n > 1 (maximum scale
parameter), we shall denote by jy, the integer such that 2/ ~ A=27 and we
shall put jpmaz(€) = Ja..

3.1. Definition of the hard tree procedure

Let us consider the following procedure, namely the hard tree procedure, defined
for n > 1 by:

Jae—1
0= D v+ D D> vryirtie() (3.1)
kek I=0 gex(

with

o vji = 1if there exists I in ’Tj(,?)()\é) such that |y > A,
o 7, = 0 otherwise.

At first glance, this estimator is not very different from the hard thresholding
one recalled in (4.2). It consists in keeping the empirical coefficients larger than
Ae and somehow, “in filling the holes” in each binary tree 7;x(\¢), as we can see
in Figure 1.

Notice that the hard tree estimator minimizes a penalized criterion. Indeed,

Jae—1
fo=Arg min > " (v — D270 + 1A
1759 j=o kex

where [7;x(Ae)| := max{|y;u|, L € TP (M)}
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HARD TREE RULE

# O
: /@\ /N

/ N /

N
4 N\ RECONSTRUCTION 7/ N
/ AN / AN

v
-

@ Y] > A ' WEIGHT =1
@ 94 < A O WEIGHT =0

Fic 1.

Moreover, this procedure is a tree rule (Engel [13]) since it satisfies the fol-
lowing hereditary constraints:

wk=1 = Vo [ L € TENOD, v =1,
=0 = Vi € TPO). e =0,

Tree-structures are often used in approximation theory and coding theory. For
more details, we refer the reader to the papers of Cohen, Dahmen, Daubechies
and De Vore [4], Cohen, Daubechies, Guleryuz and Orchard [5], De Vore, John-
son, Pan and Sharpley [9], Said and Pearlman [24] and Shapiro [25].

3.2. Algorithm for the construction of hard tree rule

In this paragraph, we give the method to construct the hard tree procedure,
assuming that the noise level € is known.

Algorithm
Setup:

e Choose the reals 7 > 1 and m > 0 and put A = me4/log(e~1);
o Identify jy, = min{j € N,27 > \7?"}.

Construction steps:

e Compute y;; with k € bej) and level j < jx_;



F. Autin/On the performances of a new thresholding procedure using tree structure 418

e Threshold any y;i at level Ac and construct the set of indices
I = (k). 5 20, ke K7, lyjel > Ack;
e Construct the set of indices
SO = |J G K), with L 2 Ly and Ly, € Ty (M)}
(4:k)ET(Ae)
Return:

e The estimator f, = Z Y-1k¥-1k + Z Yikbik-
b (S ()

3.3. Connection with Lepski’s rule

In this paragraph, we show that the hard tree rule can be viewed as a wavelet-
version of the bandwidth selection procedure of Lepski [17] when the chosen
wavelet basis is the Haar one.

Notice that, in the Haar case, any dyadic interval is on the form I, =
[2, BEL[ with j € N and k € {0,...,2/ — 1}. Moreover, one gets a charac-
terization of its wavelet components 1 (.). Indeed

Yoe() = voa(— k) and () = 289(27. — k), with
Yo1(.) =1pa(.) and () =1 1(.) = L1z 11()-

With this particular choice of wavelet basis, the hard tree procedure is defined
by

Jae—1
fr()=y-10+ Z Z VikYik (l[fjvifﬂ[(') - 1[2;63,%[(-)) :
I=0 gex(

with v, = 27 if there exists L C Ly such that [Lig| > A27 and |yjp| > Ae;
vjr = 0 otherwise.

Let us now briefly recall the definition of the local bandwidth selection rule
(see Lepski [17] or Lepski, Mammen and Spokoiny [18] for more details).

Local bandwidth selection rule

Let K be a compactly supported bounded kernel such that || KL, = 1. For any
j € Nand any (t,u) € [0,1[% let us denote

Kj(t,u) = 27 K(27t,27u) and K,(t) = / 1 K;(t,u)dX.(u).
0

Let us define the index j(t) as the minimum of admissible j’s at the point t,
where j < j. is admissible at the point ¢ if j = jx, or

(K (8) = Kp(0)] <250 Vi < <. (3.2)
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The local bandwidth selection estimator fL is defined by:

Fo(0) = K (1),

The definition of the hard tree rule is close to the definition of the local band-
width selection procedure. Indeed, let us adapt the notion of admissibility from

kernel estimators to wavelet estimators by considering the family of estimators
(fj)jen defined as follows:

o fo(t) = Y-10t-10(t)
271

o fira(t)=Fit)+ D yirbiu(t).

k=0
If for any ¢ € [0, 1] we denote by I} the dyadic interval containing ¢ such that
[If] = 277, then

2791

Z Yikjk(t)
k=0

Definition 3.1. We say that an integer j is (t,T)-admissible if:
either j = jx, or, for all j < j' < jx., for allt' € I}:

i () — fi(t)] = =21y (3.3)

If.|'
M

Fraat) = f ()] <25 A

Denote 7, (t) = inf{j; j is (t,T)-admissible}. Still using (3.3) we can observe
that:

ij(t)(t) = [ (t). (3.4)

So, by adapting the notion of admissibility from kernel procedures to wavelet
procedures, we have shown that the adaptive procedure (hard tree rule) and
Lepski’s rule are analogous when considering the particular choice of the ker-

nel K:
271

Kj(x,y) =27 1 (2w — k)1 (27y — k).
k=0

4. Minimax result

In this paragraph we aim at studying the performance associated with the hard
tree rule in the minimax context.
At first, let us recall the definition of Besov spaces B3 ., with 0 < s < N.

Definition 4.1. Let 0 < s < N. We say that a function f € La([0,1]) belongs
to the Besov space B3 ., if and only if:

sup22Jsi Z 5J2k < 00.

T20 o e
»
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Besov spaces constitute a large class of functional spaces. Recall that for any
s > 0 Sobolev space H*® is included in B3 . Moreover, if C denotes the strict
inclusion between two functional spaces,

B5 . BS:Q for any 0 < s’ < s < N. (4.1)

Besov spaces are important in statistics since the maximal spaces of many clas-
sical procedures like linear procedures (see Kerkyacharian and Picard [14] and
Rivoirard [22]) and thresholding procedures (see Cohen, De Vore, Kerkyachar-
ian and Picard [6] and Kerkyacharian and Picard [16]) are included in Besov
spaces.

We prove in the following theorem that the hard tree procedure is B3 -
minimax optimal up to a logarithmic term which is known to be the price to
pay for adaptation.

Theorem 4.1. Let 0 < s < N and n > 1. Choose m > 4/3n. Then for any
febB; 3

sup A/ IR — f]3 < oo,

e>0

This result is just a consequence of Theorem 5.2 using the embedding proper-
ties (5.1) and (5.2). This theorem shows that the hard tree procedure described
in Section 3 performs very well. Moreover, let us recall the minimax result for
the hard thresholding procedure:

Jae—1
FaO)= D" v+ D D wind{lyel > Adin(). (42)
kek I=0 gex(

Theorem 4.2. Let 0 < s < N and n > 1. Choose m > 4\/2n. Then for any
febB;
sup A /IR £y — £ < oo,

This minimax result is a direct consequence of Theorem 5.1 of Section 5 using
the embedding property (5.1).

Remark 4.1. It is important to notice here that the minimax results given in
Theorems 4.1 and 4.2 are valid for any choice of compactly supported wavelet
basis provided that its number of vanishing moments N is strictly greater than s.

Following the two last theorems

Corollary 4.1. For any0 < s < N and any choice of n > 1, the hard tree proce-
dure has the same performance as the hard thresholding procedure from the min-
imazx point of view when considering the same threshold level A = me+/log(e™1)
with m > 4+/3n. Precisely, both procedures are B3 -minimaz optimal (up to a
logarithmic term).
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A natural question arises here: could these procedures be discriminated when
adopting the maxiset point of view? The answer is YES as we shall see.

5. Maxiset result

In this section, we aim at calculating the maxiset associated with the hard tree
procedure so as to compare it with the one of the hard thresholding procedure
when the rate of convergence is ()\és/(lﬁs))é, 0<s<N.

At first we propose to recall the maxiset result given by Kerkyacharian and
Picard [15] for the hard thresholding estimator.

5.1. Maxiset of the hard thresholding procedure

Let us introduce the following functional space.

Definition 5.1. Let 0 < r < 2. We say that a function f belongs to the weak
Besov space W, if and only if:

sup)\“QZ Z Bh1{1Bjk] < A} < 0.

A>0 ; .
7=0 7)
ke/Cw

Weak Besov spaces compose a sub-family of Lorentz spaces (see Lorentz [19],
[20] or De Vore and Lorentz [11]). There exists a natural relationship between
Besov spaces and weak Besov spaces. The following embedding can be easily
proved (see for instance Rivoirard [22]):

B; ., S By N W__ forany 0 <s <N andanyn>1. (5.1)
Kerkyacharian and Picard [15] and [16] have pointed out the strong connection

between these functional spaces and the hard thresholding procedure.

Theorem 5.1 (Kerkyacharian-Picard). Let 0 < s < N and n > 1. For any
m > 44/2n, we have the following equivalence:

__4s ~ s __
sup AT E|f, — fl3 <00 <= feBILT AWy,
0<E<§

that is to say, using the maxiset notation:

~ _4s —s
MS(fHa()\til+2s)e) :B;(Olgzs) QWL

1+2s

5.2. Maaxiset of the hard tree procedure

In this paragraph, we exhibit the maxiset associated with the hard tree proce-
dure associated with the rate (A?S/(lﬁs))é.
Let us first define another functional space that will be useful in the charac-

terization of the maximal space associated with hard tree procedure.
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Definition 5.2. Let 0 <r < 2 and n > 1. We say that a function f belongs to
the space W:n if and only if:

Ja—1

A
sup AT N @kl{\ﬂ e € TRV (V). |Byw| < 5} < oo,

A>0 J=0 pex®
»

In contrast of weak Besov spaces, note that the spaces WTT " O0<r<2,m>1)
are not invariant under permutations of wavelet coefficients within each scale.

The following proposition shows that, for the same parameter r (0 < r < 2),
any functional space WTT , contains the weak Besov space W;. Thanks to this
result, a comparison between the maximal sets of hard tree rule and the hard
thresholding rule will be possible, as we will see in Section 6.

Proposition 5.1. For any 0 < r < 2 and any n > 1, we have the following
inclusion spaces:

T

w, ¢ W,,. (5.2)

= rn

Proposition 5.1 shows that for any parameters 0 < r < 2 and n > 1, spaces
W, and WTT , are different.

Theorem 5.2. Let 0 < s < N and n > 1. For any m > 4+/3n, we have the
following equivalence:

__4s
sup A 7 E||f, — fl2 <00 <= fe B"“”s) N,

»n’
0<e<3 e

that is to say, using the maxiset notation:

MS(frs \FF)0) = BI™ AW,

1+2s o

To prove this theorem we shall need the following proposition.

Proposition 5.2. Fiz 0 < Ao < 1 andn > 1. For any 0 < r < 2 and any
fe 8(2 DA AW then

rm?
A A\
sup A" [log( )} Z Z {EIIj/k/ € 7;(;)()\) /1Bjrwr| > 5} <oo. (5.3)
0<A<Ag et

Remark 5.1. It is important to notice here that the maxiset results given in
Theorems 5.1 and 5.2 are valid for any choice of compactly supported wavelet
basis provided that its number of vanishing moments N is strictly greater than s.

Following the two previous sections, let us comment the minimax and maxiset
performances of the hard tree rule.
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6. On the performances of the hard tree procedure
6.1. Consequences of previous results

Judging from Corollary 4.1 of Section 4, the hard tree procedure and the hard
thresholding one are equivalent in the minimax sense.

According to Proposition 5.1 and Theorem 5.2 we easily deduce that the hard
tree procedure performs very well in the maxiset sense. Indeed, for a chosen

n > 1, its maxiset for the rate (At*2%)), corresponds to the intersection

PR - S . T
between the usual Besov space B3'.)*” and another functional space W_,_
’ 1+2s>

strictly larger than the classical weak Besov space W 2 Hence,

Corollary 6.1. In the maziset sense, the hard tree procedure is at least as good
as the hard thresholding procedure since its maziset for the rate ()\35/(1+25))5

contains the hard thresholding procedure one.

It is important to notice that a strict inclusion between the maxisets of the
hard tree rule and the hard thresholding rule can not be immediately deduced
from previous results because of the intersections with the Besov space. At
present, it is an open question whether the inclusion between maxisets is strict
or not. Nevertheless we give in the sequel results which address a slightly weaker
problem.

6.2. More results on spaces embeddings

Proposition 6.1. For any 0 < s < N and any n > 1 the following spaces
embedding holds:

— % — % T
n(1l+4+2s)°’ n(1l+4+2s)”’

By N Wlfzs C Byso N Wlfzs m’

with
o) oo 27—1
gk _ ) -1 92Ju 2
Byl =9[f= g g Birjn; s;1p J .2 E g Bl < o0 .
p—— J2-1 i=J pex
W ¥

According to Proposition 6.1, the strict inclusions of functional spaces are
still valid when intersecting W 2 and W, " with the hybrid Besov space

1+2s”

s
T+2s 0¥

200 - From this result one immediately derives

Corollary 6.2. Let 0 < s < N and n > 1. The following spaces embedding

holds for all u < m

S o MW _2_ ngyooﬂWTz

2,00 TT2s 7501
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Moreover,

T
N By NW_2 & (| BonW_,

T2

u< i u< e

Also, the embeddings of spaces with strict inclusion are still valid when con-
sidering intersection of spaces very close to the maxisets we have studied. Hence
it is reasonable to claim that hard tree procedure is better than the hard thresh-
olding procedure in the maxiset sense.

6.3. On the choice of parameter n

In Sections 4 and 5 we gave minimax and maxiset results on the hard tree pro-
cedure for any choice of parameter 1 > 1. Precisely, the regularity parameter of
the Besov space appearing in the maxisets of the hard tree and hard threshold-
ing procedures depends on the choice of 7. Hence it could be interested to know
if an optimal choice of 17 could be possible so as to build the hard tree rule with
the largest maxiset. In fact, there is no doubt that the bigger the parameter n
the larger the maxiset of the hard tree rule. Indeed

Proposition 6.2. For any 0 < s < N and any 1 < n1 < n2, the following
spaces embeddings hold:

s T
C BRI AW,

TFas0M2°

isE=n i
By N Wlfzs "

Nevertheless our results are asymptotic. In fact, if at first glance we opt for
a choice of a very large 7, we must be careful to the change for the worse of
rate of convergence considered. Indeed, choosing a large n implies taking a large

45/(1+2s))

m. As a consequence the rate of convergence (A < goes more slowly for

such a choice.

7. Conclusion

The key point of this paper was to prove that a way to build very performing
procedures is to combine thresholding methods and tree structure. Indeed the
maxiset of the new wavelet procedure called hard tree procedure is proved to
perform very well in the minimax and the maxiset settings. Although this pro-
cedure looks like the hybrid version of Lepski’s procedure proposed by Picard
and Tribouley [21], namely hard stem rule, this one is different (see Autin [1])
and presents more advantages comparing to the hard stem rule. Firstly, Autin
[1] has proved that the maxiset of the hard tree rule contains the one of the
hard stem rule. Secondly the hard stem rule is a procedure which is only de-
fined with the Haar wavelet basis. Indeed, the hard stem procedure is built at
fixed ¢ € [0, 1] and therefore especially requires wavelet functions ¢ with dis-
joint supports. Here the hard tree rule is defined for any compactly supported
wavelet basis.
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8. Appendix
8.1. Proofs of Propositions

Here and later, the constants C represent all the constants we shall need and
can be different from one line to one other.

Proof of Proposition 5.1. Let 7 > 1. The large inclusion is obvious when re-
marking that for any sequence of wavelet coefficients (8;x,j > 0, k), for any
0<A<landany0<j<jx

A A
Zﬂfkl{wj/k/ e TP (N, |Byw] < 5} < Zﬁfkl{lﬁjkl < 5}-
k k

The strict inclusion is a direct consequence of Proposition 6.1. O

Proof of Proposition 5.2. Let f € Bg?;”/“” N W:n and 0 < A < Ag. We set for
any u € N, 273w ~ (214 X)=27 We have

Jx—1 A
S Y1z e TR0 /1801 > 5
j=0 k
ja—1
< DN GV TN Bl S 2N VL € TV (N, By < 242}
u>0 j=0 k
< Chy (@77
u>0
ja—1
X Z Zﬁ?kl{yklk < |Bju] < 2%\, VI € 7}(:)(21+u>\)7 1Bjrer] < 2%A}
j=0 k
1 u—1 -2
< C log(X) PICERDY
u>0
Jau—1
XYY BRI TIA < Bkl < 2N, VI € TP (27N, 8| < 2}
j=0 k
1 =
Fows(3) e S e
u>0 J=ixu k

1Y\, -
< — A
< C log( )\))\
The last inequality uses the fact that f € Bg?;f)/ 0 WTT 0 O

To prove some strict inclusions in Proposition 6.1 and Proposition 6.2, let us
introduce the function h[m, o, a1, as](.) of La([0, 1[) for which the sequence of
Haar wavelet coefficients (0;1),, satisfies at each level j:
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e if j is even, |(mj +1)27%| A 27 wavelet coefficients 35 are equal to 2717,
the others are equal to 0,

e if jis odd, |(mj + 1)27%| A 27 wavelet coefficients (3, are equal to 2727,
the others are equal to 0,

and
Bik # 0 = max(Bj41 2k, Bj+1 2k+1) # 0.

Proof of Proposition 6.1. Fix n > 1 and 0 < s < N. Looking at Proposition 5.1
with r = 2(1 + 2s)~!, the large inclusion is obvious. For any 0 < s < 1, the
strict inclusion is given by considering the function h[m, a, aq, a2](.) with the
parameters

m=1,a=@m1+25)", a1 =1, as = (2n)",

which belongs to the space By " A, , but does not belong to the space
’ 1+2s°
O

2 .
Ho
Proof of Proposition 6.2. Let us first prove that for any 1 < n; < 12 and any
0<s<N,
T T

Bl P W . CW_s

T¥2sM Tras M2’

s

Let f e B ™ n w’, o, and 0 <A < 1. We set 2741 ~ X721 and 2722 ~

1+2s?

A7272, For any j > 0 and any k, we have

Ixn2—1

A

> S {vw e T, el < 5|
j=0 k
Jai—1 A )

< ¥ Zﬁfkl{wj/k/eifﬁ?’(m, 1Bjw] < 5}+ DI
=0 k& J=ix1 k
Jai—1 A )

< Zﬁ?kl{VIj/k/ € IZ;'(I?I)()‘)a |Bjke| < 5} + Z Zﬂ?k
=0 k Jj=jix1 k

< c(Amm +2*%)

< CATE,

The last inequality uses the fact that f 82"7102”5) N W; - Hence f € w,

T+2s° T2
For any 0 < s < 1, the strict inclusion is given by considering the function

h[m, a, a1, a](.) with the parameters

m=0,a=(n(l+2s)"", o1 =az=(2n2) ",

which belongs to the space By ™ N w', ,, but does not belong to the space

1+2s?
.
1+2
BT O
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8.2. Proof of Theorem 5.2

It needs two steps. At first we have to prove

~ _4s —s ___
STEP 1:  MS(f,, (A7) C BT nw_, (8.1)
’ 1+2s°
Then
~ _4s s __
STEP 2 MS(fr, A7) 2B nw, (8.2)

4257
must be proved.

STEP 1: Let f € MS(f,, A\7"%).). We have,

s ~ _4s 2ixe S
S S B <E|fy - I3 < OATT < g2,

J=jre k
So, using the continuity of A in 0, we deduce that

[o ]
2Js
swp 2757 35 <o

J>-1 =7 K

It comes that f € By S*". Let us now denote for any A > 0

o 156N = max{|y;w|s Line € TP (M)},
o 1BV = max{|Bjuul; Liwr € TS (N},
o 18,6 = max{[y;n — Biwls L € T (V)
Remark 8.1. For any A > 0,

3

N> N >
> N>

BN > 5 = 3 L e TN, B > <.

Note that |7;%(.)], |8;x(.)| and |§;x(.)| are decreasing functions with respect
to A.
Choosing m? > 167, we have

[\]

Jae—1

Ae
> Zﬁfkl{v L € T (M), |Byrw] < 7}
7=0 k

Jxe—1

Z Zﬁ?k1{|5jk(>\e)| < %}

j=0 kK

Jxe—1

" A {1300] < 5 F 5 (O)] <A} + 1z > A
j=0 k
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Jxe—1
< B DY Y (B — i) {7 ()] < A
j=0 kK
Jxe—1 A\
+E Y Y P50 > 201 {1500 < 5}
j=0 Kk
Jxe—1 Jae—1 A\
< E DD B —wmyan)’ + OX Y Y P8O > 5
j=0 k j=0 K
~ . m2
< E|fr — fI3+C a2 Nies
< Elfy - fll3 +CN
< Okiiﬁ.

So, using the continuity of A in 0, we deduce that

Ja—1
__4s )\
sup AT 3 Zﬂfkl{\f L € TP, 18w < 5} <.
>0 X
7=0 k

It comes that f € W , . So (8.1) is proved.

1+2s?

STEP 2: Let €, > 0 be such that ¢, 10g(}) < m~L. Tt suffices to prove that
for any 0 < e < €,

Ixe—1 2 0o .
Ellf, = flI5 =CE+E|| YN (vinyin—Bie)ik|| + D > B <C AT,
j=0 k& 2 j=jx k

ad _4s
The term » )~ %, can be bounded by CAX*™, by using the definition of
J=Jjre k
the Besov space By .7
Jae—1
The term E Z Z(”ijyjk — Bjk)?* can be bounded by C' + D, where
j=0 k

Jae—1

C+D = E Y 3B g0l <A
i=0 k

Jre—1

+E S ik~ Bin)? Wi > A
7=0 k
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We split C' into Cy + C5 as follows:

Jre—1

Ci = E > > 8% gl < AJL{|Bie(A)] < 22}
7=0 k

Jae—1

Gy = E Y 35 1m0l < AJ1{Fr0)] > 22}
7=0 Kk

. T T
Since f e W _, nandf@B{&f“,

TT2s>
Jre—1

G o= E Y B 1zl < A8 < 20
j=0 k

Jxe —5—[logy (1))

S YA A <+ Y YA

J=0 k J=jre—4—logo(n)] kK

4s
CAT*

IN

IN

and

Jre—1

Co = E Y Y Hlgn(o)l < AJ1{15r(0)] > 20}
7=0 k

Jae—1

< 3 S BRSO > A
7=0 Kk

< CjAé 2jxeem72

_4s
< ONTEL
We have used here the concentration property of the Gaussian distribution and

the fact that m? > 4(1 + 7).
We split D into Dy + Do as follows:

Iae—1
. ) N
Di = E Y ) (k- Bin)? Wz > Ae}l{wjk@m < 7}
7=0 k

Jae—1
é o
Dy = X Y 5 Ml > A {1001 > 5
7=0 k

For D; we use the Cauchy-Schwartz inequality:

= Ae e Ae\ /2
By — B 1{ 500 > 3} <23 @ (I - Bl > 5) T (Blyse - Bi))'
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where E(yx — Bjx)* = 3¢* and P(|yjx — B > ) < e (using the con-

2

centration properties of the Gaussian distribution). So, choosing m such that
m? > 48y,

For

[N

A

o)

X Jxe
b < el{m )l < }

QJAE

)\?*W

IN

C2
AT,

IN

. . = . . 2
D5, we use Proposition 5.2 with r = 1735

D, hi Ze 1{|5Jk )| > —}

Jre—1

Ac
Z 2621{%%/ € T () / 1Bywe] > 5}

k

and \g = mey, 10g($):

IN

IN

S C)\1+2s'

Looking at bounds of C, Cy, Dy and Do, (8.2) is proved. O
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