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Abstract

Recent advances in the theoretical analysis of optimality in model selection via penalization procedures,
and more precisely concerning the validity of the Slope Heuristics ([3], [1]), have led to investigate the
consistency in sup-norm of M-estimators in order to derive controls of the excess risk and of the empirical
excess risk of an M-estimator, that are optimal at the first order (see [14], [16], [13] and [15]). Indeed,
such controls are one of the keystones to justify the Slope Heuristics, as claimed in [1]. In [14] (and also
in [16]), the author has been able to show the consistency of least-squares estimators in an heteroscedastic
with random design regression setting, on suitable linear models of histograms and piecewise polynomials.
We investigate in the present paper a systematical approach of convergence in sup-norm for least-squares
regression on finite dimensional linear models. We give general constraints on the structure of these models,
that are sufficient to derive the consistency of the considered estimators. These constraints appear to be
slightly more restrictive than the classical assumption of existence of an orthonormal localized basis of the
model. Nevertheless, our approach allows to consider histograms and piecewise polynomials, but also, for
example, some models of compactly supported wavelets, such as Haar expansions. Finally, our general
result allows to stricly extend the previous theoretical justifications of the Slope Heuristics that have been
achieved in the heteroscedastic regression framework.

Keywords: Least-squares estimators, sup-norm, finite-dimensional models, localized basis, model selec-
tion, slope heuristics.

1 Introduction

Let P be the unknown law of independent and identically distributed data (X1, ..., X;,). The sup-norm, i.e. the
norm that classically defines the Banach space Lo, (P) is, as far as one can say, one of the three fundamental
norms in nonparametric statistics, the two others being the classical norms endowing Ls (P) and L; (P).
Among the fundamental tools describing the behavior of the empirical process associated to (X, ..., X;,) and
indexed by a given class of functions, the celebrated Talagrand’s type concentration inequalities indeed require
a control in sup-norm of the indexes of the considered process (see e.g., Bousquet [6] and Klein-Rio [10], for
optimal constants in the concentration of the empirical process at the right of its mean, and nearly optimal
constants - and best available now, as far as we know - in the concentration at left of the empirical process,
respectively). Also, when one wants to achieve an accurate control of the first moment of the empirical process,
it appears that informations concerning sup-norm of indexes become unavoidable, as claimed by Talagrand
concerning the generic chaining techniques applied to the empirical process and its symmetrized version, the
Rademacher process, see Sections 2.6, 2.7 and 4 of [18]. Sharp controls, from upper and from below, of the first
moment of an empirical process indexed by functions, appeared to be an essential step in recent proofs related
to the theoretical understanding of the so-called Slope Heuristics, discovered a few years ago by Birgé and
Massart [3]. It is not surprising then that the convergence in sup-norm of the considered estimators appeared
as essential in the proofs of the Slope Heuristics phenomena - see [14], [16], [13]. Before describing some



existing results on convergence in sup-norm of some estimators in regression settings and the problem to be
addressed, let us recall to the reader a few fundamental aspects of researches related to the Slope Heuristics.

Concerned by the central practical issue, that consists in rightly calibrating a penalty in penalization
procedures, Birgé and Massart [3] have shown the existence in a general Gaussian model selection framework,
of a minimal penalty such that a model selection via penalization procedure totally misbehaves under this
minimal level of penalty. Moreover, the procedure behaves quite well, in the sense that it satisfies an oracle
inequality, as soon as the penalty is uniformly higher than the minimal one. They also proved the existence of
a slope in the selected dimensions around this level, which is used in practice to estimate Birgé and Massart’s
minimal penalty. A very beautiful fact that they have shown, and that largely explains the practical success
of the method, is that a (nearly) optimal penalty is twice the minimal one in their setting. By optimal
penalty, understand a penalty that achieves a nonasymptotic oracle inequality with leading constant almost
one and tending to one when the number of data tends to infinity. Based on these heuristics, many successful
simulations and confrontations to real data sets have been achieved, see [2] for a survey of practical issues about
the Slope Heuristics. These heuristics have then been naturally extended by Arlot and Massart [1] to more
general problems of selection of M-estimators and they conjectured that the mean of the empirical excess risk
of the M-estimators on each model was a good and general candidate to be the minimal penalty. They proved
their conjecture on an heteroscedastic with random design regression setting, when using linear histogram
models. Then Lerasle [11] recovered Arlot and Massart propositions in least-squares density estimation.
More recently, these results have been generalized in papers [14], [16] and [13] - see also [15] - considering
heteroscedastic regression on linear models and maximum likelihood estimation of density using histograms.
In these works, the author highlights the fact that the convergence in sup-norm of the considered M-estimators
is essential to achieve optimal upper and lower bounds of the excess risks, and prove it on particular models,
such as histograms and piecewise polynomials, at the rate \/D Inn/n, where D is the linear dimension of the
considered linear model.

Our goal in this paper is to derive by a more systematical approach, the consistency in sup-norm of the least-
squares estimators in a general regression setting, under structural constraints on the considered linear models.
To our knowledge, no such generality, concerning the regression framework, in the question of the consistency
in sup-norm of the least-squares estimators of a regression function has been addressed yet. Nonparametric
minimax rates under various regularity assumptions for the estimation in sup-norm of a regression function
are well-known, see Ibragimov and Khasminskii [8] and Stone [17]. Korotselev [9] moreover found the exact
asymptotic constant in the minimax problem, considering the estimation of a §-Lipschitz regression function.
This discovery has been then extended by Donoho [7], using a beautiful method inspired by optimal recovery
techniques, considering the estimation of a (-Lipschitz function in Gaussian white noise setting. This latter
framework is closely related to nonparametric regression with fixed design and homoscedastic Gaussian noise.
Donoho also claims that "the subject area is appealing because L..-loss has special importance in connection
with setting fixed-width simultaneous confidence bands for an unknown regression". This connection seems in
the idea, not so far from model selection interests, even if our interest in sup-norm consistency of least-squares
estimators comes from the fact that it allows to derive upper and lower bounds in probability that are optimal
- and equivalent - for the Ls-loss in certain finite dimensional models. We also highlight the work of Tsybakov
[19], concerning again the convergence in sup-norm (and the pointwise convergence) in the Gaussian white
noise model, but in Sobolev classes. It is shown in this latter article that a sharp adaptive estimator - in
regard with the regularity parameter of the Sobolev classes - can be constructed using developments in Fourier
basis combined with some ideas due to Lepski. The reader interested to references in sup-norm problems for
other settings than the regression one, can consult references in [19], for example concerning density estimation
related problems.

The present study is made in a quite different spirit than the works cited above, since we take the more
general regression framework concerning hypothesis on the noise, which is taken heteroscedastic and non-
parametric, and we study the behavior of the least-squares estimator of the regression function on a linear
parametric space. As we argued before, this setting is directly motivated by modern issues in model selection
theory, related to effective optimality of penalization procedures.

The paper is organized as follows. We describe in Section 2 the statistical framework of our study and we
give in Section 3 a general, tractable formulation of probability upper bounds for the L..-loss of the least-
squares estimator, and also for more general M-estimators. We then state in Section 4 our main result, where
we derive the consistency in sup-norm of the least-squares estimator at the rate /D Inn/n, when the model



is fulfilled with an orthonormal basis in L (P) satisfying a criterion which is a little more restrictive than the
assumption of localized basis (see Section 7.4 of Massart [12]). We call these bases the "strongly localized
bases". We give three explicit examples of such bases, namely histogram bases, piecewise polynomial bases
and Haar bases, this latter example being the simplest case of compactly supported wavelet basis. We then
conclude our paper in Section 5, by returning back to our “initial” problem of optimal model selection. By
using our new general result on the convergence in sup-norm of least-squares estimator, we strictly extend
the results of the previous studies of the Slope Heuristics in the heteroscedastic and random design regression
framework. Indeed, we show that the Slope Heuristics are actually satisfied when considering the selection of
linear models that contain strongly localized orthonormal bases. The proofs are postponed to the end of the

paper.

2 Regression Framework

Let (X, 7x) be a measurable space and set Z = X' xR. We assume that §; = (X;Y;) € xR, i € {1,...,n} are
n ii.d. observations with law P. The marginal law of X; is denoted by P¥X. We assume that the data satisfy
the following relation

Yi = 5. (Xi) +0(Xi)ei,

where s, € Lo (PX ), ¢; are i.i.d. random variables with mean 0 and variance 1 conditionally to X; and o :
X — R is an heteroscedastic noise level. A generic random variable of law P, independent of (£, ...,&,,), is
denoted by £ = (X)Y).

Hence, s, is the regression function of Y with respect to X, that we want to estimate. Given a finite dimensional
linear vector space M, we denote by sj; the linear projection of s, onto M in L? (PX ) and by D the linear
dimension of the model M.

We consider on M a least-squares estimator s,, (possibly non unique), defined as follows

RS
Sn € arggeuj\% {n Z sz -8 (Xz))2}

— argmin (P, (K (5))} . (1

where K : Ly (PX) — Ly (P) is the least-squares contrast, defined by
K(s)=(@y) € 2= @y—s()", s€L(PY)
and

1 n
P, = - ;5(&,)@-)

is the empirical distribution of the data.
We denote by

1/2
Isl, = ( [ 2ar¥)
X

the quadratic norm on L, (PX). Recall that the excess risk £ (s4, s) of a function s € M is then given by
{(80,8):=P(Ks—Ks.,)=|ls —s.]2>0.

Moreover, we denote by s, the linear projection of s, onto M in L? (PX ), and by the Pythagorean theorem,
we have for all s € M,
((snr,8) = P(Ks—Ksy) = ||s — sul3 > 0.

Hence, the excess risk on M £ (sps,s) is given by the quadratic norm. In addition, the least-squares contrast
satisfies the following expansion, for all s € M and for all z = (z,y) € Z,

(Ks) (2) = (Ksar) (2) = $yar (2) (s = sr) (@) + ((s = 1) ()7 (2)



where
Vi 2= (2,y) € 2=y 5 (2) = =2(y —su (7)) -

When considering the convergence in sup-norm in Sections 3 and 4, we will not discuss here how to choose a
model M and to achieve an accurate trade-off between the bias of the model, given by P (Ksyr — Ks.), and
the excess risk on M of the estimator s,, given by P (Ks, — Ksps). However, this model selection task is
tackled in Section 5 below, when we establish the validity of the Slope Heuristics in a general framework.

3 The problem of convergence in sup-norm

We are interested by the quantity ||s,, — sa||,, where [|-||, is the sup-norm on Z, that we want to bound
from above with high probability. More precisely, for some « > 0, the problem is to find C' > 0 such that

P (lsn — sarl > C) <07 3)

We formulate below the problem stated in (3) in a more tractable but general formulation. Let us now define
two slices of interest in M, that are localized in sup-norm. We set

Fo={seM;lls —sul <C} (4)

and
Se={seM;|s—suml,>C}t=MFZ. (5)

Notice that since M is a linear vector space, F& is the closed Lo-ball in M centered at sp; and of radius C.
By the definition of the least-squares estimator s,, given in (1), we then have

P(llsn —smlloo = C)

< P| inf P,(Ks)< inf P, (K

< Qg%n<®—g%;<50

= ]P’( sup P, (Ksy — Ks) > sup P,L(KSM—KS)> . (6)
sEFSH seF

It is worth mentioning that inequality (6) is a general fact of M-estimation, as we only used the definition of the
least-squares estimator as a M-estimator. Formulation (6) is now more tractable than the original inequality
(3). Indeed, by using the fact that the least-squares contrast achieves an expansion, which is recalled in (2),
we have

Py (Ksyr — K8) = (P — P) (0137 (531 — 8)) — (Po — P) ((s - sM)2> — P(Ks— Ksy)
= (P = P) (Y100 (511 = ) = (Pa = P) (5= 530)°) = lls = sl - (7)

In the proof of Theorem 1, where we derive the rate of convergence in sup-norm of the least-squares estimator
under general conditions on the model M, we use formula (7) to control and compare the two quantities of
interest,

sup P, (Ksy — Ks) and sup P, (Ksy — Ks) .

SEFZ s€FSy

4 Results

We state here our results concerning the convergence in sup-norm of the least-squares estimator in a bounded
heteroscedastic regression setting. We first give in Section 4.1 general constraints on the finite-dimensional
model M, that allow us to derive in Section 4.2 a general theorem. We then give in Section 4.3 three classical
examples that are covered by our theorem, namely histogram models, models of piecewise polynomials and
Haar expansions on the unit interval.



4.1 Strongly localized basis

We first give the general assumption (Aslb) on the linear model M needed to prove Theorem 1 below. An
orthonormal basis (apk) _, of (M, ]]|,) satisfying this assumption will be called a "strongly localized basis".

(Aslb) there exist rp; > 0, P € N,, a partition (IL;)?_, of {1,..., D}, positive constants (4;)!_, and an
orthonormal basis (gok) _, of (M,]|]|5) such that 0 < A; < Ay < ... <A, < +o0,

zp:\/fTiSTM\/B, (8)
i=1

and

for all g = (6kk 1€]R

Zﬁk@k

Moreover, for every (i,7) € {1,...,p} and k € II;, we set

I ) = {l €11; ; Support () [ ] Support (¢;) # 0}

p
<7"MZ\/A1- max |3 - 9)
=1 )

and we assume that there exists a positive constant A. such that for all j € {1, ..., p},

< AT :
max Card (I ;) < Ac (A;A71 V1) (10)

It is directly seen that a strongly localized basis is a localized basis in the sense of Birgé and Massart [4] - and it
is worth noting that the latter notion has been introduced by these authors in [4] to derive accurate exponential
bounds of the excess risk of general bounded M-estimators on sieves. More precisely, an orthonormal basis
(gpk) _, of (M, ]|]|,) is a localized basis if there exists r, > 0 such that

for all 8 = (8,,)~ o ERP, <7‘¢\/5 max |8, - (11)

ke{l,....D}

Now, (8) and (9) imply (11). Moreover, we require in (10) a control of the number of intersections between the
supports of the elements of the considered orthonormal basis to be strongly localized. As we will see in Section
4.3 below, the main practical examples of localized basis seem to be also strongly localized, as for example
Haar expansions, which are a simple example of compactly supported wavelets and are strongly localized in
Lo (PX ) under suitable assumptions on P¥X.

4.2 A Structural Theorem

We give here our main result concerning the convergence in sup-norm of the least-squares estimator in a
bounded heteroscedastic regression setting. Three corollaries corresponding to explicit models will be derived
in Section 4.3.

Theorem 1 Let o > 0. Assume that M is a linear vector space of finite dimension D satisfying (Aslb) and
use notations of (Aslb). Assume moreover that the following assumption holds:

(Ab) There exists a constant Ay ar > 0 such that [ 5 (X,Y)| < A acs.

If there exists Ay > 0 such that

max {D,p*4,} < A+L2 , (12)
(Inn)
then we have, for all n > ng (Ay, Ae, ', @),
Dlnn _
P <||Sn - SMHoo > LAI,M""Mva n ) <n %. (13)



Let us briefly comment on Theorem 1. We derive here a probability upper bound for the L..-loss of the least-
square estimator of a regression function towards the orthonormal projection in a finite-dimensional linear
model fulfilled with a strongly localized basis. As in [14], the polynomial probability bounds are obtained at
the rate /DInn/n. Assumption (Ab) restricts our study to a bounded setting, a restriction also made in
related works [1], [14] and [16]. Moreover, in (12), we ask in particular for a dimension D of the model not
greater than the number of data, within the square of the logarithm of this number. Such a restriction in the
dimension of the model is also classical for model selection purposes. We also need via (12),

PA, < Ay (14)

(Inn)?

and we notice that quantity p?A, is closely related to D as by (Aslb), we have
P 2 P 2
A, < (Z \/Ai> < pQAp and (Z \/Ai> < TJQMD .
i=1 i=1

4.3 Examples and corollaries
4.3.1 Histogram models
Let P be a finite partition of X'. Consider the model

M = {Zﬂ[ll i (Brep € RD} ,

IeP

where D := |P| is the linear dimension of M and corresponds to the number of elements in P.
The following lemma states the existence of an orthonormal localized basis in (M, ||-||,), if the partition P is
lower-regular for the law PX. This lemma is also stated and proved in [14].

Lemma 2 Let consider a linear model M of histograms defined on a finite partition P on X, and write
|P| = D the dimension of M. Moreover, assume that for a positive finite constant cy p,

|,P‘Iig7ijX(I)ZCM,P>O- (15)

Set, for I € P,
~1/2
SOI:(PX(I)) 1r.

Then the family (¢1);cy,, 8 an orthonormal basis in Lo (PX) and we have,

Z Brer

IeP

for all B = (B;);cp € RP, <y pVD Bl - (16)

oo

By Lemma 2, we deduce that if the partition P satisfies the assumption of lower regularity given in (15)
then inequality (9) is satisfied for M, with p = 1 and ry; = CJT/}’ p > 0. Moreover, notice that for all

(i,7) € {1,..., D}*,
Card (HiJ) = (Si,j

and in this case (Aslb) is straightforwardly satisfied.
Hence, from Theorem 1 and Lemma 2, we deduce the following result, describing the convergence in sup-norm

in the case of histograms defined on a partition which is lower-regular with respect to the unknown probability
pX,

Corollary 3 Let consider a linear model M of histograms defined on a finite partition P on X, and write
|P| = D the dimension of M. Moreover, assume that for a positive finite constant cas p,

|’P|IlIel7fDPX (I) >cpp >0



and that there exists a constant A > 0 such that |Y] < A a.s.
If there exists Ay > 0 such that

n
D<A, ——,
B +(lnn)2

then we have, for all n > ng (Ay, cm.p, @),

Dlnn _
P (”Sn - SMHOO Z LA7CM1P,OL > S n-“.

n

In Corollary 3, assumption (Ab) of Theorem 4.2 is replaced by a softer and also more tractable control :|Y| < A
a.s. The equivalence between the two statements in the case of histograms (with A; 5y = 2A), comes from the
following relations,

Yoo 2 llse =BY X =]l = [smlls >

the first inequality being a general fact in Lo and the second being valid in the histogram case but not in
general. Moreover, by Corollary 3, we recover exactly Lemma 6 of [14], where the reader will find a direct
proof, only valid in the case of histograms.

4.3.2 Piecewise polynomials

Assume that X =10, 1] is the unit interval, P is a finite partition of X made of intervals and let
M =Span{pr;:z € X a1 ; (I,j) € Px{0,..,r}}

be the linear model of piecewise polynomials on X, of degrees not larger than r. Notice that the linear
dimension of M is (r + 1) |P|.

The following lemma is given in [14] - where it is called Lemma 8 - and states the existence, under suitable
assumptions, of a localized orthonormal basis in (M, ||-||5). Its proof, which is not totally trivial as it requires
arguments from the theory of orthogonal polynomials, can be found in [14].

Lemma 4 Let Leb denotes the Lebesgue measure on [0,1]. Let assume that X =[0,1] and that PX has a
density f with respect to Leb satisfying, for a positive constant cuin,

f(m) Z Cmin > 0, S [O, 1] .

Consider a linear model M of piecewise polynomials on [0,1] with degree r or smaller, defined on a finite
partition P made of intervals. Then there exists an orthonormal basis {gom, Iep, je{0,.., T}} of (M, -|5)
such that,

forall j €{0,...,r} ¢y, is supported by the element I of P,

and a constant L, . . depending only on v, cmin exists, satisfying for all I € P,

1

jea ler,ll < Lr,cmin\/ﬁ , (17)

As a consequence, if it holds
|P] IHel?f? Leb (I) > carren >0, (18)

a constant Lyc,... car 1o depending only on 1, cuin and cpr Leb exists, such that for all 8 = (Blvj)lep,jG{O,m,T’} S
RP,

ZBIJ*PI,J‘ < Lr,c,,,m,cM,Leb\@|moo ; (19)

Ij

oo

where D = (r 4+ 1) |P| is the dimension of M.



Lemma 4 states that if X =[0,1] is the unit interval and P¥ has a density with respect to the Lebesgue
measure Leb on X uniformly bounded away form zero, then there exists an orthonormal basis in (M, |-||,) of
piecewise polynomials, where the sup-norm of its elements are suitably controlled by (17). Moreover, if we
assume the lower regularity of the partition with respect to Leb then the orthonormal basis is localized, where
the constant of localization in (19) depend on the maximal degree . We notice that in the case of piecewise
constant functions, we do not need to assume the existence of a density for P¥X or to restrict ourselves to the
unit interval. Moreover, under assumptions of Lemma 4, the property of strongly localized basis is satisfied,
by the same type of arguments than for histogram models (p = 1 and A. = r + 1 are convenient).

From Theorem 1 and Lemma 4, we now state the following straightforward corollary concerning convergence
in sup-norm of the least-squares estimator in the case of piecewise polynomials.

Corollary 5 Let A4, cCmin,CMLeb > 0 some positive constants. Let Leb denotes the Lebesgue measure on
[0,1]. Let assume that X =[0,1] and that P~ has a density f with respect to Leb, satisfying

f(l’) Z Cmin > 0, S [O, 1] .

Assume moreover that
"P| 111’17f3 Leb (I) > CM,Leb > 0 ,
€

D<A, "

(Inn)?
and that (Ab) holds, that is
there exists a constant Ay pr > 0 such that |¢1’M (X, Y)| <A m as.

Then it holds, for all n > ng (A4, T, cam Leb, Cmin, V),

P <||3n = 5Mloo = LAy ar.mc0t et Cmins Dlnnn> <n~%.

It is worth mentioning that Corollary 5 slightly improves Lemma 9 of [14], because the conclusions obtained
in these two propositions are formally the same, but we avoid in Corollary 5 the use of a condition required in
Lemma 9 of [14] and which states that the density f is uniformly upper bounded on X. However, condition
(Ab) used in Corollary 5 is slightly stronger than the corresponding one used in Lemma 9 of [14], where
we only demand that there exists a constant A > 0 such that |Y| < A. Indeed, to deduce (Ab) from the
latter assumption on the response variable, it suffices to show that the projection s, is also uniformly upper
bounded : ||sa] ., < A for some A > 0. On contrary to the histogram case, this not guaranteed, but it is
easily seen that such a property is satisfied as soon as we have

I}qea%{ { L[e)b(gl)“) } < A for some A > 0.
In particular, the latter control is achieved if the density f is uniformly upper bounded on X and in this case
we recover exactly Lemma 9 of [14]. The reader interested can check the proof of Lemma 9 given [14], and see
that our present approach, described in Section 3 and given precisely in Section 6, has two major advantages
compared to it. First, our approach is here systematical and avoid the use of an explicit formula for the least-
squares estimator s,,, whereas in [14] it heavily relies on an explicit expression of the considered estimator ; and
secondly, despite the fact that we are more general in the present paper, we gain in simplicity and our proof of
Theorem 1 is substantially condensed compared to the one proposed in [14] concerning piecewise polynomials.

4.3.3 Haar expansions

Let X =[0,1], m € N. We consider now some Haar expansions on X, which are special cases of wavelet
expansions with compact supports.



We set for every integers i, j,1 > 0, satisfying i < j and 1 <[ < 2%,
AG) = {6k 1<k<27}, (20)
AGil) = {(Gk) ;2771 -1)+1<k<27} . (21)
Moreover, we set

A(=1)={-1} and A, = U A(j) -

j=—1

Notice that for every integers 4,7 > 0 such that i < j, {A(j,4,1) ; 1 <1< 2"} is a partition of A (j), which

means that ‘
oi

A() =|JA(i,0) and for all 1 < 1,h < 2%, A(§,4,0) [ VA (j,i,h) =0 .
1=1
Let ¢ = 10,1}, p = 1j0,1/2] — L(1/2,1) and for every integers j > 0, 1 < k < 27,
pjkx €[0,1] r—>2j/2p(2jxfk+1) .
Set p_; = ¢ and let m € N. We consider the model
M =Span{p, ; A€ A} . (22)

Notice that the linear dimension D of M satisfies D = 2™%1. The following lemma gives an explicit strongly
localized orthonormal basis of (M, ||-||5).

Lemma 6 Let m € N. Assume that X =10,1] and let M be the model of dimension D given by (22). Then
D = Card(A,,) = 2™ . (23)

Set for every integers 7 > 0,1 <k < 27,

Pin = PX([279 (k=1),27 (k=1/2)]) |, pyus = P¥ ((Tj (k - §> ’Tjkb

1
@i €0,1]

5 > (Pj,k,+1[2—f<k—1),2—f(k—1/2)1 —pj,k,,l(g,j(k_%),z,jk]) - (24)
\/pj,k,erjJ%— + D5k, —Pik+

Moreover we set ¢_, = ¢. Assume that PX has a density f with respect to Leb on [0,1] and that there exists
Cmin > 0 such that for all x € [0,1],
f(x) > cmin >0 .

Then {¢y ; XA € A} is a strongly localized orthonormal basis of (M, ||-||5). Indeed, it holds for every integers

j>20,1<k<2,
5
[y Cf2j/2 : (25)

Moreover, by setting A_1 =1 and A; =27, j >0, we have

S VA < (VE+1)VD (26)

j=—1

and for all B = (5A)AeAm €RP,

2 m
D Bes| S 20 VAmax (s (27)
AEA 00 j=—1 :

Finally, if A;, = {\ € A;; Support ((pu) N Support (py) # 0} for p € Ay, and j € {-1,0,1,...,m},
max Card (A;,) < AjA7T V1. (28)

HEA;




By Lemma 6, which proof is left to the reader, we see that if PX has a density which is uniformly bounded

away from zero on Z, then the model M given by (22) admits a strongly localized orthonormal basis for
the Lo (PX)—norm. More precisely, with notations of (Aslb), r); = max {\/5—1— 1,4/2ct } and A, = 1 are

min

convenient.
We particularize now Theorem 1 to models of Haar expansions by using Lemma 6.

Corollary 7 Let m € N, ¢pin, Ay > 0. Assume that X =[0,1] and let M be the model of dimension D given
by (22). Then
D = Card(A,,) = 2™ .

Assume that
n

and that P has a density f with respect to Leb on [0, 1] such that for all z € [0,1],
f(x) > cmin >0 .
Also assume that (Ab) holds, that is
there exists a constant Ay > 0 such that |¢17M (X, Y)| <Aim as.

Then it holds, for all n > ng (A, emin, @),

Dlnn _
IP <|S7l - SMH()O 2 LAI,Mvcminva > S n “ ‘

n

Comparing to Corollaries 3 and 5, condition (29) is stronger than the condition D < Ayn (Inn)~ 2. Indeed,
we have to take into account the multiscale structure of Haar expansions, whereas in histograms or piecewise
polynomials cases, the scale is unique (understand that p = 1 in (Aslb)). Corollary 7 also shows that the scope
of Theorem 1 is strictly wider that results concerning convergence in sup-norm if least-squares estimators of a
regression function proposed in [14].

5 Application to optimal model selection and the slope heuristics

As emphasized in the introduction of the present paper, the original motivation of our study of convergence
in sup-norm of least-squares estimators comes from our recent analysis in ([14], [16], [13], [15]) of the so-called
Slope Heuristics first discovered by Birgé and Massart ([3]) and then extended by Arlot and Massart ([1]).
Indeed, the Slope Heuristics aim at performing an efficient model selection procedure, and in order to prove
oracle inequalities with constants almost one and tending to one when the number of data tends to infinity,
we need to derive in particular upper and lower bounds for the true excess risk and the empirical excess risk
on a fixed model, that are optimal at the first order ([16]). To achieve this goal, we noticed in [14] and also in
[13] and [15] that proving the convergence in sup-norm of the considered M-estimators was an essential step
of the new methodology of proof that we have developed in order to generalize the precedent investigation
of Arlot and Massart ([1]). Indeed, considering the case of heteroscedastic regression, we have been able in
[14] and [16] to recover the results that Arlot and Massart obtained in [1] by considering linear histogram
models, and we have extended it to models of piecewise polynomials. Moreover, we give in [14] and [16] more
general statements that ensure the desired results as soon as the considered (general) linear models contain
orthonormal localized bases and that the least-squares estimators are consistent in sup-norm towards the
projections of the regression function onto the models.

Hence, we turn in the following to the application of the general result obtained in Section 4.2 to this
context of model selection and also accurate bounds of excess risks on a fixed model. It is worth noting that
condition (Aslb) ensures, via Theorem 1, that models of dimension not too heavy satisfy the condition of
consistency in sup-norm of the least-squares estimators (assumption (H5) of ([14]) and assumption (Acs)
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of ([16])). Moreover, as noticed in Section 4.1, condition (Aslb) is stronger than the classical assumption of
existence of an orthonormal localized basis - even if it seems that all the classical examples of localized basis
do fulfill condition (Aslb) - and so it also ensures that corresponding assumptions (H4) of ([14]) and (Alb)
of ([16]) are also satisfied. The application of Theorem 3 and 4 of ([14]), in which we derive sharp probability
bounds for the excess risks on a fixed model, and Theorems 1 and 2 of ([16]) describing the validity of the
Slope Heuristics in heteroscedastic regression, are then straightforward and detailed in the following.

5.1 Fixed model case

In this section, the model M is fixed and we establish sharp bounds for the true and empirical excess risks of
the least-squares estimator on M, as addressed in ([14]). We thus apply Theorem 1 of the present paper to
Theorem 3 of ([14]). This gives the following result.

Theorem 8 Let Ay, A_,a >0 and let M be a linear model of finite dimension D. Assume that there exists

an orthonormal basis ¢ = (gok)kD:l satisfying (Aslb) and assume that two positive constants A, omin > 0 exist
such that

;| < A as. (30)
Isarlle <A, (31)
and
0<0omin <o(X) as. . (32)
If it moreover holds
A_(Inn)® < D < max {D,p*4,} < A+L2 , (33)
(Inn)

then a positive finite constant Ay exists, only depending on o, A_ and on the constants A, omin and the constant
rar defined in assumption (Aslb), such that by setting

Inn\/4 Dlnn 1/4
En = AO max { (D) , ( n > y (34)

we have for alln > ng (A—, Ay, Tr, Omin, @),

1D ]

P [P (Ksp — Ksy) > (1—¢p) ZE’CiM >1—5n"%, (35)
1D 2 ] —a

P|P(Ks, — Ksy) < (1+¢,) 1 K| 2157 (36)
2 1D 2 ] -

PP, (Ksy — Ksp) > (1—5n) ZEICLM >1—-2n"%, (37)
2 1D 2 ] —a

P|P, (Ksy — Ksy,) < (1+¢2) ;g’cl,M >1-3n"", (38)

where /C%M =3 Zszl Var (1/’1,M ")

In Theorem 8 above, we achieve sharp upper and lower bounds for the true and empirical excess risks on
M. Note that Theorem 1 of the present paper apply under assumptions of Theorem 8, since assumptions
(30) and (31) allow to recover assumption (Ab) of Theorem 1 with Ay p; = 4A. The excess risks bound
given in Theorem 8 are optimal at the first order since the leading constants are equal for upper and lower
bounds. Moreover, Theorem 8 states the equivalence with high probability of the true and empirical excess
risks for models of reasonable dimensions. This equivalence is actually the keystone of the Slope Heuristics,
which is furthermore discussed in Section 5.2 below. Theorem 8 gives a strict generalization of Theorems 7
and 10 of [14], in which the author derived the same kind of results for histograms and piecewise polynomials
respectively. Indeed, as discussed in Section 4.3 above, the conditions of Theorem 8 contains nonetheless the
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cases of histograms and piecewise polynomials, but also the example of Haar expansions on the unit interval,
for which no such controls of the excess risks were derived yet.

As in [14], we turn now to upper bounds in probability for the true and empirical excess risks on models
with possibly small dimensions. In this context, we do not achieve sharp or explicit constants in the rates of
convergence. The following result is needed in the proof of results stated in Section 5.2 below (see also [16])
and is a straightforward extension of Theorem 4 of [14], using Theorem 1 of the present paper.

Theorem 9 Let o, Ay > 0 be fized and let M be a linear model of finite dimension D. Assume that (Aslb)
hold and that a positive constant A > 0 exists such that

Y| < A a.s. (39)
[smlle <A - (40)
If it holds
1 < max {D,pZAp} < A+L2 ,
(Inn)

then a positive constant A, ezists, only depending on A,y and «, such that for all n > ng (A, 7)),

DVinn

P {P (Ksy, — Ksy) > Ay
n

} <3n~¢ (41)

and

(42)

DV
P {Pn (Ksar — Ksp) > Auvn”} < 3n°

n

Notice that on contrary to the situation of Theorem 8, we do not assume that the noise is uniformly bounded
away from zero over the space X (see (32) above). This assumption allows in Theorem 8 to derive lower
bounds for the true and empirical excess risks, as well as to achieve sharp constants in the deviation bounds
for models of reasonable dimensions. In Theorem 9, we just derive upper bounds and assumption (32) is not
needed. The price to pay is that constants in the rates of convergence derived in (41) and (42) are possibly
larger than the corresponding ones of Theorem 8, but our results still hold true for small models. Moreover,
in the case of models with reasonable dimensions, that is dimensions satisfying assumption (33) of Theorem
8, the rate of decay is preserved compared to Theorem 8 and is proportional to D/n.

5.2 Slope Heuristics

We extend here the results obtained in ([16]), from the cases of histogram and piecewise polynomials to the
case where assumption (Aslb) - that contains for instance the example of Haar expansions - is satisfied. The
adaptations of Theorem 1 and 2 of ([16]) are again straightforward.

5.2.1 Model selection framework and the Slope Heuristics

Until the end of the present Section 5.2, we are given a finite collection of models M,,, among which we aim
to choose the best model in terms of prediction. This best model is called an oracle model M, and is defined
to be
M, i [ (Sx,8n (M . 4
e arg min {1(s., 5, (M)} (13)

The associated oracle estimator s, (M, ) thus achieves the best performance in terms of excess risk among the
collection {s,, (M); M € M,}. Unfortunately, the oracle model is unknown as it depends on the unknown law
P of the data, and we consider the case where we estimate it by a model selection procedure via penalization.
Given some known penalty pen, that is a function from M, to R, we thus consider the following data-
dependent model, also called selected model,

M € arg Mnelar/lln {P, (Ks, (M))+pen (M)} . (44)
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Our goal is then to find a good penalty, such that the selected model M satisfies an oracle inequality of the
form

l (S*,Sn (J/W\>> <O X L (84,8n (M)

with some positive constant C' as close to one as possible and with high probability, typically more than
1 — Ln~2 for some positive constant L.

In order to introduce the slope phenomenon, let us rewrite the definition of the oracle model M, given in
(43). As for any M € M,,, the excess risk [ (s4, s, (M)) = P (Ks, (M)) — P (Ks,) is the difference between
the risk of the estimator s, (M) and the risk of the target s., and as P (Ks,) is a constant of the problem, it
holds

M, € arg min {P(Ks, (M)}

= arg Mrg}\r/ll { P (Ksn (M)) + pen;q (M)}

where for all M € M,,,
penyg (M) := P (Ks, (M)) — Py (Ksn (M)) .

The penalty function pen;; is called the ideal penalty, as it allows to select the oracle, but it is unknown
because it depends on the distribution of the data. As pointed out by Arlot and Massart [1], the leading idea
of penalization in the efficiency problem is thus to give some sharp estimate of the ideal penalty, in order to
perform an unbiased or asymptotically unbiased estimation of the risk over the collection of models, leading
to a sharp oracle inequality for the selected model. A penalty term pen,, is said to be optimal if it achieves
an oracle inequality with constant almost one, tending to one when the number n of data tends to infinity.

Concerning the estimation of the optimal penalty, Arlot and Massart [1] conjecture that the mean of the em-
pirical excess risk E [P, (K sy — Ksp, (M))] satisfies the following slope heuristics in a quite general framework:

(i) If a penalty pen : M, — R is such that, for all model M € M,,,
pen (M) < (1 =96)E[P, (Ksy — Ksy, (M))]

with § > 0, then the dimension of the selected model M is “very large” and the excess risk of the selected

estimator s, (]\//.7 ) is “much larger” than the excess risk of the oracle.

(ii) I pen~ (14 0) B[P, (Ksy — Ksy, (M))] with § > 0, then the corresponding model selection procedure
satisfies an oracle inequality with a leading constant C (§) < +oo and the dimension of the selected
model is “not too large”. Moreover,

pen,,, ~ 2B [P, (Ksy — Ksy, (M))]
is an optimal penalty.

The mean of the empirical excess risk on M, when M varies in M, is thus conjectured to be the maximal value
of penalty under which the model selection procedure totally misbehaves. It is called the minimal penalty,
denoted by pen,;, :

for all M € M,, pen,, (M) =E[P, (Ksy — Ks, (M))] .

min
The optimal penalty is then close to two times the minimal one,

pen,,, = 2pen

min

Let us now briefly explain why points (i) and (ii) below are natural. We give in Section 5.2.2 below precise
results which validate the slope heuristics for models satisfying (Aslb) and which are, to our knowledge, the
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more general results in the regression framework concerning the validation of the Slope Heuristics. If the
penalty is the minimal one, then for all M € M,,,

P (K 5 (M)) + penygn (M)

=P, (Ksp (M))+EI[P, (Ksy — Ksp (M))]

— P (Ksar) + (P — P) (Ksr) + (B[P (Ksnr — Ksn (M))] = P (Ksag — K, (M))
~ P(Ksy) .

In the above lines, we neglect (P, — P) (Ksys) as it is a centered quantity and if the empirical excess risk
P, (Ks, (M) — Ksy) is close enough to its expectation, then the selected model almost minimizes its bias,
and so its dimension is among the largest of the models and the excess risk of the selected estimator blows
up. As shown by Boucheron and Massart [5], the empirical excess risk satisfies a concentration inequality in a
general framework, which allows to neglect the difference with its mean, at least for models that are not too
small.

Now, if the chosen penalty is less than the minimal one, pen =~ (1 — §) pen
minimizes over M,,,

with § € (0,1), the algorithm

min

P, (Ks, (M))+ pen (M)
~ P (Ksy)— 0P, (Ksy — Ksp (M) + (P, — P) (Ksp)

+ (1= 08) (B[P, (Ksy — Ksy (M))] — P (Ksy — Ksp (M)))
~ P (Ksy)— 0P, (Ksy — Ksp (M))

where in the last identity we neglect the deviations of the empirical excess risk and the difference between
the empirical and true risk of the projections sp;. As the empirical excess risk is increasing and the risk
of the projection sj; is decreasing with respect to the complexity of the models, the penalized criterion is
decreasing with respect to the complexity of the models, and the selected model is again among the largest of
the collection.

If on the contrary, the chosen penalty is more than the minimal one, pen ~ (1 + 0) pen,;
the selected model minimizes the following criterion, for all M € M,,,

with § > 0, then

n

P, (Ksp (M))+pen (M) — P, (Ks.)
~ L (Se,S0) + 0P, (Ksyr — Ksp (M) + (P, — P) (Ksy — Ks.)
(14 0) (B Py (Ksar — Ksn (M))] = Po (Ksag — Ky (M)
~2 L (SuySpr) + 0P, (Ksy — Ksp, (M) (45)

So the selected model achieves a trade-off between the bias of the models which decreases with the complexity
and the empirical excess risk which increases with the complexity of the models. The selected dimension will
be then reasonable, and the trade-off between the bias and the complexity of the models is likely to give some
oracle inequality.

Finally, if we take 6 = 1 in the above case, that is pen ~ 2 x pen,;, and if we assume that the empirical excess
risk is equivalent to the excess risk,

Pn(KSM_KSn(M))NP(KSH(M)_KSM) s (46)
then according to (45) the selected model almost minimizes
P(Ksy — Ksy)+ Py (Ksy — Ksy (M) = €(sx,sp) + P (Ksy (M) — Ksa) = (84,8, (M)) .

Hence,
14 (s*,sn (]/\4\)> ~ 0 (Sx, Sn (M)

and the procedure is nearly optimal. Note that Theorem 8 of Section 5.1 actually shows that (46) is satisfied,
under the right assumptions, for models satisfying (Aslb).
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5.2.2 Results

Let us first state the following set of assumptions that will be called in Theorems 10 and 11 below.

Set of assumptions : (SA)
(P1) Polynomial complexity of M,,: Card (M,,) < epn®M

(Auslb) Existence of a "strongly localized basis" in the sense of the definition given in Section 4.1 above, for
each model M € M,, and with uniform constants: there exist r, A. > 0 such that for every M € M,

there exist pas € Ny, a partition (II;)?*) of {1,..., Dy}, positive constants (4;)7, and an orthonormal

basis (wk)szl of (M, ]|-]|5) such that 0 < A; < Ay < ... < A, < +o0,

pm

> VA <rm/Du
i=1

and
Pm

<Y VA max |5y
=1 )

for all 8 = (B;)r-, € RP,

Zﬁk@k

Moreover, for every (i,7) € {1,...,p} and k € II;, we set

I, = {l € II; ; Support (¢y,) ﬂSupport (p;) # (Z)}
and we assume that for all j € {1, ..., p},

< AT :
max Card (I1; ) < A (4,471 v 1)

(P2) Upper bound on dimensions of models in M,,: there exists a positive constant A 4 such that for every
-2
M e M,, 1§DM§maX{DM,p?WApM} <Apmqn(lnn) " <n.

(P3) Richness of M,,: there exist My, My € M,, such that Dy, € [\/n, ¢rich/n] and Dy, > Aviepn (In n)72

(ADb’) A positive constant A exists, that bounds the data and the projections sy; of the target s, over the
models M of the collection M,,: |Y;| < A < oo, [[spm|l <A <ooforall M eM,.

(An) Uniform lower-bound on the noise level: o (X;) > omin > 0 a.s.
(Ap.) The bias decreases as a power of Dyy: there exist 3, > 0 and C > 0 such that

C(sx,sm) < CyDy, P

Theorem 10 Under the set of assumptions (SA), for Apen € [0,1) and Aq > 0, we assume that with proba-
bility at least 1 — Agn=2 we have

0 <pen (M) < Aper B[P, (Ksy — Ksp, (M1))] (47)

where the model My is defined in assumption (P3) of (SA). Then there exist two positive constants Ay, A2
independent of n such that, with probability at least 1 — Ain~2, we have, for all n > ng ((SA), Apen),

D > Asnln (n)?
and

E(s*,sn (Z/\l\» >In(n) inf {€(s.,sn (M)} . (48)

MeM,
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Thus, Theorem 10 justifies the first part (i) of the slope heuristics exposed in Section 5.2.1. As a matter of
fact, it shows that there exists a level such that if the penalty is smaller than this level for one of the largest
models, then the dimension of the output is among the largest dimensions of the collection and the excess risk
of the selected estimator is much bigger than the excess risk of the oracle. Moreover, this level is given by the
mean of the empirical excess risk of the least-squares estimator on each model.

The following theorem validates the second part of the slope heuristics.

Theorem 11 Assume that the set of assumptions (SA) holds.
Moreover, for some 6 € [0,1) and Ag, A, > 0, assume that an event of probability at least 1 — Agn=2 exists on
which, for every model M € M, such that Dy > Anp 4 (In n)3, it holds

2-0)E[P, (Kspy — Ksp, (M))] <pen(M) < (24 6)E[P, (Ksy — Ks, (M))] (49)
together with
(Inn)®
pen (M) < A, - (50)

for every model M € M,, such that Dy < Apq+ (lnn)3. Then, for % >n > (1 —B+)+/2, there exist a
positive constant Az only depending on cyq given in (SA) and on Ay, a positive constant Ay only depending

on constants in the set of assumptions (SA), a positive constant As only depending on constants in the set of
assumptions (SA) and on A, such that with probability at least 1 — Azn=2, it holds for all n > ng ((SA),n,d),

— n+1/2
DM <n

and

— 1+0 A (lnn)fl/4 (Inn)?
e(s*,sn (M)) < <1—5 + 4(1_5)2 >€(s*,sn (M.)) + As = (51)

Assume that in addition, the following assumption holds,

(Ap) The bias decreases like a power of Day : there exist f_ > 3, >0 and C,C_ > 0 such that
—B_ -8,

C_D,;~ <l(se,8m) <CLDy "
Then it holds with probability at least 1 — Asn™2, for all n > ng ((SA) ,C_,B6_,m, 5),

Am + (Inn)® < Dy < n1+1/2

and

oo (7)) = (154 205 a0 o

From Theorems 10 and 11, we identify the minimal penalty with the mean of the empirical excess risk on
each model,
pen i, (M) = E [P, (Ksy — Ksn (M))]

Moreover, Theorem 11 states that if the penalty is close to two times the minimal procedure, then the selected
estimator satisfies a pathwise oracle inequality with constant almost one, and so the model selection procedure
is approximately optimal.

6 Proof of Theorem 1

Before stating the proof of Theorem 1, we need two preliminary lemmas.
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Lemma 12 Let o > 0. Consider a finite-dimensional linear model M of linear dimension D and assume that
(gpk) _1 1s a localized orthonormal basis of (M, ||-||y) with index of localization ryr > 0. More explicitly, we

thus assume that for all § = (5k)k:1 € RP,

< T'M\/Bwoo

If (Ab) holds and if for some positive constant AL,

n
D<A —
N +(lnn)2

then there exists a positive constant L( )TM such that for all n > ng (A1), we have

Inn e
P( max (P = P) (¢, 0)] = L2, min{lg,l s lorll} )sfz . (53)
ke{l,...,D} n

Proof of Lemma 12. For any (k,1) € {1, ...,D}27 we have
2 . 2 2
E (o 00?] < min {0l s leal% }
and

lor - eille < min{[logllo s lerlloe} x max{|legll s lleill oo }
< min{||oglloo : lorlloc} x T VD

Hence, we apply Bernstein’s inequality (see Proposition 2.9 in [12]) and we get, for all v > 0,

P ((Pn ~P)(er- 0l 2 min (e i) (\/ L TM@“M)) <. (Y

Since, for all n > ng (A4),
rvyVDInn er/A+ llnn llnn
= <rum
n

we get from (54) that for all n > ng (Ay),

k)e{l,...,D}?

YT M Inn
P(( max (P = P) (g 00l 2 (V27 + 50 min {lleell s lerllo) n)

YT M Inn
< X P((an (er 20l = (v2y+ 50 ) min{llpgll o s lorll oo} /= )
(k,1)e{1,...,D}?
. 2vInn rM\/E"y Inn
< > IP’<(Pn—P) (er - )| = min {[[oplloo 5 1ol oo } T "
(k,1)€{1,...,D}?
< 2D*nTY <pTYFZ (55)

We deduce from (55) that (53) holds with LY = v2a + 4+ (a+2)ry /3> 0. B

Lemma 13 Let a > 0. Consider a finite-dimensional linear model M of linear dimension D and assume that
(gpk) _1 1s a localized orthonormal basis of (M, ||-||y) with index of localization ryr > 0. More explicitly, we

thus assume that for all § = (Bk,)k:l € RP,

<ruvVD|Bl, - (56)
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If (Ab) holds and for some positive constant A,

n
D<A ,
= (Inn)?
then there exists a positive constant LSI)_M’TM’Q such that for all n > ng (A4), we have
(1) Inn a
P (keff’?ffm [(Po = P) (Y1 0)| 2 L) o n) <n”%. (57)

Proof of Lemma 13. Let § > 0. By Bernstein’s inequality, we get by straightforward computations (of the
spirit of the proof of Lemma 12) that there exists La, ,, r,,,5 > 0 such that, for all k € {1,..., D},

n

1

Now the result follows from a simple union bound with S =a+1. B

Proof of Theorem 1. Let C > 0. Recall that in (4) and (5) we set
F = {s € M ;s — syl < C}

and
So={seM;|s—sul, >C}=MZF.

Take an orthonormal basis (‘Pk)z?:1 of (M, |-||,) satisfying (Aslb). By Lemma 13, we get that there exists
LW > 0 such that, by setting

A1 MM
- (1) Inn
0 = {ke?ll,a}fD} |(Pn - P) (QZ)LJW ’ cpk)’ < LAl,J\l»"‘Z\lva V n } ’

we have for all n > ng (A1), P(21) > 1 —n~%. Moreover, we set

. Inn
Qo = { max __|(P, — P) (¢, - o)l < LY, min{[lo ]l 1]l } n} ;

ke{1,...,D}?

where L(OizﬂM is defined in Lemma 12. By Lemma 12, we have that for all n > ng (A1), P(22) > 1 —n~% and
so, for all n > ng (Ay),

P (Ql ﬂQg) >1- 207, (58)
We thus have for all n > ng (44),

P(l[sn = samlloe > C)

< IP’( inf P, (Ks— Ksy) < inf P,,L(Ks—KsM)>
SEFT, seFE
= P| sup P,(Ksy —Ks)> sup P, (Ksy — Ks)
S€EFSH seFg
< P sup P, (Ksy — Ks)> sup P, (Ksy — Ks) ﬂleQQ +2n"* . (59)
sEFSH 36.7-'8?/2

Now, for any s € M such that

D
s— sy = ZBW% B= (/Bk)le €R?,

k=1
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we have
P, (Ksy — Ks)
= (Pa=P) (101 (531 = 9)) = (Pu = P) (s = sa0)" ) = P (K5 = Ks)

D
> By (Pa—P) (1 0+ 04) — Zﬁ;ﬁ;P — P) (¢), - ¢1) Zﬂk.

k=1 k=1
We set for any (k,1) € {1,..., D}?,
2
RSL = (P, — P) (¢1,M ) ‘Pk) and R'Ez}c,l = (Pn = P)(pr - ¢1) -
Moreover, we set a function h,,, defined as follows,
D
D 2
s = (B0 — SO0 — 3 BAiRE) - Zﬂk .
k=1 k=1
We thus have for any s € M such that s — sy = Zszl Brer, B = (ﬂk)szl € RP,
P, (Ksy — Ks)=h, (B) . (60)

In addition we set for any 8 = (ﬁk)szl € RP,
P
18l 01,00 :TMZ;\/ A; kme%XWk' : (61)

It is straightforward to see that |-|,, . is a norm on RP. We also set for a real D x D matrix B, its operator
norm |A|,, associated to the norm |-|,,  on the D-dimensional vectors. More explicitly, we set for any
Be RDXD’

[Blly = sup  ————

BERP, B#£0 |B|J\4,oo

}

= sup TMZ \ﬁmax Z Z By.15,

We have, for any B = (Bi,), ,_, p € RP*P,

p
IBll,, = sup 1{7"M;\/Ai£%%)§

BERD, |B|M,oo:

D
Z By 8
=1

BERP, |8l 00=1 j=11€cl;
= sup Z\/ i ax rMmeax|Bl \JA Z|Bkl|
BERP, |B] 5y, 00 =1 L€l
— Z VA, imax §  max VAT l; | Bl : (62)
Notice that by inequality (9) of (Aslb), it holds
D
]—‘;"CC{SGM; S_SM:Z/BM% & |B|]W,OOZC} (63)
k=1
and
D
F&y D {sEM; s—su=Y Bupp & |5|M700§0/2} . (64)
k=1
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Hence, from (59), (60) (63) and (64) we deduce that if we find on €4 [ €2 a value of C such that

sup hn (B) < sup hn (B) (65)
BERP, |Blys 00 >C BERP, |Blpr,00<C/2

then inequality (13) follows and Theorem 1 is proved. Taking the partial derivatives of h,, with respect to the
coordinates of its arguments, it then holds for any (k,1) € {1, ..., D}2 and 8 = (Bi)f)zl € RP,

Ohy,
e

(8) —2 Z B,RY), . — 2P, (66)

We look now at the set of solutions 3 of the following system,

o,
0By,

We define the D x D matrix Rg? ) to be

(B)=0,Vke{l,..,D} . (67)

2 ._ (p®@
Rn . (Rnkl>kl1D
and by (66), the system given in (67) can be written
2(Ip+RP) 8 =RV, (s)
where Rg) is a D-dimensional vector defined by

R = (R())k 1.D

Let us give an upper bound of the norm H , in order to show that the matrix I'p + Rg) is nonsingular.

On €y we have

|5

= VA e 37T R
lEHj

Jj€{l,....p}

_ -1 (2)
- > Vg e, VAT Y[R

ZEH]‘JC

-1
Z\ﬁggﬁx{je%ax {\/Aj Hj,k|?61%};|(Pn_P)(<pk'¢l)}}

.....

llnn /A Aj
< (2) J /i AL
ALy, E 76{1) 7p} { < \Y 1> min {A4;; A} (68)

We deduce from (8) and (68) that on Qg,

A,Inn
|72, = v mf =255 (69)

Hence, from (69) and the fact that p?A, < A, (1 T2 We get that for all n > ng (A4, Ac, 7a, @), it holds on
927

IN

1
<,
2
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-1 u
and the matrix (Id + R%2)> is nonsingular, of inverse (Id + Rg)) = Z;ﬁ% (—Rg)) . Hence, the system

(S) admits a unique solution (n) given by

1
(n) — = (2) (1)
B 5 (Id + R,; ) R .
Now, on ©; we have by (8),
(1) \/> (1) Dlnn
‘Rn ‘M, <rum Z e ﬁlax }’ (P, — P) (qpl)M . @k)’ STMLAL v - (70)

and we deduce that for all ng (A4, A, rar, ), it holds on Q9 ()24,

1H Id+R(2) H ’Rﬁj)
M

Dlnn
=9 A1, m,mM L :

M, 00 n

<7ruym LY

8 (71)

Moreover, by the formula (60) we have

hn (B) = Pr (Ksy) — (Y Z%%)

and we thus see that h,, is concave. Hence, for all ng (A4, Ac, 7, @), we get that on g, B(") is the unique
maximum of h,, and on Qs (24, by (71), concavity of h,, and uniqueness of B("), we get

a(87) = s ha(B)>  swp ha(B)
BERP, Bl 0 <C/2 BERP, |Blp1,062C
with C = 27y, L} i\ B2 which concludes the proof. W
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