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OFF-THE-GRID PREDICTION AND TESTING FOR MIXTURES OF TRANSLATED
FEATURES

CRISTINA BUTUCEA, JEAN-FRANCOIS DELMAS, ANNE DUTFOY, AND CLEMENT HARDY

ABSTRACT. We consider a model where a signal (discrete or continuous) is observed with an additive Gauss-
ian noise process. The signal is issued from a linear combination of a finite but increasing number of trans-
lated features. The features are continuously parameterized by their location and depend on some scale
parameter. First, we extend previous prediction results for off-the-grid estimators by taking into account
here that the scale parameter may vary. The prediction bounds are analogous, but we improve the minimal
distance between two consecutive features locations in order to achieve these bounds.

Next, we propose a goodness-of-fit test for the model and give non-asymptotic upper bounds of the
testing risk and of the minimax separation rate between two distinguishable signals. In particular, our test
encompasses the signal detection framework. We deduce upper bounds on the minimal energy, expressed as
the £2-norm of the linear coefficients, to successfully detect a signal in presence of noise. The general model
considered in this paper is a non-linear extension of the classical high-dimensional regression model. It turns
out that, in this framework, our upper bound on the minimax separation rate matches (up to a logarithmic
factor) the lower bound on the minimax separation rate for signal detection in the high dimensional linear
model associated to a fixed dictionary of features. We also propose a procedure to test whether the features
of the observed signal belong to a given finite collection under the assumption that the linear coefficients
may vary, but do not change to opposite signs under the null hypothesis. A non-asymptotic upper bound
on the testing risk is given.

We illustrate our results on the spikes deconvolution model with Gaussian features on the real line and
with the Dirichlet kernel, frequently used in the compressed sensing literature, on the torus.

1. INTRODUCTION

1.1. Model. This paper is motivated by the study of the spikes deconvolution model [10] with applications
in spectroscopy ([6]). In this model, a linear combination (or mixture) of spikes continuously parameterized
is observed with an additive Gaussian noise process. We assume that the spikes are parameterized by a
location parameter, that the noise and the observation space can vary with some parameter T increasing
with the quality of the observations. More general non-linear models for the spikes have been discussed in
[5], and the particular case of location families has been discussed in Section 8 of that paper. However, we
allow here the scale of the spikes to vary with T, which makes the approach very different from the previous
one.

We are also interested in goodness-of-fit testing, that is we want to test whether the observations are
issued from a given linear combination of spikes. We remark that it includes the case of signal detection.
This test problem finds an application in spectroscopy to detect the presence of a chemical compound in
a material. In addition, we are interested in testing whether the observed signal is a linear combination of
spikes located at a prescribed list of locations with linear coefficients having prescribed signs under the null
hypothesis.

Let T € N. We observe a random element y in the Hilbert space L%(Ar) of square integrable functions
with respect to the measure A on the Borel o-field of some metric space ©. The observation is the sum of
a deterministic signal and a Gaussian random process wr in LQ()\T). We shall assume that the signal is an
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unknown finite mixture of s features belonging to a continuously parametrized subfamily (p7(6), 6 € ©) of
L?(A\r). We call this family a continuous dictionary, the weights of the mixture - the linear coefficients, and
the parameters of the features - the non-linear parameters.

The quality of the information provided by the observations depends on the support of the measure Ap
and on the noise wr. It increases with the parameter T'. For example, we will consider the case where the
sequence of measures (Ar, T € N) converges towards the Lebesgue measure, noted Leb, on ©, so that in the
limit model the observation corresponds to a square integrable random process indexed on ©. We consider
the cases where ©® = R and the limit measure is the Lebesgue measure on R as well as the case where O is
the torus R/Z and the limit measure is the Lebesgue measure on this manifold.

We consider in this paper a dictionary given by the location model:

(1) (¢r(®) =6 —-,01). 6 €0)

where h is a real-valued function defined on © x &, smooth with respect to its first variable and normalized so
that [|h(-,00)| 12(1.er) = 1, and where o7 is an element of the set & of admissible positive scale parameters.
See Section 2.2 for examples of functions h including the Gaussian spike and the low-pass filter. Even
though the location model considered here is a restriction when compared to general non-linear dictionnaries
of features considered by e.g. [5], the scaling or introduced here makes this dictionnary different. Indeed,
this scaling is allowed to depend on 7" and may improve previous results in the sense that the sufficient
conditions on the non-linear parameters in the mixture in order to obtain the prediction and estimation
bounds are milder. The least separation distance between the location parameters in this model is allowed
to be smaller when compared to unscaled dictionnaries, see Remark 2.2.

The Hilbert space L?(\r) is endowed with the natural scalar product noted (-, Vr2(ng and norm ||| 1oy .
Let us define the normalized function ¢ defined on © by:

(2) ¢r(0) = @1 (0)/ 1O L2 ()

and the multivariate function ®7 on ©° by:

Or(0) = (pr(01),...,07(0:))" for 0= (01, --,0,) € ©°.

We assume that the signal contains an unknown number s € N of active features. We consider the model with
unknown non-zero linear coefficients 8* in (R*)® and unknown distinct parameters ¢* = (67,---,6%) € ©°:

(3) y=p*®p(¥*) +wr in L*(Ar),

where when s = 0, we set by convention that §*®r(9*) = 0 as well as A* = {0} for any set A. We denote
by O* = {07, 1 < ¢ < s} the set of the non-linear parameters associated to an active feature. The process y
is observed over the support of the measure Ap. Therefore it is legimate to consider models whose location
parameters belong to the smallest interval covering the support of the measure Ar. Hence, we introduce the
set ©p, a compact interval of ©, and we shall assume that Q* is a subset of ©7. We denote by |©r| the
Euclidean diameter of the set Op.

We consider a large variety of Gaussian noise processes. Indeed, we only assume the following mild
assumption on wy, where the decay rate Ap > 0 controls the noise variance decay as the parameter T' grows
and & > 0 is the intrinsic noise level. A wide range of noise processes satisfy our assumptions, see [5]; they
can be discrete or continuous, white or coloured under these constraints.

Assumption 1.1 (Admissible noise). LetT € N. The Gaussian noise process wr satisifies E {HwTH;(,\T)} <

+00, and there exist a noise level T > 0 and a decay rate Ar > 0 such that for all f € L*(\r), the random
variable (f,wr)r2(rp) 95 a centered Gaussian random variable satisfying:

Var ((f,wr)r2(x)) <7 Ar ||f||i2(,\T)-
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We assume that the quantity E [||wT Hiz( AT)i| is known for the considered models. We consider the variance

of the squared norm of the noise:
- 2
(4) Er = Var (HwT”LZ(AT)) .

1.2. Examples of Gaussian noise processes. We consider a large variety of models: discrete models
where the process y is observed on a grid or continuous models where the process is observed on an interval.

1.2.1. Discrete-time process observed on a regular grid. Consider a real-valued process y observed over a
regular grid ¢; < -+ < tr of a symmetric interval [ar,br] C R, with T' > 1, ar = —br < 0, t; = ar + jAr
for j =1,...,T and grid step: Ap = (by —ar)/T. We set A\p = Arp Zjll oy

, and see y as an element of

L?(A\r). We assume that (bp, T > 2) is a sequence of positive numbers, such that: limr_, o by = +0o and
limp_, Ap = 0 so that the sequence of measures (Ar,T > 1) converges with respect to the vague topology
towards the Lebesgue measure. In this formalism, the noise wr € L*(\7) is given by:

T
(5) wr(t) = Z Gl (t),

where 14 denotes the indicator function of an arbitrary set A and (Gi,---,Gr) is a centered Gaussian
random vector with independent entries of variance 2. In this case, E[HwTHiZ(AT)] =o'ALT(T + 2) and

Assumption 1.1 holds with an equality. We readily obtain that Zr = 26*A2.T.
Notice that in this particular example we have for any function f € L%(Ar) that 11220y = VAT fllg, s
where the right-hand side is understood as the ¢3-norm (Euclidean norm) of the vector (f(t1),..., f(tr)).

1.2.2. Continuous-time processes. Assume we observe a process y on an interval. We note A\p for a o-finite
measure on R or on R/Z. In this framework, y is an element of L?(Ar). Let us assume that the noise
is wr = ZkeN\/«E_ka Yy, where (Gg,k € N) are independent centered Gaussian random variables with
variance o2, (Y, k € N) is an on.b. of L2(Ar) on R or on R/Z, and that & = (&, k € N) is a square
summable sequence of non-negative real numbers. We remark that Assumption 1.1 holds as E[||wTH4T] =

354 Y okeN £+t ZkleN,k# &€, is finite and Var(HwT||2Lg(/\T)) = 2g* D keN &2. Moreover, we have:

Var((f,wr)r2(ag)) =0 Z & (fs 1/1k>%2()\T) <72 Ar ||f|\iz()\T) with  Ap =supé&.
oY kEN
In this example the noise wr depends on the parameter T only if &, and thus A, depend on T. We may
consider different choices for ¢ that lead to different values for Zp, the variance of the squared norm of
the noise. For instance, our framework encompasses the truncated white noise by taking for all £ € N,
& = T_ll{lngT}. In this case, elementary calculations give A7 = 1/T and Zp = 25 /T.

1.3. Description of the results. The aim of this paper is twofold. First, we improve on [5] in the case
of linear combination of translated spikes by giving bounds on the prediction error under milder separation
constraints between the non-linear parameters in Q*. This is achieved by taking the scale parameter of the
features o into account. In particular, in the case of Gaussian spikes deconvolution, the separation is of
order or.

Then, test problems are studied. We give procedures for the goodness-of-fit of the mixture model in
order to determine whether the unknown signal 5*®7 (%) is equal to a reference signal 3°®1(9°) for some
known vectors 39 € (R*)So and 9° € ®5T0 . This setup includes the case of signal detection where the null
hypothesis is * = 0, that is s = 0. We propose a combined procedure based on differences between the
reference signal 8°®7(19°) and either the observation y or a reconstructed signal obtained from estimators of
the model parameters. In order to successfully perform the test, we remove from the alternative hypothesis
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the signals whose proximity with the reference signal 4°®7(9°) with respect to the norm |- ;. (Ar) is below
some separation parameter. We give a non-asymptotic upper bound of the testing risk and deduce an upper
bound on the minimal separation needed to distinguish two different signals. This upper bound yields two
regimes depending on whether the observed signal and the reference signal are sparse or not. In the case
of signal detection, the separation can be expressed as the fo-norm of the linear coefficients of the observed
mixture. In particular, when the observation y is issued from a non-linear extension of the classical high-
dimensional regression model, our upper bound matches (up to logarithmic factors) the asymptotic lower
bound of the minimal separation needed to distinguish two signals that are mixture of features from a finite
high-dimensional dictionary.

We also test the presence of at most sg prescribed features in the mixture with arbitrary linear coefficients
of given sign. That is, we test whether for each e = 1 the unknown set Q"¢ = {0} € Q*: €8} >0} is a
subset of Q¥¢, with Q%* and Q% being disjoint finite subsets of ©¢. This setup is issued from an application
to spectroscopy (see [6]), where the presence of other chemical components than the prescribed ones are
indicating aging or substantial modifications of the analyzed material. To separate the null hypothesis from
the alternative hypothesis, we introduce a discrepancy that is 0 under all parameters (5*,9*) belonging to
the null hypothesis. We give an upper bound on the minimal separation to successfully perform our test.
The test statistic introduced and studied in this context makes explicit use of the certificates used in [5] for
establishing the prediction rates of the estimators of (5*,9*). We stress the fact that the test statistic is not
an estimator of the discrepancy measure separating the null and the alternative hypotheses, as is usually the
case in non-parametric tests.

1.4. Previous work. Estimating the linear coefficients and the parameters of model (3) from an observation
y has attracted a lot of attention over the past decade. A major contribution in this field comes from the
formulation of the BLasso problem in [9]. This optimization problem on a space of measures allows to
estimate both linear coefficients and non-linear parameters without using a grid on the parameter space.
This off-the-grid method has succesfully been used in [8] and [7] in the context of super-resolution as well
as in [10] for spikes deconvolution. High probability bounds for the prediction error have been given in [18]
and [4] for the specific dictionary of complex exponentials continuously paremetrized by their frequencies
and more recently in [5] for a wide range of dictionnaries parametrized over a one-dimensional space. These
results are based on certificate functions whose existence have been proven in a very general framework in
[17] provided that the non-linear parameters of the mixture are well-separated with respect to a Riemannian
metric.

Goodness-of-fit tests are used to check whether observations are indeed derived from a given statistical
model. We refer to the monograph [13] for a comprehensive presentation of goodness-of-fit testing. When
we consider a finite dictionary of features (¢r(0),0 € Q) with Q a known finite subset of ©, the model (3)
can be rewritten as a linear regression model, possibly of high dimension depending on the size of the finite
dictionary p := Card(Q). In this case, testing the goodness-of-fit of the model amounts to testing whether
the linear coefficients in the mixture are equal to some given linear coefficients. When the dictionary is
known, the testing problem is homogeneous in the linear coefficients 8 and is therefore equivalent to testing
B =0, which is a signal detection problem.

Signal detection has raised a lot of interest over the past decades. It is well known that the alternative
hypothesis H; (presence of signal) must be well separated from the null hypothsesis Hy (only noise) in
order to have tests with small risks. The separation can be seen as a minimal signal intensity allowing
the detection. Then, it is a matter of interest to evaluate the minimax separation rate, i.e., the smallest
separation that allows to distinguish the tested hypotheses. In [11], asymptotic rates for the minimax
separation in the framework of signal detection are derived for the non-parametric Gaussian white noise
model. Non-asymptotic rates were then derived in [3] and later in [15] to tackle the case of heterogeneous
variances. We refer to the monograph [12] for an overview of non-parametric hypotheses testing. Regarding
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the high dimensional regression model where the observation is of dimension 7" and the dictionary is fixed,
known and of size p, the work of [14] established the following asymptotic minimax separation rates under

coherence assumptions on the dictionary:
1
1 s p
A/ =lo A .
71 M 7 les(p) Wia

The signal intensity is expressed by the fe-norm of the linear coefficients. Their lower bounds on the
asymptotic minimax separation stand for both fixed and random designs whereas their upper bounds stand
for random designs. The work of [2] does not tackle the high dimension but provides tests achieving the
minimax separation for fixed designs under coherence assumptions on the dictionary.

In this paper we shall consider that our features come from a continuous dictionary and have unknown
location parameters. Hence, the existing results do not apply. Furthermore, for the considered non-linear
extension of linear regression models, goodness-of-fit testing does not reduce to signal detection. Therefore,
we introduce new testing procedures. We stress that one of the test statistics is not derived from estimators
of the linear coefficients. In fact, depending on the sparsity of the signal, the dimension of the observation
and the size of the dictionary, plug-in methods using sparse estimators might not be the best way to proceed.
They do not always lead to the minimal separation. In this sense, testing is a very different statistical problem
from estimation.

1.5. Roadmap of the paper. In Section 2, we start by presenting the assumptions needed to perform a
successful estimation of the linear coefficients and location parameters of our model. After giving a prediction
bound in Theorem 2.3, we show in Lemma 2.4 that the required assumptions are sufficient conditions for
the identifiability of the model. In Section 3, we test whether the observation derives from a given mixture
or from some other mixture sufficiently separated from the latter. We give in Theorems 3.1 and 3.3 bounds
of the testing risks associated to two different test procedures. We show in Corollaries 3.2 and 3.5 that
these two tests give two regimes for our upper bound on the minimal separation to distinguish two different
signals from an observation contaminated by noise. We also provide a discussion on the comparison of our
upper bounds with some existing lower bounds. In Section 4, we propose a procedure to test whether the
active features in the observed signal belong to a given finite collection with linear coefficients of prescribed
signs. Both hypotheses of this test problem are composite and a new measure of the separation between
these hypotheses has been introduced. The proposed test makes use of the certificates used in the proof
of the prediction bounds in an original way. A bound of the testing risk is given in Theorem 4.3 and in
Corollary 4.4, we give an upper bound on the minimax separation rate. The examples of Gaussian scaled
spikes deconvolution on R and low-pass filter on R/Z are adressed in Sections 5 and 6.

2. ASSUMPTIONS AND PREDICTION BOUNDS

We recall in this section assumptions and definitions from Sections 3-5 of [5] in a simpler way adapted to
our framework. In [5], the authors established high probability bounds for prediction and estimation errors
associated to some estimators of g* and ¥* tackling a wider range of dictionaries.

2.1. Regularity of the features. We gather in this section the hypotheses that will be required on the
features defined by (1).

Recall that the parameter space © is either R or the torus R/Z endowed with the Lebesgue measure Leb.
For convenience, we write | — y| for the Euclidean distance between z and y either on R or on the torus.
Recall also that L?(Ar) and L?(Leb) are the sets of square integrable functions on © with respect to the
measures Ar and Leb respectively. We denote & the set of scale parameters.
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Assumption 2.1 (Smoothness of the features). Let h be a function defined on © x &. Let T € N
and or € &. We assume that the function 0 — h(0,07) is of class C3 on ©. We assume further-
more that [|h(-,07)| p2@ery = 1, and that for all 6 € © [|h(0 — -, 07)|[12(r,) > 0 and all i € {0,---,3}

”a‘gh("UT)HH(Leb) < 400 and H@éh(@ — "JT)HLZ(AT) < +o00.

Recall the function ¢r defined by (1) and notice that Assumption 2.1 implies |l¢7(0)]12(,,) > 0 on ©.
We define the function:

(6) 97(0) = 100670 72(0py,  Where ¢7.(8) = o1(0)/01(0)| 12 (rr)-
Assumption 2.2 (Positivity of gr). Assumption 2.1 holds and we have gy > 0 on ©.

Let us mention that if for all § € ©, pr(0) and dppr(6) are linearly independent functions of L?(Ar) and
1007 (0)]l 12(ny) > O, then g7 (#) > 0 for all § € © (see [5, Lemma 3.1]).

2.2. Examples of feature functions. We provide some examples from the literature.

(i) Spike deconvolution. The noisy mixture of translated and scaled Gaussian features corresponds to:

exp(~2/20%) *
(7) h(t,O’)’—)W OH@XGZRXR+.

The example of Gaussian spikes deconvolution is analyzed in full details in [5, Section 8] when or
does not depend on T'. We shall consider here that the scale parameter o may vary with T'.

(il) Multi-resolution approximation. We consider the normalized Shannon scaling function:

sin(mt

h(t, o) s /o S2T0)

s

The associated dictionary allows to recover functions whose Fourier transform have their support in
[—7/o,m/0] (see [16, Theorem 3.5]).

(iii) Low-pass filter. We consider the normalized Dirichlet kernel on the torus for some cut-off frequency
feeN*and T =2f.+ 1:

on ©®x & =RxR}.

L Yimk sin(T'rt) 1
(8) h(t,a):—T Ze”t: witho==,T€2N"+1and t € © =R/Z.

M) VT sin(rt)’ T

The example of the low-pass filter is adressed in [10], where exact support recovery results are
obtained for the BLasso estimators. This dictionary is also used in [7] in the context of super-
resolution. Bounds on some prediction risks (different from those considered in this paper) are
established therein for estimators obtained by solving the constrained formulation of the BLasso.

2.3. Definition of the kernel and its approximation.

2.3.1. Measuring the colinearity of the features. We define the symmetric kernel X7 on ©2 by:
(9) ICT(ov 9/) - <¢T(0)7 ér (9/)>L2()\T)'

The kernel K measures the colinearity of two features belonging to the continuous dictionary. It does not
a priori have a simple form. In the following, we approximate this kernel by another kernel easier to handle.

As mentionned in the introduction, we consider in this paper a setting where the sequence of measures
(Ar, T > 1) converges towards the Lebesgue measure Leb on ©. However, since o7 may drop towards zero,
it is often pointless to follow [5] by taking the pointwise limit kernel of the sequence of kernels (K, T > 1)
as an approximation of the kernel Kr. Indeed, in the next example this pointwise limit kernel is degenerate.
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Ezample 2.1 (Degenerate limit kernel). Consider the discrete-time process presented in Section 1.2.1 and the
Gaussian features (7) from Section 2.2 scaled by the sequence (o7, T > 1) that tends towards zero when T
grows to infinity so that limp_, 4 Ar/opr = 0. In this case, the sequence of measures (A, T > 1) converges
with respect to the vague topology towards the Lebesgue measure and it is easy to check that the pointwise
limit of the kernel Kr is equal to zero almost everywhere.

In what follows, we shall approximate the kernel Kr by a kernel K7 of the form:

(10) K2 :(6,0") — F(|60 — 0'|/or),

where F is a real-valued even function defined on R with F(0) = 1. Since F is even, notice that if it is of
class C?* then K™ is of class C*‘. The choice of the function F follows from the model given by h, so
that K and K5 are close (see (iii) of Assumption 2.4). We refer to Sections 5 and 6 for examples with h
given by (7) and (8). The introduction of the kernel X' is significantly different from the approximation
developed in [5].

2.3.2. Covariant derivatives of the kernel. Let K be a symmetric kernel of class C? such that the function
gxc defined on © by:

(11) gr(0) = 92 ,K(0.9),

is positive and locally bounded, where 9, (respectively d,) denotes the usual derivative with respect to the
first (respectively second) variable. Under Assumptions 2.1 and 2.2, the definitions (6) and (11) coincide so
that gr = gx, on O.

Similarly to [17], we introduce the covariant derivatives which reduce to elementary expressions since
the location parameters are one-dimensional. More precisely following [5, Section 4], we set for a smooth

function f defined on ©, Do.x[f] = f, Di.c[f] = g,zl/Zf’ and for ¢ > 2:

(12) Disxc[f] = Duc[Di-rc[f]]-
Let us assume that the kernel K has the form K(6,6") = (f(0), f(6'))2(,) for some function f of class c3

and some measure A on ©. We then define the covariant derivatives of K for i,j € {0,...,3} and 0,6’ € ©
by:

(13) K31(0,0) = (Due[£1(60), Dyl £1(0)) 2200
We also define the function hi on © by:
(14) hic(0) = K1331(0, 0).
Before stating technical assumptions on the function F', we set:
(15) 9o = —F"(0).
For a real valued function f defined on a set A, we write || f||_, = sup,ea |f(2)].

Assumption 2.3 (Properties of the function F). We assume that the function F is of class C° and that we
have:

(16)  goo >0, Lg:= g |F©(0)| < +o00, and L;:=g/? HF(i)

< +4oo forallie{0,---,4}.

We give the covariant derivatives of the kernel K} according to the definition given in [5, (27)]. This
definition coincides with (13) when K7°%(0,0") = (f(0), f(0')) 12y on ©? for some smooth function f and
some measure A\ on ©, see [5, Lemma 4.3]. We get for any 6,6’ € © and i,5 € {0,---,3}:

17 Icprox[i,j] 0.0 = (_1)j F(i+j) 0—6
( ) T ( ’ ) = (i+5)/2 (| |/UT)'
Joo
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We notice that we have for any 6 € O:
(18) gz (0) = goo/ 07

2.3.3. Measuring the quality of the approximation. In this section, we quantify the proximity of the kernel
Kr and K.
Following [17], we define the one-dimensional Riemannian metric d7(6,6") between 6,6’ € © by:

(19) or(6,6") = |Gr(0) — Gr(6')),

where G is a primitive of the function /g7 assumed positive on © thanks to Assumption 2.2.
Recall that ©p, introduced below the model (3), is a compact sub-interval of ©. Since O is compact,
under Assumptions 2.2 and 2.3, we deduce that the constant C below is positive and finite, where:

prox

(20) Cr = max sup

gK:prox

Elementary calculations show that the metric 97 defined in (19) is equivalent, up to a factor or, to the
Euclidean metric on ©7 as for any 6,6’ € O7:
1

(21) o Vior |0 =0 <or(0,0) < Cr Vg or 10 - 0.

In order to quantify the approximation of K by K™, we set:

(22) Vr :max(Vél),V}Q)) with V}l) = max sup|IC[ 7] ICprOX”| and V;Q) = sup |hic, — hycprox|.
i,jE{O 2} (-—)2 Or T

2.4. Boundedness and local concavity on the diagonal of the approximating kernel. Recall the
definition of the kernel K5 given by (10) using the even function F. We quantify the boundedness and
local concavity on the diagonal of the kernel K™ using for r > 0:
(23) 2(r) = 1—sup {|F(); v’ =},
(24) v(r) = —sup {F"(r')/goc; 1" €[0,7]}.

We also quantify the colinearity between s € N features belonging to the continuous dictionary, by setting
for u > 0:

S

_ . — 3 () — <
(25) d(u,s) 1nf{5 >0: Joax k_lzkﬂgoo |F* N xp — xp)| < u,

for all i € {0,1,2,3} and (21, ,s) € RS((S)},
where for any subset A of R or R/Z and for any § > 0,
(26) A3(5) = {(91, Co,05) € A |0 — 0] > 6 for all distinct k, ¢ € {1,. s}}

with the conventions inf () = +o00, and for s = 0,1: A%(§) = {0} and Al(§) = A.
Following [5], we define quantities which depend only on the function F' and on a real parameter r > 0:

1 9 9
H{ (r) = 5/\132 ANLg ALy Lg A V(mr) A ‘5(;_(/))’

1 8s(r/2) 8v(2r)
6 10(5+2Ly)  9(2Ls+2L3+4)’
where the constants L; are defined in (16).
Under Assumption 2.4 defined below, we shall build consistent estimators for 8* and ¥* of the model (3).

HE (1) =
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Assumption 2.4. Let T €N, se N, r € (0,1/v/2g L2), n € (0,1) and a subset Q C Or of cardinal s.

(i) Regularity of the dictionary pr: The dictionary function o1 satisfies the smoothness conditions
of Assumption 2.1. The function gr defined in (6), satisfies the positivity condition of Assump-
tion 2.2.

(i) Properties of the function F: Assumption 2.3 holds and we have (r/2) > 0 and v(2r) > 0.

(iii) Proximity to the limit setting: The kernel Kp defined from the dictionary, see (9), is sufficiently
close to the kernel KY'°" in the sense that we have:

Cr <2
and if s > 1, we have in addition:
Ve <HY @) and (s—1)Vp < (1 —n)HP ().
(iv) Separation of the non-linear parameters: If s > 1, we have:
S(mHP (r),s) < +oo  and for any 0 #6' € Q, |0 —0'| > or B(n,7,5),
where,
X(n,r, s) =4 max (rgo_ol/Q, 26(nHP (r), s)) :
*

Remark 2.2 (On the separation). We shall perfom the estimation of 8* and ¥* = (6%,---,0%) from model
(3) under the separation condition:

(27) 0% — 07| > or B(n,r,8), foralll <k, l<s, k#,

with X(n, r, s) given in (iv) of Assumption 2.4. Taking into account the separation condition, the number of
admissible features which can be used for the prediction is at most of order |@r|/or; this provides a natural
upper bound on s. As 7 is usually fixed, we highlight that the least separation bound tends towards zero
when the scaling o goes down to zero.

2.5. Prediction error bound. We define the estimators B and 9 of [* and ¥* as the solution to the
following regularized optimization problem with a real tuning parameter £ > 0 and a bound K on the
unknown number s of active features in the observed mixture:

5 s . 1 2
(28) (B,0) € argmin  Slly — FP7 ()12, + &5,
BERK Ye0L

where |[|-||,, corresponds to the usual ¢; norm. Since the interval ©7 on which the optimization of the non-
linear parameters is performed is a compact interval and the function @7 is continuous, the existence of at
least a solution is guaranteed. The bound K on the number s of features in the mixture from model (3)
allows to formulate an optimization problem. It can be arbitrarily large. In particular, it is not involved in
the bounds on estimation and prediction risks given in [5] with high probability (see Remark 2.4 therein).
We stress that the constants in [5] appearing in those bounds may a priori depend on T when the features
are scaled by or. We show below that, in fact, those bounds still hold with constants free of T. The
results in [5] as well as the proof of Theorem 2.3 below rely on the existence of certificate functions. In
[5], sufficient conditions for the certificate functions to exist are given, see Proposition 7.4 and 7.5 therein.
Those conditions require the non-linear parameters in Q* to satisfy the separation condition (27). In our
framework where the scaling o decreases to zero, it turns out that this separation is in general increasing
with s and decreasing with 7. However, for some dictionary composed of translated spikes that vanish
quickly, it converges to zero when both s and T grow to infinity. We refer to Section 5 in this direction.

Recall the definitions of go and Lo given by (15) and (16). The following theorem is a variation of [5,
Theorem 2.1].
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Theorem 2.3. Let T € N;s € N*, K € N*, n € (0,1), r € (O,I/M). Assume we observe the
random element y of L?*(\r) under the regression model (3) with unknown parameters * € (R*)* and
¥ = (0%, ,0%) a vector with distinct entries in O, a compact interval of O, such that Assumption 2.4
holds for Q* = {6%,--- ,0%} C Op. Assume that the unknown number of active features s is bounded by K.
Suppose also that the noise process wr satisfies Assumption 1.1 for a noise level @ > 0 and a decay rate for
the noise variance Ar > 0.

Then, there exist finite positive constants C;, for i =0, ... 3, depending on the function F' and on r such
that for any 7 > 1 and a tuning parameter:

(29) Kk > C1o\/ Arlog(1),

we have the prediction error bound of the estimators B and ¥ defined in (28) given by:

(30) |por () —grr()]| , | <Covin,

with probability larger than 1 — Co (L \% l) where |Or| is the Fuclidean length of ©1. Moreover,

or T4/log(T) T

with the same probability, the difference of the £1-norms OfB and B* is bounded by:
Il Blley = 11 B*lle,

Proof. The proof is similar to the proof of [5, Theorem 2.1] where one replaces the limit kernel noted K
therein by the approximating kernel X' defined in (10). The main difference is in checking condition (v) in
Theorem 2.1 on the existence of certificate functions. This is done by using Propositions 7.4 and 7.5 therein,
and by noticing that the special form of the approximating kernel " implies that the constants involved
do not depend on the scale parameter or. Indeed Equation (17) clearly entails that they do not depend on
the scale parameter. The details of the proof are left to the interested reader. Details are given in Section
A. O

(31) <C3kKs.

Notice that even if the constants C;, for i = 0,...,3, depend only the function F' and on r, Assump-
tion 2.4 (4i¢) implies that F' is chosen according to the function h. The estimation risks on §* and 9* can
be further deduced as in [5, Equations (9-10)].

The following lemma gives an identifiability result for the considered model. It relies on the construction
of certificates from [5] and is based on ideas developed in [9] for exact reconstruction of measures, see Lemma
1.1 therein. We recall that by convention S*®p(9*) = 0 when s = 0.

Lemma 2.4 (Sufficient conditions for identifiability). Let T € N, r € (0,1/v/2goc L2), 1 € (0,1). Suppose
that Assumption 2.4 holds for the set Q* = {0%,--- 0%} C Ot of cardinal s € N and for the set Q° =
{69,---,6%} C Or of cardinal s° € N. Then, for any vectors * € (R*)*, 3% € (R*)so, we have that, up to
the same permutation on the components of 5* and 9*:

(32) B @7 (0*) = PP (9°) in L*(\p),  implies that s=3s°, p*=pB" and 9* ="

Remark 2.5. Recall that if s > 1, then g* is a s-dimensional vector with non-zero entries. Under the
assumptions of Lemma 2.4 we have that:

BF®r(¥*) =0 if and only if s=0.

Remark 2.6. Notice that 8*®p(9*) = O°®1(9°) can be re-written as f&7(9) = 0 for some (3,7) € R® x O3,
where the components of J are the elements of oru QY 5= Card(Q* U QO) and the entries of B are up
to a sign those of 5* or A°. In fact, one could show Lemma 2.4 by supposing that Assumption 2.4 stands
for the set @* U QY. However, as Assumption 2.4 requires pairwise separations between the considered
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location parameters (see (iv) of Assumption 2.4), we remark that this condition would be much stronger
than requiring that the sets O* and Q° verify Assumption 2.4 separately.

Proof of Lemma 2.4. First, for s > 1 and 9* = (07, ,0%) such that Assumption 2.4 stands for the set Q*,
we show that the application 8 — S®7(9*) defined from R® to L?(\r) is injective.

We have that [|BR7 (%) 125,y = BTBT, where T' € R*** is the symmetric matrix defined by I'y, =
Kr(05,6;). Let Amin be the smallest eigenvalue of I'. Using Gershgorin’s theorem and the definition of Vr

given by (22), we have that:
0y — 0%
F (M)‘ —(s—=1)Vr.

or

S S

> 1 * 0R\ > 1 —
Amin 2 1= moax > Kr(07,00) 21— max >
k=1,k#¢ k=1,k#0

The separation condition from Point (iv) of Assumption 2.4 implies that for all k,¢ € {1,---,s} such that
k # £ we have |0; — 05| > orX(n,r,s) > 8o 5(77Hé<23) (r), s). Recall the definition of §(u, s) given by (25).
We deduce that:

S

max E
1<4<s

=T =1kt

or

By Point (#ii) of Assumption 2.4, we have (s — 1)Vp < (1 — n)Hég) (r) and a2 (r) <1/6. Thus, we get:
(33) Amin > 5/6.

Hence, the symmetric matrix I' is positive-definite. This proves that the application 8 +— S®r(¢*) is injective
from R® to L?(\7). By symmetry, we obtain for s > 1 that the application 8 + B®7(9°) is injective from
R to L2(Ar).

If s = 0, we have 3*®7(9*) = 0. For s > 1, we have 3° € (R*)S0 and since 3 — BPr(¥°) is injective,
we deduce that 0@ (9°) # 0. Thus, s = 0 and B*®7(9*) = B°@7(9¥°) implies that s® = 0. By symmetry,
s =0 and B*®r(9*) = @7 (¥°) implies also that s = 0.

Assume from now on that s,s° € N* and that 8*®7(9*) = @7 (9¥Y). Let us consider the application
v: Q%+ {—1,1} defined by: v(0}) = sign(B;) for any k € {1,--- ,s}. According to Lemma 4.2, there exists
p* € L?>(\r) such that:

18%1le, = Y Bi (b7 (67),p™) 12ag) = (B*(07),P") 120 -
k=1

Using the fact that 8*®7(9*) = @1 (9°) and Properties (i) and (i) of p* in Lemma 4.2, we get:

50
(34) 18" N, = D BR b (8R):9") 2oy < 1B°),,-

k=1
The role of (8*,9*) and (8°,9°) being symmetric, we also get ||50H¢1 < I8*1l,,- Hence, we have HﬂOHZ1 =
[8*[l,, and sign(B)) = <¢T(92)’p*>L2(>\T) for k€ {1,---,s°}. Using Properties (i) and (ii) of p* in Lemma
4.2, we remark that for any 6 ¢ Q*

‘<¢T(9)ap*>L2(,\T) <1

Thus, we deduce from (34) that Q° C Q* and by symmetry Q = Q*. Hence, we obtain ¥* = 9% (up to a
permutation on the components of %) and s = s. Then use the injectivity of the function 3 — B®r(9*) to
get that 3* = 8% (up to the same permutation). This finishes the proof of the Lemma. O
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3. GOODNESS-OF-FIT FOR THE MIXTURE MODEL

In this section, we build a test procedure to decide if the observation y derives from a given mixture of
translated features. We build a test ¥, i.e. a measurable function of the observation y taking value in {0, 1}, in
order to distinguish a null hypothesis Hy against an alternative H;(p) depending on a nonnegative separation
parameter p. We recall that the maximal type I and II error probabilities are sup g« g«ye E(g+,9)[¥] and
SUP g+, 9+)e i, (p) E(s*,00)[1 — ¥, respectively, where W is a function of y which is equal to 3*®7(9*) + wr
under E(g+ y+). The maximal testing risk is the sum of the former quantities, that is:

RP(\I]) = sup E(ﬁ*,’ﬂ*)[\l/] + sup E(ﬁ*,’ﬂ*)[l — \Ij],
(B*,9*)EHo (B*,9*)eH1(p)

and the minimax testing risk is:
* =inf R, (¥
(35) R, = inf R, (),
where the infinimum is taken over all the measurable functions from L?(Ar) to {0,1}. The minimax sepa-
ration rate of the test problem is defined for any « € (0,1) as:
(36) p*(a) =inf{p>0: R) < a}.
3.1. Test problem. Let s € N and consider the set GSTO (6°) c GSTU of vectors whose components are

pairwise separated by a distance 6° > 0 (recall the definition (26)). Consider the vectors 8° € (R’")SU and
90 =(69,---,0%) € @sTo (6°). By convention, we have for s° = 0 that 3 = 0, ¥° = 0 and B°®1(9°) = 0.

y Vg0
We build a test procedure based on the observation y to decide, for some 6* > 0, whether:
(37) Hy : (B*,9%) € (R*)® x ©5(6*) such that B @7 (9*) = BO®r(9°),
Hi(p): (8°9%) € (RY)" x O3.(65%) such that |8 @r(9) — °Dr(d°)| 0y, > o,

where p is a nonnegative separation parameter. When Assumption 2.4 holds for the sets Q* = {6%,--- ,0%}
and Q° = {6?,---,6%}, by Lemma 2.4, the null hypothesis implies that (8*,9*) = (8°,9°) (up to the
same permutation on the components of 5* and ¥*). We remark that the separation condition from Point
(iv) of Assumption 2.4 required between the elements of Q* (resp. Q) is automatically satisfied when
§* > o7 X(n,r,s) (resp. 6° > o X(n,r,s°)).

We shall denote the distribution under the null hypothesis as associated to the parameters (5%, 9") and
see that the maximal type I error probability writes in this case E(go yo)[¥] for E(g« g+)[¥]. Furthermore,
when s® = 0, under Assumption 2.4 for the set Q*, Lemma 2.4 implies that the null hypothesis reduces to
Hy:s=0.

3.2. Main results. We consider the test procedure ¥ (t) associated to a real valued statistic 7 (measurable
function of the observation y) and a threshold ¢ > 0 (defining a critical region) given by:

(38) Vr(t) = 1(71>¢)-

We recall that for a test ¥, we accept Hy when ¥ = 0 and reject it when ¥ = 1.

Let s° € N and consider known linear coefficients and location parameters 3° € (R*)So and 90 =
69, ,0%) e @SU, respectively. We define two statistics 71 and 72 by:

1 s T

~ ~ 2
(39 Ti=lly= B0y ~E el and = [5er) - ger@) ),

where 3 and ¥ denote the estimators obtained from (28) for a given value of the tuning parameter x and a
bound K on the unknown number s € N of active features in the observed signal.
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Recall the definition (4) of Zr, the variance of the squared L?(\r)-norm of the noise wr. The following
theorem gives an upper bound of the maximal testing risk associated to the test ¥, (¢) for some positive
threshold ¢ and positive separation p.

Theorem 3.1. Let T € N and s° € N. Let §* > 0 and 6° > 0. Assume that we observe the random element
y of L>(Ar) under the regression model (3) with unknown parameters s € N, B* € (R*)* and 9* € O%(5%).
Let B° ¢ (R*)SO and ¥° € ®5T0 (6°). Suppose that Assumption 2.1 on the smoothness of the features holds.

Suppose that Assumption 1.1 holds for a noise level @ > 0 and a decay rate for the noise variance Ap > 0.
Then, the test U, in (38) using T1 in (39) satisfies:

=7 4=p —(p2—t)?/ (3252 Arp?
(40) R, (W7 (1) < §ey +W+e (== .
for any threshold t and any separation p such that p?> >t > 0.

Proof. We give a bound of the type I error probability. Using that under Hy we have y = 8°®7(9%) + wr,
we get:

2 2
Eqao,o0) [ 07 (0] = P (| [wll3zn) B [lwrlFzinn] | > 1)
Using Chebyshev’s inequality, we obtain:

We now give a bound of the type II error probability. We set:
R= HﬂO@T(ﬁo) — BT er(97) HLZ(,\ )

where (8*,9*) € (R*)® x0%.(5*). Using the decomposition of y from the model (3) and the triangle inequality,
we have:

2 2 * *
1711 2 B2 = |lwrlfaoy — Ellwrliaom]| - 2[(8°0r(0°) = B*@r(3),wr ), |-
Notice that by Assumption 1.1, the random variable (8°®7(9°) — 8* @7 (9*), wr >L2(>\T) is Gaussian with

zero mean and variance bounded by 72 At R2. Hence, using that under Hj(p) we have R > p, we obtain:
Egse,o)[1 = U7 (0] <P (6 = /2 < |z 200y — EllwrlFao)|)
4P ((R2 —#)/2<25\/ArR |G|) ,

where G is a standard Gaussian random variable. On the one hand, for ¢t < p?, using Chebyshev’s inequality
we get:

(42)

4:T

(43) P ((p* = 0)/2 < [lwr |20y — Ellwr 1)) < o

On the other hand, we have:
44 P((R®—1)/2 < 25/Ar RIG|) <P <G
(a4) (- 02 <mVErricl) <7 (220 <16l) <

where we used that p < R and the tail bound (see [1, Formula 7.1.13]):

—(p*~1)?/(325° Arp?)

2
(45) e t/2¢ dt < — e /2, for u > 0.
\/%

N~
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By combining (42) with (43) and (44), we get the following bound on the type II error probability:

4 ET _(p2_4)2 52 2
(46> E(ﬂ*719*)[1 — \I/Tl (t)] < W +e (p*—t)*/(326° Arp*) .
Then, by putting together (41) and (46), we obtain (40). O

We deduce from Theorem 3.1 upper bounds on the minimax separation p* defined in (36) for the goodness-
of-fit test problem (37).

Corollary 3.2. Under the framework and the assumptions of Theorem 8.1, the minimaz separation rate for
the test problem (37) wverifies for any o € (0,1):

(47) p(0) < p0(a) with pM(a) := max ((405T)1/4 87y/2A7 log (2)) .

Proof of Corollary 3.2. This result is a direct consequence of Theorem 3.1 by taking the threshold ¢ of the
test therein equal to p?/2. Then, we have that for p > 0:

=2 162 2 —2 202 2 2
Ry < Ry (Vri(p%/2) € — + — e (U780 = =5 e /(mean,

We deduce that R} < « for any a € (0,1) whenever the separation p satisfies:

4027 / 2
(48) p> ( T) Vo128 Arlog (—)
o o

This implies (47). O

In the following theorem, we give a bound of the maximal testing risk associated to the test U, (¢) using T2
in (39) for solving the test problem (37). The statistic 73 is defined using estimators of the model parameters
(B*,9*). In view of recovering the latter, we assume that the minimal distance 6* (resp. ¢°) is large enough
so that Point (iv) of Assumption 2.4 is satisfied for the components of ¥* (resp. 9°).

Recall the definitions of g, and Ly given by (15) and (16), that |©7| denotes the Euclidean length of the
compact set ©7 and X defined in (iv) of Assumption 2.4.

Theorem 3.3. Let T € N, s° € N and choose K € N such that sg < K. Let also n € (0,1) and
re (0, 1/v2 9 LQ). Let §* > o7 %(n,7,8) and 6° > o X(n,r, s°). Assume we observe the random element
y of L2(\r) under the regression model (3) with unknown parameters s € N such that s < K, * € (R*)® and
O = (0F,---,0%) € ©5(6%). Let f° € (R*)* and 9° = (67, - ,0%) € 05 (59). Suppose that Assumption 2.4
holds for the sets Q* = {05, ,0%} C Or of cardinal s and Q° = {69, ,0%} C Or of cardinal s°. Suppose
also that the noise process wr satisfies Assumption 1.1 for a noise level @ > 0 and a decay rate for the noise
variance A > 0.

Then, there exist finite positive constants Cy, C1, Ca, depending on v and on the function F', such that for
the tuning parameter k:

(49) k > Cioy/Arlog(r), for some T > 1,

the test Ur, using T2 in (39) satisfies:
(C] 1
(50) Ry (U7, (1) <20 —oL__y 1)
orT4/log(r) T
for any threshold t and any separation p satisfying:

(51) 0<t, Co\/S_OKS\/Z<p and  Vt+Co/sk < p.
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Remark 3.4 (On the bound K). The bound K on s is assumed to be known. It is needed to formulate the
optimization problem (28) whose solutions are the estimators of 5* and 9¥*. However, we stress that the
constants Cy, C1, Co and the bound on the maximal testing risk do not depend on K. Thus, K can be taken
arbitrarily large.

Proof of Theorem 3.3. Case s > 0. Let (8*,9*) € (R*)® x ©5.(5%). We consider the estimators (3, ) defined
n (28). Notice that the hypotheses of Theorem 2.3 are in force. We use the constants Cy, C1, C2 defined
therein. Under Hy, we have s = s°. Thus, for v/t > Cy+/s k, we get the following bound on the type I error

probability:
O 1
L2(Ar) orTy/log(r) T

where we used that f0®7(9°) = *®7(9*) and that v/t > Co+/sk for the first inequality and Theorem 2.3
for the second.

We now bound the type II error probability. Under Hj(p), since ||ﬁ*<I>T(19*) BB (99) HL?(,\ ) > p, we

obtain that:
© 1
) S CQ & \V — ,
L2(Ar) orTy/log(t) T

where we used the triangle inequality for the first inequality and Theorem 2.3 as well as p — v/t > Co /5K
for the second.

(52)  Ego,90)[¥7(t)] <P (Hﬁ‘I)T — B (0%)

(3 ol = Ur(0] <P (p - V< ||p2r(d) - 220"

Case s = 0. Since s = 0, we have y = wr according to (3). Let us first bound the type I error probability
E(go, 90y [¥75(t)]. Assume that the hypothesis Hy holds so that s = s® = 0. By definition we have:

2
~t).
L2(A7)

We get from the definition of the estimators 3 and  from (28) that:

B, o0 [07,(0)] = P | 21(0)
%HwT — Bdr(9)

By rearranging some terms in the equation above, we get:

6 e, = (Ber@ur) ,  —s]d],

L2(Ar)

2 1 9
+ 18], <5lerlia..

<3
¢
Let us define the event:

(55) A= {sup [(¢7(0), wr) 202, | <K}
6cOr

L2(\7)

(ool @r@)wr) | - )

L2(A7)

We deduce from (54) that on the event A we have HB(I)T@)HH( = 0. Therefore we get:

AT

(56) g, 0] < P (|G @), >0) <P

We shall bound later P(A°), see (58).

We now consider the type II error probability. We asume Hj, that is H BO®r (¥
(57)

Egegoo[1 - Ur(8)] = (Hﬂ% ﬂocpT(ﬁO)HLQ(AT) < ﬁ) <P <p — Vi< HB%@?))HLZ(A

L2(Ar)

O)HL2(AT) > P We obtain:

) < P(A%).

T)
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where we used the definition of 73 and the triangle inequality for the first inequality, the second inequality
of (56) as well as p — v/t > 0 for the second.

We shall apply [5, Lemma A.1] to bound P(A¢). It amounts to controling the supremum of the Gaussian
process 0 — (¢7(0), wr)2(5,)- Recall that Assumptions 2.1 and 2.2 hold. The function ¢r is of class ct

from the interval O to L*(Ar), with O a sub-interval of ©. We have also, with gb[Tl] = Di.x.[¢7], that:

2

lé7()]| 2(n,y =1 and H(blﬁ(o)‘ =k 0,0) = 1.

L2(Ar)

Since Assumption 1.1 on the noise wr holds, the hypotheses of [5, Lemma A.1] hold and we deduce from [5,
Lemma A.1] (with C; = Cy =1 therein) that:

> <3. (25\/gw|@T|VAT v 1> e—ﬁz/(452AT),
g

P(A%) = P ( sup | (62(0),wr) aay | >
TK

6cOr
where the diameter |©7ly, of the set ©7 with respect to the metric 97 is bounded by 2./9s|O7|/or using
(21) and the fact that Cp < 2. By taking x > 25\/Arlog(7), we get:

\/goo|®T| v 1)

orTy/log(t) T

(58) P(A%) =P ( sup | (o7 (0), wr) p2(npy | = fi) <3- (
0cOr

Notice that the constant Cy from Theorem 2.3 is equal to 2,/gss C5 where C is given by [5, Cz from Eq. (84)

therein| and is greater than 3. The constant Co depends only on r and the function F. Finally, by putting

together (52), (53), (56) and (57), we obtain for kK > C17+/Ar log(7) (where the constant C; is defined in [5,

Proof of Theorem 2.1 (p.32)] and is superior to 4) the bound on the maximal testing risk from Theorem 3.3.

This finishes the proof. (I

In the next Corollary, we obtain an additionnal upper bound on the minimax separation rate.

Corollary 3.5. Under the framework and the assumptions of Theorem 3.3 and provided that |Or|/or > 1,
there exist finite positive constants ¢ and C, depending on v and the function F, such that the minimaz
separation rate for the test problem (37) wverifies for any « € (0,1):

T

(59) o (@) < pP (), pP(a):=C7 \/ (sV 80V 1)Alog <—£T')

Remark 3.6 (On the condition |Or|/or > 1). We recall that the set Or is a compact subset of ©. In the case
where O is the torus R/Z, ©r = O and the scale parameter or tends towards 0 when T' grows to infinity,
the condition |©r|/or > 1 is satisfied for T large enough. This condition also holds for T large enough in
the Gaussian spikes deconvolution example, with the particular choices for ©1 and o from Section 5, where
0= R, limT*)Jroo ®T = O and limT*)Jroo or = 0.

Proof of Corollary 3.5. Notice that all the assumptions of Theorem 3.3 are in force. The result is a direct
consequence of Theorem 3.3. We fix the tuning parameter k = C15+/Arlog(7) by taking the equality in
(49). Then, for

(60) p>CoVsV1ik++Vt and t=0C3(s" V1)K
we have (51) (in particular 0 < ¢ < p) and by Theorem 3.3 for 7 > 1:
1O7| 1
RS <R, (Ur(t) <20 | — 2Ly 2,
p = p( 7(t) < 2Co <0’T7’ log(T) .

where the finite positive constants Cy, C1, C2, from Theorem 3.3 depend on r and F'.
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Then, taking 7 = ¢|O7|/(acr) with ¢ = (2C2) V e and using that by assumption |Or|/or > 1, we get for
p > V2CoC17/(s + s9) V 2/Arlog(c|Or|/(aor)) and a € (0,1) that Ry < a. We readily deduce (59) with
C =2Co(;. O

Remark 3.7 (Combining the upper bounds of Corollaries 3.2 and 3.5). Let a € (0,1). Suppose that the
assumptions of Corollaries 3.2 and 3.5 hold. Previous results show that each procedure may perform better
than the other one in convenient regimes of the parameters, involving the unknown parameter s. In order to
aggregate the two procedures into an automatic one, we take the maximum of the two test procedures. This
aggregated test procedure rejects as soon as at least one of the procedures rejects, and accepts otherwise.

More precisely, let p(*) (a/2) be defined by (47) with « replaced by a/2 and set t() = (p(M)(a/2))?/2; and
let p®(a/2) be defined in (59) and ¢(®) be given by (60) with a replaced by «/2. Then, Corollaries 3.2 and
3.5 imply that R,q, (U7, (t1)) < a/2 and R, (U7, (t?)) < a/2. We define the test:

T — max (U, (), Op (1)),

It is straightforward to see that the type I error probability satisfies:

sup E(ﬂ*ﬂg*)[\llmax] <a.
(B*,9*)EH,

Moreover, we have for p™"(a) = p™M (a/2) A p® (a/2) the following bound on the type II error probability:

sup Egr,90)[1 — U] < /2.
(B*0*)EHy (pin)

Therefore, we deduce an upper bound on p*(a) of order p™i"(a), that is:

= N\ 1/4
(61) ™ (@) = min <<8OHT> ,CE\/(S\/SO\/l)ATlog <%>> 7
«Q aor

for a positive constant ¢ > 2. We identify two regimes depending on whether the observed signal is sparse
or not. Indeed, we notice that when « is fixed and:

— \1/2 -1
= 2

svs®vilk <—T> : <52AT10g (M)) ,
« aor

Corollary 3.5 yields a sharper upper bound on the separation rate than Corollary 3.2.

3.3. Minimax separation rates for signal detection. We illustrate our results on a simple model
motivated by [14] for sparse linear regression. We consider a discrete-time process y over a regular grid
t;1 < - <ty on ©® =R/Z with grid step Ap = 1/T. We set Ay and wr as in Section 1.2.1. We recall that
Er = 254A%T where @ > 0 is the noise level. In the following, we assume without any loss of generality
that o = 1.

Let us consider the framework of signal detection when s = 0. Under the assumptions of Corollary 3.5,
the test problem (37) reduces to:

{Hoi ﬂ*:(),

62
(62) Hi(p): (8%9%) € (R")* x ©3.(6*) such that [[B*®1(9*)|| 2(ry) > -

Moreover, under the assumptions of Corollary 3.5 and with the same arguments used to establish (33), we
can show that:

187 (9| L2(ar)
1811,

1827 () L2(nr)
18I,

(63) 5/6 < Chyin := mBin and Chpax = mgx <7/6.
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Therefore, the separation in the alternative hypothesis Hi(p) can be formulated as a lower bound on [|5*||,,
since we have:

Crninl| B[4, < N67P7(9)| L2 (a7) < Comaxll 7],

We set Or = © and thus |[Op| = 1. We get from (61) the following upper bound on p*(a) for any
a€(0,1):

(64) p<a>cmin<(a;)i, %mg(a;)),

with C' a finite positive constant. Let (ap,T > 1) be a (0, 1)-valued sequence which converges to zero when
T grows to infinity. We deduce that:

By letting the sequence (ap,T > 1) converge towards 0 as slow as we want, we deduce that for a sequence
of separations (pS7T, T >1,s > 1) such that:

(65) lim £, T = too,
s, T'—+o0 1 s c
T_i A T IOg (E)
we have:
li R =0.
s,Tnglroo Ps,T

Hence, we have obtained an asymptotic upper bound of the minimax separation associated to the detection
of a mixture issued from a continuous dictionary.

We now compare this upper bound to the asymptotic lower bound obtained in the case where the dictionary
contains a finite number of features instead of a continuum. Assume that the dictionary is fixed, known and
contains p features parametrized by the parameters in the known and fixed set Q° = {69,--- ,6)} C Or.
We consider the high dimensional linear regression model:

Yy = ﬁ*q)T(ﬂO) + wrm n LQ()\T),

with 90 = (69, .- ,92) € 04, and where * € R? is a s-sparse vector. Notice that in this model the entries of
£* can take the value 0. The high dimension comes from the fact that p can be much larger than 7'. Under
coherence assumptions on the finite dictionary and for a sequence of separations (psr, T > 1,s > 1) such
that:

(66) Thn’i ps,T .
s, 1 —+oco 1 S pZ
g N/ 7 log(p) A =

the authors of [14] showed for different hypotheses on the design matrix ®7(19°) that:

:0,

li R =1.
s,T1—>H—1i-oo Ps,T
It means that the hypotheses (62) cannot be distinguished asymptotically when the separation converges to
zero faster than the rate given by (66). We remark that in the high dimensional framework (i.e. T < p), we
get only the first two regimes in (66) since 1/T"/* < p'/*/\/T.
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4. GOODNESS-OF-FIT OF THE DICTIONARY

In spectroscopy, a prescribed material has known chemical components and a list of sy corresponding
location parameters of the features is provided. From a sampled material we want to decide whether its
chemical components are included in the prescribed list. The linear coefficients are non-negative in this case
and they are not given, which makes the null hypothesis composite, that is, fixed location parameters and
varying positive linear coefficients. We generalize this setup to real valued linear coefficients. Under the null
hypothesis the location parameters are still fixed, but the linear coefficients vary with fixed sign.

More precisely, let s € N and let Q° = {69, --- ,920} C Or be a set of known location parameters
pairwise separated by a distance §° > 0 so that the model is identifiable, see Lemma 2.4. We set the vector
90 = (67,---,0%). Let v = (7,...,0%) be a vector in {—1, 1}¢° that contains the common signs of all
linear coefficients under the null hypothesis. Consider two disjoint subsets of the set Q¥ associated to linear
coefficients with sign e = +1: Q%¢ = {92 e QY: evg > 0}. Let s € N*. Assume that we observe a
random element y issued from the model (3) with linear coefficients §* € (R*)* and non-linear parameters
9 = (0f,---,0%) € ©%. We test if the unknown set Q¢ = {65 € Q*: €85 > 0} is a subset of Q"€ for
each e = 1. If s = 0, this amounts to testing that Q* is empty, which corresponds to the signal detection
framework presented in Section 3 in the case s° = 0. Hence, we shall assume in this section that sy > 1. For
example, if Q¥ is empty, this amounts to testing that Q* is a subset of Q° and #* has positive entries.

4.1. A measure of discrepancy between dictionaries. We define the closed balls centered at 6 € Op
with radius r by:

BT(Q,T> = {9/ ST DT(Q,Q’) < T} C Or.

Let us define for € = +1 the set of indices Z¢ = {k € {1,...,5°}, ev) > 0}. We introduce for r > 0, k € Z*
and € € {—1,+1} the set S§(r) gathering the indices of the elements of Q*¢ that are close to the element 6
of QY.

(67) Sg(ry={te{1,---,s}:0; € Br(6y,r) and e} > 0} .
Notice that the sets Sg(r) can be empty. We assume that 7 < ming, 07(09,69)/2 so that the sets S§(r)
with € = £1 and k € Z¢ are pairwise disjoint. We also set:
Sry= |J S0 with S = (J Si(r).
ec{—-1,+1} k €Z¢

We now define a discrepancy measure between the model and any approximation by a linear combination
of features having their parameters in Qv:

Dr,(85,95,0°,9%) = > > N 18 100(0;.00)* + Y I8 forr >0,

ee{—1,+1} k€T¢ LeSL(r) keS(r)e

where S(r)¢ denotes the complementary set of S(r) in {1,...,s}. Notice that Dz ,.(8*,9*,0%,9%) = 0 if and
only if 9% C Q%+ and Q9»~ C Q.

4.2. The testing hypotheses. We shall test the following hypotheses:

{HO L (BT 0F) € (RY) x ©5.(6%),  Q5F C QOFand Qv C QO

(68) Hi(p): (B*,9%) € (R*)® x ©2(6%) and Dr, (8,0, 0°,0°) > p,

where p and §* are separation parameters depending a priori on T, s and s° that need to be evaluated.
Notice that the null hypothesis is also composite. We recall the definitions (35) and (36) of the minimax
testing risk R} and the minimax separation p*. In the following, we give upper bounds on the testing risk
and on the minimax separation p*(«) for any « € (0,1).
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4.3. Main result. In this section, we build a test for (68). Under Assumptions 2.1 and 2.2, we define the
element of L2(\7):

0 0

(69) po =y ardr(6)) + > & Dirlor)(6)),
k=1 k=1
where o, & € Rs” solve the system:
(70) <¢T(92)’p0>L2()\T) = ’Ug and <80¢T(92)7PO>L2(/\T) = 07 for all k € {1; e 750}'

Remark 4.1. The element pg of L?(\r) coincides with the vanishing derivative pre-certificate which appears
in [10, Section 4] and is the solution of (70) with minimal norm |[po |l 2(y)-

Following [5], we give the existence and properties of the interpolating certificate function.

Lemma 4.2 (Interpolating certificate). Let T € N, let s € N*, r € (0,1/\/2g L2), n € (0,1) and
Q=1{b1,--,05} C Or. Suppose that Assumption 2.4 holds.

Then, there exist finite positive constants Cn,Cr, Cp with Cr < 1, depending on r and the function F,
such that for any application v : Q — {—1,1}, there exist unique o, & € RS such that p € L*(\7) uniquely
defined by:

S

- p= 3 awor(By) + g & Dy 7lor) (),

k
(Or(0):P)r2(rng) =v(0)  and (D691 (0),P) 1202,y =0, forall 6€Q,
satisfies:

(i) For all § € Q and 0 € By(0,r), we have |[(¢1(0),p)2(rr)] <1 — Cn0r(0,6")2.

(i) For all § in ©7, 0 & |J Br(0',r) (far region), we have [(¢1(0),p)r2(xp)l <1 —CF.
0'€Q
(iii) We have [|pll;2(r,.) < /s CB.

Proof. Using similar arguments as those developed in the proof of Theorem 2.3, we get that all the hypotheses
of [5, Proposition, 7.4] are satisfied. The existence and uniqueness of p is then guaranteed by [5, Lemma,
10.1]. The properties satisfied by p are direct consequences of [5, Proposition, 7.4]. O

Using the estimator B from (28) for a given value of the tuning parameter x, we define the test statistic:

(72) T =||5

0 B <y’p0>L2(>\T) :

and the corresponding test U (t) = 1{75>¢}-

Theorem 4.3. Let T € N, s° € N* and choose K € N such that s < K. Let alson € (0,1) and
s (0, I/M) Let 6* > op X(n,r,8) and 6° > o7 B(n, r,s°). Assume we observe the random element
y of L2(\r) under the regression model (3) with unknown parameters s € N* such that s < K, B* €
(R*)* and 0* = (0},---,0%) € ©:5.(6%). Let v° € {—1,1}*" be a sign vector and let 9° = (69, - - ,0%) €
9%0 (6°). Suppose that Assumption 2.4 holds for the sets Q* = {0%,---,0%} C Or of cardinal s and Q° =
{69, ,920} C O1 of cardinal s°. Suppose also that the noise process wr satisfies Assumption 1.1 for a
noise level @ > 0 and a decay rate for the noise variance Ap > 0.

Then, the test statistic T3 is uniquely defined and there exist finite positive constants, a and C; with
1=1,---,5, (depending on r and on the function F') such that for any T > 1 and any tuning parameter k:

(73) Kk > C1o\/ Arlog(T),
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the test U, satisfies:

|O7| 1 2
74 R, (V7(t) <2C| ————=V— | + ,
( ) P( Ts( )) 2 <O'TT lOg(T) T TG S0
for any threshold t > 0 and any separation p > 0 satisfying:
(75) t>2C3s"k  and p>Cisk+ Cst.

Proof. Recall the test problem given by (68). Assumption 2.4 holds for the set Q°. Thanks to Lemma 4.2,
the element pg of L2(Ar) is uniquely defined by v°, (69) and (70). Hence, the test statistic T3 from (72) is
well-defined.

We first bound the type I error probability. Let us fix (8*,9*) € (R*)® x ©5(6*) such that Hy holds.
Using that y = *®7(9*) + wr and the triangle inequality, we obtain:

(76) 175 = ‘HBHA — 18", 4+ 18*1le, = B ®2(9*). P0) 12 apy = (W1 PO) 20
< {181, =160 10+ ) |

where:

(77) B =8y, = (87 (9").p0) 12r,) -

Since Q*F C Q%+ O~ C Q%~ we have for all k € {1,---,s}:
1Bkl = (BroT(0%): o) p2(rp) = O,
we deduce that B = 0 under Hy. Hence, we have that:

18], =181 | > t/2) 4B ([wr o) | > 1/2).

Recall that under Hp, we have s < s°. Therefore, since C3 ks” < t/2, we have Cz3 ks < t/2. We get from

Theorem 2.3 that:
C) 1
>t/2) Y VR
orTy/log(t) T

(79) P (‘Hﬂ”e 118"l
1
Then, thanks to Assumptions 1.1 and Lemma 4.2, the quantity (wr, po) L2()p) 18 & centered Gaussian random

(78) B0 [0 0] < P

variable of variance bounded by EQC% Arsg where Cp is the finite positive constant from Lemma 4.2. Hence
we have, provided that ¢ > 2C3 k s with k > C17+/Ar log(7), that is, t? > (2C1C37s0)2Ar log(7):
—x2 /(262 ArC%s0) 2 1

te 1 —=ter
P (<’LUT,p0>L2()\T) > t/2) < / dz < -—-e 8(@2ATCHs0) < —
t/2 QWEQATC%SO 2 2raso

Y

with a = (C1C3/Cp)?/2 and where we used the tail bound (45). It gives by symmetry that:

1
(80) B (I (wr.po) aag) | > 8/2) < =

Plugging (79) and (80) in (78), we get:

|O7] 1 1
81 sup  Epge gy [Trn(D)] <Co | ———=V = | + .
( ) (ﬁ*,ﬁ*)GHg (ﬁ 119 ) [ 3( )] 2 oTT qu(T) T TS0
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We now bound the type II error probability. Assume that H; holds, that is Dr,.(8*,9*,0°,9%) > p. We
have, using the first equality of (76) and the triangle inequality, that:

T3] = |B| = [{wr, po) r2(ry)

Y

- 131, - e
with B defined in (77). Using the definitions (67) of S(r) and Sj(r) with e € {—1,+1} and k € Z¢, we get:

B= 3 151 (1 sign() 6r(0) o) saonn )+ D 1811 (1= sign(BE) (67(07),p0) 2o ) -

ee{—1,4+1} keS(r)e
keZ®, teSE(r)

Thanks to Lemma 4.2 (i)-(ii) of , we obtain:

B> Z Cn|B;Tor(07,07)° Z CrBzl

ee{—1,+1} keS(r)e
keZc, LeSy(r)

Z (CN /\CF)DT,T(ﬁ*aﬂ*a’UOaﬁO) Z (CN A CF)P;

where the constants C'y and C'r are defined in Lemma 4.2 and depend on r and on the function F. Therefore,
we have with a; = (Cy A Cp)p —

Egpeany 11 = 05(0)] < P (orm) eu

st = (8], 2 )
> arf2) + 2 (|18°0, - ], | 2 aer2)

Provided that p > Cs4 s s+ C5t with C4 = 2C3/(CnACF) and C5 = 2/(CnyACF) we have a; /2 > (C3ks)V(t/2).
By using (79) and (80), we obtain:

<P (‘<wT7p0>L2(AT)

(C] 1 1
(82) sup  Ege gy [1— U7 (1)) < Co _ 6 1 +—.
(B*,9*)EH: (p) or7y/log(r) T T
Finally, by adding both sides of (81) and (82), we get (74). This concludes the proof. O

4.4. Separation rates. We give in this section an upper bound on the minimax separation p* to test the
goodness-of-fit of the dictionary, that is to distinguish the assumptions Hy and Hy(p) presented in Section 4.

Corollary 4.4. Under the framework and the assumptions of Theorem 4.3, there exist finite positive con-
stants ¢ and C (depending on r and the function F') such that provided that |©r|/or > 1, we have for any
€(0,1):

(83) p*(a) <CTF(sVs?) \/ATlog <%>.

T

Proof. The result is a direct consequence of Theorem 4.3. We fix the tuning parameter k = C17/Ar log(7)
by taking the equality in (73). Then, for p > C4 s +Cst and t = 2C3 sk we have by Theorem 4.3 for 7 > 1
and since sg > 1:

. O] 1 2
RY< R, (Ur(t) <20 | — 2L v =) + =,
p < B (V7(0) 2<0T7' log(t) T Ta

where the finite positive constants a, C; with ¢ € {1,---,5}, from Theorem 4.3 depend on r and the function
F.
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Hence, by taking 7 = ¢/(ora/(2|07|))¢" with ¢/ = 1V (1/a) and ¢ = (2C2) Ve V 21/ we get for
p > 2C1((2C3C5) V Ca)a(s V s°)y/Arlog(d/(ora/(2]07]))¢") and a € (0,1) that RS < £+ % = a. We
readily deduce (83) with ¢ = 2¢/(1/¢"), O

5. (GAUSSIAN SCALED SPIKES DECONVOLUTION

In this section, we consider the discrete time process observed on a regular grid given in Section 1.2.1.
We recall that Assumption 1.1 holds with:

T
. ) 2b
)\T = AT Z;(Stj with tj = —bT +_7AT and AT = TT,
j=
and wr given by (5), where T' € N*. We consider the scaled Gaussian features associated to the function:
exp(—t%/20?)
11/451/2

We shall see below that the natural choice for the function F' appearing in (10) is given by:

F=0"«h®=n-/v2) with h°(-)=nh(,1).

h(t, o) defined on  © x & =R x R

In the following, we check that Assumption 2.4 holds. Then, using Theorem 2.3 on a particular example,
we provide a prediction bound for the estimator of (8*,¥*) solution of the optimization problem (28).

5.1. Choice of the approximating kernel. We denote the unscaled feature ¢° on 6 € © by:

¢°(0) = (0 — 1) =h°(0 —-).
We define the mapping fr : © — © by fr(0) = 0/or for any 6 € © and the (pushforward) measure
M) = Ar o fr! so that for any g € L'(\}.):

[ 9t6/0r)x(@0) = [ 9(6) 5a0)
The Hilbert space L?(\%) is endowed with its natural scalar product (-, .>L2()‘OT) and norm H-||L2(A0T). We
define on ©? the kernel:
K7(0,0") = (¢7(0),67(0) 120ngy  with — ¢7.(0) = ©°(0)/[|°(O)]] 12 x0 -
T (A7)
The kernel K7 can be seen as a scaled kernel derived from KY. as for any 6,60" € ©:
Kr(0,0') = K7(0/or,0' [or).

When the measure A, converges in some sense, as T' goes to infinity, towards the Lebesgue measure Leb on
R, it is natural to consider the approximation K2, of K% on ©2 by:

KL (0,0) = (60 (0), 6% (0)) 12y With 6% (6) = 2°(0)/ O] o rony-
Thanks to the definition of F, we also have on ©2 that:
FO—0)=K2%(,0).
The approximating kernel X' is then given by (10) on ©2.
5.2. Checking Assumption 2.4.

5.2.1. Regularity of the dictionary. We refer to [5, Section 8] to check that Assumption 2.4 (i) holds for the
feature @7 defined by (1) and any scale parameter o7 € & = R,
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5.2.2. Boundedness and local concavity on the diagonal. Elementary calculations show that go. = —F"(0) =
1/2. By definition of F, we directly deduce that Assumption 2.3 holds. We also get that for r € (0, v/2):

2 2 )
E(T):l—e*T/4>O and l/(?“):<1_%>er /4

We fix r € (0,1/2). We readily check that Assumption 2.4 (i) is verified.

5.2.3. Prozimity to the approzimating kernel. In order for the kernel K% to be a good approximation of K
in the sense of Assumption 2.4 (ii7), we shall consider the set O over which the optimization is performed:

Or =[1-¢&ar, (1 —E&br] C [ar,br] with a given shrinkage parameter ¢ € (0,1).

Intuitively, one does not expect the estimation of the location parameter to perform well near the lower and
upper bounds of the observation grid (given by the support of Ar). Following [5, Section 8], we set:

(84) vr =207 o7t + /T e E /20T
Recall Vr and Cr defined by (20) and (22). Using Lemma [5, Lemma 8.1], there exist finite positive
universal constants cg, ¢; and co, such that vp < ¢o implies:
(85) VT S YT and |1 — CT| S C2YT.
Assume that (br,T > 2) and (o7, T > 2) are sequences of positive numbers, such that:
(86) lim by = 400, lim or =0 and lim Agp 0;1 =0.
T—o0 T—o0 T—o00
Therefore, we have limp_, 1o Vr = 0 and limp_, 1 o Cp = 1.

Let n € (0,1) be fixed. We deduce that under (86), Assumption 2.4 (iii) is satified provided that T is
larger than some constant depending on 7, r, the sparsity s and the sequences (br,T > 2) and (o7, T > 2).

5.2.4. Separation of the mon-linear parameters. We remark that lim, o SUP|p/|>, |[FO ()] = 0 for all
i €40,...,3}. Thus, we deduce from the definition (25) of § that §(u, s) is finite for all s € N* and u > 0.
Let us stress that sup en. 6(u, s) < M /u for some universal finite constant M, see [5, Remark 8.2]. Therefore,
the quantity X(n,r, s) is bounded by a constant depending only on n and 7.

So Assumption 2.4 (iv) is verified as soon as |0 — 6’| > or X(n,r,s) for all for all 8 # 6’ € Q*. (Notice
this happens for the scaling parameter or small enough depending on Q*.)

5.3. Prediction error bound in a particular case. Recall the shrinkage parameter £ € (0,1) in (84).
Let us assume that:

br =log(T) and op =1/y/&log(T).
In particular, condition (86) holds. In this case, there exists a finite positive constant ¢ depending on r, n
and & such that for T > ¢y/log(T) s, Assumption 2.4 holds (notice that the separation condition (27) of the

location parameters in Q* is also verified for T large enough, depending on Q*, as limr_, . o7 = 0). By
Theorem 2.3 with 7 =T and k given by the equality in (29), we get that:

slog(T)

’B¢T(T§) — B* o7 (9%) T

1
— <CyCiT
\/T‘ 42_010

with probability larger than 1 — Co (M \% %), where the constants Cy, C; and C2 do not depend on T'.
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6. LOW-PASS FILTER

In this section, we consider the continuous-time process described in Section 1.2.2 on the torus © = R/Z
with Ay = Leb the Lebesgue measure on © and the noise:

wr =YV i,

keN

where (G}, k € N) are independent centered Gaussian random variables with variance 2, (15, k € N) is an
on.b. of L?(Leb) on © and & = (&, k € N) is a square summable sequence of non-negative real numbers
depending on T' € 2N* + 1. Recall that the noise satisfies Assumption 1.1 for a positive noise level 7 and a
decay on the noise variance Ar = supyey &k

We consider the normalized Dirichlet kernel, see (8), on ©:
sin(T'wt)
VT sin(mt)

The parameter T is related to the so-called cut-off frequency f. € N* by T = 2f. + 1. We shall see below
that the natural choice for the function F appearing in (10) is given by:

1
(87) h(t, o) = defined for t€©=R/Z and o=, TN +1

sin(7rt)

F(t) = for teR.

Tt

We get from the definition (15) that go, = —F"(0) = %/3.

In the following, we check that Assumption 2.4 hold. Then, using Theorem 2.3, we provide a prediction
bound for the estimator of (8*,9*) solution of the optimization problem (28).

6.1. The approximating kernel. We define the features @7 using (1) with o = 1/T. Elementary calcu-
lations give that for 6,6’ € ©:
sin(Tw(0 —0"))
Kr(0,0) = ———— 2.
70,00 =7 sin(w(6 — 0'))
Recall that by convention |§ — €’ is the Euclidean distance between 6 and 6’ in ©, and in particular it
belongs to [0,1/2]. We define the approximating kernel K5 on © by:

K%TOX(9,9/> :F(T|979/|> with |979/| c [0,1/2]

Since F is even, we get also that F(T|0 — 0'|) = F(T(0 — ¢')) where, for 6,0’ € O, their representers in R a
chosen so that § — 0" belongs to [—1/2,1/2].

6.2. Checking Assumption 2.4.

6.2.1. Regularity of the dictionary. It is elementary to check that gr is a constant function on © equal to
goo (T? — 1) and that Assumption 2.4 (i) on the regularity of the dictionary holds.

6.2.2. Boundedness and local concavity on the diagonal. There exists R > 0 such that for any r € (0, R):

6 __ i) sin(rr) +

i sin(7r)
3w

6 cos(7r)

> 0.

e(r) = >0 and v(r)=-— (

wr T2r2

We fix r € (0, (1/v/2go0oL2) A (R/2)). This and the fact that F' is C*° with bounded derivatives implies that
Assumption 2.4 (i7) on the boundedness and the local concavity of the approximating kernel holds.
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6.2.3. Proximity to the approzximating kernel. We set ©p = ©. The proof of the next lemma on the uniform
approximation of Kr by K7™ on the torus is postponed to Section 6.3.1.

Lemma 6.1. There exists a universal positive finite constant cs such that for any T € 2N* + 1:

C3 1
< = — < —_— .
(88) Vr < T and |1 —Crp| < STZ=1)

Let n € (0,1) be fixed. We deduce from (88) that Assumption 2.4 (7i7) is satified provided that 7" is larger
than some constant depending on 7, r, the sparsity s.

6.2.4. Separation of the non-linear parameters. Notice that lim,» oo SUp|,/ |y |[FO ()| = 0 for all i €
{0,---,3}. Thus, we deduce from the definition (25) of § that §(u, s) is finite for all s € N* and u > 0.

So Assumption 2.4 (iv) is verified as soon as |0 — 6’| > op E(n,r,s) for all § # 6’ € Q*. (Notice this
happens for T large enough depending on Q* as oy = 1/T.)

6.3. Prediction error bound. There exists a constant ¢ depending on n and r such that for any T' € 2N*+1
such that T > c¢s, and provided that (27) is satisfied, Assumption 2.4 holds. Using Theorem 2.3 with x
given by an equality in (29) with 7 > 1, we obtain the prediction bound:

HB@T@) — BB (9%) < CoC17\/5 A7 log(r),

L2(Leb) —

with probability larger than 1 —Cy <L \Y l), where the constants Cy, C; and Cy do not depend on T'.
74/ log(7) T

Remark 6.2. Exact support recovery results were obtained in [10]. The authors considered a small noise

regime , that is [|wr||;2(yq,)/k less than a constant). They assumed that the location parameters satisfy for

any k,¢ € {1,---,s} such that k # ¢, the separation condition |0 — 6;| > C/f. for T = 2f. + 1, for some

positive constant C' and with f. > s (s being the number of active features in the mixture). They showed

that there exist finite constants C’ and C” such that for all k € {1,--- , s}:

|ék =05l < C/”wTHL?(Leb) and |Bk - Bl < C”HwT”LZ(Leb)’

for some estimators (B, 0= (91, -+« ,0)) obtained by solving the BLasso problem.
However the small noise regime assumption is restrictive as it does not encompass the example of Sec-
tion 1.2.2 where for all k € N, & = T '1{1<4<7} and thus Ap = 1/T and Efllwrllp2(pep)] 18 of order 1.

Recall that in (31) we obtain that our estimators satisfy:

A * S 10g(T)
I Blle = 1 8°lln| < €EE
for some constant C' > 0 with high probability. Thus our prediction and estimation rates are smaller by a
factor \/log(T)/v/'T due to the probabilistic bounds on linear functionals of the noise process that we used
in the proof, and this holds under analogous separation condition on any 65 and 67, for k # £ in {1, ..., s}.

6.3.1. Proof of Lemma 6.1. It is easy to check that the functions gr and gxcprex are constant functions with:
(89) 97 = goo (T? =1) and  ggprox = goo T
Thus, we easily deduce the second inequality of (88) from the definition (20) of Cr.

We now consider the bound on Vz. For i,j € {0,---,3} and £ = i + j, we have with ap =1 —1/T?:

o {DT(t) + (1 _ o/T/Q) M} ‘ :

(90)  sup |G — KFTI| = g2 (0%r) T2 sup T
02 t

te[—3,3]
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where, for ¢ € [-1/2,1/2] and the convention J(0) = 0:
in(T'mt 1 1
Sm(T”)J(t) and J(t) = ——— —

sin(mt) @t
It is easy to check that the function J can be expanded as a power series at 0 with positive convergence
radius, and thus is of class C*> on [—1/2,1/2]. Thus the following constant is finite:

Dr(t) =

M = sup sup  |[JO| < 4o0.
0<0<6 [—1/2,1/2]

Using the Leibniz rule, we have that for £ € {1,--- ,6} and t € [-1/2,1/2]:

4
|0f Dr(t)| = % > <f) (Tr)’ sin' (Twt) JED(1)| < ML;”Z-
=0

We deduce from (90) that for 4,5 € {0,---,3} and £ =i+ j:

i, rox|i,J T 1 ¢
sup [K7 — Ko < g=t/2(120p) 412 <M% - a%) < M3'T,
(._)2

where we used that T"> 3 and gocar > 1, and that 1 — O/T/Q =0 for £ = 0. Recall the definition (22) of Vr

to get Vr < M3°T~'. This finishes the proof.
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APPENDIX A. PROOF OF THEOREM 2.3

This section is devoted to the proof of Theorem 2.3. Let T' € N and consider a positive scaling opr. In
order to prove the theorem we shall apply [5, Theorem 2.1] replacing the limit kernel, noted Ko, therein, by
the approximating kernel X5 defined on ©2 by:

(91) K77(0,0") = F(|6 - 6'|/or).

We check that all the hypotheses of [5, Theorem 2.1] hold in our framework. Since Assumption 1.1 holds,
the noise wr is admissible and satisfies Point (i) of [5, Theorem 2.1]. Then, recall that Assumptions 2.1
and 2.2 are in force thanks to Assumption 2.4 (7). Therefore Point (i¢) of [5, Theorem 2.1] on the regularity
of the dictionary ¢ is verified. We shall check Point (4i¢) of [5, Theorem 2.1] on the regularity of the
kernel with Ko replaced by KF°. Since Assumption 2.3 holds, we readily check that [5, Assumption 5.1]
as K™ (0,0) = F(0) = 1 and K5 (9,6) = F”(0)/goo = —1. Thus, Points (iii) therein holds on © (with
O = ©). Point (iv) on the proximity between the kernels Kr and K5 is verified since Assumption 2.4
(#4i) holds and implies [5, Assumption 5.2].

It remains to show that Point (v) on the existence of certificate functions also holds. To do so, we shall
apply [5, Propositions 7.4 and 7.5] that give sufficient conditions for Point (v) to hold. Let us first focus on
the hypotheses of [5, Proposition 7.4]. We fix r € (0,1/y/2go0 L2) (we stress that the quantities “r” and
“p”from [5, Propositions 7.4 and 7.5] are respectively taken equal to 7,/go and 2). It is straightforward to
see that Point (7) of [5, Proposition 7.4] on the regularity of the dictionary is satisfied thanks to Assumption
2.2 and 2.1.

The Riemannian metric noted 9 in [5] is given by, for any 0,6 € ©:

(92) 0:0(0,0/) = |Gy (0) — Coezeon (0)| = /G100 — 0] = /G0 |0 — 0],

where G cprox is a primitive of the function | /gierox defined by (11) and we used (18) for the second inequality.
Following [5, (Eq.39-40)], we define the quantities for v’ > 0,

Eoo(r') =1 —sup {|KF7%(0,0")]; 6,0" € © such that 0.,(0',6) > 7'},
vao(r) = = sup {ICI 0% (0,60); 0,0 € © such that 0 (6',0) < 7'}

We readily check that for any ' > 0, £(r'/{/goc) = €00 (") and v(1'//goc) = Voo (r"). Thus, e00(r\/gos/2) > 0
and Voo (27y/goc) > 0. Furthermore, Assumption 2.3 on the properties of the function F' is in force which
corresponds to [5, Assumption 5.1]. Hence, Point (i¢) of [5, Proposition 7.4] on the regularity of the “limit”
kernel 7'* holds.

Following [5, (Eq.42)], we define for u > 0:

i . | eproxling < >
0oo (4, ) = inf {5 >0: Jnax. k;# |KCh (0¢,0r)] < u for all (4,5) € {0,1} x {0,1,2}

and for all £ # k, do0 (0, 0¢) > 5}.

Elementary calculations using (17) and (92) show that for any u > 0, 0o (4, S) = /goo 0(u, s) where ¢ is

defined in (25). We fix ueo = nHég) (r). By assumption, we have that d(uso, $) < +00. Therefore, doo (Uoo, )
is finite and Point (7i:) of [5, Proposition 7.4] holds. Recall that we have from Assumption 2.4 (iii) that
Cr < 2 which gives that Point (iv) of [5, Proposition 7.4] holds with p = 2 therein.
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We verify Point (v) of [5, Proposition 7.4] on the proximity between the kernels K and K" thanks to
Point (7i7) of Assumption 2.4. We have verified all the assumptions of [5, Proposition 7.4]. Similarly Points
(i) — (iv) of [5, Proposition 7.5] hold with u., = uce.

Finally, acording to [5, Propositions 7.4 and 7.5] Point (v) of Theorem [5, Theorem 2.1] on the existence
of certificate functions holds for any subset Q* such that for all 8 # 6, we have

(93) 07 (6,6) > 2max(r, 200 (HP) (r), s)) = 2max(r, 2 g}/26(nHP (r), 5)),
where 07 is defined in (19).

Recall that by assumption Cp < 2. Since for any 6§ # 6’ € Q* we get from the bound (21) on ?7 and
Assumption 2.4 (iv) that:

10— 0'|/Cr > 4or g2/? max(r,2 g} 25(nHL) (r), 9)).
Thus, inequality (93) holds. We deduce that Point (v) of Theorem [5, Theorem 2.1] is verified. Finally,
by [5, Theorem 2.1], there exist finite positive constants Cy, C1, Ch, C3, depending on K5 and on r such
that for any 7 > 0 and a tuning parameter: x > C15+/Ar log(7), we have the prediction error bound of the

estimators 3 and ¥ defined in (28) given by (30) with probability larger than 1—2,/g C (l\(_)/i% \ %) ,
or T4/ log(T

where the diameter |O7[o, of the set O with respect to the metric 97 is bounded by 2,/g|O7|/or using
(21) and the fact that Cr < 2. We set C2 = 2,/goc C5. In addition, we have (31) with the same probability.
A careful reading of the proof of Theorem [5, Theorem 2.1] shows that the constants Cy, C1, C4, C3 appearing
in its statement depend only on the quantities M; ; = supg:_ |IC§TOX[W]| with 4,7 € {0,1,2,3} and on some
contants appearing in the properties of the certificates (denoted Cy,CY%,Cr,Cp,cn,cr,cp in [5]). By [5,
Propositions 7.4 and 7.5], we have that the latter depend only on €o0(r\/goo), Voo (71/goo) and M; ; with
i,7 € {0,1,2,3}. We readily show, using (17) to see that M; ; depend only on F, that they do not depend
on T but on only r and F. This finishes the proof.
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