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Figure 2.1 The probability mass function of the Poisson distribution
Pois(\) with A = 10. The distribution is approximately normal near the
mean A, but to the right from the mean the tails are heavier.
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Theorem 2. Suppose S = S,, satisfies

S
2 50, n— oo.
n

Then, as n — oo,

(1) The soft-thresholding estimator @n with 7, = \/202log(n/Sy),

sup E[||§Tn —0|I’] < (1+0(1))-2Sn0°log (S£> :

6€0, .

(2) The soft-thresholding estimator matches the minimaz lower bound:

inf sup ]E[||0 —0|I’] > (1+0(1)) - 2Sn0° log (i) :
8 6cO Sn



(ﬂw‘@' 5 ?w“wws 11¢ch %}7‘]7-4])%, Ib éwﬁm]:',ws in Vtauﬁ
Mo« No moe ghon 3 Cines 97]7»00?1



Levpoe 20 Bosts pursiit . Lcw]m%c:l Wn?

l. gm ?wét«f‘t LMW?«»H& g
Tl Gpome Solwedon 6o Y= 40" YeR™T: nep

?ng" 191l oj??rmc ‘&w %LAPM
dijc to Yz Y9 &7 G 6%+ KevX)
S——" ~—

j- 1. wawnuul Nnull C’FM& M”WZ) .
Cwulw VL’LC “60%’6 Sec th:{ezuon.:y},

>€{E‘?‘M N H,rau-irm . bdls e QLWY.
To R, e pebebitrey op Juling o
\/{mf Set |

72'\'“5{‘”%@”“2 Geome uit nwullons |
lee G2 igjep: gl40).
Cesd = b6 1 Dgell < uDsIL}
Whee Bg = Aﬂég’eS))j;P
We 4{7 X %‘Vjﬁvs Yergricred null Gpoe CENS)
f? Kev (X2 N CL4) = jo} -

%T..wwl. X 4@&?“ Bws , glea BY Tewove §*

imincte Gome *vaam't(/vs 9 ‘?‘



lJ-?mm incoherence

_]267 ’17&\/%6 l’V\LﬂW. Tee X:(x,,..x,l,) e{E"‘?
“Tle -?wwu incshewove 3 :

5 (X)—,]‘/"\[‘Tx- I/(.’ Il - mm&li‘x ¥.>'1‘k=.))
P - N P moy = g RRIR S J

I) ton - g‘;ﬂ?m X" X"J)J«n 3('1) W"Wv@

ng"v}\/(o 1) - th i«w? SC(O 1) . Wich

]7»077071101:2 o1 Cose BNy
glm(x) ¢ ¢ Y3 I’}«-Ju;u/s;

/zwlc (s11em @W%aé 'rnom? '}/W(\,wa WL

e ts 5 ¢l Pors 0] Aoy e WL} m“vL?M

b e X hes Pedy - 17 Iioheece ST“(X“'W-
cnd 161 € k., wclen ¥ Qowﬁ%ws Bws ropersy -

(o rosne XnJ' i Nes) ond 07 3 k.é};m. “Tlen
8P Tetres g7 vich high probabiling i3

2 Ck‘é«ﬂ

7/0[«»& C 3 n &\wlw& (orstont



