Title: Thresholding and Oracle Inequalities for Weighted x2
Author(s): Iain M. Johnstone

Technical Report number (Dept. of Statistics, Stanford Univ.): 2000-03
Date: January 2000

Given data from a spherical Gaussian distribution with unknown mean vector
0, estimates of quadratic functionals p, = Zakﬁz are constructed by thresh-
olding. Mean squared error bounds are derived via a comparison with those
already available for a suitable noncentral x? variate. By way of illustration,
the resulting oracle inequalities are used to yield an optimal rate adaptivity
result for estimation of [(D'f)? in the white noise model of nonparametric
function estimation.



