"Spatial stagewise aggregation with applications to regression and density estimation and classification"

Abstract:
The paper presents a new approach to adaptive aggregation of different estimators. The proposed procedure is very simple and delivers an "oracle" quality of estimation which ensures  rate optimality in the asymptotic minimax sense. The approach applies in a unified way to many statistical problems and models. We illustrate the performance of the method by numerical results for regression and density estimation and classification.

