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ABSTRACT OF THE TALK 

This talk is about adaptive nonparametric estimation of regression functions, signals 

and probability densities. We consider the minimax setting when the function to be 

estimated belongs to a functional class, and the goal is to construct a rate optimal 

minimax estimator. We will show how to develop adaptive estimators which are 

simultaneously rate optimal minimax over a broad scale of functional classes. The 

construction is based on data-driven selection of an estimator from a fixed family of 

estimators. The selection procedures will be illustrated using simple problem 

instances. 
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