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Introduction – Problem of Interest

We want to understand the minimax risk:

inf
Σ̂

sup
F

E∥Σ̂ − Σ∥2

where ∥ · ∥ denotes the spectral norm and F is some parameter space for f .
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Question

Can we show
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?

Remark : Classical result on nonparametric function estimation under the sup
norm:
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Remarks

• Full asymptotic equivalence?

• Sharp asymptotic minimaxity?
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Summary

• We studied rate-optimality of Toeplitz matrices estimation.

• Le Cam’s theory plays important roles.

• Full asymptotic equivalence and sharp asymptotics remain unknown.
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