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                     Abstract
Oracle results are given for least squares and square-root loss with sparsity inducing norms Ω. A general class of sparsity inducing norms are those generated from cones. Examples are the group sparsity norm, the wedge norm, and the sorted ℓ
1-norm. Bounds for the error in dual norm Ω
∗ are given. De-sparsifying is discussed as well.
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                     Notes
	1.For example the least-squares estimator with so-called nuclear norm penalization is formally also a structured sparsity estimator. This will be considered in Sect. 12.5 The topic of this chapter is rather norms which are weakly decomposable as defined in Definition 6.1.


	2.If Ω is a weakly decomposable norm on \(\mathbb{R}^{p}\) and J is an allowed set, one may think of choosing Ω
−J
 = Ω
−J. Alternatively, if J is the complement of an allowed set, one might choose Ω
−J
 = Ω(⋅ | − J).
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