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                     Abstract
Results obtained for least-squares loss are now extended to general convex loss. The regularization penalty is again a norm, and the concept of weak decomposability and “allowedness” is extended as well: the norm used in the penalty is required to have the triangle property. The generalized notion of compatibility will be effective sparsity. The oracle results obtained require almost-differentiability of the loss. It is moreover assumed that the population version of the problem, the theoretical risk function has strict convexity properties. This will be called the (two point) margin condition.
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                     Notes
	1.An example where this is not the case is where \(\mathcal{B}\) is a lower-dimensional subspace of \(\bar{\mathcal{B}}\). This is comparable to the situation where one approximates a function (an ∞-dimensional object) by a p-dimensional linear function (with p large).
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