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Wavelet-based methods in the
binary classification problem

In this talk we discuss the construction of wavelet-based
classifiers developed under regression scenarios. We focus
on two situations: i) the case where the link function is an
identity; and ii) the case where the link function is a logit.
We give more attention to the first case, where we present
theoretical and numerical studies. In the theoretical studies,
under mild conditions, we show rates of convergence of the
proposed classifier to the Bayes classifier. In the numerical
studies, we illustrate the approach using Monte Carlo
simulations and real data set applications. The performance
of the methodology is compared to other classification
methods known in the literature. For the second case,
based on logistic regression, we discuss the idea behind
the construction of the classifier, and illustrate the method
using a real data set. The performance is also compared to
other classifiers.
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