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Abstract. While the last 15 years have seen a wealth of optimal results in adaptive
nonparametric function estimation, the theory of adaptive nonparametric confidence sets is
more subtle and less developed. This stems mostly from the fact that some negative
results due to Low (AoS, 1999) and Genovese and Wasserman (AoS, 2008) led to the
conventional wisdom that honest adaptive confidence sets, in particular 'confidence
bands', 'do not exist' (in a way that can be made precise).

In this sequence of talks | shall try to lay out some of the main theoretical aspects of the

theory of nonparametric confidence bands in function estimation, with a view on recent
results that shed new light on the wisdom mentioned above.
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