Algorithm S2 Sparse Backfitting

1: fori=1:ddo

2 input Concatenated derivative estimates: &; = (&} (t1), ..., 27 (t,))'.
3 input Concatenated trajectory estimates: &; = (:Ej1 (t1), ...,fcf“(tn))’,
4 j=1,...4d.

5: input Smoothing parameter A\; and sparsity parameter Ag;.

6: initialize f;; <+ 0 € RN, for j =1,...,d, where N = nR.
7

8

9

compute &; + N1 Z]kV:1 Tif.

repeat
Store starting values fF < f;.
10: for j=1:ddo
11: Compute residuals r + ; — &; — E#j Sie(xp)
12: Smooth fz'j — Sj()\li)T
1
13: Estimate Norm s* < (Nfl SN z'2jk> ’
14: SOft Threshold fz'j — (1 — )\2i/52)+fij
15: Center fz'j — fij — fij
16: end for
17: until Convergence sup;_  gSupr—1,. n |fije — Fiil <€

18: end for




