
Theorem on Haar Coefficient Decay Rates. Let f ∈ C1([0, 1]). Then

〈f, hj,k〉 = O(2−3j/2) as j → ∞.

Proof. For f ∈ C1([0, 1]) define
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It follows that
〈f, hj,k〉 = O(2−3j/2) as j → ∞.

This finishes the proof.
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