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Chapter 1

Overview

In the process of doing scientific computations we always rely on some infor-
mation. A typical situation in practice is that this information is contami-
nated by errors. We say that it is noisy. Sources of noise include:

e previous computations,
e inexact measurements,
e transmission errors,

e arithmetic limitations,
e adversary’s lies.

Problems with noisy information have always attracted a considerable
attention of researchers in many different scientific fields: statisticians, engi-
neers, control theorists, economists, applied mathematicians. There is also
a vast literature, especially in statistics, where noisy information is analyzed
from different perspectives.

In this monograph, noisy information is studied in the context of the
computational complexity of solving mathematically posed problems.

The computational complexity focuses on the intrinsic difficulty of prob-
lems as measured by the minimal amount of time, memory, or elementary
operations necessary to solve them. Information—based complexity (IBC) is
a branch of computational complexity that deals with problems for which
the available information is:

e partial,
® noisy,
e priced.
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Information being partial means that the problem is not uniquely de-
termined by the given information. Information is moisy since it may be
contaminated by some errors. Finally, information is priced since we must
pay for getting it. These assumptions distinguish IBC from combinatorial
complezity, where information is complete, exact, and free.

Since information is partial and noisy, only approximate solutions are
possible. One of the main goals of IBC is finding the complexity of the prob-
lem, i.e., the intrinsic cost of computing an approximation with given accu-
racy. Approximations are obtained by algorithms that use some information.
These solving the problem with minimal cost are of special importance and
called optimal.

Partial, noisy and priced information is typical of many problems arising
in different scientific fields. These include, for instance, signal processing,
control theory, computer vision, and numerical analysis. As a rule, a digital
computer is used to perform scientific computations. A computer can only
make use of a finite set of numbers. Usually, these numbers cannot be exactly
entered into the computer memory. Hence, problems described by infinitely
many parameters can be “solved” using only partial and noisy information.

The theory of optimal algorithms for solving problems with partial in-
formation has a long history. It can be traced back to the late forties when
Kiefer, Sard and Nikolskij wrote pioneering papers. A systematic and uni-
form approach to such kind of problems was first presented by J.F. Traub
and H. Wozniakowski in the monograph A General Theory of Optimal Al-
gorithms, Academic Press, 1980. This was an important stage in the devel-
opment of the theory of IBC.

The monograph was followed then by Information, Uncertainty, Com-
plexity, Addison-Wesley, 1983, and Information-Based Complexity, Academic
Press, 1988, both authored by J.F. Traub, G.W. Wasilkowski, and H. WozZnia-
kowski. Computational complexity of approximately solved problems is also
studied in the books: Deterministic and Stochastic Error Bounds in Numer-
ical Analysis by E. Novak, Springer Verlag, 1988, and The Computational
Complezity of Differential and Integral Equations by A.G. Werschulz, Oxford
University Press, 1991.

Relatively few IBC papers study noisy information. One reason is the
technical difficulty of the analysis of noisy information. A second reason
is that even if we are primarily interested in noisy information, the results
on exact information establish a benchmark. All negative results for exact
information are also applicable for the noisy case. On the other hand, it is
not clear whether positive results for exact information have a counterpart



for noisy information.

In the mathematical literature, the word “noise” is used mainly by statis-
ticians and means a random error that occurs for experimental observations.
We also want to study deterministic error. Therefore by noise, we mean
random or deterministic error. Moreover, in our model, the source of the
information is not important. We may say that “information is observed”
or that it is “computed”.

We also stress that the case of exact information is not excluded, neither
in the model nor in most results. Exact information is obtained as a special
case by setting the noise level to zero. This permits us to study the depen-
dence of the results on the noise level, and to compare the noisy and exact
information cases.

In general, optimal algorithms and problem complexity depend on the
setting. The setting is specified by the way the error and cost of an algorithm
are defined. If the error and cost are defined by their worst performance,
we have the worst case setting. The average case setting is obtained when
the average performance of algorithms is considered. In this monograph,
we study the worst and average case settings as well as mixed settings and
asymptotic setting. Other settings such as probabilistic and randomized
settings will be the topic of future research.

Despite the differences, the settings have certain features in common.
For instance, algorithms that are based on smoothing splines are optimal,
independent of the setting. This is a very desirable property, since it shows
that such algorithms are universal and robust.

Most of the research presented in this monograph has been done over the
last 56 years by different people, including the author. Some of the results
have not been previously reported. The references to the original results
are given in Notes and Remarks at the end of each section. Clearly, the
author does not pretend to cover the whole subject of noisy information in
one monograph. Only these topics are presented that are typical of IBC, or
are needed for the complexity analysis. Many problems are still open. Some
of these are indicated in the text.

The monograph consists of six chapters. We start with the worst case
setting in Chapter 2. Chapter 3 is devoted to the average case setting. Each
of these two settings is studied following the same scheme. We first look for
the best algorithms that use fixed information. Then we allow the informa-
tion to vary and seek optimal information. Finally, complexity concepts are
introduced and complexity results are presented for some particular prob-
lems. Chapters 4 and 5 are devoted to the mixed settings, while Chapter 6
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to the asymptotic setting.

Each chapter consists of several sections, each followed by Notes and
Remarks, and Exercises. A preview of the results is presented in the intro-
duction of each chapter.



Chapter 2

Worst case setting

2.1 Introduction

In this chapter we study the worst case setting. We shall present already
known results as well as we show some new results. As already mentioned
in the Overview, precise information about what is known and what is new
can be found in Notes and Remarks.

Our major goal is to obtain tight complexity bounds for the approxi-
mate solution of linear continuous problems that are defined on infinite di-
mensional spaces. We first explain what is to be approximated and how an
approximation is obtained. That is, we carefully introduce the fundamental
concepts of solution operator, noisy information and algorithm. A special
attention is devoted to information which is most important in our analysis.
Information is, roughly speaking, what we know about the problem to be
solved. A crucial assumption is that information is noisy, i.e., it is not given
exactly, but with some error.

Since information is usually partial (i.e., many elements share the same
information) and noisy, it is impossible to solve the problem exactly. We
have to be satisfied with only approximate solutions. They are obtained by
algorithms that use information as data. In the worst case setting, the error
of an algorithm is given by its worst performance over all problem elements
and possible information. A sharp lower bound on the error is given by
a quantity called a radius of information. We are obviously interested in
algorithms with the minimal error. Such algorithms are called optimal.

In Sections 2.4 to 2.6 we study optimal algorithms and investigate whether
they can be linear or affine. In many cases the answer is positive. This is

9
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the case for approximation of linear functionals and approximation of opera-
tors that act between spaces endowed by Hilbert seminorms, assuming that
information is linear with noise bounded in a Hilbert seminorm. The opti-
mal linear algorithms are based on the well known smoothing splines. This
confirms a common opinion that smoothing splines are a very good practical
tool for constructing approximations. We show that in some special cases
smoothing splines are closely related to the least squares and regularization
algorithms.

When using smoothing splines or regularization, a good choice of the
smoothing or regularization parameters becomes an important question. Of-
ten special methods, such as cross validation, are developed to find them.
We show how to choose the smoothing and regularization parameters opti-
mally in the worst case setting, and how this choice depends on the noise
level and the domain of the problem. It turns out that in some cases the
regularization parameter is independent of the noise level provided that a
bound on the noise is sufficiently small.

In Sections 2.7 and 2.8 we allow not only algorithms but also information
to vary. We assume that information is obtained by successive noisy obser-
vations (or computations) of some functionals. The choice of functionals and
noise bounds depend on us. We stress that we do not exclude the case when
errors coming from different observations are correlated. This allows us also
to model information where the noise of information is bounded, say, in a
Hilbert norm.

With varying information, it is important to know whether adaption
can lead to better approximations than nonadaption. We give sufficient
conditions under which adaption is not better than nonadaption. These
conditions are satisfied, for instance, if linear information with noise bounded
in a norm is used.

Then we study the optimal choice of observations with given precisions.
This is in general a difficult problem. Therefore we establish complete results
only for two classes of problems. The first class consists of approximating
compact operators acting between Hilbert spaces where the noise is bounded
in the weighted Euclidean norm. In particular, it turns out that in this case
the error of approximation can be arbitrarily reduced by using observations
with fixed precisions. This does not hold for noise bounded in the supremum
norm. When using this norm, to decrease the error of approximation, we
have to perform observations with higher precisions. We stress that observa-
tions with noise bounded in the supremum norm seem to be most often used
in practice. Exact formulas for the minimal errors are in this case obtained
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for approximation of Lipschitz functions based on noisy function values.

In Section 2.9 we present the model of computation and define the e—
complexity of a problem as the minimal cost needed to obtain an approxima-
tion with the (worst case) error at most . In the worst case setting, the cost
of approximation is measured by the worst performance of an algorithm over
all elements of the problem. In general, the cost of successive observations
depends on their precisions. However, the model also covers the case when
observations with a given, fixed precision are only allowed.

The complexity results are obtained using previously established results
on optimal algorithms, adaption and optimal information. We first give tight
general bounds on the e—complexity. It turns out that if the optimal algo-
rithms are linear then in many cases the cost of combining information is
much less than the cost of gaining it. In such a case, the problem complexity
is roughly equal to the information complexity which is defined as the mini-
mal cost of obtaining information that guarantees approximation within the
error €. This is the reason why we are so much interested in existence of
optimal linear algorithms.

In the last section we specify the general complexity results to some
special problems. First, we consider approximation of compact operators in
Hilbert spaces where information is linear with noise bounded in the weighted
Fuclidean norm. We show sharp upper and lower complexity bounds. We
also investigate how the complexity depends on the cost assigned to each
precision.

Next, we derive the e—complexity for approximation and integration of
Lipschitz functions. For a fixed positive bound on the noise, the complexity
is infinite for sufficiently small €. To make the complexity finite for all
positive €, we have to allow observations with arbitrary precisions. Then
the e—complexity is roughly attained by information that uses observations
of function values at equidistant points with the same precision which is
proportional to €.

Finally, we consider approximation of smooth multivariate functions in
a Banach space. We assume that the noise of successive observations is
bounded in the absolute or relative sense. We show that in both cases the
e—complexity is roughly the same and is achieved by polynomial interpolation
based on data about function values at equispaced points, and with a noise
bound proportional to €.
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2.2 Information, algorithm, approximation

Let F be a linear space and G a normed space, both over the reals. Let
S:F—-G

be a mapping, called a solution operator. We are mainly interested in linear
S. However, for the general presentation of the basic concepts we do not
have to put any restrictions on S. We wish to approximate elements S(f)
for f belonging to a set £ C F. An approximation is constructed based only
on some noisy information about f. We now explain precisely how the noisy
information and the approximation are obtained.

An information operator (or simply information) is a mapping
N: F—2Y,

where Y is a set of finite real sequences, Y C (Jpo—; R". That is, N(f) is
a subset of Y. We assume that N(f) is nonempty for all f € F. Any
element y € N(f) will be called information about f. Note that knowing v,
we conclude that f is a member of the set { f1 € F'| y € N(f1) }. This yields
some information about the element f and justifies the names for N and y.

If the set N(f) has exactly one element for all f € F, information N is
called ezact. In this case, N will be identified with the operator N : F — Y,
where N (f) is the unique element of N(f). If there exists f for which N(f)
has at least two elements, we say that N is noisy.

Knowing the information y about f, we combine it to get an approxima-
tion. More precisely, the approximation is produced by an algorithm which
is given as a mapping

v:Y -G
The algorithm takes the obtained information as data. Hence, the approxi-
mation to S(f) is p(y) where y is information about f. The error of approz-
imation is defined by the difference [|S(f) — ¢(y)|| where || - || is the norm
in the space G.

We illustrate the concepts of noisy information and algorithm by three

simple examples.

Example 2.1  Suppose we want to approximate a real number (param-
eter) f based on its perturbed value y, |y — f| < §. This corresponds to
F =G =R and S(f) = f. The information is of the form

N(f)={yeR| [y—f]<d}
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with Y = R. For 6 = 0, we have exact information, N(f) = f, and for § > 0
we have noisy information. An algorithm ¢ is a mapping ¢ : R — R. For
instance, it may be given as p(y) = y.

Example 2.2  Suppose we want to approximate a smooth function based
on noisy function values at n points. This can be modeled as follows.

Let F' be the space of two-times continuously differentiable real functions
f:1]0,1] — R. We approximate f € F' in the norm of the space G = L2(0, 1).
That is, S(f) = f. For t; € [0, 1], the information operator is given by

N(f) = {yeR"\

3 (yi — f(t:))* < 52}-

=1

Knowing y corresponds to n noisy observations of f(¢;), 1 < ¢ < n. An
example of the algorithm is provided by the smoothing spline. For a given
parameter vy > 0, it is defined as the function ¢, (y) which minimizes the
functional

1 n
2 2
D(fw) = 7 [ @@ e+ 3 = 1)
i=1
over all f € F.
Example 2.3 Let F be as in Example 2.2 or another “nice” class of
smooth functions. The problem now is to approximate the integral of f

based on noisy function values f(¢;) with different precisions. That is, the
solution operator is given as

1
st = [ roa,
and information is defined as
N(f) = {yeR"| |yi—f(ts)| <o, 1<i<n}.

An example of the algorithm is a quadrature formula ¢(y) = Y1 a; yi.
O

In all the above examples, information operators belong to a common class.
This class is defined in the following way.
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An extended seminorm in a linear space X is a functional |- [|x : X —
[0,400], such that the set X7 = {z € X| ||z|lx < +o0} is a linear
subspace, and || - || x is a seminorm on X;. That is,

(@) lezllx = lafllzlx, VYaeR, VaeX,

() o1 +z2flx < [21lx + [[22] x, Vi, zo € Xy

We say that an information operator is linear with uniformly bounded noise,
iff it is of the form

N(f) = {yeR"| [ly-Nlly <d}, VfeF (2.1)

where N : F — Y = R" is a linear operator, |- ||y is an extended seminorm
in R" and § > 0.
For instance, in Example 2.2 we have

N(f) = [f<t1)7f(t2)7"'7f(tn)]'

As the extended seminorm || - ||y we may take the Euclidean norm, ||z|y =
|z|le = (X7, 22)1/2. In Example 2.3 the operator N is as above, and

||

zlly = o 5

(with the convention that a/(+o00) =0, a/0 = +o00, 0/0 =0), and 6 = 1.
Observe that for any linear information with uniformly bounded noise,

the extended seminorm || - ||y and the parameter § are not determined
uniquely. In particular, replacing || - ||y for § > 0 by ||z||y = =]y /9,
and for § =0 by
T R i
Y +oo  |lz|ly >0,

we can always set 0 to be 1. However, we prefer to have a parameter § (and
the norm independent of §) since it can be often interpreted as a noise level.
The smaller §, the smaller the noise. If || - ||y is a norm and § goes to zero,
then noisy information approaches exact information.

We now characterize linear information with uniformly bounded noise.
Suppose that a subset B of a linear space X is convex (i.e., z,y € B implies
ar + (1 —a)y € B for all a € [0,1]), and balanced (i.e., z € B iff —z € F).
Let

pp(x) = inf{t>0| =z/te B}, r e X.
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Lemma 2.1  The functional pp is an extended seminorm on X.

Proof Indeed, let pp(z),pp(y) < +0o and o € R. Then, for v = 0 we have
pp(az) = 0= app(z), and for a # 0 we have
pplazr) = inf{t>0]| az/tc B}
= inf{|ajt >0]| z/te B} = |a|pp(x).

We now check the triangle inequality. If x/t,y/u € B, then from the con-
vexity of B we obtain

8

+

<

~
18
IS
IS

€ B.

+
IS

Hence,

pp(z)+pply) = inf{t>0]| z/te B} + inf{u>0| y/uec B}
> inf{t4+u>0| (x+vy)/(t+u) € B}
pB(z +y).

Thus the set X1 = {z € X | pp(z) < 0o} is a linear subspace, on which pp
is a seminorm, which means that pp is an extended seminorm on X. O

We also observe that
{zeX|plx)<l} € B C{zeX|px)<1}

Moreover, if B is a closed ' subset of R” then B = {x € R"| p(z) < 1}.

Now, let the set B C R™ be convex, balanced and closed. Consider the
information operator of the form

N(f) = AN()+z| =B}, (2.2)

where N : F — R" is a linear mapping. Then, setting ||z|y = 0 - p(x) we
have that N is linear with noise bounded uniformly by ¢ in the extended
seminorm | - [[y. On the other hand, if information N is of the form (2.1)
then it can be expressed by (2.2) with B = {z € R"| ||z||y < }. Thus, we
have proved the following fact.

'Recall that in R™ all norms are equivalent. Therefore, if B is closed with respect to
a particular norm then B is also closed with respect to all norms in R™.
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Corollary 2.1 The classes of information (2.2) and linear information
with uniformly bounded noise are equivalent. O

Clearly, not all information operators of interest can be expressed by (2.1).

Example 2.4  Suppose we have a vector f = [f1, fo,..., fn] € R™ with
|fil <1, Vi, which we store in computer memory using floating point arith-
metic with ¢ mantissa bits. Then the difference between the exact f; and
stored data y; satisfies |y; — fi| < 27¢|f;|. The vector y can be interpreted
as noisy information about f where

N(f) = {yeR"| |y—fil<27'fil, 1<i<n}.

In this case, N(0) = {0} is a singleton which is not true for N(f) with f # 0.
Hence, the noise of information is not uniformly bounded.

Notes and Remarks
NR 2.1 A more concept of solution operator may be found in Traub et al. [107].

NR 2.2 For the exact information case, the formulation presented here corresponds
to the formulation given in Traub et al. [108]. The concept of noisy information is,
however, slightly different than this given in Traub et al. [108, Chap.12].

NR 2.3 The problem of approximating an operator S : F' — G by noisy or exact
information can be formulated in terms of approximating multi—valued operators
by single-valued operators. Indeed, let the multi-valued operator be given as S :
Yy — 2¢ with Yy = User N(f) and

S(y) = {S()| feE yeN()}

Then S(y) is approximated by ¢(y), where ¢ : Yy — G is an arbitrary single-valued
operator. This approach is presented in, e.g., Arestov [1] or Magaril-I'yaev and
Osipenko [52].

NR 2.4 The functional pg(x) is called the Minkowski functional (or gauge func-
tion) corresponding to the set B, see e.g., Wilansky [126].
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2.3 Radius and diameter of information

Let N: F — 2 be a given information operator. The worst case error (or
simply error) of an algorithm ¢ : Y — G (that uses information N) over the
set B2 C F' is defined as

e"r(N,p) = sup sup |[S(f)— o). (2.3)
fEE yeN(f)

Our aim is to minimize the error (2.3) with respect to all algorithms ¢. An
algorithm ¢gp¢ for which

" (N, ope) = inf e™ (N, ¢),

is called optimal.

It turns out that the problem of optimal algorithm is tightly related to
the concepts of radius and center of a set. We recall that the radius of a set
A C G is given as

r(A) = inf sup |la —g¢|-
(4) = inf, sup la o]
If for some g4 € G we have sup,cy |la — gal| = 7(A), then g4 is called a
center of A.

Denote Yy = Usep N(f). For y € Yo, let

E(y) ={fek| yeN(f)}

be the set of all elements f which are in £ and share the same information
y. Finally, let

Aly) = {S(N) | feEQW}

be the set of solution elements with information y. A radius of information
N is defined as
rad“'(N) = sup r(A(y)).
YEYy

Clearly, the radius rad™*"(N) depends not only on information N but
also on the solution operator S and the set E. If necessary, we will indicate
this dependence and write, for instance, radV"(N; S| E') or rad"*"(N; E).

It turns out that the radius of information yields the minimal error of
algorithms. Namely, we have



18 CHAPTER 2. WORST CASE SETTING

Theorem 2.1  For any information operator N,

igf e (N,¢) = rad"(N).

The optimal algorithm exists if and only if r(A(y)) = rad""(N) implies that
A(y) has a center. In particular, if for any y there exists a center g, of the
set A(y) then the algorithm

Pctr (?/) = Gy

s optimal.

Proof For any algorithm ¢, its error can be rewritten as

" (N,p) = sup sup [IS(f)—e(y)ll
yeYo fEE(y)

= sup sup [lg— o)l
y€Yo geA(y)

Hence, using the definition of the radius of a set, we obtain

" (N,p) > sup r(A(y)) = rad™(N),
yeYo

and consequently
inf e"'(N, ) > rad""(N).
©

To prove the inverse inequality, it suffices to observe that for any § > 0
it is possible to select elements ¢;5(y), y € Yo, such that

sup [[S(f) —ws(y)|| < r(A(y)) + 6.
fEE(yY)

For the algorithm g5 we have
e" (N, ps5) < radV(N) + 4.

Since 6 is arbitrary, inf, e""(N, ¢) < rad“*"(N).

To prove the second part of the theorem, suppose that each set A(y) with
r(A(y)) = rad""(N) has a center g,. Then, for any y € Y, we can choose
an element g, € G such that

sup fla—g,|l < rad**(N)
a€A(y)
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(if 7(A(y)) = rad™(N) then g, = g,). An optimal algorithm is given as
Popt (y) = Gy-

On the other hand, if for some yo € Yy we have r(A(yp)) = rad""(N)
and the set A(yp) has no center, then for any algorithm we have

e""(N,o) > sup ||S(f) —¢(yo)ll
fEE(yo)

> r(A(yo)) = rad""(N).
This shows that an optimal algorithm does not exist. O

The algorithm ¢ defined in the above theorem is called central. The central
algorithm (if it exists) has even stronger properties than the usual optimal
algorithm. Indeed, ¢ty is optimal not only with respect to the set F, but
also with respect to each E(y). Namely, for any y € Yy we have

e (N, petr; E(y)) = inf " (N, p; E(y)) = 7(A(y))-

Together with the notion of a radius, it is convenient to introduce the
notion of a diameter of information N. Recall first that the diameter of a
set A is given as

d(A) = sup |lag —a_1].
a-1,a1€A

We also recall that for any set A we have
r(A) < d(A) < 2-r(A). (2.4)

Example 2.5 Let a set A C G be centrosymmetric. That is, there exists
an element a* € G such that the condition a € A implies 2a* — a € A.
Then a* is the center of A and

d(A) = 2-r(A) = 2-sup{|la—a*||| a€ A}

Indeed, using the triangle inequality we obtain

. 1
r(A) > inf sup - ([lg —all + g — (2a" —a)]|)
geG acA 2
> inf sup fla—a*| = sup [|a - a*||
9€G qeA acA

which shows that a* is a center. To prove the remaining equality, observe
that

d(4) > suplla— (2a" —a)| = 2supfla—a’. ©
a€A acA
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A diameter of information N is defined as

diam(N) = ysg}lf) d(A(y)).

Observe that in view of the equality

d(A(y))
= sup{[|S(f1) = S(f-)l | f-1,fr € Fo, y € N(f-1) " N(f1) },

the diameter of information can be rewritten as
diam(N) = sup [|S(f1) — S(f-1)l;

where the supremum is taken over all f_i, f; € E such that N(f_1) N
N(f1) # 0. Thus, roughly speaking, diam(N) measures the largest distance
between two elements in S(F) which cannot be distinguished with respect
to information.

The diameter of information is tightly related to the radius. although its
definition is independent of the notion of an algorithm. Namely, in view of
(2.4), we have the following fact.

Theorem 2.2  For any information N,
diam(N) = ¢-rad™(N)

where ¢ =c¢(N) € [1,2]. O

In general, ¢ depends on information and the set E. However, in some cases
it turns out to be an absolute constant.

Example 2.6 Let S be a functional, i.e., the range space G = R. Then,
for any set A C R we have d(A) = 2r(A) and the center of A is (sup A +
inf A)/2. Hence, for any information N the constant ¢ in Theorem 2.2 is
equal to 2. O

The relation between the radius and diameter of information allows us to
show “almost” optimality of an important class of algorithms. An algorithm
pint 18 called interpolatory iff for all y € Yy

eint(y) = S(fy),
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for an element f, € E(y).
Since S(fy) is a member of A(y), for any f € E(y) we have

IS(f) = eIl = [1S(f) = Sl < d(Aly)) < diam(N).

This yields the following fact.

Corollary 2.2  For any interpolatory algorithm iy we have

e (N, pint) < 2-rad™(N). O

In some important cases, the diameter of information can be expressed in a
simple way. For a set A C F, let

bal(A) = (A—A)/2 = {(a1 —a_1)/2| a_i,a1€ A}

Observe that the set bal(A) is balanced, i.e., it is centrosymmetric with the

center zero. It is also convex for convex A. Obviously, bal(A) = A for convex
and balanced A.

Lemma 2.2  Let the solution operator S be linear. Let N be an informa-
tion operator with Y = R"™ satisfying

N(f)NN(f_) #£0 for frie B — 0 ¢ N(%) (2.5)

and

h ebal(E), 06 N(h) = 3f_1,f1 € E, such that N(f1) "\N(f_1) #0
and h = (f1 - f_l)/2 . (2.6)

Then
diam(N) = 2-sup{||S(h)|| | h € bal(E), 0 € N(h) }. (2.7)

If, in addition, the set E is convex and balanced, then

diam(N) = 2-sup{||S(h)||| he€ E,0eN(h)}
= d(A(0)) = 2-r(A(0)), (2.8)

where A(0) = {S(h)| h € E,0¢€ N(h)}.
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Proof The first part of the lemma follows directly from (2.5), (2.6), and
linearity of S. The assumption (2.5) yields the upper bound and (2.6) yields
the lower bound on diam(N) in (2.7). Since for convex and balanced set E
we have bal(E) = E, the first equality in (2.8) is also valid.

To prove the remaining two equalities in (2.8), we first show that the
set A(0) is balanced. Indeed, let h € E, 0 € N(h). Then, from (2.6) we
have h = (f1 — f-1)/2, where f_1, f1 € E and N(f_1) NN(f1) # 0. Using
(2.5) we get 0 € N((f-1 — f1)/2) = N(—h). Hence, S(h) € A(0) implies
—S(h) = S(—h) € A(0).

To complete the proof it suffices to observe that the set A(0) is cen-
trosymmetric with the center zero and use the fact proven in Example 2.5.
g

Lemma 2.2 yields the following theorem which is the main result of this
section.

Theorem 2.3  Let S be a linear operator. Let information N be linear
with uniformly bounded noise,

N(f) = {yeR"| lly- Ny <}
If the set E is convex then
diam(N) = 2-sup {[|S(R)[ | h € b(E), [[N(R)]| <4}
Proof 1t suffices to check the assumptions of Lemma 2.2. Indeed, if ||y —
N(f)lly <6, for i = —1,1, then also |0 — N(f1 — f-1)/2|ly < §, which
shows (2.5). To show (2.6), let h = (f1 — f—1) with f1,f-1 € E and 0 €

N(h), e, [[N(fi = f-1)/2ly < 6. Then for y = N(f-1 + f1)/2 we have
ly — N(f)lly <9, as claimed. O

A larger class of information for which Lemma 2.2 holds consists of informa-
tion operators N : F — 2Y such that Y = R" and the graph

gr(N;E) = {(f,y) e FxR"| feE yeN(f)}
is a convex and balanced set. This fact is left as E 2.8.
Notes and Remarks

NR 2.5 Abstractly, the concept of an optimal algorithm can be introduced as
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follows. Let R be a relation defined on the Cartesian product of algorithms. For
two algorithms we write o1 < @9 iff (1, ¢2) € R and say that ¢; is not worse than
@2 (or that o is not better than ¢1). An algorithm @op is optimal iff

Popt < Py Ve
In this section we use the (worst case) error criterion. It corresponds to the relation
01 < 2 = e""(N,p1) < e""(N, ).
If the relation is defined as
pr < g2 = (N E(y)) < ™ (N, E(y)), Yy €Yo,

then only the central algorithm (if it exists) turns out to be optimal.

NR 2.6 The notions of the radius and diameter of information were introduced
in Traub and Wozniakowski [109]. The formula for diam (V) in the case of linear
information with noise bounded in a seminorm and convex and balanced set F, was
first shown by Micchelli and Rivlin [59]. They used the fact that the radius of noisy
information is equal to the radius of some appropriately chosen exact information;
see also E 2.7.

Exercises

E 2.1 Give an example of information N and a set E for which:
1. Optimal algorithm does not exist.
2. Optimal algorithm does exist, but central algorithm does not.

E 2.2 Show that the set of all optimal algorithms is convex.

E 2.3 Prove the inequalities
r(A) < d(4) < 2-7(A),
for an arbitrary set A.

E24 Letl<e<2.
1. Find a set A for which d(A) = ¢-r(A), with r(A) € (0, +00).
2. Find information N and a set F, such that

diam(N) = ¢-rad""(N)

and r(N) € (0, +00).
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E 2.5 Let S : F — G be an arbitrary solution operator. Show that for any
information operator N and any convex set £ C F' we have

radwor(N§E) = c¢- sup radwor(N; [flva])v
f1.f2€E

where ¢ € [1,2]. Moreover, if S is a functional then ¢ = 1. (Here [f1, f2] =
{afi+(1-a)f2]0<a<1})

E 2.6 Let the solution operator S : F' — G be linear. Let E be a balanced and
convex set, and let information N be linear with noise bounded uniformly in a norm
|| - lly. Suppose there exists an operator A : Y — F such that for any f € E and
y € N(f) we have f — A(y) € {h € E| |[N(h)|ly < 6}. Show that then the
algorithm (y) = S(A(y) ), Yy, is optimal.

E 2.7 Let the solution operator S : F — @, information N : F — 2¥ with Y = R",
and set £ be given. Define the space F' = F' x Y, solution operator S : F' — G,
exact information operator N : FF — Y, and set £ C F as

(fy) = S(),
(f =,
= {(fiy)] feE yeN(f)}

Show that for any algorithm ¢ : Y — G we have

—_ —

Y
Y

2ty
es]l

"I (N,¢; S, E) = & (N,¢; S, E)

where the second quantity stands for the error of ¢ over E, for approximating
S(f,y) based on exact information y = N(f).

E 2.8 Show that information whose graph gr(NV; E) is convex and balanced satisfies
the conditions (2.5) and (2.6). of Lemma 2.2.

E 2.9 Let
N(f) = {yeR"| (y—N(f)) € B},

where N : F — R” is linear and B is a given set of IR®. Show that the graph
gr(N; E) is convex (and balanced) if both sets B and FE are convex (and balanced).

2.4 Affine algorithms for linear functionals
In this section we deal with the case when
e the solution operator S is a linear functional.

We are especially interested in finding optimal linear or affine algorithms.
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2.4.1 Existence of optimal affine algorithms

Since now the space G = R, we have

diam(N) = 2.rad""(N) = sup (sup A(y) —inf A(y)),
YEY)
where Yy = Usep N(f), Ay) = {S(f)|f € E, y € N(f)}. The algorithm
o(y) = (sup A(y) + inf A(y) )/2 is optimal and also central. We now ask if
there exists an optimal algorithm which is linear or affine. It is easily seen
that, in general, this is not true.

Example 2.7 Let F = R? and

E={f=(fi,h)eR*| fo=f, |Al<1}

Then the set E is balanced but not convex. Let S(f) = fo and N(f) = {f1}.
In this case the problem can be solved exactly. However, the only optimal
algorithm, @opt(y) = y3, is nonlinear. O

Restricting properly the class of problems, it is however possible to show the
positive result. In what follows, we assume that ¥ = R" and rad™*"(N) <
+00.

Theorem 2.4  Let S be a linear functional. If the graph gr(N; E) of the
information operator N is convex then there exists an optimal affine algo-
rithm. If, in addition, gr(N, E) is balanced then any optimal affine algorithm
is linear.

Proof Suppose first that gr(N, F) is a convex set. Let r = radV"(N). If
r = 0 then each set A(y), y € Yy, has exactly one element which we denote
by a,. Let yo € Yy. The functional ¢1(y) = ayy, —ay, is linear on its convex
domain Yy — o and can be extended to a linear functional 9 defined on Y.
Letting ¢(y) = ¢2(y — yo0) + ay, we obtain an optimal affine algorithm.

Let r > 0. Consider the set

A= {sS(N)) eR™ | feBE yeN()}

Since gr(N, E) is convex, A is also convex. Then the set A; = bal(A) =
(A— A)/2 is convex and balanced. Let

p(u) = inf{t>0]| u/te A}, u € R,
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We show that for u = (0,9) € A1, g > 0, we have p(u) = g/r. Indeed,
Lemma 2.2 yields

r = sup{|S(h)|| he€bal(E),0eN(h)}
= sup{aecR| (0,a) € A}

Hence, the infimum over all ¢ > 0 such that (0, g/t) € A1 is equal to g/r.

Recall that p(u) is a seminorm on the linear space P = {u € R""|p(u) <
+oo}. Let Pp={ue€R"™|pu)=0}and P, ={(0,9) e R*""|ge R}
Since P, N Py = {0}, the space P can be decomposed as P = Py @ Py
where P; C Pg-. Define on P; the linear functional & as &1 (u) = p(u) = g/r
where u = (0,9). Since p(u) is a norm on Pj-, from the classical Hahn-
Banach theorem it follows that £; can be extended to a functional £» which
is defined on P;- and satisfies &5(u) = & (u) for u € Py, and &(u) < p(u) for
all u € Py

For u = up + ug € P with ug € Py, ug € Py, we now define &(u) =
52(u0l). We claim that the functional £ has two properties:

() &) = plu), Vue P,

(i) &) < plu), YueP
As (i) is obvious, it remains to show (ii). Let u = wg + ug and t > 0
be such that u/t € A;. Let 0 < @ < 1 and f = —a/(1 — a). Since
p(up) = 0, we have fug/t € Aj, and from convexity of A; it follows that
aug /t = au/t+(1—a)Bug/t € Ay. Since t and a can be arbitrarily close to
p(u) and 1, respectively, we obtain p(ug) < p(u). Hence, &(u) = &(ug) <
p(ug) < p(u), and (ii) follows.

For (y,g9) € P, y € R", g € R, the functional £ can be represented as
§(y,9) = e1(y) + 7(9) where ¢1(y) = &£(y,0) and ~(g) = £(0,9) = g/r. As
u € A yields p(u) < 1, we have A} C P. Hence, for any f; € E, y; € N(f;),
i=—1,1,

5<y1 —2y1’5(f1)—25(f1)>
— o (B (S - S() < 1

Setting o = —ry; we get from the last inequality that

S(f1) —2a(y1) —=r < S(f-1) — p2(y—1) + 1
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It now follows that there exists a number a € R such that for all f; and
yi € N(f;), i = —1,1, it holds

S(f1) —p2(1) —r < a< S(f-1) — pa(y—1) +

Setting pag(y) = w2(y) + a we finally obtain

| S(f) — par(y) | <7, feE,yeN(f).

Thus the affine algorithm ,g is optimal.

Suppose now that gr(N, F) is not only convex but also balanced. Then
from Lemma 2.2 we have rad“*"(N) = r(A(0)). Since in this case the set
A(0) is balanced, its center is equal to zero and for any optimal algorithm ¢
we have p(0) = 0. Hence, any optimal affine algorithm is linear. O

The fact that S is a functional together with Theorem 2.4 yields an interest-
ing property of the radius of information. Assume that F is convex and that
the information is linear with noise bounded in a (not necessarily Hilbert)
norm || - ||y,

N(f) = {yeR"| |ly=N(lly <o}
Let r(9) be the radius of N. Then we have the following fact.

Lemma 2.3  The function K(9) defined by

r(9) — r(0)

K(%) = 5

0 >0,

is nonincreasing and bounded. In particular, the derivative r'(07) emists.

Proof We first show that K(0) is nonincreasing. Let 0 < v < 4. For
e > 0, let hg,hs € bal(F) be such that N(hg) = 0, S(ho) > r(0) — €, and
IN(hs)lly < 9, S(hs) > r(6) —e. Let hy = ho + (v/6)(hs — ho). Then
hy € bal(E) and ||N(hy)|ly < . Hence,

() = S(hy) = S(ho) + 5 (S(hs) = S(ho))
)

VM—a(l—i—%).

Letting ¢ — 0, we obtain the desired inequality K () > K(0).

v
-

e
_l_
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We now prove that K (0) is bounded. To this end, let ¢,¢ be the optimal
affine algorithm for § = 0. Then ¢in(y) = war(y) — war(0) is a linear
functional whose norm

lennlly = sup |pin ()]
llzlly <1

is finite. For any f € E and y € N(f) we have

| S(f) — pa(y) | | S(f) = pat(N(f)) | + | pat(y) — pag (N(f)) |

<
< 7(0) + 0 llennlly-

Taking the supremum over f and y we get K(0) < ||¢mnlly. O

Observe now that if 7/(07) = 0 then 7(6) = const. This means that informa-
tion is useless, 7(d) = sup{ S(h) | h € bal(E) }, and the optimal algorithm is
constant. This and Lemma 2.3 yield the following theorem.

Theorem 2.5  For an arbitrary linear functional S and the noise bounded
uniformly in a norm by §, the radius r(5) of noisy information is either
constant or converges to the radius r(0) of exact information linearly in
5 — 0%, ie.,

r(8) = 7(0) + §-7(0%) + o(d).

2.4.2 The case of Hilbert noise

We now construct all optimal affine algorithms for an important class of
problems. Namely, we assume that the set F is convex and information is
linear with noise uniformly bounded in a Hilbert norm, i.e.,

N(f) = {yeR"| Jly-=Nly <5} (2.9)

where § > 0 and the norm || - ||y is induced by an inner product (-,-)y.
Clearly, in this case the graph gr(N, E) is convex and an optimal affine
algorithm exists.

We also assume that the radius r = rad"*"(N) is finite and is attained.
That is, there exists h* = (ff — f*1)/2 € bal(E) with f*,, f{ € E, such that
IN(h*)|ly <6 and r = S(h*). We shall see later that the latter assumption
is not restrictive.

For two elements f_i,f1 € F, let I = I(f-1,f1) denote the interval
I ={af1+(1—-a)f1i] 0 < a < 1} Itis clear that if f4,f1 € E
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then I(f_1, f1) € E and rad"(N;I) < rad"(N;E). Furthermore, for
I =I(f*y, f{) we have

radV(N; E) = rad“"(N; I)

(compare with E 2.5). Hence, the problem of approximating S(f) for f
belonging to the one dimensional subset I* C FE is as difficult as the original
problem of approximating S(f) for f € E. We shall say, for brevity, that I'*
is the hardest one—dimensional subproblem contained in the original problem
E. In particular, we have that any algorithm optimal for F is also optimal
for I*.

The latter observation yields a method of finding all optimal affine algo-
rithms. Namely, it suffices to find all such algorithms for I* and then check
which of them do not increase the error when taken over the whole set E.
In the sequel, we follow this approach.

Observe first that if || N(h*)||y < J then the only optimal affine algorithm
is constant, ¢(y) = S(fo) where fo = (ff+f*1)/2. Indeed, let y = N(fo)+=
where ||z]ly < 6 — ||[N(h*)|ly. Then y is noisy information for any f € I*
and therefore @.q(y) = S(fo). Hence, @.g is constant on a nontrivial ball.
Its unique affine extension on R" is . = S(fo)-

In what follows, we assume that ||N(h*)||y = 9.

Lemma 2.4  For the hardest one—dimensional subproblem I* = [f*,, f{],
all optimal affine algorithms are given as

parr(y) = S(fo) + d-(y— N(fo),w)y, (2.10)
where w = N(h*)/||N(h*)|ly and d = cr/s, for any c € [0,1].
Proof Let yo = N(fo) and w* = N(h*). For y, = yo + aw*, o € R, the set
of all elements which are in the interval S(I*) and cannot be distinguished
with respect to information y, is given by S(I*) N B(S(fo) + ar,r), where

B(a,T) is the ball with center a and radius 7. From this it follows that for
any optimal affine algorithm @.g we have

Patt(Ya) = S(fo) + car (2.11)

where 0 < ¢ < 1. Since o = (Yo — Yo, w)y /0, (2.11) can be rewritten as

pait(ya) = S(fo) + ¢+ % (ya —yo,w)y. (212)
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We now show that for any ¢ € [0,1], the formula (2.12) is valid not only
for y,, but for all y € R™. To this end, it is enough to show that for any

y = yo+x, where ||z||y <6, (x,w)y = 0, we have p.g(y) = vag(v0) = S(fo)-
Indeed, let pag(y) = S(fo) + a, where (without loss of generality) a > 0.
Then @.g(yo + ex) = S(fo) + ca. Since yo + ex is noisy information for

fe = fo—h*\/1 —&?||z||} /62, we obtain

e (N, pag; I*) > pag(yo +ex) — S(fe)

= ea+r\/1—¢e?|z|} /82

For small € > 0, the last expression is greater than r, which contradicts the
assumption that the algorithm ¢,g is optimal. This completes the proof.
O

The question now is as follows: for what values of d the affine algorithm
(2.10) (which is optimal for the hardest one-dimensional subproblem I*) is
optimal for the original problem E?

To give an answer, we first evaluate the error eV" (N, p,q¢; F) of the
algorithm (2.10). For any f € E and y = N(f) + x € N(f), we have

S(f) —warr(y) = S(f) = S(fo) — d{(N(f) —yo,w)y — d(z,w)y
= S(f) - (paff(N(f)) - d<$aw>Y-

Hence,

sup [S(f) = @an (W)l = [S(f) = ar(N(f))[ + d0. (2.13)

llzlly <o
We also have
S(1) — e (N(f1)) = =(S(f21) — at(N(f21)) = r—ds.  (2.14)

From (2.13) and (2.14) it follows that the necessary and sufficient condition
for the algorithm (2.10) to be optimal for the set F is that for all f € E

S(fZ1) = ear(N(f21)) < S(f) = as(N(f)) < S(fT) = ar (N (fT))-

Using the formula for ¢, these two inequalities can be rewritten as

S(f1) = S(f) (N(f7) = N(f),w)y, (2.15)
S(f21) = S(f) (N(fZ1) = N(f),w)y. (2.16)

> d-
< d-
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We now show that (2.15) and (2.16) are equivalent to
S(h*) — S(h) > d-(N(h*) = N(h),w)y, Vh € bal(E). (2.17)

Indeed, let (2.15) and (2.16) hold. Then, for any h = (f1 — f-1)/2, fi € E,

we have
((S(fT) = S(f)) = (S(fZ1) = S(f-1)))

d ((N(fi = fi),whyy = (N(f21 = f-1), w)y)
(N(h") = N(h),w )y

S(h*) — S(h) =

v
ISUN R CR I

Suppose now that (2.17) holds. Let f € E. Then, for h = (f — f*,)/2 €
bal(F) we have

S =S(f) = 2(5(h") = 5(h)) = 2d(N(h*) = N(h),w)y
= d(N(f1) = N({f),w)y

which shows (2.15). Similarly, taking h = (f] — f)/2 we obtain (2.16).

Thus the number d should be chosen in such a way that (2.17) holds.
This condition has a nice geometrical interpretation. Namely, for v > 0, let

r(y) = sup{S(h) [ hebal(E), [N(h)|y <~}
be the radius of information N with the noise level § replaced by ~.

Lemma 2.5  The condition (2.17) holds if and only if the line with the
slope d passing through (0,7(5)) lies above the graph of r(7), i.e.,

r(y) < r(8) + d(y—9), Vv > 0. (2.18)

Proof Observe first that (2.18) can be rewritten as
S(*) = S(h) = d(IN()lly = INWy ), Vhebal(E).  (2.19)
Indeed, if (2.18) holds then for any h € bal(E), v = |[N(h)||y, we have

S() = S(h) = () —r(y) = d(@E—7)
= d(INE)y = IN(B)]ly)-
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Let (2.19) holds. Then for any v > 0 and € > 0 there is h. € bal(E) such
that ||N(he)|ly <~ and S(he) > r(y) —e. Hence,
r(6) = SM7) = S(he) + d(IN(RF)|ly = [IN(he)lly)
> r(y) —e+d(d—)
Letting ¢ — 07 we get (2.18).
Thus, it suffices to show that (2.17) is equivalent to (2.19). Indeed, since
(N(h), N(h"))y

IV ()l
INCR) Ny = Ny,

(N(h') = N(h),w)y = [IN()ly -

Y

the condition (2.17) implies (2.19).
We now show that (2.17) follows from (2.19). Let h € bal(E),

S(h*) — S(h) = d(N(h*) — N(h),w)y + a. (2.20)

For0<7<1,let hy =(1—7)h*+7h=h*—7(h* —h). Then h, € bal(F)
and from (2.20) we have

S(h*)—=S(hy) = 7(S(h*)=S(h)) = 7d(N(h*)=N(h),w)y +7a. (2.21)
We also have

IN(IF = IN(h*) = 7(N(h*) = N(h))II5-
= (IN(W)ly =7 (N(R") = N(h),w)y)* + O(r%),

as 7 — 07. Hence,
IN(R) Iy = IN(h)|ly = 7{N(h*) = N(h),w)y + O(r%).  (2.22)

Combining (2.21) and (2.22) with (2.19) we now obtain 7a > O(7?), which
means that a is nonnegative. This together with (2.20) proves (2.17). O

We summarize our analysis in the following theorem.

Theorem 2.6  Let N be information (2.9) with the noise level § > 0. Let
r* = (ff — f*1)/2, fi, f*1 € E, be such an element that

S(h*) = sup{S(h)| hebal(E), [N(h)| <3}
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Then all optimal affine algorithms are given by

aii(y) = g0 + d-(y—yo,w)y,

where go = S(fi +[21)/2, yo = N(fi + [21)/2, w = N(h*)/[[N(h*)lly
(orw =0 for N(h*) =0), and d satisfies

r(y) <r(6)+d(y—96), Vy=>0. O

We stress that Theorem 2.6 gives all optimal affine algorithms. In particular,
another choice of h* leads to the same optimal affine algorithms. Note also

that if |[N(h*)||y <& then d =0 and .z = S(fo).

We now briefly discuss the case when the hardest one-dimensional sub-
problem does not exist. Then we can extract a sequence {h;} C bal(E) such
that ||N(h)|ly <9, Vi, and lim; . S(h;) = (). As {N(h;)} is a bounded
set of R™, it has an attraction point w*.

Suppose first that ||w*||y = . In this case we let w = w*/é and d as in
Theorem 2.6. Using the technique from the proof of Lemma 2.5 and some
approximation arguments, we can show that for all h € bal(E),

r(0) — S(h) > d- (6 —(N(h),w)y), VYhebal(E),

which corresponds to inequality (2.17). Hence, S(h) —d(N(h),w)y < r(d)—
dd, or equivalently,

S(f-1) — d{N(f-1),w)y —r(0) < S(fi) — d(N(f1),w)y + r(d),

for all f_1,f1 € E. Letting g = supsep S(f) — d(N(f),w)y — r(5), we
obtain |S(f) —d(y,w)y —g| <r(d),V f € E, y € N(f). This means that the
algorithm
pai(y) = g9+ d-(y,w)y
is optimal.
If Jw*|ly < § then r(v) is constant for v > ||w*|ly. Hence, the optimal
affine algorithm is also a constant, pag = supsep S(f) — 7(9).

So far we have not covered the case 6 = 0. It turns out, however, that
exact information can be treated as the limiting case. Indeed, let p5 =
gs + ds(-,ws)y be the optimal affine algorithm for § > 0. Let wy be an
attraction point of {ws} as § — 0%. As lims_gds = '(0") and

S(h) — d5<N(h),w5>y < T’((s) —dds, VYhe bal(E),
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letting § — 07 we obtain
S(h) — (0N (h),wo)y < 7(0), V h € bal(E).
Hence, for go = supscp S(f) — r'(0Y)(N(f),wo)y — r(0) we have [S(f) —
(0P (N(f),wo)y — go| < 7(0), Vf € E, and the algorithm
woly) = r'(07) - (y,wo)y + go
is optimal. (See also E 2.17 for another construction.)

We end this section by a simple illustration of Theorem 2.6.

Example 2.8 Let F' be a linear space of Lipschitz functions f :[0,1] — R
that satisfy f(0) = f(1). Let

E=A{feF| [f(z1)— fla2)| <|oy — a2, Var,z2}.

We want to approximate the integral of f, i.e.,

s6) = [ rwa

Noisy information is given by perturbed evaluations of function values at
equidistant points, y = [y1,...,ys] € R", where y; = f(i/n) +z;, 1 <i <
n, and the noise ||z|l; = (X0, z7)Y2 < 6.

Since S is a functional and the set E is convex and balanced, Theorem
2.3 yields

rad™ (N) = sup {/01 fyd| ek, S F(ifn) < 52}.
=1

The last supremum is attained for

) 1 21 —1
W) = — 4+ — — |t—
®) \/ﬁ+2n 2n

3
3|~

)

and 5 )
0) = —— + —
r(9) Vn + 4n
(compare also with Theorem 2.5. Hence, w = (1,1,...,1)/y/n and d =
n~1/2. The unique optimal linear algorithm is the well known arithmetic

mean
1 n
ein(y) = = Y Ui
i

Note that in this case optimal linear algorithm is independent of the noise
level . However, its error does depend on ¢.
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Notes and Remarks

NR 2.7 The problem of existing optimal linear or affine algorithms for approxi-
mating linear functionals has a long history. The first positive result on this subject
is due to Smolyak [96] who considered the exact information case and convex and
balanced set E; see also Bakhvalov [4]. His results was then generalized by Sukharev
[101] to the case of only convex set E. Noisy case was considered by, e.g., Marchuk
and Osipenko [55], Micchelli and Rivlin [59]. The proof of Theorem 2.4 is taken
from Magaril-Il’yaev and Osipenko [52] where even a more general result is given;
see £ 2.11.

NR 2.8 We want to stress that Theorem 2.4 does not hold when the solution
operator S is linear but not a functional. Examples (for exact information) are
provided by Micchelli and Rivlin [59], Packel [69], Werschulz and Wozniakowski
[125]; see also Traub et al.[108, Sect.5.5 of Chap.4].

NR 2.9 The dependence of the radius on the noise level § was studied in Kacewicz
and Kowalski [29] for the solution operator S being a functional, and in Kacewicz
and Kowalski [30] for arbitrary linear S. They showed, in particular, that if F
is the unit ball with respect to a Hilbert seminorm and S is a functional, then
r(8) = 7(0) + I ||@inlly + 0(6) where ¢y, is as in the proof of Lemma 2.3. The
general result of Theorem 2.5 seems however to be new.

NR 2.10 Optimality of the affine algorithms defined in Theorem 2.6 was shown
by Donoho [12]. The idea of using in the proof the hardest one—dimensional sub-
problems belongs to him. We additionally showed that those are all optimal affine
algorithms. The results in the case when the radius is not attained as well as the
formulas for the optimal affine algorithm in exact information case are new.

NR 2.11 Optimal algorithms for noise bounded in the uniform norm rather than
in the Hilbert norm are in general unknown. We mention one special result which
has been recently obtained by Osipenko [68].

Let F be a separable Hilbert space with a complete orthonormal system {e; }i>1.
For f € F,let f; = (f, e;)r be the ith Fourier coefficient of f. Consider the problem
of approximating a functional S = (-, s)p for f from the unit ball of F, based on
noisy values of the Fourier coefficients, y; = f; + x;, where |z;| < 0;, 1 < i < n.
Osipenko showed, in particular, that the optimal linear algorithm ¢gp¢ is in this
case given as follows. Let A € (0, ||s||r] be the (existing) solution of

n

Isl1Z — S (Is; 2 = A262)5 — A% = 0.

j=1

Then

n

Popt(y) = Z(l—A5j|Sj|_1)+Sjyj

Jj=1
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and the radius equals

rad ™ (N) = A+ 376 (1ss] — A3y

Jj=1
Exercises

E 2.10 Show that an optimal affine (linear) algorithm for a functional S exists if
the set

A={@ws(N) yeN(), feE}

is convex (convex and balanced).

E 2.11 (Magaril-1’yaev and Osipenko) Let ¢(A) (cb(A)) be the smallest convex
(convex and balanced) set which contains A. Show that an optimal affine (linear)
algorithm exists iff

1ad" (e(N), e(E) ) = rad™" (N; B)  (1ad™ (cb(N), cb(E) ) = rad"*" (N; E) ).

E 2.12 Suppose that the radius is attained for two elements hf, h} € bal(E) such
that N(h}) # N(h3). Show that then the only optimal affine algorithm is constant,

Paff = (SqueE S(f) +infrer S(f))/2.
Use this result to show the formula for A* in Example 2.8.

E 2.13 Consider the problem of estimating a real parameter f from the interval
I = [-7,7] C R, based on the data y such that |y — f| < §. Show that in this case
the radius is equal to min{7,d} and the optimal affine algorithm is given as

Y o<,
Pari(y) = cy d=71 (0<e<1),
0 6> T.

E 2.14 Let N be linear information with noise bounded uniformly by § > 0 in a
Hilbert space norm. Let f_1, fi € F be such that | N(f1 — f-1)|ly > 20. Show that
for the interval I = [f_1, f1] we have

wor . _ |S(f1)—5(f_1)| .
d™ N = TN =Nl

and the only optimal affine algorithm is given as

S(f1) —S(f-1)
IN(f1) = N(f-0)lly

where fo = (f-1+ f1)/2 and w = (N(f1) = N(f-1))/IIN(f1) = N(f-D)lvy-

eart(y) = S(fo) + (y = N(fo),w)v,
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E 2.15 Let E be a convex set. Show that the radius
r(0) = sup{ S(h)| h€Dbal(E), [N(h)[y <4}
is a concave and subadditive function of §.

E 2.16 Why does the number d in Theorem 2.6 exist? For 0 < a < b < +00, give
an example where the set of all such d forms the closed interval [a, b].

E 2.17 (Bakhvalov) Let E be a convex and balanced set. Consider approxima-
tion of a linear functional S for f € F, based on ezact linear information y =
[L1(f),..., Ln(f)] where the functionals L; are linearly independent on span FE.
Let

ri(x) = sup{S(h)| heFE, Lyh)=ux, Lj(h)=0,i#k}.

Assuming that the derivatives 7 (0) exist for all 1 < k < n, show that the algorithm

@(y) = 35—, 73(0) y; is a unique optimal linear.

E 2.18 Show that if the solution operator S is linear but not a functional then the
assertion of Thorem 2.5 in no longer true.

E 2.19 Show an example of a balanced but not convex set E such that for some
linear functional S and some linear information N with noise bounded uniformly in
a Hilbert space norm we have rad"°"(N) = 0, but the error of any affine algorithm
is infinite.

E 2.20 Find an optimal linear algorithm for the integration problem of Example
2.8 when the function values are observed at arbitrary, not necessarily equidistant,
points.

2.5 Optimality of spline algorithms

In this section we assume that:

e S is an arbitrary linear operator.

e E is the unit ball in an extended seminorm || - ||,
E=Afer| |fllr<1}.

e Information is linear with uniformly bounded noise,

N(f) = {yeR"| [ly-N(lly <}, >0



38 CHAPTER 2. WORST CASE SETTING

As explained in Section 2.2, the second assumption is roughly equivalent to
the fact that F is a convex and balanced set. The assumption § > 0 is not
restrictive. If 6 = 0 then changing the extended seminorm || - ||y properly
we can make § positive.

Due to Theorem 2.3, in this case we have

diam(N) = 2-sup {[[S(R)[| | |[hllr <1, [[N(R)[ly <4} (2.23)

Optimal or almost optimal algorithms can be now constructed using the so—
called splines. We shall see that sometimes spline algorithms turn out to be
not only optimal but also linear.

2.5.1 Splines and smoothing splines

Let p > 1. For informationy € { N(f)+z| f € F, ||z||y <}, an (ordinary)
spline is an element s,(y) € F' defined by the following two conditions:

L yeN(so(y)),
2. lso@)llr < p-inf{[lfllr | veN(f)}

Hence, s,(y) is the element whose extended seminorm does not exceed p
times the minimal value of || f|| 7 among all f that share the same information
y. Note that for p > 1, the spline s,(y) always exists, but it is not determined
uniquely.

An (ordinary) spline algorithm is given as

wo(y) = S(so(y))-
Theorem 2.7  For the spline algorithm ¢,, we have
IS(f) = o)l < e(f) - diam(N), — Vf e F, vy € N(f),
where ¢(f) = max {1, 1—J2rﬁ IIfll7}. Hence,

(N, o) < % . diam(N).

Proof For f € F and information y such that |y — N(f)|ly <4, we have

IN(f = so(@)lly < [IN(f) —ylly + |ly = N(so(y))ly < 26. Hence, for
lf —so(y)||F <2, we get from (2.23)

1S(f) = o)l = IS(f = s0(y))[| < diam(N).
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On the other hand, for || f — s,(y)||r > 2, we have

IS() = eall = 17 = sati)le- |5 (20|
< 5 U5l + o)) - diam()
< LY - diam(N)

Combining both cases and the fact that f € E implies ||f||r < 1, we obtain
the theorem. O

Thus the error of the spline algorithm with p =2 1 is, roughly speaking,
at most twice as large as the optimal error. This is not very surprising
since ¢, is close to the interpolatory algorithm. For an arbitrary p, an
additional advantage of ¢, is that it is the spline algorithm for any set
E={feF||fllr <b}, b>0. Indeed, the definition of ¢, is independent
on b. Hence, ¢, preserves almost optimal properties for any such a set.
Unfortunately, as illustrated below, the ordinary spline algorithm is usually
not linear, even when || - || and || - ||y are Hilbert space norms.

Example 2.9 Consider the problem of approximating a real parameter f €
E = [—a,a] from information y € N(f) = {f + 2| |z| < 6 }. Then the
ordinary spline algorithm with p =1 is given as

y—0 y >0,
©oly) = 0 ly| <9,
y+9 y < —0.

For § > 0, this is not a linear algorithm. O

We now turn to smoothing spline algorithms. The idea is to minimize not
only the norm of f in the definition of a spline element, but also the noise y—
N(f). In general, a smoothing spline algorithm ¢, is given in the following
way.

Let [|(+,-)]|« be an extended seminorm in the linear space F' x R", and
let p > 1. A smoothing spline is an element s,(y) € F satisfying

| (s+(y),y = N(s«(y)) I« < p - jnf) 1(Fy = N+
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Then
ee(y) = S(s:(y)

is a smoothing spline algorithm.

Consider first the case when the extended seminorm ||(-, )|« is given as

I 2)lle = max {{[flle lzlly/6},  fekF zeR™

In this case, we write ||(+,*)]l« = [|(:,)]lco and @x = Yo-

Theorem 2.8  For the smoothing spline algorithm ¢, we have

IS(F) ~ @)l < 5L max {17,y — NPl /5} - diamn(N)

forall f € F and y € N(f). Hence,

NN, ) < HT’) . diam(N).

Proof Let f € F and y € R™ be such that ||y — N(f)|ly <. Consider first
the case when || f —sxo(y)||F =0 and ||N(f —ss(y) )|y = 0. Then for any c
we have f. = ¢(f —sw(y)) € E and zero is noisy information for f.. Since
2150 [[S(e) ~ 9o (O)]| = Iel-15(f ~500(®) ), we obtain S(F) — o ()| = O,
or diam(N) = +oo. In both cases the theorem holds.

Assume now that max{||f — sec(¥)||7, IN(f —Soc(¥) )|y} > 0. Then

15() = e @)l] = I(F = Soo (), N(f — 500®)) )1
f_SOO(y)
s <||(f s W) N/ - soo<y>>>|roo) H

< (5= N)loo + S0,y — N(Soo())loc)
sip (1S
[I(R,N(R) ) loo <1
< L2205y = N() oo diam(V).

2
Since for f € F and y € N(f) we have max{||f||r,|ly — N(f)|y/0} <1,
the smoothing spline algorithm ¢ is almost interpolatory and the upper

bounds on the errors e(N, p) and e(N, p,) are the same. This completes
the proof. O
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The advantage of the smoothing spline algorithms is that in some cases the
extended seminorm ||(+,-)||« can be chosen in such a way that ¢, becomes
not only (almost) optimal, but also linear. This holds when F' and Y are
Hilbert type spaces. Because of its importance, we devote a special attention
to this case.

2.5.2 a—smoothing splines

We now additionally assume that
e |-||r and || - ||y are Hilbert extended seminorms.

This means that on the linear subspaces F' = {f € F'| ||f||r < 400} and

Y'={y € R"| |lylly < 4+oc}, the functionals || - || and || - ||y are semi-
norms induced by some semi—inner products (-,-)r and (-, )y, respectively.
Moreover, F' and Y’ are complete with respect to || - ||z and || - ||y -

Let 0 <a<1. For f € F and y € R", define

Pa(fy) = a-IflE + (1=a)- 072y = N(HIF-

We use above the convention a- (+00) = 400, Va > 0. Observe that I'o(f, y)
represents a trade—off between the seminorm of f and fidelity of N(f) to the
data y. This trade—off is controlled by the parameter «. Let

TCaly) = }Ielg Colf,y)

Then the set Y7 of all y for which I',(y) < +o0 is a linear subspace of R",
and

Vi = {N(f)+2| |Ifllr < +oo, llzlly < +oo}.

Also, T, (y) < 1if y is noisy information for some f € E, y € N(E).
An a-smoothing spline is an element s,(y) € F' for which

La(sa(y),y) = Ta(y).

Hence, the a—smoothing spline is a special instance of a smoothing spline
(with p = 1) when the extended seminorm ||(-,-)|l« = ||(;*)|la in F' x R™ is
induced by the semi-inner product

((fr,21), (f2,22) )a = a{fi, fo)r + (1 —a) 6 *(21,22)y.
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An a—smoothing spline algorithm is defined as

Pa(y) = S(saly))-

We first give a sufficent condition for existing and interpretation of the
a—smoothing splines.

Lemma 2.6  Assume that the operator N is closed, i.e., || fil|F — 0 and
IN(fi) —ylly — 0 imply y = 0. Then

(i) An a-smoothing spline exists for any y € R™.

(ii) Lety € Y1. Then so(y) is an a—smoothing spline for y if and only if
PaSa(y),4) < +00 and

a(sa(y), flr+ (1—a)6*(N(sa(y)) —y, N(f))y = 0, (2.24)

for all f € F for which T'y(f,0) < 4o0.

(iii) For all y € Y1, the a—smoothing spline is defined uniquely if and only
if
La(f,N(f)) >0, Vf#0.

(iv) There exist smoothing splines sq(y), such that the mapping y —
sa(y), y € R™, is linear.

Proof  In the proof we write, for brevity, f, instead of s,(y).

(i) If Ta(y) = +oo, any element of F' is a smoothing spline. Assume
thus that I'o(y) is finite. Then f, € F is an a—smoothing spline if and
only if (fy, N(fy)) is an element of the subspace V. = {(f,N(f))|f €
F} C FxR" closest to (0,y) with respect to the extended seminorm || - ||4.
Hence, for existence of an a—smoothing spline it suffices to show that the
subspace V' is closed with respect to ||(+,-)||«. Indeed, if (f;, N(fi)) — (f,v)
then || fi — fllr — 0 and ||[N(f;) — y|]ly — 0. Since N is closed, we obtain
y = N(f) which means that (f,y) = (f,N(f)) € V.

(i) If ||(-,)|la is a Hilbert norm then the element (fy,, N(f,)) — (0,y) is
orthogonal to V. This means that

alfyfir + (1 —=a)d > (N(fy) —y.N(f))y =0,

for all f € F. We can easily convinced ourselves that the same holds for
II(-;)|lo being an extended seminorm. (The prove goes exactly as for the
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Hilbert norm.) We add the condition T'(f,0) = ||(f, N(f))||? < +o0 only
to make the semi-inner product in (2.24) well defined.

Suppose now that I'o(fy,y) < +oo and (2.24) hold. Let f be such

that Ta(f, ) < +00. Then |(fys N(fy) = lla < +00, 17, N(F) — )l <
+o00, which forces that the element (f — f,, N(f — fy)) = (f, N(f) —y) —
(fys N(fy) — y) has also finite extended seminorm || - ||, or equivalently,
Io(f — fy,0) < +o0. Since, in addition, this element is in V, from the
orthogonality condition (2.24) we obtain

(£ N () = )2
= [(fy, N(fy) —v) + (f—fyaN(f_fy))Hi
= (- NUfy) = 9)lla + I(F = fo NOF = F)l2
> Talfy,y)-

Co(f,y)

This means that f, is an a—smoothing spline.

(iii))  The orthogonal projection on the subspace V' is determined uniquely
iff ||-|| is an extended norm on V. This in turn is equivalent to T' (f, N(f)) >
0, for f # 0, as claimed.

(iv) From (2.24) it follows that smoothing splines are linear on the subspace
Y1. That is, if s4(y1), Sa(y2) are a—smoothing splines for yi,y2 € Y7 then

71 8a(Y1) + 72 Sa(y2) is an a—smoothing spline for v y1 + 72 y2. Hence, s, (y)
can be chosen in such a way that the mapping y — s4(y), y € R, is linear.
O

We now turn to the error of the a—smoothing spline algorithm.
Lemma 2.7 For any f € E and y € N(f)

IS(f) =pa)l < /1 =Taly) (2.25)
sup { S| al|hl|F + (1 —a) 0[N (R)|F <1}

In particular, if « € (0,1) then
e""(N,pq) < cla)-rad™(N)

where c(a) = max{a~ Y2 (1 —a) 12}
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Proof Lemma 2.6(ii) yields

ICF, N () = (0,9)]12
= (£ N(f)) = (sa(), N(sa®)))lla
+(sa(y), N(sa(y)) = (0.9) Ila
= allf =sa@F + (1= a) 62 IN(f = sa®))IF + Faly)-

We also have
ICFN () = 0.9l = allfllF + (1 —a)d2[ly = N(NHIF < 1.
Hence, setting h = f — s, (y), we obtain
alplF + (1—a)d? NI < 1 — Taly)

and (2.25) follows.

To show the second inequality of the lemma, observe that the condition
allbll3 + (1L — a)6 2IN(R)J2 < 1 implies [|hr < a2 and [N(h)]y <
5 (1 —a)~ Y2, Hence,

sup {[S(W)[| | allAll + (1 = a)d 2N (R)]F < 1}
< o) -sup {[[SII | [kllr < 1INy <}

The last supremum is equal to the half of diameter of information N on the
set E. The lemma now follows from the fact that (1/2diam(N) < rad"*(N).
O

Thus the error of the a-apline algorithms is at most c¢(«) larger than the
minimal error. In particular, one can take ming, c(a) = ¢(1/2) = v/2. Then

ewor(R‘f7 901/2) < 2. radwor(N).

In some cases, the parameter a can be chosen is such a way that the
a—smoothing spline algorithm is strictly optimal. Clearly, this is true if
rad""(N) = +oo. For rad"*"(N) = 0, it follows from Lemma 2.7 that the
algorithm ¢, is optimal for any 0 < o < 1.

Assume that rad™(N) € (0, 4+00). Let conv(A) be the convex hull of A.
For a = (a1,a2,...,am) € R™, let ||allcc = maxi<i<m |a;|. Then we have
the following theorem.
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Theorem 2.9  Let rad™(N) € (0,4+00). Let the set
A =L (10 INDIG/6?) R | heF, S| =1}

satisfy

inf = inf . 2.26
o lolloe = inf Nl (2:26)

Then

rad"'(N) — %diam(N)
= s (IS [hle <1 NGy < 6)

and there exists 0 < a* <1 such that the a*—smoothing spline algorithm is
optimal. Furthermore,

IS(f) — vax (¥)]| < /1 —=Tax(y) -rad"(N), VfeE, Yye N(f).

Proof For r = sup{|Sh)|| | |hllr < 1, [|N(h)|y < 1} we have r €

(0,+00). Since r = 0.5 - diam(N) < radV"(N), it follows from (2.25) that
the sufficient condition for the a—smoothing spline algorithm to be optimal
is that

r 2 sup { IS | alhlE+ (1 —a)d?N(R)F <1},
or equivalently

inf  max{||hl|%, ||N(h)|? /5>
isint, {IIRlz, IN(R)IIy-/67 }
< inf  allh)E + 1 —a)§ 2N 2.27
isint, IRl + ( ) IN(h)]ly (2.27)
For a = (ay,az), b = (by,b2) € R2, let (a,b)s = aib; + asbs be the ordinary
inner product in R2. Then (2.27) can be rewritten as

. _ .
inf fallo < inf (5, a) (2.28)

where = (o) = (a,1 — a).

We now show that there exists a = o* for which (2.28) holds. Assume
first that the set A is convex. Let v = inf,c4 |||l and a* = (a},a3) € A
be a point, for which ||a*||« = 7. Clearly, a* is a boundary point of A.
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It follows from convex analysis that there exists a line (5,a)s = ¢ passing
through a* and separating A from the convex (and disjoint with the interior
of A) set {a € R?| ||alloc < v}. That is, (3,a*) = ¢ and (B,a)y > c for
a € A, (B,a)2 < cfor ||al]|c <. Observe that 1, f2 and ¢ can be chosen
all nonnegative. Let 8 be normalized in such a way that §; + 82 = 1. Then
¢ = 7. Indeed, this is clear if a] = a3 = . For af < a5 =~ (or a} < a] =)
it is enough to note that then g = (0,1) (or § = (1,0)). Hence, we have
obtained that inf,c4(3,a)2 > v and (2.28) follows with o* = f3.

If the set A is not convex, we take (3 constructed as above for the convex
set conv(A). From the condition (2.26) we obtain

inf [lafo = inf [lafo

< inf <B,CL>2 < ;Iélzf;l <B,CL>2,
as claimed. The proof of the theorem is complete. O

Theorem 2.9 applies in the case when the range space G of the solution
operator S is a Hilbert space. Indeed, this follows from the following lemma.

Lemma 2.8 Let |- |;, i =0,1,2, be three extended Hilbert space semi-
norms on the same linear space X. Then the set

A= { (e} )213) eR*| 1< ol < +oo}

satisfies

inf = inf .
inf ol = inf llalloc

Proof For x € X, we denote a(x) = (||z]|,||z]|3). Let v = infaea [|a]co-

Suppose that the lemma is not true. Then there exist two different points
a(x),a(y) € A such that ||z|lo = |ly|lo = 1, and for some u from the interval
[a(x),a(y)] we have |lulloc < 7. We show that this is impossible. More
precisely, we show that there exists a continuous curve C' C A joining a(x)
with a(y) and passing through the interval [0, u] at some u/. Then v’ € A
and ||u/]|oo < ||ulloo < infaea ||a]|oo, which is a contradiction.

Since a(z) = a(—z), we can assume that (z,y)o > 0. Let L = {a €
R? | (w,a) = ¢} be the line passing through a(z) and a(y). ({-,-) is here the
ordinary inner product in R2.) Since |[u]c < min{|la(z)|co; [|a(y)|oo}, L
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passes through the half-lines {(¢,0) | ¢ > 0} and {(0,¢)| ¢ > 0}. We consider
two cases.

1z —ylo > 0.

Denote z(t) = tz+ (1—t)y and u(t) = a(z(t)/||z(t)|o ). Since (z,y)o > 0,
the O-seminorm of z(t) is positive. Then {u(t)] — oo < t < 400} is
a continuous curve in A with lim; 1 u(t) = a((x —y)/||lz — yllo) € A.
Since the quadratic polynomial Q(t) = ||=(¢)||3( (w,u(t) )2 — ¢) vanishes for
t = 0,1, L divides the curve into two curves which lay on the opposite sides
of L and join a(z) with a(y). One of them passes through [0, u].

2 |z~ ylo = 0.

In this case ||z(t)|o = 1, for all t € R. Hence, lim; .40 u(t)/t? = a(z—y) #
0. Using this and the argument about zeros of the polynomial Q(t), we
conclude that the curve {u(t)| 0 <t¢ <1} passes through [0,u]. O

We have shown that there exists an optimal linear smoothing spline algo-
rithm provided that ||- ||z, ||- ||y and ||- || are all Hilbert extended seminorms.
This was a consequence of the fact that for some o = a* we have the equality

sup { [S(WII | [hllr < 1, IN(R)[ly <6}
= sup {[SB)II | allh|E+ (1 —a)d 2IN(h)F <1}

In particular, a* should be chosen in such a way that the right hand side of
this equality is minimal. Hence, we have the following corollary.

Corollary 2.3  The optimal value of o is given as

o’ = arg min sup{[|S)|l | allhllE + (1 - ) ?NB)} <1} O

The same ideas can be used to prove optimality of smoothing spline algo-

rithms in another case. As before, we assume that || - || is a Hilbert space
seminorm, but relax this requirement for the seminorm || - ||y. That is, we
let

N(f) = {y =y, y] e R [ Jyi = Li(f)| < 0, 1 <i <},

where L; are linear functionals and 0 < §; < +oo, 1 < i < n. We also
assume that the solution operator S is a linear functional.
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For 8= (81, Bns Bur1) € R such that 4 > 0 and Y6 = 1,
we define an extended seminorm on F x R" as

Ls(f,y) = Bar IFIF + D Bid; 2y — Li(f)I.
=1

A B-smoothing spline algorithm is then ¢g(y) = S(sg(y)) where sg(y)
minimizes I'g(f,y) over all f € F.

Due to Theorem 2.4, an optimal linear algorithm exists. It turns out,
that it can be interpreted as a —smoothing spline algorithm.

Theorem 2.10  If S is a linear functional then
rad™ (N) = sup{S(h) [ [[nl| <1, [Li(h)] <di, 1 <i<n}

and there exists B* such that the B*—-smoothing spline algorithm is optimal.
Furthermore, for any f € F and y € N(f)

|S(f) = (y)| < /1 —Tp(y) - rad™ (N).

Proof As in the proof of Lemma 2.7 we can show that

| S(f) —wsy)| < /1-Tg(y)

sup { S(h) | BarallhlE + Y 6 67 *|Li(h)* < 1},
i=1

Repeating a corresponding part of the proof of Theorem 2.9 we obtain a suffi-
cient condition for the f—smoothing spline algorithm to be optimal. Namely,
the set

B = { (I} |zl ) eR™ | S(2) =1},

where ||z||; = |Li(x)|/d;, 1 <i<mn, ||z]p+1 = ||z F, must satisfy

inf ||b = inf |[|bco- 2.29
inf 1Bleo =, inf " Blloc (2.29)
But, (2.29) follows from the fact, that for any b € ¢(B) there exists b € B

with all n + 1 components not greater than the corresponding components
of b. Indeed, if b = Y70 ¢; by, where bj = ([lz;[7,1 < i <n+1) € B,
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L1cj =1, ¢; > 0, then one can take b= (| S caglf 1 <i<n+1).

Direct calculations show that
2

m m
Yocizi|l < Dol 1<i<n+l
=1 j=1

i

Notes and Remarks

NR 2.12 The theory of splines traces back to the end of fifties when researchers
found out many interesting things about polynomial splines (see the next section).
We cite only Golomb and Weinberger [17], Schoenberg [91] [90], and Schoenberg and
Greville [92]. Since that time splines have been well known and studied from differ-
ent viewpoints in approximation theory,numerical analysis and statistics. A general
approach to spline algorithms in the worst case setting with exact information and
most relations between splines and optimal error algorithms were presented in Traub
and WozZniakowski [109, Chap.4]. The general definition of smoothing splines and
Theorem 2.8 seem to be new.

NR 2.13 Optimality of ordinary splines in the worst case setting was shown by
Kacewicz and Plaskota [33], while optimality of a—smoothing splines by Melkman
and Micchelli [57]. The proof of Theorem 2.10 is based on the latter paper (see also
Micchelli [58]). Lemma 2.6 and Theorem 2.10 seem however to be new.

NR 2.14 For optimality of the a—smoothing spline algorithm, it is essential that
G is a Hilbert space; see Melkmann and Micchelli [57] for a counterexample.

Exercises

E 2.21 Give an example showing that the estimate e“'(N, p,) < (1 + p)/2 -
diam(N) in Theorem 2.7 is sharp.

E 2.22 Show that the definitions of the ordinary spline s,(y) for p = 1 and a—
smoothing spline s, (y) with 0 < o < 1 coincide, if information N is exact and
linear.

E 2.23 Let ||(, )|/« be an extended seminorm on the space F' x R™, such that for
some 0 < di < ds < +00 we have

d[[(f, 7)o < I(F:2)lle < d2)|(f,2)lloe, VfEF xR

Show that then for the smoothing spline algorithm ¢, we have

1 d
(N, p,) < 2L %2y

<5 iam(IN).
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E 2.24 Let rad"" (N) < +00 and 0 < a < 1. Show that then S(fi) = S(f2), for
any a—smoothing splines f1, fo corresponding to information y such that T',(y) <
+00. That is, the a—smoothing spline algorithm is defined uniquely on the subspace
{y € R"|Ta(y) < +oo}.

E 2.25 Let || - ||o and || - |1 be two extended seminorms on a linear space, and let
0 < 7rg,r1 < 400. Show that

sup ||hllo =10 = inf |[|hL = r1.
IAll <y IAllo=ro0

E 2.26 Prove that the set A in Lemma 2.8 is convex.

E 2.27 Let || - | and || - ||y be Hilbert extended seminorms, and let 0 < a < 1.
Define the set

E={feF| |flF<1/a},

and the information operator

_ 2
N = {ver| - N < 5L )

where N : F' — R™ is a linear operator. Show that in this case the a—smoothing
spline algorithm is optimal for any linear solution operator S and

rad"(N) = sup {[IS(W)[[ | a|nlE+ (1 - ) [NMR)]T <1}

E 2.28 Suppose that the solution operator S in Theorem 2.10 is not a functional.
Show that then there exists a linear algorithm with error not larger than +/n+1 -
rad"*"(N), where n is the number of functionals in N.

E 2.29 Give an example of a problem for which the smoothing spline element does
not exist.

2.6 Special splines

In this section we consider several special cases. We first show explicit for-
mulas for the a—smoothing spline and optimal choice of « in the case when
F' is a Hilbert space. Then we prove that regularization and classical poly-
nomial splines lead to algorithms that are optimal in the worst case setting.
Finally, we consider splines in reproducing kernel Hilbert spaces.
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2.6.1 The Hilbert case with optimal «

Let F' and G be separable Hilbert spaces and let S : ' — G be a linear
and continuous operator. Let E be the unit ball in F'. Suppose that for an
(unknown) element f € E we observe data

y = N(f) + =,

where N : F — Y = R" is a continuous linear operator,

N = [<'7f1>F7<'7f2>F7"'7<"fn>F]’

and f; € F', 1 <1i < n. The noise z is bounded in an extended Hilbert norm
of R" ||z|ly <0 with 6 > 0. That is, || - ||y is given by ||z|ly = /(z,2)y,

<271.%'1,.%'2>2 xr1,T9 € E(Rn),
400 otherwise,

(1, 22)y = {

where the operator (matrix) ¥ : R” — R” is symmetric and nonnegative
definite, ¥ = ¥* > 0. Note that (-,-)y is a well defined inner product on
Y(R™) since Yy; = Xyo = 1 implies (y1,x2)2 = (y2,x2)9, for all x1,29 €
L(R™).

We first show formulas for the a—smoothing spline. For o« = 1 we obvi-
ously have s, = 0.

Lemma 2.9 Let 0 < a < 1. The quantity I'n(y) = infrepTa(f,y) is
finite if and only if y € Y1 = N(F) + X(R™). For y € Y1, the smoothing
spline is given as

n
Soz(y) - sz fja
j=1
where z € Y1 is the solution of the linear system
(72 + GN ) =Y

with the matriz
Gy = {{[i fj)F}ij=1

and v = a(l — ) ~16*. Moreover, Ta(y) = Ta(sa(y),y) = (y: 2)2.
For a >0 and y € Y1, the a—smoothing spline is defined uniquely.
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Proof 1If y ¢ Y7 then for all f € F we have y — N(f) ¢ X(R") and ||y —
N(f)lly = +oo. Hence, Tolf,y) = +o0.
Assume that y € Y;. Then any f € F can be decomposed as f =
1 Bifi+ f*, where f is orthogonal to span{fi,..., f,}. (Note that this
decomposition need not be unique.) We have || f||% = (GnB, B)2 + || f]|%
and [ly = N(f)II} = (X' (y — GnB), (y — Gnf) )2 Hence,

Laly) = i%f Y(GNB, B2 + (7 y — GNB), (y — GNB))a.

Denoting by P the orthogonal projection in R™ onto the subspace % (R™)
with respect to (-, )2, we obtain

Y(GNB, B2 + (57 (y — GNB), (y — GNB))2
Y(GNB,B)2 + (E7'P(y — Gnp), (y — GNB))a
= (AB,B)2 — 2(b,B)2 + ¢,

where
A =Gy (7[+E_1PGN), b=GyS Py, ¢ = (S'Py,y).

Clearly, A = A* > 0. It is well known that (A3, 3)2 — 2(b, 3)2 is minimized
for any [ satisfying AG =0, i.e.,

Gy (VI +7'PGN) B = GNE7'Py. (2.30)

In particular, (2.30) holds for 8 = z. Furthermore, for f, = 3%, 2;f; we
have T (fy, y) = (2,9)2-

To prove the uniqueness of s, in the case a # 0, it suffices to show
that if (2.30) holds for two different S() and 3, then f) = f® where
FO =y, g fiand f@ = y0, 47 f;. Indeed, let § = 50— %), Then
AB =0 and

(AB,B)2 = Y(GNB,B)2 + (GNE'PGNB, B2 = 0.

Since Gy X ~'PGy is nonnegative definite, we obtain (Gn 03, 8)2 = ||f(M) —
P2 = 0 which means that f1) = f® as claimed. O

We note that Lemma 2.9 says, in particular, that the smoothing spline is in
the space spanned by the elements f; which form information N. To find s,
it suffices to solve a linear system of equations with the Gram matrix G y.
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Corollary 2.4  For 0 < a < 1, the a—smoothing spline algorithm is given
as

ealy) = > 2 5(f;),  yeY,
j=1

where z € Y1 satisfies (7YX +Gn)z =y and y = a(l —a)~15%2. O

We pass to the optimal choice of a. Recall that the algorithm ¢, with
o = 1/2 gives error at most v/2 times larger than the minimal error, and
that there exists a* for which p,+ is optimal.

Consider first the case when ¥ is positive definite, ¥ > 0. Then || - ||y is
a Hilbert norm and there exists the operator N* adjoint to N with respect
to the inner product (-, -)y in R™. That is,

(N(f)y)y = (fAiN*(y)r, VfeFyeR"
Lemma 2.10 Let X > 0. Then

*x . —1 gx*
o = arg Orsrgrsllmax{)\‘ A€ Sp(SA,S )},
where
1_
52

and Sp(-) is the spectrum of an operator. Furthermore,

A, = al + — 2 N*N

eV (N, o) = rad"(N)
= max {VX| XeSp(sa;ls ).

Note that for a = 0, the operator A, = 6 "2N*N may be not one-to-one. In
this case, if ker N ¢ ker S then we formally set max{ A\| A € Sp(SA;'S*)} =
+o00. If ker N C ker S then we treat Ag = 0 2N*N as an operator acting in
the space V = (ker N)*. Since S(ker N) = {0}, we have S*(V) C V. Hence,
SAy 16* . V — V is a well defined self-adjoint and nonnegative definite
operator.

Proof Due to Corollary 2.3, the optimal o = o* minimizes

sup { |SAll | allhl|E + (1~ )d*|NA| <1}, (2.31)
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and rad™"(N) is equal to the minimal value of (2.31). In our case, (2.31)
can be rewritten as
sup { |SAZY2(ALPR)| | (A 2hlF < 1)
= sup {|SAZ?AIl | [Ih]F <1}
= max{VA| \eSp(SA;'5*)}

(this holds also for aw = 0). This completes the proof. O

From Lemma 2.10 we can derive the following more specific theorem about

o,

Theorem 2.11  Let {{;}j>1 be a complete orthonormal basis of eigenele-
ments of the operator N*N. Let n; be the corresponding eigenvalues,

N*N¢; = &,  j=>1
Then the optimal ™ is the minimizer of

(5(¢).9)"

Y(a) = sup — , 0<ac<l,
lgli=1 {7 @+ 6 ?n;(1 — )

and rad“" (N) = /1(a*). In particular, if S is a functional then

o) — S2(&)
¥le) = jgla—l—é%j(l—a)'

Proof Due to Lemma 2.27, the optimal a® minimizes the inner product
(SA1S*g, g) over all g with ||g]| = 1. Observe that

AN = (a+ (L —a)n072)7Y;
and S*g = 37,51(5¢;,9)&;. This and orthonormality of {¢;} yield

(¢, 9)?
a+02n;(1-a)

(SAL'S*g,9) = (AJ'S*g, S g)p = )
i>1

If S is a functional then g € {—1,1} and (S¢;, g)> = S?¢;, which completes
the proof. O
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For singular 3, Lemma 2.10 and Theorem 2.11 should be modified as follows.
Let 1 ={fe F|N(f) e 2(R")}. Let S;: F1 — G and N; : [} — 2(R")
be defined by S1(f) = f and N1(f) = N(f), f € F1. Since || - ||y is a Hilbert
norm in X(R™), the adjoint operator Ny : ¥(R"™) — F} exists. Lemma 2.10
and Theorem 2.11 hold with S and N replaced by S and Ny. For instance,
if information is exact then ¥ = 0, F} = ker N, NyN; =0, and A, = al.
The optimal « is then a* = 1. That is, s,+(y) is the element of the set
{f€F|N(f)=y} with the minimal norm, and

rad“ (N) = e"(N, o) = sup{||S(h)||| h€kerN,|hl|<1}.

We now specialize the formulas for the optimal o, v* = a*(1 — a*) 7162,
and for radV°"(N) assuming that S is a compact operator and S*S and N*N
possess a common orthonormal basis of eigenvectors. That is, we assume
that there exists in F' an orthonormal basis {¢;}%; (d = dimF < +0c0), such
that

S*S& = N& and NUNE = &,

where A1 > Ay > ... > 0 are the dominating eigenvalues of S*S and 7; are
eigenvalues of N*N. (If d < 400 then we formally set A; = 7; = 0 for i > d.)

In this case, {S&/||S&]}, & ¢ ker S, is an orthonormal basis in S(F') of
eigenelements of the operator SA,1S*, and the corresponding eigenvalues
are

- \;

Aile) = a+62n(1 —«)
Hence, to find the optimal a and the radius of N we have to minimize
max;>; \(a) over all a € [0, 1].

Let 1 = p; < ps < .-+ < pg be the finite sequence of integers defined
(uniquely) by the following condition. For any 4, p;11 is the smallest integer
such that pi11 > p; and Ny, /np, < Apiiy/Mpiy, (here a/0 = +oo for a > 0
and 0/0 = 0). If such an p;y; does not exist then k = i. It is easy to see
that then for any «

1> 1.

)

BEpN() = 1985 ()
Next, let
Po= {pi| 1<i<k, & <my,}, (2.32)
Py = {pi| 1<i<k, 6*>n,}. (2.33)

Observe that for any i € Pj, A\j(«) is an increasing function of «, while
for j € P, it is nonincreasing. Hence, in the case P; = () we have o* = 1
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and rad""(N) = /A1, while for P, = () we have a* = 0 and rad"*"(N) =
dv/max; \; /n;.

Suppose that both sets P; and P, are nonempty. Then

o2 5N = R B

where 3;; = S\i(aij) and «;; are such that S\i(aij) = S\j(aij). The optimal
o = ag where s,t are chosen in such a way that (s minimizes 3;; over
i € P; and j € P5. Furthermore, rad“*"(N) = /3.

Noting that

Ajni — Ainj

Ai(6% = m;) + Aj(ni — 62)

2,
Bij = Aj + (5 77]) (X = Aj),

Oéij =

and

N —Nj
we obtain the following corollary.
Corollary 2.5  Suppose that the operators S*S and N*N have a common

basis of eigenelements with the corresponding eigenvalues \; and n;. Let the
sets Py and Py be defined by (2.32) and (2.33).

(i) If P =0 then o* =1 and rad™(N) = /A;.
(ii) If P, =0 then o =0 and

rad""(N) = ¢ - /max —Z

(iii) If both Py and Py are nonempty then

of = >\t775 - )\snt
As(6% =) + Ae(ns — 02)

and

62 —my
dV'(N) = >\+< >>\s—)\,
e ( ) \/t Ns — Mt ( t)

where
52 — ﬁj

(s,t) = arg max \; +
T \m—

(Z,])GPI )

) (>\z — )\J) O
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Suppose now that 62 is small,
0 < 6% < ;
<8< e

where ¢t = min{i > 1| 7, = 0}. Let s = arg maxj<;<;—1(A\i — A\¢)/n;. Then
Corollary 2.5 yields the following formulas:
* )‘t
(8% =
AAZ(0 =N

and

2
rad"(N) = \/)\t + 5—()\3 — At).
s
Observe that a* — 1 as 62 — 07. For a* # 1 (which holds when A > \)
the parameter
* 778)\t
B )\s - )\t
is constant. This means that the optimal algorithm is independent of the
noise level, provided that 0 is small (Actually, the same algorithm is optimal
also for exact information, see E 2.32.) This nice property is however not
preserved in general, as shown in E 2.33.

2.6.2 Least squares and regularization

Consider the Hilbert case of Section 2.6.1 with || - ||y being a Hilbert norm.
In this case, as an approximation to S(f) one can take

e1s(y) = S(us(y) ),

where wjs(y) is the solution of the least squares problem. It is defined by the
equation
- N = mi - N
ly = Nws(®))lly = min [ly = N(H)lly,

or equivalently, by N(uis(y)) = Pny where Py : R" — R™ is the orthogonal
projection of y onto Yy = N(F) (with respect to the inner product (-, )y ).
This is in turn equivalent to the fact that uis(y) is the solution of the normal
equations

N*Nf = N*y. (2.34)

Indeed, if (2.34) holds then (y—Nf,Nf)y = (N*y—N*Nf, f)r = 0, which
means that Nf = Pyy. On the other hand, since N*(Yx) = {0}, for any
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solution h of the least squares problem we have N*Nh = N*Pyy = Ny,
as claimed.

The algorithm ¢ is called the (generalized) least squares algorithm. For
finite dimensional problems with small noise level, the least squares turn out
to be optimal. Namely, we have the following theorem. dim F' = dim N(F) =
d < +00.

Theorem 2.12  Let dim F = dim N(F) = d < +oco. Let g € G be such
that [|g]| = 1 and

IS(N*N)"18*g || = [[S(N*N)~1s*].
Then for sufficiently small noise level §,
o S(N'N)T28"5, 5 ) < | S(N*N)~1s* ], (2.35)

the (generalized) least squares pys is an optimal algorithm. Furthermore,

rad" (N) = " (N, ) = 6-1/|S(N*N)-15%].

Proof We can assume that ||[S(N*N)~1S*|| > 0 since otherwise S = 0
and the theorem is trivially true. Let h = (N*N)~1S*g and h = h/||h|F.
Observe that then ||S(h)|| = ||S(N*N)~1S*|| and
IN@E)ly = (N(N*N)'8'G, N(N*N)"L$"g);/?
= (S(N'N)T'S'g, )7 = |S(VIN) TS|V,
Hence, the condition (2.35) gives 0 < ||[N(h)||y and consequently
rad""(N; E) > rad“(N, [—h, h])
= sup{|[SINI'| fel=hn] [IN(lly <5}

1SRl 1 g p1/2
= & ||S(N*N)~Ls¥||/2.
IN(R)]]
On the other hand, for any f the least squares algorithm gives
sup [[S(f) — ws(N(f) +2)|| = sup [|[SN~'Pyz||
=]y <é llzlly <&

= S|SN~'Py| = SS(N*N)TISH2,

and the theorem follows.
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Example 2.10 Consider the case where FF = G and S is the identity
operator, S = I. That is, we want to approximate f from the unit ball of
F'. In this case, the condition (2.35) takes the form ¢ < )\rln/ii where Apin 1S
the minimal eigenvalue of N*N. For such § we have rad""(N) = § )\I;ilf.
On the other hand, for § > )\Iln/ii we have rad"*"(N) > ¢ and the error ¢ is
achieved by the zero algorithm. Hence,

radwor(N) = min {1, \/% } .
1/2

For small noise level, 6 < A\ /|, the least squares algorithm is optimal. Oth-
erwise information is useless — zero is the best approximation.

We also note that if the unit ball E is replaced by the whole space F,
then )4 is optimal unconditionally. O

Unfortunately, in general, the least squares algorithm can be arbitrarily bad.
For instance, for the simple one-dimensional problem of Example 2.9 we
have ¢5(y) = y. Hence, the error of ¢)s equals eV (N, ) = §, while
rad"*"(N) = min{a, 6}. Consequently,

" (N, ¢is)
rad"°"(N)

— 400, as — 0.

a
o
Observe also that the solution of (2.34) is in general not unique and therefore
the least squares algorithm ¢4 is not uniquely determined.

A simple modification of the least squares relies on regularization of the
normal equations (2.34). That is, instead of (2.34) we solve “perturbed”
linear equations

(wl + N*N)f = N*y, (2.36)

where I : F' — F is the identity operator and w > 0 is a regularization
parameter. Then the solution wu,(y) of (2.36) exists and is unique for any
y. Moreover, it turns out that for a properly chosen parameter w the reg-
ularization algorithm S(u,(y)) is optimal. Indeed, we have the following
fact.

Lemma 2.11 For 0 < a < 1, the a—smoothing spline is the regularized
solution, i.e.,

sa(y) = uw(y) = (wl + N*N)'N*y
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where w = a(1 — a)716% Or, equivalently, u,, is the a—smoothing spline
with o = w(w + 62)~L.

Proof Let o € (0,1). Define the Hilbert space I = F x R™ with the
extended norm

ICEIP = wlfIE + IylT,

where w = a(1 — a)~1§2. We know from Lemma 2.6 that s, (y) is the a—
smoothing spline iff

100,5) = (sa () = minl(0,y) — (£, N(H)Il

As in (2.34) we can show that s,(y) is the solution of
NN = N,

where the information operator N:F — F is defined as N(f) = (f, N(f)),
and g = (0,y). Since N*y = N*y and N*N = w [+ N*N, the lemma follows.
a

Thus, the well known regularization leads to the smoothing spline algo-
rithms. It is interesting that the optimal value of the regularization param-
eter w is the same as optimal v in Theorem 2.9.

Example 2.11  Let F' = G with the complete orthonormal basis {;}i>1.
Let

S(f) = > B:lf. &) ré,
i=1

By > Py > -+ >0, and let information consist of noisy evaluations of the
Fourier coefficients, i.e.,

N(f) - [<f7§1>F77<f7§n>F]

and N(f) = {N(f) + x| ||zl <0} (]| - ||]2 stands for the Euclidean norm)
We also assume, for simplicity, that 6 < 1. Due to Corollary 2.5, in this case
the optimal « is

62
Oé* — n+1 ]
Bai + 0BT — Briq)
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Hence, for 81 = B,+1 the zero algorithm is optimal, while for 3,41 = 0 we
obtain optimality of the least squares algorithm. Let 31 > G,11 > 0. Then
the regularization algorithm with the parameter

w* — ﬁn—i—l

B1 = Bn+1

is an optimal algorithm.

Observe that for § — 07 we have o* — 1. However, the regularization
parameter w* is constant. This seems to contradict the intuition that the
smaller 62, the smaller w*.

Clearly, we can always apply the algorithm ¢, (y) = S(uy(y)) with w =
§2. Then w — 0% as 42 — 0T and e (N, ¢,,) < v/2 rad"*"(N).

2.6.3 Polynomial splines

In this section we recall the classical result that polynomial splines are also
a—smoothing splines.

Let a < b and let knots a < t1 < tg < --- < t, < b be given. A
polynomial spline of order r (r > 1) corresponding to the knots ¢; is a function
p: [a,b] — R satisfying the following conditions:

(a) p € Ilg—1 on each interval [a,t1], [tm, ], [ti, tix1], 1 <i<m —1,
(b) p has continuous (2r — 2)nd derivative on [a, b],

Here 11}, is the space of polynomials of degree at most k. A polynomial spline
is called natural if additionally

() pDa) =0 = p@®B), r<i<2r—2 and also p>!(a) = 0 if
a < t1, and p¥~1(b) = 0 if t,,, < b.

If instead of (c¢) we have

(¢’) p(i)(a) = p(i)(b), 1 <4<2r—2, and in the case a < t1, t,, < b
also p(2r71) (a) — p(2r71) (b),

then the polynomial spline is called periodic.

Let W,.(a,b) be the Sobolev space of functions f defined on [a,b] that
have absolutely continuous (r — 1)st derivative and rth derivative is square
integrable,

Wy(a,b) = {f:]a,b] > R| fU Y isabs. cont., f7) € Lo(a,b)}.



62 CHAPTER 2. WORST CASE SETTING

Similarly, let Wr(a,b) be the space of functions from W, (a,b) that can be
extended to (b—a)—periodic functions on R with » —1 continuous derivative,

We(a,b) = {f€Wi(a,b)| fDa)=fD0), 0<i<r—1}

Note that natural and periodic polynomial splines belong to W, (a,b) and
Wr(a,b), respectively. They are also a—smoothing splines in these spaces,
provided that information is given by noisy function values at t;’s. This fact
follows from the following two well known lemmas. For completeness, we
add the proofs.

Lemma 2.12  Let a function f € W(a,b) (or f € W,(a,b)) vanish at t;,
flti) =0,  1<i<m.

Then for any natural (periodic) polynomial spline p of order r we have

b
[ @@ dr = o
Proof Integrating by parts we get
/ f(r )da: _ f(r 1)( / fr 1) r+1( )dx

Observe that £ (z)p™ (z )| = 0, no matter if we have periodic or non-
periodic case. Proceeding in this way we obtain

[ Owpwar = ~ [ e <x>p<T+l><x> da

f(r—2)( ) (7"-1—1) / f r— 2 r+2 ( )dx
= o= (=1) /f(”() 40 () da
= / F(2)pP® V() da. (2.37)

The function p®*~b is piecewise constant. Denote ¢y = a, tm+1 = b, and by
p; the value of p**—1) on the interval (tistiv1), 0 <i<m (for a =t; we set
po = p1, and for ¢, = b we set p,, = pm—1). Then (2.37) equals

sz (tiv1) — f(t:)) = pmf(b) —pof(a) = 0,

as claimed.
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Lemma 2.13  Let f € W,(a,b) (or f € Wy(a,b)). Then there exists a
natural (periodic) polynomial spline ps of order r such that

ps(ts) = f(ti), 1<i<m.

The spline py is determined uniquely for all m > r (for all m > 1). More-
over,

[ @ @a < [0

Proof In the nonperiodic case and m < r we can take as p y any polynomial
p of degree at most r—1 satisfying p(¢;) = f(¢;), Vi. Therefore we can assume
in the nonperiodic case that m > r.

We first show that p = 0 is the unique spline that vanishes at ¢;, 1 <
i < m. Indeed, if for a natural (periodic) spline is p(¢;) = 0, Vi, then by
Lemma 2.12 with f = p we have f;( p"(z))?dr = 0. Thus, p(") = 0,
and p is a polynomial of degree at most r — 1 that vanishes at m different
points. In the nonperiodic case we have m > r which means that p = 0. In
the periodic case, p satisfies p(a) = p®(b), 0 < i < r — 1. Then, it must
be of the form

r—1 r—1
p(z) = Y Bilz—a) = Bz —b)"
1=0 i=0

This in turn means that p is a constant polynomial, that vanishes at at least
one point. Hence p = 0, as claimed.

Observe now that to find all the coefficients of the (natural or periodic)
spline that interpolates f, we have to solve a quadratic system of linear
equations. The necessary and sufficient condition for the system to have a
unique solution is that zero is the only solution of the homogeneous system.
This is however the case since the homogeneous system corresponds to f = 0.

To show the second part of the lemma, observe that by Lemma 2.12
(with f replaced by f — py) we have ff p;r) (z)( ) (x) — p;r) (x))dx = 0.
Hence,

[00@ra = [eP@ra s [0 @) e
> [ 0P a,

which completes the proof. O
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Now, let F = W,(a,b) (or F' = W,(a,b)) with the seminorm || - || which is
generated by the semi—inner product

b
(fi, fo)F = / @) £ (@) da.

We consider the problem with an arbitrary linear solution operator S : F' —
G, and with information of the form

N(f) = {yeR"| ly-=NHly <o},

where
N(f) = [f(tl)""7f(t1)""7f(tm)""7f(tm)]a

k1 km

Mk =mn,and | - |y is a Hilbert norm in R™.

Theorem 2.13  Let py be the natural (periodic) polynomial spline of order
T MINIMIZINg

b —

Fapy) = a [ 00@ Pde + ==y - N

a

Then py is the a—smoothing spline.

Proof Tt follows from Lemma 2.6 (i) that the a—smoothing spline s, (y)
exists. We choose p to be the natural (periodic) polynomial spline of or-
der r satisfying p(t;) = sqa(y)(t;), 1 < i < m. By Lemma 2.13 we have
lpllF < l|sa(y)||F- This means that I'y(p,y) < I'a(sa(y),y) and p is the
a—smoothing spline. O

Thus the search for the a—smoothing spline can be restricted to the (finite
dimensional) subspace of polynomial splines.
We conclude that for a = 1/2 the algorithm ¢, /5(y) = S(py) is at most

V2 times worse than optimal. If G is a Hilbert space then

b
rmW®)=mp“ﬂMMtAWWMVSLM—MﬁMS5}

However, the optimal value of « is in this case not known, even for such a
problem as integration.
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2.6.4 Splines in r.k.h.s.

In this section we consider smoothing splines in function spaces where func-
tion evaluations are continuous functionals. Such spaces have a nice charac-
terization which we briefly recall.

Let 7 be a given set of indices, e.g., 7 = [0,1], and let R: 7 x7 — R be
a given symmetric and nonnegative definite function 2. It is known that then
there exists a uniquely determined Hilbert space H g of functions f : 7 — R,
such that for any ¢t € 7, f — f(t) is a continuous linear functional whose
representer is L; = R(-,t). That is,

f@) = (f, Li)r, f € Hp,

where (-, -)g is the inner product in Hpg.

The space Hp is called a reproducing kernel Hilbert space with reproduc-
ing kernel R, or r.k.h.s. with r.k. R, for brevity. It consists of all linear
combinations of the functions Ly, t € 7, and their limits with respect to the

norm | - [|[g = \/(-,-)r Where
n k n k
<ZaiLtiaZBjL3j> = Y > aiBiR(ti, s;).
i=1 =1

R i=1j=1

On the other hand, with any Hilbert space H of functions f : 7 — R
possessing the property that the functionals f — f(¢) are continuous, we
can associate a uniquely determined r.k. R, so that H = Hp is an r.k.h.s.

Namely,
R(Svt) - <L57Lt>H7 s,t €T,

where L; € H is the representer of function evaluation at ¢. Hence, there ex-
ists a one—to—one correspondence between symmetric and nonnegative func-
tions and Hilbert spaces in which function evaluations are continuous func-
tionals.

Example 2.12 Let a < b and r > 1. Define the separable Hilbert space
WO (a,b) as

Woa,b) = {f:[a,b] = R| fU Y-absolutely continuous,
fDa)=0,0<i<r—1, f) € Ly(a,b) },

*This means that for any n > 1 and ¢; € 7, 1 < i < n, the matrix {R(t;,t;)}7";=; is
symmetric and nonnegative definite.
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with the inner product (f1, fo)w, = f; fl(r) (u) Q(T) (u) du. Then W?2(a,b) is
an r.k.h.s. with r.k.

b
R(s,) = Ry_1(s,t) = / Gr_1(s,u) Gr1 (£, u) du,

where .
(t =y
Gr_i(t,u) = ——
b ) = S
and z4 = max{x,0}.
Indeed, applying r times the formula f(t) = [* f'(u) du we obtain

—u r—1
ft) = /ab %ﬂ”(u) du = /ab Gya(t,u) fO () du, e WP.
(2.38)

Hence, f — f(t) is a continuous functional,

b
F@l < ¢ [ 1Grat )P £

Letting in (2.38) f = L; (the representer of evaluation at t), we get that
Ll(f) (u) = Gr_1(t,u) and

b
R(s,t) = (Ls, Li)w, — / Go1(t,w) Gy (s, ) du,

as claimed.
In particular, for r = 1 we have Ry(s,t) = min{s,t}. O

The fact that any r.k.h.s. is determined by its r.k. R allows to write the
formulas for the a—smoothing spline in terms of R. Namely, using Lemma
2.9 we immediately obtain the following theorem.

Theorem 2.14 Let F = H be an r.k.h.s. with rk. R: 7T xT — R. Let
information y = N(f) + x where

N(f) = [f<t1)7f(t2)7"‘7f(tn)]v

t;€T,1<i<n,and| |2 <J. Let the matric

Ry, .1, = {R(ti,t)) }ij=1-
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Then the a—smoothing spline is given as
n
Sa(y) = ZZJR(tj")7
j=1
where (YI + Ryy.4, )z =y and vy =a(l —a)~162. O

Observe that the values of s, (y) at ¢;, 1 < i < n, are equal to N(so(y)) =
Ry, ..+, 2 =y — vz. Hence, the spline is the function from span{ R(¢;,-)| 1 <
i < n} that interpolates data {t;, w;}!" ,, where w; = y; — 7z; are obtained
by smoothing the original data y.

In the end, we discuss the case when H = W2 = W?(0,1) is the r.k.h.s.

of Example 2.12. Since in this case Lgr)(s) = G,_1(t,s), the representer of
evaluation at t,

L) = (D Sy P
e -1 T = - -1

is a polynomial spline. We have that s, (y) is the unique polynomial spline
of order r corresponding to the knots t;, 1 <1 < n, that satisfies the linear
boundary conditions sg)(O) =0,0<i<r-—1, and sg)(l) = 0, and
interpolates data {t;,w;}";_;.

Notes and Remarks

NR 2.15 The formulas for s, (y) and the optimal choice of the smoothing param-
eter of Section 2.6.1 seem to be new.

NR 2.16 Regularization was originally proposed by Tikhonov as a method of
“solving” problems that are ill-posed, see e.g. Tikhonov [105] and Tikhonov and
Arsenin [106].

Ill-posed problems in the worst case setting were studied by Werschulz [123]
(see also Werschulz [124]). He proved, in particular, that if the solution operator S
is unbounded then it cannot be approximated with finite error.

NR 2.17 The worst case optimality of the least squares algorithm in the case when
F=G=R" 8 =1and E is the whole space, E = R", was shown by Kacewicz et
al. [31].

NR 2.18 The minimal norm properties of polynomial splines presented in Section
2.6.3 were first noticed by Schoenberg [90], see also e.g. Greville [21]. To polynomial
splines is devoted the monograph of Steckin and Subbotin [99].



68 CHAPTER 2. WORST CASE SETTING

NR 2.19 The smoothing splines and, in particular, polynomial splines are com-
monly studied in numerical analysis and statistics in the context of smoothing ex-
perimental data. Continuous as well as discrete problems are considered. The main
question there is how to choose the smoothing (regularization) parameter. To this
end, special methods are developed. They include discrepancy principle, ordinary
and generalized cross—validation, or methods based on so—called L—curve, see e.g.,
Golub et al. [18], Hansen [22], Lawson and Hanson [45], Morozow [60], Wahba [116]
and references there.

We note that in most of those methods the choice of smoothing (regularization)
parameter depends also on the data y. Hence, the resulting algorithms for approx-
imating S(f) are usually nonlinear in y. Moreover, in the sense of the worst case
setting they can be far away from optimal; see E 2.36.

NR 2.20 Reproducing kernel Hilbert spaces are studied in Aronszajn [2], Parzen
[72] [73], Vakhania et al. [113], Wahba [116].

NR 2.21 In the multivariate case, r.k.h.s. may be defined as tensor products of
r.k.h.s.’s in the univariate case. More precisely, let H; be the r.h.h.s. of functions
f i ai,b;] — R, and let R; be its r.k., 1 < i < d. Then the tensor product H
of Hi’s, H = ®f:1 H;, is the r.k.h.s. of functions f : x% ,[a;,b;] — R with r.k.
R(s,t) =TI, Ri(si,t;), where s = (s1,...,84),t = (t1,...,tq) € [0,1].

For instance, if H; is the space Wroi = WTOi (0,1) of Example 2.12; the tensor
product space H is given as follows. Let

Then
— 0...0
H - WTl...’I‘,i
= {f:[0,1]* =R | D 1-ra=lf abs. cont., D" f € Ly((0,1)%),
Ditaf(t)=0,0<4;<r;—1,1<j<d,

when one of the components of ¢ is zero }

with the inner product

i 2w, 0, = / (DT ) (£)(D7 4 o) (1) .

[0,1]¢

Exercises

E 2.30 Suppose one approximates a vector f € E C R™ based on information
y=f+z, where x € B and B C R”™ is a convex, balanced and bounded set. Let
h € R™ be such that h € B and
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[kl = r(B) = sup [l
reB

Show that if the interval [—h, h] is a subset of E then the identity algorithm, ¢(y) =
Yy, is optimal and its error equals r(B).

E 2.31 One may modify the least—squares algorithm as @mea(y) = S(Smod(y) ),
where s;,04(y) € E and

ly = N(smoa())lly = Inf lly = N(Hv,

i.e., the minimization is taken over the set E instead of the whole space F. Show
that
"' (N, omoa) < 2-rad™(N),

but this algorithm is in general not linear.

E 2.32 Consider the problem of Corollary 2.5 with A; > A;. Show that if informa-
tion is exact, § = 0, then the algorithm ¢, (y) = >°7_, 2;5(f;) where (YE+Gn)z =
1y, is optimal for any

775 )\t :|

As — At

v E [0,,

E 2.33 Let S and N be linear functionals on F = R? ie., S = (-,s)2 and N =
(-,v)2 for some s,v € R?. Consider approximation of S(f) for f from the unit ball
based on information y = N(f) + « where |z|] < §. What is the optimal value of
the regularization parameter v* in this case? In particular, show that if s and v are
linearly independent and not orthogonal, then +* is positive, but it tends to zero
linearly with § — 0.

E 2.34 Let F be a Hilbert space with an inner product (-,-)r. Let the set E be
the ellipsoid

E={feF| (Bf.flr <1},

where B : F — F is a self-adjoint and positive definite operator. Let the informa-
tion operator be defined as

N(f) = {N(f)+=| [IDz]2 <6},

where N : F'— R™ and D : R® — R™ are linear and continuous. Show that then
the a—smoothing spline (if it exists) is the solution of the linear system

(wB + N*D*DN) f = N*D*y

where w = a(1 — a) 7162
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E 2.35 Show that if the operator B in the previous exercise is compact then the
a—smoothing spline does not necessarily exist.

E 2.36 The smoothing parameter a,., given by the ordinary cross validation (ocv)
is determined by the following condition:

Qocy = aocv(y) = arg 0210%21 Hy*N(Sa(y))”Y'

Show that the algorithm ¢oey (y) = S(Sa,.,)(y) is in general not optimal and the
ratio "' (N, poep ) /rad™ (N) can be arbitrarily large.

E 2.37 Show that natural (periodic) polynomial splines are also ordinary splines
for the problem of Theorem 2.13.

E 2.38 Find the natural (periodic) polynomial spline of order 1 that minimizes
T4(p,y) in the case when o = 1/2 and || - ||y is the Euclidean norm.

E 2.39 Let 7 C R. Find the r.k.h.s. Hy for R(s,t) = d4, s,t € T.

E 2.40 Show that in an r.k.h.s. the functionals f — f(¢;), 1 < i < n, are linearly
dependent iff det { R(¢;,t;) }7.—qy = 0.

=1~

E 2.41 Let H be an r.k.h.s. with positive r.k. R. Show that then the interpolation
problem: find f € span{ R(t1,),..., R(tn,) } such that f(¢;) = y;, 1 < i < n, has
unique solution.

E 2.42 Show that the following functions are reproducing kernels:

R(Svt) = 17|57t|v s,te [071]5
R(s,t) = exp{—|s—t|}, s,t €[0,1],
R(s,t) = (llslla+lltlla = lIs —tll2)/2,  s,t €0, 1]

E 2.43 Let the functions R; : [0,1] x [0,1] — R, 1 < i < d, be symmetric and
nonnegative definite. Show that then the function R : [0,1]?x[0,1] — R, R(s,t) =
Hle R;(si,t;) also is symmetric and nonnegative definite.

E 2.44 Let 0 < t; <tz < -+ < t, and let M = {min{¢;,¢;} }7,_;. Show that
M = M* > 0, and that the inverse M ! is given as

r 1 1 —1 T
t1 + to—ty? to—t1’
—1 1 4 1 —1 0
to—t1? to—tq1 tz—ta? ts—ta?
—1 1 1
ts—1t2? t3—ta + ta—t3’
—1
1 tn7{n71
L 0 tn—=tn-1’ tpn—tn_—1
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2.7 Varying information

So far the information operator N was regarded as given and we had been
looking for the optimal algorithm. In this section, we assume that not only
the algorithm but also the information operator can vary.

2.7.1 Nonadaptive and adaptive information

Let A be a given class of functionals over the space F. We assume that we
can collect information about f only by noisy observations of functionals L;
at f, where L; belong to A. Each such an observation is performed with
some precision §; which also can vary.

More specifically, a (noisy) nonadaptive information operator N is deter-
mined by an exact information operator N : F' — R™ of the form

N(f) = [Li(f), La(f), - Ln(f)],  V[EF,

where the functionals L; : F — R belong to A, and by a precision vector
A = [1,02,...,0n],

where 0; > 0, 1 < i < n. When using N and A we obtain information
y = N(f) + =, where the noise = is known to belong to a given set B =
B(A,N(f)) of R™. That is, the nonadaptive information operator N is
identified with the pair N, A, i.e., N = {N, A}, and it is formally given as
N:F —2Y where Y = R” and

N(f) = {yeR"| 2= (y—-N())eBAN())} (2.39)

We may consider, for instance,
B(A,N(f)) = B(A) = {zeR"| |z;|<d;, 1 <i<n}, (2.40)
which means that for each i the value of L;(f) is observed with absolute
error &;, |y; — Li(f)| < &;. This definition of B(A, N(f)) seems to be most

natural. However, we can also have a more complicated dependence of the
noise on the precision vector. Namely,

B(A,N(f)) = B(A) = {xER"’ ig_jgl} (2.41)
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which corresponds to noise bounded in the weighted Euclidean norm, or
more generally,

|IZ‘|p<1
o<l p21 (242)

(3

B(AN(f) = B(&) = {xeR"] >
i=1

Contrary to (2.40), the bound on noise x; coming from the ith observation

now depends on z1,...,x;—1. Namely, |z;|] < (1 — §;11 |xj|p/5f)1/p. In
particular, if |z;| = 0; then the next observations are performed exactly,
Tog=--=x,=0.

In (2.40) to (2.42) the noise is independent of the exact information
N(f). The noise depends on N(f) when, for instance, the relative error is
considered. In this case,

B(AN(f)) = {z e R¥| || <6 |Li(f), 1<i<n} (2.43)

In general, we assume that the sets B(A,z), for A,z € R™ and n > 1,
satisfy the following conditions.

1.
B(0,z) = {0}.
2. If0<¢; <90}, 1 <i<mn,then

B([61,...,6n],2) CB([61,...,0,],2) .

3. Let 2" = [z1,..., 2], A" = [61,...,0,], and 2" = [21,..., 20, Zni1],
AnJrl = [51, ce 75n75n+1]- Then

B(A™2") = {z € R"| 3aeR, [z,a] € B(A™™ 2"T1)}. (2.44)

The first condition means that the zero precision vector corresponds to
the exact information. The second condition says that we decrease the
noise by decreasing the precisions §;. The third condition indicates a re-
lation between the noise of successive observations. It states that from
the nth observation we can pass to the (n + 1)st observation. Indeed,
suppose that there is a noise vector 2" = (y" — N"(f)) € B(A", N"(f))
that cannot be extended to [2",a] € B(A"™!, N"*1(f)). This means that
then the noisy observation of L,.1(f) is impossible. Similarly, suppose
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that for some 2"t = (y"*!1 — N*"*L(f)) € B(A™"L N"tL(f)) we have
" = (y" — N"™(f)) ¢ B(A™, N"(f)). Then y" is not information about f,
although this vector comes from the first n observations.

We left as an exercise to show that all the three conditions are satisfied
by the noise defined by (2.40) to (2.43).

We also admit a more general class of adaptive information where deci-
sions about successive observations are made based on previously obtained
values ;. The effect of adaption can be obtained by adaptive choice of:

e information functionals L;, or
e precisions d;, or
e the number n of observations.

Formally, a (noisy) adaptive information operator N : F' — 2Y is determined
by a family N = {N,},cy of exact information operators of the form

N, = [Ll(')7L2(';y1)a s aLn(y)(';yly cee ayn(y)fl) ]a

where for all 1 <i <n and y1,...,y;—1 the functionals L;(-;y1,...,yi-1) €
A, and by a family A = {A,},ey of precision vectors,

Ay = [61,02(Y1)5 -5 0n(y) W15+ Yn(y)-1) |-

(n(y) denotes here the length of y.) We also assume that the set Y (the
range of N) satisfies the following condition:

for any [y1,y2,...] € R there exists exactly one index n
such that [y1,...,y,] € Y. (2.45)

For the noisy adaptive information operator N = { N, A} we have

N(f) ={yeY| z=(@u—Ny(f)) € B(Ay, Ny(f))}.

The essence of the above definition is as follows. At the ith step of gaining
information, we observe a noisy value y; of L;(f;y1,...,y;—1) with precision
8:(y1,---,yi—1). Then we check whether the condition [yi,...,y] € ¥ 3
is satisfied. If the answer is “yes”, the observations are terminated and
[y1, . ..,y;] is noisy information about f. Otherwise we proceed to the (i+1)st

3This is what in practical computations is often called the termination criterion or
stopping rule.
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step. Note that (2.45) assures that the observations will be terminated
after a finite number of steps. The resulting information y about f satisfies
(y — Ny(f)) € B(Ay, Ny(f)), as though we used nonadaptive information
{Ny, Ay}

Clearly, any nonadaptive information N = {N, A} of the form (2.39)
can be considered as adaptive since then Y = R", N, = N, and A, = A,
VyeY.

To stress what kind of information we deal with, we sometimes add the

superscripts “ad” and “non”, and write N2 and N"" for adaptive and
nonadaptive information, respectively.

2.7.2 When does adaption not help?

It is clear that adaptive information has a much richer structure than non-
adaptive information and therefore should usually lead to better approxima-
tions. This is however not always true. We shall give a sufficient condition
under which adaption does not help much.

For an (in general adaptive) information operator N : F' — 2 let Y =
User N(f) C Y be the set of all possible information values. For y € Yy, let

An(y) = {S(N)| feFB, yeN(/)}

We shall say that f* € E is a k—hard element iff for any nonadaptive infor-
mation operator N = {N, A} of the form (2.39) we have

rad™(N) < s -r(An(N(f")))-

(Recall that r(B) is the usual radius of the set B, see Section 2.3.)

Suppose that the x-hard element f* exists. Let N be an arbitrary
adaptive information operator corresponding to a set Y, family

N, = [Ll()a L2(a yl)’ s 7Ln(y)(';y1, s 7yn(y)—1)]

and precisions Ay, y € Y. Let y* € Y be given as yi = Li(f*) and y; =
Li(f*vy7,...,y7) for 2 < i < n* where n* is the length of y*, i.e., the
minimal n for which [y],...,y}] € Y. Define a nonadaptive information
operator N"" = { N"" AR where

NP = Ny* = [Ll()7L2(ayT)’7Ln*(ay>1k,y;aay;*fl)]
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and
AP = Ay* - [51,62@/;)""75n*(y1<a--'7y;kz*fl)]'

It turns out that nonadaptive information N"°" is almost as good as adaptive
information Nad,

Theorem 2.15

1nadvvor(l\]non) < K.radwor(Nad)'

Proof Observe that Aymon (y*) = Ayea(y*). Hence,

radwor(Nnon) < K- T(ANnon (y*) )
= k- r(Agaa(y?)) < & -radVr(N29),

as claimed. O

The meaning of Theorem 2.15 is evident when information uses only adap-
tive choice of functionals, and the precision vector A and the number n of
functionals are fixed. Then the existence of the k—hard element suffices for
the adaptive information to be no more than x times better than some non-
adaptive information that uses the same number n of functionals with the
same precision A.

The x—hard element exists for some important problems. Consider first
the case of linear solution operator S with convex and balanced set £ C F.
We assume that the class A consists of some linear functionals, and that
the set B(A, z) is the unit ball in an extended seminorm || - ||a (which can

depend on A),
B(A,z) = B(A) = {zeR"| |z|la<1}, A,zeR" n>1. (2.46)

Observe that then any nonadaptive information is linear with noise bounded
uniformly in an extended seminorm. Lemma 2.2 and Theorem 2.3 yield that
for any nonadaptive information N using n observations we have

rad™ (N) < 2-7(An(0,...,0)).

n

Hence, the zero element of F' is the k—hard element with x = 2. If S is a
functional, or if E is a ball in a Hilbert extended seminorm, |- || A is a Hilbert
extended seminorm, and G is a Hilbert space, then we can even take k = 1
since in these cases diam(N) = 2radV"(N).
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Corollary 2.6  Suppose that the set E is convex and balanced, the solution
operator S is linear, the class A consists of some linear functionals, and
B(A, 2) is of the form (2.46). Then for any adaptive information N2 =
{Ny, Ay}yey we have

radwor(NInon) < 2. radwor(Nad)’

where N™ s the nonadaptive information constructed as in Theorem 2.15
for f* = 0. If, additionally, S is a linear functional or if we have the Hilbert
case, then rad™°"(N*d) < rad"or(Nwm), O

We now show an example in which f* exists and is not zero, although F is
a convex and balanced set. Let I be a normed space and let E be the unit
ball in F'. Consider a nonadaptive linear information operator with noise
bounded in the relative sense,

N(f) ={yeR"| lyi— L)l <é-|L(f), 1<i<n},  (247)

where 0 < §; < 1 and ||L;||r < 1,1 < i < n. Then for any linear solution
operator S and for any f with ||f||r < 1, we have

r(ANN()) > S dANN()))

> Lo (ISt 4 m) - S -mI | Ile <1 )6l
Li(h)| < G|L(f £ 1), 1 <i<n)

> sup {ISMI | 1Bl <1 1£1]
L] < o Il << )

> min {1 = ||fllr a(f)/2}

sup{ [|S(R)I[ | [|kllr <1, [Li(h)| <05, 1 <i<n},

where a(f) = minj<;<p |L;(f)|. The last supremum is equal to the half of
the diameter of the same linear information, but with noise bounded in the
absolute sense. Since ||L;||r < 1, the inequality |y; — L;(f1)] < &|Li(f1)]
implies |y; — Li(f1)| < 0;. Hence, the diameter of information with noise
bounded in the absolute sense is not smaller than diameter of information
bounded in the relative sense. We obtain

rANN()) 2 5 min {1 7], 5 o(7) } - rad (N),
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Suppose now that F' is the space of functions f : [0,1] — R with rth
continuous derivative. Let

Ifllr = max sup [f(t)]. (2.48)
I<isr p<t<1
The class A consists of functionals of the form L(f) = f(t), for some ¢ € [0, 1].
Then, taking f* = 2/3 we have 1/2 - min{l — ||f*||7, a(f*)/2} = 1/6.
Hence, f* is the 6-hard element and adaption cannot be much better than
nonadaption. That is,

radvvor(I\]non) < 6 - I,adwor(RIad)

with Nnon = {N2/37 A2/3}.
We left to the reader to verify that in this case zero is not the x—hard
element (see E 2.47).

Notes and Remarks

NR 2.22 A similar general model with varying noisy information, but with fixed
noise level is considered in Traub et al. [107, Chap.4]. The method of showing when
adaption does not help is adopted from that book.

NR 2.23 We have shown that for convex and balanced set E, and for linear in-
formation with noise bounded in an extended seminorm, adaptive information can
be at most twice better than nonadaptive information. It has long been an open
problem whether adaption helps at all. An example of a problem (with exact infor-
mation) where adaption helps a little was given by Kon and Novak [39] [40].

NR 2.24 Korneichuk [41], Novak [64] [65] [62] considered the problem of adaption
(and n-widths) for convex but nonbalanced sets. For such sets adaptive information
can be significantly better than nonadaptive information. An example is given in
E 2.48.

NR 2.25 The fact that adaption may be not much better than nonadaption in the
case of relative perturbations was noticed by Kacewicz and Plaskota [32].

NR 2.26 Adaptive and nonadaptive information are also frequently called sequen-
tial and parallel, or active and passive, respectively.

Exercises

E 2.45 Show that if B(A, N(f)) = B(A) is the unit ball in an extended seminorm
| - [|a then (2.44) is equivalent to the following condition. Let A = [41,...,d,] and
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A= [51, cee ;67“ 6n+1]- Then

lz|a = min ||[z,a]|a, Vo € R™.
a€R

E 2.46 Show that for any information operators N, N"*1 = [N" L,.4], and
precision vectors A", A" =[A" §,.4], we have

radwor(Nn,An) S radwor(Nn-l-l’An-i—l)-

E 2.47 Let F be the space of functions f : [0, 1] — R with continuous rth derivative
and with the norm (2.48). Let E be the unit ball in F. Show an example of a
solution operator that the following holds. For any x < 4oc there is an information
operator N of the form (2.47) such that rad™*"(N) > x - 7(Ay(0)).

E 2.48 (Novak) Let

E = {f e R ’ fi >0, Zfi <1 fr > max{f2k,f2k+1}}-
im1

Consider approximation of f € E in the [,-norm from exact information of the

form N(f) = [fjl?" 'afjn]'

1. Show that the radius of nonadaptive information using n observations is minimal
for Nn(f) = [flv ) fn]a and

1
dwor Nn ~ _ X
rad™" (N,,) ogy(n 7 1) as m— 00

2. Find adaptive information N2 that uses exactly n observations of f; for which

rad“" (N2d) < L .
n+3
2.8 Optimal information
Suppose that n and the precision vector A = [d1,09,...,d,] are given. Then

it makes sense to ask for the minimal error that can be achieved when noisy
observations of n functionals from the class A with precisions J; are used.
We formalize this issue in the following way.

Let NV, be the class of exact information operators consisting of n func-
tionals, i.e., N € N,, iff

N = [LI,LQ?"'aLn]a

for some L; € A, 1 < i < n. Let rad"(N,A) denote the radius of noisy
information N corresponding to N and precision vector A.



2.8. OPTIMAL INFORMATION 79

The minimal radius corresponding to the precision vector A is given as

o (A) = Nlél/{'/_n radV' (N, A).

n
If for some Np € N, is

I"ON(A) = rad"(Na, A)

n

then N is called an optimal information.

We shall find the minimal radius and optimal information in two special
cases: for linear problems defined in Hilbert spaces, and for approximation
and integration of Lipschitz functions.

2.8.1 Linear problems in Hilbert spaces

We assume that F' and G are separable Hilbert spaces and that the solution
operator S : F' — G is compact. The set F is the unit ball in F'. The class A
of permissible information functionals consists of all linear functionals with
norm bounded by 1,

A= {Llinear functional’ IL|Fr = sup |L(f)] < 1}.
IflF=1

We also assume that the observation noise is bounded in the weighted Eu-

clidean norm, |z|ly = (X2, 2/52) . Hence, for given A = [§y,...,d,]
and N = [Lq,...,L,] € ./\/n, a vector y € R™ is noisy information about
feFiff

> 55 (f)” <1

im0

To cover the exact information case, we also allow §; = 0. In this case, we
formally set x;/0; = 0 for z; = 0, and z;/d; = 400 otherwise. Note that
if all §;’s are equal, §; = &, then 37 (y; — Li(f))? < 62, i.e., the noise is
bounded by § in the Euclidean norm.

Before stating a theorem about optimal information, we first introduce a
necessary notation. Let d = dim F'. Let {{Z} ' 1 be a complete orthonormal
in F' system of eigenelements of the operator S*S. Let A; be the correspond-
ing eigenvalues,

S*SE = N &
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Since S is compact, we can assume without loss of generality that \;’s are
ordered, A1 > A2 > ... > 0. We consider the sequence {);} to be infinite
by setting, if necessary, A; = 0 for ¢ > d. Similarly, & = 0 for ¢ > d. For
d = +o0 or d < +00 we have lim;_, \; = 0.

We also need the following important lemma.

Lemma 2.14  Let the nonincreasing sequences 31 > o > -+ > 3, > 0
and ny > 19 > -+ > 1y > 0 be such that

n n
S oni <> B, 1<r<n,
i=r i=r

and >3 ni =312 Bi-  Then there exists a real matriz W = {w;; }1';_;
for which

n n

2 _ _
Ywi, =  and > wiws; = midij
s=1 s=1

forall 1 <i,5 <n (6; stands for the Kronecker delta).

Proof  We shall construct the matrix W using induction on n. For n = 1
we obviously have n; = 81 and w11 = /1. Let n > 2. If p; = 3;, 1 <i <,
then W = diag{,/n1,...,/Nn}. Otherwise there is an index 5,1 < s <n—1,
such that 7, > fs > Nap1. Set 7 = 17s + a1 — B > 0. Let U € R0=Dx(-)
be the required matrix for the sequences 51 > -+ > 851 > Bs41 > - > On
and mp > - > 151 >0 > N2 > - > . Let u; € R"! be the columns
of U, 1 <i<n-—1. Let

_ 1/2
a — (773(+1(775 BS))) 7 b= (1— a2)1/2,
nNNs — Ns+1
_ 1/2
o= (nz(ﬁs 775+)1)) 7 d=—(1- 62)1/2.
Ns — Ns+1
Elementary calculations show that the desired matrix is W = {w1, ..., w,},

w; € R®, 1 <4 < n, where

w; = (ul,0)T, fori#s,s+1,
w, = (aul,e)T,
Ws+1 = (buZ7 d)T

(the superscript “T” denotes transposition). O
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For the precision vector A = [d1, ..., d,], we assume without loss of generality
that

0=101 = =0ny < Opgt1 < -+ <y
(If all §;’s are positive then ny = 0.) It turns out that the following min-

imization problem plays a crucial role in finding the optimal information
Na.

Problem (MP) Minimize

oy

Qe . = M
(05 o415+ 1n) no-i-{%?)ﬁ(n-&-l a+(1—a)n

over all0 < a <1 and nyy41 > -+ > Npt1 = 0 satisfying

n

n

1
ZmﬁZ—Q n+1<r<n, (2.49)
= Z

i=r

n

and YL, = e n0+15 (as before, a/0 = +oo for a > 0 and

0/0 =0, by convention,).

Theorem 2.16  Let o™ and n;, .4 > -+ > 1y,
Then the minimal radius

IN(A) = QT W)

Furthermore, the optimal information is given as

be the solution of (MP).

NA = [<'7§1>F,---a<'7§no>Fa< €n0+1> < £n> ]a

where
n—no

S:L()Jrl' = Ong+i Z Wij&no+js
j=1

and W ={w;}i; ") is the matriz from Lemma 2.14 applied for

. 1
i = Npo+i and ﬁz 52 ’

no+1

1<i<n—ng.



82 CHAPTER 2. WORST CASE SETTING

Proof Consider first the case when all §;’s are positive, ng = 0. Let

N = [<'7f1>Fa<'af2>F""7<"fn>F]

with || fi||r < 1, be an arbitrary information operator. In fact, we can assume
that ||fi||r = 1, 1 < i < n, since multiplying f; by a constant larger than
one we can only increase the accuracy of noisy information. Due to Lemma

2.10, the radius of N is the minimal norm of the operator SA;1/2 with
respect to all a € [0,1]. In our case,

Ay = al + (1—a)N*N,
where N*: Y — F, N*(y) = Y, y;fi/62. Then

SASYn?2 (S*Sh, h)p
SA;1/2 % = su HaiF = sup~—— .
T A S W
Taking h = &;, 1 <1 < n, we obtain

1SAZV2 > max 2

1<i<n (An&i &i)F (2:50)

For d > n, we get an additional lower bound. Namely, since the oper-
ator N is at most n—dimensional, there exists a nonzero element hg €
span{&,...,&n+1} such that N(hg) = 0. Hence,

(S*Sho, ho)r S Ant

SAV2 12 >

(2.51)

Let 1 > 1m0 > ... > 1y > 0 = ny41 be the eigenvalues of N*N. Then
7;’s are also eigenvalues of the operator NN* : Y — Y whose matrix (in the
versor basis {e;}) is

M = {5;2<fi7fj>F}

Since €; = §;¢;, 1 < i < n, is an orthonormal basis in Y, for 1 < r < n we
have

n
ij=1"

n

S 1
Zm < > (Mé,é)y = Z?, (2.52)

i=r i=r

and Y0 = S0, 072
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Taking together (2.50), (2.51) and (2.52), we obtain the following lower
bound on 1" (A),

(r¥°"(A))? > min A

—_— 2.
" - 1<ignt ot (1—a)n’ (2.53)

where the minimum is taken over all « € [0,1] and over all 7;’s satisfying
(2.49). To complete the proof of the lower bound, observe that the minimum
in (2.53) is attained for some n}’s satisfying ni > --- > 7.

We now show that the lower bound (2.53) is attained for the information
operator Na. To this end, it suffices to show that all &;’s are the eigenele-
ments of the operator N Na and that the corresponding eigenvalues are 7;.
Indeed, we have

:Z 6ij& = m; &

NANAG = Y 072 (6,&0)r8s = Z<£@-,Zwst@> (Zwsjsj)
s=1 s=1 t=1 F \j=1
= Zzwsiwsjgj - Z <Z wszw8]> 5]
s=1j=1 j=1

Since

n
(0 = €T = 67 Y wiy = 1,
j=1

Na is also a permissible information operator, No € N,,. This completes
the proof of the case ng = 0.

Suppose now that not all §;’s are positive, ng > 1. Then for any N =
[L1,...,L,] € N;, we have

rad™ (N, A) = sup{[[S()[ [ [[pllr <1, IN(B)[ly <1}
= sup{[|S1(A)I[ | [lAllr <1, [[N1(B)[ly; <1},

where F1 = {f € F|Li(f)=0,1<i<ng}, S;:F — G is the restriction

of S to the space Iy, S1 = S|, information operator N1 = [Lygt1,- - -, La),
and || - ||y, is the extended seminorm on R"™"0 defined as ||z||y, = ||[0, z]||y-
It is known that the dominating eigenvalues A} > X, > ... of the operator

SiS1 « Fi — P osatisfy A; > Apgq4, Vi > 1. Moreover, for L; = (-,&)r,
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1 < i < ng, we have \; = X\ 4i, Vi > 1. Thus, we obtain the desired
result by reducing our problem to that of finding optimal Ny € N;,_,, for
approximation of S from data y € R" "0 satisfying ||ly— N1(f)|ly; <1. O

Thus, to construct the optimal information Na, we first have to solve the
minimization problem (MP) and then find the matrix W. Solution of (MP)
will be given below. The matrix W can be found following the construction
from the proof of Lemma 2.14. Note that the optimal approximation @a
is given by the a*—smoothing spline where a* comes from the solution of
(MP).

We now show how to solve the problem (MP). For 0 < a < 1 and
ng < g < r < n, define the following two auxiliary problems:

Problem P,(q,r) Minimize

)\A
0o = T p——
qr(nq+1, 7777') q+1’1112@}'%r o+ (1 — a)nz

over all ng11 > -+ > > 0 satisfying 37,11 = >i_gt1 0%

Problem P(q) Minimize

i

Q,(a; = _
q(a’ Ng+1, 777n) qulIgiaSXnJrl a4+ (1 _ a)nz

over all 0 < a <1 and ng11 > -+ 2> N1 = 0 satisfying >3 1m0 =
-2
zn:q-i-l 5@' :
Consider first the problem P,(q,r). If & = 1 then Q, = A\;. Let 0 <
a < 1. Then the solution 7* = (n7,4,...,n;) of Pa(q,1) can be obtained as
follows. Let v = y(a) = a/(1 — «). Let k = k(«; q,r) be the largest integer
satisfying g + 1 < k <r and

k
v Zj:qul )‘]

Ao > L —
Yk —q) + Xj=gi19;

(2.54)

Then

k—q) + 7,102
n;:ﬂ a) + Ximgr1 ) Xi — 7, g+1<i<k, (2.55)

k
Zj:q+l )‘j
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and 17 =0 for k41 <i <r. Furthermore,

k
—q+1

ak—q) + (1—04) 105

Qo (") = (2.56)

We now pass to the solution of P(q). Let ay, i > ¢+ 1, be defined in such
a way that we have equality in (2.54) when k and 7 are replaced by 7 and
v = a;/(1 — o), respectively. Such «; exists only for i > s = min{j| A\; <
Ag+1 }- Then o = v;/(1 +;), where

Ai dj—q1 ) ’

Vi = i— .
j:};-l—l()‘j )

Setting a; = 1 for @ < s, we have 1 = ag41 > ag42 > --- and the solution
n' of the problem P, (q,r) with r = n satisfies néﬂ > ... >n! =0. Since in
addition the right hand side of (2.56) is a monotone function of a, we obtain
that

. _ : e
min Qg(asn) = min - Qqlas, ).

Providing some further calculations we finally arrive at the following formu-
las for the solution (a*,n*) of P(q). Let

k= k(q) = min{n,q+

zn: 5].—2‘ } : (2.57)

J=q+1
If A\g4+1 = Apy1 then o = 1 and Q4(o*;-) = Agy1. If Agy1 > Ag4q then
o =~4*/(1+~*), where
¥ )‘k+1 Z] =q+1 5’_2
E] q+1( — A+1)

and n* is given by (2.55) with v = ~*. Furthermore,

? q—l—l()" >‘/€)
16 2

~

Q™) = kg1 +
J =q+

We shall say that the solution n* = (17,1, ..,n;) of Pa(q, 1) is acceptable
iff

Z n; < Z 52 forallg+1<s<r. (2.58)
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Similarly, the solution (a*,n*) of P(q) is acceptable iff (2.58) holds with
r=n.

Let the number p, 0 < p < n, and the sequence n = n, 1 >np > -+ >
ng > 0 be defined (uniquely) by the conditions:

n, = min{s > ng| solution of (P(s)) is acceptable }, (2.59)
n; = min{s > ng| solution of (P,+(s,nj;+1)) is acceptable },(2.60)

0 <i<p—1, where a* comes from the solution of (P(ny)).

Theorem 2.17  Let p, the sequence ng < ny < -+ < npy1 = n and o*
be defined by (2.59) and (2.60). Then the solution of the problem (MP) is

given by o and
n= (@, ),

where n® and n are solutions of (P(np)) and (Po+(ni,nit1)), 0 <i < p—1,
respectively.

Proof Let k = k(n,). Due to the definition of n; we have ni > --- > nf >

Mir1 = 0 and the maximal value of A;/(a + (1 — a*)nj), no +1 < j <,

T *

is attained for j = n, + 1. The definition of n, yields in turn that n®) are
the last (n —n,) components of the solution of (MP) and that o* is optimal.
This completes the proof. O

As a consequence of this theorem we obtain the following corollary.

Corollary 2.7  Let n, and k = k(np) be defined by (2.59) and (2.57),
respectively. Then

k
(=
" (A) = \l)\kJrl + 2 ,,:1( - 52k+1)'
Jj=np+17j

Observe that we always have /Ap41 < 1W"(A) < /A1. The lower bound is

n
achieved if for instance J;’s are zero, i.e., if we deal with exact information.

The upper bound is achieved, r/°"(A) = /A1, if for instance >, 5;2 <1,

n
see also E 2.52. In this case, information is useless.
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Let us now consider the case when all §;’s are constant, §; = J, and
0 < 6 < 1. That is, noisy information satisfies

Jﬁﬂw—%ﬂfg&

i=1

Then the solution of (P(0)) is acceptable and k& = k(0) = n. Hence, the
formula for the radius reduces to

52 &
rVr(A) = rr(s) = $)\n+1 + - Z()\j — Ant1) - (2.61)
j=1
If Ay = -+ = Apy1 then 1)°"(A) = /A1 and the zero approximation is
optimal. For A; > \,41 we have v* = 6~2v** where
’Y** _ n>‘n+1
Z?:l()‘j - >\n+1),
and the optimal n} are n} = 6~ 2n}* with
ok n()‘l — )\n-i-l) .
= , 1 <1 <n.
LD S RTPYEp WY
The optimal information N, = [(,&])F,..., (-, &) F| is given by Theorem

2.16 with the matrix W constructed for n; = n* and 3; = 1,1 < i < n.
The optimal algorithm is ¢, (y) = 371 2;5(f;) where (y,/ +Gn,)2z =y
and the parameter v, = v**. We stress that neither optimal information nor
optimal algorithm depend on the noise level 4.

We now comment on the minimal radius r)v°"(§). If we fix n and tend
with the noise level § to zero then r)°"(4) approaches the minimal radius of
exact information, r)7°"(0) = \/An41 > 0. For r}}°"(0) > 0 we have

I,VVOI'(5) _ I,VVOI'

O ~ _n
PO O = e S e

while for r}¥°*(0) = 0 we have

1 n
(0) = 1p(0) = ) =4, |~ >N

n n

“The symbol "a” denotes here the strong equivalence of functions. We write 11 () ~

1/)2(5) iff 1im5*,0+ 1/)1(5)/1[12(5) = 1, as § — O+.
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Hence, for r}Y°*(0) > 0 the convergence is quadratic, and for r}°*(0) = 0 it is
linear in §.

Consider now the case where the noise level 4 is fixed and n — 4+o00. The
formula (2.61) can be rewritten as

52 &
I,;zlvor(é) = $)‘n+1(]— —52) + zZ)\J
7=1

The compactness of S*S implies lim; A\; = 0. Hence, A\,41 as well as
nt ZS‘L:1 Aj converge to zero with n, and consequently,
lim ry°"(§) = 0.
n—-+00

This result should not be a surprise since for noise bounded in the Euclidean
norm we can obtain the value of any functional L at f with arbitrarily small
error. Indeed, repeating k times observations of L(f) we obtain information
Y1, ...,y such that Zle(yi — L(f))? < 6%. Hence, for large k most of the
y;’s are very close to L(f), and for || f|| 7 < 1 the least squares approximation,
k1 Zf‘:l y;, converges uniformly to L(f).

Observe also that r® > §A\1/y/n. Thus, for S # 0 the radius cannot
tend to zero faster than 6/+/n.

To see more precisely how r,,(d) depends on the eigenvalues \;, suppose

that 1n® i\ P
Aj =< (n.]) , as j — 400,
J
where p > 0 and s > 0. Such a behavior of the eigenvalues is typical of some

multivariate problems defined in a tensor product spaces; see NR 2.30. In
this case, for § > 0 we have

1) ( n” ) 0O<p<l,
o (6) = 5 g n*tn 1/2 =1, (2.62)
(57 p > 1,

“e» b
=

where the constants in the notation do not depend on §. Since

wor In®(n + 1)\ ?/?
noro) = ()T

5For two sequences, we write an < by, iff there exist constants 0 < ¢1 < ca < +00 such
that for all n, ¢1 an < b, < c2a,. Such sequences are said to be weakly equivalent.
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we conclude that for p < 1 the radius of noisy information essentially be-
haves as the radius of exact information, while for p > 1 the radius of noisy
information essentially behaves as 6/y/n. Hence, in the presence of noise,
the best speed of convergence is §/1/n.

2.8.2 Approximation and integration of Lipschitz functions

In this section we deal with noise bounded in the sup—norm. We assume
that F' is the space of Lipschitz functions f : [0,1] — R, and consider the
following two solution operators on F":

e Function approximation.
It is defined by the solution operator App : F — C([0,1]),

App(f) = f, fEF,

where C(]0,1]) is the space of continuous functions f : [0,1] — R with the
norm

Il = [Ifllec = max |f(t)].

0<t<1

e Integration
The solution operator is given by Int : F' — R,

1
Tnt(f) = / F(t)dt.
0
The set £ C F is assumed to be the set of functions for which the
Lipschitz constant is 1,
E={f:[0,1] =>R| [f(t1) - flt2)| <[t1 —to|, 0<ty,ta <1}
Observe that F is the unit ball of ' with respect to the seminorm

HfHF _ sup |f(t1)_f(t2)|.

0<ti<to<1  |t1 —t2

Information y € R™ about f € F is obtained by noisy observations of the
function values at some points t; € [0, 1] where

lyi — f(t:)] < 05, 1<i<n.



90 CHAPTER 2. WORST CASE SETTING

That is, exact information is now of the form

N(f) = [f(tl)vf(tQ)V”?f(tn)]? fEF, (263)

and the noise x = y — N(f) belongs to the set B(A,z) = B(A) = {z €
R™| |x;| < 6;, 1 < i < n}. Hence, the noise is bounded uniformly in the
“weighted” sup—norm.

For a given precision vector A = [1,...,0d,] € R™, we want to choose ¢;’s
in such a way as to minimize the radius r)v°"(S; N,A), for S € {App, Int}.
We assume without loss of generality that

0<61 < <o < by
We have the following theorem.

Theorem 2.18  Let k be the largest integer such that 1 < k < n and

S
)

2
k
1 (It A) _( Za) -3
j=1

Then the minimal radius

WOI‘ (App7 A —

El
DN | =

and

Furthermore, the optimal points t; are for both problems given as

i—1
tf:%_l( 25) (Zaj)—éi, for1<i<k,
j=1

and t; —arbitrary for k+1<1i <n.

Proof Consider first the approximation problem, S = App. Let an exact
information operator N of the form (2.63) be given. Then we have

rad“" (App; N,A) = % - diam(App; N, A) (2.64)
= sup{|[fllec | [f(t:)| <6s,1<i<nm}.
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Indeed, for y € Usep N(f), define the functions

f@) = swp{f(t)| feEB |yi—ft) <o, 1<i<n}

= 1%151”(% +0; + [t =),

[ = f{f@)] feE, lyi—ft) <o, 1<i<n}

— S — |t —t]).
121%’%(% i — |t —til)

Then f,5, f; € E and for any t € [0,1] and fi, fo € E such that y € N(f1)N
N(f), we have [£1(t) — fo(t)] < £ (t) f; (). Hence, f, = (ff +f,)/2 € E
is the center of the set An(y) of functions from E that share information
y, and r(An(y)) = 1/2 - d(An(y)). Consequently, rad™* (App; N,A) =
0.5 diam(App; N, A). The second equality in (2.64) follows from the defi-
nition of the diameter.

The formula for fy+ with y = 0 yields

wor . _ + _ 3 . .
rad™ (App; N, A) = [[fg lee = max min (0; + |t —ti]).

Thus rad™"(App; N, A) is a continuous function of ¢1,...,t, defined on a

compact set [0,1]". Therefore the minimal radius r}°"(App; A) is attained.

Using some geometrical arguments we get that r’v°"(App; A) is attained for

t;’s satisfying the following system of equations:

A = t1+0,
A = ti_;i—l + 51'—12-1—51" 2<i<m,
A = o+ 1 —tn),

where A = radV (App; N, A) and m is the largest integer such that 1 <
m < n and J,, < A. Solving this system we obtain the desired result.

We now turn to the integration problem, S = Int. Since Int is a func-
tional, we have

1
rad“*" (Int; N, A) = sup {/ f(t)dt’ fe b |ft) < d, 1§z’§n}.
0

Using again some geometrical arguments we obtain that the optimal ¢;’s are
the same as for function approximation. Hence, the formulas for integration
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can be obtained by integrating the function fgr constructed for ¢; = t;. It is
given as

o) =ai+lt=tl, Jt-t|<A-§,1<i<k
This completes the proof. O

Assume now that all observations are performed with the same precision,

A =16,...,0]. Then the formulas of Theorem 2.18 take the following form:
——
n

1

R (App; A) = T (App;d) = o=+ 0 (2:65)
and 1

(It A) = 1 (Int;0) = — + 0. (2.66)

n

The optimal points are ¢t} = (2i —1)/(2n), 1 < i < n. The reader can also
check that for S € {App,Int}, the optimal algorithm is in this case given
by ¢(y) = S(p(y)), where p(y) in the natural spline of degree 1 such that
p(tf) =y, 1 <i<n.

For both problems we have r}v°"(§) = r*"(0) + . Thus the error of any
algorithm is always greater than §, no matter how many observations have
been performed. Actually, this is not a coincidence, but a common property
of problems with noise bounded in the sup—norm. Namely, consider a general
problem with linear S, the set E being the unit ball in a seminorm || - ||,

and the noise satisfying |z;| < 4, Vi.

Lemma 2.15  Suppose there exists an element h* € F such that h* ¢
ker S and
IL(h*)| <1 for all L € A.

Then for any n > 1 we have
ry”(6) = min {6, 1/[[p*||F} - [|S(R7)]
(1/0 = +00).

Proof For

L[ e 5 <1/,
’ (L P S Vi L 1
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we have ||hs||r < 1 and |L(hs)| < J, VL € A. Hence, for any exact informa-
tion N = [Lq,...,Ly] with L; € A, 1 <i <mn,

1
radV " (N, [0,...,0]) > 3 diam (N, [4,...,0])
sup{ [S(W)[ | heE, [Li(h)[| <6,1 <i<n}
1S(hs)ll = min{é, 1/[|n"||p} SR,

Y

as claimed. O

For the problems App and Int, the lemma holds with A* = 1. Then ||h*||F =
0 and r¥°"(4,) > d. The formulas (2.65) and (2.66) show that this is the
“worst” possible choice of h*. (Actually, we have r}’°"(§) > §, see also E
2.59.)

Lemma, 2.15 also applies for the problem considered in Section 2.8.1, i.e.,
when F' and G are Hilbert spaces, E is the unit ball in F, the solution opera-
tor S : F — G is compact, and A is the class of continuous linear functionals
with norm bounded by 1. Taking h* as the eigenvector corresponding to the
largest eigenvalue of the operator S*.S, we obtain
WO (3) > min{1, 8} - IS

n
(Here also the inequality “<” can ce replaced by “<”.) This observation

should be contrasted to the case of noise bounded by ¢ in the Euclidean
norm where the radius always converges to zero as n — +o00, see (2.61).

Notes and Remarks

NR 2.27 Some parts of Section 2.8.1 (e.g. Lemma 2.14) have been taken from
Plaskota [81] where the corresponding problem in the average case setting was
solved, see also Section 3.8.1. The other results of Section 2.8 are new.

NR 2.28 In the case of exact linear information, the minimal radius ri?°" = r¥7°*(0)
is closely related to the Gelfand n—widths and s—numbers of the classical approx-
imation theory. If one allows only linear algorithms, there are relations to the
Kolmogorow n-widths. These relations are discussed in Mathe [56], Novak[63],
Traub and WoZniakowski [109, Sect.6 of Chap.2 and Sect.5 of Chap.3], Traub et
al. [108, Sect.5 of Chap.4], and Kowalski et al. [43]. The survey of the theory of
n—widths and many other references are presented in Pinkus [75].

We note that for noisy information such closed relations do not hold any longer.
Indeed, as we convinced ourselves, the minimal radius r}}°"(d) may for § > 0 tend do
zero arbitrarily slower than r)°"(0) (or it may not converge at all), and consequently
the ratio of the n—width and r}7°*(d) may be arbitrary.
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NR 2.29 For exact data, optimal nonadaptive information that uses n observa-
tions is usually called the nth optimal information and its radius the nth minimal
radius, see e.g. Traub et al.[108, Sect.5.3 of Chap.4]. If observations are always
performed with the same precision ¢, the notion of nth minimal radius and nth
optimal information can be in a natural way carried over to the noisy case.

NR 2.30 We now present an example of a problem for which the results of Section
2.8.1 can be applied.

Let d > 1and r; > 1,1 < i <d. Let F = W9 be the rkhs. defined in
NR 2.21. That is, F' is the r.k.h.s. of multivariate functions f : [0,1]? — R with
rk. R = Q. R,, where R,, is the r.k. of the r;,—fold Wiener measure. Define
the solution operator as S : F — G = L([0,1]%), S(f) = f. That is, we want to
approximate functions in the Lo—norm.

It is known (see e.g. Papageorgiou and Wasilkowski [70]) that in this case the
eigenvalues of the operator S*S satisfy

2r
V= lnk_lj
Y B
J

where r = min{ry, ..., 74} and k is the number of indices i for which r; = r. Observe
that the exponent 2r > 2. Hence, due to (2.62) we have r7°*(§) < 6/+/n for § > 0,

and 1" (0) =< (In" "' n/n)".

NR 2.31 It would be interesting to know the radius and optimal information in
the Hilbert case for restricted class A of permissible functionals. For instance, for
the problem of NR 2.30 it is natural to assume that only noisy function values
can be observed. Much is known in the exact information case, see e.g., Lee and
Wasilkowski [48], Wozniakowski [127] [128], Wasilkowski and WoZniakowski [122].
Unfortunately, finding optimal noisy information turns out to be a very difficult
problem. Some results can be obtained from the average case analysis of Chapter
3, see NR 3.22.

Optimal information in the Hilbert case and for noise bounded in the sup—norm
is also unknown, even when ¢§; = 9§, Vi.

Exercises

E 2.49 Let F and G be normed spaces and let the solution operator S : F — G

be continuous and linear. Let || - ||y be a norm in R™. Consider the problem of ap-
proximating S(f) for f € E (E-arbitrary), based on information y € R™ such that
ly — N(f)lly <9, where N = [Lq,...,Ly] consists of continuous linear functionals

from a class A. Let r°"(d) be the minimal radius of information consisting of n

functionals. Show that if A satisfies
LeA = cLeA, VeeR,
then r}vor(8) = rv°"(0).

n
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E 2.50 Show that at least (n —2)(n—1)/2 elements of the matrix W from Lemma
2.14 are zero.

E 2.51 How will the formula for r*°*(A) in the Hilbert case change if F is the ball
of radius b and the class A consists of functionals whose norm is bounded by M?

IN

E 2.52 Consider the minimal radius in the Hilbert case. Let ng = max{1 <4
7’L| 51 =0 } Let

s = min{1<i<n+1| \=A41}
t = max{1<i<n+1| X\=XM}

Show that 1" (A) = \/Apt1 iff s <ng+1, and 1} (A) = VA7 ) 6;2
n—t.

E 2.53 Let § be such that

|~

no

1
52 <

S|

n
i=1

Show that then in the Hilbert case r°"(4,...,d) < r%°"(d1,...,dp).
——

n

52

N

E 2.54 Let 1}, no + 1 < i < n, minimize

Ai

max
no+1<i<n+1 14+ 17;

Q/(nnoJrlv s 77771) =

over all Npo41 > -+ - > ny, > 0 satisfying (2.49). Let N be the information operator
constructed as in Theorem 2.16 with 7} replaced by n;. Show that in the Hilbert
case rad"*" (N4, A) < V2177 (A).

E 2.55 Show that if in the Hilbert case the solution operator S is not compact
then the radius r}v°*(§) does not converge to zero with n. Moreover, the optimal

information does not necessarily exist.

E 2.56 Discuss the existence of optimal linear algorithms for the problems App
and Int, for an arbitrary precision vector A.

E 2.57 When are the optimal points ¢7 in Theorem 2.18 determined uniquely?

E 2.58 Let A = [41,...,6,] and § = (3., 6;) /n. Show that for S € {App, Int}
we have rW°r(S; ) > rvr(S; A).
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E 2.59 Suppose that the element A* in Lemma 2.15 satisfies
max { [[S(h*) + g, [[S(h*) =gl } > IS, Vg #0.
Show that if, in addition, r}’°"(0) > 0, ¥n > 1, then

7 (0) > SIS Vo< 1/[|A7]|

n

Apply this result to the concrete problems considered in this section.

E 2.60 Let F be the class of functions f : [0,1] — R for which the rth derivatives
exist and are Lipschitz functions. Let

E={feE| |fDt)— ()| <|t1 —ta] }.

Consider the solution operator S : F — C([0,1]) given as S(f) = f* where
0 < k < r. Show that if information consists of noisy function values with noise
bounded in the sup—norm, then

r!
wor(§) > 20 ——— 1<k<

and r7°*(0) > 6 for k = 0.

n

2.9 Complexity

Up to now we have analyzed only the error of algorithms. It is clear that in
practical computations we are interested not only in the error but also in the
cost of obtaining approximations. In this section, we explain what we mean
by the cost of approximation and discuss the concept of complexity. Then
we derive some general bounds on complexity of a problem. We assume that
we are given:

e The solution operator S : F' — G where F' is a linear space and G is a
normed space.

e The set ¥ C F of elements f for which we want to construct approxi-
mations of S(f).

e The class A of permissible information functionals.

e The sets B(A,z) of all possible values of noise corresponding to the
precision vector A and exact information z.
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2.9.1 Computations over the space G

In order to be able to analyze the cost of obtaining approximations, we
first present our model of computation. Roughly speaking, this model is
based on the following two postulates. Namely, we assume that we can gain
information about f by noisy observations of functionals at f. Then, using
some primitive permissible operations, the information can be combined to
get an approximation. These primitive operations are: arithmetic operations
and comparisons over the reals, linear operations over the space G, and
logical operations over the Boolean values.

To describe the computational process leading to obtaining an approx-
imation, we shall use the concept of a program. To define the program
precisely, we adopt notation from the programming language Pascal.

Any program consists of two main parts:
e description of objects that are to be used, and

e description of actions that are to be performed.

The objects used in programs are called constants and wvariables. A
constant is a fixed real number, an element of the space G, or a Boolean
value (‘true’ or ‘false’). A variable can assume an arbitrary value from a
given nonempty set 1. This set determines the type of the variable. We
have three basic types: real (i.e., T = R), G-type (T = G), and Boolean
(T = {‘true’,'false’}). We also allow T to be a subset of one from the basic

types. The description of constants and variables is called a declaration.

The actions are described by statements. We have two simple state-
ments: information statement, assignment statement, and three structured
statements: compouned statement, conditional statement, repetitive state-
ment. We now define all the statements in turn.

e The information statement
I(y; L,9)

where y is a real variable, L € A, and § > 0. This statement describes the
action which allows to gain data — the noisy value of L(f) where f € F'is the
(unknown) element for which we want to compute an approximation. We
“ask” for this noisy value. The “answer” is a real number y which is then
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assigned to the variable y. We assume that by the ith question we obtain a
value y; such that

[yla--'vyi] EB([élv"'v(si]v [Ll(f)7aLz(f)])

e The assignment statement
v =&

where v is a variable and £ is an expression. This is the second fundamental
statement. It specifies that the value of the expression £ be evaluated for the
current values of variables, and that this value be assigned to the variable
V.

Expressions are constructs denoting rules of computation for evaluating
values of functions of some variables using only permissible primitive opera-
tions over the reals, elements of the space G, and Boolean values, which are
represented by the constants and current values of variables. The primitive
operations are as follows:

arithmetic operations over the reals R: sign inversion (z — —zx),
addition ((z,y) — z + y), subtraction ((z,y) — x — y), multiplication
((z,y) = x *xy), division ((z,y) — z/y, y # 0),

comparisons over R: equality ((z,y) — = = y), inequality ((z,y) — x #
y), ordering ((z,y) — x <y, (z,y) =z <y),

linear operations over the space G: sign inversion (g — —g), addition
((91,92) — g1 + g2), subtraction (g1,92) — g1 — g2), multiplication by a
scalar ((z,g) — z *g),

Boolean operations: negation (b — not b), union ((by,b2) — by or by),
conjunction ((by, by) — by and by).

To be more precise, an expression is a single constant or variable, or it is the
construct of the form f(w) or f(w, z), where f stands for a primitive opera-
tion (of one or two arguments), and w, z are already defined expressions. In

the following three examples, a,b € R and h € G are constants, x,y are real
variables, and g is a variable of the type G.

(x—a)(b—x)/(b—a) (real expression),
g+yh (G—type expression),
(y <a)or(y <3) (Boolean expression).
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Those were the simple statements. The structured statements contain
other statements in their definitions.

e The compound statement
begin S&i; So; ... S, end

where 81,8, ...,S, are statements. It specifies the successive execution of
81,89, ..., 8,

e The conditional statement
if £€ then S; else S

where £ is a Boolean expression and S, S, are statements or ‘empty’ (i.e.,
do nothing). This corresponds to the following action. First the value of £
is evaluated. If this value is ‘true’, the action &7 is executed. If ‘false’, we
perform Ss.

e The repetitive statement
while £ do S

where £ is a Boolean expression and S is a statement. The action described
by this statement relies on repetitive execution of S until the value of £ is
‘false’. If £ is ‘false’ at the beginning, S is not executed at all.

Summarizing, the program consists of one declaration and one compound
statement. We make an additional assumption that the set of variables
contains a special variable g of the G—type. An approximation is obtained
by executing the program. The result of computation — approximation to
S(f) — is the value of the variable g. The initial values of all variables are
undefined. In order that the result be always well defined, we assume that
for any data y a finite number of simple statements is executed including at
least one assignment to g.

2.9.2 Cost and complexity, general bounds

We now present our notion of cost and complexity. The basic assumption is
that we must charge for gaining information and performing any primitive
operation.
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1.  Obtaining noisy value of L(f) with precision § costs c¢(d) where c :
[0, +00) — [0,4+00) is a given cost function. It is nonnegative, nonincreasing,
and positive for sufficiently small but positive 4.

Observe that the cost of obtaining a single datum d depends on the
precision §. The smaller 9, the larger the cost. Theoretically, ¢ can assume
even infinite values. However, c¢(§) = 400 will mean that the precision &
cannot be used. Examples of cost functions include ¢(d) = 62 or c(d) =
max{0,log, 1/6}. The function

+00 0<di< (50,
c(d) = { ‘@ 5> 0, (2.67)

corresponds to the case when any observation is performed with fixed preci-
sion dg. In particular, taking g = 0 we obtain the exact information case.

2. We assign the following costs to the primitive operations:

arithmetic operations over R -
comparisons over R -
linear operations over GG -
Boolean operations —

(g>1),

S0 = =

Let P be a program. The total cost of executing P is given by the sum of
costs of gaining information (information cost) and performing all primitive
operations (combinatory cost). Observe that the total cost depends only on
the obtained information (data) y. We denote this cost by cost(P;y). The
(worst case) cost of computing an approximation using the program P is
given as

cost™(P) = sup cost(P;y)’ y € U N(f)
feE

We now define the complexity of an algorithm. Observe first that for any
program P there exist a unique (in general adaptive) information operator
N = {N,A} and algorithm ¢ with the following property. For any f € E,
the possible information obtained by executing P is in the set N(f), and
for information y € N(f) the program gives the approximation ¢(y). We
say that P is a realization of the algorithm ¢ using information N. It is
clear that not all algorithms ¢ using some information N can be realized.
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On the other hand, if an algorithm has at least one realization then it has
also many other realizations. We are interested in such realizations P that
have minimal cost™®(P). This minimal cost will be called an algorithm
complezity and denoted by comp™°'(N, ¢). That is,

comp™ (N, ¢) = inf{cost"(P) | P is a realization of ¢ using N }.

(If ¢ and N cannot be realized then comp™* (N, p) = +00.) Observe that
comp™' (N, ¢) is independent of any realization, i.e., this is the property of
the operators N and ¢ only.

We are now ready to define the problem complexity. Let € > 0. Suppose
that we want to compute approximations to S(f) for f € E with the (worst
case) error not exceeding €. An e—complezity of this problem, Comp™°(¢),
is defined as the minimal costV"(P) over all programs P which allow to
compute approximations with error at most €. Clearly, such approximations
can be computed only when the corresponding information and algorithm
satisfy eV'(N, ¢) < e. Hence,

Comp™(g) = inf{comp™ (N, )| N,y such that e""(N, ) <e}.

Information N, and an algorithm ¢, with comp™** (N, ¢.) = Comp™°(¢)
and e""(N¢, p.) < e, will be called e—complezity optimal, or simply optimal
if it is known from the context which optimality concept is considered.

Clearly, the e—complexity depends not only on € but also on the other pa-
rameters of the problem. Therefore we shall sometimes write Comp™°'(S; ¢),
Comp™' (S, c;€), etc. To make the notation shorter, the superscript “wor”
in comp™°" and Comp™°" will be usually omitted.

We now give some useful general bounds on the e—complexity that will
be used in the next section. To this end, we first define several auxiliary
concepts.

For an information operator N = {N,, Ay },cy where

Ay = [51762(y1)7 o 75n(y1, cee ayn(y)fl)],
the complexity of N is given as
n(y

)
comp(N) = sup » c(di(y1,-..,¥i-1))
YEY j—1
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(n(y) denotes the length of y.) Note that for nonadaptive N we obviously
have comp(N) = >, ¢(d;). An e—information complexity is defined as

IComp(e) = inf{comp(N) | N-adaptive, and there exists ¢
such that e (N, p) <e}.

Hence, IComp(¢) is the minimal complexity of information from which it is
possible (at least theoretically) to obtain approximation with error at most
€. We also define a corresponding quantity for nonadaptive information as

IComp"™(e) = inf{comp(N) | N-nonadaptive, and there exists ¢
such that e""(N, ) <e}.

We introduced in Section 2.7 the concept of a k—hard element. We shall
say that f* € F is a k—strongly hard element iff for any nonadaptive infor-
mation N = {N, A} there exists an algorithm ¢ such that

(N, ) < K-r(An(N(f7)).

Note that if f* is a k1—hard element then it is a xk—strongly hard element
for any x > k1. If for any nonadaptive information there exists an optimal
algorithm, then f* is also the ki—strongly hard element.

We have the following bounds on the e-complexity.

Theorem 2.19 (i) If the k—strongly hard element exists then
Comp(e) > IComp""(ke).

(ii)) Let p > 1. Suppose that there exists a nonadaptive information N,
using n(e) observations, and a linear algorithm ¢ such that

comp(N;) < p-IComp"(e) and e""(Ng ) <e.
Then
Comp(e) < p-IComp"™(e) + (2n(e) —1)g.

Proof (i) Let N® be an arbitrary, in general adaptive, information with
radius rad"(N2d) < ¢. Let N™" be the nonadaptive information from
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Theorem 2.15 corresponding to N2d. Then comp(N"") < comp(N?d) and
there is an algorithm ¢ such that

ewor(Nnon’SD) < H'radwor(Nad) < Ke.

Hence, Comp(e) > IComp"**(k¢).
(ii) The algorithm ¢, is of the form ¢, (y) = Z?:(i) y; g;- Hence, it requires at

most 2n(g)—1 linear operations in the space G to compute ¢.(y). Therefore,

comp(Ng, ) < comp(N;) + (2n(e) —1)g
< p-IComp™™(e) + (2n(e) — 1) g,

as claimed. 0O
As a consequence of this theorem we obtain the following corollary.

Corollary 2.8  If the assumptions of Theorem 2.19 are fulfilled and, ad-
ditionally,

IComp""(e) = O(IComp"*"(ke)) and n(e) = O(IComp"™"(e)),

then
Comp(e) =< IComp"*"(e), as e—0". ¢ O

Hence, for problems satisfying the assumptions of Corollary 2.8, the e—
complexity, Comp(e), is essentially equal to IComp™°"(g). Note that the
condition IComp"®*(¢) = O(IComp"*"(k¢e)) means that IComp"°*(e) does
not increase too fast as ¢ — 0. It is satisfied if, for instance, IComp™*"(¢)
behaves polynomially in 1/e. The condition n(e) = O(IComp"°"(g)) holds
if the information operators N, use observations with costs bounded uni-
formly from below by a positive constant. Obviously, this is the case for
c(0) > ¢co >0,V >0, since then n(e) < IComp""(g)/co.

It turns out that IComp™°"(¢) is closely related to the minimal radius of
information. To see this, let

R(T) = inf {rgor((sl,...,(sn)] n>1, 3 () gT}
i=1

For two functions, a(e) =< b(e) as ¢ — 01 means the weak equivalence of functions.
That is, there exist €9 > 0 and 0 < K1 < K2 < 400 such that K1 < a(e)/b(e) < K for
all e < egp.
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be the Tth minimal radius. Let
IComp ™"(¢) = inf{T| R(T)<ce}.
Lemma 2.16 We have

lim+ IComp ™ ™"(e — @) > IComp™®(¢) > IComp  (g).
a—0

Proof Let 0 < a < e and 8> 0. Then R(IComp™""(c —a) + 8) < ¢ — «
and there are information N and an algorithm ¢g such that comp(Ng) <
IComp " (¢ — @) + 3 and €™ (Ng, p3) < e. Then IComp™"(g) < comp(Np).
Letting 3 — 0% we get IComp™™"(g) < ICompnon(a—a). The first inequality
in the lemma now follows from the fact that the function IComp™" (¢) is
nonincreasing and therefore the limit exists.

To show the second inequality, for 8 > 0 we take information Ng and
algorithm ¢z such that e""(Ng, pg) < € and comp(Ng) < IComp™** () + 3.
Hence, IComp" " (¢) < IComp™®(g) + 3. Since this holds for arbitrary 3, we
obtain TComp"”"(¢) < IComp™®(g). O

Thus, IComp"°" is, roughly speaking, the inverse function to the Tth min-
imal radius R(7T). Note that the minimal radii r}*"(dy,...,0,) have al-
ready been known for some problems, see Section 2.8. For those problems,
IComp"°"(g) can be evaluated using Lemma 2.16.

For fixed precision (2.67), the complexity of information N, from The-
orem 2.19 equals comp(N.) = ¢gn(e). Hence, in this case the bounds in
Theorem 2.19 can be rewritten as

con(re) < Comp(e) < n(e)(co +28) — 2g.

Observe also that the e-information complexity of a problem with a given
cost function ¢ can be bounded from above by IComp(e) of the same problem,
but with fixed precision. Indeed, it suffices to set dp in (2.67) to be such that
c(dg) > 0, and ¢y = ¢(dp). On the other hand, if only the cost function c is
bounded from below by a positive constant cg, the e-information complexity
is not smaller than IComp(e) of the same problem with exact information
and with the cost function ¢ = ¢g.

Notes and Remarks

NR 2.32 In the case of exact information or information with fixed noise level, our
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model of computation corresponds to that of Traub et al. [107, Chap.5] and [108,
Chap.3]. As far as we know, the model with cost dependent on the noise level was
first studied by Kacewicz and Plaskota [32].

NR 2.33 Some researchers define a model of computation using the concept of a
machine. The most known is the Universal Turing Machine which can be used
to study discrete problems. Another example is the Unlimited Register Machine
(URM) discussed in Cutland [10]. Machines and complexity over the reals (without
oracle) are presented in Blum, Shub, and Smale [6]. Recently, Novak [66] introduced
the real number URM and showed how it can be used to study complexity of prob-
lems with partial information. For related models, see also Ko [38] and Schénhage
[93].

NR 2.34 We use a rather simple version of the model of computation. It is based
on the following conviction: if the solution element is in a space G then operations
which define this space should be permitted. In our case G is a linear space over
the reals. As the real ring is an ordered set in which addition and multiplication are
defined, and a linear space in a set in which addition and multiplication by scalars
are defined, we assume that arithmetic operations and comparisons of real numbers
as well as linear operations in G are permitted.

Sometimes useful generalizations of the model are possible. We now give one
example. Suppose that G is a Cartesian product of some other linear spaces over
R, G =Gy x Gy x --- x Gs. For instance, G = R* = Rx--- xR, Or, if G is

S
a space of functions ¢ : R? — IR® then any element ¢ € G can be represented
as g(z) = (g1(x),...,9s(z)) with g; : R — R. In these cases it is natural to
assume that we can perform linear operations over each “coordinate” G;. Clearly,
we would also be able to perform linear operations over G (via the identification
g=(91,...,9s) € G, gi € G;) with the cost g = >.7_, g;, where g; is the cost of
linear operations over Gj.

However, for our purpose any such a “generalization” is not necessary. As it
will turn out, for problems considered in this book the complexity essentially equals
the information complexity. Hence, using a “more powerful” model leads to similar
results.

NR 2.35 The assumption that we can use arbitrary elements of R or G corre-
sponds in practice to the fact that precomputation is possible. This may be some-
times too idealized assumption. For instance, even if we know theoretically that the
optimal algorithm is linear, opt(y) = D1 ; ¥igs, the elements g; can be sometimes
not known exactly, or can be very difficult to precompute. We believe however that
such examples are exceptional.
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We also stress that the “precomputed” elements can depend on . One may
assume that precomputing is independent of . This leads to another, also inter-
esting model, in which one wants to have a “good” single program which allows to
produce an e—approximation to S(f) for any € > 0. Some examples on this can be
found in Kowalski [42], Novak [66], and Paskov [74].

NR 2.36 Clearly, our model assumes also other idealizations. One of them is that
the cost of observing noisy value of a functional depends on the noise level only.
That is, we neglect the dependence on the element for which information is obtained.
Errors that may occur when the value of p(y) is computed, are also neglected.

NR 2.37 One can argue that the assumption that linear operations over G are
allowed is not much realistic when dim G = +oc0. In practice usually digital com-
puters are used to perform calculations, and they can only manipulate with bits.
This is certainly true. On the other hand, the computers have been successfully
used for solving some very complicated problems including, in particular, continu-
ous problems which require at least computations over the reals. This paradox is
possible only because the computer arithmetic (which is in fact discrete) can very
well imitate the computations in the real number model. Similarly, by using an ap-
propriate discrete model, we can make computations over an arbitrary linear space
G possible.

This point can also be expressed in the following way. Even if it is true that the
real world is discrete in nature, it is often more convenient (and simpler!) to use
a continuous model to describe, study, and to understand some phenomena. We
believe that the same applies to scientific computations.

NR 2.38 We consider a sequential model of computation, where only one instruc-
tion can be performed at each step. It would also be interesting to study a parallel
model, see, e.g., Heinrich and Kern [23], Kacewicz [28], Nemirowski [61].

NR 2.39 We note that Theorem 2.19 is not always true, even if the problem is
linear and linear information is used. That is, there are problems, for which the

e—complexity is much larger (or even infinite) than e—information complexity, see
e.g. Wasilkowski and WozZniakowski [120].

NR 2.40 Information about the programming language Pascal can be found, e.g.,
in Jensen and Wirth [26].

Exercises
E 2.61 Show that if the conditional and repetitive statements were not allowed

then only algorithms using nonadaptive information would be realizable and the
cost of computing ¢(y) would be independent of y.
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E 2.62 Give an example of an algorithm ¢ and information N that cannot be
realized.

E 2.63 Let N be an information operator with Y = R™, and let ¢ be an algorithm
of the form

oly) = Z ¢ (y) i,

where g; € G and ¢; are some real rational functions of n variables y1,...,y,. Show
that then there exists a realization of ¢ using N.

E 2.64 Let ¢; and o be two algorithms that use the same information N. Show
that if o = Ap; where A : G — G is a linear transformation then comp(N, q) <
comp(N, ¢1). If, in addition, A4 is one-to-one then comp(N, 1) = comp(N, ¢3).

E 2.65 Give an example of a problem for which optimal information is nonadaptive
and the upper bound in Theorem 2.19 is not sharp, i.e., Comp(e) < IComp™°"(e) +

(2n(e) — Ve

E 2.66 Show that Lemma 2.16 will hold if we replace ICompnon by

TComp  (¢) = inf{Zc(&-) R U A }

=1
2.10 Complexity of special problems

In this section, we derive the e—complexity for several classes of problems.
To this end, we use the general bounds given in the previous section. A
special attention will be devoted to the dependence of Comp(e) on the cost
function.

2.10.1 Linear problems in Hilbert spaces

We begin with the problem defined in Section 2.8.1. That is, we assume
that S is a compact operator acting between separable Hilbert spaces F
and G, and F is the unit ball in F'. The class A of permissible information
functionals consists of all continuous linear functionals with norm bounded
by 1. The noise = satisfies .7, 27/6? < 1 where n is the length of x and
[01,...,0y] is the precision vector used.

In this case, it is convenient to introduce the function

&(z) = c(z7?), 0 <z < +o0.
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We assume that ¢ is concave or convex.

We first show how in general the T'th minimal radius can be evaluated. As
in Section 2.8.1, we denote by £;, j > 1, the orthonormal basis of eigenvectors
of the operator 5*S, and by A; the corresponding eigenvalues, Ay > Ay > ---.
We shall also use the function €2 which was defined in Section 2.8.1,

Aq

QO = Qa: = a+(1—a)n;
(a5 M5, 1) 1§I§1§a5{+1 a+ (1 —a)mn

(with the convention \;/0 = +o0 for \; > 0 and 0/0 = 0).

Lemma 2.17  The T'th minimal radius is equal to

R(T) = inf \/Q(a;m,---,nn),

where the infimum is taken over all0 < a <1, n, and n; >0, 1 <i<n,
satisfying
(al) for E—concave

6(771') < T?
1

n

~

(b1)  for ¢—convex
1 n
c| — i < T.
ve( 53] <

Moreover, if the infimum is attained for some n* and n* = (n{,...,nk),
then
R(T) = radV ({Np,Ar})

where
(a2) for ¢-concave

Ar = [1\m A0 ] N o= (&) ()],

(b2)  for ¢—convex

Ar = [\ ] Neo= [ EDm s (6]

*

where 15 = 1/n* Y% nf and £ s are as in Theorem 2.16 with &; =
\/1/ng, Vi
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Proof  We first prove (al) and (bl). Let the function ¢ be concave. Then
for any n and 71, ...,n, satisfying (2.49) we have

ié(”i < ia 1/62). (2.68)

i=1 i=1

Denoting by 1*(6) the vector minimizing €2 over all 0 < o < 1 and 7 satisfying
(2.49), we obtain from Theorem (2.16) and (2.68) that

R*(T) = inf{(r;“’f((sl,...,a \ Z (62) <T}
=1
= inf {Qn*(9))] 0<a<l, nZ

§=(01,-..,6n), > &(1/67) gT}

—_

n
77: 7717---777n726771 = }

Let ¢ be convex. Then for any n and ny,...,n, we have

n

> &m) = né(no)

i=1
where n9 = 1/n 31 n;. Since for 62 = 1/ng, 1 < i < n, the condition
(2.49) holds for any n; > --- > n,, we obtain

n

RY(T) = inf { (@} (5,...,0)) ‘ n>1,nc(d) <T}

= inf {Qxn)| 0<a<l, n>1
1 n

To show (a2) and (b2) it is enough to apply (al), (a2), and Theorem
2.16. O

We now comment on the above lemma. Observe first that the T'th minimal
radius depends only on the cost function and eigenvalues of the operator
S*S. The second remark is about information for which R(7') is achieved.
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In the case of convex €, optimal information uses observations with fixed
precision 4. This is no longer true for concave functions ¢. However, in this
case we can restrict ourselves to observations of the functionals (-,&;) .

To give an illustration of how Lemma 2.17 can be used to evaluate
Comp(e), suppose that the cost function is given by

52 5 >0,
c(d) = cun(0) = { +o0 §=0.

This cost function possesses an interesting property. Namely, the error of
approximating the value of a functional from several observations depends
only on the total cost of observations and not on the number of them and
precisions used. Indeed, if we observe n times the value L(f) with ac-
curacy A = [1,...,0,], then the minimal error of approximating L(f) is

n g2\ /2 n
( i=19; ) = > "= Clin(6i)-

Note that in this case the function ¢y, (xz) = x. Hence, it is convex and
concave. After some calculations we obtain

n

1
R(Clin§T)2 = )\n—f—l + T Z()\] — )\n-l—l) (269)
j=1

where n = n(T) = |T]. Observe now that for 0 < T < 1 we have
R(ciin; T)? = R(0)2 = Ay, while for T' > cg, R(cjjy; T)? is linear on each inter-
val [n, n+ 1] and R(cin;n)? = 1/n37_; Aj, j > 1. Hence, the Tth minimal
radius is a continuous function of 7" and limp_,o R(cjn; 7') = 0. Moreover,
since A\; > X\g > --- — 0, for sufficiently large 7', T' > min{ j | \; < A}, it is
also decreasing. We obtain from Lemma 2.16 that for small

1 n
IComp™™(cn;e) = R7Y(e) ~ min {n >1 ‘ — E A <€ }.7
n “
J=1

To get the e—complexity of our problem, we can use Theorem 2.19. We
have that 0 is the 1-strongly hard element and therefore IComp(cyy;e) =
IComp™™(cjin; ). Furthermore, IComp™“" (cjin;€) can be achieved by infor-
mation that uses n(e) = |[IComp™"(cin;€)] observations, and there exists

"a(e) = b(e) means the strong equivalence of functions, i.e., lim,_ g+ a(¢)/b(e) = 1
(0/0 = 00/c0 =1).
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an optimal linear algorithm. Hence,

1 n
C in;€) < mi >1‘ NN <e? .
omp(clin; €) < min {n > - jzl j<e }

It turns out that the cost function ¢j;, is in some sense “worst” possible.
Namely, we have the followinf fact.

Lemma 2.18  Let ¢ be an arbitrary cost function. Let dg be such that
c(dp) < +o0. Then

Comp(c;e) < M - Comp(cyin, €), Ve >0,

where M = M (c,do) = [205](c(8) + 2g).

Proof Since R(cyy; T)? > A1/ max{1,T}, we have

non =0 e= VA ’
IComp"”" (cin; €) { >1 &< \/)\1.

In the first case zero is the best approximation and the lemma is true.

Let € < v/A1. Let N be such an information operator that rad"*"(N) = ¢
and comp(cjp; N) = IComp™® (cpin;e). We can assume that N uses n =
| IComp™®™(cjiy; €) ] observations with the same precision § satisfying § =2 =
IComp™®"(cpin;€)/n. Let k = k(6) = [262]. Consider the information
operator N which repeats k times observations of the same functionals as in
N, but with precisions § where §—2 = §=2/k. We obviously have rad"*" (N) =
rad""(N) and

N I non (. .
comp(c;N) = kn5<Compkn(Chn,€))

< knc(2/k) < kc(do) IComp™" (ciin; €)-

Since the optimal algorithm ¢ for information N is linear, we finally obtain

comp(c; N, @) < ke(do)Comp(cpn;e) + (2kn —1)g
k (c(d0) + 2 g) Comp(ciin; €),

Comp(c;e) <
<

as claimed. O
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Lemma 2.18 can be used for deriving complexity for some other cost func-
tions. For instance, consider the case of fixed positive precision where
the cost function cgy(0) = ¢g for § > dp, and cgi(0) = +oo for & < dp,
with cg,dp > 0. Since cgy(6) > co 03 ciin(8), we have IComp"*"(cgy;e) >

Co 5(2] IComp™™(cjin;€). Hence, cqy is also the “worst” cost function and
Comp(cqy; e) < Comp(cyin; €).

We now consider the exact information case where the cost function is
constant, e.g., Cexa = 1. In this case rV"(0) = \/\,4+1. Hence, R(Cexa;T) =
V/Ant1 where n = n(T) = [T, and

Comp(Cexa;€) < min {n >1 ‘ Ag1 < €2 }

Clearly, Comp(Cexa;€) gives a lower bound for complexity corresponding
to a cost function that is bounded from below by a positive constant. That
is, if ¢(6) > ¢o > 0 for all § > 0, then

Comp(c;e) > c¢o - Comp(Cexa; €)-

Let us see more exactly how the complexity depends on the cost function
c and eigenvalues A;j. Consider

_ (1+62)9  §>0,
Cq((;) - { +OO 5 — O7

where ¢ > 0. Note that for ¢ > 1 the function ¢, is convex, while for
0 < g < 1itis concave. The case ¢ = 0 corresponds to the exact information.

Since for all ¢ we have Comp(g;e) = O(Comp(l;¢)), we can restrict
ourselves to 0 < ¢ < 1. To obtain the formula for the T'th minimal radius
we set, for simplicity, @ = 1/2 in the a—smoothing spline algorithm and use
Lemma 2.17. The minimum minj<j<p4+1 Ai/(14+17;) over all n; > --- >, >
Mn+1 = 0 such that > 7 (1 +n;)? < T, is attained at

T4
S

where n is the largest integer satisfying

n
A< M.
7j=1



2.10. COMPLEXITY OF SPECIAL PROBLEMS 113

Furthermore,

1 n 1/q
R(¢;T)* = b- (TZA?>
i=1

where 1/2 < b < 1. Assume now that the eigenvalues of the operator S*S

satisfy
In® 5\?
= ()
J

with p > 0 and s > 0. As we know, this corresponds to function approxima-
tion in tensor product spaces, see NR 2.30. In this case we have

R(q,p,s;T) =< R(1,pq,s;T)"1.

The formulas for R(1,pq,s;T) can be derived based on (2.69). We obtain
that for all ¢

(5" pist
R(q,p,sT) = T pg=1,
(D) o<pi<,

as T — 400, where § = min{l,¢q}. This together with Lemma 2.16 and
Corollary 2.8 gives the e—complexity. Namely,

Theorem 2.20

(1) pi>1,
Comp™ (¢, p, s;¢) = (é)g/plns+1 Y opi=1,
(%) /”msp(g) 0<pg<l,

as € — 0. O

We see that the complexity is determined by the value of p g. More precisely,
suppose first that p > 1. Then for pg > 1 we have Comp(q,p,s;e) =<
Comp(1,p, s;¢), while for pg < 1 we have Comp(q, p, s;¢) =< Comp(0, p, s; ).
If p < 1 then Comp(g,p,s;e) < Comp(0,p,s;e) =< Comp(l,p,s;e), for all
g > 0. This means, roughly speaking, that the e—complexity may behave in
at most two different ways — as for exact information, or as for the “worst”
cost function cjy(8) = 1/6%. Moreover, if the eigenvalues \; tend to zero
sufficiently slowly (p < 1), then the e—complexity behaves independently of
the cost function.
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2.10.2 Approximation and integration of Lipschitz functions

We pass to approximation, App, and integration, Int, of real valued Lipschitz
functions f : [0,1] — R, based on noisy values of f at some points. The
noise x = y — Ny(f) is assumed to be bounded in the weighted sup-norm,
x € B(Ay), where

B(Ay) = {z e R"| |z| <6ilyr,- - wi-1), 1 <i <n(y) }.
These problems were precisely defined in Section 2.8.2.

Theorem 2.21  Let the cost function ¢ be convexr. Then

IComp"®(App;e) = inf c(9) [2(;-‘

0<d<e e —9)
and
inf (5)[ ! -‘<IC PN (Intse) < inf (5)[ ! ]
e T e = PO Ty ol
Furthermore,
Comp(App;e) =< 1Comp™" (App;e)
and
Comp(Int;e) < IComp™ (App;a(e)e),

where a(e) € [1,2].

Proof For both problems we have

IComp™™(g) = inf { Zc(éi) ‘ (01, .. ,0n) <& } ,

i=1
where 1}/ (d1, . .. , 0,,) is the minimal radius of information using observations
with precisions §;. The formulas for r)°*(dy,...,d,) are given in Theorem
2.18.

Consider first the function approximation problem. Observe that for §;’s
such that Y | 0; = A, the radius is minimized at §; = § = A/n, Vi. Due to
convexity of ¢ we also have > 7" ; d; > nc(d). Hence,

IComp™®(App;e) = inf {nc(é) } n>1, 2i +0 < 5}
n

= ot ) [2(51—5)1
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We now turn to the integration. The upper bound for IComp™°" (Int; &)

can be obtained by setting again §; = §, Vi. Then,

1
IComp"®(Int;e) < inf {nc(é) | n>1, n +0 < 6}
n

- 0%%£acﬁﬂ {Z@$ETSW'

To get the lower bound, we first observe that for all n > 1 and A > 0, the

maximum
n ) n 1 /1 '
M(A,n) = max Zéi Zéi:A,éjg— §+A , Vg
i=1 i=1 n
is attained at
. nA
%(%%—A) 1<j<k=limal
0y = A-E(L4a)  j=k+1,
0 k+2<j<n,

and therefore

i = S8 < () (22) < 4(3s)

i=1

This yields that for all §;’s such that > ;" ; 6; = A, we have
1 A

1/1 2 A1
(01, >z —(5+4) ——(5+4) =+
(0,5 0n) 2 (2+ ) n (2+ ) 4n+2n

r
" n

Hence,

1 )
IComp"*"(Int;e) > inf {nc(5) ’ . + 3 < 6}
n

o dFe=rlk

To prove the remaining part of the theorem, observe that the just proven

bounds for IComp™°"(Int; ¢) yield
IComp"™®"(App;2¢) < IComp"*"(Int;e) < IComp"*"(App;e). (2.70)
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Moreover, IComp™"(App; ) and the upper bound for IComp"°*(Int; e) are
attained by information which uses n(e) observations of the same precision
d(e), and d(e) — 0 as ¢ — 0. For such information the linear algorithms
based on natural splines of order 1 interpolating data, are optimal. Hence, for
sufficiently small £, we have ¢(d(¢)) > ¢¢ for some ¢y > 0, and consequently
n(e) < IComp""(e)/cp. The formulas for Comp(e) now follow from (2.70)
and Corollary 2.8. O

non (

Clearly, if IComp"°"(App;2¢) =< IComp"°" (App;e) (which holds when c¢(d)
tends to infinity not too fast as § — 0, see E.2.70), then the factor a(e) in
Theorem 2.21 can be omitted.

To give concrete examples, suppose that the cost function is given as
cq(0) = 679, 0 >0,
where ¢ > 0, and c4(0) = +00. Then we have

oy e

Z 240

non (
9

IComp™" (App, ¢;€) =

The best information uses n(e) ~ (1 4 ¢)/(2¢) observations with precision
§(e) ~ q(1+ q)~te. Thus

Comp(App, ¢;¢) < Comp(Int, ¢; &) < IComp"*"(App, ¢; €). (2.71)

Note that letting ¢ — 0 we get results for exact information with ¢ = 1.
For ¢(§) = max{0,log, 6~} for § > 0, and ¢(0) = +oc, we have in turn
that log, (1/e)
ogs(1/e
Appie) ~ —L -,
€
and n(e) = 1/(2¢), 6(c) =~ ¢/(Ine~1). Clearly, (2.71) also holds.

non (

1Comp

Observe that for any cost function we have the following bounds:
c(e) [1/(26)] < IComp™™(App;e) < c(/2)[1/e].

Hence, the e—complexity tends to infinity roughly as c(¢)/e, as € — 0. This
means, in particular, that for problems with fixed noise level the complexity
is infinite, if only ¢ is sufficiently small. Actually, this is the consequence of
Lemma 2.15 which says that the radius of information cannot be arbitrarily
small. We now translate that general result to the language of complexity.
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We consider the general linear solution operator S : F' — G. The set E is
the unit ball of F' with respect to a seminorm || - || 7. We wish to approximate
S(f) from noisy, possibly adaptive, observations of linear functionals from a
class A, with noise bounded always by §y > 0. Recall that this corresponds
to a cost function which assumes +oo on the interval [0, dp).

Theorem 2.22  Suppose there exists an element h* € F such that h* &
ker S and
|L(h")| < 1, for all L € A.

Then for all ¢ < min{ &, ||h*||z'} |S(h*)|| we have

Comp(S;e) = +oo.

Proof It was shown in Lemma 2.15 that for any nonadaptive information N
that uses observations with noise not smaller than dp we have rad""(N) >
min{do, [|2*]| '} [|S(R*)|. Repeating the same proof we find that the same
bound holds for any adaptive information N. Hence, the theorem follows.
O

Recall that for the problems App and Int we can take h* = 1. Then, Theorem
2.22 says that Comp(App;e) = Comp(Int;e) = +oo, for all € < §y (actually,
this is true also for € = §y). For approximation of a compact operator S in
Hilbert spaces of Section 2.10.1, we find that the e—complexity is infinite if
only ¢ < min{ 1,60} ||5] F-

2.10.3 Multivariate approximation in a Banach space

For the problems App and Int the e—complexity is achieved by nonadaptive
information that uses observations with precisions §; =< e. In this section we
show that this nice result can be generalized to a class of problems where the
noise of information is bounded in the absolute or relative sense. The results
will be oriented towards approximation of multivariate functions from noisy
data about function values. This particular problem will be defined later.
Now, we consider a general problem.

We assume that F' is a linear space equipped with a norm || - || and
G is a normed space. The solution operator S : F — G is linear. We
want to approximate S(f) for all f from the ball ||f||r < 1, based on noisy
observations of some functionals L € A at f. Two types of information noise
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are considered: absolute and relative. More precisely, exact information is
given as

N(f) = [La(f):--- Ln(f))]

where L; € A, 1 <i < n. In the case of noise bounded in the absolute sense,
the obtained information y € R"™ satisfies

lyi — Li(f)] < 05,

while for noise bounded in the relative sense we have

lyi — Li(f)] < 0; - |Li(f)]

1 < i < n. We stress that the functionals L;, precisions d;, and the number
n of observations can depend adaptively on y;. That is, we deal in general
with adaptive information.

To distinguish the absolute and relative noise, we shall sometimes use
the subscripts “abs” and “rel”.

We start with the analysis of noise bounded in the absolute sense. Let
d, be the minimal diameter of nonadaptive information that uses n exact
observations,

d, = inf{diam(N,0)| N =1[L1,...,Ly], Lie A, 1<i<n}.
We also let dg = 2 [|S|[F = 2 supy,| <1 [[S(h)|. Define the number
n*(e) = min{n>0]| d,(0) <2¢e}
(min ) = 400).
We first show a lower bound on Comp,;.(¢). To this end, assume that the

following condition is satisfied. There exists a constant K, 0 < K < 400,
such that

|L(R)| < K-||S(h)|, forall L€ A and heF. (2.72)

Lemma 2.19  Suppose that the k—strongly hard element exists. If the con-
dition (2.72) is satisfied then

Comp,(e) > n*(ke) - c(K ke).
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Proof We first show that
ICompips(e) > n*(e) - c(Ke). (2.73)

If ¢ > ||S||F then the zero approximation is optimal. Hence, n*(e) = 0 and
(2.73) follows.
Let ¢ < ||S||p. Let N = {N,A} where N = [Ly,...,L,] and A =

[01,...,0p], 0 < 61 < -+ < &y, be an arbitrary information operator with
the radius rad}y; (N) < e. Let

1
k = max {zgn‘ 0; < §Kdiamabs(N)}.

(If 01 > K diamaps(N)/2 then k£ = 0.) We claim that
k > n*(e). (2.74)

To show this, it suffices that for information N’ = {N’, A’} where N’ =
[Li,...,L] and A" = [d1,...,0;] (or for information N = {0} if k£ = 0), we
have diampg(N') < 2e.

Indeed, suppose to the contrary that diam,,s(N') > 2e. Then there is
h € F such that ||h||r < 1, |Li(h)| < 6;, 1 < i <k, and 2||S(h)|| > 2e >

diam,ps(N). Let
) Ok
h' = min {1 } h.
K|S

Then ||M/||p <1, and for all £+ 1 < j < n it holds
L) < K-ISE)] < min{ K [|S(h)[|,d; } = 3.

Since also for 1 <1 < k we have |L;(h')| < |L;(h)| < é;,

. . 0
dimygs(N) > 2SE)] = 2 min{ 1, b 1S 0)]
_ min{2HS( ), 2 ’;l} > diama(N),

which is a contradiction. Hence, diam,s(N’) < 2. Since information N’
uses k observations, (2.74) follows.

Observe that (2.74) also yields k£ > 1. Hence, we have

n k 1
comp(N) = Sc(6) > Se(6) > k-c<§Kdiam(N)>
3 =1
n*(e) - c¢(Ke).

v
NA
2
=
N

>



120 CHAPTER 2. WORST CASE SETTING

Since N was arbitrary, the proof of (2.73) is complete.
Now, Theorem 2.19 together with (2.73) yields
Comp,e(e) > IComp"™(ke) > n*(ke) - c(ke)
which proves the lemma. O
To show an upper bound, we assume that for any n > 1 and § > 0, there

exists information N that uses n observations with the precision vector A =
d,...,0], and a linear algorithm ¢, such that

eavs (N, ) < M- (dy +0). (2.75)

abs

Here M is an absolute positive constant independent of n and 4.
Lemma 2.20  If the condition (2.75) is satisfied then
Compyys(e) < n*(me) (c(me) +29)
where m = (3M)~1.
Proof Let § = me and n = n*(d). Let N be such information that it

uses n observations with precisions d, and let ¢ be such an algorithm that
el" (N, ) < M(d,, + 9). Since d,, < 24, we have

abs
e (Nyp) < 36M < 3Mme = e.

abs
Hence,
comp(N, ) < nc(d) + (2n—1)g
n(c(d) +29) = n(me)) (c(me) + 29),

C OIMP g (5)

as claimed. O

The upper and lower bounds on Comp,.(¢) give the following theorem.
Theorem 2.23  Assume that for any a > 0,
n*(ae) < n"(e) and clae) < c(e),

as € — 0%, If the conditions (2.72) and (2.75) are satisfied and the k-
strongly hard element exists, then

Compyys(e) = n7(e) - c(e), as e— 0",

Furthermore, optimal information uses n < n*(g) observations with the same
precision 6 < ¢e. O
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This theorem has a very useful interpretation. It states that the e—complexity
is proportional to the cost c(e) of obtaining the value of a functional with
precision &, and to the complexity in exact information case with ¢ = 1.
We stress that Theorem 2.23 applies only to problems for which c(e) and
n*(e) tend to infinity at most polynomially in 1/e, as ¢ — 0T. It seems
also worthwhile to mention that we obtained the complexity results without

knowing exact formulas for the minimal radii )" (A).

We now pass to the case of relative noise. We assume that all functionals
L € A satisfy ||L||r < 1, and that there exists hg such that ||hg||r < 1 and

inf [L(ho)| = 4 > 0. (2.76)

Theorem 2.24  Suppose that the assumptions of Theorem 2.23 and the
condition (2.76) are satisfied. Then

Comp,g () = Compyp(e) = n*(e) - ¢(e)-

Proof Observe first that if |y; — L;i(f)| < &|Li(f)| then |y; — Li(f)] <
SillLill#|If|lr < ;. This means that for any information N and f with
[ fllF < 1, we have Ny (f) C Naps(f). Hence,

et (N, ) < efi(N,9), VN, Vo,

rel abs

and consequently
Comprel(g) < Compabs(e)'

This shows the upper bound for Comp, ().

As in Section 2.7.2, we can show that for any adaptive information N we
have

rel

1
radjy (N) > 2 min {1 — ||aho||F, aA/2} - radiis (N).

Taking a = (1 + A/2)~! we obtain

rad)iy"(N) > = radyps (N).

rel
Hence, for any B > 2(A +2)/A we have

Comp,. () > ICompryg'(e) > ICompyps (Be)

abs

= ICompyps (e) = Comp,y(e),
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which shows the lower bound for Comp,(¢) and completes the proof. O

Thus, under some assumptions, the cases of relative and absolute noise are

(almost) equivalent. We note that such an equivalence does not always

hold. For instance, for the problems App and Int of Section 2.10.2 and

information N using n observations of function values with precision § €

(0,1), we have radjy"(N) = +o00. Indeed, the vector y = [a,...,a], a > 0, is
——

rel

noisy information about f; =a/(1—9) and f_; = a/(1 +J). We also have
f1,f-1 € E. Hence, for S € {App, Int}

dN) > lIS(h) - S
20

am — 400, as a — +o0.

(See also E 2.74.)

Multivariate approximation

We now apply the obtained results to a concrete problem. We consider
approximation of multivariate functions from noisy data.

Let F' = F] be the space of all real valued functions defined on the s—
dimensional unit cube D = [0, 1]* that possess all partial continuous deriva-
tives of order 7, r > 1. The norm in F is given as

9'f(t)
= e F.
I £l 0y ot kami<r f;”,? (Oz1)kr .. (Ozs)ks |7 Jek
where t = [t!,...,t*]. Information about f is given by noisy values of f at

some points, i.e., exact information is of the form

N(f) = [f<t1)7f(t2)7"‘7f(tn)]v

where t; € D, 1 < i < n. We want to approximate S(f) = f in the sup—
norm. That is, formally S : F — G where G is the space of continuous
functions f : D — R with the norm

lgll = llgllec = sup |g(t)].
teD
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We shall show that the assumptions of Theorems 2.23 and 2.24 are sat-
isfied. Clearly, there exists the k—strongly hard element, for all £ > 2. Since
for any t € D and f € F. we have

O < e < WIfllF,

the condition (2.72) holds with K = 1, and ||L||r < 1 for any functional L
of the form L(f) = f(t). It is also easily seen that (2.76) is satisfied with
the function f =1 and A = 1. Hence, it remains to show (2.75). We do it
in two steps.

Lemma 2.21  For the multivariate approrimation we have
d, > - n—r/s

where v s positive and independent of n.

Proof Let 1) : R — R to be an arbitrary nonzero function such that
(i) 9¥(x) =0, for all |z] > 1/2, and
(ii) the rth derivative (") exists and is continuous.
Let ¥ : R% — R,
U(t) = apt!) - ¥(t°)

where a # 0 is chosen in such a way that ||V||p < 1.

Let n > 1 and let N(f) = [f(t1),...,f(tn)], t; € D, be an arbitrary
exact nonadaptive information. Define m > 1 in such a way that (m/2)° <
n < m?, and the set K C D of m? points,

21
N m

)

K = {x:[xl,...,xs]ERs

,1§ij§m,1§j§s}.

The set K determines the collection of m?® functions
U.(t) = m™"¥(m(t —x)), zek.

They are linearly independent and, moreover, they have mutually different
supports. Since n < m?®, there exist real coefficients G, x € K, not all equal
to zero, such that the function

fN = Z ﬁmq}x

ze
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is in ker N. We can also assume max,ci |3z| = 1 so that ||fx]|r < 1. Hence,
do 2 ISUNI = Ifvlle = m 1]l = 7227 a |95,
and the lemma holds with v =27 "¢/|[¢||5,. O

We now exhibit exact nonadaptive information IV, and a linear algorithm
n such that
" (Ny, [6, -+, 0], o) < M(n7"/* 4 5),
N——
n

for all § and n > (r —1)®, where M is independent of n and 6.

Assume first that » > 2. Let n > r®. Let k > 1 be the largest integer
such that (k(r — 1) +1)°* = m < n. Information N, consists of function
evaluations at m equispaced points, i.e., N(f) = {f(¢) }+ek, where

K = {t:[tl,...,t] t :Wj_l),ogzjgkz(r—l),lgzgs}.

Let h = 1/k. Divide the cube D = [0,1]® onto k* subcubes
Diy iy, = X5=1[(i — Dhyizh],

1 <i; <k 1<j<s. Observe that each subcube contains exactly r?
points from K. For given information y = {y,}.ex about f € F!, the
approximation ¢, (y) is given as such a function w = w, that

(i) on each subcube w is a polynomial of the form

w(t) = Y ai () ()",
where the summation is taken over all 0 <i; <r —1,1<j <s,
(ii) w interpolates the data y, i.e.,

w(x) = Ya, Vo e K.

Note that w exists and is determined uniquely for any information y. More-
over, w depends linearly on y.
Lemma 2.22 If |y, — f(z)| <6, Yz € K, then for allt € D we have

r s—1 )
70— w()] < (ZA’) e

=0
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where
r—1| r—1 T —j
A = sup H —
OSz<r—1320 | j2o,2 ¢ )

Proof We prove the lemma by induction on s. We assume without loss of
generality that ¢ € [0, h]°.

Let s = 1. Let wy be the polynomial of degree at most r — 1 that
interpolates f at the points t; =ih/(r —1), 0 <i<r—1, ie,

wy(e) = 3 f(t) ( 1I w:i)

i=0 §=0,7#i ti

From the well known formula for the error of interpolation we get

f@) —w(t) = (f@) —ws)) + (wy(t) —w(t))
(7») r—1 r—1 r—1 e
_ t)) (t—t) + 3 (i - f(ti))( 11 f_fg])

i=0 =0

=

where 0 < u(t) < h. Hence,

If(t) —w()| < (r)7IA" + § A

Let s > 1. Let t = [t!,...,t°] € [0,h]*. Consider the function of one
variable fi1_,s1(x) = f(t',...,t*"1 ), and the corresponding polynomial
wp g1 (x) = w(t, ..., t*"1,x), 0 < 2 < h. From the inductive assumption
it follows that for all z =ih/(r — 1), 0 <i <r — 1, we have

s—2

h'f‘
[foras1 (@) —wyy o1 (2)] < (ZAZ> +8Ah

As in the case s = 1, let wy be the polynomial of one variable that interpo-
lates fu -1 at x =ih/(r — 1), 0 <i <r — 1. Then we have

@) —w®)] < [fo 1 (07) —wp@®)] + [wp(t®) —wp -1 (2°)]
r r (52
< % - <h—, (ZAZ> + 5A%~ 1) A
r s—1
_ " (ZAZ> + § A®,

=0
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as claimed. O

Observe now that h ~ (r —1)n~/*. Thus Lemmas 2.21 and 2.22 yield d,, =<
n~"/5. and there exists a positive constant M such that for any information
y about f

Hf_(pn(y)Hoo S M(dn+5)7

This is true also for » = 1 since then we can use the same information and
algorithm as for r = 2.

We summarize our analysis in the following theorem.
Theorem 2.25  If the cost function ¢ satisfies
c(ad) =< c(9), Va > 0,
then for the multivariate approximation we have
Comp,,.(e) = Comp,y(e) = c(e)-e*/".

Furthermore, optimal information uses n = e73/" equidistant observations
with precision § < €, and piecewise polynomial approximation is the optimal
algorithm.

Notes and Remarks

NR 2.41 Sections 2.10.1 and 2.10.2are original, while Section 2.10.3 is based on
Kacewicz and Plaskota [32].

NR 2.42 Using results from the average case analysis of Chapter 3, one can also
obtain some complexity results for integration in the r.k.h.s W2(0,1) when only
observations of function values are allowed. See NR 3.30 for details.

NR 2.43 Approximation of smooth functions of a single variable in the case of
noise bounded in the absolute sense by a fixed constant, was also studied by Lee et
al. [47]. In that paper the complexity of information is measured by the memory
needed to store it. Consequently, the e-information complexity can be interpreted
as the minimal amount of memory sufficient to store information, from which it is
possible to recover a function with given accuracy. With such an interpretation, the
case of absolute noise corresponds to the fact that the fized point representation of y;
is used with roughly max{0,log, 1/4;} bits. The relative noise in turn corresponds
to the floating point representation using the same number of bits. In both cases
the cost function is ¢(d) = max{0,logy1/d}. A more detailed discussion on this
subject can be found in Kacewicz and Plaskota [32].
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NR 2.44 The techniques used in the proofs of Lemmas 2.21 and 2.22 are well
known and often applied to evaluate diameters of problems with exact information,
and also some n—widths in approximation theory (see also NR 2.28). The fact that
for multivariate approximation we have rv°* () < M(d,, + J) can be derived from
Babenko [3].

Exercises

E 2.67 Consider the Hilbert case. Suppose that the cost function c satisfies the
following condition: there exists xg and d > 0 such that zc(z) > d, V& > xy. Prove

that then
non d non 1
IComp"*"(c;e) > — -IComp cojA/1+— €], Ve>0.
zo xo

Show also that if the condition is not satisfied then IComp™°"(c;¢) = 0, Ve > 0.

E 2.68 Let the cost function ci,(8) = In(1 4 §~2). Prove that then in the Hilbert

case we have y
PP AN
2 _ j=
R(T)* = d- (76T )

where n = n(T) is the largest integer for which A\, > (I[}_, M)V e~ T/m - and
1/2<d<1.

E 2.69 Use the previous exercise to show that for ; = Jj7", j = 1, we have
Comp(ciy; ) < Comp(co; €), for all p > 0, while for A\; = e~? we have Comp(cin; &) =
In(1/¢)?, and Comp(co; ) =< In(1/e).

E 2.70 Show that the equivalence IComp"°"(App;2¢) =< IComp"°*(App;e) holds
iff ¢(9) tends to infinity not faster than polynomially in 1/4, as § — 0.

E 2.71 Show that Theorem 2.23 can be applied for the problems App and Int.

E 2.72 (Kacewicz and Plaskota) Let F' = F be the space defined as in the multi-
variate approximation problem. Let A be the class of functionals L : F — R of the

form
O f(t
L = (O )F1 f( ()aoss)ks ’

where kq,...,ks and ¢ are certain integers such that 0 < k; +---+ ks =@ < k,
where 0 < k < r. Show that then

for some ¢ € 0,1]°,

sup inf [L(f)| > e~ ™58 (min{1, k/s})
Ifll<t LEA

(with the convention that 0° = 1).
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E 2.73 (Kacewicz and Plaskota) Show that if the space F' and the class A are as
in the previous exercise, then for any solution operator .S, nonadaptive information
N, and precision vector A, we have
diamabS(N, A)
1+ 2emin{kss} (min{1, k/s}) "

S diamrel(N,A) S diamabS(N, A)

E 2.74 (Kacewicz and Plaskota) For given p, 1 < p < 400, define F = {f €

R ||fll, < +oo}, where |[fl, = (2, IfilP)VP, f = [f1, fo,.. ] € R™. For
[Iflly <1, we approximate values S(f) of the operator S : F — F,

S(f) = [aifi,onfa,...],

where o; = 200=9/P_j > 1. Exact information is given as N, (f) = [f1, fas- -, fnl.
Show that
i | = p~Up
sup min |fi| = n ,
i, 2,

and that for 6; = ap41/y, 1 <i<n, A, =[d1,...,0,], we have

diamye1 (Nyp,y Ay) ——
diamabs(NnvAn) -

E 2.75 Theorem 2.23 cannot be applied if instead of the multivariate approxima-
tion problem, S(f) = f, the multivariate integration, S(f) = [}, f(t)dt, is consid-
ered. Why?



Chapter 3

Average case setting

3.1 Introduction

This chapter is devoted to the average case setting. In the average case
setting, we are interested in the average performance of the error and cost of
algorithms. The material is organized similarly to the worst case setting of
Chapter 2. That is, we first deal with optimal algorithms, then we analyze
the optimal information, and finally, we present some complexity results.

To study the average performance of the error and/or cost, we have to
assume some probability distribution g on the space F' of the problem el-
ements as well as some distribution of the information noise. The latter
assumption means that information is corrupted with random noise. Basi-
cally, we consider Gaussian distributions (measures) which seem to be most
natural and are most often used in practice.

In Section 3.2, we give a general formulation of the average case setting.
We also introduce the concept of the (average) radius of information which,
similarly to the worst case, provides a sharp lower bound on the (average)
error of algorithms.

Then we pass to linear problems with Gaussian measures. These are
problems where the solution operator is linear, p is a Gaussian measure, and
information is linear with Gaussian noise. In Section 3.3, we recall what
a Gaussian measure on a Banach space is and list some of its important
properties. In Sections 3.4 to 3.6 we study optimal algorithms. Formulas
for the optimal algorithm and radius of information are presented in Section
3.8.1. The optimal algorithm turns out to be linear and unique. In Section
3.5, we specialize the obtained results to the solution operator being a linear

129
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functional. In particular, we show that in this case the problem is as difficult
as an appropriately chosen one dimensional subproblem.

As we know, in the worst case setting optimal algorithms are smoothing
splines with appropriately chosen parameter «. It turns out that a simi-
lar fact holds in the average case. More precisely, in Section 3.6 we show
that for linear problems with Gaussian measures, the optimal algorithm can
be interpreted as 1/2-smoothing spline algorithm. This smoothing spline
corresponds to Hilbert norms || - ||z and || - ||y which are induced by the
distribution g on F' and by the distribution of noise, correspondingly. Note
that, unlike in the worst case, the optimal parameter o = 1/2 is constant
and the optimal regularization parameter v equals the variance o2 of noise.

The fact that smoothing splines are optimal in the worst and average
cases enables us to establish a correspondence between the both settings.
Namely, the optimal algorithm for the average case is almost optimal for a
corresponding problem in the worst case, where the set £ C F' is the unit
ball in |- ||z and the noise is bounded uniformly in the norm ||-||y-. Moreover,
for approximating a linear functional, the corresponding worst and average
radii of the same linear information differ only by a factor of /2.

Next, we allow information to vary. In Section 3.7 we carefully define non-
adaptive and adaptive information. Then we show that for linear problems
with Gaussian measures, adaptive information cannot reduce the minimal
average error given by nonadaptive information. That is, adaption does not
help with respect to the error.

The problem of optimal information is studied in Section 3.8. Using a
similar technique to that from the worst case with Hilbert norms, in Section
3.8.1 we show the optimal selection of functionals forming information, for
n independent observations with given variances o? of noise. The formulas
for optimal information and minimal radius are given in terms of ¢2’s and
eigenvalues of the correlation operator of the a priori Gaussian distribution
on the space G. It turns out that for independent observations with the same
variances, the minimal radius converges to zero with n, but not faster than
o/+/n. We also show relations between optimal information in the average
case and the corresponding worst case settings. We construct information
which is almost optimal for both settings.

Tight bounds on the minimal error for function approximation and inte-
gration on the Wiener space, are found in Section 3.8.2. For these problems,
independent noisy observations of function values with the same variances
are assumed. Observations at equidistant points turn out to be almost op-
timal.
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In the last two sections we study the average case complexity. In Section
3.9 we show the second theorem on adaption. It says that, under some
assumptions, adaption cannot help not only with respect to the error but
also with respect to the average cost of information. That is, for any adaptive
information there exists nonadaptive information whose radius and cost are
not (much) larger than the radius and cost of the adaptive information. This
holds when the minimal cost of information with radius not greater than /e
is a semiconvex function of €. This fact and linearity of optimal algorithms
imply, similarly to the worst case, that the e—complexity essentially equals
the information complexity.

In Section 3.10 we apply the general complexity results to two special
problems. We first consider a linear continuous problem with Gaussian mea-
sures and with information consisting of functionals bounded by 1 in a norm
induced by the measure u. We find sharp bounds on the e—complexity de-
pendent on the cost function. We note that the situation here reminds that
from the worst case setting with Hilbert norms.

Finally, we show some complexity bounds for function approximation and
integration on the Wiener space, based on information about noisy function
values.

3.2 Information and its radius

Let S : FF — G, where F'is a linear space and G is a normed space, be a given
solution operator. As in the worst case setting, we wish to find approxima-
tions to S(f) for f € F. Basically, the approximations are constructed as
before, i.e., by means of an algorithm that uses some information. However,
we now assume that the elements f € F' as well as information values y are
distributed randomly, according to some probability measures.

More specifically, we assume that the space F' is equipped with a prob-
ability measure p defined on a o—field of F, with respect to which S is a
measurable mapping. The measure i shows the probability of occurrence of
elements f € F. Observe that the exact solution S(f) can also be viewed as
a random variable distributed according to the measure v = puS™1!,

v(B) = p(S7'(B)) = n({feF| S(f)eB)}),
for all Borel sets B of G.

An information operator assigns to any f € F a probability measure 7y
on a set Y of real sequnces. This measure shows how often certain values
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y € Y occur when gaining information about f. Formally, an information
operator as a mapping
N: F - Py

where Py denotes all probability distributions on the Borel sets of Y. The
Borel structure on Y is given in a natural way. That is, B C Y is a Borel set
ifft BNR™ are Borel sets of R™. In particular, Y N R™ must be Borel sets of
R™ V¥n. We additionally assume that the mapping f — 7 ;(B) is measurable
for any measurable set B C Y.

Noisy information about f € F is any vector y € Y which is a realization
of the random variable distributed according to 7 = N(f).

If 74 is a Dirac measure for any f € F' a.e. (almost everywhere), i.e., if
there are elements N(f) € Y such that for any B

0 N(f)¢B,
Wf(B):{ 1 N(f)eB,

then information is called ezact. In this case the vector y = N(f) is observed
with probability one. Otherwise, information is noisy.

We now give two examples.

Example 3.1  Suppose we want to approximate a one dimensional ran-
dom variable f with normal distribution, f ~ A(0,\) where A > 0, based on
information y ~ N(f,02), 02 > 0. In this case F = G = R and S(f) = f.
The measure p on F' is defined as

1 2
B) = / e~ /N gz, VB- Borel set of R.
wB) V2r\ JB
Furthermore, the information operator N : R — Py is given as N(f) =
,0%). at 1s, for o“ > 0 the noisy information y about jf is distribute
N(f,o?). That is, for 02 > 0 the noisy informati b is distributed
according to the measure

1 2 2
B) — / e~ W=1)?/20%) g
7(B) V2ro? /B Y

while for 62 = 0 we have 7¢(B) = 0 if f ¢ B, and 7¢(B) = 1 otherwise.
Hence, for 02 = 0 information is exact, while for o2 > 0 it is noisy.

Example 3.2  Suppose we wish to approximate the value of the integral
S(f) = fol f(t)dt of a continuous function f : [0,1] — R. Information is
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given by independent noisy observations of f at n points. That is, in the
ith observation we obtain y; = f(t;) + x; where the noise z; ~ N(0,0?),
1 <i<mn,and 0? > 0. This corresponds to Y = R™ and N(f) = 7y where

m(B) = (2m0?) 2 [

n

1 n
exp { 542 Z (yi — f(t,))z} dyy dys . . . dyy,.
=1

As p we take the classical Wiener measure, p = w. We recall that the
Wiener measure is defined on the o—field of Borel sets of the space

F = {f:[0,1]] =R| f-continuous, f(0) =0},

with the supremum norm, [|f|| = sup,cpo 17 [f(z)[- It is uniquely determined
by the following condition. Let m > 1 and let B be a Borel set of R™. Let
Blitm =L f e F|(f(t1),...,f(tm)) € B} where 0 < t; <ty < -+ <t, <
1. Then

w(Btl...tm) — { (27T)nt1(t2 — tl) . (tn - tn—l) }_1/2
1 faf | (22 —a1)’ (n = 2n1)”
/Be"p{‘i <E+W+'”+m

dridxs...dx,. O

Let N : F — Py be a given information operator. For an algorithm ¢ : Y —
G, we define its error as the square root of the average performance of the
difference ||S(f) — ¢(y)||?, over all f € F and y € Y. Hence, the average
case error of ¢ is given as

(N, ) = \/ 180 = o)1 s ) i)

In order that the error be well defined, we consider only such algorithms
¢ that the mapping y — ¢(y) is measurable with respect to the a priori
distribution g1 on Y. This distribution is given as

wi(B) = / ¢ (B) p(df), VB-measurable set of Y.
F

Note that we can equivalently say that the error is taken with respect to
the a priori distribution i of elements (f,y) in the product space F' x Y,

a(B) = / 7f(By) p(df), V B-measurable set of F' XY,
F
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where By ={y e Y| (f,y) € B}.

Let N be a given information operator. Our first aim will be to minimize
the error (N, ¢) over all algorithms ¢. As usually, an algorithm ¢ for
which

(N, pope) = inf (N, ).

is called optimal.

We assume that there exists a unique (up to a set of pj—measure zero)
family {ua2(-|y)}yey of probability measures that satisfy the following condi-
tions:

(i) pa(-|ly) are probability measures on the o—field of F', Vy a.e.,

(ii) the maps y — pa(B|y) are p;—measurable for all y € Y, and

(iii)  Aa(B) = Jy pa(Byly) m(dy), VB, By ={f € F[(f,y) € B}.

Such a family is called a reqular conditional probability distribution. It exists
under some mild assumptions, e.g., if F' is a separable Banach space and
Y = R"™; see NR 3.3. We interpret p2(-|y) as the a posteriori (or conditional)
distribution on F', after information y has been observed.

The most important for us will be the property (iii). It says that the
measure fi can be equivalently defined by the right hand side of (iii). Hence,
the error of an algorithm ¢ that uses information N can be rewritten as

(N, ) = ¢ | L 1806) = eI iy ). (3

For a probability measure w on G, let

") = inf \/ | llg = alP w(dg).

We call r(w) a radius of the measure w. An element g, € G is a center of w

iff r(w) = 3/ f g — gul%(dg).

Example 3.3  Suppose that the measure w is centrosymmetric. That is,
there exists an element ¢g* € G such that for any measurable set B C G
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it holds w(B) = w({2¢* —g| g € B}). Then ¢g* is the center of w and
= \/fG llg — g*||> w(dg). Indeed, since

1
lz+yll* + e = yll* > S (lz+ull +llz—yl)?* > 2]l
for any a € G we have
2 2
/\m—au (dg) = [ 124" =9l wldg)
= 3 /G Ig" =)+ (g" = a)* + (g — ") = (g" — a)|I*
> / lg = 97| w(dg). ©
G

For y € Y, define the measures vo(-ly) = u2(S~1(")|y). That is, va(-]y) is
the a posteriori distribution of the elements S(f) after information y has

been observed. Assuming the mapping y — r(vo(+|y) ) is p1—measurable, an
(average) radius of information N is given as

rad™*(N) = \//Y(T(Vz(|y)))2 pi(dy) .

Hence, rad®®(N) is the average radius of the conditional distributions in G.

Lemma 3.1  If the space G is separable then the function

o) = inf, [ lla—glraldgly).  yeY.
s pu1—measurable.
Proof Tt suffices to show that the set

={yeY| ¥y >a}

is p11-measurable for any a € R. Let ¥ (z,y) = [ ||z — g|? v2(dgly), = € G,
y € Y. Then v is continuous with respect to  and measurable with respect
to y, and ¥(y) = inf e ¥ (x,y). Choosing a countable and dense in G set
A, we obtain

B = {yeY| VxeqG, ¢Y(z,y) >a}
{yeY | Vee A yY(r,y) >a}
= N{yveY| ¢y >a}

€A
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Hence, B(a) is a countable intersection of measurable sets. This implies that
B is also measurable. O

From now on we assume that the space GG is separable. As we have just
shown, separability of G makes the radius of information well defined. We
are ready to show the main result of this section.

Theorem 3.1  For any information operator N we have

igf e™ (N, ¢) = rad®™*(N).

If rad®™*(N) < 400 then a necessary and sufficient condition for existence
of the optimal algorithm is that for ally € Y a.e., there exists a center g, of
the measure vo(-|y). In particular, the algorithm

SDctr(y) = Gy
s optimal.

Proof We can assume that rad®™®(N) < +o0o. Then the set A = {y €
Y| r(va(:ly)) = 4o} is of pui—measure zero. Let ¢(z,y) be as in the proof
of Lemma 3.1. We already mentioned that 1 is continuous with respect to
x. We also have sup,cq ¥(x,y) = +o0o. Indeed, there is ¢ > 0 such that the
ball B, = {g € G| ||g|| <t} has positive vo(-|y)—measure. Then, for z € G
such that ||z| > ¢, we have

U(z,y) > /B lz = glI* va(dgly) > va(Bily) - (llll - t)?,
t
and consequently ¢ (z,y) — 400 as  — +o0.
Thus, for fixed y € Y \ A the function 9 (z,y) assumes all values from
the interval (r(v2(+ly)), +00). Hence, for any £ > 0 we can find an element
ay € G such that

Wapw) = [ lo=alPraldgly) = (r(malw))? + & (32

We now define ¢, (y) = a, for y € Y\ A, and ¢.(y) =0 for y € A. Then the
algorithm . is pj—measurable and due to (3.1) and (3.2) we have

(N, pe) = ¢ [ () ? ) + & < rad™ () + <.
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On the other hand, for an arbitrary algorithm ¢ we have

M) = [ [ 180 = e ma(dly) im(dy)
= // lg — o)1 va(dgly) p (dy)
Y JG
[ (O i) = (rad™ (N, o) 2

v

which proves the first part of the theorem.

Let ¢ be such an algorithm that e®°(N, ) = rad®*(N). Let ¢1(y) =
Je lg — ey )H2Vz(dg\y) and ¢o(y) = (r (V2( ¥)))?. Then ¢1(y) > ¥a(y),
Vy € Y, and [, ¥1(y) pi(dy) = [y ¢a2(y) pi(dy). It is a very known fact
that this can hold if and only if 11 (y) = ¥2(y), for all y a.e. Since the last
equality means that ¢(y) is a center of vo(+|y), the proof is complete. O

Following the terminology of the worst case setting we can call @, a central
algorithm. We see that unlike in the worst case, in the average case setting
optimal algorithm may differ from the central algorithm only on a set of
J1—Mmeasure zero.

In some cases, the optimal algorithms turn out to be mean elements of
conditional distributions. Recall that m,, is the mean element of a measure w
defined on a separable Banach space G iff for any continuous linear functional
L:G — Rit holds [, L(g)w(dg) = L(m,). We also recall that v is the a
priori distribution of S(f ) 6 G, v=pupSt

Lemma 3.2  Let G be a separable Hilbert space and let m(y) be the mean
elements of the measures vo(-|y), y € Y. Then the unique (up to a set of
w1 —measure zero) central algorithm is pc:(y) = m(y) and

ad® () = W) = [ [ ol vtao) = [ )i
Proof For any y € Y and a € G we have

[ lg=alPvatdgly) = lall* = 2G@m@) + [ lgl*valdgly)
G G

= Ja—m@)|? +/ lgl* v2(dgly) — llm(y)]*.
G
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The minimum of this is attained only at a = m(y). Hence, @opt(y) = m(y)
Yy a.e., and

(rad™ (N)* = (€(N, opt))?
[ 1ol vatdgly) s ) = [ @) s

To complete the proof, observe that [ ||g]|*v2(dgly) = [ [|S(f)II2p2(df|y),
and consequently

| LIl vatdgi i) = [ 1SGNE (@) = [ gl vidg). O

Notes and Remarks

NR 3.1 Modulo some details, main results of this section have been adopted from
Traub et al. [Sect.2,3 of Chap.6][108] (see also Wasilkowski [117]), where exact
information is considered.

NR 3.2 We assume that the algorithm is a measurable mapping. One can allow
arbitrary algorithms and define the error e®¢(N, ¢) as the upper integral, as in the
papers cited in NR 3.1 (see also Novak [63] where even nonmeasurable S and N are
allowed). As it will turn out, for problems considered in this monograph optimal
algorithms in both cases are the same.

NR 3.3 A general theorem on existence of the regular conditional probability dis-
tribution reads as follows. Let X and Y be two separable Banach spaces, and let
w be a probability measure on Borel sets of X. Let v : X — Y be a measur-
able mapping and w; = wt ™. Then there exists a family of probability measures
{wa2(|y) }yey such that:

(i) w2 (™M (y)ly) = 1, ¥y ae.,
(ii) for any Borel set B the mapping y — wa(B|y) is measurable, and

(iil) w(B) = fy wa(Bly) wi(dy).

Moreover, any other family satisfying (i)—(iil) may differ from {pa(:|y)}yey only on
a set of p13—measure zero. For a proof, see Parthasarathy [71] or Varadarajan [114].

Observe that that theorem tells about decomposition of the measure w with
respect to the “exact” mapping 1. The “noisy” version can be derived as follows.
Weset X =FxY, w=f,and ¥(f,y) =y, Vf € F,Vy € Y. Then wyp=! = py.
Hence, there exists a family {fi2(:|y)}yey of measures defined on F' x Y, such that
fi2(+]y) is concentrated on F' x {y} a.e., the maps y — fio(Bly) are measurable and
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(B) = [y fia(Bly)p1(dy). Letting pa(-ly) = fia(- x {y}|y), Yy € Y, we obtain that
u2(-|ly) are concentrated on F a.e., the maps us(B]-) are measurable and

a(B) = /Yﬂz(Bly)m(dy) = /Yuz(Byly)m(dyL

as claimed. We also note that if F is a Banach space and Y = R”, then F' x Y is
also a Banach space and the regular conditional distribution exists.

NR 3.4 In the exact information case and linear information N, the radius of N
is closely related to average widths, see e.g., Magaril-II’yaev [51], Maiorov [53] [54],
Sun and Wang [104].

Exercises

E 3.1 Give an example of a measure w for which
1. The center does not exist.
2. The center is not unique.

E 3.2 A diameter of a measure w on G is defined as

dw) = \/ /G /G 91 — 9212 w(dg) w(dg)

Consequently, a diameter of information N is given as

diam™*(N) = \/ | i) 2 )

Show that r(w) < d(w) <2 r(w) and rad®*(N) < diam™*(N) < 2. rad™*(N).

E 3.3 Let the space G of the previous exercise be a separable Hilbert space. Show
that then d(w) = v2 - r(w) and diam™°(N) = v/2 - rad®*(N).

E 3.4 Let F =R™ and let i be the weighted Lebesgue measure,
n(a) = [ a(f)dut.

for some positive o : R™ — R such that Jrm @(f) dm f = 1, where d,, is the m—
dimensional Lebesgue measure. Consider the information operator N with Y = R",
given as N(f) = s,

w(B) = [ BN
where N : R™ — R", g: R" - R and [, B(y)dny = 1. Show that in this case

i (B) = /B W)y and (Al = /A o(f) By — N(f)) dunf,

where y(y) = [gm a(f)B(y = N(f))dmf, Yy €Y.
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E 3.5 Let the solution operator S : F' — G, measure p on F' and information
N(f) = n with Y = R" be given. Define the space F' = F x Y, solution operator
S : F — (G, measure [i on F and exact information operator N : FF — Y as

S(fy) = S(f),
iB) = /F 74(By) uldf),
N(f,y) = v

Show that for any algorithm ¢ : Y — G we have
(N, 8, p) = &°(N,9; 5, ).

(The second quantity stands for the average error of ¢ with respect to f, for ap-
proximating S(f,y) based on exact information y = N(f,y).)

3.3 Gaussian measures on Banach spaces

In our study a crucial role will play Gaussian measures defined on Banach
spaces. In this section, we recall what a Gaussian measure is and cite these
properties of Gaussian measures that will be needed later.

3.3.1 Basic properties

Assume first that F' is a finite dimensional space, F' = R% d < +oo0. A
Gaussian measure 1 on R? is uniquely defined by its mean element m € R?
and correlation operator (matrix) ¥ : R? — R which is symmetric and
nonnegative definite, ¥ = ¥* > 0. If m = 0 and ¥ is positive definite,
> > 0, then

1 1
MB) = Gy f,oP {3 e d (33

(Here df stands for the Lebesgue measure on R?). In the case m # 0
and/or singular ¥, the Gaussian measure p is concentrated on m+ X1 where
X1 = ¥(X) and given as follows. Let ¥ : X1 — X1, X1(z) = X(z) Vz € X,
and let d; = dim X;. Then, for any B = m + B, where Bj is a Borel subset
of X1, the measure p(By) is given by the right hand side of (3.3) with X,
d and B replaced by X1, di and Bj, respectively, and with the Lebesgue
measure df in X;.

If m =0 and ¥ = [ is the identity then u is called the standard d—
dimensional Gaussian distribution.
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Let u be a Gaussian measure on R%. Then for any z,z1,z2 € R? we
have [gn(z, f)2 p(df) = (x,m)2 and

/Rdm,f—m)z@z’f—m>2u(df) = (Zx1,72)2 = (Y29, 71)2.

Consider now a more general case when F' be a separable Banach space.
A Borel measure p on F' is Gaussian iff for any n and any continuous linear
mapping N : F' — R”, the measure uy = pN~! given as

w(N"Y(B)) = u{feF| N(f)eB}, VB Borelsetof R",
is Gaussian.

As in the finite dimensional case, any Gaussian measure p defined on a
separable Banach space F' is determined by its mean element m, € F and
correlation operator C, : F* — F. I They are defined as

Lomy) = [ Lhutdp),  VLeF",
and
L1(CuLs) = /FLl(f—mH)LQ(f—mu)u(df), VILi, Ly € F*.

That is, for any mapping N(f) = [L1(f),..., Ln(f)] where L; € F*, 1 <
i < n, the Gaussian measure ;N ! has mean element m = N(m,) and
correlation matrix 3 = {L;(Cy,Lj)}7;_;-

The correlation operator is always symmetric, Ll(CMLg) = LQ(CML1)7
and nonnegative definite, L(C,L) > 0. It is positive definite, i.e., L(C, L) >
0 VL # 0, iff i has full support, supp u = F. In general, u is concentrated
on the hyperplane m, + C,(F*).

Suppose that F' is a separable Hilbert space. Then C, : F* = F — F
is the correlation operator of a Gaussian measure on F' iff it is symmetric,
nonnegative definite and has a finite trace, i.e.,

[e.e]
=1

tace(C,) = [ /I uldf) = Yo (Cumm) < +ox.

For F = R? or, more generally, for F' being a Hilbert space we have F* = F. Then
C, can be considered as an operator in F', Cy, : F — F.
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where n;, 1 > 1, is a complete orthonormal system in F'.

The complete characterization of correlation operators of Gaussian mea-
sures on Banach spaces is not known. However, in this case we have the
following fact. Let C, be the correlation operator of a Gaussian measure on
F. Leta € Fandlet C': F* — F satisfy the following conditions: C’ is sym-
metric, Li(C'Ly) = Lo(C'Ly), and 0 < L(C'L) < L(CuL), YLy, Ly, L € F*.
Then there exists a (unique) Gaussian measure on F' with mean element a
and correlation operator C".

The characteristic functional of a measure p is given as v, : I’ — C,
L) = [ & uap = V=T,

Any measure is uniquely determined by its characteristic functional. If u is
Gaussian with mean m,, and correlation operator C,, then

Yu(L) = exp {iL(mM) — %L(CML) } .

The correlation operator €, generates the p-semi-inner product on the
space F*. It is defined as (-,-), : F* x F* — R,

(Ly, L), = Li(CoLy) = LQ(C L)
/ L1 L2 (df), Ly, Ly € F*.

We denote by || - ||, the corresponding semi-norm, ||L||, = /(L,L),. If
supp p = F' then C), is one-to-one and (-, ), is an inner product and || - ||, is
a norm. The space F* with the norm |- ||, is complete only if dim F' < +oo0.
p—orthogonality in F™* means orthogonality with respect to (-,-),.

3.3.2 Gaussian measures as abstract Wiener spaces

We noticed that any Gaussian measure p is determined by its mean and
correlation operator. Sometimes it is convenient to define p in another way.

Let H be a separable Hilbert space. For any (cylindrical) set B C H of
the form B ={g € H| P(g) € A}, where P is the orthogonal projection in
H onto a finite dimensional subspace of H and A is a Borel set in P(H), we
let

J(B) = (\/;_w)n /A eIl /2 g (3.4)
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where n = dim P(H) and dg is the Lebesgue measure on P(H). That is, u’ is
the standard weak distribution on the algebra of cylindrical sets. Note that
i/ is an additive measure but, in case dim H = +oo0, it cannot be extended
to a o—additive measure on the Borel o-field of F'. Let ||-||  be another norm

on H which is weaker than the original norm || - || g, ie., |- ||r < K| - ||lg
for some constant K > 0. Let F' be the closure of H with respect to || - || r.
It turns out that if || - || p possesses some additional properties (it is in some

sense measurable, see NR 3.8), then there exists a unique o—additive measure
u defined on the Borel sets of F', such that the following holds. For any n
and continuous linear functionals L; € F*, 1 < i <n, we have

n({feF| (Li(f),--.,La(f)) € BY})
= w({geH| (91,90, 9L, 9)1) € B}),

for all Borel sets B C R™. Here g7, is the representer of L in H, i.e.,
L(f) = {9, f)m for f € H or, in other words, g5, = e*L where e : H — F
is the continuous embedding. The pair {H, F'} is called an abstract Wiener
space.

Observe that for the measure p constructed as above we have

| L@y = @rlgelin ™ [ @ expl-a*/@lgw i)} o = 0
F R
d

an

Li(Cule) = [ Li(DLa(D) ) = (g1, 90.0n

VL,Ly,Lo € F*. Hence, p is the zero mean Gaussian measure with pos-
itive definite correlation operator Cy(L) = gr. Moreover, C,(F*) C H C
Cu(F*)=F.

Such an extension of y’ to a Gaussian measure p always exists and is not
unique. For instance, we can take ||g||r = \/(Ag, g)g where A: H — H is an
arbitrary symmetric, positive definite operator with finite trace. Then the
resulting space F' is a separable Hilbert space and the correlation operator
of p is given by the continuous extension of A to the operator A : F' — F.

On the other hand, for any separable Banach space F' equipped with
a zero mean Gaussian measure u, there exists a unique separable Hilbert
space H, such that C,(F*) C H C C,(F*) and {H, Fy} with Fy = supp pu =
C,(F*) is an abstract Wiener space. The space H is given as follows. Let

Hy = Cu(F*). For fo, fo € Hy, we define (f1, fo)g = (L1, L2), where L; are
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arbitrary functionals satisfying C\,L; = f;, i = 1,2. Since (f1, fo) iy does not
depend on the choice of L;, it is a well defined inner product on Hy. Then
H is the closure of Hy with respect to the norm || - ||z = \/(-,-)m. Clearly,
(3.4) also holds.

Thus any zero mean Gaussian measure on a separable Banach space can
be viewed as an abstract Wiener space. And, of course, vice versa.

In the end, consider the case when H in an abstract Wiener space {H, F'}
is an r.k.hes. withrk. R:7 x7 — R (see Section 2.6.4). Suppose that the
functionals Li(f) = f(t), f € F, are continuous in F for all t € 7. Then we
always have

Li(CuLs) = (Ri,Rs)n = R(t,s) Vs, t e T,

no matter what norm || - |z has been used. Therefore the reproducing ker-
nel R is also called the covariance kernel. p is determined uniquely by its
covariance kernel.

T

Hilbert space of Example 2.12 with (a,b) = (0,1). That is,

Example 3.4 Let r > 0. Let H = W0+1 be the reproducing kernel

Wi, = {f:0,1] =R | f-abs. cont.,
FO=0,0<i<r fO e £5([0,1)) }

Let [|fllc, = supg<p<y [f)(@)]. Then ||fllc, < |flw,.,. The space W7,
can be completed with respect to the norm || - ||¢,.. The resulting space is a

separable Banach space,
CO = {f:10,1] =R | f" continuous, f(0)=0,0<i<r}.

Then {W ,,CP} is an abstract Wiener space. That is, u constructed
based on the weak distribution on W is a well defined Gaussian mea-
sure on the Borel sets of CY. In the case 7 = 0 we obtain the classical
Wiener measure w of Example 3.2, where the covariance kernel R(s,t) =
fol Go(s,u)Go(t,u) du = min{s,t}. For arbitrary r, p is called the r—fold
Wiener measure and denoted by w,.. O

The name for w, is justified by the following property. For a Borel set
B c C% let D"(B) = {f")| f € B}. Then w, = wD". To see this,
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observe that @, = wD" is a well defined Borel measure on C?. Since w = wy
is uniquely determined by its covariance kernel R(s,t) = min{s,t}, 0, is
uniquely determined by the equation [qo FO ()£ (t) wy(df) = min{s,t},
s,t € [0,1]. On the other hand, the representer of the functional f()(t) in

WP, | is given as G.(t,-). Hence,

L 100w @) = [ 60,0 600 du
C9 0

1
= / Go(s,u) Go(t,u)du = min{s,t},
0
and W, = w,.
Notes and Remarks

NR 3.5 For references about Gaussian measures on separable Hilbert and Banach
spaces see, e.g., Kuo [44], Parthasarathy [71], Skorohod [95], Vakhania [112], Vakha-
nia et al. [113].

NR 3.6 Let F*! be the space of all functions f : [a,b] — R. Then any function
ft), a <t < b, can be viewed as a realization of the stochastic process corre-
sponding to a covariance kernel R(s,t), a < s,t < b. For instance, the process
corresponding to the kernel R(s,t) = min{s,t} is called a Brownian motion. The
reader interested in stochastic processes is referred to, e.g., Gikhman and Skorohod
[16].

NR 3.7 Some interesting things about Gaussian measures on the space C([0,1])
can be found in Parthasarathy [71]. In particular, he gives a sufficient condition for
covariance kernel R : [0,1]> — R to determine a unique probability measure p on
C(]0,1]). Namely, it suffices that there exist constants «, 5, K > 0, such that for
all t1,t5 € [0, 1]

|1 — 22| g1y (d) < K [t — tof +F.
RQ

Here x = (21, 22) and ji,4, is the Gaussian measure in R? with correlation matrix

{R(tia tj)}zg,jzl‘

NR 3.8 A norm || - | in a Hilbert space H is called measurable iff for any € > 0
there exists a finite dimensional orthogonal projection Py, such that for any finite
dimensional orthogonal projection P 1 P it holds

W({geH]| |Pgllr>e}) < e

If | - || is measurable then the weak measure p’ can be extended to a measure p
defined on the closure F' of H with respect to || - || 7.
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NR 3.9 Gaussian measures as abstract Wiener spaces are studied e.g. in Kuo [44].

NR 3.10 In the case of multivariate functions, Gaussian measures may be defined
based on Gaussian distributions on univariate functions. An example is provided
by the Wiener sheet measure which is given as follows.

Let d > 1 and r; > 0, 1 < i < d. Let F be the Banach space of functions
f:[0,1]¢ — R that are r; times continuously differentiable with respect to the ith
variable,

F = C?i’_’?m = {f : [0, 1]d - R ’ D" fcont.,
(D" f)(t)=0,0<1i; <r;, 1 <j<d,

when at least one ¢; is zero },

with the norm [|f| = sup;co 1« (D™ 74 f)(¢)|. The Wiener sheet measure on F'
is defined as

Wy, ry(B) = wo. o(D™"(B)) VB-Borel set in F,

where wp_ g is the classical Wiener measure on C{-9. Its covariance kernel is given

as
Romo(s, t) = /
C

where s = (s1,...,84), t = (t1,...,td).
It is easy to see that w,., . ,, is the zero mean Gaussian measure with covariance
kernel

d
£ = T mings;.t;}

0...
0...0

d
Ry ry(s,t) = H RTj (Sj’ tj),
=1

where R, is the covariance kernel of the r;—fold Wiener measure on ng. Hence,
the associated with wy, ., abstract Wiener space is {W+q . 1, C)-0 1} where
Wfl'jrolmrdJrl is the r.k.h.s. defined in NR 2.21.

Anther example of a Gaussian distribution on multivariate functions is the
isotropic Wiener measure (or the Brownian motion in Lévy’s sense) which is defined
on the space C([0,1]). Its mean is zero and covariance kernel is given as

_ lisllz + 1112 = [Is — ¢l2

R(s,t) 5

s,t € 0,14,
see e.g. Ciesielski [9] for more details.

Exercises

E 3.6 Let H be a separable Hilbert space. Let e;, 7 > 1, be a complete orthonormal
system in H, and let P, : H — R™, n > 1, be defined as P,,(z) = {(z,e;)}",. Prove
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that there is no such a Gaussian measure y on H that for any n, uP, ! is ithe zero
mean n—dimensional Gaussian measure with identity correlation operator.

E 3.7 The space I can be treated as the space of functions f : {1,2,...} — R,
such that [|f[|* = Yoo, f?(i) < +oco. Show that R(i,j) = Aidyj, 4,7 > 1, is the
covariance kernel of a Gaussian measure on Iy iff 72 \; < +o0.

E 3.8 Let H be a separable Hilbert space and let || - || be a norm equivalent to
|1, ie, Ki|l-||lr < |- |lg < K2l - ||F for some 0 < K1 < K2 < +00. Show that
{F,H} is an abstract Wiener space if and only if dim H < +o0.

E 3.9 Let {F, H} be an abstract Wiener space and let u be the associated with it
Gaussian measure. Show that p(H) = 0.

E 3.10 Show that the r—fold Wiener measures w, satisfy w, = wsD"~*, where DF
is the differential operator of order k, and r > s > 0.

E 3.11 Let R, be the covariance kernel of the r—fold Wiener measure. Show that

s t
RT(S,t) = /0 /0 RT_l(ul,uQ)dulduQ.

3.4 Linear problems with Gaussian measures

We start the study of linear problems with Gaussian measures. The final
goal of this section is to give general formulas for the optimal algorithm and
radius of information.

We assume that

e [ is a separable Banach space, G is a separable Hilbert space, and the
solution operator S : F' — G is continuous and linear.

e The a priori distribution p on F'is a zero mean Gaussian measure.

We also assume that the information values y are distributed according to
some Gaussian measure. More precisely, we assume that Y = R™ and there
exists a continuous linear operator N : F — R",

N(f) = [La(f): La(f), - Ln(f)], [ EF,

where L; € F*, 1 < i < n, as well as a matrix ¥ : R® — R", ¥ = X* > 0,
such that
N(f) = N(N(f),X), VfeFL (3.5)
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Here N(N(f),X) stands for the n—dimensional Gaussian (normal) distribu-
tion with mean N(f) and correlation matrix (operator) ¥. In other words,
information y about f is obtained by noisy observation of the value N(f) of
a linear mapping N, y = N(f) + x, and the noise x is a zero mean Gaussian
random variable.

Sometimes we shall write N(f) = N(N(f),02X) to stress that the noise
level depends also on a parameter o2. In particular, for 02 = 0 (or for ¥ = 0)
we obtain exact information.

Information (3.5) will be called linear with Gaussian noise. Note that
information with Gaussian noise seems to be most often used in practice.

3.4.1 Induced and conditional distributions

In this section, we give formulas for induced and conditional distributions.
They are necessary to find the optimal algorithm and radius of information.

The following lemma is well known. For completeness, we provide it with
a proof.

Lemma 3.3 Let w be a Gaussian measure on F with the mean element
me and correlation operator C,,. Then the measure wS™' is also Gaussian.
The mean element of wS™! is S(my,), and the correlation operator equals
S(C,S*) where S* : G = G* — F* is the adjoint operator to S, i.e., S*(g) =
(5(-),9)-

Proof Indeed, the characteristic functional of wS~! is given as
busile) = [ & ws T (do)
G
— / e"SWE9) y(df) = / SN (df)
F F
—  i(579)(mu)—5(5*9)(Cu(S*9)) — ,i(S(mw).g9)—5(SCu(S*9),9)

Hence, S(m,,) is the mean element and S(C,,S*) is the correlation operator
ofw. O

Define the matrix

Gy = {{Lj, Li)u}f =1
Clearly, G is symmetric and nonnegative definite. Let Y1 = (X +Gn)(R").
Then for any y € Y; there is exactly one element z € Y; satisfying (X +
Gn)z =y.
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We need the following simple fact.
Lemma 3.4  For any L € F* we have N(C,L) € Y;.

Proof Indeed, any L € F* can be decomposed as L = Lg + Z _1 a; Ly,
where Lo L, span{Ll, ..., Lp}. Then N(C,L) = Gn(o), (041, ce, Q).
Since both matrices X and Gy are symmetric and nonnegative deﬁnite, we

have Gy(R") C (X +Gn)(R™) =Y, and N(C,L) €Yy, O

We now show formulas for the regular conditional distribution. Recall that
the distribution of information y on R™ is denoted by j1, and the conditional
distribution on F' with respect to y is denoted by ua(:|y).

Theorem 3.2  For the linear information with Gaussian noise, [ is a
zero mean Gaussian measure and its correlation matrixz is Cp,, = X + Gy.
Furthermore, the conditional measure us(-ly), y € Y1, is also Gaussian. Its
mean element equals

n
= Z zj (CuLy)
j=1
where z = z(y) = (#1,...,2n) € Y1 satisfies (X+Gn)z =y. The correlation
operator of ua(-ly) is mdependent of y and given as
Cup(L) = Cu(L) — m(N(C,L)),  LeF"
The lemma needs an explanation in the case when the matrix X 4+ Gy is
singular. Then the measure pq is concentrated on Yy, ie., pui(Yy) = 1.
Hence, it suffices to know the conditional measure ps(-|y) for y € ¥Y7. We

also note that due to Lemma 3.4, the element m(N(C,L)) in the definition
of €}, is well defined.

Proof The characteristic functional of the measure p is given as (a € R”

and i = /=)
Gala) = [ €0 (dy) //n 2 () ()
= [ e { V(.02 - 5(Eaaa} uiap)
Since for the functional Ly(-) = (N(-), a)s we have Ly(CyLq) = (Gya, a)a,

Vn(0) = exp{ ~5((S + Ga)a,a) |-
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Hence, p1 is the zero mean Gaussian measure with correlation matrix X +
Gn.

We now pass to the conditional distribution. For y € Y7, let u5(+|y) be the
Gaussian measure on F' with the mean m/(y) = 377 2;(Cy.Lj), (X+GN) z =
y, and correlation operator C’(-) = Cy(-) —m/(NC,(-)). Observe that p5(-|y)
are well defined Gaussian measures. Indeed, for y € Y7 we have

L(m(y))

L (Z zjcuLj) = (Z+Gn) 'y, NC,L)s
j=1

= (y,(Z+Gn)"INC,L)s.
Hence, for any L,L' € F*
L'ty = L(C,L') — L(m'(NC,L"))
= L(C,L) — (NC,L, (24 Gn)"'NC,L)s
= L'(C,L) — (NC,L,(Z+Gn)"'NC,L')s
= I/(C'L),
and 0 < L(C'L) < L(C,L).

We need to show that the characteristic functional of the measure fi is
equal to the characteristic functional of the measure i’ defined as

i (B) = / 15(Byly) p1(dy), B-Borel set of F = F x R".
Y

To this end, let Le F’*.~ Then there are L € F* and w € R™ such that
L(f)=L(f) + (y,w)2, Vf = (f,y) € F. We have

v(@) = [ ([ el + bl ) iy
= [ it} ([ eoliLn} wdfly)) mdy)

_ /Rn exp {i ((y, w)s + L(m'(y)))

1

_ §(L(CuL) — L(m/(NC,L))) } pa(dy).

Recall that for y € Y7 we have L(m/(y)) = (y, (X + Gn) ' NC,L)2. Hence,
LOw(NC,L)) = (NCL, (S + G) ' NC, L)z, and

vp(l) = exp{~5(L(CL) ~ (NC,L(E+ Gy) 'NC, L)}
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[ explilyw+ (S +Gn) ' NCuL)a } i (dy)

= e {~3(LCL) ~ (NCL (2 +Gx) NG, ) |

{ 1
expq —

On the other hand, for the characteristic functional ¥; of the measure ji we
have

D) = [ [ explL() + w)a) b (dy) ()
= [ e titth) ([ explity.w)2agtdy) ) i)
= exp {—%((2+GN)w,w>2}

/F exp{i(L(f) + (N(f),w)2) } u(df)

( <(E + GN)wa w>2 + <NCML7 (E + GN)NC;LL>2
2(w,NC,L)s )}
( L(CML) + 2<w, NCML>2 + <(2 + GN)U},’U)>2 )} .

= 4+ ol

1
~ exp {_5( L(CLL) + 20w, NCuL)s + {(E + G )w, w)s )} .
Thus 9; = 9 which completes the proof.

3.4.2 Optimal algorithms

We are now ready to give formulas for the optimal algorithm and radius of
information. They can be easily found using Lemma 3.2.

Indeed, this lemma states that ¢pt is determined uniquely (up to a set of
y of pi—measure zero), and that pope(y) (y € Y1) is the mean element of the
measure vo(-ly) = p2(S71(-)]y). Using Lemma 3.3 we find that pgpt(y) =
S(m(y)) where m(y) is the mean element of ua(:|y). Due to Theorem 3.2,
we have m(y) = 3.7, z;(C,,L;) where z = (X +Gn) 'y € Y7. Furthermore,
for the radius of information N we have

(rad™*(N))* = (e™*(N, opt))?

= [ Nl vidg) — [ 18Gmw)IP m
G Y
= trace (SC,S™) — trace ((Sm)(X + Gn)(Sm)*),
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where Sm : Y7 — G, (Sm)(y) = S(m(y)), and (Sm)* : G — Yj is the
adjoint operator to Sm. Observe now that (Sm)* = (X 4+ Gn) " !NC,(S*g).
Indeed, for any y € Y7 and g € G we have

i ZJS(C L
j=1
= > z(S*9)(CuLy) = Y 2 Li(CuS*g)

=1 =1

= (2 NCu(S79))2 = (9, (2 + Gn) 'NC,(S™9)),
(y, (Sm)*g).

(Sm(y),g) = < i)y 9> = izj‘(S(CuLj),m

Thus (Sm)(X + Gn)(Sm)*g = Sm(NC,(S*g) ), Vg € G.

We summarize this in the following theorem.

Theorem 3.3  For the linear information N with Gaussian noise the op-
timal algorithm is linear and equals

opt(y) = z; S(C,Lj), y €Y,

M-

Il
—

j
where z = z(y) € Y1 satisfies (X + Gn) z =y. Furthermore,
radave(N) — eave (N, gOopt)
= \/trace (SCuS*) — trace (Sm(NC,S*)) . O

The above formulas are rather complicated. They can be simplified if we as-
sume a special form of ¥ and N. Namely, suppose that information consists
of independent observations of n functionals which are y—orthonormal. This
corresponds to diagonal matrix ¥, ¥ = diag{c?,...,02}, and the assumption
that N = [L,..., L,]| where (L;, Lj), = d;; (the Kronecker delta).

In this case, the Gram matrix Gy is the identity and X+ Gy = diag{1+
ot,...,1+ 02} Hence, S(m(y)) = Y7_1(1+07) 'y;S(CuLj), y € R If
we replace y above by N(C,L), L € F*, then
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so that for g € G we have

n *

(S(m(NC,(S°9)), g} = Z 1+a (S(CuLy).0)

_ - (S(CuLy), 9)?
_g 1—{—0’ i

Choosing an orthonormal basis {g;}32; in G, we obtain

trace (Sm(NC,S*)) = ZZ —>

i=17=1 1+U
S " S(CLLy)|?
= S(C,Lj) .
217 L) = 3 R

Thus, we have the following corollary.

Corollary 3.1  Let the functionals L; be orthonormal, (L;,Lj), = 0;j,
1 <i,5 < n. If the observations of successive L; are independent, ¥ =
diag{o?,... 02}, then the optimal algorithm

eon(®) = 3 7{s S(Culy)
Jj=

and the radius of information

ave 2 * - |S C L; )||2
(rad™*(N))* = trace (SC,5™) Z 1+a .

a

It turns out that the assumptions of Corollary 3.1 are not restrictive. More
precisely, we now show that using some linear transformation, any linear
information with Gaussian noise, N(f) = N(N(f),X), can be translated to
other information M which is as powerful as N and consists of independent
observations of y—orthonormal functionals.

Suppose first that the matrix X is nonsingular. Denote by L; the func-
tionals which form the operator X~V2N_ ie., ©~V2N = [Li,...,L,]. Let
G = {(L;, L]>M}Z,]=17 and let {¢®}?_, be the orthonormal basis of eigenvec-

tors of the matrix G, Gq¢(¥ = m-q(i) where 71 > -+ > 0y > 0 = Ny =
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... = Np. Letting @ to be the (orthogonal) n x n matrix of vectors q®,

and D; to be the m x n diagonal matrix diag{nflﬁ, .. ,nfnl/z}, we define

M = DiQ*S 12N . F — R™.

The problem of approximating S(f) from the data y = N(f) + x where
x ~ N(0,X), can be translated to the problem of approximating S(f) from
y = D1Q*S" Y2y = M(f) + 2/, where 2/ ~ N(0,diag{n;*,...,n,'}) and
the functionals in M are p—orthonormal. Indeed, if M = [K1,..., K,,] then

Ki = ZT:l n;l/Qq](»i)f/j and

(Ko Ky = 0 P20 e Li L)

s,t=1

= 0 P VG, 4Dy = 6y

The random variable 3’ is Gaussian with mean M (f) and correlation matrix
Y = (D1Q ST VA)S(D1Q V2 = diag{ny .. ')

We now show that the information operator M = N(M(-), D) is as
powerful as N i.e., rad®™*(M) = rad®*(N). To this end, it suffices to show
that the conditional measures in F' with respect to information N and M
have the same correlation operator. This in turn holds iff the functionals
>i—12iLj, where (¥ + Gn)z = NC, L, and }°7_; 25K, where (D + 1)z’ =
MC\, L, coincide for all L € F*. Indeed, straightforward calculations show
that z and 2/ satisfy Q*X1/2z = (D/22/,0,...,0). Hence,

NEARGEA

n—m

YNHE(f) = (M) = (¢, DiQ*STVAN(f))2
j=1
= (QS22,Q'SVAN(f))2 = (X72QQ S22, N(f))s
= > zLi(f),
j=1

as claimed.

Consider now the case when ¥ is singular, rank(X) = k& < n. Then
there exists a nonsingular and symmetric matrix V' such that VIV =
diag{0,...,0,1,...,1}. Let VN = [Ly,...,L,]. We can assume that the

—— ——

n—=k k
functionals EZ and f/j for 1 < ¢ < n—-k < j < n are p—orthogonal
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since otherwise ﬂj’s can be replaced by their p—orthogonal projections onto
(span{L1,..., L,k })*. Let No = [L{,...,L! ], Ny = [L!_,.1,....L}).
Let Dy be the zero matrix in R®* and let D; be the identity matrix in
RF. Now we can use the already known procedure to transform Ny =
N(No(-), Dg) and N; = N(Ny(-), D7) to equivalent information M, and
M, where M is exact and both consist of independent observations of p—
orthonormal functionals. Then M = [M, M| also consists of independent
observations of y—orthonormal functionals, and M is equivalent to N.

Let us see how the optimal algorithm and radius depend on the accuracy
of information. As explained above, we can assume without loss of generality
that © = 02D where D = diag{n1,...,n,} and (L;, L;), = 8;;, 1 <i,5 < n.
Let r(0?) be the radius of information N, = NV(N(-),02D), and let ¢, be
the optimal algorithm for N,. Then

vo(y) = ¢oly) — o Z# (S,Lj)u,  y€R™,

and

7“2(02) = 7“2(0) + o2 i n

o 12
oy ISP

j=1 i 1S(CuLy)|®
. - 172
2 (trace(SCﬂS*) = 21 IS(CuLy| )

while for 7(0) = 0 we have

r(o*) —r(0) = r(0?) ~ U‘\lznjHS(CuLj)”27

=1

as 0 — 07, Thus, if 7(0) = 0 then the radius of noisy information converges
to the radius of exact information linearly in o. Otherwise we have quadratic
convergence. For S being a functional, this stands in contrast to results of
the worst case setting where we always have linear convergence of 7(J) to
r(0); see Theorem 2.5.

Notes and Remarks

NR 3.11 In the case ¥ = 021, the conditional distribution of a Gaussian measure
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was evaluated in Plaskota [78]. For exact information, ¥ = 0, see Traub et al. [108].

NR 3.12 It is worthwhile to mention that the space G in Theorem 3.3 need not be
a Hilbert space. That is, the algorithm ¢(y) = S(m(y)), where m(y) is the mean
element of us(+ly), is optimal also when G is a separable Banach space. Indeed,
observe that in this case the measure va(-|y) = p2(S™1(-)|y) remains Gaussian with
the mean element S(m(y)) (see E 3.14). Any Gaussian measure is centrosymmetric
with respect to its mean element (see e.g. Vakhania et al. [113]). Hence, due
to Example 3.3, the element S(m(y)) is the center of va(-ly) and the algorithm

o(y) = S(m(y)) is optimal.
Exercises
E 3.12 Prove that N(CM(F*)) - GN(R").

E 3.13 Show that the measure fi defined on F xIR" is Gaussian. The mean element
of [1 is zero and the correlation operator is given as

Ci(L) = (Cu(L) + Cu((N(-),w)2), N(C,L) + (¢°S+Gn)w) € FxR"
where L(f,y) = L(f) + (y,w)a, f € F, y € R™.

E 3.14 Let F' and G is separable Banach spaces and let S : F' — G be a continuous
linear operator. Let w be a Gaussian measure on F' with mean element m, and
correlation operator C,,. Show that then the measure wS~! on G is also Gaussian.
Its mean element is S(m,,) and correlation operator C,s-1(L) = S(CL(LS)), L €
G*.

E 3.15 Suppose that the functionals Lj, 1 < j < n, are orthonormal and that
¥ = diag{c?,...,02}. Let Py : F* — F* be the p-orthogonal projection onto the
subspace V' = span{Li,..., Ly}, and let D : V' — V be defined by D(L;) = (1 +
ojz)Lj, 1 < j < n. Show that then the correlation operator C),, of the conditional
distribution p2(+|y) can be rewritten as C,, = C,(I — D~'Py). Hence, for small
032 the operator C,, is roughly the superposition of the “almost” p-orthogonal

projection onto V+, and Cyu.

E 3.16 Show that @opt(y) = @o(y—X2) where (X+Gn)z = y and g is the optimal
algorithm for exact information (X = 0).

E 3.17 Let S : F — G and N be given solution operator and linear information
with Gaussian noise. Let p,,, be a Gaussian measure on F' with the mean element m,
not necessarily equal to zero. Let ¢, and rad’,°(N) denote the optimal algorithm
and radius of information with respect to p,,. Show that for all m € F we have
rad;;*(N) = rad§*™(N) and ¢ (y) = S(m) + go(y — N(m)).
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E 3.18 Let N be linear information with Gaussian noise, N(f) = N(N(f), ),
with Y = R". Let B : R® — R"™ be a linear mapping. Show that for information
N’ given as N'(f) = N(BN(f), BEB*), we have rad®™*(N) < rad™*(N’). If B is
nonsingular then rad®¢(N) = rad™*(N’) and the corresponding optimal algorithms
satisfy @l (y) = opt (B~ 1y).

3.5 The case of linear functionals

In this section we make an additional assumption that
e the solution operator S is a continuous linear functional.

In this case, the formulas for gt and rad®®(N) obtained in Theorem 3.3 can
be expressed in a simple way. Namely, we have @opt(y) = 327 2;S(CLj) =
> 721 2iLi(CLS) = (2, N(C,S))2 where (¥ + Gn)z =y, or equivalently,

(POPt(y) = (y, w)2

where w satisfies (X + Gy)w = N(C,S). To find the radius, observe that
S(CuS*) = IS and Sm(NC,.S) = (w, N(C,S))2. Hence,

rad®*(N) = \/||S||i — (w, N(C,,S)),-

For independent observations of p—orthonormal functionals, i.e., when ¥ =
D = diag{o%,...,02} and (L;, L;), = &;;, we have

" (S, Lj),
(popt(y) = E Yyi——T— o
j=1 1+0j
and
= (S, L)}
ave — 2 _ I
rad™(N) Jusuu YT

Let Py be the p—orthogonal projection onto V' = span{Lq,...,L,}. Then
rad®*(N) = ||S — (I + D)"'PyS||,. In particular, for exact information
rad®®(N) is the p—distance between the functional S and the linear subspace
spanned by the functionals L;, and pops(N(f)) = (PnS)(f).

In Section 2.4.2, we noticed that in the worst case setting the problem
of approximating a functional based on given information is as difficult as
the hardest one—-dimensional subproblem contained in the original problem.
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Exercise E 2.5 of the same chapter shows that this actually holds for an
arbitrary linear solution operator. We shall see that in the average case a
positive result can be shown only if S is a functional.

For a functional K € F* with || K|, > 0, let Px : F — F be given by

_ K
K17

Pk(f) = f CuK.

That is, Pk is the projection onto ker K with ker Pg = span{C,K}. The a
priori Gaussian measure y on F' can be decomposed as

po= /kerK 1k (-1g) pPg' (dg)

where pg(-|g) is the conditional measure on F' given g = Pg(f). Clearly,
wx (- |g) is concentrated on the line

PEl(g) ={g+aC,K| acR}.

We also formally allow K with ||K|, = 0. In this case we set Py(f) = f
V f. Hence, uPg' = p and po(-|g) is the Dirac measure concentrated in
{9}, Vg€ F.

Any functional K determines a family of one—dimensional subproblems.
This family is indexed by g € ker K and given as follows. For g € ker K, the
subproblem relays on minimizing the average error

(N3 rc(lg)) = ¢ [ |18 = o) 7(dy) o)

over all algorithms ¢. Thus, in the subproblem we use additional information
that g = Px(f) or, in other words, that f = g+ aC,K for some o = o(f) €
R.

Lemma 3.5  Let |K||, > 0. Then for all g a.e. the measure pg(-|g) is
Gaussian with mean m(g) = g and correlation operator

<L3K>M

Axl) = e

C.K.
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Proof We shall use the fact that any Gaussian measure w is uniquely de-
termined by its characteristic functional v,,. For w = ,upg1 we have

vall) = [ ewliL@}aPitdg) = [ espliL(Pi} ()
= e {5 (LPc(C(LP)) |

Hence, the measure ,ngl is zero mean Gaussian and its correlation operator
is given as
<K7 L)M
2
K17

Co(L) = Pi(Cu(LPx)) = CuL — CuK .

Now, let p/(-]g) be the Gaussian measure with mean ¢ and corre-
lation operator Agx. Then the characteristic functional of the measure

1= fyer i Wi (+19) 1Pgt(dg) is given as

V(L) = /kerK |, expliL(N} wic(dF 9) 1Py (o)

‘ (K, L)% _
= /kerKexp {ZL(g) - TKH%;} Py (dg)

2
= exp {—%} /k Kexp{iL(g)}MPﬁl(dg)
lu, er

= exp {—%(L,L)M} .

This shows that = . Since conditional measures are determined uniquely
(up to a set of measure zero), the lemma follows. O

Since the measures px(-|g) have the same correlation operator for all g €
ker K, the radius rad®°(N; pux (-|g) ) does not depend on g (compare with E
3.17). We denote it by rad%°(N). It is clear that

rad%°(N) < rad®¢(N). (3.6)
Indeed, we have
(oo N = [ (e (N (19) ) e g

— /k inf (™ (N, ¢ i (19)) )* nPy' (dg)
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IN

inf (™ (N, ¢; i (9)) )? P (dg)
ker K

= inf (e™(N, ©)? = (rad®™¢(N))2.
We now prove that for a special choice of K we have equality in (3.6).

Theorem 3.4  Consider the family of one—dimensional subproblems de-
termined by the functional

K* =S — (w,N() S—ij

where (3 +Gy)w = N(C,S). Then, for all g a.e., the algorithm opi(y) =
(y,w)a is optimal for the subproblem determined by g € ker K*. Further-
more,

rad%s(N) = rad®°(N).

Proof 1f ||K*||, = 0 then S(f) = (w,N(f))2, Vf € C,(F*). In this case,
the measure pg+(-|g) is concentrated in {g} and any algorithm with the
property ¢(N(g)) = S(g) is optimal for the subproblem indexed by g. As
for g € C,(F*) we have popt(N(g)) = (w,N(g))2 = S(g), the algorithm
@opt 18 optimal for any subproblem a.e. Moreover, we have rad®*(N) =

\/S(CLK*) =0 = radi¢(N).

Assume that K* # 0. Let w be the zero mean Gaussian measure with
correlation operator A = Ag+, where A~ is defined in Lemma 3.5. We need
to show that the algorithm yopt = (-, w)2 is optimal if the average error over
f is taken with respect to w, i.e.,

radave(N;w) — igfeave(N,80§W) = eave(N, QOopt;w)

where (N, @;w) = \/ [z fan |S(f) = 017 77(dy) w(df).

Due to Theorem 3.3, the optlmal algorithm with respect to w is given
by ww(y) = 371 2j5(ALj), where (X + Hn)z =y, Hy = {Li(AL;)}} ;-1
and z,y € (X + Hx)(R"). We have Li(AL;) = (K*, Li)(K*, Lj)u /|| K|I2
and S(ALj) = (K*,S),(K* Lj),/|[K*||%. Hence, setting a = N(C,, K*)

we obtain (K" 5)
12/
SOW y = * 27 a 2 37
W = R ) (3.7)
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where
<a’ Z> 2

Yz + a =
K12

Observe now that
a = N(C,K") = N(C.5) - ijN(CuLj)
j=1
= N(C.S) — Gyw = Zw.

This and (3.8) yield (y,w)2 = (Xz,w)2 + (a, z)2<a,w)2/||K*||i = (z,a)2(1+
(S, w)a/ [ K°[2). so that

K12 (y, w)a
— . 3.9
<Z,a>2 ”K*Hﬁ"i' (Ew,w>2 ( )
We also have
(S, K*)u = IS — {(w, N(CuS))2 (3.10)

(IS = 2 (w, N(CS))a + (Gnw, w)s)
+ ((w, (B + GN)w)2 — (Gnw,w)2)
K2 + (Sw, w)s.

Taking together (3.9), (3.10) and (3.7) we finally obtain

_ (S, K*)
u(y) = HK*H%—}-(Ew,wh

<y7 w>2 = <y7 w>27

as claimed.

Now, let w, be the Gaussian measure with mean g € ker K* and correla-
tion operator A. Then, due to E 3.17, the optimal algorithm for w, is given
as

wg(y) = S(g)+{y—N(g),w)2 = S(g) — (N(9),w)2 + (y,w)2
= K*(g9) + (y,w)2 = (y,w)2 = Popt(y)-

Since pg+(-|g) = wy Vg a.e., the algorithm ¢gp¢ is optimal for all subproblems
almost everywhere.
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To prove the equality rad®<(N) = rad®™*(N), observe that
(RN = [ (rad® (N (19))? P o)

TR

1+ (df |g) pPgt (dg)
_ / / 1S(F) — pope (9)12 4 (dy) pu(df)
= (rad®™°¢(N))2.

This completes the proof of the theorem. O

Thus we have shown that there exists a family of one-dimensional subprob-
lems which are as difficult as the original problem. In words, this result
can be interpreted as follows: approximation of S(f) based on information
y € N(f) is as difficult as approximation of S(f) based on y and the addi-
tional information that f is in the line {g + o C\,K* | a € R}.

We summarize our analysis in the following corollary.

Corollary 3.2  Let the solution operator S be a functional. Then, for any
information N, we have

rad®*(N) = ;gg* rad?®(N) = rad%=(N)

where the functional K* is given by K*(f) = S(f) — eopt(N(f)), f € F.
g

If S is not a functional then Corollary 3.2 is no longer true. An example is
moved to E 3.22.

Notes and Remarks

NR 3.13 The main result of this section was obtained by Plaskota [82].
Exercises

E 3.19 Suppose we want to estimate a real random variable f, f ~ N(0,X), A > 0,

based on the data y = f + x where x ~ N'(0,?). Show that in this case the radius
equals
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o | 0%
T(U ) - 0_2 + A’

A
p g2

and the optimal algorithm

Popt(Y) = yeR.

E 3.20 Consider the problem of the previous exercise but with information y =
[y1, -, yn] where y; ~ N(f,07) and 07 > 0, 1 < i < n. Show that the radius of
information is given as

A
2 2y
T'(O’la-.-;o-n) - \/1+)\Z?_11/012

and
A & Yi
eonl) = TIRTIL TR 2o

2

Hence, n observations of f with variances o; is as good as one observation of f with

the variance o2 = (3", 1/02) 1.

E 3.21 Consider the one-dimensional linear problem with the correlation operator
C.(L) = AL(fo)fo, VL € F*, where A > 0 and fo € F. Let go = S(fo) € R and
yo = N(fo) € R™. Show that for yo € B(IR") we have

A A yo, )2
rad™*(N) = : _ ; ’
(N) = lgol \/1 + A (g0, 50)2 Popt(y) = 07 + A (2190, y0)2

while for yo ¢ X(R™) we have rad®*(N) = 0 and

. (Pyo,y)2
(Pyo,vo)2’

where P is the orthogonal projection in R onto (X(IR™))*.

Yopt(y) = g

E 3.22 Let F = G = R? and let S be the identity. Let u be the standard Gaussian
measure on R¢, ;1 = N(0,1). Consider information N consisting of n < d noisy
observations. Show that rad®°*(N) > d — n, while for any functional K € F* we
have rad?*(N) < 1. Hence,

rad®™*(N) > (d—n) sup rad®?*(N)

KeF*

and any one—-dimensional subproblem is d—n times easier than the original problem.
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3.6 Optimal algorithms as smoothing splines

Recall that in the worst case setting we defined an a—smoothing spline algo-
rithm as ¢, (y) = S(sa(y) ), where s, (y) is the a—smoothing spline element.
It minimizes the functional

La(fy) = a-IflE + (1 —a)-67%|ly = N(IF

where || - || and || - ||y are Hilbert extended seminorms. Moreover, for a
properly chosen «, the algorithm ¢, turns out to be optimal; see Section
2.5.2.

In this section, we show that optimal algorithms in the average case
setting can also be viewed as smoothing spline algorithms. We use the
fact that Gaussian measures can be equivalently defined as abstract Wiener
spaces.

3.6.1 A general case

We consider the linear problem of Section 3.4. That is, the measure p
on F' is zero mean Gaussian. Information N is linear with Gaussian noise,
N(f) = N(N(f),o%%) where 02 > 0. The operator N consists of functionals
L; € F*,

N = [Li,Ly,...,Ly,].

Let H be the associated with p separable Hilbert space, so that the
pair (H,C,(F*)) is an abstract Wiener space. Recall that C,(F*) C H C
C,(F*), see Section 3.3.2. Let | - ||y be the extended norm in R” defined as

Il = { CTeal  oe DR,
+o0 z ¢ S(R™).

We denote by s(y) € H the smoothing spline that minimizes

1
L(fy) = Il + — ly = NIy

over all f € H. For instance, in the case of independent observations,
Y = diag{o?,...,02} and 02 = 1, s(y) is the minimizer of

"1
I + D = = Li(£))?
J=1"J
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(with the convention that 0/0 = 0). As usually, the smoothing spline algo-
rithm is given as

Sospl(y) = S(S(y) ), RS R™.

Let f; = C,Lj € H, 1 < j < n. Then f; is the representer of L; in H
and for all f € H we have

N(f) = [{fu, Nas (fos Hus oo (fns fu)-

Applying Lemma 2.9 we immediately obtain that I'(y) = inf;cp I'(f,y) is
finite if and only if y € X(R") + N(F), or equivalently, y € Y7 = (2% +
Gn)(R™). For y € Y7, the smoothing spline is unique and given as

n

s(y) = > zf

Jj=1

where 2 € Y7 satisfies (02% + Gy)z = y. Comparing this with Theorem 3.2
we obtain that s(y) is the mean element m(y) of the conditional distribution
on F. Hence, ¢g1(y) = S(s(y)) = S(m(y) ) is the optimal algorithm.

Theorem 3.5  The smoothing spline algorithm @gp,) is optimal. O

Thus, in the average case setting, optimal algorithms are smoothing spline
algorithms. Observe that, unlike in the worst case, this time we have no
problems with the optimal choice of the parameters a or v = a(1 — a) o2,

Namely, we always have a* = 1/2 and 7* = o2.

3.6.2 Special cases

The formulas for a—smoothing splines in some special cases were given in
Section 2.6. Clearly, they can be applied to obtain optimal algorithms in the
average case. It suffices to set o = 1/2 and replace mechanically 62 and ~ by
o2, and the norm || - || by || - ||#z. Therefore we now devote more attention
only to the regularization and least squares.

Consider the linear problem of Section 3.6.1 with positive definite matrix
Y. Then |||y is a Hilbert norm. We denote by Y the Hilbert space of vectors
from R™ with the inner product (-,-)y = (X7!(-),-)2. Let Ny : H — Y be
the restriction of N : F — Y to the subspace H C F, i.e., Ng(f) = N(f),
Vf e H. Let Nj; : Y — H be the adjoint operator to Ny. That is, Nj
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is defined by (Nu(f),v)y = ([, N;))u, Vf € H, Vy € Y. Similarly, we
define the operators Sy : H — G and S}, : G — H.

Recall that the regularized approximation of S(f) is given as ¢, (y) =
S(uy(y)) where u,(y) € H is the solution of the equation

(vIu + NgNu)f = Npy.

Here v > 0 is the regularization parameter and Iy is the identity in H;
compare with Section 2.6.2. In view of Lemma 2.11 and Theorem 3.5, we
immediately obtain the following fact.

Corollary 3.3  The regularized solution
uy(y) = (vIu + NjiNu) " Niy
is the smoothing spline, u~(y) = s(y), if and only if the reqularization pa-

rameter v = o2. Hence, the algorithm p,2(y) = S(u,2(y)) is optimal. O

We now derive a formula for the radius. Let {£;}i>1 be the complete or-
thonormal in H basis of eigenelements of NNy, and let ;’s be the corre-
sponding eigenvalues, Nj; Ng&; = n;§;. We assume without loss of generality
that 71 > --- > nx > 0 where k = dim N (F).

Lemma 3.6 We have

wor (N} — ISEIP " ge 2
rad"r(N) = 22+n+ZH D2

j=k+1

Proof Observe that for any continuous linear operator A : F' — Hy where
H, is a Hilbert space, we have Aj;h = C,(A*h), A*h = (A(-), h)m,, Vh € H.
This and Theorem 3.3 yield
(rad®¢(N))* = trace(SC,S*) — trace(Sm(NC,S*))
= trace(SC,S*) — trace(S(c*Iy + NyNu) 'Nj(NC,S*))
= trace(SyS}) — trace(Sg(o?Iy + Nj;Ng) ' N} NgSi)

= Y USuE)® = Do lISu((0*Tu + N Nu) ' NipNm) /26|
i>1 i>1

— 0_2 Z||S(€Z)H2 + Z HS 6] ||2

j>k+1
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as claimed. O

We note that if the matrix ¥ is singular then the formula for rad®¢(N) in
Lemma 3.6 holds with H replaced by the space Hy = {f € H| N(f) €
Y(R™) } with the norm || - ||z, = || - ||z (compare with the proof of Theorem
2.10). In the special case, when the operators S7; Sy and Nj; Ny possess a
common orthonormal basis of eigenelements and S7;Sr& = A&, we have

k >\z dim H

+ DA
J

=

rad®™¢(N) = | o2
(N) )

Let us now consider the (generalized) least squares algorithm )5, as
applied to a problem with F' = R%. We assume that the correlation operator
C}, of the Gaussian measure j on R? is positive definite. Information about
f is given as y = N(f) + x, where dim N(R%) = d and = ~ N (0,02 ).
Recall that ¢ = S(N*N)"1N* or equivalently, ¢, = SN~!Py where Py
is the orthogonal projection onto N(R?) with respect to (-,-)y.

As the optimal value of the regularization parameter is v = o2, the least
squares are optimal only for exact information, o2 = 0. However, it turns out
that for small noise level §, this algorithm is very close to optimal. Namely,
we have the following theorem.

Theorem 3.6  For the (generalized) least squares algorithm 15 we have

e (N, ) = a-\/trace(S(N*N)_lS*) ~ rad™*(N), as o°>—0".

Proof The formula for e*¢(N, ¢)5) follows from the fact that for any f

L I8() = ouN () + )P nlda) = [ SN P (a) |2 w(da)
= o2 trace( (SN™H(SN1)*) = o2 trace(S(N*N)~18%).

Since N* = C;lN}fI and S* = C;lS}‘{, we can equivalently write

(N, @) = o?trace(Sg(Nj;Ng)™ 1Sy ).
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Denote, as before, by &;,n; the eigenpairs of the operator Nj;Npg. Letting
02 — 0% and using Lemma 3.6 we obtain

d A2
o?trace(Sg(NyNy)1SYy) = o Z 7HS(§Z)H
i=1 i
S E]
~ o’ Z 72 = (rad""(N))?,
which completes the proof.

3.6.3 A correspondence theorem

The fact that smoothing spline algorithms are optimal in the worst and
average case settings enables us to show a correspondence between both
settings. Namely, consider the following two problems.

P1: Approximate S(f) for f € E C F, based on information y = N(f)+z €
R"™ where z € X(R") and ||z||y = /(X tz,z)s < 6.

P2: Approximate S(f), where f € F is distributed according to a zero mean
Gaussian measure p on F', based on information y = N(f) +z € R"
such that z ~ N(0,02%).

Then we have the following correspondence theorem.

Theorem 3.7  Suppose that {H,F} is the abstract Wiener space corre-
sponding to the measure u, and that the set E is the unit ball of H. If
6% = o2 then the algorithm sp1(y) = S(s(y)) is optimal for the problem (P2)
in the average case, €®°(N, ggp1; ) = rad™*(N; ), and almost optimal for
the problem (P1) in the worst case, €"°" (N, ¢gp1; E) < v2-1ad™ (N, gp1; ).
FPurthermore,

rad""(N; E) < v2-rad®™°(N; p).

If S is a functional then

rad®®(N; p) < rad"(N; E) < v2-rad®*(N;p).

Proof Optimality or almost optimality of ¢, follows from Theorem 3.5,
Lemma 2.7, and the fact that s(y) is the 1/2-smoothing spline for (P1).
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To obtain the formulas for the radii, we proceed as follows. Assume first
that ¥ > 0. Let {f;}$"%# be the complete and orthonormal in H basis of
eigenelements of the operator Nj;Ng : H — H, NjyNu fi = nifi, © > 1. Due
to Lemma 3.6 we have

d H
N HS fz H2

(€ (N,p5p))? = (rad™(N))? = Z (3.11)

On the other hand, from Lemma 2.7 and Theorem 2.10 we have

(e (N, 1)) < 202 |S(6% Ty + NigNg) /2|12
S Q(radwor(N))Z.

Note that any operator T : H — G satisfies ||T||? < trace(T*T), and if T is
a functional then ||T||? = trace(T*T). This and (3.11) yield

dim H
(" (N,psp))? < 262 37 |IS(8% Iy + N Nu) ™2 fil)?
i=1
dim H 2
2 ISl ave ()2

i=1

which proves rad“"(N) < v/2rad®¢(N). If S is a functional then

1
1ad™(N) = —= (N, p) <

7 (v2rad"*(N)) = rad"*(N),

1
V2
as claimed.

If ¥ is singular then we repeat the proof with H replaced by Hy = { f €
H|N(f) € 5(R") }.

Notes and Remarks

NR 3.14 Optimality of spline algorithms in the average case setting and for exact
information was shown in Traub et al. [108, Sect.5.4 of Chap.6]. Optimality prop-
erties of smoothing splines in reproducing kernel Hilbert spaces and for ¥ = o21
are well known in Bayesian statistics. We mention only Kimeldorf and Wahba [37]
and Wahba [116] where many other references can be found. The general result of
Theorem 3.5 (together with Lemma 2.9) is however new.

NR 3.15 The correspondence theorem is well known in the case of exact informa-
tion, ¥ = 0, and solution operator S being a functional. Then the algorithm gy
is optimal in both settings and rad“"(N) = rad®*(N). The generalization of these
results to the noisy case and arbitrary S seem to be new.
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Exercises

E 3.23 Show that for exact information, 3 = 0, the optimal algorithms in the worst
and average case settings are the same and given as @opt(y) = S(s(y) ), y € N(F),
where s(y) € H is such an element that N(s(y) ) =y and ||s(y)||g = inf { ||fl|z | f €
H, N(f) =y }. Moreover, if S is a functional then rad“°"(N) = rad®*(N).

E 3.24 Consider the approximation of a parameter f € R based on information
y = f 4+ x, where

(a) 1l <1 and Jo] <6,

(b) f~N(0,1) and x ~ N(0,0?).

Let r*(v) and r*(vy) be the worst and average radii of information for the problems
(a) and (b) with 6% = 42 and 0% = 42, respectively. Show that

o) et
1+y7H)Y2 4

<~ <1,
> 1.

That is, the ratio 7% (y)/r%(y), ¥ > 0, assumes all values from the interval [1, v/2].

E 3.25 Suppose that the solution operator S in Theorem 3.7 is finite dimensional,
ie., dim S(F) = d < 4+o00. Show that then

d-1. radave(N) < I‘adwor(N) < ﬂ-radave(N).

E 3.26 Show that the inequality rad®*(N) < rad™*"(N) in Theorem 3.7 does not
hold any longer if S is not a functional. Even more, the ratio rad™*(N)/rad™°"(N)
can be arbitrarily large.

3.7 Varying information

With this section we start the study of varying information. Basically, we
assume that information can be obtained as in the worst case setting. The
only difference is in the interpretation of noise which is now random.

3.7.1 Nonadaptive and adaptive information

A nonadaptive information operator N is uniquely determined by exact in-
formation N : F — R",

N(f) = [La(f), La(f), - La(f)], V[ EF,
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where L;’s are continuous linear functionals, and by a precision vector ¥ =

[02,03,...,02] where 02 > 0, 1 <4 < n. Given N and ¥, the nonadaptive

ren
noisy information operator N = { N, X} is given as

N(f) = N(N(/),E)

where N (N(f),X) is the n-dimensional Gaussian measure with mean N (f)
and diagonal correlation matrix diag{c?,...,02}. This means that the suc-
cessive observations are independent and the noise of ith observation has
normal distribution, x; = y; — L;(f) ~ N(0,02).

We shall use the same letter > to denote the precision vector > =
02 2

02,...,02] as well as the matrix diag{o?,...,02}.

We now define adaptive information. As in the worst case, we assume
that the set Y of possible information values satisfies the following condition:
for any (y1,y2,...) € R® there exists exactly one index n

such that (y1,92,...,yn) € Y.

An adaptive information operator N is determined by a family N = {N, },ev
of exact nonadaptive information operators,

Ny = [Ll()7L2(7Z/1)7 o 7Ln(y)(';y17 LRI 7yn(y)—1) ]7

where L;(:;y1,...,Yn—1) € F*, 1 < i < mn, and n(y) is the length of y, and
by a family 3 = {¥,} ey of precision vectors,

Ey = [U%’Og(yl)’ s 70-721(31)(?/1’ s 7yn(y)fl)]'

To complete the definition, we have specify the measures 7 = N(f) on Y,
for f € F. They are defined as follows. For m > 1, let

Wm:{(ylavym)eRm‘ (y177yj)¢Y71§.7§m_1}

(W1 =R). In words, y € W, iff y € R™ and it can be extended to a vector
belonging to Y. Note that W,, are measurable. Indeed, so is W7, and for
arbitrary m > 2 we have Wy, = (Wy,—1 \ Yi—1) x R.

Assuming the maps L;(f;-) : R""! — R and o;(-) : R"=! — R, are
Borel measureable, we define on W, measures wy,, = wy, s as follows. Let
G(-|t,o?) be the one-dimensional Gaussian measure with mean ¢t € R and
variance o2 > 0. Then

wi(B) = G(B|Li(f),a1),

ama(B) = [ G (BO| bt (F51),0510)) ()
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where ¢ € R™ and B®) = {u € R| (t,u) € B}. The measure 7 is now
given as

m(:) = Z Wi (- N Ym).

m=1

Lemma 3.7 7 is a well defined probability measure on Y.

Proof The o-field on Y is generated by cylindrical sets of the form

m—1
B = (U BZ-> U{yeYl|ymeA,}
i=1

where A,, is a Borel set of W, and ™ is the vector consisting of the first
m components of y, m > 1. For any such a set, we let

m—1

T$(B) = Z wi(B;) + wm(Am).

=1

Observe that 7¢(B) is well defined since it does not depend on the represen-
tation of B. Indeed, representation of the same set B with m replaced by
m + 1 is given as

B = l(molB,) U (4, NY,)

Then

U {yeyyym+1e(Am\Ym)xR}.

3
L

w,(BZ) + wm(Am N Ym) + Wm—l—l((Am \ Ym) X R)

i

3
L

w,(BZ) + wm(Am N Ym) + Wm(Am \Ym)

Il
i

3
L

= wi(B;) + wm(Am).

i

Il
—

7 is an additive measure defined on cylidrical sets. Hence, 7y can be
uniquely extended to a o-additive measure defined on the Borel sets of Y.
As 7(Y) = wi(W1) = 1, this is a probability measure.
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Now, for any B = (J;2; B; where B; = BNY;, we have

i=1

m—00
i=1
Thus 7y = 7y and 7 is well defined. O

We note that 7 possesses the following property. Let (yi,...,ym—1) be
such that (y1,...,y;) ¢ ¥;, 1 < j < m — 1. Then the distribution of y,
given (y1,...,Ym—1) is Gaussian with mean L,,(f;y1,...,Ym—1) and variance
2

Um(yla o 7ym71)-

Clearly, nonadaptive information can be treated also as adaptive infor-
mation. Then Y = R"™, L;(;y1,...,yi—1) = L; and a?(yl, ceyYio1) = O'Z-2 are
independent of y1,...,7;_1.

3.7.2 Adaption versus nonadaption, I

Let N = {N,},cy be an arbitrary adaptive information operator. We know
from Section 2.7.2 that it is often possible to select y* € Y in such a way
that the worst case radius of nonadaptive information Ny, rad™ (Ny«), is
not much larger than rad"*"(N); see Theorem 2.15. Our aim now is to
show a similar result in the average case setting, for linear problems with
Gaussian measures. That is, we assume that I is a separable Banach space,
G is a separable Hilbert space, and the solution operator S : F — G is
continuous linear. The measure p is zero mean Gaussian with correlation
operator C), : F* — F.

Recall that for y = (y1,...,yn) € Y, the nonadaptive information N, =
{Ny, %y} is given as

Ny = [Liy, Loy, ..., Lny]
and
2 2 2
Ey = [Ul,y’02,y""’an7y]

where, for brevity, L;, = Li(-;y1,...,¥i—1) and Jiy = U%(yl, cey¥ic1), 1 <
i < n. Recall also that 1 denotes the a priori distribution of information y
in Y. Clearly, we have

p= [ s uar),

and p; is in general not Gaussian, even when Y = R"™. For any f € F, the
measure 7 is supported on Y f = {y € Y | y € Ny(f)+ 2, (R"®))}. Hence,
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p1 is supported on Y7 = {y € Y| y € Ny(F1) + %, (R"®)} where F} =
C,(F*) = supp p, or equivalently, Y1 ={y e Y|y e (X, + GNy)(R"(y))}.

We need a theorem about the conditional distribution of a Gaussian
measure with respect to adaptive information.

Theorem 3.8  For adaptive information N = {N,, X, }yey, the condi-
tional distribution us(-ly), y € Y1, is Gaussian. Its mean element is given
as

m(y) = 2 (CuLjy),

where z is the solution of (X, + Gn,)z =y, ¥, = diag{afy, . ,ai(y) y},

Gn, = {<Li,y7Lj7y>u}Z§'y:)17 and n(y) is the length of y. The correlation

operator of pa(-ly) is given as

Chay(L) = Cu(L) — m(Ny(CyuL)), LeF

Proof We first give a proof for adaptive information N with Y = R™.
Let F = F x R™, and let it be the joint probability on F,

iB) = [ w(BY) ().

BU) = {y € Y| (f,y) € B}. For B C F, let xp be the characteristic
function of B, ie., xg(f) = 1 for f € B, and xg(f) = 0 for f ¢ B.
We denote by pq(-|M) the a priori distribution of information values with
respect to (adaptive or nonadaptive) information M, and by pa(-|y, M) the
conditional distribution on F' given y € Y = Y (M).

Due to Theorem 3.2, we have to show that ps(-|y,N) = pa(-|ly,Ny). To
this end, we shall use induction on n.

If n = 1 then any adaptive information is also nonadaptive and the proof
is obvious.

Suppose n > 1. Let N"~! be the adaptive information consisting of noisy
evaluations of the (n — 1) first functionals from N. For y € R", we write
y = (y" 1 y,) where y" 1 € R"! and g, € R. Then we have

iB) = [ [ xalh.y)ms(dy) )
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- / /Rn xs(fy) G (dyn\w—ﬂf%aim) wn—1,£(dy" ") p(df)

= /Rn 1/ /XB fiy) dyn‘Lny”—l(f)?o-;"*l)

pa(df 1y N p (dy™ N = ().
Due to the inductive assumption and Theorem 3.2, po(-|y" !, N?~1) can be

interpreted as the conditional distribution on F' with respect to the non-
adaptive information NZ;,ll. Hence, denoting by p the distribution of y,

given y"~!, and using decomposition of pa(-|y" !, N*~1) with respect to y,,

we have

2 n—1 N"— 1
/F/RQ(dyn‘Ln,yn—l(f),aynfl) pa(dfly™ ", N /h p(dyn)
where h(y) = [r xB(f,y) p2(dfly,Ny). As a consequence, we obtain
() = [ [ b eldya) (g N
- / [ [ 1) sy, Ny ) (™ N
Rn—1
= [ | i ) = [ b))
= / /XB Fry) pa(df |y, Ny) p (dy).

On the other hand, i(B) = [gn [w xB(f, y)p2(df|y, N)p1(dy). Thus

ILLQ(’y7N) = MZ("yvNy)v VZ/ a.e.,
as claimed.

In the general case (Y # R"™), we have
iB) = [ [ xalt.) () )
= 3 [, [, xS om st

_ mi [ [ xe () et N,) )
= [ [ xf.) naldflyN,) ().
Y JF
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The proof is complete. O

Thus, the conditional distribution us(-|y) with respect to adaptive informa-
tion N is equal to the conditional distribution with respect to nonadaptive
information operator N, and the same y. This should be intuitively clear.
Indeed, in both cases, the information y is obtained by using the same func-
2

tionals L;, and precisions o7, .

From Theorem 3.8 we obtain almost immediately the following result
corresponding to Theorem 2.15 of the worst case.

Theorem 3.9  For any adaptive information N = {Ny},cy, there exists
y* €Y such that for the nonadaptive information Ny« we have

rad™(Ny«) < rad™*(N).

Proof There exists y* € Y7 such that

rad™(N) = \/ [l P i) = rally)) (312

where, as in Section 3.2, vs(-ly) = u2(S7(-)|y) and r(v2(-|y)) is the ra-
dius of v9(-|y). From Theorem 3.2 we know that the conditional measures
p2(-ly, Ny« ) have the same correlation operator. Hence, r(va(:ly,Ny«)) =
r(va(-|y*, Ny«)) Vy a.e. This, Theorem 3.8, and (3.12) yield

radave(Ny*) _ \//Rn(y*)7«(1/2(.|y7Ny*)),u1(dy|Ny*) = T‘(Z/Q(-|y*,Ny*))
= (sl < rad™(N). O

Note that Theorem 3.8 does not say anything about the construction of y*.
Actually, y* can assume arbitrary values (compare with E.3.28). Thus the
situation differs from that in the worst case where in the linear case we have

rad""(Np) < 2rad™"(N).
Notes and Remarks
NR 3.16 Adaptive information with fixed, but not necessarily Gaussian observa-

tion noise was studied by Kadane et al. [36]. They give examples that adaption
can generally be much more powerful than nonadaption and show, under some
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additional assumptions, a result corresponding to Theorem 3.8; see also E 3.29.

NR 3.17 The adaptive information with varying noise in the average case setting
was presented in Plaskota [83].

Exercises

E 3.27 Let N = {N, %} be such adaptive information that o2(y1,...,yi—1) > 0,
for all < and y1,...,y;—1. Show that then the measure 7¢ is given as

75(B) = Z(zw)*m/Q/B (o109(t1) - Om(t1y .. 1)) "

m=1 m

1 i tz*Lz ity ... ti, 2
exp{—z( (Fitr, tim1)) }dtmdtml...dtl.

2 i1 U?(tl,...,ti_l)

E 3.28 Let y € R™. Give an example of adaptive information N with y € Y, such
that

(a) y is the only element for which rad®*(N) = rad™*(N,).

(b) rad™*(N) =0, but rad**(N,) > 0.

E 3.29 Let (Kadane, Wasilkowski, Wozniakowski) F' = R? be equipped with the
FEuclidean norm and standard Gaussian measure u, and let S be the identity in F.
Consider adaptive information N with Y = R", consisting of noisy observations of
n adaptively chosen functionals L;,

) — T.(f- ) _ fi Y1 =Y2="="Yi-1,
L) = Ll = {1 SRS
with noise z; such that x; = —1 or z; = 1 with probability 1/2. Show that

i inf, cgn rad™*(N,)
n—-+00 rad®"® (N)

= 400.

3.8 Optimal information

In this section we study the minimal radius and optimal (nonadaptive) in-

formation. Recall that they are defined as follows. Let N, be the class of

exact nonadaptive information operators N consisting of n functionals from

a given class A, N = [Ly,...,Ly], L; € A. Then the minimal (average)
2 o2 2] is given as

radius corresponding to a precision vector ¥ = [07],03,...,05

Ve (y) = Niél/ifn rad™¢(N, X).
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Information Ny, € N, is optimal iff

rave(¥) = rad®™(Ny, X).

n
We shall consider a general problem with Gaussian measures and also
function approximation and integration on the classical Wiener space.
3.8.1 Linear problems with Gaussian measures

We start with the general problem with a continuous linear solution operator
S : F — G and a zero mean Gaussian measure p on F. The class A of
permissible information functionals consists of functionals whose y—norm is

bounded by 1,
Ll = VIC L <1},

Observe that A?!! can be equivalently defined as

Adll — {LGF* | Lullg = sup |L(f)] Sl}

lf1l =1

where H is the associated with p Hilbert space, so that {H,C,(F)} is an
abstract Wiener space. The precision vector is ¥ = [0}, 03,...,02] where,

without loss of generality,

n

O:a% = .- :aflo < UZOH < .- Sa%
(if all o;’s are nonzero then ng = 0).

We shall see that the method of finding optimal information is in this
case similar to that used in Section 2.8.1, where the problem of optimal
information in the worst case for a compact solution operator and noise
bounded in the weighted Euclidean norm was studied.

Let v = uS~! be the a priori distribution on the space G, induced by
the measure p and the operator S. Then v is zero mean Gaussian with
correlation operator C, = SC,S* : G — G where S* : G — F* is the
adjoint operator to S, S*g = (S(-),g) Vg € G. Moreover, C,, is self-adjoint,
nonnegative definite, and has finite trace.

Let {&}4M¢ C G be the complete and orthonormal system of eigenele-
ments of C,,. Let Ay > Ao > A3 > --- > 0 be the corresponding eigenvalues,
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Cy& = A\i&. We consider the sequence {\;} to be infinite by setting, if nec-
essary, A; = 0 for ¢ > dim G. For A; > 0, define the functionals

Ki = N'Psre = ATVHS(),6),

(For A\; = 0 we formally set K = 0.) Clearly, the functionals K} are pu-
orthonormal,

(K7 KD, = (X)) (Si&, Su&ivn
= (W) (SESHEG, &) = by
Since C, = SuS%, Ai’s are also the dominating eigenvalues of the com-

pact operator St ; Sy : H — H, and the corresponding orthonormal in H
eigenelements are {y; = C, K € H, 1 > 1.

Recall that in the worst case setting the problem of optimal information
was related to some minimization problem. The corresponding problem in
the average case is as follows:

Problem (MP) Minimize

n
oy
Qngs1s--5mm) = Y (3.13)
i=ng+1 L+ i
over all Npg+1 > -+ > 1y > 0 satisfying

n n 1
ZmSZ—Z, n+1<r<n, (3.14)
i=r i=r 9

n _ n —2
and Zi:no-i-l i = Zi:no-i-l g; -

Theorem 3.10  Let n}, 4 > --- >n,, be the solution of (MP). Then

I“ZVG(E) = $Q(7I;§o+1,---aﬁ?§) + Z AZ

i=n-+1
Furthermore, the optimal information is given as

* * * *
NEZ[KI,, n0+1,...,Ln:|,

no?
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where
n—no

* —_—
Lipsi = Ong+i Z wii Ko 4

and  W* = {w;};;"  is the matriz from Lemma 2.14 applied for

i = 77:10+i and ﬁz = "o )
1<i<n—ng.

Proof Assume first that all o7 are positive, ng = 0. Let N = [L1,..., L]
be an arbitrary information from N,. We can assume that ||L;]|, = 1,
1< <n.

We start with the lower bound on rad®™®(N, X). Let the matrix
G = 2T2GNET? = {(oi0y) T (L, Ly,

and let {q(i)}?:1 be the orthonormal basis of eigenvectors of G, Gg(¥ = 5;q"
where n; > -+ > 0y > 0 = Npy1 = - = n,. We know from Section
3.4.2 that the radius of N = {N,X} is equal to the radius of information
M = {M, ¥’} where M consists of m p-orthonormal functionals K,

n (Z)
Z ; 1 <1< m,

and ¥/ = diag{n;',...,n;'}. That is,

2
(rad™®(N,%))? = (rad®™*(M,¥'))? = trace(SC,S*) Z Hfi s .
i=1 n

It is a well known fact that for any orthonormal in H elements f;, 1 <
i < k, it holds YK (S5 Sufi, fiom < ¥, \i. Since for f; = C,K; is
(fi, fj)H = 95, we have

k

k
ZIIS (CLE)|? = ZIISHJ‘}H2 = > (SuSufifiyn < Y A
i=1 i=1
This and 11 > -+ > 1, yield

m

Z1+

7

S(CLK)|* <
ZH( )i Zler
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which implies the following lower bound on rad®°(N, X):

(rad™ (N, D) > S0 = S =B = Qnr,eeuma) + 3 Ay

i=1 j=1 j=n+1
Observe that for all 1 < r < n we also have
n n 1
Z"?z < ZGezaez 2_2
i=r i=r 9
(e; stands for the ith versor), and Y7 ;n; = S, 0; 2% Thus we finally

obtain

Be(s) > Jﬂ(niﬂ---,m’;) Y (3.15)

i=n+1

We now show that rad®®(Ny, X) is equal to the right hand side of (3.15).
Indeed, since

n
(L7, L* = <UZZszKs,U]Zw]th> = 0,0, Zwijsz’ (3.16)

s=1

the corresponding matrix G = WW?*, the eigenvectors ¢(¥) of G are the
columns w® of W, and Guw® = njw(i), 1 < i < n. Furthermore, for
1 <4 < m, the functionals K; equal

n
K, = Z _1 (USZwSJ )
; n n n
Z Z Z 2 it
1
Ui

(2

Hence,

rad™®(Ny,Y) = Z)\ -

*\IS(Cqu)IIQ
Jj=1 +

n

_ A — i\ = Q. A
; jzll+77;f j \l (mi ns) + Z j

j=n+1
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Since, due to (3.16), we also have | L}, = 0?>.7_, w? = 1, information Ny,

is in AV,. This completes the proof of the case ng = 0.

Suppose now that ng > 1. Then N = [N(O NM] and ¥ = [£©) n1)],
where N = [Ly,..., Ly, ), NY = [Lyyi1, ..., Ln), and 2O = [0F, ... ,02 ],
»M = [aflo +1,---,02]. The a posteriori Gaussian measure on F' with respect
to information N(©) (which is exact, £(°) = 0) has the correlation opera-
tor C), yo) = C.(I — Py()), where Py : F* — F* is the p—orthogonal
projection onto span{Lq,...,Ly,}. For the dominating eigenvalues \; of
SCM N©@S™, which is the correlation operator of the a posteriori measure
on G with respect to N©, we have \; > Ano+is Vi > 1. Moreover, if
NO = N* = [K¥, ... , K, ] then A\i = Ang+i, and the corresponding eigenele-
ments are §~Z = &no+i, Vi > 1. Hence, we obtain the desired result by reduc-
ing our problem to that of finding optimal N (), where the precision is (1)
and the a priori distribution on F is Gaussian with correlation operator

Cu(I—Py-). O

We now give an explicit formula for the solution of the minimization problem
(MP) as well as for the minimal radius r2V¢(X). For ng < ¢ < r < n, define

n
the following auxiliary minimization problem

Problem P(q,r) Minimize

r
)\.
qu(ﬁq—i—lw--ﬂ?r) = Z 1_|_J ]
j=q+1 i

over all ngy1 = -+ =2 20 satisfying Y5i_g 1M = Yimg1 o

The solution n* = (17, 4,...,n;) of P(q,1) is as follows. Let k = k(q,r)
be the largest integer satisfying ¢ + 1 < k < r and

k 1/2
Shgr Y

& < A2 (3.17)
j=a+1 Jj2+(k_Q) ’
Then
r —2
. =10, T (k=q) 1y 4
nt = =224 kj NG .)\i/ —1 for g+1<i<k, (3.18)

Jj=q+1"%j
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and 77 =0 for K+ 1 <i <r. Furthermore,

2
gt )‘}/2) -
Qur(*) = ( — + YN
j=ar105° + (k—q) j=k+1

We shall say that the solution n* = (n441,...,n)) of P(q,r) is acceptable
iff

T

T
1
n < —, forallg+1<s<r.
PRRET

j=s
Let the number p, 0 < p < n, and the sequence 0 < ng < n; < -+ <
ny, < np+1 = n be defined (uniquely) by the condition
n; = min{s > ng| solution of (P(s,ni;1) is acceptable }, (3.19)
forall 0 <i <np.
Theorem 3.11  Let p and the sequence ng < ny < -+ < Ny = n be
defined by (3.19). Then the optimal n* is given as

*

= (@M, nP)

where 7 = (Mhyt1s - -+ Mg,y ) B8 the solution of P(ni,niy1), 0 <4 <p.

Proof Let t = max{ng+1<1i <mn|n’ >0} Forng+1 <i <t the
function

Tzz)l(T) = Q(n:m—f—l’ cee 77];—2’ 77;(—1 + 772* - 7,T, 77;(—1—1’ cee 777;)
is continuous, convex, and attains the minimum at 79 such that \;_;(1 +

ni 1 +nf —70)"2 = X\(1+ 79) "2 From this and from the definition of (MP)

it follows that
Ai—1 < i

(I+mi)? = A +n)?
Moreover, if Ai—1(1+ 77 1)"2 < Ai(1 4 n;)~2 then 37_, =27 o 2 If

(3.20)

j=i
t < n then, using the same argument with ¢ = ¢ + 1, we find that
At
— > N1 3.21
(L+u)2 =" (3:21)
Let m1 < -+ < myg be the sequence of all indices i, ng < 7 < t, for which

N1+ 0) 72 < XNip1(L+nf1) 72 Set mg = ng and mgy1 = n. From (3.20)
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it follows that ZT';} 41 77] ZT';;_H ; 72,0 < i < s. This and (3.21)
yield that the numbers 7y, 1y,...,n5,, , are the solution of (P(mj, mi;1))

for all 0 < ¢ < s. To complete the proof, it is now enough to show that the
sequences {mz}s+1 and {n;}77, 0 are the same, i.e. {ml} ! satisfies (3.19).
Indeed, suppose to the contrary that for some i there is ]0, 0 < jo < my,

such that the solution 775 . 1,..., 7, ., of (P(jo,mi+1)) is acceptable. Then
mi+1 mi41 1 mi41
~% *
D WS X m= >
Jj=m;+1 J=ms+1 7J J=m;+1

From this and the formulas (3.17), (3.18) we get 77 < nj for all m; +1 <
7 < myqq. Similarly, for jo < 5 < m; we have

)\j < )\m¢+1 < >‘Vni+1 _ >‘j
L+n)? ~ (Atnp1)? — Q+ip)?  (L+0)?

and consequently 777 < n;. Hence,

mitl Mit1 mit1
_ ~% *
Do = X W< X,
Jj=jo+1 77 Jj=jo+1 Jj=jo+1
which is a contradiction. O

Knowing optimal n*, we can write an explicit formula for r2¢(X).

Corollary 3.4  Let p and the sequence {nz} ! be defined by (3.19), and
let k = k(np,n) be given by (3.17). Then the mmzmal radius r2¢(X) equals
n; 1/2\2
= (Zj;nlﬁl )‘j/ )

1/2 2 ~
ZZ”ZH + (Zj “nut1 ) ) + DN

o2 -
i—0 2uj=n;+105 T (it — i) Zj:npﬂ o; "+ (k — np) j=k+1

As we see, the formula for the minimal radius given in terms of the eigenval-
ues A; and precisions o;, 1 < ¢ < n, is rather complicated. Let, for simplicity,
all o;’s be nonzero. Then we have the following bounds on r2¥¢(X):

)\1/2 - -
—@n ) SN <) < >
+k S5 =10 o2 +1 i=n+1
(3.22)




3.8. OPTIMAL INFORMATION 185

where k is the largest integer satisfying 1 < k < n and

k 1/2
Zj:l)‘j < 2\/2
R

Clearly, we always have (/> 272 1 A <187¢(3) < /272 A

Let us see what happens when all n observations are performed with the

same precisions, 012 = 0% >0, Vi. It is easy to verify that then

(S =
rzve(z) _ erG(O—Q) — o2 . m + Z)\j’ (323)
j=1

where k = k(0?,n) is the largest integer satisfying 1 < k < n and

k 1/2
=14

2-
7 n+o2k

< A2

The optimal information N,, , = [L],...,L}] is given by Theorem 3.10 with

. no?+k 1

n = & 1/2 i 1
=14

1<i <k,

)

and 7y = 0 for k+1 <14 < n. The optimal algorithm is the smoothing spline

(or regularized) algorithm with v = o2.

Let us look at the behavior of 12"¢(02). Suppose first that o2 — 07.

n

Then, for r5%(0) = />°72,,41 Ai > 0, we have
2
o? ( i=1 )‘3/2)

while for r2¥¢(0) = 0 we have

1/2
o i >‘i/
vVn+oim

where m is the largest integer such that A, > 0.

1(0%) — 13°(0) ~
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For fixed 02 and n — 400, the radius converges to zero, but not faster
than o//n. Suppose that the eigenvalues \; satisfy

In® j\?
Aj = (n,j) , as  j — +oo, (3.24)
J

where p > 1 and s > 0. Providing some calculations we find that for o2 > 0

21n°P n

) o T 1<p<?2,
2(s+1
(@) = § 2ein pon
o2l D> 2,

3

where the constants in the “<” notation do not depend on o2. For exact

information we have

Hence, for 1 < p < 2 the radius of noisy information behaves as r2v¢(0),
while for p > 2 it achieves the best possible rate of convergence o/+/n.
Note that the eigenvalues (3.24) correspond to the function approxima-

tion in £5((0,1)?) with respect to the Wiener sheet measure, see NR 3.20.

We now devote some attention to the already mentioned relations be-
tween the optimal information problem considered in this section and the
optimal information problem of Section 2.8.1.

Consider the pair of problems defined as in Section 3.6.3. That is, assume
that {H, F'} is an abstract Wiener space and p is the associated with it
zero mean Gaussian measure. We wish to approximate values S(f) of a
continuous linear operator S : F — G, based on noisy information y =
N(f)+x where N = [L1, ..., L,] and the functionals || L;||, = ||(L:)m ||z < 1.
We know from Theorem 3.7 that for fixed N the optimal algorithms in the
worst and average cases are (almost) the same. We now want to see whether
a similar result holds with respect to optimal information. More precisely,
suppose we want to choose information N € N, and algorithm ¢ as to
minimize:

P1: Worst case error eV (N, ¢) over the class E={f € H| | fllg <1}

and noise ||z|ly = /(X7 tz,z)s <6,

P2: Average case error e?¥¢(N, ¢) over the Gaussian measure p and noise
z ~ N(0,02%),

where 3 is an n X n diagonal matrix.
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Observe first that in both problems the minimal radii are determined by
n dominating eigenvalues of the operator S7; Sy, and the optimal functionals
L} are linear combinations of the corresponding functionals K, 1 <i < n.
Furthermore, in the case ¥ = I and 62 = o2 > 0, the radii r'°"(§) and
12¢(g2) decrease to zero as n — 400, but convergence cannot be faster than
n=1/2.

It turns out that even stronger correspondence between both problems
holds, similar to that of Theorem 3.7. Namely, assume additionally that
2 =c?and that 0 =2 = ... = ’y,zm < 7%0_,_1 < --- < 42 are the diagonal
elements of the matrix 3. Let o and 7y > -+ > n,; >0, = 0 be the
solution of the minimization problem (MP) of Section 2.8.1 with §; = ~;,
and let n{ > --- > n2 > 0 be the solution of the minimization problem (MP)
of the present section with o; = ;. Next, let information N* be given as
in Theorem 3.10 (or in Theorem 2.16) with 02 = v2/2 (or §; = v;//2) and
=0 +n$)/2, no+1 <i<n. Observe that N* is well defined since for
any ng + 1 < r < n we have

n

Zné‘ = > +nH/2 < > 1/,

i=r i=r

and the assumptions of Lemma 2.14 are satisfied. Also, N* € N,,. We have
the following theorem.

Theorem 3.12  For information N* and the spline algorithm g, we have
(N7, A, pr) < 213 (A)

and
M {NT, B psp) < V2130 (X)

where A = [y1,...,7] and ¥ =[2,...,72].

Proof Indeed, the formulas for the worst and average case errors of the
algorithm (g, using information N* can be obtained as in the proofs of
Theorem 2.16 and Theorem 3.10, respectively. Hence,

2 )\z 2 >\z
max < max _
no+1<i<n+1 1 4 nf no+1<i<n+1 1 4 0¥ /2
Y
max
no+1<i<n+1 a® + (1 — a®)ni

— 4 ()

n

(" ({N*, AL o)) <

< 4.
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Similarly,

n

(@ {N"Shem)® = > 5

1= no+1 Z j=n+1
n
< > + Z Aj
1=np+ 11"‘773/2 j=n+1
n
< 2.0 )
= n0+11+771 Jj=n+1

= 2 (D)

n

as claimed. O

We stress that Theorem 3.12 does not say anything about a correspondence
between rV°"(A) and r2V¢(X). Due to Theorem 3.7, we have r"°"(A) <
V212¢(%). However, the ratio r2V¢(3)/r¥°'(A) can be arbitrarily large. For
instance, consider A = [6,...,6], ¥ = [0?,...,0%], and the eigenvalues as

—— N—— ——

n n

n (3.24). Then, using results of this and Section 2.8.1, for 02 = §% > 0 we
obtain
nl=P/21nsP/2 1<p<2,
In**t1n p =2,

WOor
Tn (5) 1 p > 2,

as n — +oo. For exact information we have r2"¢(0)/ry"(0) < /n.

3.8.2 Approximation and integration on the Wiener space

In this section, we study optimal information for approximation and integra-
tion of continuous scalar functions, based on noisy observations at n points.
More precisely, we let F' to be the space of functions defined as

= C% = {f:]0,1]] =R | f-continuous, f(0) =0},

equipped with the classical Wiener measure w. Recall that w is uniquely
determined by its mean element zero and the covariance kernel

R(s,t) = /CO f(s)f(t)w(df) = min{s,t}, 0<s,t<1.
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The solution operator corresponding to the function approximation is given
as

App: C°— £5(0,1),  App(f)=f, VfeC",

while the integration operator is defined as
1

Int: C° — R, Int(f):/ f(z)dz, VfeCP
0

We assume that A = AS*d. That is, information about f € CY is supplied by
n noisy values of f at arbitrary points from [0, 1],

N(f) = [ft), ft2),- .., f(tn)] (3.25)
where 0 =19 <t] <ty <..-<¢, <1. The information noise is assumed to
be white, ¥ = [02,..., 7).

————
n
We start with a remark about the radius of information. Let S €
{App, Int}, the variance 02, and information operator N of the form (3.25)
be given. We know that the radius rad®®(S, N, 0?) is attained by the algo-
rithm @op(y) = S(m(y)), y € R™, where m(y) is the mean of the conditional
measure w(-|y) with respect to the observed vector y. Furthermore,

1/2
rd(5,N.0%) = ([ ISP e@0) " ¢20)

Let Ry : [0,1)> — R denote the covariance kernel function of the conditional
measure w(-|y) (it is independent of y). Applying (3.26) and the Fubini
theorem we obtain

(rad™ (App, N,0?))" = /C 0 ( /0 1 fQ(x)dg:) w(df|0)

_ /01 (/CO f?(x)w(dfm)) dz

=, Ry(z,x)dz (3.27)

and
(radave(lnt,N, 02))2 = /CO (/01 f(x) dm>2 w(df|0)

= L ([ [ re5wdsar) wiario)

— ' 1RN(s,t) ds dt. (3.28)
Iy
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Hence, the problem of finding the minimal error 12"¢(S, o) can be reduced
to minimizing (3.27) for function approximation and (3.28) for integration,
over all N of the form (3.25).

We shall find the optimal information in three steps. We first give formu-
las for Ry. Then, using these formulas, we estimate the radius of informa-
tion N, consisting of observations at equidistant points. Finally, we present
lower bounds on 12¢(S,0?), S € {App,Int}, from which it will follow that
information N,, is almost optimal.

Covariance kernel of the conditional distribution

Recall that the mean element m(y) of w(-Jy) is the natural linear spline
interpolating data {¢;, z; }I_, where z; are obtained by smoothing the original
data {y;}7,, see Section 2.6.4.

We now find formulas for the covariance kernel function Ry of w(-|y).
To this end, we first define sequences {a;}i—q, {¢i}i o, {di}i—o, and {b;}]~,
as follows.

) 3.29
! o2 + (ti — ai_l) ( )
a; = t;j— ¢, i:132a , N

dn - cn7

(t; —a;_1)?
b = ai_q + —2 Gt 3.30
’ ’ (ti —ai—1) —d; (8:30)

ti_1—a;—1)(b; —t;_

di—1 = (i1 = ait) (b 21), t=n,n—1,...,1.

by —a;—1

(To make these and next formulas well defined for all o’s and ¢;’s, we use the
convention that 0/0 = 0.) Note that the numbers b;, b; > ¢;, are defined in
such a way that for the parabola

(bi — t)(t — ai_l)
b —a;_1

pi(t) =

we have p;(t;_1) = d;_1. If information is exact, 02 = 0, then a; = b; = t;,
while for o2 > 0 we have

0 <ai-1 < ti1 < 6 < by, 1<i<n.
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Theorem 3.13  The covariance kernel function Ry is given as

S —ap t, <s<t<1,

—a;_1)(bi— .
Ry(s,t) = femoJbint) ti1<s<t<t, 1<i<n,

et Ry(tit)  tioi<s<t;<t, 1<i<n,

where a;, 0 <i<n, and b;, 1 <i <n, are defined by (3.29) and (3.30).

Proof We start the proof with the following observation. Let pu be a Gaus-
sian measure on a separable Banach space F' of functions f : [0,1] — R,
whose covariance kernel is K¢. Let L(f) = f(u), Vf € F, where 0 < u < 1.
Then the conditional distribution of u with respect to information operator
N = L: F — R and variance ¢? is Gaussian with covariance kernel

K0(37 u) KO(tv U)
Ko(u,u) + o2

Ki(s,t) = Ko(s,t) — , 0<s,t<1. (3.31)

Indeed, from the general formulas for conditional distributions given in Sec-
tion 3.4.1, it follows that Ki(s,t) = Ko(s,t) — (m1(Ko(s,u)))(t) where
(m1(y))(t) = (0% + Ko(u,u)) ' Ko(t,u)y, Vy € R, 0 < ¢ < 1. This gives
(3.31).

We now use (3.31) to prove the theorem by induction with respect to the
number n of observations. Clearly, the theorem holds for n = 0. Assume
that the theorem holds for some n, n > 0. We shall show that it holds also
for any information operator consisting of n + 1 function values,

Nl(f) = [f(tl)a s 7f(tn)’f(tn+1)],

to < t1 < --- < tpy1 < 1. That is, we show that the function R :

§— Qn41 thy1 <s <t <1,
; odidlbint) oy <s<t<t, 1<i<n+l,
bi—ai—1
%%%ij tii1<s<t;<t, 1<i<n-+1,

where {a;}74) and {b;}/4! are defined by (3.29), (3.30), for information
operator N1, is equal to the covariance kernel R; of the measure w(-|0, Ny).
To this end, let the information operator N(f) = [f(t1),..., f(tn)], and let
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Ry be the covariance kernel of w(-|0, N). Then (3.31) is valid with u = t,,11
and
CNZZ' = Qy, 0 < ) <n. (3.32)

We have three cases:
1ty <s<t<lLl
Then, from (3.31), (3.32), and from the inductive assumption we get

(tn-‘rl - an)2
02 + (thy1 — an)

0-2(tn+1 - an)
o? + (tng1 — an)

Ri(s,t) = (s—an) —

= S — tn+1— = S — &nJrl == RQ(S,t).
2. t;i1<s<t<Ht, 1<:<n+1

To show that for such s, is Ra(s,t) = Ri(s,t), we use induction on i,
i=n+1,n,...,1. For i =n + 1 we have

Ri(sit) = (s—ay) — 2= @)E=an) (5= an)(0" +tni1 — 1)

02+ (tny1 — an) 02 +tpi1 — ap
— ) (bpg1 — t
_ (S Nan)( ntl ) — RQ(S,t)
bn+1 — Qn

Suppose that 1 <4 < n. Then, from (3.31) we obtain

= ai)bi—t)  (s—ai1)(t —a;i1) R3(ti, tys1)
Rl(s’t) - - 2 72
bi —a;—1 (t —ai-1) 02+ Ro(tny1,tni1)
(3.33)
and
(ti — aj—1)(b; — t;) R3(ti tny1)
Ryt b)) = _ . 3.34
1t t) by —a;—1 02 4+ Ro(tnt1,tns1) (3.34)

On the other hand, we have

(biss = ti)(ti =) _ (b = ti)(ti — ai1) (3.35)

bit1—a; bi —ai—1

Ry(ti,t;) =

Combining (3.33), (3.34), (3.35) and providing some elementary calculations,
we finally get

(s —ai-)(bi —8) | (s —ai-)(t—ai1)

t) =
Ri(s,t) b; — a;_1 (ti — a;—1)*
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(ti—ai)(bi —ti) (b —ti)(ti — ai_1)

bi — aj— bi —a;_1
S S TS o)
bi —a;—1

3. 1 <s<t;<t, 1<i<n+l.
In this case,

— Y- —a;—1)Ro(t;,1
Ri(s,t) = MRO(%Q _ (s —ai—1)Ro(ti, tns1)
li —ai—1 ti —a;_1
‘ Ro(t,tny1) s — a1 Rt )
- ~ iy b)-
o? + RO(tn-‘rh tn-‘,—l) t; — a;—1

This completes induction on n and the proof of the theorem. O

Note that in the case of exact information, ¢? = 0, the formulas for Ry
reduce to

S —tn, ty <s<t<1,
Ry(sit) = ¢ st -y <5<t <, 1<i<n,
0, otherwise.

Fquidistant points

We now consider information consisting of observations at equidistant points.
That is, we assume that

N(f) = Nu(f) = [f(8), f(82),-... f(t2)],  VfeC,

where tf =i/n, 1<4i<n. Such information is of practical importance
since obtaining function values at equidistant points is usually much easier
than obtaining them at any other points.

Using (3.36) and (3.27), (3.28), we find that

rad®*(App, N,,,0) =
6n

and

- 3

rad®®(Int, N,,,0) = ———.
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Theorem 3.14  For 02 > 0 we have

1/4
rad®°(App, Ny, 02) ~ (—)

and

9\ 1/2
rad®(Int, N, 0?) =~ <J—>
n

as n — +00.

The proof will be based on the following two lemmas. Let the sequences
{1, and {d;}!, be defined by (3.29) and (3.30) for the information
operator IV,. That is,

* — O * ) < . < ,
“ ’ K o2+c¢ | +1/n r=n
c 2 cy/n
dF = C*, o d 1—1 i—1 , >i>1
! ! ! ' <0f1+1/”> ¢+ 1/n -
Lemma 3.8 (i)
0<c <= Vi > 0.

(ii)) Let 0 <a <1 and K > a/(1 —a?). Then for sufficiently large n we

have
ao

Proof Observe that the function

() = Zletln) o wihanootin
o?+z+1/n o2 +z+1/n

is decreasing and attains zero at

o 14 1 1
g_\/ﬁ 40?n  2n

Moreover, if 0 < 2 < g then z + &(z) < g. Hence, the sequence {c}} is
increasing and ¢ < g < on~Y2, Vi > 0, which proves (i).
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To show (ii) observe that for ¢} < h < g we have

s—1
=Ny —c = e > st(ch) > sé(h).
j=0

Hence, for any 0 < h < g and s >0

(3.36)

¢t > min{ h,s&(h)} = min { h, —S(h2 +h/n—o/n) } .

o2+ h+1/n

Setting h = aon=1/?

1/2 is satisfied for

. aoyn(l+a(oyn) " +(@yn)?)  «
= 1—a?—a(oyn)! T 1—a? /.

and using (3.36) we get that the inequality ¢ >
aon—

Hence, (ii) follows.

Lemma 3.9 (i) Let0 < a <1 and K > a/(1 —a?). Then for suffi-
ciently large n

4 > 2‘% Vi > Koyn.
(ii) Let 8 >1 and L > —% In(G —1). Then for sufficiently large n
dr_; < % , Vi > Loy/n.
Proof Let
2
A = (ﬁ) . B = % 0<i<n.

Let a; be such that a < a; <1 and a/(1 —a?) < a1/(1 —a?) < K. Due
to Lemma 3.8, for large n and ¢ > Ko+/n we have ¢ > ajo/y/n. Hence,
for such ¢ and n

di = Adipn+ By > Adj, + B
n—i—1 B

> AN g* J — pAn—t [ o*x _
> A dn+Bj;0A A <cn A>+1

Y
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where

2
A:<a10\/ﬁ>7 B - o0

14+ a10/n aton+n
Since ¢}, ~ o/\/n and

B a0 2+ 2a10+/n oo

1—A ~ 2yn 142m0yn ~ 2Vn

(i) is proved.
To show (ii), let

2
1+oyn on++/n

Then, due to Lemma 3.8(i), we have A; < C and B; < D, Vi. Hence,

; D D
< v o
dp—i < C<% 1_C)+1_C
o 2+4+20yn 14+ ov/n (1+ 1 )—Qi
2yn 1+20yn 1+oyn o\v/n '

Since for ¢ > Lo+/n we have
1\ -2 ol
(1 + a—\/ﬁ) <e < p-1,
(ii) follows.

Proof of Theorem 3.14 It follows from Theorem 3.13 that for t;_; <t <t
we have

1—1> %

1
min{d;_,,d; } < Ry(t,t) < max{d;_,,d;} + . (3.37)

Consider first the approximation problem. Let 0 < o <1< 8 and K, L
be as in Lemma 3.9. Using (3.27) and (3.37) we obtain that for sufficiently
large n

(rada"e(App, N, 02)) ?

1— 1
— Ruy(t,t) dt +/  Ry(ttydt
17ﬁ7

3=

B

0

1
n
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~ 2%,

On the other hand,

(radave(App, N,, 0'2)) ?

197
e a) (5e2) (2
(3.38)
> /%ﬁ Ru(t,t) dt
> (1—%—1)% ~ % (3.39)

Since (3.38) and (3.39) hold for arbitrary a and g satisfying 0 < o < 1 < g3,

(a) follows.

We now turn to the integration problem. Let 0 < s <t <1, t;_l <s<

th thy <t <t

RN(S,t)
s—a’
j—1

L Ry ()
. sfa;f_l ti_—a;_
- t;f—ag_l - a;y_ 1
s—aj_y tZ_1 a;_
t;f—a;Ll t—al_

where the sequence {a}

1 <j <1i<n. Due to Theorem 3.13 we have

(3.40)
J=1
'RN(H) j=i+1,
o | —it1 W Ry (t,t)  otherwise,

7 is defined by (3.29) for information operator IV,,.

From Lemma 3.8(i) it follows that

* *
t; —a;

oy/n Vi

* *
L1 — a5

c+1/n

<y VR 3.41
S TR (3.41)

Using (3.37), (3.40), (3.41), Lemmas 3.8(i) and 3.9(ii), we get that for § > 1

and L > —1/21In(8 —

1), for sufficiently large n

Rn(s,t) < ~"777'Ry(tt)
L 1
< ,.Yn(t—s).{ 2\f+4n for OStLSIT\/—%—E,
=~ \/ﬁ—|—4n for _\/_%—ﬁﬁtﬁl.

Hence, for large n

(radawe (Int, N,,, 0?)

1 t
_ 2/ / R(s, 1) ds dt
0o JO
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1— Lo

< 2=+ — ME=S) ds dt
- (2ﬁ+4n 0 0 7 5
o 1 1 ¢
22—+ — nt=5) ds dt
" (\/54_4“)/1“%/07 ’
1 1

Bo Lo 1 *y(”’L"\/E’l) -1
— 2 (g +3) A

2yn  4n) nlnl/y n o n nlnl/y

1 1 )’ 1 n _ ~(n—Lo+y/n—1)
+2 <i + —> A
vn o 4n) ninl/y n o n ninl/y
= (x).
Since
1 1 o

~
~

nlnl/y — nln(l+ (oy/n)" 1) NG
and 4" LoVl _, 0 as n — +o0, then
2 3 2
o 20°L o
(%) =~ b -+ ~ g ,
n ny/n n
which gives the upper bound on rad®®(Int, N,,, 02).

To show the lower bound, we use Lemma 3.8(ii) and Lemma 3.9(i). Let
0<a<1land K > a/(1 —a?). Then for sufficiently large n we have

* *
1 — Ay aoA\/ M
i—1 i—1 > 5 = \/—

Vi > K 1
tr—af , ~ 1+aoyn’ i2 Kovn+tl,

and
ao
Ry(t,t) > ——= .
N(’ ) = Qﬁ’ = \/ﬁ "
From this and (3.40) we obtain that for large n

K 2
Ry(s,t) > 6" 2 t>s> 2+

2\/6 ’ \/ﬁ n ’
and, as a consequence,

(2

2 1 t
(radave(lnt,Nn,UQ)) > N / §™=5) ds dt
n o2 Jo
Vnon

ao 1 Ko 2 1
- 4 - )22 _z n_ o(Koyn+2) }
vn nlnl/é { vnon * nlnl/6 (5 0 )

a?o?

Q

n
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This shows the lower bound on rad®¢(Int, N,,,0%) and completes the proof
of the theorem.

Lower bounds

Using (3.29), (3.30), and the formulas (3.36) we can easily show that for
exact information the actual values of the minimal errors are equal to

1 1

rZVG(App, 0) = 2(3n m 1) [~ \/6_n’ (342)
1 1

F¥(Int, 0) = ~ . (3.43)

V3(2n + 1) 2v/3n

Furthermore, the optimal sample points are given by t; = 3i/(3n + 1) for
function approximation and t; = 2i/(2n + 1) for integration, 1 < i < n.
This shows that in the exact information case N,, is nearly optimal. Almost
optimality of N,, in the “noisy” case, o
theorem.

> 0, follows from the following

Theorem 3.15  For any n and o2 we have

. , ” 52\ /2 1 1/4
ave > - ~ —

9 1/2 9\ 1/2
o 1 o
ave (1 > | — ~ — | — .
(It o) (3(n—|—02)> V3 <n>

ave
n

S|

and

To prove the bound on 12¢(App, 02), we need the following lemma.

Lemma 3.10 Let N be an arbitrary information of the form N(f) =
[f(t1),..., f(tn)]. Then for any 0 <a <t <b<1 we have

0,2
Ru(t) > —F
where . -
w(t) = %

and s is the number of points t; satisfying a < t; < b.
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Proof Let {a;} and {b;} be the sequences defined by (3.29) and (3.30).
Observe first that for any k£ we have

0'2(tk — a)

—_ 44
o2+ s1(ty —a)’ (344)

ar <t —
where s; = s1(k) is the number of points ¢;, i < k, satisfying a < t;. Indeed,
(3.44) can be easily shown by induction on s;. If s; = 0 then t; < a and
ar < a. For s; > 1 we have from (3.29) and from the inductive assumption

applied for a;_q that

2 2
tr — Qp_ tr —
ak:tk—a(k ak—1) b — o (ty, — a)

o2+t —ap_1 o2+ s1(ty —a)
In a similar way we can show that for any k

a*(b — ty)
b >ty + ——————
b= k+02+82(b—tk)

(3.45)
where so = s9(k) is the number of points ¢;, i > k, satisfying ¢; < b.
Now, let 7 = max{i > 0: ¢, <t}. Due to (3.44) we have

o(t — a)
<t—-—5——"-—""— = 3.46

where s; = s1(r). Hence, if 7 = n then s; = s and

o?(t)

Ry(t,t) > t — amay > ——20
Nt =t —a o2 + sy(t)

For r < n, from (3.45) we ontain

o?(b—t)

= byn 3.47
02 + s9(b—1t) (347)

br+1 >t =

where sg = s9(r + 1). Since s1 + s2 = s, (3.46) and (3.47) yield

(t — amaz) (bmin — 1) . 0'21/1(t)
bmin — Gmaz - o2 + S@D(t) ’

RN(t, t) >
as claimed.

Proof of Theorem 3.15 We start with the problem App. Let N be an
arbitrary information operator consisting of observations at t;, 1 < 7 < n.
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Divide the unit interval on k equal subintervals (u;—1,u;), 1 <i <k, where
u; = i/k. Let s; be the number of the points ¢; belonging to the ith interval,
and let ©;(t) = (t —wj—1)(u; — t)/(u; — uj—1). Then, for u;—; <t < u; we
have ;(t) < 1/4(u; —u;—1) = 1/(4k). This, (3.27), and Lemma 3.10 yield
that the radius of N can be estimated as follows:

R 0 20t $~ 1
d2ve(A N. g2 > / = "\ dt =
(ra (App, N, o )) = o2 + s;/(4k) 3k = s + 4ko?
=: Q(Sl,...,sk).

The function Q, when defined on the set {s1,...,s, > 0] YF ;s <n}, has
its minimum at s; = n/k Vi. Hence,

202k

> = —
Q(s1,...,86) > Qn/k,...,n/k) 3(n + 402k2)

k

Letting k; = max{1,l}, where [ is the largest integer satisfying | < kpr =
V/n/(20), we obtain
202k, 202 (kopt — 1) o o?

2
dave(A N 2 > > — _
(rad™(App, N, o))" > 3(n+40%k?) = 3(n+402k2,)  6y/n  3n’

which proves the desired lower bound on r&¢(App, o2).

To show the bound on r2¢(Int, 02), we use the general results of Section

3.8.1. When applied to the integration problem in the Wiener space, those
results read as follows.

Suppose that the class of permissible functionals consists of all L with
IL|% = foo L2(f)w(df) < 1, ie, A = A, Then the minimal radius
corresponding to observations with variance o2 equals

o2
n + o?

2
(r2e (e, A%%))” = /F Int?(f) w(df).

Since for L;(f) = f(t) is || L¢]|2, = t, we have AS*d C A2l This, (3.28), and

/Colnt2(f)w(df) = /01 /Olmin{s,t}dsdt = %,

yield

0.2

ave std _2 2 ave all _2 2 _
(rn (Int, A% )) > (rn (Int, A* o )) BECETOR
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as claimed. O

Theorems 3.14, 3.15, and the formulas (3.42), (3.43) yield that information
N,, consisting of noisy observations of function values at equidistant points
is almost optimal, for both approximation and integration problems. That
is, the errors obtained by applying IV, together with the smoothing spline
algorithm are at most v/3 times larger than optimal. We summarize this in
the following corollary.

Corollary 3.5  For any o> > 0 we have

1 o? 14
ave( A Hr — + —
1y, (App,o”) on Pn <4n>

and

1 2 1/2
r&(Int, 0%) ~ ——— + —
w( ) 2v/3n n < n )

as n — +00, where pn,q, € [1/v/3,1]. O

It seems interesting to compare these results with those of Section 3.8.1.
More precisely, we want to see whether the class A% is as powerful as A2l
Clearly, Astd ¢ A2l

As we noticed in the proof of Theorem 3.15, for the integration problem
we have r2¢(Int, A*'0?) < o/\/n (62 > 0). Hence, for o2 the classes AS*
and A®! give similar minimal errors, while for exact information A®! is much
more powerful than ASt.

Due to NR 3.20, for approximation the corresponding radius satisfies
r&e(App, A¥ 02) < 1/\/n+0oInn/\/n. The situation is then quite opposite.
We have r2¢(App, A2, 0) < r2¢(App, AS*,0), while for o2 > 0

N 1/4
i (App, A 0?) <02> n,

rzve(App, Astd7 0-2)

This will not change when we replace A’* by the class of functionals of the
form Ly(f) = t~Y2f(t) for which ||Ls||, = 1 Vt € (0,1]; see E 3.36.

Notes and Remarks

NR 3.18 Most of Section 3.8.1 is based on Plaskota [78] and [81]. Theorem 3.12
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is new.

NR 3.19 In the average case setting, we assume that noise of different observations
is uncorrelated, e.g., * ~ N(0,0%I). As we already mentioned, in the worst case
the uncorrelated noise corresponds to noise bounded in the maximum norm, e.g.,
lz]ly = ||z]|oc <. Lemma 2.15 says that for such noise the worst case radius does
not tend to zero with n. This stands in contrast with the average case where the
radius can be reduced to an arbitrary small level.

NR 3.20 Consider the problem of approximating multivariate functions f € F =
C2:-9. in the norm of G = L3((0,1)?), with respect to the Wiener sheet measure
f = Wy, . r,. That is S : C%C —~— £5((0,1)%), S(f) = f. As mentioned in
NR 3.10, the abstract Wiener space corresponding to wy, . ,, is {H, F'} with H =
W28 .41 Recall that SC,S* = SyS};. Due to NR 2.30, the eigenvalues of

T
2(r+1)
A <lnk_1j> " .
j = - as j — +o0o,

Sy S} are given as
J

where 7 = min{ry,...,7r4} and k is the number of such i that r; = r. The results
of Section 3.8.1 yield that for 02 > 0 we have

2In?* n _
e, r=20,
o2l r>1,
o =z

)’ = {

and (1“?“1"8(0))2 = (ln2<k71)(r+1) n)n_(QT""l).
NR 3.21 There are many papers dealing with integration or approximation in
Wiener type spaces, based on exact information. The first papers on this subject
are due to Suldin [102] [103] who analyzed integration with respect to the classical
Wiener measure on CY. Other positions include, e.g., Sacks and Ylvisaker [87]
[88] [89], Wahba [115], Lee [46], and Lee and Wasilkowski [48]. The multivariate
case with exact information was studied, e.g., by Papageorgiou and Wasilkowski
[70], Ritter et al. [86], Wasilkowski [119], Wasilkowski and Wozniakowski [122],
Wozniakowski [127] [128] [129].
The results on noisy information of Section 3.8.2 are based on Plaskota [79].

NR 3.22 We now give a concrete application of the correspondence theorem of
Section 3.6.3. We let F' to be a Hilbert space,

F=W%={f:[0,1] =R| f(0)=0, f-abs. cont., f' € £L2(0,1)},

with the inner product (f1, fo)r = fol f1(t) fa(t) dt. Consider the problem of ap-
proximating the integral Int(f) in the worst case setting with E being the unit ball
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of F'. Information consists of n function evaluations and the noise is bounded in the
Euclidean norm, >, 27 < §2. As we know, {W?, C"} is an abstract Wiener space
and the classical Wiener measure w is the corresponding to it Gaussian measure
on C° Hence, we can apply Theorem 3.7 and Corollary 3.5 to get that for this
problem the minimal radius is given as

1 0
;) (Int, 0) ~ ——— + Gn —=
(Int,0) =~ - Tt
where G, € [1/v/3,v2]. These bounds are attained by the 1/2-smoothing spline
algorithm using noisy function values at equidistant points.

NR 3.23 We assume that each value f(t;) is observed with the same variance o2.

One may consider a model in which f(;) is observed with variance o? where o;’s
are possibly different. It is easy to verify that in this case Theorem 3.13 remains
valid provided that o2 is in the formulas (2.5) and (2.6) replaced by o?. However,

formulas for 18¢(a%, ..., 02) are unknown.

NR 3.24 The problems App and Int with F' = C? and u being the r—fold Wiener
measure w, (r > 1) were studied in Plaskota [79]. It was shown that if the class A
consists of function values or derivatives of order at most r, then

ave 1

o r+1/2
ave(App,r,0%) = 7n + (‘)

n

T

and

o 1 r+1
r®e(Int, 7, 0?) = 7 + (E) .

These bounds are attained by information
Ni(f) = £, £, - O] (3.48)

where tf =1i/n, 1 <i<mn;seeE 3.38.

One can show, see Plaskota [84], that for integration the same bound can be
obtained using only function values. However, this fact does not apply to the
function approximation problem, which follows from more general results of Ritter
[85]. He considered numerical differentiation, S(f) = Difx(f) = f® (0 <k <),
with respect to the same r—fold Wiener measure. Assuming that only observations
of function values are allowed, he showed that

2(r—k

(r=k)+1
o 55 1 r+1/2
¢ (Dify,, r,0?) =< <%) + (E) .

In particular, for approximation from noisy function values (02 > 0), the minimal
radius has the exponent (2r + 1)/(2r + 2) which is much worse than 1/2. Hence,
for function approximation, noisy information about rth derivatives is much more
powerful than information about function values.
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Exercises

E 3.30 Let a; > ag > -+ > anmp > 0 and let A, A;, 1 < i < m, be such that for all
1<r<m, > XN <> 1 A. Show that then > a; N, < 37" ai\;
E 3.31 Show that the lower bound in (3.22) is achieved if

o < i

1<s<n,

W|H

where n** = (n*,...,n:*) is the solution (3.18) of the problem (P(0,n)). On the
other hand, the upper bound in (3.22) is achieved if for all 0 < ¢ < r < n the
solution n* of (P(q,r)) satisfies

ks
Zm Z—g g+1<s<r.
Jj=s

—_

=%
E 3.32 Show that r2"°(0%,...,02) is a strictly increasing function of each 2.

E 3.33 Show that the sequence r2¥®(c?) of the minimal radii given by (3.23) is
convex, i.e.,
rave(o_2) < r%\fl( )+r%\f1(0—2)

E 3.34 Consider the pair of problems (P1) and (P2) on page 186 with ¥ = I and
82 = o%. Suppose that the eigenvalues \; of the operator S}, Sy are \; =i 2, i > 1.
Show that then

rad”" (Ng, A) ~ lnn  and rad™(Na, %) _ Vn

rvor(§) rave(g2) " Inn’

where Ny is the optimal information in the worst case (P1), and Na is the opti-
mal information in the average case (P2). Hence, Theorem 3.12 does not hold if
information N* is replaced by Ny or Na.

E 3.35 Suppose that for f € CY the values f(t;) are observed with variances o2,

1 < i < n, where o;’s are possibly different. Show that then the formula for the
conditional distribution given in Theorem 3.13 remains valid provided that o2 is in
the formulas (3.29) replaced by o?2.

E 3.36 Consider the approximation problem in the Wiener space with the class
A*t4 consisting of functionals of the form L(f) = t='/2f(t), t € [0, 1] (or equivalently,
assuming that observations of f(t) with the variance to? are allowed). Show that
then

1 0_2 1/4
' (App, A%, 0%) = 17 (App, A%, 0%) = N <—> :
n n
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Hint: Consider the solution operator S, : C° — La(a, 1), (S.(f))(t) = f(t), where

€ (0,1). Observe that for any N and ¢ we have e°(S,, N, ¢) < e™°(App, N, ¢).
To find a lower bound on e®¢(S,, N, ¢), use the technique from the proof of Theorem
3.15.

E 3.37 Let w, be the r—fold Wiener measure on C%, and let L(f) = f*)(t), f € C2,
with 0 < k < r. Show that
t2(’l“7k)~k1
: <1
((r=KN" 2(r-k)+1)

E 3.38 Let F' = CY, = w,, and let N/ be information defined as in (3.48). Show
the inequalities:

28, = [ 2 (e =

rad™*(App, 7+ 1, N;*1) < rad™*(Int,r, N};) < rad™*(App,r, Ny) .

Use this and the previous exercise to obtain that for A consisting of function values
and derivatives of order at most r we have

g

rive(App,r,JQ) = — = rflve(lnt,r,JQ),

for all > 1 and o2 > 0.

3.9 Complexity

In this section we deal with the average problem complexity. Recall that any
problem is defined by the solution operator S : F' — G, probability measure
won F, and the class A of permissible functionals.

As in the worst case setting, we assume that approximations are obtained
by executing a program. The program is defined in Section 2.9. The only
difference is in the interpretation of the information statement. Namely,

I(d|L,f,0%)

now means that to the real variable d is assigned a value of the real Gaussian
random variable whose mean element is L(f) and variance equals o2. The
cost of executing this statement is c(o?) where, as before, ¢ is a nonnega-
tive and nonincreasing cost function which assumes positive values for small
o> 0.

We recall that the program specifies not only how information is col-
lected, but also which primitive operations are to be performed. The prim-
itive operations are: arithmetic operations and comparisons over R, ele-
mentary linear operations over GG, and logical operations over the Boolean
values.
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Let P be a program which is a realization of an algorithm ¢ using in-
formation operator N. The (average) cost of computing an approximation
with the program P equals

cost™(P) = /Ycost(P;y)m(dy)

where, as before, cost(P;y) is the cost of computing ¢(y), and p; is the a
priori distribution of noisy information y on Y,

pi(B) = [ #i(B) () (3.49)

(compare with Section 3.2 ).
The definition of cost®¢(P) yields the (average) algorithm complexity,
comp®¢(N, ¢), and the problem complexity, Comp®'®(¢). Namely,

comp™®(N, ¢) = inf {cost™*(P) | P is a realization of ¢ using N },
and for € > 0,

Comp™®(e) = inf {comp™°(N,¢)| {N,p} such that e®*(N,¢) <e}
(inf @ = +00).

Our aim now is to obtain general bounds on the average complexity of
linear problems with Gaussian measures. We assume that

e S is a continuous linear operator acting between a separable Banach
space F' and a separable Hilbert space G, and

e 1 is a zero mean Gaussian measure on F'.

We first show an auxiliary result about relations between nonadaptive
and adaptive information.

3.9.1 Adaption versus nonadaption, II

In Section 3.7.2 we compared the radii of adaptive and nonadaptive infor-
mation. Theorem 3.9 says that for any adaptive information N there exists
y € Y such that the average radius of the nonadaptive information N, is not
greater than the average radius of N. We now prove a stronger result.
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Let N = {Ny, X, } ey be an arbitrary information operator. The average
complexity of N is given as

(y)
comp(N) = /Y Z c(d?(y1,. .., yi1)) dy.
i=1

Clearly, if N is nonadaptive then we simply have comp(N) = 37, c(o?).

i
For a € R and yM,5® €Y, let N = N'(y(1), 4 a) be an information
operator defined based on N in the following way. Denote by n; the length
of y and by y; the first component of a vector y. Let

Vi={yeR"| yi<a}uU{yeR™| y>a},
and for y € Y/,

N 1) by (1) } lf U1 S a
N/ E/ — { y( » y B 9
{ v y} { {Ny<2>,2y<2> } if 1 > a.

Finally, we set N' = {N;, ¥} },cys. Observe that information N’ is almost
nonadaptive since it uses only at most two nonadaptive information opera-
tors. It turns out that the class of such information operators is as powerful
as the class of all adaptive information operators. Namely, we have the
following theorem.

Theorem 3.16  Let N = {N,, ¥, },ey be an adaptive information opera-
tor. Then there exist y),y@ €Y and a € R, such that for the information
N = N (yM, 4@ a) we have

comp(N') < comp(N) and rad®°(N') < rad™°(N).
Proof Let w be the a priori distribution of the variable y — comp(N,) =
Y el (s pim1)) on R, e,
w(B) = m({yeY | comp(N,) e B}), V B-Borel set of R

where pq is given by (3.49). Clearly,

comp(N) = /RTw(dT). (3.50)
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The measure p; can be decomposed with respect to the mapping y —
comp(Ny) as

i) = [ mT)w(r)

where 1 (+|T") is a probability measure on Y which is supported on the set
Yr = {y| comp(N,) = T}, for all T such that Y7 # (. This, (3.1) and
Theorem 3.2 yield

(rad™(N)* = [ (r0alC)? raldy) = [ (T (351)
where
WT) = { fof(”2<"y”2“1<dy‘T> it Ve 0, (3.52)

Here v5(-ly) = p2(S71(+)]y) is the conditional distribution of S(f) given y,
and 7(+) is the radius of a measure.

We now show that it is possible to select real numbers 0 < Ty < Ty < 400
and 0 < o* <1 such that

T+ (1—a) Ty < /Tw(dT) (3.53)
R
and
0T H(T) + (L= ") U(Ty) < [ H(T)w(dD) (3.54)
To this end, let Ty = [g T w(dT) and ¢g = [p ¥(T) w(dT'). If such numbers

did not exist, for any T > T the graph of 1) on the interval [0, Tj] would lie
above the line passing through the points (Ty, o) and (T, ¢ (T)), i.e.,

(R) > s, (R) = Br(R—To) + vo, YRE€[0,Tp],

where S = (Y(T') — o) /(T —Tp). Let 8 = infrsr, Br. Then 8 > —oo and
for all T'> 0 we have ¢(T") > 13(T"). Moreover, the last inequality “>” can
be replaced by “>” on the interval [0, 7] or on [T, +00). Hence, we obtain

/Rw(T)w(dT) > /Rz/?ﬁ(T)w(dT) = Py = /RWT)“’ AT

which is a contradiction.
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Let Ty, Ty and o satisfy (3.53), (3.54). We now choose two vectors ),
j =1,2, in such a way that Comp(Ny(j)) =T; and

[ a1y D)) D) < o(1),

as well as the number a such that

a —.%'2 J .
[mexp 2072 T = «

where 02 = Li(C,L1) + o7 is the variance of the Gaussian random vari-
able y1. From (3.50) to (3.54) it now follows that for the information N’ =
N (yM,y? a) we have

comp(N') = o comp(N,)) + (1 - a*)comp(N, )
< [ Tolr) = comp()
and
(rad™*(N))? = " (rad™(N,0))" + (1-0a7) (rad™*(N,))"
< @) + (L= a)(B) < [ H(T)wldr)
= (rad™(N))?,
as claimed. O

We now make the following observation. Assume without loss of generality
that comp(N,)) < comp(N) and rad™*(N, ) < rad™*(N) (if this were not

true, it would be possible to select y(l) = y(2)). Let 0 < p < 1. Then for
a* > p we have

1
comp(N 1)) < comp(N) and rad™*(N o)) < —rad®™*(N),
VP
while for a* < p
1
rad®*(N ) < rad®™*(N) and comp(N, @) < 1 _pcomp(N).

This yields the following corollary.
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Corollary 3.6 Let 0 < p < 1. For any adaptive information N =
{Ny}yey there exists y* € Y such that

% rad®™(N). O

comp(N,) <

IN

p comp(N) and rad™*(Ny)

In particular, one can take p = 1/2 to get

comp(N,) < 2-comp(N) and rad®™(N,) < v2-rad®™*(N).

3.9.2 General bounds

We are now ready to present general bounds on the average e—complexity of
linear problems with Gaussian measures. Let

IComp(e) = inf{comp(N) | N-adaptive, and there exists ¢
such that e™*(N, ¢) <e}

be the e-information complexity, and let

IComp"™®"(e) = inf{comp(N) | N-nonadaptive, and there exists ¢
such that e™*(N,¢) <e}

be the corresponding quantity for nonadaptive information.
We start with the following theorem which corresponds to Theorem 2.19
of the worst case setting.

Theorem 3.17 (i) For any 0 < p < 1 we have

Comp(e) > (1 — p)IComp"™" (%) .

(ii)) Let p>1. Let N. be nonadaptive information using n(e) observations
and such that comp(N) < pIComp™"(¢). Then

Comp(e) < p-IComp"™(e) + (2n(e) —1)g.
Proof (i) follows immediately from Corollary 3.6 since it yields

Comp(e) > IComp(e) > (1 — p)IComp™™ (%) .
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To show (ii) observe that for the spline algorithm we have e®*(Ng, pgp1) =
rad™®(N;). Since gy is linear, the complexity of ¢g, using N. equals
comp(N;.) + (2n(e) — 1)g. This completes the proof. O

Theorem 3.17 immediately yields the following corollary.

Corollary 3.7  If the assumptions of Theorem 3.17 are fulfilled and, ad-
ditionally,

IComp™®(¢) = O(IComp™(p~2%¢)) and n(e) = OIComp™(¢)),

then
Comp(e) =< IComp"*"(e) as ¢—0". O

Recall that the assumption n(e) = O(IComp"°(¢)) is satisfied when the
cost function is bounded from below by a positive constant, c(o?) > ¢y >
0. The second assumption, IComp™®(e) = O(IComp™®"(p~1/2¢)), means
that IComp™"(¢) increases at most polynomially in 1/ as e — 0T. This
condition can often be replaced by semiconvexity of IComp™°"(y/€). Namely,
we have the following result.

Lemma 3.11 Suppose that the function ¢ — IComp™°* (/) is semiconvez,
i.e., there exist ¢g > 0, 0 < a < 3, and a convex function h : [0,+00) —
[0,400] such that

a-h(g) < IComp"™(Ve) Ve >0,
and
IComp™™(Ve) < B-h(e)  VO<e<e.

Then

IComp(e) > — - IComp"*"(¢) V0 <e<ep.

@I L

Proof Let N = {Ny},cy be arbitrary information with radius rad®*(N) <
e <egg. Let

U(y) = (r(pa(ly)))?.

Define the probability measure w on R as

wB) = m({yeY | ¢y e€B}), VB-Borel set of R.
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Due to convexity of h and the inequality

comp(Ny) > ICOmpnon( 1/1(y)> > Oé-h(w(2>)7

we have
1Comp(N) = [ comp(N,)pi(dy) = a- [ h(p() ua(d2)

= /h w(dz) >a-h(/Rxw(dx))

((radave (N))Q) 2 . Icompnon( eave (N) )

Q

@

[0
[0

B

Y

- IComp"™" (¢).

Since N was arbitrary, the lemma follows. O

Similarly to the worst case setting, the main tool for deriving e-complexity
will be the Tth minimal (average) radius which is defined as

R(T) = inf {rive(ai---,ai)‘ n>1, ZC(‘%’Q)ST}'

Knowing R(7T') we can find its inverse function,
IComp™™(¢) = inf{T| R(T)<c¢e}
which, similarly to Lemma 2.16, satisfies

lim IComp"”" (e — @) > IComp™(g) > IComp " (g).

a—04

These inequalities allow to evaluate IComp"®"(¢).
Notes and Remarks

NR 3.25 First results on adaption versus nonadaption in the average case setting
were obtained by Wasilkowski [118] who studied exact information, see also Traub
et al. [108, Sect. 5.6 of Chap. 6]. The results on adaptive information with noise
have been taken mainly from Plaskota [80].
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NR 3.26 In terms of IComp(e) and IComp"*"(¢), the results of Theorem 3.16
mean that for any € and 0 < p < 1, at least one of the two following inequalities
holds:

5
IComp(g) > IComp"™" (—)
VP

IComp(e) > (1 —p)IComp""(e).
It turns out that this estimate is sharp. More precisely, it was proven in Plaskota
[81] that for exact information (i.e. for the cost function ¢ = const > 0) the
following theorem holds.
Let the nonzero solution operator S : F — G and the Gaussian measure p
with dim supp u = 400 be given. Then there exists a class A C F™* of permissible
information functionals such that:

or

(i) For any a, 8 > 0 satisfying a4+ 8 > 1, and for any €¢ > 0, there exists € < €9
such that

IComp(e) < IComp"™" (%) and IComp(e) < f-IComp"™"(e).

(ii) For any v > 0 and ¢ > 0 there exists € < ¢ such that
IComp(e) < IComp"™" (E) .
v

(ili) For any v > 0 and € > 0 there exists € < gy such that
IComp(e) < 7 -IComp™™(e).
Exercises
E 3.39 Let
h(e) = inf { «IComp(y/z1)+ (1 —a)IComp(y/22) |
0<e1<e<eg,ae1+(1—a)ey =c},
and let ¢min = infz>0 c¢(z). Show that the function h(e) is convex and
h(e) < IComp(ve) < h(g) + cmin Ve > 0.

E 3.40 Suppose that the function T — R?(T) is semiconvex, i.e., there exist Tp >
0,0 < a < g8, and a convex function h : [0, +00) — [0, +00) such that

a-h(T) < R¥T) VT >0,

and
R*(T) < B-h(T) VT >T,.
Show that then for any information N with comp(N) < T we have

rad®*(N) > \/gR(T) VT > Tp.
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3.10 Complexity of special problems

In this section we analyze the e—complexity of the problems considered in
Section 3.8.

3.10.1 Linear problems with Gaussian measures

We begin with the problem defined in Section 3.8.1. That is, S : F — G is
an arbitrary continuous linear operator, p is a zero mean Gaussian measure
and the class A consists of linear functionals bounded by 1 in the g—norm.
The technique of evaluating Comp(e) will be similar to that used in Section
2.10.1 where the corresponding problem in the worst case setting was studied.
Therefore we only sketch some proofs.

For a given cost function c, we let &(x) = c(z™1), 0 < © < +oo. We
assume that the function ¢ is concave or convex, and ¢(0) = +oo.

We recall that {&;}$%¢ is the complete orthonormal system of eigenele-
ments of SC,S*, \y > A3 > --- > 0 are the corresponding eigenvalues, and

Kr = )\;1/25*&. The function €2 is given by (3.13).

Lemma 3.12  The T'th minimal radius is equal to

R(T) = \/inf Qi -y mn)

where the infimum is taken over all n and n; >0, 1 <14 <mn, satisfying
(al) for ¢—concave

6(771') < T?
1

n

~

(b1)  for ¢—convex
1 n
c| — g | < T.
(35 =

Moreover, if the infimum is achieved for some n* and n* = (n},...,nk«),
then
R(T) = rad™*({Np,X7})

where
(a2) for ¢-concave

Sro= [1fm o] Ne o= (KL K],
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(b2)  for ¢—convex

Sro= [1\/m- 1w ] Neo= (L. L,
~

where 15 = 1/n* S 0 and L¥’s are as in Theorem 3.10 with o3 = 1/n5
Vi.

Proof The proof goes as the proof of Lemma 2.17. If ¢ is concave then for
any n and 71,...,7, satisfying (3.14) we have Y7, &(m;) < S0, é(1/02).
This yields

RA(T) = inf{(rzve(a%,...,ai))Q\ n>1, anc(af)g:r}

n
= inf{Q(m,...,nn)‘ n>1, Zé(m)gT}.
i=1
On the other hand, for convex ¢ we have > ; &(n;) > n¢c(ng) where ng =
1/n > ni. Hence,

———

n

R2(T) = inf { @™ (02, ..., 0%))>2 \ n>1, ne(o?) < T}

. (1
= mf{Q(nl,...,nn)‘ n21,nc<ﬁizlm>§T}.

The rest of the lemma follows from Theorem 3.10. O

Consider the cost function ¢ = cj,. That is, cju(0?) = o0=2 for 02 > 0,
and ¢, (0) = +oo. This cost function possesses a similar property as in the
worst case — the quality of n observations of L(f) with precisions O'i2 depends
only on the total cost > ;' o, 2 and not on the number n of them. Due to
Lemma 3.12 we have

( n )\1/2 )2 00
R2(cini T) = ~—— /4 SN (3.55)
T+n i
where n = n(T) is the largest integer satisfying
n
SN2 < A2 (T 4 n). (3.56)

i=1
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Observe that R(cjy; T') is well defined since for large n the condition (3.56)
is not satisfied. We also have that (T) = R2(cjjy;T) is a strictly convex
function. To see this, for n > 1 we let

n )\1/2

Z 4 el (3.57)
(if A\, = 0 then T, = +00). Then n = n(T) if T € [T}, Ty+1). On each
interval (T}, T,+1) the function ¢(T") is convex. Hence, for the convexity of

¥ on [0,+00) it suffices that ¢ and di/dT are continuous at T),. Indeed,
due to (3.57) we have

V(T = A(n+T,) + i Aj

Jj=n+1
= A(n—=14T,) + > N = (T}
j=n
and ) )
2Tty — — (-

Convexity of R2(cjjn; T') implies convexity of IComp™® (cjin; +/€). Hence,
due to Theorem 3.11 we have

IComp(cjip;e) = IComp"*(cyp;e) = inf{T >0| R(T)<e}.

If the number n = n(7T') defined by (3.56) satisfies n(T") = O(T") (T — +o0),
then IComp(cyiy; €) is attained by information that uses O(T') observations,
and the e-complexity behaves as IComp(cjiy; €).

Observe that the condition n(T') = O(T') means that zero is not an at-

traction point of the sequence n~! ) ( 1/2/)\1/2 . When this is the
case, we can show that cj;, is the “worst” cost functlon — a result correspond-

ing to Lemma 2.18 of the worst case setting.

Lemma 3.13  Let ¢ be an arbitrary cost function. Let o} be such that
c(o*g) < 400. If there exists a > 0 such that for sufficiently large n

n_ [\1/2
1
(i) = 059
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then for small € > 0 we have
Comp(c;e) < M - Comp(ciin; €)

where M = M(c,03) = a~'[2a0?](c(0}) + 2g).

Proof Let ng be such that (3.58) holds for all n > ng. Let gy satisfy
g0 < R(cpin; ang) and IComp™°* (cjin; £0) > a. We shall show that the required
inequality holds for all € < g¢. To this end, we proceed similarly to the proof
of Lemma 2.18.

We choose information N for which rad®*(N) = ¢ and comp(cjy; N) =
IComp"®(cjin; €). Due to the condition (3.58), we can assume that N uses
n = [IComp"(cyn;€)/a] observations with the same variances o2, 072 =
IComp™(cyy;e)/n. Let k = [2a03]. Then for the information N which
repeats k times the same observations as N but with variances 62, 072 =

o~2/k, we have rad®*(N) = rad®°(N) and

G = e (100mpn°n<chn; a))

'N) <
comp(c;N) < .

< knéa/k) < atkc(od) IComp™™ (cip;e).

Hence,

a 'k c(od) Comp(cpn;e) + (2kn —1)g
a 'k (c(of) + 2g) Comp(cyin; €),

Comp(c;e)

as claimed. O

We note that the condition (3.58) holds for many sequences {\;} of interest.
For instance, for \; = j7P with p > 1 we have

n 1/2
.1 Aj p/(2-p) 1<p<2
nlggoﬁz( 1/2_1) N { +00 p> 2.

j=1 n

Hence, we can take a = 1. This means, in particular, that Comp(cji,;€) can
be achieved by using no more than |Comp(cjiy; )] observations.

There are however sequences {\;} for which (3.58) is not satisfied, and
consequently the Tth minimal radius cannot be achieved by information
using O(T') observations. An example is given in E.3.42.
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Clearly, when the cost function is bounded from below by a positive con-
stsnt, the lower bound (modulo a constant) on the e—complexity is provided

non (

by Comp
In this case, letting n = n(e) > 0 to be the minimal n for which

[oe)
Z )\z S 625
i=n+1
we have

n(e) —1 < IComp(Cexa;e) < n(e) = IComp"™"(cax;e).

Cexa; €) Where Coxa = 1 is the cost function for exact information.

Note that IComp™°"(cexa;v/€) is a semiconvex, but not a strictly convex

function.

Assume now that the cost function is given as

14+072) o >0,
cq(0?) = { S—oo ) o2 =0

where ¢ > 0.

Note that for ¢ = 0 we have exact information. Assuming (3.58), for ¢ >
1 we have Comp(q;e) =< Comp(1;¢). Therefore in the following calculations

we restrict ourselves to 0 < ¢ < 1. Using Lemma 3.12 we obtain

R(q:T)? = (%)Uq <§;A;’>I/T Sy

j=n+1

where 7 = ¢/(1+4 ¢q) and n =n(T) is the largest integer satisfying

n—1 T 1/r n—1 AT 1/r
R G)) (ER)) =
i=1 7" i=1 7"

Furthermore, R(¢;T) is attained by observing the functionals K7, ...

with variances

1/q -1
022 — ()\il/(lJrq) (%) _1) , 1<i<n.
=14

(3.59)
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Consider now a problem for which the eigenvalues

In® j\?
< (29
J
where p > 1 and s > 0. Recall that such a behavior of the eigenvalues can

be observed for the function approximation with respect to the Wiener sheet
measure, see NR 3.10. Then we have

1/q )
-1
R(g,p,s:T) = (5)" mn)etr p-1g=1,
p—1 s
(#)" (m1)” 0<(p-1)g<1,

as T — +o0o, where § = min{1,q}. We check that R(q,p,s;T)? is a semi-
convex function of 7" and that the sequence {)\;} satisfies (3.58). Hence,
Comp"°"(q, p, s; /) is also semiconvex and we obtain the following formu-
las for the e—complexity.

Theorem 3.18

2q

/N

—_

2/(

bS]

s+1 —
) ln% (s+1)p/(p—1)

Comp™*(g, p, s;e) =

ave (

/N
M= o= o=
N— —

/N

)2/(%1) (ln %) sp/(p—1)

as e — 0. |

The situation is then as for the corresponding problem of the worst case
setting (see Theorem 2.20). That is, the complexity may behave, roughly
speaking, in only two different ways: as for ¢ = 1 (i.e. for the “worst” cost
function), or as for ¢ = 0 (exact information). Indeed, for (p —1)§ > 1
we have Comp(q,p, s;e) =< Comp(l,p,s;e), while for (p — 1)§ < 1 we have
Comp(q, p, s;¢) < Comp(0,p, s;e). Furthermore, for p < 2, i.e., when the
eigenvalues tend to zero sufficiently slowly, the behavior of Comp(q,p, s;¢)
is independent of q.
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3.10.2 Approximation and integration on the Wiener space

We pass to the approximation and integration problems of Section 3.8.2.
Recall that both problems are defined on the Wiener space of continuous
functions and information consists of noisy observations of function values.
In that section we proved tight bounds on the minimal errors r2(App, 02)

ave(Int, 02) where o2 > 0. They allow to find bounds on the complexity
in the case of observations with fixed variance 03 or, in other words, when
the cost function is cgy(0?) = cg > 0 for 02 > 03, and cgy(0?) = +oo for
0? < o3. Namely, we have R(cg;T) = r2°(03) with n = n(T) = |T/co],
and due to Corollary 3.5,

and r

non . 1 4 O-g
Comp"*"(App, cax;€) ~ co (@ + pn4—€4

and
COIH (Int Cfix» 5) ~ C + 2 3
p s Cfixy 0 2\/§ qn 5.2

where pn,q, € [1/v/3,1]. Since for both problems Comp®™®®(cgy;+/2) is a
semiconvex function, we obtain the following theorem.

Theorem 3.19  For the cost function cgy with 03 > 0 we have

ave 1 O’%
Comp™*(App, caix; &) = = + =
and )
1 lof
Comp™°(Int, chx;e) < — + —(2)
€ €
where the constants in the “<” motation do not depend on O'g. O

It turns out that similar bounds can be proven for the cost function cy, (0?) =
o~2. Indeed, the upper bound on Comp(cyy,;€) is provided by Comp(cgy;e)
with 03 = 1 = ¢, while the lower bound follows from the following lemma.

Lemma 3.14  For all T we have
1
R(App,cin;T)? > — — — ~ ——
( PP, Clin ) il 6\/T 6T 6\/T
and
R(Int,clin;T)2 >

as T — +o0.
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Proof Let N be an arbitrary nonadaptive information using observations at
t;’s with variances 02, 1 <4 < n, and such that comp(cj,; N) = 37 0;2 <
T.

Consider first the approximation problem. Proceeding exactly as in the
proof of Lemma 3.10 we can show the following generalization of that lemma.
Namely, for any 0 < a <t < b < 1, the covariance kernel of the conditional
distribution, Ry (t,t), satisfies

P(t)
Ry(t, 1) > — 2 3.60
N( ) -1 +Tab7p(t) ( )
where () = (t —a)(b—t)/(b — a), Ty = Y. 0; %, and the summation is
taken over all ¢ such that t; € (a,b).
We now use (3.60) to obtain the lower bound on R(App, ciin; T'). To this

end, we divide the unit interval on k equal subintervals (u;—1,u;), 1 <1i < k.
For 1 <i<mn,let T; = ;cq, 0]2» where

A = {J]| 1§j§n,tj€(ui—17ui)}-

Denoting v;(t) = (t —wj—1)(u; —t)/(u; —u;—1) and applying (3.27) and (3.60)
we obtain

k
2 1
rad®°(App, g / dt = — E )
(rad™(App, N u111+T/ k) 3k = T, + 4k
The last quantity, as a function of the nonnegative arguments T4,..., Tk,

Sk | Ty < T, is minimized for T; = T/k. Hence, for any k

ave 2 2k
(rad™(App, N))” > e

Taking k = |\/T/4] we obtain the desired bound.

For the integration we have

A1
>
— 1+T

(rad®°(Int, N))?

where A\; = [ Int?(f) w(df) = 1/3. This completes the proof O

Thus we have proven the following fact.
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Corollary 3.8  For S € {App,Int} we have

ave (

Comp™°(S, clin;€) =< Comp™°(S, cax; €) as e—0".

Notes and Remarks
NR 3.27 Most of Section 3.10.1 is based on Plaskota [80]. Section 3.10.2 is original.

NR 3.28 We can apply Theorem 3.18 to the multivariate approximation with re-

spect to the Wiener sheet measure — the problem formally defined in NR 3.20. We

obtain

e > (r+1/2)7",

L 1/(r+1/2) (1n% k(r+1)/(r+1/2) G=(r+1/2)71,
T k—=1)(r T

(1)1/( +1/2) (1n%)( D(r+1)/(r+1/2) <(r+1/2)71,

€

1
g
Comp™°(e) = 1

L}

where k£ and r are as in NR 3.20, and ¢ is as in Theorem 3.18.

NR 3.29 Some complexity results for the function approximation and integration
with respect to the r—fold Wiener measure can be derived from Plaskota [79], see
also NR 3.24. Namely, suppose that the class A consists of function values and
derivatives of order at most r, and that the cost function ¢ = cgy, i.e., observations
are performed with the same variance o} > 0 and with cost ¢g. Then

TN 2 1 1/(r+1/2)
Comp(App;e) = (?O) + (g)

and

2 1\ Y+
Comp(Int;e) =< (@) + <—) .

9 9

The e—complexity in the case when only observations of function values are allowed,
or for other cost functions, is not known.

NR 3.30 We recall that for the solution operator S being a functional we have the
correspondence Theorem 3.7. It says that for the corresponding problems the worst
case and average case radii of the same information are equal, modulo a constant
V2. We can formulate an analogous correspondence theorem about the worst and
average complexities.

Let {H, F'} be an abstract Wiener space and p the associated with it Gaussian
measure on F. Let the solution operator S : F — R be a continuous linear func-
tional. Let the class A of permissible functionals be given. Consider the problem of
finding the e—complexity in the two settings:
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P1: The worst case setting with respect to E = {f € H| ||f|lg < 1}, noise
bounded in the weighted Euclidean norm, >, (y; — L;(f))?/67? < 1, and a
cost function ¢, (),

P2: The average case setting with respect to the measure p, independent noise
with (y; — Li(f)) ~ N(0,02), and a cost function c,(c?).

If for 62 = 02 is ¢, (6) = cu(0?) then
(IComp™™)™" (v2¢) < (IComp™™)™ (¢) < (IComp"°™ )" (¢).

If, moreover, (IComp"°™)™* (y/€) is semiconvex and (IComp"™)*™® (v/2¢) behaves
as (IComp™°")™* (¢), then

Comp™ () =< Comp™*(¢) as ¢ — 0%,

For instance, the results of Section 3.10.2 can be applied to get complexity
results for the corresponding problem in the worst case setting (compare also with
NR 3.22).

Exercises

E 3.41 Show that the condition Z;’;l A2 < oo implies

1 On (A2
. 'j _
> Z( 172 _1> = too.
p

n

That is, for such eigenvalues Lemma 3.13 can be applied.

E 3.42 Let 1/2 <p < 1. Let a, =nP and P, = n"* > | a;/a,, n > 1. For
ap > ag > -+ — 0,let 0 =ng < ny < --- be the sequence of integers defined
inductively by the condition

n =
i—1 i—1
P, ( ) - <

Uz Uz

(Py = 0). Finally, for n > 1 we let \,, = a2, where i is the unique positive integer
such that n;_; <n < n;. Show that for any n satisfying

ZA”Q > AY2(T; +n)

with T; = ayn;, we have n/T; > 1/a; — +00 as i — +o0.

E 3.43 Let 0 < ¢ < 1. Show that Comp"*"(q,p, s;+/€) is not a strictly convex
function of ¢.
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E 3.44 Show that for the cost function

we have

2
1 n oo
RenT)? = - <ZA§/2> + Y
i=1

j=n+1

where n = n(T) is the largest integer satisfying

En A2 12 (E)
1 — n 2 *
i=1
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Chapter 4

First mixed setting

4.1 Introduction

In the previous two sections, we studied settings in which we have exclu-
sively deterministic assumptions on the problem elements f and information
noise = (worst case setting), or exclusively stochastic assumptions (average
case setting). In the first case we analyze the worst peformance of algo-
rithms, while in the other we are interested in the average performance. The
deterministic and stochastic assumptions can be combined to obtain mized
settings.

In this chapter we study the first mixed setting. We want to approximate
values S(f) of a solution operator, for elements f belonging to a set £ C F.
Information about f is given with random noise. That is, a nonadaptive
or adaptive information operator is defined as in the average case setting of
Chapter 3. The error of an algorithm ¢ that uses information N is given as

" (N,p) = sup \/A\\S(f)—w(y)llzﬂf(dy),

fekr

where Y is the set of all possible values y of noisy information, and 7y = N(f)
is the distribution of y for the element f.

This setting has been extensively studied in statistics. Therefore it is
often called statistical estimation and the problem of minimizing the error
over a class of algorithms — the minimax (statistical) problem. As this setting
is one of several settings we study in this monograph, in order to keep our
terminology consistent we use the name mixed or worst-average case setting
which is justified by the definition of error.

227
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In the mixed settings, the complexity results are not as rich as in the
worst or average settings. The reason for that lies in the technical difficulty.
For instance, even for apparently simple one—dimensional problems, optimal
algorithms turn out to be nonlinear (nonaffine) and they are actually not
known exactly.

This chapter consists of three sections. In Section 4.2, we study approx-
imation of a linear functional over a convex set E. We consider nonadaptive
linear information with Gaussian noise. It turns out that, although op-
timal algorithms are nonaffine, we lose at most 11,1...% by using affine
algorithms. Hence, once more affine approximations prove to be (almost)
optimal. Optimal affine algorithms are constructed. These results are ob-
tained by using the concept of a hardest one-dimensional subproblem, and
by establishing a relation between the worst-average and worst case settings.
In particular, it turns out that appropriately celebrating the levels of random
noise in one setting and deterministic noise in the other setting, we get the
same optimal affine algorithm.

If £ is the unit ball in a Hilbert norm, there are also close relations
between the worst-average and the corresponding average case settings. This
enables us to show almost equivalence of the three settings. In any of them
the same smoothing spline algorithm is almost optimal.

The situation becomes much more complicated when the solution oper-
ator is not a functional. This case is considered in Section 4.3. We present
only some special results about optimal algorithms when, roughly speaking,
information is given “coordinatewise”. In particular, we show optimality of
the least squares when E = R¢. For arbitrary information, optimal algo-
rithms are unknown, even for problems defined on Hilbert spaces.

4.2 Affine algorithms for linear functionals

For approximating a linear functional in the worst and average case settings,
optimal algorithms often turn out to be linear or affine. In this section, we
investigate whether a similar result holds in the mixed worst—average case
setting.

To begin with, we consider a one-dimensional problem. We shall see
that even in this simple case the situation is rather complicated.
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4.2.1 The one—dimensional problem

Consider the problem of approximating a real parameter f € [—7, 7| from
data y = f + x where x is distributed according to the zero mean one-
dimensional Gaussian measure with variance o2 > 0. That is, we formally
have S : R — R, S(f) = f, and N(f) = N(f,?). Observe that the problem
of approximating a linear functional S : FF — R from data y = S(f) + =,
x ~ N(0,0?), and for f € E-a balanced and convex set, reduces to this case.
Indeed, then we approximate g = S(f) € R from information y = g4z where
lg| <7 =supsep S(f).

To avoid the trivial case, we assume 7 > 0. Clearly, for 02 = 0 we have
exact information. For any f the algorithm ¢(y) = y gives exact value of
S(f) with probability 1 and its error is zero. For ¢ > 0, the error of any
algorithm ¢ : R — R is positive and given as

e ?(N,p) = eV (1,0%)

1
Y \/W/R|f_So(f+$)‘2€XP{—$2/(202)}dx.

Consider first linear algorithms. That is, assume that ¢ is of the form
o(y) = cy for all y € R. Let

in (7, 02) = inf {e"?(r, o2; )| ¢ — linear }
be the minimal error of linear algorithms.

Lemma 4.1  For any 7 and o we have

2 2
T’hn(’T,O' ) = O - m

The optimal coefficient copt = Copt (T, 02) of a linear algorithm is unique and

given as

7.2

2
Copt (T, 07) = -t

Proof We have already noticed that the lemma is true for 02 = 0. Let
02 > 0. Then for any linear algorithm ¢(y) = cy and f € R we have

—a 1 o
(" (7,02;<P))2 = ;@W/RU_SD(JCJHC)‘% /20%) 4o

= sup f2(1—¢)2 + o2 = ?(1—¢)? 4+ o2
|fI<T
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The lemma now follows by taking the minimum of the last expression over
ceR. O

Hence, the optimal coefficient cqpy is determined uniquely and it is a function
of 0 /7, i.e., Copt(T,0%) = copt(1,0%/72). For the minimal error we have

7nlin(7—70'2) = T'Tlin(17a2/72)' (41)

Furthermore, for 62 — 0 we have T1in (T, 02) ~ o, and for 02 — oo we have
Tin(7,0%) — 7.

Obviously, the linear algorithm y — copty is optimal also in the class of
affine algorithms. However, if we consider arbitrary algorithms, then it is
not difficult to see that we can do better.

Example 4.1  Observe that for large |y|, [y| > 7 + 02/, we have copty ¢
[—7,7], and 7 sqn(y) provides better approximation to any f from [—7,7]
than copty. Hence, for the nonlinear algorithm

oty — | anlnoy <74
rosgn(y)  lyl > T4 o%m

we have eV ~?(r, 02; ©“non) < Tin(T, 02)- U

The fact that nonlinear algorithms are better than linear ones should be
contrasted to the results of worst and average case settings where, for the
corresponding problems, linear algorithms are optimal, see E 2.13 and E
3.19.

It turns out, however, that we never gain much. Namely, let

Farb(T,02) = inf { eV *(1,0%¢) | ¢ — arbitrary }
be the minimal error of arbitrary algorithms.

Theorem 4.1 We have
7alin(T-; 02) -1 = 7f'lin(Tv 02)
02 /720 Tarh (T, 02) 02 /7200 Tarh (T, 02)

Furthermore, there exists an absolute constant k1 such that

Tin (7, 0°)

2

1<
rarb(7-70' )

< K Y7,0°.
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Proof Without loss of generality we can restrict ourselves to the case 7 = 1.
Indeed, setting f = f/7, & = /7, and for arbitrary ¢, ¢(y) = ¢(7y)/T, we
get eV 3(7,0%; ) = 7e“"2(1,02/72%;$). Hence,

7narb(T, 02) = T Tarb(L 02/72)'
This and (4.1) yield

Tiin(7, 0%) _ (3, a®/7?)
Tarb (7—7 02) rarb(ly 02/72)

To obtain the first limit in the theorem it suffices to show ., (1,0%) ~ 0.
To this end, observe that for any ¢ we have

3 [ o= [u-ewre S a}
_w=h)?

= %\/%/R{/_ll(f—so(y)fe T“’)df} dy.(4.2)

The integral in the last parenthesis is minimized by

(e (L, 0% 9))?

2

(y=z)
B It we” ' da B [ xe™*2dy
e1(y) = )2 =Y - Um

ﬁl e 202 dx

where the integrals are taken from (y — 1)/o to (y+ 1)/o. Put ¢ = 1 and
change variables in (4.2), y = f + ou. After some calculations we get

@) 2 oy [ {oe [urnet e ad o

where 22
oy Jlu—z)e ¥/ dx
¢1(f,U,O' ) - f6712/2dl‘ )

the integrals taken from u + (f —1)/o to u+ (f + 1)/o. Observe now that
for |f| < a < 1and |ul < A < +oo, the function 91 (f,u,c?) converges
uniformly to u as 02 — 0. Hence,

; 1t 1 2 2y ,—u?/2
0121&10 5/_1{E/R¢1(f7%0 Je du}df
= = — Yitdupdf = 1.
s LAy L a4
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Consequently, 7.,1(1,0%) =~ o, as claimed.
On the other hand, the error of ¢ satisfies
(€71, 0% ¢))?

1 1 _w-p? (w+1)?

> 3 s U e w (few)e  dy (43)

where f is arbitrary from [—1,1]. This is minimized by

a_ — a4 _wp?

= - T = E 4.4
paly) = TS as=e (44)

Putting ¢ = ¢9 in (4.3) we obtain
(e (1,0%9)* = fPu(f/o) (4.5)

00 —u /2
¥(@ cosh (ux)

Take f =1. Then

where

1

w—a . e 202 2 Vo —u2
@) 2 ) =t 2 [T e

2 — 00. This yields the second limit of the theorem.

which tends to 1 as o

It remains to show existence of k1. For 02 > 1 we have r;,(1,02%) < 1
and 7,1, (1,02) > /1(1), where the last inequality follows from (4.5) and
monotonicity of 1. On the other hand, for 02 < 1 we have r;,(1,02) < o
and a1 (1,0%) > 04/4(1), where this time the last inequality follows from
(4.5) by taking f = o. Thus, for any o>

T]in(l,UQ) < 1
rab(1,02) = /(1)

and we can take k1 = b~ /2(1). O

Let us now define the constant

kY = sup 7“1“(7’ )

. 4.6
.02 Tarb(T,02) (4.6)

We showed that 1 < &% < ¢~ 1/2(1) = 1.49.... Actually, the value of s} is
known much more precisely, see NR 4.2.
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4.2.2 Almost optimality of affine algorithms

We pass to the general problem. We assume that the functional S is defined
on a linear space F. We want to approximate S(f) for f belonging to a
convex set &£ C F based on linear information with Gaussian noise. That is,
we have at disposal information y = N(f)+z € R" where N: F - Y =R"
is a linear operator and the noise z ~ N(0,0%%). The symmetric matrix
Y € R™™ ™ is assumed to be positive definite. It induces the inner product
(,y in R, (y,2)y = (X7 1y, 2)s.
We denote by radlg *(N; E) and rad) *(N; E) the minimal errors of

affine and arbitrary algorithms over F,

radye *(N; E) = inf{e""*(N,¢;E) | ¢ — affine },

rady,  *(N; E) = inf{e""*(N,¢;E)| ¢ — arbitrary }.

Algorithms that attain the first and second infimum will be called optimal
affine and optimal, respectively.

We need the following fact.
Lemma 4.2  Consider the one—dimensional problem of Section 4.2.1 with
f€[-7,7] and data y = f + x, x ~ N(0,0?). Suppose we allow algorithms
which additionally use some (independent of y) “pure noise” data t € T

where T = R* and t ~ w = N(0,0%1), say. Then we cannot make use of t
and best affine and arbitrary algorithms use y alone.

Proof This is the consequence of a more general fact. Namely, suppose that
for the corresponding class A of algorithms which use only y, there exists a
least favorable probability distribution p on E for which

rad®™(N, A; u) = radV (N, 4 E). (4.7)

Let ¢ : Y x T — G be an arbitrary algorithm using also ¢, such that
(-, t) € A, Vt. Denote

E(1.0) = [ (S(F) = pN() +.0))* n(d).
Then, using the mean value theorem we obtain

@ Mg ) = swp [ (0w = [ [ e u)

feE

_ // (F,0) pldf) w(dt) > /e2<f,t*>u(df>

> (rad™*(N, A; p))? > (rad“ (N, A; E) )%
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For the one—dimensional problem under consideration the least favorable
u satisfying (4.7) exists. For affine algorithms it puts equal mass at +7,
w({—=7}) = p({r}) = 1/2, which follows from the fact that the error of any
linear algorithm is attained at the end points. For arbitrary algorithms, pu
is concentrated on a finite set of points, see NR 4.1. O

Consider now the case where E is an interval. That is, E =1 = {af_1 +
(I-—a)f1|0<a<1} forsome f_q,f €F.

Lemma 4.3  Let E be the one—dimensional set, E = I(f_1, f1). Let h =
(fr = f-1)/2 and fo = (f1+ f-1)/2.
(i) If N(h) =0 then

radyg (N, [) = rad *(N; 1) = [S(h)]

and the optimal algorithm is ¢ = S(fo).
(i) If N(h) # 0 then

rad}g *(N; I) = [S(h)|71in (1 )
: IN (R

rad}  *(N;I) = |S(h)|ram | 1
> () = (nzv uy>

and the optimal affine algorithm is given as

- o2 S(h) B N(h)
paly) = SUo) o <1’ \|N<h>||2y> N ),

where Tiin (-, ), Tarb(+,+) and copt(+,+) are as in Lemma 4.1.

Proof (i) Since for any f € I we have N(f) = N(fo), information consists
of pure noise only. Hence, in view of Lemma 4.2, such information is useless.
The optimal algorithm is the center of S(I) and the formula for the minimal
error follows.

(ii) For f € I, let o = a(f) be defined by f = fo + ah. Clearly, f € I iff
|a| < 1. Transform the data y = N(f) + = to

S12(y — N(fo))

/
zZ = = aw + T,

IN ()l
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where w = (2*1/2N(h))/\|N(h)Hy and

~1/2,, o2
¥ = iy~ N (0 Ty I)'

We now choose @ to be such an orthogonal matrix that Qw = e; (the first
versor). Then the problem of approximating S(f) from data y is equivalent
to that of approximating s(«) = S(fo) + aS(h), —1 < a <1, from data

g = Qz = [a+T1,T9,...,T,] € R"

where #; are independent, ; ~ N(0,02/|N(h)||3), 1 < i < n. We see
that only the first component of ¢ is not pure noise. From Lemma 4.2 it
follows that we cannot make use of Zo,...,Z, to reduce the error, and we
can restrict ourselves to data 1 = o + Z7.

Thus we have reduced the original problem to the one dimensional prob-
lem of approximating s(«) from g; = o+ 1. The formulas for the minimal
errors now follow from Lemma 4.1. The optimal affine algorithm is given as

o2
(paff(y) = S(fO) + S(h) Copt < ) Zjl-
* NI
To complete the proof, observe that

i = (Qze1)2 = (2,Q ter)s = (z,w)s
_ <21/2(y—N(fo)) 21/2N<h>>
2

INBly "INy
1 N(h)
[N (R)]ly <y_N(f0) N (R )Hy> -

We now find optimal affine algorithms for arbitrary convex set E. For § > 0,
let

r(d) = sup{S(h)| he€bal(E), ||NHh)|y <d}
(bal(F) = (E—FE)/2). Recall that r(0) is the worst case radius of information
Ns(f) = {N(f) + z| ||z]ly <} with respect to E, r(d) = rad™(Ny; E).
Let ¢g5 be the worst case optimal affine algorithm for information Ns. We

know from Section 2.4 that it exists and it is optimal among all algorithms,
rad“" (Ng; E) = V" (Ny, ps; E). Moreover, @5 is of the form

ws = gs + ds (-, ws)y
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where gs € R, ws € R with [Jws|ly = 1, and ds > 0 is an arbitrary number
such that 7(y) < () +ds(y—9), V. The set of all such ds will be denoted
by 9r(d). (Compare with Theorem 2.6.)

Observe that taking 6> = o2, we obtain an algorithm which is close
to optimal affine in the mixed worst—average case. Indeed, for any affine
v =g+d(,w)y with ||lw|]y =1, we have

1S(f) = (N (f) + )|
= [S(f) = p(N(N))I* = 2dS(f) (w, 7 w)s + &*(w, X7 '2)3.

If we integrate this over z ~ m = N(0,02%), the second component will
vanish and the third one will become o2d?. Hence,

“(N.piE) = sup\/ L 180) = eV + )2 m(da)
feE "
= \/Jscup\S —e(N(IP + o2 d (4.8)

Since e™" (N, ¢; E) = supscp [S(f) — @(N(f))| + d d, for 62 = 02 we have

1
_2 ewor(N, ©; E) < eW*a(N, v; E) < e"Vor(N’ ©; E)

In particular, this implies
(Nyps; F) < V2-radV (N} E) (6% = o?).

It turns out that for appropriately chosen ¢ the algorithm ¢y is strictly
optimal affine.

Theorem 4.2  Let 0> > 0. Suppose that there exist 6 = §(o) > 0 and
ds € Or(6) such that
or(0)
ds = —=. 4.9
b o + 62 (4.9)

Then the algorithm @s is optimal affine in the mized worst—average setting
and
or(9)

rad’z *(N; ) = " *(N,p5; FE) = Nk
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Proof For e > 0,let h = (f1 — f-1)/2 € bal(E), fi1, f-1 € E, be such that
IN(h)|ly <6 and S(h) > r(d) —e. Let I = I(f_1, f1). Then

sup [S(f) — ws(N(f))| < sup|S(f) — ps(N(f))] + e
ferE ferl

This and (4.8) yield

(€ (N, p5; E))* = ;ggls(f) —ps(N(F)IP + o*d;

(i}g S(F) = ws(N(f))| +¢)? + o%d3.

IN

Since € can be arbitrarily small, the last inequality and the formula (4.9) for
ds give

@ N5 B)? < sup|S(F) = N(AP + o*d;
a2 r2(9)

2 2 52
= (T‘(é)—(sd(s) + o d5 = m

(4.10)

On the other hand, the error over E is not smaller than the error over
the interval I. Using the formula for radV ?(N; I) given in Lemma 4.3 we
obtain

rad (N B) > radl(Ni7) > 200 29

SV i
and since ¢ is arbitrary,
wea or(d

The theorem now follows from (4.10) and (4.11). O

Hence, under the assumption (4.9), the optimal algorithm in the mixed set-
ting turns out to be optimal in the worst case with appropriately chosen
0.

Observe that in the proof we also showed that the minimal linear worst—
average error over F equals the minimal linear worst—average error over the
hardest one—dimensional subset I C E. We emphasize this important fact
in the following corollary.
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Corollary 4.1  If there exist § = (o) and ds € Or(d) satisfying (4.9)
then
radyz “(N; E) = sup radyg *(N; I).
ICE
Furthermore, if the worst case radius r(0) is attained at h* = (ff — f*,)/2 €
bal(E), f{,f*, € E, then the interval I* = I(f*,, f{) is hardest possible,
i.e., rady (N E) = rad)  *(N;I*). O

arb

We note that if E is not only convex but also balanced, then the optimal
affine algorithm ;s is linear and the hardest one—dimensional subclass is
symmetric about zero.

It is now natural to ask when the crucial assumption (4.9) is satisfied.

Lemma 4.4  Suppose that for the worst case radius we have r'(07) > 0.

If
sup |[N(h)|ly < +oo (4.12)
hebal(E)

then for any o > 0 there exists § = §(o) > 0 and d € Or(8) which satisfy
(4.9

Proof Since r(v) is a concave function of ¢, the set {(v,d)| v > 0,d €
Or(7y) } forms a continuous curve. The assumption (4.12) implies that for
sufficiently large ~ the radius r(y) is constant, which means that for large
v we have dr(y) = {0}. We also have dr(0) = r’(07). On the other hand,
the function v — yr(v)(0? + +?)~! is nonnegative, continuous and it takes
zero for v = 0. Hence, these two curves must have nonempty intersection at
some v > 0, as claimed. O

Clearly, the condition (4.12) (and consequently also (4.9)) is satisfied if, for
instance, the space F' can be equipped with a norm with respect to which
E is a bounded set and N : F' — R" is a continuous operator. Sometimes it
may happen that Theorem 4.2 applies although (4.12) does not hold.

Example 4.2  Consider the integration problem over the class E of peri-
odic 1-Lipschitz functions f : [0,1] — R as in Example 2.8. The informa-
tion is given as y; = f(i/n) + z;, 1 < i < n, where z; are independent and

T NN(O,O'Q).
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Recall that then r(y) = v/v/n + 1/(4n). The worst case optimal algo-
rithm is independent of v and equals ¢y, (y) = n~! 31 | y;. We check that
(4.9) holds for § = 6(0) = 402%\/n. Hence, Theorem 4.2 yields that the
algorithm ¢y, is optimal linear also in the mixed case for any ¢ and

radle *(N; B) = 0—2 + L
aff ’ n  16n?’

The hardest one-dimensional subclass is [—h*, h*| where
1

h* = 40 + —
U+2n

1—1
n

21 —1
2n

<t<—,1<i<n.

)

_‘t

In this example, supycpa(p) |V (h)[]2 = +0oo and (4.12) does not hold. O

We now pass to arbitrary algorithms. The just proven relations between the
mixed and worst case settings enable us to show the following result.

Theorem 4.3  If (4.9) holds then

d¥ (N, B
< Rl BB (413)
rad)  *(N; E)

where k7 is defined by (4.6). Furthermore, rad’g *(N; E) ~ rad} *(N; E) as
o2 —0t.

Proof Due to Lemma 4.3, (4.13) holds for E being an interval. This and
Corollary 4.1 yield
rad’g *(N; ) = sup rady *(N; E)
ICE

< K] ?gg rady  *(N;I) < k7 -rad) *(N; E).

We now prove the remaining part of the theorem. We can assume without
loss of generality that /() > 0 since otherwise information is useless. Then,
in view of Lemma 4.3 and Theorem 4.1, we have to show that it is possible
to select 6 = 0(c2) and ds in such a way that o2 /6% converges to 0 or to +oo,
as 02 — 0. Indeed, if this were not true, we would have § — 0. However,
as
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the limit
o? { 0 it r(0)

AL 5 +oo it r(0) >

as claimed. O

Thus, we have shown that nonaffine algorithms can only be slightly better
than affine algorithms. Moreover, optimal affine algorithm is asymptotically
optimal among arbitrary algorithms.

We end this section by considering a special case where F is the unit ball
in a separable Hilbert space F' and the functional S as well as the operator
N are continuous. That is, S = (-, fs)r and N = [(, fi)F, ..., (-, fn)F] for
some fg and f; from F. Obviously, the condition (4.12) is satisfied and all
results of this section are valid. However, in this special case we can obtain
more specific results. To do this, we will refer to the average case setting
rather than to the worst case.

Suppose that F D F is such a separable Banach space that S and N
can be extended to a continuous functional S and continuous operator N =
[L1,...,Ly] defined on F. Suppose also that the pair {F, F'} is an abstract
Wiener space, and let p be the corresponding to it zero mean Gaussian
measure. As always, we denote by C), the correlation operator of ji. Consider
the problem of approximating S (f) in the average case setting with respect
to the measure p, based on information y = N(f) + z, x ~ N'(0,0%%).

Lemma 4.5  For any linear algorithm i, we have

7a(N, Plins E) — ave (N Plins ,U,)
Proof Indeed, denoting ¢, = d(-,w)y, ||w|]y = 1, we obtain

(N, prin; p)* = / RnS — o (N (f) + 2))? w(dz) p(df)
= [ )~ o) Putdr) + o*?

Recall now that for any continuous functional L defined on F we have
[ L2(f)u(df) = ||fcl|% where fr € F is the representer of L in F, see
Section 3.3.2. Since K = S(-) — ¢yn(N(-)) is a continuous functional in F
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and frx = fs —d > i w;fi, we get

(€N, pin; 1) = |[Ifs —d Y wifil* + o*d?
=1
= sup (S(f) —em(N(f)))* + o?d®
Iflp<t

= (eW7a(N7 Salin;E))27
as claimed. O

Observe that the space F satisfying the desired assumptions always exists.
For instance, it can be constructed as follows. Let W be the space spanned by
fs: f1s- .., fn and let W be the orthogonal complement of W. Let {fitisn
be a complete orthonormal basis of W-L. Define F as the closure of F with
respect to the norm

1A = IfwlE + D2 Nad, f=fw+ > aifi

where {);} is a positive sequence with 3772, .1 A\; < +o00. Then {F, F}is
an abstract Wiener space. Furthermore, it is easy to see that S(f) = S(fw)
and N () = N(fw).

Existence of F' together with Lemma 4.5 and the formulas for the optimal
algorithm in the average case given at the beginning of Section 3.5 yields
the following result.

Theorem 4.4  Let E be the unit ball in a separable Hilbert space F, and let
S and N be continuous linear. Then, in the mized worst—average setting, the
optimal affine algorithm is linear, unique, and given as ¢in(y) = (y,w)s
where w is the solution of (6% + Gn)w = N(fs) and the matriz Gy =
{{fis f5)r}ij=1- Furthermore,

radl (N E) = (/Ifsl3 — (w,N(fs))2. O

In the Hilbert case, the hardest one-dimensional subproblem can also be
shown explicite. Indeed, we know from Theorem 3.4 that the average case
approximation of S(f) with respect to the measure p is as difficult as the
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average case approximation with respect to the measure pg- whose mean
element is zero and correlation operator

<L3K*>H

Ar~(L) = 7=
[eelF

C,K", LeF~,

K* = S — (w,N(-))2. Furthermore, in both cases the algorithm ¢y, is
optimal. Note that ug+ is concentrated on the one—dimensional subspace
V = span{C,K*}. Hence, due to Lemma 4.5, ¢y, is also optimal linear in
the mixed setting with the set Ex+ = {aC,K* € V| |of | K* <1}, and
eV (N, prin; Pr+) = eV (N, ¢yin; E). Since

HMK*

1Ky = KX (Ag-K") = |K*[; = IC.K"||%,
we have g+ = [—h*, h*| where
e Ol _ fs =220 w;if;
1CuK*p Ifs = = wifille’

and Ex- C E. The interval [—h* h*] is thus the hardest one-dimensional
subproblem.

4.2.3 A correspondence theorem

The relations between the mixed worst—average and other settings discovered
in Section 4.2.2 yield the following correspondence theorem.

Let S be a linear functional on a linear space F. Let information about
f be given as y = N(f) + x. Consider the problem of approximating S(f)
from data y in the following three settings.

P1: Mixed worst-average setting with a convex set £ C F' and the noise
z ~ N(0,02%).

P2: Worst case setting with a convex set £ C F' and the noise bounded by

lz|ly = vV(Eta, z)s < 0.

P3: Average case setting with a Gaussian measure p defined on F' and
z ~ N(0,02%).

We denote by ¢, the optimal affine algorithm in the mixed setting (P1).
Recall that e"~*(N, ps; F) < x]rad)  *(N; E).
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Theorem 4.5 (i) Suppose the condition (4.9) is satisfied and 6% = o>.
Then eV (N, @55 E) < v/2radV(N; E) and

1
KiV2

(i)  Suppose the measure u is induced by the abstract Wiener space {H, F'},
and E is the unit ball of H. Then e®*(N, pq; ) = rad®™*(N; ) and

1
— -rad™(N; p) < rad)  *(N; E) < rad™*(N;p). O

arb
K1

-rad"(N; E) < rad) (*(N; E) < rad™"(N; E).

We can say even more. For any o2 € [0, +occ] there is § = (o) € [0, +00)
such that the algorithm s is optimal affine in the mixed setting (P1) and
in the worst case setting (P2) (with convention that ¢ is a constant).
And vice versa. For any § € [0,+00] there is 02 = 02(4) € [0, +o0] (02 =
d(r(d)/ds—0)) such that the algorithm ¢, is optimal affine for (P1) and (P2).
Since ¢, is also optimal affine in the average case (P3), similar relations hold
between the worst case (P2) and average case (P3).

Example 4.3 Consider the abstract Wiener space {H, F'} where H = W, ,
and F' = C? (r > 0), and corresponding to it r—fold Wiener measure w,. (see
Example 3.4). Suppose we want to approximate a functional S € F'*, e.g.,
S(f) = fol f(t) dt, from noisy information y = N(f) + =, where

N(f) = [f(tl)’f(t2)""7f(tn)]'

We know that in the average case (P3) with u = w,, the unique optimal
algorithm is the smoothing spline algorithm. It is given as ¢, (y) = S(s(y))
where s(y) is the natural polynomial spline of order r which belongs to W,
and minimizes

n

[ Ge@r a5 - s

=1

(for 02 = 0, s(y) interpolates data y; exactly, s(y)(t;) = v;, Vi). Hence, this
algorithm is unique optimal affine in the mixed setting (P1) with E being
the unit ball of H, and close to optimal among arbitrary algorithms in the
mixed and worst settings (P1) and (P2).

Let {¢,} be the family of smoothing spline algorithms where ¢ runs from
zero to infinity. These are all optimal affine algorithms in any of the three
cases, for different 6 or o2, respectively.
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Notes and Remarks

NR 4.1 The one-dimensional problem of Section 4.2.1 was studied by many au-
thors. Bickel [5], Casella and Strawderman [8], Levit [49] looked for optimal nonlin-
ear algorithms. It is known that the optimal algorithm is the Bayes estimator with
respect to the least favorable distribution on [—7,7]. This least favorable distri-
bution is concentrated on a finite number of points. Moreover, for 7/0 sufficiently
small, 7/0 < 1.05, it assigns mass 1/2 each to £7. Hence, in this case the algorithm
2 defined by (4.4) with f = 7 is optimal and

e~ 2/2
d
\/27r/ cosh(ur/o) "

As 7/0 increases, the number of points also increases and the least favorable prior
“tends” to uniform distribution.

(ram(r,0%))* = 7730/

NR 4.2 The fact that the ratio 71i,(7, 02)/ram (7, 02) is bounded from above by
a finite constant was pointed out by Ibragimov and Hasminski [25] who studied
the case N = I and convex and balanced E. Donoho et al. [14] and Brown and
Feldman [7] independently precisely calculated the value of 7. It is 1.11....

NR 4.3 Li [50] and Speckman [97] showed optimal properties of smoothing splines
for approximating functionals defined on Hilbert spaces. The main line of proving
results of Section 4.2.2 for arbitrary convex class E follows Donoho [12] who con-
sidered also some other error criteria. (However, we did not assume that the worst
case radius is always attained.) The result about asymptotic optimality of affine
algorithms and special results for the Hilbert case seem to be new. Lemma 4.5 was
pointed to me by K. Ritter in a conversation.

Exercises

E 4.1 Suppose we want to approximate f € [—, 7] based on n independent obser-
vations of f, y; = f + x; where z; ~ N'(0,02). Show that then the sample mean,
@nly) =n~' 377, yj, is an asymptotically optimal algorithm,

e pp) = T~ rad’; *(n), as n — +oo,

\/ﬁ arb

where rad) .*(n) is the corresponding nth minimal error of arbitrary algorithms.

E 4.2 Consider the problem of E 4.1 with f € R (7 = +00) and observations
with possibly different variances, z; ~ N(0,07), 1 < i < n. Show that then the
algorithm

is optimal among arbitrary algorithms and its error equals (3 5, ;7 %)~/2,
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E 4.3 Consider the problem of approximating values of a linear functional S with
F = R", based on information y = f + x, 2 ~ N(0,02I). Show that for a convex
and balanced class £ C R™ we have

_ S2(f)
AN E) = o- —
radag "N B) = oS [ I

E 4.4 Prove the uniqueness of the optimal affine algorithm ¢s(52) of Theorem 4.2
(if it exists).
Hint: Consider first E being an interval.

E 4.5 Show that for the one-dimensional problem of Section 4.2.1 with E = R the
condition (4.9) is not satisfied.

E 4.6 Show that in the Hilbert case the number o?(§) is determined uniquely.
Moreover, in the worst case setting, the regularization parameter v = v(d) equals

a2 (6).

E 4.7 Let F be a separable Hilbert space. Consider approximation of a nonzero
functional S = (-, s) p, from information y = N(f) + « where

N = [<'7f1>F7"'7<'7fn>F]7
(fi, [i)F = 0ij, and & ~ N(0,0°).

Denote by s; the orthogonal projection of s onto span{fi, ..., f,} and by ss its
orthogonal complement. Show that

2
(22) lsillre

5(o?) = . for 0 < 0 < +o0,
V (22) U+ a1
. s ]
0||s2|lF S1||F
2
o (d) = for 0 <4 < ;
V1 =062 ||s1||lp — 0 ||s2]|2 sl

02(8) = +oofor § > ||s1]|#/||s||F. Hence, in particular, the regularization parameter
v(6) = 0*(0) ~ dl|s2llr/[s1llF as 6 — OF.

E 4.8 Show that in the general case 62(§) — 0 as § — 0% and the convergence is
at least linear.

E 4.9 Prove Corollary 4.1 (and consequently also Theorem 4.3) in the Hilbert case
using only Lemma 4.5 and Theorem 3.4.
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4.3 Approximation of operators

In this section, we present some results about approximation of linear oper-
ators in the mixed worst-average case setting.

4.3.1 Ellipsoidal problems in R"

Suppose we want to approximate a vector f = (f1,...,f,) € R™ which is
known to belong to a rectangle

E=R(r)={feR"| [fl<m 1<i<n}
where 7 = (11,...,7,) € R", 7, > 0 Vi. Information y about f is given
coordinatewise, i.e., y; = f; + x;, 1 < ¢ < n, where x; are independent and

Lemma 4.6  For the rectangular problem we have

N n n 2.2
radi *(N,R(7)) = | ri(m,07) = Jzij T
, o; + T
=1 =1 ?
n
rad’ *(N,R(7)) = ngrb(n,ag),
and the (unique) optimal linear algorithm is given as - (y) = (Ciy1, - -, CnlYn)
where
2 Ti2 .
¢ = cOpt(Ti7ai) = JZ—FTZ’ 1<i<n.

3 3

Proof Indeed, in this case the error of any algorithm ¢ = (¢1,...,¢n),
©; : R" — R, can be written as

N R = swp [ Z ~ @i(f +2)* n(da)

fER(T)

= Z < sup /R(fz—%(f—i-a:))Qm(da:))

i=1 \Ifil<7

where m; = N (0, O'i2). Hence, the optimal (linear or nonlinear) approximation
is coordinatewise. Moreover, as y;’s are independent, optimal ¢;’s use y; only.
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The lemma now follows from results about the one-dimensional problem
given in Lemma 4.1. O

It turns out that such a “coordinatewise” algorithm is optimal linear over
a larger set than the rectangle. Indeed, observe that the squared error of
o at any f € R is S0 (1 — ¢;)%f? + o2c?. Since for f € R(7) this error
is maximized at f = 7, the algorithm ¢, is optimal also over the set of f
satisfying the inequality

zn:(l —¢)’ff < zn:(l — )1}
=1 =1

Taking into account the formulas for ¢; we get that this set is ellipsoidal,

£(r) = {feR"\ Zn:ff/afgl}

where

n 2

Z 1—1—72/0)

a? = aX(r) = (14712/02)? I1<i<n.

Moreover, £(7) is the largest set for which ¢, is optimal linear. Hence, we
have the following corollary.

Corollary 4.2  Let E C R™. Suppose there is 7* € R™ such that
R(T*) Cc E C &(17). (4.14)
Then the algorithm .~ is optimal linear over E and

radi! *(N; R(7*)) = rad}{ *(N; E) = rad! *(N;&(7%)). O

lin lin lin

In words, R(7*) is the hardest rectangular subproblem contained in E. The
notion of the hardest rectangular subproblem thus corresponds to the hardest
one—dimensional subproblem for approximating functionals.

The condition (4.14) is satisfied by many sets. The most important
example are ellipsoids. In this case, the formulas for 7*, and consequently
for the minimal error, can be found explicite. Namely, we have the following
theorem.
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Theorem 4.6 Let E be an ellipsoid,

_ {feR”‘ f}ﬁw§§1}
i=1

where by > by > -+ > by > b1 =0. Let

2
. or b [(H2im 1;/') 1 1<i<k,
TZ — Z] 1 ]/b

0 k+1<i<n,

where k is the smallest positive integer satisfying

Z?:1 sz/bj
1435 02 /b?

b1 <

Then the “coordinatewise” algorithm = is (unique) optimal linear,

rad;, (N} E) = eV *(N,p; E) = iaz — (i 75/%)
fin T PR S Y V-

Furthermore,

rady, *(N; E) < w7 -rad) *(N; E)

lin

and @~ s asymptotically optimal among arbitrary algorithms, i.e.,

radi *(N; E) ~ rad’;*(N; E) as o?—0", 1<i<n.

lin arb

Proof Observe first that 7% is well defined. Indeed, the definition of &
implies
1+ 35, 02/b2 1+2"? o? _
k1 02/b; by (1+ 2/b2) + o}/b, bk

(329 = 0), which means that b;(1 + Z?Zl a?/b?)/( ?:1 a?/bj) —1>0 Vi.
Using the standard technique we find that R(7*) is the (unique) hardest

rectangular subproblem contained in E. We can also easily check that E C

E(7*). Indeed, for 1 <i < k we have a;(7*) = b;, while for k +1 < i <n we

have 8 )
>, 05/b;
a;(t) = ZJ_; J/QJ 5 = bry1 = bi
1+2j:10]/b]
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Due to Corollary 4.2, the algorithm ¢~ is thus optimal linear, and the radius
rad)l, *(N; E) = e *(N, pr+; E) can easily be calculated.
As 10 (73, 02) < KiTar (T3, 02), in view of Lemma 4.6 we have
rad) *(N; E) = rad} *(N;R(77))

< k] -rady (NS R(7Y)) < K] -rad)  *(N; E).

— arb arb

We also have i, (74, 02) & ram, (74, 02) as 02 /72 — 0. Hence, to complete the
proof it suffices to observe that o?/(7)? — 0 as all o;‘s decrease to zero.
a

Another characterization of problems whose difficulty is determined by the
difficulty of the hardest rectangular subproblem is given as follows.

We shall say that a set E is orthosymmetric iff (f1,..., f,) € E implies
(s1f2,---,Snfn) € E, for all choices of s; € {+1,—1}. A set E is quadrati-
cally convex iff

QE) = {(ff,....f1)| feEB}

is convex. Examples of orthosymmetric and quadratically convex sets include
rectangles, ellipsoids, and [,,~bodies with p > 2,

E = {feR"] Z|f@-|p/|ai|p§1}.
=1

Lemma 4.7  Let E be a bounded convex set of R™. If E is orthosymmetric
and quadratically convex then the condition (4.14) holds, i.e.,

rad""*(N; E) = sup rad" *(N; R(7)).
TeE

Proof Let 7* be the maximizer of radV *(N;R(7)) over 7 € E. As E is
orthosymmetric and convex, R(7*) C E and it is the hardest rectangular
subproblem contained in E. We need to show that E C £(7*).

For xz; > 0 Vi, let

Ve smn) = (ad" (N RGVE, o VB = 303
=1 "1 ¢

Denoting by 0A the boundary of a set A, we have that P = Q(0E(7*)) is a
hyperpline which is adjacent to the set

B = {z| %(z) > (rad" " (N;R(")))* }.
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As Q(F) is convex and the interiors of Q(E) and Q(B) have empty intersec-
tion, both sets are separated by P. Hence, Q(E) C Q(E(7*)) which implies
E C &(7")), as claimed.

4.3.2 The Hilbert case

We now apply the obtained results to get optimal algorithms for some prob-
lems defined on Hilbert spaces. We assume that S is a compact operator
acting between separable Hilbert spaces F' and G. We want to approximate
S(f) for f from the unit ball E C F. Information is linear with Gaussian
noise, i.e., y = N(f)+x where N = [(-, f1)F, ..., (-, fa)r] and z ~ N(0,02%),
¥ > 0. As always, (-,-)y = (Z71(), )2.

We will also assume that the operators S*S and N*N, where N* is
meant with respect to the inner products (-,-)p and (-, )y, have a common
basis of eigenelements. Denote this basis as {;};>1 and the corresponding
eigenvalues as \; and 7,

S*S & = Ni&i, N*N¢& = n &, 12> 1,
where A\; > Ag > A3 > --- >0 and lim; oo Aj = 0.

Our aim is to find the optimal linear algorithm and its error. It is clear
that we can restrict our considerations to such ¢ that o(R"™) c S(F) since
otherwise we would project ¢ onto S(F') to obtain a better algorithm. We
write ¢ in the form p(y) = >°; ¢;(y)S(§;) where ¢; : R* — R and the
summation is taken over all j > 1 with A\; > 0. As the elements S(¢;) are

orthogonal and ||S(£;)||? = A;, for such ¢ we have

(€ (N, p))
2
oL 1SiIE T P S(&)|| mr(d
||f||Fp§1/" %:“f & — #i(y)) S )H £(dy)

= sup Z N (&) — wi(y) )2 7y (dy).
S feE<1 T /R

We now change variables as follows. Let Z = {i1,42,...,0m } (i1 < ia <
-+ +imy) be the set of all indices ¢ > 1 such that n; > 0. Clearly, m < n.
For j € Z, let ¢j = N¢;/\/mj. Then the vectors g; are orthonormal in R”"
with respect to the inner product (-, )y, and »-1/ 2qj are orthonormal with
respect to (-, ). Let @ be an othogonal n x n matrix whose m first columns
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1/2

are X7 /%g;;, and let

. —1/2 —-1/2
D = dlag{nil/,...,nim/ ,1,...,1}.

n—m

Setting 7 = D1Q7Y 12y we transform the data y = N(f) + = to § =
M(f) + &, where

M(f) = [(£€2)m, o (fG)r 0,0 ]

n—m
and Z; are independent,
N _— 2 1 ~1 —1
T~ T = N(O,a dlag{ml 7---7771‘,”717-“:1})-
n—m

(Compare with analogous transformation in Section 3.4.2). Denoting ¢(7) =
¢(y) and f; = (f,&;)F we obtain

(€N, 9)? = sup > [ Ni(fi — @ (M(f) +2))? 7(d).
o sy R

Changing the variables once more to h; = /A fj, t; = /Ajz; for 1 < j < m,
tj = 2; for m +1 < j <n, and denoting

¢j(y1""ayn) = \/;ngj <y1/\/ )‘il""aym/ )‘imamerl’--'vyn),

we finally get that the squared error (e¥ (N, ¢))? equals

sup Z / (hj — wj(hil +t1,... 7him + s tnt1, - - ,tn) )w(dt)
Zihf/Aigl J "

where
w = N( 0, 0'2-diag{)\il/ml,...,)\im/mm,l,...,1}).

n—m

Observe that information about h = (hy, hg,...) € ly is now given coordi-
natewise. Thus we can apply the whole machinery with rectangular sub-
problems which are now given as R(7) = {h € ly| |h;] < 7,7 > 1} where
7 € Iy is in the ellipsoid Y, 72/\; < 1.
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It is not difficult to see that the hardest 7* is given as follows. Let

s = min{i>0| n41=0o0r \iy1 =0} (4.15)
Then 77 =0 for ¢ > s + 2, and 7{,...,7;,; is the maximizer of
S 2
> o2 + 12 T Tst1
j=1"J J

over the ellipsoid Zf;rll 72/A < 1 (if Agy1 = 0 then 7417 = 0 and the
summation is taken from 1 to s), where the noise levels 0]2 = o2\ /n;.
Solving this maximization problem, we obtain the following formulas.

Let k be the smallest integer satisfying k € {1,2,...,s} and

2 vk n; )1
\/E < g ijl(\ﬁx%) , (4-16)

1+0'2 Zj:ln;l

or k = s+ 1 if such a number does not exist. We have two cases:

(i) If1 <k <sthen

2\ N 1+0° Z@:1 77;1 .
* pous )\Z . -1 1 S S 9
(Ti )2 = g M ( <02 25:1( /3im;) L [

0 1> s+ 1.

(ii) If k=s+1 then

2 A VAL ~
o < \/m 1> 1 <1< s,
2 — X~/ As .
() As+1 — 02/ A5t > 5= (%) 1=s+1,
0 1> s+ 2.
(4.18)
Now we can check that the “coordinatewise” algorithm (.« is optimal not
only for the hardest rectangular subproblem R(7*), but also for the ellipsoid
Z;J:r% h? /A; < 1. The minimal linear error is then equal to the error of ¢,
and nonlinear algorithms can be only slightly better. We summarize our
analysis in the following theorem.

Theorem 4.7  Suppose the operators S*S and N*N have a common or-
thonormal basis of eigenelements {&;} and the corresponding eigenvalues are
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Ai and n;, respectively, \y > Ao > -+ > 0. Let s and k be defined by (4.15)
and (4.16).

(i) If1 <k <s then

2
w-a apy 2<?1V'”jfl)
rad;; *(N) = o- Z— — 5
j:ln] 1+U Z] 177]

(i) Ifk=s+1 then

nj

rad)’ *(N) = $ s+1 + 02 Z (VA = VAs1)?

In both cases, the optimal linear algorithm is given as

R )
Pin(y) = Z W Zj S(f])
J

j=1

where 7} are given by (4.17) and (4.18), and z; = n]fl(N({j),E*ly)g, 1<
Jj<s.
For nonlinear algorithms we have rad’ *(N) < sjrad)} *(N). O

These rather complicated formulas take much simpler form when S is the
identity operator in R?. More precisely, suppose we approximate a vector
f e R |flle <1, from information y; = (f, fi)2 + x;, 1 < i < n, where
x ~ N(0,02%) and the vectors f; span the space RY. (If the last assumption
is not satisfied then rad" *(N) = 1.) It is clear that then the orthonormal
eigenvectors & of N*N are also the eigenvectors of S*S = 1 and A\; = 1
Vi. From Theorem 4.7 we obtain that the minimal error depends only on
>4 m ! = trace((N*N)~1) and equals

wea B trace( N*N)~1)
rady, “(N) = o \/1—1—02 trace( (N*N)~1)

The hardest rectangular subproblem is independent of o2 and given as

d
R(r7) = {f=Zai§ieRd} \aiysn*,lgigd}
=1
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where 77 = n; ! /trace( (N*N)~1). Hence, the optimal linear algorithm is

d
1
Pin(y) = 1+ o2 trace( (N*N)~1) jzjlzjgj

where z; = n;l(N(fj), Y~ Yy)o. In particular, if N is the identity and ¥ is
a diagonal matrix (with elements nj_l, 1 <j <d), then z =y and py,(y) =
(1 + o%trace( (N*N)~1))~1y.

We see that the optimal linear algorithm is in this case not a smooth-
ing spline since the latter puts different coefficients, ¢; = (14 ~/n;)~!, for
different j. Thus, in the mixed worst—average case the situation changes as
compared to worst and average settings where, in the Hilbert case, smooth-
ing splines are optimal algorithms.

The assumption that S*S and N*N have a common basis of eigenele-
ments was essential. When this is not satisfied, optimal (or almost optimal)
algorithms are known only for some special problems. We now present one
of them, for other results see NR 4.5.

Suppose we approximate values of a linear operator S defined on F = R,
for all elements f € RY, ie., E = R% Information N is assumed to be
arbitrary. It turns out that in this case the optimal algorithm are the least
squares, even in the class of arbitrary algorithms. Indeed, the (generalized)
least squares algorithm is defined as i5(y) = SN ~!Py(y) where Py is the
orthogonal projection (with respect to (-,-)y’) in R™ onto N(R%). From the
proof of Theorem 3.6 we know that for any f

/Rn IS(f) = @1s(N(f) + 2) |*n(dz) = o trace(S(NN)~'S).

Hence, (eV2(N, ¢15))? = o?trace(S(N*N)~1S*). On the other hand, a lower
bound on rad¥~?(N;R?) can be obtained by calculating the average radius
of the same information with respect to the measure uy = N(0,AI). Using
Corollary 3.1 we obtain

NS
ave . 2 _ . ) — T4 +2/(n:\)
(rad™*(N; pr))” = A-trace(SS7) jzll+02/j(77j)‘)
d D) 2
- YA IS

J=1
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Now, letting A — 400 we get
(rad?;*(N; RT))? - > )\lim (rad®(N; py))?
d 2 d
S(&; _
= o2 Y BEIE o 5 o (vey
=1 j=1
= o?trace(S(N*N)~18%).
Hence, we have proven the following theorem.

Theorem 4.8 Let E = F = RY and dim N(F) = d. Then the generalized
least squares 15 are optimal among arbitrary algorithms and

rad’;*(N;RY) = ¢ \/tmce(S(N*N)*ls*).

Notes and Remarks

NR 4.4 Section 4.3.1 is based on the results of Donoho et al. [14] where the model
with infinitely many observations is studied. Corollary 4.2 is however new. The
proof of Lemma 4.7 is also different. Results of Section 4.3.2 seem to be new.

Asymptotic optimality of linear algorithms for ellipsoidal problems was first
shown by Pinsker [76].

NR 4.5 The model with “coordinatewise” observations turns out to be the limiting
model in curve estimation. This fact together with results of Section 4.3.1 can be
used to derive results about optimal algorithms for some other problems. We now
give one example.

Suppose we want to approximate a function f : [0,1] — R in £y-norm from
the class E = Ep = {f € W, | fol(f(T)(ﬁ))2 dt < P?}, based on noisy values of f
at equidistant points, y; = f(i/n) + x;, 0 < i < n, and x ~ N(0,02I) (0% > 0).
In the statistical literature, this is called a nonparametric regression model and was
studied, e.g., in Golubev and Nussbaum [19], Nussbaum [67], Speckman [98], Stone
[100] (see also the book of Eubank [15]). It is known that for this problem the
minimal error is asymptotically (as n — 00) achieved by a version of the smoothing
spline algorithm, and that this minimal error satisfies

rad¥;?(n) = n” 7.
The asymptotic constant ' in the “<” notation was evaluated by Nussbaum [67]
who showed that

I = ’}/(T)O'%Pﬁ
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where y(r) = (2r + L)Y/ +2) (r/7(r + 1))7/(27+1) is Pinsker’s constant. The main
idea of proving this result is as follows. As for large n, the Lo—norm of a func-
tion f essentially equals || f|l, = (n~' Y1, f2(i/n))*/2, we can consider the er-
ror with respect to the seminorm | - ||, instead of the L£o—norm. The set E, =
{(f(0),f(1/n),...,f((n—=1)/n),f(1))| f € Ep} is an ellipsoid. Hence, the origi-
nal problem can be reduced to that of approximating a vector v € E,, C R™ from
information y = v+ where x ~ N(0,021I). If we find the coordinates of E,, (which
is the main difficulty in this problem), results of Section 4.3.1 can be applied.

Golubev and Nussbaum [19] showed that we cannot do much better by per-
forming observations at other than equidistant points.

NR 4.6 Recently, Donoho and Johnstone [13] (see also Donoho et al. [11]) de-
veloped a new algorithm for approximating functions from their noisy samples at
equidistant points. The algorithm is nonlinear. It uses the wavelet transform and
relies on translating the empirical wavelet coefficients towards the origin by an
amount /2log(n)o/y/n. Surprisingly enough, such a simple algorithm turns out
to be nearly optimal for estimating many classes of functions, including standard
Holder and Sobolev classes, but also more general Besov and Triebel bodies.

More precisely, suppose that f is in the unit ball of the Besov space B, . or
Triebel space F; ;. Then the minimal errors of arbitrary and linear algorithms using
n noisy samples are given as

rad? #(n) < n=F and rad))*(n) = n*,
where ) )
p o 8 and W = StA/-—1p)
s+1/2 s+1/2+ (1/p— —1/p)
p— = max{p, 2}, correspondingly. Hence, for p < 2, no linear algorithm can achieve

the optimal rate of convergence.
For information on Besov and Triebel spaces see, e.g., Triebel [110].

NR 4.7 The computational complexity in the mixed worst—average case setting is
studied very rarely. There are still two main difficulties that yet have to be overcome
before finding concrete complexity formulas.

The first difficulty lies in obtaining optimal information. As optimal algorithms
are not known exactly even for problems defined in Hilbert spaces, results on optimal
information are rather limited. (For some special cases see NR 4.5 and E 4.13 4.14.)

The second difficulty is in the problem of adaptive information. For instance, we
do not know sufficient conditions under which adaption does not help. Ibragimov
and Hasminski [24] and Golubev [20] proved that in the nonparametric regression
model the equidistant design is asymptotically optimal even in the class of adaptive
designes. This is however no longer valid if we consider the integration problem.
Namely, one can show that adaption can significantly help for multivariate integra-
tion over convex and balanced classes of functions, see Plaskota [84].
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Exercises

E 4.10 Show that the number k in Theorem 4.6 can equivalently be defined as the
largest integer satisfying 1 < k < n and

k
by < Zj:l ‘732‘/ bj
—
1+ a3 /b3
E 4.11 Let E be the l,~body with 1 < p < 1. Show that then the condition (4.14)
is not satisfied and, in particular, F is not quadratically convex.

E 4.12 Suppose the least squares algorithm s is applied for S = I and F being
the unit ball of R?. Show that

" (N, ) ~ radVL*(N) as trace( (N*N)™') — 0.
E 4.13 Consider the problem of approximating a vector f from the unit ball of IR¢.
Let rp(01,...,0,) (0 < 0? <-.. < 02) be the minimal error that can be attained
by linear algorithms that use n (n > d) independent observations y; = (f, fi)o + x;
with Gaussian noise, x; ~ N(0,02), where || fi]l2 <1, 1 <4 < n. Show that

S < Y072 1<r<n (4.19)

J=r Jj=r

In particular, for n = d we have

rn(01,. ., 0n) =

What is the optimal information?
Hint: To obtain the upper bound and optimal information, use Lemma 2.14.

E 4.14 Consider the optimal information problem as in E 4.13, but with £ = R?
and arbitrary solution operator S : R? — G. Let Ay > --- > Ay > 0 be the
eigenvalues of S*S. Show that

rn(01,...,0,) = min
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where the minimum is taken over all n; > 0 satisfying (4.19). In particular, for

equal variances o7 = 0 we have

d
rn(o) = %~Z)\3/2.
i=1

Find the optimal information.



Chapter 5

Second mixed setting

5.1 Introduction

When we vary stochastic and deterministic assumptions on the problem
elements f and noise z, the mized average-worst case setting will appear
quite naturally as the fourth possible way of treating problems with noisy
information. In this setting, we assume some probability distribution pu
on the domain F' of the solution operator S. The information operator is
defined as in the worst case of Chapter 2. That is, N(f) is a set of finite real
sequences. The error of an algorithm ¢ that uses information y € N(f) is
given as

"(N.g) ¢ [ swp 1809 = el ular).
I yeN(f)

As the mixed average—worst setting seem to be of less importance than
the other settings, it is studied very rarely. Nevertheless, it leads to inter-
esting and nontrivial theoretical problems.

The main results of this chapter concern approximating of functionals
and are presented in Section 5.2. It turns out that in this case the mixed
average—worst setting can be analyzed similarly to the worst—average setting,
although they seem to be completely different. Assuming that the informa-
tion noise is bounded in a Hilbert norm, we establish a close relation between
the average—worst and a corresponding average case settings. Namely, opti-
mal linear algorithms in both settings belong to the same class of smoothing
spline algorithms. Moreover, the minimal achievable errors differ only by a
small constant and can be (almost) attained by the same algorithm. Using
once more the concept of hardest one—dimensional subproblem, we also show

259
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that for approximating functionals nonlinear algorithms cannot be much bet-
ter than linear algorithms.

The relation between the average-worst and average settings together
with relations established in the previous sections, enables us to formulate a
theorem about (almost) equivalence of all four corresponding settings in the
case when the solution operator is a linear functional.

In Section 5.3, we present some results about approximating of operators.
In particular, we show that for sufficiently small noise level, the least squares
are the optimal linear algorithm.

5.2 Linear algorithms for linear functionals

In this section, we construct almost optimal algorithms for the case when the
solution operator S is a linear functional. To do this, we use ideas similar
to those of the worst—average setting.

5.2.1 The one—dimensional problem

Suppose we want to approximate a real random variable f which has zero
mean normal distribution with variance A > 0, f ~ N(0,\). We assume
that instead of f we know only its noisy value y = f + x where |z| < §.
That is, the information operator N(f) = [f — §, f + 6]. In this case, the
error of an algorithm ¢ is given as

e V(N,p) = V()N 6;0)

_ \/ Jomx L £ 11— e+ el 22N df

We note that the general problem with N = .5 reduces to this case. Indeed,
as p is Gaussian, we have S(f) ~ N(0,5(C,S)). Then we approximate
g = S(f) € R based on information y = g + x where |z| <.

First, we consider linear algorithms. Let
Tin(A,0) = inf{ e* (N, d;¢) | ¢ — linear }.
Lemma 5.1  For any A and § we have
5 5% < 2,
B N B = T L
VA IN< 2.
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The optimal coefficient copt = Copt(A,0) of linear algorithms is unique and
given as

1 62 < 2,
A—=04/2)\/7 9 -
Copt()\,é) m ;)\ < 52 < 5)\,
0 IXN< 2.

Proof For a linear algorithm ¢(y) = cy and f € R we have

sup |f —o(f +z)> = sup [(1—c)f —cxf?
|lz]<é |lz[<6
= (1—0)2f2—|—0262+25|(1—c)c||f|.

Taking the integral over f we get

VNG 0) = (1—¢)?X + 202 + 26)(1 — )¢ Q
V =

To obtain the desired result it is now enough to minimize the obtained
expression with respect to ¢. O

Observe that the optimal coefficient copt is determined uniquely and it is a
function of 62/, i.e., copt(A,8) = copt(1,8/v/A). Furthermore,

Fin(A0) = V- rn(1,8/VN) . (5.1)

It is clear that we can do better by using nonlinear algorithms.
Example 5.1  Let A > 0 and §2 > Ar/2. Then the nonlinear algorithm

y+9 y < —6,
(pnon(y) = 0 —5SZ/§5,
y—20 <y,

has smaller error than the optimal linear one ¢y, = 0. Indeed, it is easy to
check that for any f we have

S 11 = uonl + ) = min{ 17}, 45°),

while for ¢ = 0 the above quantity equals |f|2. Hence, e % (\,d; ¢non) <
e*V(X,0;0). O
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However, as in the first mixed setting, we never gain much. Indeed, let
Tarb(A,0) = Inf{e* V(A d;¢) | ¢ — arbitrary }.
Theorem 5.1  We have

hmwzlz lim M

5/\/X—>0 rarb()\vé) 6/\/_—>oo 7narb()\ 6)

Furthermore, there exists an absolute constant ko such that

Thn()\,é)
S ) S Ko VAo

Proof Due to the same argument as in the proof of Theorem 4.1, we can
assume without loss of generality that A = 1.
To obtain a lower bound on the error of ¢, note that

sup | — o(f + ) > 5 (17—l + 8P +17 —lf ~ 5)P).

|lz|<é

From this we get

(€ (1,8;0))?
S F/ (If = o(f + O + [f —(f = 0)2)e I 2af

- _ _ 52 e Wm0?/2 oy — + 82 e Wtd?/2 gr
\/S—W/R(y o(y) —6)"e (y —oy)+6)°e if

For each y, the last integrand is minimized by

% N _ a_ — G4
Py =y -0 T o
where a_ = 6_(3/_5)2/2 and ay = 6_(y+6)2/2. HGHCG, Setting Y = (,0*

and performing some elementary transformations we finally arrive at the
following bound:

V(LG5 p) = 0%4(0) (5.2)

+o0 2
_ 22 exp{—y~/2}
() = \/7/ “cosh{dy} dy.

where
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Observe that for all §

w0) 2 2 [ eig? /oy,

This, (5.2) and Lemma 5.1 yield

(1,0
liy 7010y
0—0 Tarb 1,5)

The second limit of the theorem follows from the fact that for any ¢ and
[f| <6 we have supj,<s|f —@(f +z)| > [f —¢(0)]. This yields

a2 o [ (0P
T VoY

19 2
/ e " 2ar — 1,
-4

V2

>

as 0 — +oo.

Since the inequality 745(A, ) < min(A, ) is obvious, it remains to show
existence of ko. To this end, observe that the function v is decreasing.
Hence, from (5.2) and Lemma 5.1 we get that for ¢ € [0, 1]

Tin(1,0) - 52 - 1
rarb(1,0) = 629(0) — (1)’

On the other hand, for ¢ € (1,+00) we have

T]in(l, 5) 1 1

7narb(lvé) = 7narb(Ll) = 1/}(1) .

Hence, we can take ko = 1/¢(1). O

As in the first mixed setting, we can define the constant

* Tlin()" 6)
K = Sup ———=— . 53
2 )\,zISD Tarb()‘a 5) ( )

From the proof of Theorem 5.1 we have that x5 < »~1/2(1) = 1.49....
The exact value of k3 is however not known.
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5.2.2 Almost optimality of linear algorithms

We now consider a general case. That is, we assume that S is an arbitrary
continuous linear functional defined on a separable Banach space F', and
that pu is a zero mean Gaussian measure on F' with correlation operator C, :
F* — F. Information about f € F' is linear with noise bounded uniformly
in a Hilbert norm. That is, y = N(f) + = € R™ where N = [Lq,,..., L]

(L; € F*) and [|z]ly = /(¥ 2, 2)2 < 6, ¥ =% > 0. Let
radi, Y (N;p) = inf{e*V(N,p;u)| ¢ - linear }

rad? Y(N;pu) = inf{e* V(N,p;u)| ¢ - arbitrary }

arb

be the minimal errors of linear and arbitrary approximations with respect
to the measure p.

Consider first the case where p is concentrated on a one dimensional
subspace.

Lemma 5.2  Leth € F and let i be the zero mean Gaussian measure with
correlation operator

C.(L) = L(h)h, VLeF*.
(i) If N(h)=0 then
rad, " (N; p) = radiy " (N, p) = [S(h)|
and ¢ = 0 is the optimal algorithm.
(i) If N(h)#0 then

5
rad;; " (N; = |S(h rin(l,i) ,

é
Ny ) = [S(h)] ar (1,——————> ,

and the optimal linear algorithm is given as

. 5 S(h) N(h)
¢@)_‘m<LHNmmY>HNWWY<waMNY>Y

where Tiin (-, ), Tarb(+,+) and copt(+,+) are as in Lemma 5.1.
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Proof (i) Since N(f) vanishes on span{h}, information consists of pure
noise only. Let ¢ : R™ — R be an arbitrary algorithm. Then, for any a € R"
with ||al]|y < J, the error of the constant algorithm ¢, = ¢(a) is not larger
than the error of ¢. Hence, zero provides the best approximation and the

minimal error equals |/S(C,S) = |S(h)|, as claimed.

(ii) Define the random variable & = «(f) by f = ah. Then « has stan-
dard Gaussian distribution. Similarly as in the proof of Lemma 4.3, let-
ting z = X~2y/|IN(h)|ly, we can transform the data y = N(f) + z to
z=aw+ 2’ where w = X"Y2N(h)/|N(h)|ly and ||2/||2 < §/||N(R)|ly. Us-
ing an orthogonal matrix @ with Qw = e; we get that the original problem
of approximating S(f) from data y is equivalent to that of approximating

s(a) = aS(h), a ~ N(0,1), from data
g = QZ = [a+5715j25'“7jn]

where [|2'[|2 < 6/||N(R)]]y-

It is now easily seen that the ‘pure noise data’ %o, ..., 9, do not count.
Indeed, for an arbitrary algorithm ¢ : R™ — R we can define another algo-
rithm ¢o(9) = ¢(91,0,...,0) which uses g; only. Then for any o € R we

——

n—1

have (3, = 0/[[N(h)]ly)

sup ’S(O[) - (p(gj)‘ Z sup ‘S(Oé) - @(gh 07 o 70)’
|12 l2<dn |%1|<5p, 7_’1_/

= sup |s(a) = o(9)|
&l2<3,

and hence e V() > e* V(o).

Thus, we have reduced the original problem to that of approximating
s(a) from §; = a + &1 where a ~ N(0,1) and |#1] < §/||[N(h)|]y. The
formulas for the minimal errors and optimal linear algorithm now follow
from Lemma 5.1 and the fact that g, = (y, N(h))y/[|[N(h)||3. O

Assume now that the Gaussian measure y is arbitrary. For o2 > 0, let ¢,
be the optimal algorithm in the average case setting with the measure p and
information y = N(f) + 2 where the noise = ~ N(0,02%). Recall that ¢, is
given as ¢, (y) = (y,wy )2, where w, is the only solution of (62% + G n)w, =
N(C,,S) belonging to (02X 4 Gx)(R"), and the matrix Gy = {L;(C,Lj)}i
see Section 3.5.
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It is easy to see that for o = §2 the algorithm ¢, is almost optimal linear
in the mixed average-worst setting. Indeed, let ¢ = d(-, w)y with ||w|y =1
and d > 0 be a linear algorithm. Then the worst case error for f € F' equals

sup [S(f) = o(N(f) +2)* = (IS(f) = d(N(f),w)y| + 6d)*,

llz]ly <6
while the average case error for f equals
L 180) = oV + @) vlda) = [S() = dN (), wy [ + 8.
Hence,

(N, i) < @ TV(Nprp) < V2 (N, i),
and consequently

(N, o p) < V2-rad(Njp) (07 =67).
(Compare with the corresponding discussion in the worst-average case of
Section 4.2.2).

For an appropriately chosen ¢ the algorithm ¢, turns out to be strictly
optimal linear. To show this, we first need some preliminary facts.

For 0 > 0, let K, =S — ¢,(N(-)). Recall that, in the average case set-
ting, the functional K, determines a family of one-dimensional subproblems
which are as difficult as the original problem, see Theorem 3.4 of Section
3.5. Define the function p : [0, +00) — (0, 4+00] as

1Kl
P0) = INCETy

for 02 > 0, and p(0) = lim,_¢+ p(o).

Lemma 5.3 If N(C,S) # 0 then the function p(co) is well defined for
all o0 > 0.

Proof We first show that for 02 > 0 is N(C,K,) # 0. Indeed, using the
formula for ¢, we obtain

N(Cu.K;) = N(CMS) - Z wij(CuLj)
j=1

= N(C,S) - Gnw, = o2Yw,.
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As N(C,S) # 0, we also have w, # 0 and consequently N(C,K,) # 0, as
claimed.

Now, let us see what happens when ¢ — 0T. If the average radius
of exact information (¢ = 0) is positive then N(C,K,) = 0°Xw, — 0 and
| Kol = | EKollp = ||S—woN||, > 0, which means that lim,_,+ p(o) = +o0.
Otherwise we have [|Ko|, = 0 and S = 377 wo jL; a.e. on F. This yields

n

||KU||fL = Z (wo - wo)i(wo - wo)le(CpL])
1,7=1

= <GN(’LU0 - wo), (wO - wo)>2 = 0'2<2’w0,’w0 - wo>2-
As IN(CLK,) |} = o*|Sw,|3 = 02 (Sw,,we)2, in this case p takes the

form
<Ew07 (wo - w0)>2

02 (Xwe, Wy )2

pP(o) =

Let Py be the orthogonal projection in R™ onto X = G (R"™) with respect
to the Euclidean inner product. As Yw, € X, we have (¢2PyY + Gn)w, =
N(C,S) = Gywg which yields (wy — w,) = 0?Gy' PyXw,. (For z € X,
GJ_le is the only element y € X such that Gyy = x.) Thus, we finally
obtain

(Xwy, Gy PnYwy )2 . (Swp, Gy PnZwo)a
<E’LUJ,U)J>2 <EU]0,UJQ>2

po(o) =

aso—0t. O

We are ready to state the theorem about optimal linear algorithms.

Theorem 5.2  Let § > 0.

(i) If 8|Sl = V7 /2| N(CLS)|ly then the zero algorithm is optimal and
rady, ™ (N; i) = [15]] u-
(i) If §||S|l, < V7/2||N(CLS)|| then the optimal linear algorithm is o
where o = o(8) > 0 is the (existing) solution of

1

copt(1, 6 p(0)) = TF02(0) (5.4)

Furthermore, for o(d) > 0 we have
radfy, () = (1Kol + 97 0) /(B o)z ) rin(1,50(0)),

while for o(6) =0 we have rady ™ (N; p) = 6 /(Xwo, wo)2.
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Proof (i) We can assume that N(C,S) # 0 (and consequently ||S||, #
0) since otherwise the theorem is obvious. Let pg(-|g) be the conditional
measure of y given g = Ps(f) = f — S(f)C.S/|S|%. Due to Lemma 3.5,
1s(+]g) has the mean g and correlation operator

L(C“S)C S Vg a.e.

As(L) = ,
[El .

This, Lemma 5.2 and Lemma 5.1 give

_ S(C,S) SISl
radi " (N; s (-lg)) > —5—"in <1,7“ = 1]l

Hence,

2
d3—V(N; > / A2V (N; . PY(dg) > |IS],.
radi " (N ) = \/PS(F) (radiy " (N:us(19) ) nPs'(dg) > |15l

On the other hand, the error ||S|, is achieved by ¢ = 0. Hence, the zero
algorithm is optimal linear.

(ii) We first show that there exists o = o(0) satisfying the equality (5.4).
Let v, and 1), denote the left and right hand side of (5.4), respectively. As
w, depends continuously on o, ¥; and v, are continuous functions of o on
(0, +00). If p(0) < +00, we also have continuity at 0. Hence, for existence of
o(9) it suffices that the function (¢o; — 1, )(o) takes positive and nonpositive
values. Indeed, for ¢ — +o0o0 we have w, — 0 and p(c) — ||S||./[|N(C.9)]y-
Hence,

lim copt (1,6 = Copt | 1, oot | > copt | 1, 2) = 0.
Hm copt(1,0.p()) Pt< IN(C.S)ly Pt ™/

On the other hand, lim, (1 + 02p?(c))~! = 0, which means that for
large o is ¥(0) > (o). If p(0) = +oo then for small positive o we have
Yi(0) =0 < (o). If p(0) < 400 then ¢(0) < 1 =¢(0).

Hence, there always exists ¢ = o(§) > 0 such that ¢;(0) = (o). Note
that o(6) = 0 only if p(0) < 400 and copt(1,p(0)) = 1.

We now prove optimality of ¢,. Assume first that o(§) > 0. Then

2
iy W) = [ (o W, () P )
Preg (F)
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where Pr, (f) = f — Ko(f)CuKo/|| Ko7 As the measures u,(|g) have
the same (independent of g) correlation operator

L(C,K,)

AKO’(L) = HKUH;%

CuLK, Vg a.e.,

and they differ only by the mean g, the minimal error of affine algorithms
over g, (-|g) is independent of g. That is,

radds™ (N; uge, (-lg) ) = radi V" (N; pk,)

where pg, = pk,(-|0). Now we can use Lemma 5.2 to get the affine algo-
rithm ¢, attaining rad’z" (N; ug, (-|g)). We obtain

- ) 5 Sthe) / _N(ho)
ve(y) = S(9) + copt (1’ ”N(ha)Hy) IN (holly <y M) HN(ho)HY>y

where hy = C, Ky /|| Ks||,. We find that

N(hy) = N(Cu,K,)  o*Sw,
7 | Ko |2 Kol

IN(ho)|ly = p~ (o), and

S(CuKs) _ | EKo|* + o 2IN(Cu L)
1Kol 1l

S(ho) =

(compare with the proof of Theorem 3.4). Hence,

pg(y) = S(9) + copt(1,0p(0)) (1 +0%p%(0) ) {y, we)2-

Since o satisfies (5.4) and for all g € Px_(F) is S(g9)— (we, N(g9))2 = K,(g9) =
0, we finally obtain

g = (HWs)2 = Yo

Thus the same (linear) algorithm ¢, minimizes the errors over pg, (-|g), Vg
a.e. Hence, ¢, is optimal linear.
To find the error of ¢,, observe that S(h,) can be written as

S(he) = (IKollu + 7' (@) /(S ws)s.



270 CHAPTER 5. SECOND MIXED SETTING

This and Lemma 5.2 give
ea_W(N’ QOU;H) = I‘adﬁ;w(N;u) - radﬁ;W(N;HK(,)

= |S(ho)| min(1,0 p(0))
= (Il + 07 (0) D0 00)2) a1, 55(0) )

Consider now the case when o(d) = 0. Proceeding as for o(d) > 0 we get
that for any v > 0
rady, " (N; ) > radi " (N; px,)

lin lin
= (1Bl + 27 () (S, w3)a,

We have already noticed that in the case o(d) = 0 we have p(0) < +o00 and
Copt(1,0p(0)) = 1. In view of Lemma 5.1, this means that ry,(1,9p(0)) =
dp(0). We also have || Kyl|, = 0 which follows from the prove of Lemma 5.3.
Hence, letting v — 0" and using continuity arguments we get

radfy*(Nig) > (1Kol + 97 0)y/(Swn, wole ) rin(1,60(0))

= 9 \/ <Ew0, U}0>2. (55)

On the other hand, in the case o(§) = 0 we have S(f) = wo(Nf), Vf a.e.
Hence,

sup |S(f) —@o(Nf)| = sup [{wo,z)2| = &1/(Swo,wo)e.

llz[ly <6 llzlly <6

This and (5.5) give optimality of ¢g. The proof is complete. O

Similarly to the average case setting, we can introduce a concept of a fam-
ily of one-dimensional subproblems. Any such a family is determined by
a functional K € F* and indexed by g € Px(F') where Px(f) = f —
K(f)CuK/HKHi For given g, the subproblem relies on minimizing the
average-worst case error of linear algorithms with respect to the condi-
tional measure p(-|g) whose mean is g and correlation operator Ag (L) =
L(CLK)CL(K)/|K ||ﬁ (Equivalently, the subproblem relies on minimizing
the error with respect to p using additional information that P (f) = g.)
From the proof of Theorem 5.2 it follows that the subproblems determined
by the functional K, are as difficult as the original problem. Denoting as
before px = p(+|0), we have the following corollary.
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Corollary 5.1  Let o0 = 0(0) be defined by the equation (5.4). Then
radj V(N;p) = sup radi “(N;ug) = radi “(N;ug,). O
KeF*

lin lin

For arbitrary algorithms, we can show a result corresponding to Theorem
4.3 of the first mixed setting.

Theorem 5.3 We have
rady; ™ (IN; ) .

lin K

= radt (Nip)

arb

where k3 is defined by (5.3). Furthermore, radj ™ (N;u) ~ rads ¥ (N; ) as
§—0t.

Proof Take o = o(d) such that the algorithm ¢, is optimal linear. In view
of Lemma 5.2 we have

radf (N, Clo) _
radty Y (N o, (lg)

This and Theorem 5.2 yield that for an arbitrary algorithm ¢

) = e () b )

Y

1 . B

—¢ [ i (N, (1)) 1P )
2 Pr, (F)

1

= —rad " (N ),
Ko

which proves the first part of the theorem.

Let 7o be the error of exact information (6 = 0). To show rad} " (N; u) ~
rad® ¥ (N; p), it suffices to consider 7o = 0 since otherwise radj; ™ (N;u) —
ro and radj; Y (N;pu) — 79 as § — 0. However, ro = 0 implies p(0) < +oo

and consequently dp(c(d)) — 0 as § — 0. Using again Lemma 5.2 and
Theorem 5.1 we obtain

radiy ™ (N; p) < min(1,9p(0(4)) )
radg;DW(N;,u) o 70arb(176p(0'<6)))

This completes the proof. O

— 1 aséd—0t.

Thus nonlinear algorithms can be only slightly better than linear algorithms.
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5.2.3 A correspondence theorem

In Section 4.2.3 we established close relations between optimal approxima-
tion of functionals in the mixed worst-average setting and in the other set-
tings. In this section we show similar relations for the mixed average-worst
setting. They follow from the results of Section 5.2.2.

Let S be a continuous linear functional defined on a separable Banach
space F'. Let u be a zero mean Gaussian measure on F' and X = ¥* > 0. Let
H C F be the associated with u Hilbert space, so that {H, F}}, F1 = supp u,
is an abstract Wiener space. We consider the problem of approximating S(f)
from noisy information y = N(f) + = in the following four settings.

P1: Mixed average-worst setting with the measure p on F' and the noise

lz|ly = V(Eta, z)s < 0.

P2: Worst case setting with E being the unit ball in H and |jz|y =

V(& lr,x)y <6,
P3: Average case setting with the measure y and the noise x ~ N(0,02%).

P4: Mixed worst-average setting with E being the unit ball in H and
z ~ N(0,02%).

As always, we denote by ¢, the optimal (linear) algorithm in the average case
setting. Recall that ¢, can be interpreted as the smoothing spline algorithm,
©o(y) = S(s(y) ) where s(y) is the minimizer of ||f||%; + o 2|y — N(f)|% in
H.

Theorem 5.4  Let 02 = §2. Then we have

e (N, pos ) < V2radiV(N;p) < k5V2 rad? ¥ (N; )

lin

and
1 _
rad™(N; E) < rad®"(N;p) < V2rad"(N; B),
/@3\/5
1
Crad™(Nip) € radipt(Nop) < v rad™ (i),
2
1 _ _ _
—rad " (N; E) < rad® " (N;p) < V2rad?7*(N; E). O
K

2
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We also showed that for any 6 € [0,+oc] we can find o = o(J) € [0 + 0]
such that the (smoothing spline) algorithm ¢, (with convention ¢, = 0)
is optimal linear in the mixed setting (P1) and in the average case setting
(P3). Clearly, the inverse relation is also true. For any o2 € [0+ oc] there is
§ = 8(0?) € 0. + oo such that ¢, is optimal in both settings.

Taking together Theorems 5.4, 4.5, wnd 3.7, we obtain an almost equiv-
alence of all four settings for approximating linear functionals. Namely, if
only the set E is the unit ball induced by the measure p, and 2 = o2, then
in all four settings:

e the minimal achievable errors are almost the same,
e the same algorithm ¢, is almost optimal, and
e for varying 6 and o2, the optimal linear algorithms belong to the com-
mon class of smoothing spline algorithms.
Notes and Remarks

NR 5.1 The main results of this section come from Plaskota [82]. Theorem 5.4 is
new.

Exercises

E 5.1 Suppose we want to approximate a real parameter f ~ A(0,\) based on n

observations y; = f + x; with noise satisfying ||z[|2 = {/>_7_; #7 < . Show that
the sample mean, ¢, (y) =n~! 2?21 Yj, is an asymptotically optimal algorithm,

e V(pn) = NG ~ radi " (n) as n — +oo,

where rad? " (n) is the corresponding nth minimal error of arbitrary algorithms.

E 5.2 Suppose that the noise in the problem of E 5.1 satisfies 2?21 x?/&f < 1.
Show that for the algorithm

we have

as A — +oo.
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E 5.3 Prove the uniqueness of the optimal linear algorithm of Theorem 5.2.
Hint: Consider first the case when p is concentrated on a one-dimensional sub-
space.

E 5.4 Show that the solution ¢ = ¢(d) of (5.4) not only exists for any ¢ > 0, but
it is also determined uniquely.

E 5.5 Let p be the standard Gaussian distribution on F = R" u = N(0,1).
Consider approximation of a functional S from information y = f + 2 € R where
[|z]l2 < 6. Show that for § > 4/m/2 the optimal algorithm is ¢, = 0, while for

§ < /m/2itis given as v, (y) = (1+0%)71S(y) where o = (3) = \/1/copt(1,6) — 1.

Furthermore, the error of ¢, equals ||S]|2 71in (1, 0).

E 5.6 Let § > 0. Show that the necessary and sufficient condition for the algorithm
o to be optimal is that Ko =5 — ¢gN =0 a.e. on F, and

< Z’LUQ7 G;\rleE’LUQ>2
(Zwo, wo)2

52z
2

where wy, Gy and Py are as in the proof of Lemma 5.3.

5.3 Approximation of operators

As we already noticed, we know very little about approximation of operators
which are not functionals. Here we present some very special results.

Suppose we approximate a vector f = (f1,..., fn) € R™ whose coordi-
nates f; have independent normal distributions, f; ~ N (0, \;) where \; > 0,
1 <4 < n. That is, the joint probability distribution x on R™ is zero mean
Gaussian and its correlation matrix is diagonal. Information about f is given
coordinatewise, y; = f; + x; where |z;| < d;, 1 <i <n.

Lemma 5.4 We have

rad V(N) =

lin

and the (unique) optimal linear algorithm is given as @(c1y1, - .., Cplyn) where
C; = Copt()\i,(;i), 1 S 7 S n.
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Proof Let u; = N(0, ;). Due to independence of f;’s and z;’s, the error of
any algorithm ¢ = (¢1,...,¢,) equals

(e (N,p)* = Y (/R sup (fz—soz(fz+$z))zui(dfi)>-

i=1 || <5

Hence, the lemma follows from Lemma 5.1 about optimal algorithms for the
one-dimensional problem. O

Recall that for ¢; < \/2)\;/m we have ¢; = 1 and r;,(\;, 9;) = 0;. Hence, for
sufficiently small noise (or for sufficiently large \;’s), the algorithm ¢(y) =y
is optimal linear and its error equals (37, 67)'/2. This observation can be
generalized as follows.

Consider the same problem but with noise z belonging to a set B C R",

ie, N(f)={f+z| 2z € B}. Denote

p(B) = sup [|z[s.
z€B

Lemma 5.5  Suppose the set B is convex and orthosymmetric. If there
exists T € B such that ||Z||s = p(B) and |T;| < /2\i/m, 1 <i < n, then
the algorithm ¢(y) =y is optimal linear and radj V' (N) = p(B). We also
have rady V' (N) ~radi ¥(N) as p(B) — 0.

Proof From convexity and orthosymmetry it follows that B includes the
rectangle R = {x € R"| |z;| < |7, 1 < i < n}. Hence, from Lemma 5.4

we obtain
n
a w =.|12 _—
I.a“dhn Z i |
=1

On the other hand, for the identity algorithm we have e*"V(N, ; E') = p(B).
To show the remaining part of the lemma, observe that for p(B) — 0T

radgrbW \l Z rarb 15 ’xl, $ Z 7ahn 2 ‘xl‘ - radinW(N)'

Hence, rad®’;

Y(N) =~ rad}, " (N), as claimed. O

arb lin

Thus the identity algorithm is optimal linear if the noise belongs to a convex
and orthosymmetric set B whose radius is sufficiently small. If E is an
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ellipsoid, S°1" | #2 /62 with §; > -+- > §, > 0, then T = (61,0,...,0). In this
1
e
case, the sufficient condition for the identity algorithm to be optimal linear
is that 61 < 2)\1/7['.

In the end, let us consider the (generalized) least squares algorithm ¢)5(y)
for linear problems S defined on R, We assume that the information op-
erator N is linear with N : RY — Y = R" dim N(R%) = d, and noise z is
bounded in a Hilbert norm, ||z||y = v/{(z,z)y < . The Gaussian measure
on R? has the mean zero and its correlation operator C, is positive definite.

Recall that ¢ = SN~' Py (where Py is the orthogonal projection onto
N (R?) with respect to (-,-)y). For small noise level §, in all three previously
analyzed settings )5 is either optimal or close to optimal, see Theorems
2.12, 3.6, 4.8. The following theorem shows optimality properties of ¢j5 in
the average-worst setting. It can be viewed as a generalization of Lemma
5.5 for ellipsoidal B.

Theorem 5.5 Let g € G be such that ||g|| =1 and
IS(N*N)TLS*g]| = [[S(N*N)TS*.
Then for sufficiently small §,
* — — *— — 2 * —1 o*
o (S(N*N)TLCH(N*N) IS, 5 ) < Z SN TS, (5.6)

the generalized least squares @15 s an optimal linear algorithm and

lin

radi"(N) = 6-\/IS(N*N)-15%].

Furthermore, rad “(N) ~ rad®;"(N) as § — 07.

lin arb

Proof We shall use once more the concept of the one dimensional subprob-
lem. Namely, suppose that we have additional information that f is in the
subspace spanh where h = (N*N)~1S*3. Due to Lemma 3.5, this corre-
sponds to changing the measure p to i which is zero mean Gaussian and its
correlation operator equals

<'aE>2E

= — = ',h h,
iCmp — b
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= h/|C h|,,. We obviously have radj;™(N;u) > radi;™(N;z), and

lin
using Lemma 5.2,

rady “(N; ) = [|S( )Hrlin( ”N((S)HY)

INBIR = (SOV'N)'55,3) = ISV N) "]
and
ICRI; = (7, CtR)s = (S(N*N)T'CH(N*N) T S*5,9),
the condition (5.6) is equivalent to §/||N(h)|ly < +/2/7. This means that

0

rady, " (N; ) = IS =775 NIy

lin

= 6| S(N*N)~ts|1/2.

On the other hand, we know that for the least squares we have

B IS(f) = es(N(f) +2) |* = 6*- [[SN*N) 757

(compare this with the corresponding part of the proof of Theorem 2.12).
Since the last expression is independent of f, we obtain e* V(N g5 u) =
§||S(N*N)~1S*||, and consequently rad® ¥ (N; u) = e V(N, ¢r5; ).

lin
To complete the proof, observe that for § — 0T we have

radii " (Nip) = radi " (Ni ) =~ radiy(Ni ) < radi” (N p).

lin lin
Thus radf_ “(N; u) ~ radd " (N; p), as claimed.

arb

Notes and Remarks
NR 5.2 All results of Section 5.3 are original.
Exercises

E 5.7 Suppose we approximate an operator S : F' — G from information y =
[N(f) + z,t] where the noise (z,t) € E. Prove that if E satisfies

(z,t) € E = (z,0) € E, (5.7)

then the “pure noise” data t do not count. That is, the optimal algorithm uses
y) = N(f)+2 only. Give an example showing that the condition (5.7) is essential.
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E 5.8 Consider approximation of f € RR™ where f; are independent and f; ~
N(0, );), based on information y = f + z, * € E. Show that if the set E is
sufficiently large,

E>{zecR"| |z <N7/2,1<i<n},

then zero is the best linear algorithm. In particular, if E is an ellipsoidal set, E =
{zeR"| > i1 x3/67 < 1}, then the sufficient condition for the zero algorithm to
be optimal linear is Y7, A;/67 < 2/7.

E 5.9 Consider the problem of approximating a vector f € R? whose distribution is
zero mean Gaussian with full support. Let r,(d1,...,d,) (0 < 1 < --- < §,) be the
minimal error that can be attained by linear algorithms using n (n > d) observations
yi = (f, fi)2 + x; with noise 3°7_, #3/67 < 1, where || fill2 <1, 1 <4 < n. Denote
by A1 > -+ > Ay > 0 the eigenvalues of S*S. Show that for sufficiently small §;’s
we have
: Ai
rn(01,...,0,) = min max 4/—,
1<i<d \| n;

where the minimum is taken over all n; > 0 satisfying

n n
S 36 tsrsn
j=r j=r

In particular, for fixed noise levels, d; = § Vi, and large n we have

Find the optimal information.
Hint: To get the optimal information, use Lemma 2.14.



Chapter 6

Asymptotic setting

6.1 Introduction

In Chapters 2 to 5 we were interested in finding a single information and
algorithm which minimize an error or cost of approximation. In this chapter
we study asymptotic behavior of algorithms. The aim is to construct a
sequence of algorithms, such that for any problem element f the error of
successive approximations vanishes as fast as possible, as the number of
observations increases to infinity.

A motivation for analyzing the asymptotic setting comes from real-life
computations. It suffices to mention only the Romberg algorithm for com-
puting integrals, or finite element methods (FEM) for solving partial differ-
ential equations. When dealing with these and other numerical algorithms,
we are usually interested in how fast they converge to a solution. Another
motivation comes from some negative results in the worst case setting.

Example 6.1 Consider a problem with one-to-one compact solution op-
erator S acting between separable Hilbert spaces F and G. Assume, for
simplicity, that information is exact and given as

N™ = [(&)r, (&)F, - (&) F ]

If we want to study the worst case and do not have any a priori knowledge
about || f|| 7, then we have to assume that the worst case error is taken over
the whole space F. In this case, error of any algorithm is infinite.

On the other hand, for the corresponding to N™ spline algorithm g, we
have

ISCF) = s @™l < [[fllr-sup LIS [RllF <1, b € ker N},

279
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for all f € F and y"™ = N"(f). Hence, If only the elements &; are selected in
such a way that F' = span {1, &, . ..}, the succesive approximations ¢ (y")
converge to S(f) with n — oo, and this convergence is independent of || f|| .
Hence, although the worst case error is infinite, we can construct an algo-
rithm which converges to the solution. a

We present two kinds of results dependent on wheather we have deterministic
or stochastic assumptions on the problem elements and information noise.
In both cases, we assume that the solution operator as well as information
is linear. We focus attention on relations between the asymptotic and worst
or average case settings, correspondingly.

This chapter consists of two sections. In Section 6.2, we study relations
between the asymptotic and worst case settings in the case when information
noise is bounded in a norm. We show that an upper bound on the rate of con-
vergence of algorithms is provided by the worst case radii rad™"(N") taken
over the unit ball of F. It turns out that if F' is a Banach space, this conver-
gence cannot be essentially beaten by any algorithm. More precisely, in any
ball of F' we can find an element f such the for some information y"™ € N"(f),
n > 1, the error ||S(f) — ¢"(y")|| essentially behaves as rad"*"(N"™). Hence,
algorithms optimal in the worst case are also optimal in the asymptotic set-
ting. The assumption that F' is a Banach space is crucial. We also consider
the problem of optimal information.

In Section 6.3, we assume that information noise is Gaussian and that
we have some Gaussian measure on F. In this case, we show relations
between the asymptotic and average case settings. Namely, we first prove
that the spline algorithm (which is optimal in the average case) gives the
best possible convergence. Any other algorithm can converge better only on
a set of measure zero.

Then we investigate the rate of convergence of the spline algorithm. We
show that this convergence can be characterized by the sequence of average
radii rad®®(N"™). Finally, we give results on optimal information.

6.2 Asymptotic and worst case settings

We start with the formal description of the asymptotic setting with deter-
ministic information noise.
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6.2.1 Information, algorithm and error

In the asymptotic setting, we are interested in the behavior of algorithms as
the number of observations increases to infinity. Therefore it is convenient
to define information and algorithm as infinite sequences. Namely, a non-
adaptive information operator N is a pair, N = {N, A} where N : F — R
is an exact information operator,

N = [L15L25L3a"']7
and A € R* is a precision sequence,
A = [(51,52,53,...].

For given N, by N™ and A™ we denote the first n components of N and A.
In particular,

N™(f) = [La(f), La(f), -, Ln(f)]-

We say that an infinite sequence y = [y1,¥42,¥s3,...] € R*® is (noisy)
information about f € F and write y € N(f) iff for all n > 1 the vector
2" = y" — N"(f) is in the given set B(A™, N"(f)) C R™ of all possible values
of the nth information noise corresponding to exact information N™(f). Here
Yy =[y1,...,yn] and B(A™, N"(f)) satisfy conditions of Section 2.7.1. That
is, 1. B(0,2) = {0}, 2. If A™ < A" then B(A" z) C B(A"),z), and 3.
B(A™, 2") = {x € R"| Ja € R, [r,a] € B(A™" 2711

Defining the nth information operator N = {N", A"} as

N*(f) = {y" eR"| y"—=N"(f) € B(A", N"(f)) },
we can equivalently say that y € R™ is noisy information about f iff for all
n > 1 the vector y™ is the nth noisy information about f, y™ € N*(f).

We will consider only the case when B(A", z") = B(A") are unit balls in
some extended norms || - ||an of R™. We recall that in this case the conditions
1.-3. imply

lelan = min [z lanss, 021,z €R” (6.1)

(see E 2.45).

We now pass to adaptive information. An adaptive information operator
is a family N = {N, },er>~ where N, = {N,, A, } is nonadaptive information
with

Ny = [Ll, LQ(-;yl), N ,Ln(-; Y1y ,ynfl), .. ]
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and
Ay = [51,52(y1), e ,5n(y1,. .. ,ynfl), . ]

For adaptive N, a sequence y is called (noisy) information about f iff y™ €

N2 (f), ¥n > 1.

For a given solution operator S : ' — G where F' and G are normed
spaces, an approximation to S(f) is provided by an algorithm. By an
algorithm we mean a sequence of transformations, ¢ = {¢"},>0, where
O R — G. (0 is a fixed element of G.) The nth error of approximating
S(f) based on (adaptive or nonadaptive) information y € N(f) is defined by
the difference [|S(f) — ¢™(y™)|l.

6.2.2 Optimal algorithms

Our first goal is to characterize the best possible behavior of the error ||S(f)—
(Y™, f € F, y € N(f), for a fixed (adaptive) information operator N. A
crucial role in our analysis will play the nth (worst case) radii of nonadaptive
information N,. They are given as the usual worst case radii of NZ with
respect to the unit ball of F,

rad, " (Ny) = inf sup  sup [|S(f)—¢"(z")].
P NfIlP<1 2ENy(f)

We assume that the solution operator S is linear. Recall that in this case
the following formula is valid:

rad;”(Ny) = a-sup {[[S(W)[| [ [Ihllr <1, [Ny (R)llag <1} (6.2)

where « € [1,2] (comp. with Theorem 2.2).

Given N, it is not difficult to construct an algorithm for which the error
converges to zero at least as fast as the sequence rad) " (N,), for all f € F
and y € N(f). Namely, it suffices to consider the (ordinary) spline algorithm
vo = {l}. Tt was first defined in Section 2.5.1 for nonadaptive information.
A natural generalization of this algorithm for adaptive N is as follows:

o) = S(sz(y"),  y" e N*(F),
where s (y") is the ordinary spline, i.e.,
L y" e N(sp(y")),

2. lso@llr < p-inf{|fllr] vy eN"(f)}
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(p > 1). Proceeding as in the proof of Theorem 2.7 we show that
1S(F) = syl < e(f) - diam(Ny) < 2¢(f) - rad;® (Ny) (6.3)
where ¢(f) = max {1, 22| f| r}.

Corollary 6.1  For the algorithm p,, the error ||S(f)—¢L(y™)|| converges
to zero at least as fast as the nth worst case radii rad)*" (Ny), for all f € F
andy € N(f). O

As we know, the ordinary spline algorithm is usually nonlinear. It would
be nice to have a linear algorithm for which Corollary 6.1 also holds. More
precisely, we shall say that an algorithm ¢ = {¢"} is linear iff the mappings
©" : R™ — G are linear for all n > 1.

Lemma 6.1  Let information N be nonadaptive. Suppose that there exists
a linear algorithm @, and M > 1 such that for all n

e" (N o) < M -rad)*"(N).
Then for all f € F and y € N(f) we have

1S(f) = #lin(y™)Il < M- max{1, ||[f][r} - rady® (N").

Proof The lemma is obviously true for || f||r < 1. For ||f||r > 1, we have
that ' = y/||f|lF is noisy information about f' = f/||f|lr, and || f'||Fr = 1.
Hence,

1S(f) = etin@M = IfIF 1S(F) = eia(@)™] < MI|f|Frad™ (N?),

as claimed. O

Lemma 6.1 can be applied, for instance, in the case when F' is a Hilbert
space and the noise is always bounded uniformly in a Hilbert norm. Due
to Lemma 2.7, in this case the a—smoothing spline algorithm ¢, (with any
o € (0,1)) is almost optimal, and M = max {a~'/2, (1 — a)~1/2}.

Are there algorithms for which convergence is better than rad) " (N,)?
We now give two examples showing that the answer depends on a particular
problem.
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Example 6.2 Let dim F' > 1, S be a continuous embedding, S(f) = f,
and let N be the zero information, N = [0,0,...]. Then rad)*" = ||S||r > 0,
Vn. Since we always have y = 0, any algorithm ¢ is just a sequence {¢"} of
elements in G. Hence, the error can converge to zero for at most one element

of F.

Example 6.3 Let F' = G be the space of Lipschitz functions f : [0,1] —

R with the supremum norm. Let S be the identity. Suppose the nth ap-

proximation to f is based on data y™ = [y1,...,yn] where y; = f(t;) + z;

and |z;| < ¢;. It is easy to see that for any choice of the points t,,, precisions

9, and mappings ", the nth worst case error, e"'(N" ¢™), is at least 1.
Now, let t,, and 6,, be given as

tn = (20+1)/28 5, = 27Dy >

where n = 28 +4, 0 < i < 28 — 1. Let the nth approximation ©"(y") be
given by the linear spline interpolating data y"™. Then for any f € F and
y"™ € N™(f) we have

If =" (" )le < M/n,

where M = M(f) depends only on the Lipschitz constant for f. Hence, we
have at least linear convergence of the successive approximations to f, while
the radii rad;°"(N) do not converge at all. O

In the last example, I is not a Banach space. The completeness of the space
F and continuity of information turn out to be crucial assumptions. That
is, assume additionally that

e S is a Banach space, and

e the linear functionals L;(-;y1,...,y;—1) forming information are con-
tinuous for all « > 1 and y € R*°.

Then {rad;;*(N,)} establishes a lower bound on the speed of convergence
of the error ||S(f) — ¢™(y")||. Namely, we have the following theorem.

Theorem 6.1  Let N and ¢ be an arbitrary information operator and al-
gorithm. Let 7(y), y € R, be the family of infinite positive sequences such
that

~1
) )

m(y) = [7—1,7'2(y1)’---77-n(y
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and limy,_,oc 7, (y) = 0. Then the set

A = {f eF ’ Yy € N(f), lirrln_)solip E,i(yf))r;dgzr(:(yl;y; < —i—oo}

is boundary, i.e., it does not contain any ball in F. (Here 0/0 = c0.)

Proof Suppose to the contrary that A contains a closed ball B with radius
r, 0 < r < 1. We shall show that then it is possible to find an element
f* € B and information y* about f* such that

- 1S(f) =y )Ml
hgl—?o%p T (y*) rad)y " (Ny) -

+00. (6.4)

1. We first construct by induction a sequence {fx}r>1 C B, a sequence of
integers 0 = ng < ny < ---, and yi € Ny, (fx), £ > 1, which satisfy the
following conditions:

ke = wet,
!

Hka—NZf(ka)HAgf < o2,
: =

I frer — fulle < (r/2)F,

for all £ > 1.

Let fi1 be the center of B. Suppose that for some £ > 1 we have con-
structed f1,..., fx, no < -+ < ng_1, and Y1,...,yr_1. We select yp =
[Yk.1,Yk,2, - - -] in such a way that yj; = yr_1,; for 1 <i <ny_y, and

et = Ny Uollage = Ik = Ny (F)llag, - 02 mier + 1.

Note that in view of (6.1) this selection is possible. (For k& = 1 we set
yii = Li(fr;90") so that y1 = N, (f1).) Clearly, yj, is noisy information
about fy.

Now, we choose 7 > 0 such that for || f — fx|| < rg is [|S(f) = S(fx)| <
1/31S(f) — S(fu=1)|l. (For k = 1 we choose r; to be such that ||S(f) —
S(f1)|| <1/3for ||f— fi|| < r1.) Since fy € B, there is an integer ng > ng_1
for which

T () < min {ry, (r/2)F}
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and N
1S(Fr) = ™ (W)l 1

7 (98) 2T Ny) 10, [ ()

Due to (6.2) there exists hy € F such that
@) NNGEi)llane =/ 7ok (9K),
(i) Nhrllr < /7o (), and

(i) ([S(he)ll = 1/4 /7, (yx) radi" (N, ).

We now set frir1 = fr + hx. Observe that for £ = 1 we have

I = N Flam = NG ()l < /7 () <172

while for £ > 2 we have

k™ = Nyt ero)llaze < lge® = Nyt (Follams + NG )l oz
< Hylrcbi_ll - ]Vynkk;1 (fk‘)HAZI’::ll T v/ Ty (ynk)
<

k .
> 27
j=1

Furthermore, | fi11 = fillr < X5_1 [fi1 = fillr < 7, so that fri1 € B.
This completes the construction.

2. The sequence { fy} satisfies the Couchy condition. Indeed, for any m > k
we have

m—1 m—1
o = fille < D2 Mfir = fille < D (r/2) < 2(r/2)"
j=k j=1

Hence, there exists the limit f* = limy_.o, fr € B.

We now show a property of f*. Since | fr+1 — fxllr < 7k, we have
IS (fre1) = Sl < 1/3-|1S(fr) = S(fx—1)|l, & > 2. This gives for m > k

m—1
1S(fm) = SRl = 1S(ferr) = SUDI = D 1S(fi41) = S
jm=ht1
m—1
> (1— > (1/3)jk) 1S (fre+1) = S(fe)l
=kt 1
> 1/2-||S(frg1) — S(fu)ll-
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By letting m — +00 we get

1SCF) = SURIl = 1/2-1S(fer) = SUIL k=1

3. Define now the sequence y* € R* as

*
Yy = [y1,17' . 7y1,n17' .. 7yk,nk,1+17' .. 7yk,nk7' . ]

That is, (y*)™ =y, *, k > 1, where y; € R*> are constructed in 1. We shall
show that y* is noisy information about f*. Indeed, for m > k we have

1Gy™)"™ = Ny ()l A

m—1
< 5™ = Ny (Fer)llams + D2 INGE(Fien = fi)llams
Yy . Yy
j=k+1
k m—1 m—1
—1 Uz —9
< Y274 Y INZ )l < D027 <L
j=1 j=k+1 Y j=1

Letting m — +oo and using continuity of Nj*, we find that [|(y*)™ —
NyE(f ) ame < 1. This in turn yields y* € Nj.(f*) for all n > 1, ie., y* is
,l/*

noisy information about f*.

Finally, for k > 1 we obtain

IS(F) =™ (™)™l

> IS = SURI = [15(fk) — €™ ("))l
> 1/2-|S(fir) = SR — 1/10 - /70, (y*) rad* (Ny+)
> 1/40' Tnk(y*)radg:r(Ny*)y

which implies (6.4) and contradicts f* € B. The proof is complete. O

Observe that the sequences 7(y), y € R, can be selected in such a way
that they converge to zero arbitrarily slowly. This means that the speed of
convergence of the radii {rad)*"(N,)} cannot be essentially beaten by any
algorithm . In this sense, the optimal convergence rate is given by that of
the radii, and the (ordinary) spline algorithm ¢, is optimal.

We now give an additional example which should explain the role of 7(y).
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Example 6.4 Let F = G be a separable, infinite dimensional Hilbert
space with the orthonormal basis {&;}i>1. Let S be given as S¢ = A&,
i > 1, where |A1| > |A2| > -+ > 0. Finally, let information N be exact with
N =[(~&)r, (- &)F,...]. In this case we have rad)* (N) = |Ap+1|. On the
other hand, for the algorithm ¢ = {¢"} where ¢"(y") = > yi\i&i, we
have

1S(F) - )| = $ SN < Panl, S (F6)2

i=n-+1 i=n+1

which converges to zero faster than |\, 11|. However, due to Theorem 6.1,
for a dense set of f the ratio ||S(f)—¢"™(y™)||/|An+1] tends to zero arbitrarily
slowly.

6.2.3 Optimal information

Let A C F* be a given class of continuous functionals. Let N be the class
of nonadaptive (exact) information operators N = [Li, Lo,...] with the
functionals L; € A, i > 1. Suppose the precision sequence is fixed, A =
[01,02,...], and we want to select information N € A in such a way as
to maximize the speed of convergence of the error ||S(f) — ¢l (y™)|| where
y € N(f) and N = {N,A}.

Due to Theorem 6.1, the error cannot tend to zero essentially faster than
the sequence of the nth minimal worst case radii {r}/°"(A)} where

r) " (A) = ]\ifreljf\[radxor(N",A"), n>1
(compare with the definition in Section 2.8). (Actually, this kind of conver-
gence connot be beaten even when the information functionals are selected
adaptively.) We shall show that it is often possible to construct information
N € N for which that convergence is achieved.

We assume that the extended norms ||-|| on satisfy the following condition.
Let n > 1, [d1,...,6,] € R™ be a precision vector, and let {p;}!' ; be a
permutation of {1,2,...,n}. Then

w1, nlllisy,s0] = Tpys--- 7xp”]H[6P17“'76Pn]’ V[z1,...,x,) € R™.
(6.5)
This condition expresses the property that the power of information does
not depend on the order of peforming n nonadaptive observations. Indeed,
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for two information operators Ny = {[Li,..., Ly], [01,...,0,]} and Ny =
{Lpys---,Lp, ) [Opys-- - 0p,]} we have [y1,...,yn] € Ni(f) if and only if
Wprs- - Ypn) € Na(f). Clearly, (6.5) holds, for instance, for the weighted
sup or Euclidean norms.

Let n > 1. For any n > 1, let information N, € N be such that
rady " (N, A) < n-1r)%(A).

Define .
Na = [N} NZ NG, N2

where, as always, N, denotes the first n functionals of N,,. The following
theorem yields in many cases optimality of Na.

Theorem 6.2  Suppose the precision sequence A = [d1,09,...] satisfies
§1>0,>083>--->0. (6.6)

Then for information Nao = {Na, A} and the ordinary spline algorithm ¢,
we have

IS() = eall < K(f) 1i2ay(8), feF, yeNa(),

where K(f) = n-max {2, (1+p) | fllr}.

Proof For n > 1, let k = k(n) be the largest integer satisfying n >
Sk 20 = 251 1. Then all the functionals of N, 22: are contained in N{ and,
due to (6.6), these functionals are observed more precisely using information

Na than {NZ',A%"}. This, (6.1) and (6.5) yield
rad%(Na) < radi({N2Z,A%}) < n-ri(A).
Using (6.3), for any f € F and y € Na(f) we obtain

IS(f) = o)l < max{2,(1+p) [ f|r}rad;” (Na)
< nmax{2, (14 p) {fllr} " (A).

The theorem now follows from the fact that 28 > [(n +1)/4]. O

We have already convinced ourselves that for many problems the nth min-

YOr'(A) behaves polynomially in 1/n. In such cases the error

imal radius r}
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IS(f) — ¢2(y™)| achieves the optimal convergence rate which is r}°"(A),
and information Na can be called optimal.

Theorem 6.2 is of general character. It is clear that for some special
problems it is possible to construct the optimal information more effectively,

even when r‘fv&1 (A) =< 1" (A) does non hold. An example is given in E
4
6.4.

Notes and Remarks

NR 6.1 The first results which revealed relations between the asymptotic and
worst case settings were obtained by Trojan [111] who analyzed the linear case
with exact information. (See also Traub et al. [108, pp. 383-295].) His results were
then generalized by Kacewicz [27] to the nonlinear case with exact information.
Particular nonlinear problems of evaluating the global maximum and zero finding
were studied in Plaskota [77] and Sikorski and Trojan [94], correspondingly.

The results on the asymptotic setting with noisy information were obtained by
Kacewicz and Plaskota [33] [34] [35]. This section is based mainly on the last three
papers.

NR 6.2 In this section we analyzed behavior of algorithms as the number of ob-
servations increases to infinity. It is also possible to study behavior of the cost of
computing an e-approximation, as ¢ — 0. Clearly, we want this cost to grow as
slowly as possible for all f € F' and information y about f. The corresponding
computational model would be as follows.

The approximations are obtained by executing a program P. This time, how-
ever, the result of computations is a sequence gg, g1, g2, - - - of approximations rather
than a single approximation. That is, the execution consists (at least theoreti-
cally) of infinitely many steps. At each nth step a noisy value y,, of a functional
L.(f;y1,--.,yn—1) is observed and then the nth approximation g,, = ©™(y1,...,Yn)
is computed. Obviously, such an infinite process usually requires infinitely many
constants and variables. However, we assume that for any n, the nth approxima-
tion is obtained using a finite number of constants and variables, as well as a finite
number of primitive operations. In other words, a program reduced to only n first
steps is a program in the sense of the worst case setting of Section 2.9.1.

Let P be a program that realizes an algorithm ¢ using information N. For
>0, let

m(P; fy)(e) = min{k>0[ Vizk [S(f)-¢'(y)] <e} (6.7)

be the minimal number of steps for which all elements g, gm+1, gm+2, ... are e—
approximations to S(f). (If such a k does not exist then m(P; f,y) = +00.) Then
the cost of obtaining an e—approximation using the program P is given as

cost(P; f,y)(e) = costm(P,y), feF, yeN(f),
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where m = m(P; f,y)(e) is defined by (6.7), and cost,,(P;y) is the cost of per-
forming m steps using the program P with information y. (If m = 4oo then
cost(P; f,y)(e) = +00.)

A similar model of the (asymptotic) cost was studied by Kacewicz and Plaskota
[34] [35]. They showed that, under some additional assumptions, the best be-
havior of cost(P; f,y)(g) is essentially determined by the worst case complexity
Comp™(g). Hence, there are close relations between the asymptotic and worst
case settings not only with respect to the error but also with respect the the cost
of approximation.

NR 6.3 In the prvious remark we assumed that the computational process is infi-
nite. It is clear that in practice the computations must be somewhere interrupted.
The choice of an adequate rule for terminating calculations is an important prac-
tical problem. Obviously, (6.7) cannot serve as a computable stopping rule since
m(P; f,y)(e) explicitly depends on f which is unknown.

Suppose that we want to compute approximations using a program P which
realizes a linear algorithm ¢ using nonadaptive information N. Suppose also that
we know some bound on the norm of f, say ||f||lr < K. Then, to obtain an e-
approximation it is enough to stop calculations after

m = min{i| e"'(N’ ') <emin{l,1/K}}

steps. In view of the results of Kacewicz and Plaskota [34] [35], this is best we can
do. On the other hand, if we do not have any additional information about || f|| r,
then any computable termination rule fails; see E 6.5.

Exercises
E 6.1 Let A € R™ be a given precision sequence. Show that
lzla = lm [|2"[an, 2R,
n—oo
is a well defined extended norm in IR°°, and that for all n > 1 we have

[z"an = min [[[z",2]la, 2" € R™
z€R>®

E 6.2 Show that Corollary 6.1 holds also for the smoothing spline algorithm ¢,
defined in Section 2.5.1.

E 6.3 Let N and ¢ be an arbitrary information and algorithm. Show that for the
spline algorithm ¢, and 7,(y) as in Theorem 6.1, the set

| 1SU) = ¢ )
{f eF | wyeN(), Tmswp e T < *‘”}

does not contain any ball.
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E 6.4 Suppose that the solution operator S is compact and it acts between sepa-
rable Hilbert spaces, and that observations of all functionals with norm bouded by
1 are allowed. Let

No = [('7£1>Fa<'a€2>Fa"']a

where {¢;} is the complete orthonormal basis of eigenelements of S*S and the cor-
responding eigenelements satisfy A\; > Ao > -+ > 0. Assuming exact observations,
A =10,0,0,...], show that for the spline algorithm s, we have

IS(F) = ™Il < A -77(0),  f € Fyy = No(f).

That is, Ny is the optimal information independently of the behavior of r}¥°*(0) =

Nswny "’

E 6.5 (Kacewicz and Plaskota) Let P be a program realizing an algorithm ¢ using
nonadaptive information N = {N, A} such that r°*({N,0}) > 0 Vn > 1. Let
t, : R — {0,1} be arbitrary termination functions. That is, for f € F and
y € N(f) calculations are terminated after

m(y) = min{i>0]| t(y1,...,t;) =1}

steps. Show that for any ¢ > 0 and y € N(F), there exists f € F such that y € N(f)
and [[S(f) = "W ()| > e

6.3 Asymptotic and average case settings

In this section, we assume that F is a separable Banach space equipped with
a zero mean Gaussian measure y. The solution operator .S is continuous lin-
ear and it acts between F' and a separable Hilbert space G. The information
noise has random character.

More specifically, an (in general adaptive) information operator is given
as a family N = {N,, ¥, } cre where

Ny = [Ll(-),LQ(-;yl), e ,Ln(-;yl, e ,yn_l),. . ]

and
Ey - [0%7U§(y1)7 s 7Ug(y17 v 7yn—1)7 . . ]

are infinite sequences of continuous linear functionals L; = L;(;y1,...,¥i—1)
and nonnegative reals 0i2 = 022 (Y1,.--,Yi—1), © > 1, respectively. For f € F,
s = N(f) is a probability measure representing the probability of occuring
sequences y = [y1,Y2,...] € R*® when gaining information about f. These
measures are defined on the o—field generated by the cylindrical sets of the
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form B = A x R*® where A is a Borel set of R™ and n > 1. For any such
B we have m¢(B) = 7'(A) where 77} is the distribution of [y1,...,yn] € R"
corresponding to the first n observations. That is, 7% is defined as in Section
3.7.1 for the information operator N™ with

Ny = [L1(), La(591)s -5 L5915 -+ Yn—1) |

and A} = [01,62(y1), -, 0n(y1,- -, Yn—1)]. Hence, for any Borel set B C R>
we have
mp(B) = nhrréo ¢ (B") (6.8)

where B" = {y" € R"| y € B} is the projection of B onto R™.

Note that the measure 7 possesses the following property. For a given
vector (y1,...,Ym—1) € R”, the distribution of y,, is Gaussian with mean
Lu(f;9y15- -+, Ym—1) and variance 02, (Y1, -+, Ym—1)-

Noisy information about f is any realization y € R> of the random
variable distributed according to .

6.3.1 Optimal algorithms

We now deal with the problem of optimal algorithm. Recall that in the
average case setting the optimal algorithms ¢,p¢ are obtained by applying
S on the mean of the conditional distribution given information about f.
Also, @opt can be interpreted as a smoothing spline algorithm, @opt = @spl-
We now show that the same kind of algorithms can be successfully used in
the asymptotic setting.

More specifically, for y € R, let the algorithm ¢gp = {cpgpl} be given
as i, (y") = S(m(y")) where

n

m(y") = Y 2 (CuLi(5y7h)),

J=1

2™ is the solution of
(EZ—FGR@) 2" = y",

¥y = diag {02, 03(yY),...,02(y"" 1)}, and G, is the Gram matrix, Gy, =
{Li(5y" 1), Li(5977h) ij=1- Denoting by H the Hilbert space associated
with g, m(y™) can be equivalently defined as the minimizer in H of the

functional

FFEY 2T (y; — Li(f;9771))?
=1 9j
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(compare with Sections 3.6 and 3.7.2).

In what follows, we shall use the joint distribution fi on the space F' xR,
It represents the probability of occurring f € F' and information y about f,
and is generated by the measure p and the distributions ;. Namely, for
measurable sets A C F and B C R, we have

A x B) = [ (B) ().

Observe that in view of (6.8) we can also write

(A x B) = lim g"(A x B")
n—oo
where fi"(A x B") = [, 7}(B") p(df) is the joint probability on F' x R" or,
in other words, it is the projection of & onto F' x R™. Obviously, m(y™) is
the mean element of the conditional distribution ps(-|y™) on F. Hence, g,
minimizes the average error over i".
The algorithm ¢y is optimal in the following sense.

Theorem 6.3  For any algorithm ¢ = {p"}, its error almost nowhere
tends to zero faster than the error of ¢gp1. That is, the set

) . oy IS =@M _
A= <{(f,y)€F><R ‘ BLtS 1S(f) = (v O}>

is of fi-measure zero. (By convention, 0/0 =1.)

The proof of this theorem is based on the following fact.

Lemma 6.2 Let w be a Gaussian measure on G with mean my,. Then for
any go € G and q € (0,1) we have

w({g€Gl llg-gol <allg—mol}) < 672 (69)
where = /2/(me).

Proof Suppose first that m,, = 0. Let g = cgg + g1 where g1 L gg. Then
llg — 9ol < qllg|| is equivalent to

(1= o*Sllgoll® + llgl* < @® (llgoll* + lgrll*)
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which, in particular, implies (1 — ¢)? < 2¢? and c € ((1 +¢q)~ L, (1 —¢q)71).
This in turn means that

g0l
1+gq

< (9:9) < (6.10)

Let B be the set of all g satisfying (6.10). As g — (g,g0) is the zero mean
Gaussian random variable with variance A\ = (C, g0, go) (where C,, : G — G
is the correlation operator of i), for A = 0 we have w(B) = 0, while for A > 0

llgoll*/(1~q) 5 1 a/(1-q) 2
w(B) = e/ gy = — / e 2 da,
V2 A J|goll2/(14q) V27 Ja/(1+q)
where a = ||go/|>A~/2. Hence,

o) < (v ) e ()]
= \E%q <1iq> eXp{_%<1iQ)2}'

—x2/2

To get (6.9), it suffices to observe that the maximal value of z e is e~ 1/2,

If my, # 0 then we let w(-) = wi(- —my,) and go = go — mw. Then zero
is the mean element of w and w(A4) =wi1({g] |lg — g0l < qllgll })-

Proof of Theorem 6.3 Choose q € (0,1). For n > 1, define the sets
A = { () € FxR®|[S() ="M < a- IS() - eim(u™)l }

Observe that if (f,y) € A then for all sufficiently large n we have (f,y) € A,,
and consequently

Acl N A

=1 n=j
Hence,
A(A) < lim f (ﬂ An) < limsup ji(A,). (6.11)
J—0 . n—00
n=j

We now estimate the measure i of A,,. Let

= {(,y") e FxR"[ (fy) e An}.
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Then fi(A,) = " (A}). Using decomposition of ™ with respect to the nth
information y" we get

ah(An) = /Rn p2(Anly™ ) pa(dy™),

where 7 is the a priori distribution of y”, ua(-|y™) is the conditional distri-
bution on F' given y", and

") = {fer| (fiy")ednt

Due to Theorem 3.8, the measures p2(-|y") are Gaussian. Denote va(-|y™) =

p2(S™H(-)|y™) and
BL(y") = S(AR(W")) = {9€G| llg—¢" W) <allg— oI}

Since v5(-|y") is also Gaussian and its mean element equals ¢{, (y"), Lemma
6.2 gives vo(B'(y™)) < Bq/(1 — q), and consequently

i) = [ B mldy) < 8

Thus the set A, has the fi measure at most 5¢/(1—¢q). In view of (6.11),
this means that also fi(A) < G¢/(1 — ¢). Since g can be arbitrarily close to
0, we finally obtain fi(A) =0, as claimed. O

The algorithm minimizing the nth average errors turned out to be opti-
mal also in the asymptotic setting. There is no algorithm ¢ such that the
successive approximations " (y™) converge to the solution S(f) faster than

(ngl(yn)'

6.3.2 Convergence rate

Theorem 6.3 does not say anything about the rate of convergence of wgpl(y”)
to S(f). For deterministic noise, the best behavior of the error can essentially
be compared to that of the worst case radii. It turns out that for random
noise a similar role plays the sequence of nth average radii. The nth average
radius of nonadaptive information N, (y € R*) is given as

rady*(N,) = V L 2 atlsm).



6.3. ASYMPTOTIC AND AVERAGE CASE SETTINGS 297

where po(-|y™) is the conditional distribution on F given y™, and 72(-) is the
squared radius of a measure, see Section 3.2.

Before we state theorems about the rate of convergence of ¢gp,1, we first
need some estimations for Gaussian measures of balls in G. In what follows,
we denote by B,.(a) the ball of radius r and centered at a.

Lemma 6.3  Let w be a zero mean Gaussian measure on G. Then for any
r >0 and a € G we have

w(Br(0)) = w(Br(a)).
Proof Assume first that G = R™ and the coordinates g;, 1 < i < n, are
independent random variables. For n = 1 the lemma is obvious. Let n > 2.

Let w™! be the joint distribution of ¢"~! = (g1,...,gn_1) and w, be the
distribution of g,. Then

c0( (a))

)
= [ wn (90| lgn—anl < V2= gt —an-12 t) Wt (dg" Y
(

Rn

< [en({s \\gn\< Y=l = ) W g
1

= w(B(a
Proceeding in this way with successive coordinates we obtain

w(Br(@"1,0)) < w(By(a"2,0,0)) < --- < w(B,(0,...,0)),

and consequently w(By(a)) < w(B-(0)).

Consider now the general case. Let {£;};>1 be the complete orthonormal
system of eigenelements of C,,. Then g; = (g,&;) are independent zero mean
Gaussian random variables and B,(a) = {g € G| Y ;(gj —a;)* < r°}.
Denoting by w" the joint distribution of (g1, ...,¢g,) and by B*(a™) the ball
in R with center a" = (ay,...,a,) and radius r, we have

w(Br(a)) = lm w"(BMa") < lim «"(B2(0)) = w(B,(0)),

n—oo n—oo

as claimed.
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Lemma 6.4 Let w be a Gaussian measure on G and let Cy, be its corre-
lation operator. Then

4 2r
v(By(a)) < S0 <m>
where P(x) = \/2/m [§ e "2t

Proof We can assume without loss of generality that the mean element of
w is zero since we always can shift the measure towards the origin. In view
of Lemma 6.3, we can also assume that the ball is centered at zero. In this
case we write, for brevity, B, instead of B, (0).

Let d = dimG < +oo. Let {{;} be the complete orthonormal system of
eigenelements of Cy,, C,&; = A;€;. Then the random variables g; = (g,¢;)
are independent and g; ~ N(0, A;).

Let t; be independent random variables which take —1 and +1 each with
probability 1/2, and let ¢t = (tj)?zl. Denote by p the joint probability on
T = {—1,+1}%, and by @ the joint probability on T x G. Then

J)({(t,g)eTxG} }Zd:tjgj}gh"}) (6.12)

/&p ({teT} }Zdjtjgj‘gw}) w(dg)

> ~v-w(By)

v = inf p ({tET‘ ‘zd:tjcj‘ < 2}),
j=1

the infimum taken over all ¢; with Z;'l:1 c? <1

On the other hand, {t;g;} are independent random variables and t;g; ~
N(0, A;), which implies that 2?21 tig; ~ N(0,\) where A = trace(Cl,).
Hence, (6.12) equals

1 2r 2 2r
—12/(2)) g _ (_)
vV 21 LQT ¢ w \/X ’

v

where

and consequently
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We now estimate v~ 1. Since for any ¢ = (¢, ca, . ..) the random variable

Z;lzl tjc; has mean zero and variance Z?:l c?, we can use the well known

Chebyshev’s inequality to get

d 1 < 1
plSter| |Mtol>2t] <23 < <.
J=1 4 j=1 4

Hence, v > 1 —1/4 and y~! < 4/3. The proof is complete. O

We are now ready to show that the error of any algorithm (and particularly
the error of ¢g,1) cannot converge to zero faster than {rad}"*(N,)}.

Theorem 6.4  For any algorithm ¢ the set

m={merxre| g BO 001}

nte  rady (N,)

has the i—measure zero.

Proof We choose g € (0,1) and define

Arn = {(f,y) € FXRZS(f) — spy)ll < ¢-rady,(Ny) }

and By, ={(f,y") € FxR"| (f,y) € A1, }. Similarly to the proof of The-
orem 6.3, we have A; C U2, NS Ay, and fi(A41) < limsup,, . @"(Biy)-
It now suffices to show that the last limit tends to zero as ¢ — 0.

Indeed, using the conditional distribution of &" we get

B = [ (e F| (L") € Buid v mldy”)
= [ w({geGl llg =gl < q-rad M)}y mldy").

Since rad’®(N,) = trace(C,, yn) where Cymn is the correlation operator of
the Gaussian measure va(-|y™), we can use Lemma 6.4 to get that

4

rn{geG| |lg—ggpmll <q-radi™(N,)} [y") < §w<2q>-

Thus 4" (B1.n) < 4/31(2q). Since this tends to zero with ¢ — 0%, (A1) = 0.
a

We now show that in some sense the sequence {rad?’*(N,)} provides also an
upper bound on the convergence rate.
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Theorem 6.5  For the algorithm gy the set

Ay = FxRe |t ) }
2 {(f,y)é <R | Jim e oy = 0

has the fi—measure zero.

Proof Choose ¢q € (0,1) and define

Ao = {(fiy) € F xR IS(f) = 0™l = 1/q - rad;™(Ny) }

and Bo,, = {(f,y") € F x R™®| (f,y) € A2, }. Then Ay C U, NS, Aspy
and fi(Az) < limsup,,_,, 1" (Ba,y,). Using decomposition of ji we have

i"(Ba.) (6.13)

= [ ({961 ol = 1/ firacelCug) } [4*) st

We now use a slight generalization of the Chebyshev’s inequality to es-
timate the Gaussian measure of the set of all ¢ which are not in the ball
centered at the mean element. Namely, if w is a Gaussian measure on G
then for any r > 0

trace(C,,) = /G”g—meQw(dg)
> / lg —mu|?w(dg) > r2w(G\ By(my)),
lg—mwl|>r

and consequently

trace(C,,)

w{geG| lg—my|=r}) < 5

r
For r = 1/q \/trace(C,,), the right hand side of the last inequality is just ¢2.
Hence, (6.13) is bounded from above by ¢?.

Using the same argument as in the proof of Theorem 6.4 we conclude
that i(42) =0. O

Theorem 6.5 says that for all (f,y) a.e. some subsequence |[S(f)—p%(y"™)||
converges to zero at least as fast as rad}°(N,), as & — oo. Unfortunately,
the word “subsequence” above is necessary. That is, we cannot claim in
general that with probability one the sequence [|S(f) — g, (y")|| behaves at
least as well as rad}®(N,). Actually, this probability can be even zero, as
illustrated in the following example.
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Example 6.5 Let F' = G be the space of infinite sequences with || f||% =
?11 f]2 < 400. We equip F with the zero mean Gaussian measure g
such that Cje; = Aje; where \; = @/ and 0 < a < 1. Consider ap-
proximation of f € F from exact information about coordinates of f, i.e.,
N(f)=f1, f2, f3...] and £ =[0,0,0,...]. We shall see that then the set

Ay = {(fo9) € PxB® | timsup [S(7) — oy (") /rady () < o0 |
n—od
has the ji—measure zero.
Indeed, as noise does not exist, the measure [ is concentrated on the

subspace {(f,N(f))| f € F} and fi(As) equals the py—measure of the set
B ={fe€F|(f,N(f)) € As}. Moreover, since in this case ¢y, (y") =

[Y15---39n,0,0,0,...] and radi®(N) = /> 1 A, we have B = ;2 By,

where - -
By, = {feF’ SE<E DY N, vn21}.

Observe now that the condition $37°, f2 < k?3°° \; implies

& [ a™ k
nl < k N = k = v\
‘f‘_ Z;n l1—a V1—a

w(Br) <

Hence,

8
VR
—N

S~
m
|

=
N
w‘

5

S
——
~——

and consequently fi(A3) = p(B) = limg_,00 u(Bg) = 0.

6.3.3 Optimal information

In the end, let us consider the problem of optimal information. That is,

we fix the precision sequence ¥ = [0%,03,...] and want to select the infinite
sequence of functionals N = [Lq, Lo, ...] in such a way that the errors ||.S(f)—

@?pl(y")ll converge to zero as fast as possible. We assume that N belongs
to the class A of all information for which the functionals L; are in a given
class A C F*.
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Theorems 6.4 and 6.5 say that for given information N = {N, 3} the
behavior of errors can be essentially characterized by that of the nth radii
of N. Hence, it seems natural to call optimal this information for which the
sequence rad%"®(N, X)) vanishes with fastest rate.

For n > 1, let
(X)) = ]\lerljf\/ rad2 ¢ (N"™, X")
be the minimal average error that can be achieved using first n nonadap-
tive observations. It is clear that for any information N € AN we have
rad2’®(N,X) > r2¢(¥), i.e., the radii rad?*(/NV,X) do not converge faster
than r2¥¢(3). Consequently, Theorem 6.4 yields that for arbitrary informa-

n

tion N € N the fi-measure of the set

{(f ) GFXROO‘ i 1S(f) — (™)l :0}

e T (D)

is zero. We now give information Ny whose radii behave in many cases as

r2ve(X). To this end, we use construction of Section 6.2.3. That is, we let

n > 1 and for n > 1 choose N,, € N in such a way that
rad’®(Np, X) < n-r2¢(%).

Then .
Ns = [N],N3,N{, ... Ng,...].

Theorem 6.6  Suppose the precision sequence ¥ = [0, 03,...] satisfies
ol >05>05>--->0.
Then for the information Ny, and algorithm ¢gp, the set

fy) € FxR*| T ® 0
% im -
( Y n—oo ”S(f) - (ngl(yn)H

has the fi—measure zero.

Proof Proceeding as in the proof of Theorem 6.2 we can show that
rad}®(Ny, %) < n- r?‘%ﬁz) (6.14)

Hence, the theorem is a consequence of (6.14) and Theorem 6.5. 0.
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If r2v¢(X) behaves polynomially in 1/n (which holds for problems analyzed
in Chapter 3), then r?‘%ﬁz) = 12%¢(X). In such cases information Ny is
optimal.

Notes and Remarks

NR 6.4 This section is original. However, the technique of proving Theorems 6.3,
6.4 and 6.5 is adopted from Wasilkowski and Wozniakowski [121] where the exact
information case is studied and relations between the asymptotic and average case
settings were established for the first time. Lemma 6.4 is due to Kwapien and also
comes from the cited paper.

Exercises
E 6.6 Consider the problem of approximating a parameter f € R from information

y = [y1,vy2,V3,...] € R® where y; = f+xz; and x;’s are independent, z; ~ N(0, 0?),
i > 1. Show that then for any f

T yGROO

1 n
lim — = = 1.
S ndw=r) =1

J=1
That is, the algorithm ¢™(y"™) = 1/n 2?21 y; converges to the “true” solution f
with probability 1.
E 6.7 Consider the one dimensional problem of E 6.6. For y belonging to the set
L 1 . o
C = ¢ yeR>®| thelimit m(y)= lim — Zyj exists and is finite » ,
n—oo n,
=1

let w,, be the Dirac measure on R centered at m(y). Let u1 be the prior distribution
of information y € R*°,

() = /F 7 () u(df).

Show that p1(C) = 1, and that for any measurable sets A C F and B C R> we
have

iAxB) = [ w,(4)ma)

That is, {wy} is the family of regular conditional distribution on R with respect to
information y € R*, w, = us(-|y) Vy a.e.

E 6.8 Give an example where

i ({(f;y) e F xR | |IS(f) = l(y™) < rady*(Ny) }) = 1.
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E 6.9 Suppose the class A consists of functionals whose y—norm is bounded by 1.
Let

NO = [<'a§1>7 <'7£2>5 <. ]
where {;} is the complete orthonormal basis of eigenelements of SC,,S* and the

corresponding eigenvalues satisfy A1 > Ay > --- > 0. Assuming exact observations,
¥ =10,0,0,...], show that information Ny is optimal independently of the behavior

of r2ve¢(0) = , /2j2n+1 Aj.
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