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Abstract

Opposed to linear schemes, nonlinear function approximation al-
lows to obtain a dimension independent rate of convergence. Unfor-
tunately, in the presence of data noise typical algorithms (like e.g.,
backpropagation) are inherently unstable, whereas greedy algorithms,
which are in principle stable, can not be implemented in their original
form, since they require unavailable information about the data.

In this work we present a modified greedy algorithm, which does
not need this information, but rather recovers it iteratively from the
given data. We show that the generated approximations are always at
least as smooth as the original function and that the algorithm also
remains stable, when it is applied to noisy data. Finally the applica-
bility of this algorithm is demonstrated by numerical experiments.
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1 Introduction

In many black-box models the goal is to approximate a function f using a
simple representation f; of the form

T :Zcz@(‘,ti) (1.1)
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(cf. e.g., [12]). If the parameters ¢; are chosen a priori, this results in a linear
problem, which can be solved easily, but only yields a convergence rate that
heavily depends on the dimension of the parameter-space (cf. e.g. [11, 10]).

Therefore, typically the parameters t; are chosen via an optimization pro-
cess in dependence of the function f. For instance the “learning” of neural
networks can be interpreted as special case of nonlinear function approx-
imation, also radial basis functions or fuzzy control fall into this scheme
(cf. [1, 8, 4, 2]). In this setting one can obtain—of course at higher compu-
tational cost—the dimension independent rate

If = fill = O (k772) .

Unfortunately, if all ¢; are determined at the same time this not only results
in a high-dimensional optimization problem with lots of local minima, but
also in instabilities if noise is present (see [2, 9]). For instance it is possible
that some of the parameters ¢; tend to infinity, or that f; tends to f in Lo
but in no space H* with s > 0.!

An astonishingly simple solution to these two problems is a greedy al-
gorithm ([7, 6, 5, 13, 3]). In such an algorithm the optimization problem
above is not solved at once, but via a sequence of low-dimensional ones; all
parameters t; are determined one after the other. The functions f; are then
defined inductively as convex-combinations of f,_; and the current element
g ‘= qu)(',tk).

More precisely, let us assume that the parameters ¢; are restricted to some
compact set P, and define

G ={d(-t)|te P}

(in the following we assume ||®(-, )| < 1 for ¢ € P). Furthermore we assume
that f is contained in the closed convex hull of the set G := b- G, which we
denote as f € ¢o(Gy). In the greedy algorithm elements g, € G} are chosen
one after the other, and the approximating functions f; are built iteratively
as convex-combination of f;_; and g, as shown in Algorithm 1.12. The main
purpose of this work will be, to transfer the conceptual Algorithm 1.1 into a
realisable form.

! The common reason for these effects is that the nonlinear scheme (1.1) allows con-
structions of the form o). = ¢ (®(-,t +¢) — ®(+,t)). Clearly, if fi is a good approximation
to f, then also fx + 1. is one, no matter how large c¢ is chosen, provided ¢ is sufficiently
small. Furthermore, the fact that—by a similar construction— f; may (almost) resemble
the kth derivative of ®, results in the second type of instability.

2In the following we consider a setup proposed by Dingankar and Sandberg [7]; a slightly
different method with the same spirit has extensively been studied by Temlyakov et. al.,
see [6, 13] and the references therein. The influence of noise and the unavailability of b
have not been considered in these workings.



Algorithm 1.1: Abstract greedy approximation of noise free data with a-priori
known smoothness.

Set fo = 0.
Choose a constant M, such that M > b — || f||>.

Choose a positive sequence ¢y, that fulfills
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for k£ := 1 to maxit do

Find an element g, € G, such that
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is fulfilled and define f;, as
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end for

Condition (1.3) in Algorithm 1.1 shows that it is not allowed to take ar-
bitrary elements gy in the kth step, but only such, which are almost optimal
approximations to the function kf — (k — 1) fx—1. This local (almost-) opti-
mality is sufficient to maintain the dimension-independent convergence rate,
as the next theorem shows (cf. [7]).

Theorem 1.1. Let f € ¢o(Gy), then the approzimating functions f gener-
ated by Algorithm 1.1 fulfill the error estimate

M
If = £l < = (1.4)

Thus, in principle Algorithm 1.1 yields the optimal convergence rate
1f = fell = O (k7'/%); but as already indicated it is only conceptual and

has several disadvantages:



1. We need the smoothness parameter® b in order to compute the iteration
bound M.

2. We need the sequence ¢, and have to estimate infima to verify if g is
a sufficiently good approximation.

3. The algorithm is only defined for noise-free data f, also Theorem 1.1
does not provide information about the behavior of Algorithm 1.1 when
applied to noisy data f°.

It turns out (cf. [3, 9]) that the second point does not pose a problem, since
the corresponding step in the algorithm may be replaced by:

k—1 1
/= Tfk—l - %gk

2
<

2

M
“Find an element g, € Gy such that T

Nevertheless, still the parameter M and consequently the smoothness b have
to be known. The main purpose of this work is, to develop an algorithm,
which can be implemented without knowledge of this smoothness parameter
b, but which rather adaptively reconstructs the value of b.

This is important, because usually no information about the size of b will
be available, even if—e. g., due to physical considerations—it is known that
f € ©o(GYy) for some b.

To obtain the final adaptive Algorithm 4.1 we have to start with an appar-
ently independent step, the investigation of the influence of noise. The reason
for this is that a (wrongly) estimated parameter b has the same influence on
the algorithm, as noisy data—the function f does not fulfill f € ¢o(Gy).

The outline of this paper is as follows. In Section 2 we give some results
on convex approximation, which are used in Section 3 to derive estimates
for noisy data. These two sections will build the basis for Section 4 where
we present the adaptive greedy algorithm. Finally the applicability of Algo-
rithm 4.1 is demonstrated by numerical examples in Section 5.

2 Convex Approximation of Noisy Data
First we present two basic results about approximation in the convex hull of
a set G (see also [5, Chapter 25]).

Lemma 2.1. Let H be a Hilbert-space and G C H a bounded set. Then for
all h € co(G) and for all v € H there exists g € G such that

(h—g,v) <0.

3To construct the instability effects mentioned above we needed unboundedness of b,
vice versa a small value of b ensures that ¢6(Gy) is a set of smooth functions.
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This result can also be transferred to elements in ¢6(G), the closure of
the convex hull of G.

Corollary 2.2. Let H be a Hilbert-space and G C H a bounded set. Then
for all f € co(G) and for all v € H the estimate

) <
;161£<f—9711> <0
holds.

Using Corollary 2.2 we can now construct a sharp estimate for the error
of convex approximations to noisy data. For the case of noise-free data, i.e.,
0 = 0, the result simplifies to the estimate given in [7, Lemma 2].

Theorem 2.3. Let f € ©o(G) and f° such that Hf — f‘SH <. Furthermore
let h € H and X € [0,1]. Then, using the setting b := sup,q |/q||, we have

inf || 7 — M — (1 - \g?
geG (21)
<N F2 = b+ (1= N2 = [1f2)7) +26(1 = )| f° = An]| .

Proof. First of all we transfer estimate (2.1) to an equivalent form, by split-
ting the norm on the left hand side such that it cancels the first term on the
right. Remaining we have

. 2
Inf (1= [/ =gl +200 =N (f* = 9. /" = 1)
< (1= 220" = 1F°11%) +28(1 = N)IIF* = Al
For A =1 this is a trivial result, for A # 1 we may transfer the relation to
inf(1-2) (L2 =gl + 1NP) + 20 (f° = g, f* = Iy
< (1= A)b? + 26| f° — A

Using the identity [|f° — g||>+ || f°||* = |lg]|*+2 (f° — g, f*), we can combine
the two scalar products on the left into one. The term ||g||” is bounded by
b?. Therefore it suffices to show that

: Y < 5
If2(f* =g, f° = M) < 20/ = A

is fulfilled, which is the direct consequence of the identity

(F =9, =)= ("= f. [ = Ah) +{f =g, = Ah) ,

the estimate || f° — f|| < 8, the Cauchy-Schwarz-inequality and Corollary 2.2
for the setting v = £ — \h. ]



Under the assumptions above, the error-estimate (2.1) can not be im-
proved:

Remark 2.4. The estimate in the Theorem above is sharp, as can be seen
for the choice

g0=0, gg=9g€H with |g]|=1.
G={90,0}, f=h=g, f°=(1+0g withsome §>0.

With this choice of G, f and f° we obtain equality in Theorem 2.3, indepen-
dent of the value of .

When the greedy algorithm is applied to noisy data f° ¢ ¢o(G}), Theo-
rem 1.1 cannot hold, since in this case even the optimal approximation yields
a residual greater than 0. Nevertheless, it turns out that the rate M /k can
at least be obtained up to a certain iteration index k,. In the next section
we will derive a sharp estimate for this iteration index and the corresponding
residual.

3 Optimal Greedy Iteration for Noisy Data

In this section we consider the case that instead of f € @(Gy) only a noisy
version f° with H f- f‘sH <9 is available.

For the case of noise-free data we had to pick M > (b — ||f*) in Algo-
rithm 1.1, now it turns out that we need at least M > M, with

Mo = (0" = |f°II* + 261 £°1]) - (3.1)

Furthermore, we find (cf. Theorem 3.1 and Remark 3.3) that we cannot
guarantee the existence of proper updates g as soon as k > k,, where

and we assumed that M = (1 + n)M,. Both values will appear in a natural
way in Theorems 3.1 and 3.2, but first we have a look at the modified greedy
algorithm shown on the following page.

The crucial step in Algorithm 3.1 is to find elements ¢? that are a suffi-
ciently good approximation to kf° — (k —1)f}_,. Based on Theorem 2.3 we
are able to show, that such elements indeed exist for indices k < k,.



Algorithm 3.1: Greedy approximation of noisy data with given smoothness
parameter b.

Set fo = 0.
Choose M > Mj with M, as in (3.1).

Compute k, via (3.2).
for k£ :=1 to min(k,, maxit) do

Find ¢ € G (see Theorem 3.1) such that

is fulfilled and define f as

M

~ k

k—1
fé— Tflfq - %91@

k—1 1
flf = Tflfq "‘%92-

end for

Theorem 3.1. For indices 1 < k < k, Algorithm 3.1 is feasible, i. e., in each
step suitable elements g} can be found. The corresponding approzimations fi
satisfy the error estimate

172 - £ < ]\,f for 1<k<k,.. (3.3)

Proof. The proof uses an induction argument, based on Theorem 2.3. We
consider Algorithm 3.1 with a similar inf-condition as Algorithm 1.1. There-
fore we define a sequence ¢, as

ciim g (M= =P+ 2010 - 28VE=TVAT) . (3.4)

Since the right hand side of (3.4) becomes negative for k — oo, for given M,
b, § and f° there exists a unique index k, with

ek, >0 and eg,41 <0.

To compute k, we solve the equation €(k) = 0 which is equivalent to

M — My —25vVEk — 1WVM =0,



the solution for £ is given as

2

7 n~Mo

k=-———+1. .
462(1+n) - (3:5)

Since this value is related to the integer value k, via k> k., > E—1 we
obtain (3.2). We will now show that up to this index k,, the rate M/k can
be maintained.

e For the step kK = 1 we obtain in the modified algorithm
5 5112 . 5 2
— < inf — .
17° = all” < ik |5 = g[|" + 1 (3.6)
which we can estimate using Theorem 2.3 for A = 0 via

<@ =171 + 28]+

<M,
since €1 was chosen according to (3.4).

e Now we inspect the case 1 < k < k,. We assume that the convergence
rate was preserved up to this step of the iteration, this means that the

estimate Hf5 — f,f_lu < \/% holds. In the kth step we have

2

kE—1 1
ERSPREY
, k—1 1P
Sglg(f; fé_Tflf—l_%g + &k, (3.7)

which can again be estimated using Theorem 2.3 via

E—1Y 2 1 2
< (52 =l + o= 1)
1 k—1
+25k‘f‘5— . ol +ex
k—1 1 2
< St 0 )

1 (k-1 1
v 20p (S 1P - il + £ 11 + e



We can now insert the estimate for H fo— f,fle a second time and
obtain further

k12<<k_1 M+ = |7+ 25 (VE= TV + Hf5H>> e
M

<77
— k

IN

since ¢j, was chosen according to (3.4).

Elements ¢ and g¢{ in (3.6) and (3.7) can always be found, since ¢; and
€ are positive. These elements yield the rate % and thus the algorithm is
feasible. O]

Since the rate O (k~'/2) only holds up to the index k., which depends
on M, f%, 6 and b, it is a natural next step to look for parameters M =
M(f?,8,b), such that the residual at the end of the iteration is minimized.
The result of this optimization step is given in the next theorem.

Theorem 3.2. Let M be chosen as M = (14n)My, with My as in (3.1) and
n > 0. Then for the index k. defined via (3.2) the approximations f,f* in the
greedy algorithm fulfill the estimate

I =fil =2

1;”5_0(5). (3.8)

Proof. According to Theorem 3.1 the residual at the end of the iteration is
given by kM where k, is defined via (3.2). Since k, > k — 1, with & defined
n (3.5) we can estimate the residual as

F) 5 2 M M
— < — < =z
Hf fk* — k* —k_1
46*(1+n)
=(1 My——=
(14 n) Mo M,
2
which completes the proof. O

We will now show that the index k, is optimal, i.e. that is is in general
not possible to find proper updates g2 in the greedy algorithm for indices
k > k.. Therefore we demonstrate that the error estimate in the theorem
above is a sharp bound for the minimal residual for countably many values
of n, in particular for a sequence 7; — oo.

9



Remark 3.3. To show that estimate (3.8) is a sharp bound for the minimal
residual, we choose G as the one-dimensional interval [0,b]. The exact data
is chosen as f = b, and we assume that instead of f we are only given a noisy
version fo = b+ 6, i.e., the noise level is 6.

We now fix g and n with 1 < p < 2% and (1 +n)/p? =: k. integer,
and construct an approximating sequence, for which the greedy algorithm
terminates with residual Hf‘5 — f,f* H = ud.

With this choice of parameters we have for all k < k, that f := b—(u—1)d
is a sufficiently good approximation. Indeed, we have

1 2
(+k?7)5 for k< k..

15— gl = o <

We now show that the greedy algorithm terminates in the next step of the it-
eration, which proves that estimate (3.8) is sharp: The optimal element gi, 1
is given as g, 11 = b, hence f,f* 1= kk—ﬂ f,i + ﬁb, but this approximation
is not sufficiently good since

TS W YY) N

k. +1 ko +1 k., + ko+1 7

as a straight-forward computation shows. Hence for pu < 21# and appropri-
ate 1 we obtain that the estimate is sharp.

The reason why we cannot get this result for arbitrary values of 7 is that
in the proof of Theorem 3.2 we had to distinguish between the real value k
and the integer k,. Ideally these values are almost equal, in the worst case
their ratio is 7%/(2 + n)%. In this case estimate (3.8) is only sharp up to the
factor /(2 + n).

In principle the estimate could be made sharp for all values of n by in-
troducing the factor

Mi it <4<1nj 5+

where [a] denotes the ceiling of a. Nevertheless, we omit this factor for the
sake of readability.

It should be mentioned that a different estimate is available in the case
that within the greedy algorithm also the weighting in the convex-combina-
tion is optimized (see [5, Chap. 25]).

10



4 An Adaptive Greedy Algorithm for Data
with Unknown Smoothness

In this section we develop the adaptive greedy algorithm, which will be ap-
plicable also if the smoothness of the (noisy) data is not known a-priori.

The motivation for this algorithm is as follows: Assume that we are
given data f € €o(Gp), where we do not know the actual value B, but we
have the additional knowledge that f € ©o(G,) for some b. The natural
approach would be to guess b < B and—if the algorithm does not converge
“properly”—increase b by a certain amount. The results of the section above
will help us to provide a theoretical basis for this heuristic method.

The main idea is that an incorrect, i. e., too small choice of b has the same
effect as noise—the given data f does not fulfill f € ¢6(G,). In the previous
section we have developed sharp estimates for the corresponding termination
index k,, now we will use these estimates to develop an update rule for the
parameter b. As a first step, we have to transfer the results from the previous
section to the case of “artificial noise”, i.e., noise that is caused by a wrong
choice of b.

Corollary 4.1. Let f € @(Gp) and M = (1+n)®* — || fII> + 2252 || f]1*)
with b < B. Then the appmzimations of Algorithm 3.1 fulfill

1—|—nB

- — Tz 4.
If = fr.ll <2 ., e (4.1)

Proof. Since % f €@(Gy), we can interpret f as a noisy version of % f, where
the noise level § can be estimated as 6 < £t || f||. The proof now follows
with Theorem 3.2. O

In practice neither n nor B are known, in the following lemma we express
7 in terms of B, b, f and 7.

Lemma 4.2. Let f € @o(Gg) and M = (1 +7)(b% + || f||*) with 0 < b < B.
Then the approximations of Algorithm 3.1 fulfill

(L+7)® + /1)
Br(0? +[|£11*) + 2|

5 (B=0) [/l (4.2)

Proof Follows immediately from Corollary 4.1 using the relation HT" =

where My = (0 — || fI* + 2552 | /]I*) and M = (L+7)(0* + || f|"). O

MM’

With the estimate of this lemma, we can now construct a lower bound
for the true, unknown parameter B, which we will use as update-rule in
Algorithm 4.1.

11



Algorithm 4.1: Adaptive greedy algorithm for approximation of data with
unknown smoothness parameter B.

1. Choose by < B.*
Set k=1 and fy = 0.
2. Perform iterations in Algorithm 3.1 as follows
e Take M = (1+7)(b? + || f©¥||?) with some 7 > 0 in the noise-free
case and T > 4¢/ HféH for noisy data.

e Perform iterations as long as valid updates g can be found.®

3. If the discrepancy principle (4.4) is fulfilled, then stop the iteration.
Otherwise use the residual in the greedy-algorithm to obtain a better
estimate b;; for B (see (4.3) and (4.5)), and continue with step 2 at
the index k = k. ;.

“Choices that guarantee this are by = || f|| /2 and by = (|| f°| — €)/2 respectively. In
general severe underestimation is not a problem, by may trouble-free be 10° times smaller
than B (cf. the discussion of Figure 5.4).

bSince we try to approximate data f € ¢o(Gg), using elements f;, € 0(Gyp,) < €0(Gp),
the greedy-algorithm will fail to find a sufficiently good update after a certain number £, ;
of iterations (see also Remark 4.4).

Theorem 4.3. Let f € @(Gg) and M = (1+7)(b* + || f||?) with 0 < b < B.
Then the residual at the end of the iteration of Algorithm 3.1 provides a lower
bound for B via

A+ A+ = Fell 52
A+ =Z 1 = fo

Proof. Follows from Lemma 4.2 under the observation that 7| f — fi.|| <
2(1+7) || f]] for b > 0. ]

LA ,
+lI£Il > (43)

Bzg(b>7_vfafk*) =10

With this update rule, we are now able to construct the adaptive Algo-
rithm 4.1 (given on top of this page). The estimates b; that are generated
within Algorithm 4.1 fulfill lim b; < B, this means that throughout the iter-
ation the generated approximations fj remain at least as smooth as f.

Nevertheless, Theorem 4.3 is still not a complete result, since there are
also numerical effects, that have to be taken care of.

Remark 4.4. In practice there are two effects that may require to adjust
estimate (4.3).

12



Noisy data: Besides the missing information about the value of B we might
even only be given a noisy version f° with Hf — f‘SH < &. If a bound on
the noise level is known, we can derive similar results as in Theorem 4.3
(see Theorem 4.6).

Furthermore, since for noisy data the optimal residual is larger than
zero, we have to incorporate a discrepancy-type stopping criterion into
the algorithm (see Remark 4.5).

Numerical minimization: The estimates in this section are based on the
fact, that sufficiently good approximations g exist for indices k < k..
The index k, for which no such approximation gg exists at all is an

upper bound for k., i.e., k, < k. Numerically we try to estimate k by
observing when the algorithm fails to find a sufficiently good update
g2 within reasonable time.

If we terminate the algorithm too early, we underestimate k and con-
sequently k,. Fortunately, Lemma 4.7 shows that this does not pose
a problem as long as the search for the (almost) optimal element is
performed as thorough as in the original algorithm. This lemma also
gives a bound for the amount of underestimation.

As mentioned above, in the case of noisy data we cannot obtain an ar-
bitrarily small residual even if the parameter b would be chosen correctly.
Therefore we have to use an additional stopping rule.

Remark 4.5 (Discrepancy principle). For noisy data with noise level
H - f‘SH < &, Algorithm 4.1 should be stopped at the index k for which for
the first time the estimate

(1+ )@+ ||
2+ 1717 + 210 (£ =€)

is fulfilled. This follows from the fact that with correct choice of b (i.e.,
b = B), this is—according to Theorem 3.2—the minimal residual that we
can expect with noisy data.

1= f2) < 27( ¢ (4.4)

In practice we do not have to check (4.4) for every k, but only in step 3
of Algorithm 4.1, i.e., when we have to check whether we should update b,
or stop the algorithm.

Using this discrepancy rule we can now give the main result of this work:
the update-rule for b for the case of noisy data. This rule was used to generate
the numerical examples in Section 5.

13



Theorem 4.6. Let f € co(Gp), f° such that Hf - f‘sH <¢&and M = (1+
) (b + Hf‘SHZ) with 0 <b < B and 7 > 4¢/ || f°||. Then the residual at the
end of the iteration in Algorithm 3.1 provides a lower bound for B via
B=b (b7 f f.8) =
2+ 1D A = £ + M) - (45)
2M (26 + |1920) = 172 = fL. 0 (7@ + 17217 = 4 121
If furthermore the discrepancy rule (4.4) is used, we obtain in addition

b (b7, f° f).,€) >0, (4.6)

i. e., Algorithm 4.1 generates a monotonically increasing sequence b; with
limb; < B. The discrepancy rule is a necessary condition for monotonicity.

b

Proof. The proof follows with similar arguments as the proofs of Corollary 4.1
to Theorem 4.3. Again we start with Theorem 3.2, but now with the total
noise level, which can be bounded via § < £(2 — b/B) + (B — b)/B]|| f°||-
Using the relation (14 n)/n = M/(M — M) we obtain the estimate

o = 2 (B ) = b < ]
* — 2 Y
B(r (0 + [[£°17) — 4 121D + 20 120 (€ + ILf°1D
where we needed that 7 > 4¢/ H f‘SH. This result now immediately yields
the estimate for B. Under the additional assumption that the discrepancy
principle of Remark 4.5 was used, we have a lower bound for the residual

and can therefore derive the monotonicity result (4.6). Vice versa, assuming
the monotonicity, one obtains (4.6). O

Observe that Theorem 4.5 contains the result of Theorem 4.3, since for
the case of noise-free data, estimate (4.5) simplifies to (4.3).

Finally we briefly discuss the second point of Remark 4.4. In the original
greedy algorithm we have to look for almost optimal elements, where the
distance to the optimum in the kth step is bounded by 7(b% + || f||*)/k>
(cf. the definition of ¢4 in (1.2)). If we perform the algorithm for unknown
smoothness with the slightly better precision Aep with A < 1, we can estimate
the ratio of k, and the actual stopping index k. In both cases the precision
has to tend to zero as O (k~2).

Lemma 4.7. Let Algorithm 1.1 be performed with f € ¢6(Gpg) where B > b,
and precision A1 (b* + 1£1I°)/k2 where X < 1. Then the algorithm is feasible
up to an index k, where we have the estimate

VEk.,—1 A < 1

<1+

T . bl £ — 1=\
k—1 1= A+ 250

(4.7)
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Proof. The algorithm will terminate at the index k for which the working
precision At (b2 + ||f]|?) / k? is larger than the required precision e, given
in (3.4). For this index k we have the equation

AT(b? ? B-b -
T(;”f”) > ; <M— (82 = 1712+ 27=117117) — 20\ ke - NM) ,

with 0 as in the proof of Corollary 4.1. This yields the estimate

20\~ W 2 (= 37) (7 + 71P) + 2.5 I

Since for k, we have the relation

207/k ~ WA 2 7 (1 + 1P + 2.5 [P

we obtain the first estimate in (4.7), the second one follows by b > 0. O

The following remark shows, how the assumptions of Lemma 4.7 can be
fulfilled in a simple manner.

Remark 4.8. Let the quadratic minimization functional L(t) be defined as

L(t) = |[F — ®(-,t)|° = /(F(x) — ®(z,t))* d .

In the setting of Section 5 ®(-,-) is a radial basis function, i.e., it can be
written as ®(x, t) = Z(||x — ¢||*). Therefore the second derivative of L(t) can
be estimated as |L"(t)| < 2|[®¢+(-,¢)| || F||. Close to a local minimum ¢, we
now obtain

(t —to)

[L(t) = Llto)| = |(t = to) L' (to) + == L"(to)| < (¢t = to)* [@ufll | .

If we insert the functions F' = f° — &2 2 | and ® = 1g) we obtain further
< O (s ATV
L) = L(t0)| £ ™ (111 + VE=TVAT) gl

Thus, in order to obtain the accuracy O (1/k?) in the kth step of the greedy
algorithm, it is sufficient to choose O(v/k) evenly distributed values for t.
There is no need for additional optimization steps.
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k:k*’12+1:9 k’:20 k:k*713:44

Figure 5.1: Development of f{ within the greedy algorithm with 5% noise,
B =1 and b = b3 = 0.8570. The three graphs correspond to k = k, 12+ 1 =
9, k =20 and the k = k, 13 = 44.

5 Numerical Experiments

To test the results of the preceding sections numerically, we implement a
greedy algorithm for a simple, but still infinite-dimensional setting:

The set G} is generated by Gaussian functions with fixed diameter and
variable center, where the centers are taken from the interval [—0.2,1.2].
More precisely we define

6—50(1:—t)2
&/ /100

(We do not have |[g(t)|| = b for all ¢, since part of the function g(¢) may
lie outside the interval. Nevertheless all theorems only require that ||g|| <
b for elements ¢ € Gp). The function f to be approximated is given as
0.2¢9(0.6) +0.29(0.3) 4+ 0.69(0.7), i.e., B = 1. This function is discretized and
afterwards contaminated with Gaussian white noise; as initial guess for B we
set by = 0.001.

The second step of Algorithm 4.1 is implemented in a very simple way:
To find suitable elements g, we take t, € [—0.2,1.2] randomly, and take
gr = £g(t,), where also the sign is determined at random (see Remark 4.8).
If with this element the residual is sufficiently small, the convex combination
frs1 = k/(k+ 1) fi +1/(k + 1)g is computed, otherwise a new element g,
is generated. If this procedure fails to find an update within a given number
of trials?, the algorithm breaks. Figure 5.1 shows the development of the
iterates in this procedure for b = bys.

If the computed residual at the end of this approach is already sufficiently
small, i.e., the discrepancy rule (4.4) is fulfilled, then Algorithm 4.1 is ter-

Gy:=0-G with G:= { | z,t € [-0.2, 1.2]} (5.1)

4In the given examples the number of trials in step k was restricted to 25 VE.
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Kotz =8, b1y =071  koyy =97, by =091 k15 =295, by = 0.96

Figure 5.2: Development of f{ within the greedy algorithm with 5% noise
and different values of b;. The algorithm was started with by = 1073, the
discrepancy-rule was fulfilled with b;g = 0.9575 < B.

log(residual)

K log(k)

Figure 5.3: Development of the residual within the adaptive greedy algo-
rithm. The solid line represents the residual, the dotted one corresponds to
the iteration bound /M /k. The updates for b; lead to the typical saw-tooth
structure.

minated. Otherwise the result of Theorem 4.6 is used, in order to generate
a better estimate for 5. While b; increases, also the iterates become better
approximations to the (noisy) data (see Figure 5.2).

Due to (4.6) we can be assured to obtain an increasing sequence b; with
limb; < B.

Since bj1; > b; we have f,f*’j € @o(G,,,), therefore we are allowed to
continue the iteration at the current index k, there is no need to restart the
whole algorithm with the index k£ = 1. This procedure yields the typical
saw-tooth shape in Figure 5.3.

Figure 5.4 shows the development of b; during the algorithm. As can
be seen, the estimates immediately (k < 3) increase up to the correct or-
der of magnitude. After a few more updates the discrepancy rule is ful-

17
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Figure 5.4: Development of the estimates b; for noise level £ = 5%. The
estimates immediately approach the correct order of magnitude, already for
k < 3 the parameter b is increased from by = 1073 to by, = 0.7105.

filled and the algorithm terminates with b = b;g = 0.9757. The residual is
72— 7/ 1] = 9.98% ~ 2

Finally, in Figure 5.5 we investigate the influence of the noise level on the
quality of the results. Clearly, the residual results. Clearly at the end of the
iteration will be larger for higher noise levels, the left plot shows that the
ratio between residual and noise level is approximately constant. The right
graph demonstrates the influence of noise on the recovery of B. For high noise
levels, B is underestimated due to the discrepancy rule—very small values of
b (typical: b~ 0.5B) already yield sufficient approximations. For low noise
levels, B is estimated correctly or even overestimated. The overestimation is
due to the numerical effects described in Lemma 4.7, and could in principle
be avoided. Nevertheless, this is not necessary, since typically b stays less
than B, and even in the worst case we only observed b < 1.2B. Furthermore,
after the first step of overestimation the algorithm will usually terminate due
to the discrepancy rule, so there is no danger of substantial overestimation.
The algorithm always produces smooth solutions.
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Figure 5.5: The left plot shows the dependence of the final residual on the
noise level, the right one demonstrates the influence on the estimates for B.

For every noise level the algorithm was run 5 times, the noise ranges from
2% to 45%.
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