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Multiscale support vector regression method in Sobolev spaces on
bounded domains
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In this paper, we investigate the multiscale support vector regression (SVR)
method for approximation of functions in Sobolev spaces on bounded domains.
The Vapnik e-intensive loss function, which has been developed well in learning
theory, is introduced to replace the standard / 2 Joss function in multiscale least
squares methods. Convergence analysis is presented to verify the validity of the
multiscale SVR method with scaled versions of compactly supported radial basis
functions. Error estimates on noisy observation data are also derived to show
the robustness of our proposed algorithm. Numerical simulations support the
theoretical predictions.

Keywords: multiscale analysis; support vector approach; radial basis functions

AMS Subject Classifications: 65J10; 46E35

1. Introduction

The radial basis function (RBF) has formed an efficient mesh-less approximating tool and
been applied to varies of problems, for instance, in multivariate scattered data interpolation,
spline smoothing, numerical methods on partial differential equations, and inverse problems
(see [1-10] and references therein).

In modern approximation theory, RBF is firstly implemented to approximate an
unknown function defined on arbitrary dimensions and with arbitrary smoothness, see, for
instance, [10]. However, one has to consider the trade-off between approximating accuracy
and computational cost in practice.[11] The later introduced compactly supported radial
basis functions (CSRBFs) in [12—14], which reduce the computational cost by building
sparse collocation matrices but the approximate solution becomes radius dependent. More
precisely, by choosing a small support radius, one can build a well-conditioned sparse
collocation system thus with low computational cost but, nevertheless, the approximation
is not accurate. On the other hand, a large support radius yields good approximate solutions
at the expense of extremely ill-conditioned collocation matrix.

To balance the approximation accuracy and the computational cost with CSRBFs, a
natural idea is varying the support radius [12,15,16] and consequently multiple scales are
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introduced which yield multilevel or multiscale type schemes.[17] Among the latter choices,
Wendland [17] developed a multiscale algorithm based on the least squares methods by
implementing CSRBFs for multivariate interpolation. For the first time, rigorous proofs
demonstrate that the multiscale approach obtains an excellent trade-off between superior
convergence rate and low computational costs. Later on, such an idea has been successfully
utilized for approximating functions on a sphere [18,19]; solving elliptic PDEs on a sphere
[20]; solving second-order elliptic PDEs by Galerkin method on bounded domains, and
Stokes problems [21,22] with zero boundary conditions.[23] Its performance on linear
ill-posed problems is also investigated in [24,25].

In this manuscript, based on the multiscale least squares method in [17], we extend
the multiscale analysis to the support vector regression (SVR) method. The SVR method,
which is also a variant of the support vector machine, has been developed in learning theory
by Boser et al. in [26] and further investigated by Vapnik in [27-29]. The SVR method
usually accomplishes with a cut-off parameter € and the so-called Vapnik € —intensive loss
function defined by

x| _{O, for |x| < €;
€ |x| —e, for|x]| > e

By replacing the standard [ loss function by the € —intensive loss function in the data-
fitting term of least squares methods, we intend to overcome over-fitting of noisy data
which destroys the generalization characteristic of the target functions. An overview of
SVR methods and the classification of the Vapnik € —intensive loss function can be found
in [30-33] and references therein. Inspired by the recent results in [34] concerning a priori
parameter choice strategies for SVR method on single-level data-set, our manuscript extends
both the SVR method and its error estimates to multiscale analysis, which provides a better
performance in practice.

The manuscript is organized as follows. Section 2 contains an overview of the prelim-
inary knowledge and presents the multiscale SVR approximation algorithm. Convergence
analyses for the approximation algorithm are carried out in Sections 3 and 4 for smooth and
rough functions, respectively. Section 5 devotes to the error estimate for noisy observation.
Finally, some numerical simulations in Section 6 show the efficiency of our proposed
multiscale algorithm.

2. Preliminary and Algorithm
2.1. RBFs and RKHS

ARBF & is ascalar function acting R — R. By defining abounded domain 2 and choosing
a sampling data-set X = {x; € Q C R?,1 < j < N} with respect to two measures (the
fill distance hx and the separation distance gx)

’

hx = sup min [x —x;|

’

gx =min |x; — x¢
J#k H
we can define a closed and finite dimensional approximation space

Wy :=span{®(- — x;),1 < j < N}.
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Table 1. [10, Table 9.1] SPD(Rd) Wendland kernel functions with minimal degrees.

Dimension Index ¢ Kernel functions py ¢ Smoothness C2¢
0 a-ry cO
d=1 1 A=r3Gr+1) c?
2 (1—7)%(24r2 + 15r +3) ct
2 0
0 (1-r7 c
d=23 1 (1—ni@r+1 c?
2 (1= nS35:2 + 18r +3) ct
3 (1 -3 323 +25r2 +8r + 1) c®

The discrete observation data-set g|x := {g j}?’:1 is associated with the sampling data-set
X such that g; = f*(x;) given a target function f*.

Typical choices of RBFs include thin-plate splines, Sobolev splines,[35]
multiquadrics,[36] Matern functions, and Wendland functions.[13,37] Numerical algo-
rithms can be easily realized on these kernel functions, especially when & is compactly
supported (for instance, Matern and Wendland kernels). In current work, we concentrate on
the Wendland kernels which are compactly supported strictly positive definite radial basis
functions (CS-SPD-RBFs).[13,14] These kernels are of the form

D, = pae(r), 0<r<1;
4.t= 10, 1 <r,

with a univariate polynomial p4 ¢ of the minimal degree L%J + 3¢ 4 1. In Table 1, we list
some kernel functions with respect to the dimensionality and smoothness.
Taking the Fourier transform on

d(w) = (2n)_d/2/

<I>(x)e_ixT‘”dx,
R4

we observe that these Fourier coefficients satisfy

a(1+10?) " =8@ <o (1+10l?) M

with two constants ¢ > ¢; > 0 and v = d/2 + € + 1/2. Referring to the following lemma
in [10], there is a intrinsic relation between reproducing kernel Hilbert spaces (RKHS) and
the standard Sobolev spaces H™ (RY), provided that T > 4.
LemMma 2.1 [10,13] Suppose that the Fourier transform of an integrable function ® :
RY — R satisfies (1) with an arbitrary T > %. Then, the kernel function ® is a reproducing
kernel of the Hilbert space (native space) No (Rd ) with the inner-product

[ @)z
(f. 9o = /R L o,
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Furthermore, norms in Ng (Rd) and H* (Rd) are equivalent, i.e.

A1 f e = 1Flge(rey < &1 fllo- @)

Here and subsequently, we denote ||-||¢ as ||-|| No(R) Sfor simplicity.

In view of the preceding lemma, the RBFs &, ¢ referring to Table 1 are reproducing

kernels of Hilbert spaces which are isomorphic to the standard Sobolev spaces
FA/246+1/2 (Rd).

2.2. Function approximation by SVR method

In the sequel, we will confine our interests on the cases such that & := ®, , is a CS-SPD-
RBFE. The goal to approximate or learn a function is to approximate its value from some
known discrete (maybe noisy) training observation data on one hand, and predict it on the
unknown data-set on the other hand.[32,38,39] Concerning the regression problem with the
Vapnik e-intensive loss function, we introduce the following cost functional

N
1 2
5 2D = gjle + VI f I,
j=1
where there exists a minimizer (referring to [40]) with a regularization parameter y > 0.
This minimizer can be represented by a linear combination of basic functions ®(- — x;),
ie.

N
f=) aj®(¢—x)).
Jj=1
To numerically calculate the approximate solution, we introduce slack variables

aj,bj > 0 for j = 1,2,..., N. Thus, the minimization problem is equivalent to the
following constrained quadratic optimization problem, see, for instance, [41],

N
1
min — (aj+bj) +ye dxa 3
a,a,beRN ,a,b>0 N g( 7 j) 14 X ( )
st. (Px)je—gj<e+a;, j=1,---,N,

—[(@x)ja—gj]<e+bj, j=1,--.,N,
where ®x € RV*V is the symmetric collocation matrix with entries
(Px)ji = ®(xi —xj), l<i, j<N.

Denoting Iy = (1,..., DT € RN and z = (, a, b)T € R3N, the quadratic optimiza-
tion problem (3) can be written in the matrix form
1
min <—ZTHZ + cTz>
2eR3NV \ 2

st.Cz<b, zn+1,---,238y =0
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with

H—2Y®x  Ovov)_pawvsanv o LOONY Cpan
Own  Oavown N\ lan

®x  —Iyn Onn INX3N glx +ely 2N
C = ’ ’ €R , b= € R
<—<1>x Ovn  —Inn —glx +€ly

2.3. Multiscale SVR approximation algorithm

Main ingredients in the multiscale analysis are the multiple radius of the kernel functions.[17]
More precisely, instead of a single sampling data-set, we are dealing with a sequence of
sampling data-sets X, X5, ..., where X; := {x;k)}?]il and their fill distances hy = hyx,
monotonically decrease with a pre-specified constant u € (0, 1), i.e. hg41 = phy. Obser-
vation data are realized on the nested sampling data-sets and denoted by glx,, glx,, - . ..
For noisy data, we take the form of g6 Ix;, g‘S |x,, ... with a superscript 8.

We choose an integrable CS-SPD-RBF @ : RY — R with a basic support radii in a unit

ball B(0, 1) and define a sequence of kernel functions &y : R? — R in a scaled version:

¢ku,w:=rmd¢(f y), 4
Nk
where 7y is called the scaling parameter. For the sake of simplicity, we will assume nx = vhy
with a constant v > 0. In Figure 1, we illustrate two sets of scaled kernel functions whose
radius will decrease when the level increases.

Furthermore, assume that the basic kernel function ® satisfies the condition (1), the
Fourier coefficients of its scaled version do not inherit such nice properties. Direct cal-
culation shows that the following inequality is satisfied for the scaled kernel function &

7 P —T
a(1+n o) <& e (1+ntlel?) . oer’ 5)

The inequality (5) thus yields

5 5
——— 0,(0,y) withn,= 1 — 0,(0.y) withn,= 1
45 . 840,) Withn, = 0.5 45 w 0f0)) withn, =05
4 oo = - 80) withn; = 0.25 4 | = - 040) withng = 0.25
1 1
o 35 N o 35 N
32 IR zEu '
g 3 IR Z 3 I ‘I
j= 1
g 25 L 2 25 i
e [ S !
2 2 1o 2 2 1o
[ ]
15 | 15 i
1 \ L
1 Rl 9 1 -
. 1
05 G 05 ;)
0 ] L 0
-2 15 -1 -05 05 1 15 2 -2 -15 15 2
y y

Figure 1. 1-D scaled cO (left) and c? (right) Wendland function @ (0, y) fork =1, 2, 3.
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LemMma 2.2 [17,Lemma 1] Forevery ni € (0, 1], @ is a kernel function and generates
a RKHS Ny, (Rd) which is equivalent to H (Rd). Forall f € HT (Rd), we have the
norm equivalency 1 1

1 flle, < I/l (ray = S N ey -
Here and subsequently, we denote ||| ¢, as ”'”N% (RY) for simplicity.

Our proposed multiscale SVR method is summarized as the following algorithm.

Algorithm 1 Multiscale SVR approximation algorithm

Input: Number of levels n, right-hand side g5| Xpseeos g‘S IX,
Output: Approximate solution f,f = sf +---+ s,‘g

1: Set f§ =0,¢) = g°
2: fork=1,2,...,ndo
3:  Determine a local approximate solution by
Ni
s _ . 1 B ( (k)> ( (k)>‘ 2

s = ar min e X: ) —s|x; + v sl

k gser(Rd) (N" j§1 =1\ e Ve Pk
4 Set fi=f2  +s)
5:  Set e,‘z = e,‘i_l — s,‘3|g
6: end for

This algorithm can be viewed as an extension of the original multiscale least squares
method in [17]. Defining

Wi = span{CIDk(~,x;.k)), j= 1,2,...,Nk},
Viie=Wip 4o 4+ Wy,

the local approximate solution s,‘? belongs to Wy and k-level approximate solution f,f € Vk.
Meanwhile, the residual between the target function and the coarse mesh approximate
solution exists on the next scale. A finer data-set and a smaller support radius are chosen
to obtain another local approximate solution with even finer details. The sum of these
local approximate solutions is interpolated to yield a better approximation on the finer
grid. The whole process continues iteratively until a pre-specified level number is reached.
Additionally, referring to [17], for any fixed k > 1, Vi is a closed and finite dimensional
subspace of L> (Rd) satisfying U‘;‘;l Vi = L? (Rd).

3. Multiscale SVR method for smooth functions

In this section, the target function f* is assumed to be smooth enough such that f* € H ().
Recall Algorithm 1, the local approximate solutions sy are obtained along the scaled kernels
@, defined in (4) with the noise-free observation data g|x, (i.e. 6y = 0). Notice that the
local approximate solution sy satisfies

Nk
1
_ : . § : (k)) _ ( (k)>‘ 2 6
= ar min _ . N +
* £ (Rd) Nk j=1 ‘ek ! (x] s x] €k Yk ”SHCDI‘ ( )

seHT
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and is defined on the whole domain R?. Meanwhile, the target function f* is defined on
a bounded domain €2 and we have to coordinate the difference between both functions.
Assuming that the bounded domain €2 owns a Lipschitz boundary, the following lemma
then holds true.

Lemma 3.1 [42] Suppose that the bounded domain Q@ C R? is open and has a Lipschitz
boundary. Let t > 0, there exists a bounded linear operator E : H*(2) — H* (Rd) such
that, forall f € H* (), Ef|q = f and

1 llare) < WEF e ray < Coll fllamcay

where the constant C; only depends on t. Thus, the same operator E can be utilized for
any fixed T > 0.

The following sampling inequality in [43] is also important.

LemMa 3.2[43] Let @ C R? be a bounded domain with a Lipschitz boundary and
constants 0, o satisfy 0 > o + d /2. For any sampling data-set X C Q with a sufficiently
small fill distance h, there exists a constant Cg := Cq(0,d, 2) > O suchthatV f € HY(Q)

1o < Ca (BN fllgo @y +h~ I Fllie)-

In order to obtain the convergence analysis of our proposed algorithm, we summarize
the main assumptions as follows.

AssumMmpPTION 3.2

Al Let Q@ C R? be a bounded domain with a Lipschitz boundary;

A2 (X1, Xa,...} forms a sequence of sampling data-sets. Each Xy has Ny sam-
pling points where the fill distance hy is sufficiently small and hy+\ = phg for
k=1,2,... with a fixed u € (0, 1). Moreover, these sets are quasi-uniform and
N < ch,:d with a constant ¢ > 0;

A3 The basic kernel function ® generates a RKHS equivalent to the Sobolev space
HT (Rd), i.e. @ satisfies (1) and Oy is its scaled version defined by (4) with ny = vhy
for a fixed constant v > Q.

We establish the main theorem in this section for the convergence analysis of the
multiscale SVR approximation algorithm for a target function f* € H*(Q2) with t > d /2.

THEOREM 3.3  Let Assumption 3.2 be valid. Furthermore, assume that the constants | and

vin A2-A3 satisfy 1/hy > v > T /u with a constant T > 0. In addition, the observation

data are noise free and the target function f* belongs to H'(2), Tt > d/2 satisfying
1

I e ) < CF/C, with constants cy in (1) and C in Lemma 3.1.
At each level k, if we choose the cut-off parameter €, = 0 and the regularization

parameter Yy
1 T
Yk < <—> hf,
v
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then there exists a constant C| > 0, such that by additionally assuming p := Ciu* < 1,
IEeklle,,, <pPlEer-1llo, <1, k=1,2,..., (7
and another constant C > 0

|~ fa ||L2(Q) <Cp" | ”HT(Q) :

Proof Firstly, by above assumptions, there holds

1
Eeolle, = ||Ef*||<1>1 <c¢ *Cq ”f*“Hf(Q) <L

Assuming the induction hypothesis || Eex—1(¢, < 1, we obtain the following estimate for
I Eellp,,, by implementing (5),

|Eex (o) L[ =
1Eexlly,,, = / ——do = — | [Eet(@)(1+ ¢y, |ol) do
R R

¢ Dpy1(w) €1
1 —
_ 1 / +/ |Eex(@)2(1 + 02, o} do
A \Vel=zs  Jiol=54
1
=— 1+ D)
Cl

_1
or similarly || Eexllg,,, < ¢ 2 (/I + +/1o). We then estimate error estimates for these two

terms /11, +/I> separately.
Using Lemmas 3.1 and 3.2, /T; can be firstly estimated in the following sense

VI <27 | Eegll2ray < 22Co llexll 2y
< 22CoCa (h] lerll (o) + llex i xp)) -

Considering the minimization problem (6) and taking Eey_; = Ef* —s; — ... — sk—1 €
HT (R?) as a candidate, we obtain

er—1lx, = Eep_1lxy,

and the minimality of the cost function implies that

1 (k) (k) 2
ﬁk 2 ’6k—l (xj ) — Sk (xj )’ek + vk lIskllg,

Ni
1
_ K\ (k) 2
< N, E ‘ekfl (xj ) Eej_1 (xj )Lk+yk lEer—1ll,

2
=¥l Eex—1llgp, -
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Thus, the induction hypothesis and Assumption 3.2 yield

k
leklixo = ekt = sllpegry = _maxfeer (x8) = se (x)]
Jj=1,...,Ng

<  max |ex— 1( (k)) Sk( (k)> + €k

j=1,...Ni @

Nk

) (k)

SZek 1( ) 5k<xj ) + €k

=1

€k
j:

< Nivk ||E€k—1||%1>k +e < Chk_dl/k | Eer—1 ||<21>k + €k
< chi've lEex—1ll g, + €, ®)

and

Iskllo, < IEek—1llq, -

With 941 < 1, Lemma 2.2 leads to

lekll gz @) = lek—1 — skl g (@)
1
<cyn " Eer—1 — skllg,
1
< 2¢c;ym; " Eek—1llg, - 9)

Combining inequalities (8) and (9) and the choices of parameters ¢; and y,, we obtain the
estimate for the term /7,

1<22C0Cd< <—) IEex—1llg, + chyvi | Eex— l||<[>k+€k>

( o +c> (—) |Eex-illa,

23 CoCy (26‘2 + c)

N\ﬁ

w1 Eex—1llg, -
Noticing that g4+ o] > 1 implies
(14 a8 lol?)” =278 ol <2702, (14 lll?)
we then derive the estimate for the second term /1>, by the inequality (9),
L < 250, | Eegll e (ray < 25 Confy llexll (o)
<28, (%)r 1 Eer—1llo,

=23+lc Zcfu IEec—1lg, -
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‘We thus obtain

. 1
] 22CoCy <2C22 + C)
2

” Eey ||Cl>k+1 <€

T 1
= +22 M O | T Eei g,

=Cin" [|Eek-1llg, -
If we additionally assume p := Cyu’ < 1, it yields

IEekllop,, < PllEek—1lle, < 1.

Moreover, the error estimate between the approximate solution and the target one can be
derived by

| f* = fau ||L2(Q) = llenll 2 < Ca (), lenll e () + llenlliecx,))

1
Cy (2c22 + c)

< ——"pl|Ee,_
T°C, pllEen-ilo,
1 1
Cy <2c22 + c) Cy <2022 + c) C;
n n k
<< Tf—Clp Eeollo, < T P f ||HI(Q)
TCicy

= Cp” ”f*”Hf(Q) ’

which completes the proof. Thus, the multiscale SVR approximate solution f;,, converges
linearly to f* in the space L2($2) provided with p < 1. O

4. Multiscale SVR method for rough functions

Convergence analysis in the previous section highly depends on the a priori knowledge
of the target function f* € HT(2). More precisely, the regularity of the target function
should be known as a priori, which allows us to choose an appropriate kernel function and
generate a RKHS with the same regularity. For instance, Algorithm 1 is realized with the
scaled kernel function ®; by the basic one ® : RY — R satisfying (1) and generating a
RKHS equivalent to H* (Rd).

However, in real situation, the regularity information of the target function is usually un-
known beforehand. In this section, we will investigate the error estimate for
Algorithm 1 when a rough target function f* € HP(Q) (% < B < 1) is considered.
We emphasize that such a case is not covered by Section 3 since || f*|| g (q) might not be
bounded for f* € HP(Q) with B < .

We note that the assumption 8 > % is necessary to guarantee the boundedness of
point-wise evaluation, i.e. the target function is continuous. In addition, for the sake of
simplicity, we assume the kernel function of H” (Rd) is translation invariant and denoted
by W : R? — R satisfying

B(w) = (1 n ||w||2>_ﬁ, we R (10)
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Similarly, we define the scaled kernel functions with respect to W in the form

_ x—y
Wi (x, y) = 0w (T)

It is worth to note that, since g is unknown, the basic kernel W and its associated scaled
versions Wy only appear in theoretical analysis. Thus, their explicit forms are not necessary
to be known exactly.

Let

B, = {f el? (Rd) . supp(f) C B(O,U)},

where B(0,0) C RY denotes a ball with the center 0 and a radius o. To derive the
convergence analysis for rough functions, some result concerning the band-limited function
in [17] is necessary.

Lemma 4.1[17, Lemma 5] Let f € HP (RY) with p > %, and X C R? be a finite

sampling data-set with the separation distance gx < ngivenn € (0, 1]. Chooseo = kn/qx
with a constant k > 1 depending on d and B. Then there exists a function fs,, € By, with

fomlx = flx and
| formlle, < Coo™ P fllw,

where ®, and V,) are scaled kernel functions with a scaling parameter 1.

Referring to Lemma 4.1, for any fixed level k, although f* € HP(Q) and Ee¢, | =
Ef*—s1—...—sp_1 € HP (Rd), the element (Eex—1), /5, actually belongs to HT(RY)
if we assume gy = gx, with gx = hy or g = ni. Thus, we can take (Eex_1)g;/y;, as a
candidate of the minimization problem (6). Note that

(Eek—l)ak/nﬁxk = Eek—]'Xk = ek—1|xk-

Again since si is the minimizer of the minimization problem (6), it follows that

lexllzoo(x,y = llek—1 — Sklljoo(x,)

Ni
<> ‘ek—l (x;-k)) — 5 (x;k)> +e
j=1 *
2
< Neve | (Eex—Doy e | o, T €k
—d. 22
= chhkdl/kdkr P lEex_ ”%pk + €k, (11)

where the last inequality is directly from Lemma 4.1, and the following inequality holds as
well

Isillo, < [ (Eex—oymellg, < Coop " I Eexilly, -
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Moreover, referring to (5) and (10), there holds

|5k (@) ? -~ p
||sk||%,k=fRd T 0=, R@F (14 mlel) do

T
< [ @ (1 + o) do
R

|5k (@) * 2
< 02/ — do =2 |Iskll, -
Rl Pr(w)

Thus, the following estimate can be derived:

lexll e (@) = llex—1 — sl @) < IEex—1 — sl gs (re)

IA

P N Eer—t — selly, < ;" (I Eex—1lly, + lstllw,)

1 _
n" (1 +¢; Choyl ﬂ) IEex—1lly, - (12)

IA

Now, we are ready to prove convergence results of the multiscale SVR approximation
algorithm for rough functions.

THEOREM 4.2 Let Assumption 3.2 be valid. Furthermore assume that the constants |L
and v in A2-A3 satisfy 1/hy = v > T/ > 1 with a constant T > 0. The fill distances
hi, ha, ... and separation distances q1, qa, ... satisfy qx < hy < cqqx, ¢q > 1 in each
levelfork = 1,2, ....Inaddition, the observation data are noise free and the target function
f* belongs to HP (), d/2 < B < t satisfying I f*l ey < 1/Cp with a constant Cg in
Lemma 3.1.

At each level k, if we choose the cut-off parameter €, = 0 and the regularization

parameter
1 B
Vi < (—) hz,
v

then there exists a constant Co > 0, such that, by additionally assuming p = CouP < 1,
lEeilly,,, <PllEek—1lly, <1 fork=12,..., (13)

and another constant C > 0
Hf* - fn ”Lz(Q) < Cp””f*”Hﬂ(Q)

Proof Firstly, by above assumptions, we obtain

IEeollw, = IEeoll o (ray < Cp | /| gy < 1-
To obtain the inequality (13), similar arguments of Theorem 3.3 will be utilized. In fact,
we assume || Eex—1lly, < 1 and estimate

1

N2 2 2\# ’
1Eexlay,, = ([, 1B (140 lol?) " do
= VI +Vb,
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where

— B
I :=f 1 |Eex(w)]? (1 +’71%+1 ||‘0||2> do,
lol<——

= k41

_ 5 ) NP
L = |Eer(w)] (1 + Niyq ol ) do.
lol=

Nk+1

Concerning the choice of parameters €, yx, Lemma 3.1, the sampling inequality and
both estimates (11) and (12), we can derive the estimate for the first item

B B
VI <27 || Eexllp2(ray < 27 Collexll 2

< 25CoCy (Hf Newlmaay + lexllimcx) )
B 1\* 1 _
<27CoCy <<;> <1+c22cbo,f ﬁ) IEec—1lly,
+ chhk_dedkzr_zﬂ | Eex—1 II%/k + ék)
8 1 _ _ 1\*
<22CyCy (1 + ¢ Cpoy, p —i—cC,fokz’ 2’3) <;> I Eex—1lly,

1
QgCOCd (1 +c; Cbakt_ﬂ + cC,%okzr_zﬂ)

The second item is estimated by (12) such that

1P | Eex—1lly, -

B B
VI < 270) IEell o rey < 22Cpnf el s o

B 1
ﬂ = —
<2b¢, (%) (1 + i Choy ﬁ) |Eeiily,

6 3 -
=22Cg <1 + ¢5 Cpoy, ﬂ) W lEe—illy, -

Combining these two items and noticing that oy = «kni/qx < kvcy, we thus have
proven

IEexlly,,, < Cou? | Eextlly,

by adjusting the constant C, appropriately. If we additionally assume p := Couf < 1
and implement the sequence estimate (13), the theorem can be proven following similar
arguments of Theorem 3.3. 0

5. Multiscale SVR method with noisy observation data

Previous analysis depends on the fact that all the nested observation data are noise free.
Nevertheless, in real function approximation, the observation data are sometimes contam-
inated by noise. These noisy data might not fit any target function which belongs to a
certain Sobolev space H'(2), T > d/2. Thus, Algorithm 1 becomes more sophisticated
and depends on various parameters that have to be finely tuned.
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In this section, we investigate the performance of Algorithm 1 towards noisy observation
data of a smooth function. More precisely, assume that the target function f* belongs to
HT(Q2), the nested observation data g‘s [X;s g‘S |x,, ... contain some noise such that

lg® — f*HlC’O(Xk) = 8 (14)

Algorithm 1, at each level &, then provides the local approximate solution s,f satisfying

Ny
1
5 _ : 8 ( (k)>_ ( (k)) 2
s, = ar min er_1lx; six; + v lls . 15
fmarg min | ,-§=1| (o O) le + e lsl, (15)
Defining a new function Eey_; = Ef* — s‘f - = s,f_l which belongs to H® (Rd), we

derive

€k

L
— 8 (k) * (k)
_NkX;)g (xi )_Ef (x/ )
j=

— - N - 0k — €i)+ = (6k — €)+-
Nk

IA

Let Assumption 3.2 hold true, choose the cut-off parameters €, = J; (or equivalently
(8k — €x)+ = 0) and use the minimality of the functional in (15), we have

lekllio(xyy = [lex—1 — i HIOO(Xk) < flec-1 — i, ||10<>(Xk) + ey —s2 szxk)

Ni

< & + E ‘62—1 (x;k)> - s,‘? (x;k))L + €k
. k
j=1

< 8k + Ne(k — €+ + Nevic | Eer—1 113, +

<28+ chi i | Eex—1 I3, - (16)
and,
Ok — €x)+
Is¢ll o, =< = HlEacille, = 1Eei-ilo, -

The following inequality then holds true

1
lell (@) = lex—1 = ¢ ey < €3 1" | Eer1 = 53 o,
1
<2cin; " NEek-1llg, - (17

With both above inequalities (16) and (17), we summarize the error estimate between the
multiscale SVR approximate solution f,f and the target function f* for noisy observation
data.

THEOREM 5.1  Let Assumption 3.2 be valid. Furthermore, assume that the constants . and
vin A2 and A3 satisfy 1/hy > v > T /u with a constant T > 0. In addition, assume that
1

the target function f* belongs to H* () with || f* |l yr(q) < cli/Cf, and the observation
data g° |x, fork =1,2,... contain some noise satisfying (14) with noise levels Jy.



Downloaded by [Nanjing University] at 23:25 02 March 2015

562 B. Xu et al.

At each level, if we choose the cut-off parameter €, = 0 and the regularization

parameter Vi
1 T
Vi < (—) e,
v

then there exist constants C3, C4 > 0, such that
IEexllo,,, < C3u" Eex—1llg, + Cadk. (13)

Denoting p := Cau' and further assuming p + C48i < 1, then there exists a constant C
such that

n—1

|- f ||L2(Q) <C|p" “f*”Hf(Q) + ij‘S"—J'
=0

Proof The proof is similar to that of Theorem 3.3 by splitting

1 _ © \?
IEexllo,,, = — </” <t |Eex ()| <1+771%+1 |Ia)||2) da))

2 o<—

1

1

— T 2
[ 1E@P (1407 10l) do
ol

— Mk+1

= (ﬁ+\/ﬂ)

c

|-

— ol—

To estimate the first term +/I7, we recall Lemma 3.1, the sampling inequality, both
estimates (16) and (17) and the choice of €, and y; such that

VI < 22Ch ekl 20
<23CoCyq (hf llexll gy + lexllix,)

. 1 /1\° 1\°®
<22CoCq (2022 <;> [Eex—1llg, + ¢ <;> IEer—113, + 25k)

. 1
22CoCy (2622 + C)

o Kl Ee—1llg, + 227 CoCady

A

with an additional hypothesis || Eex—1ll¢, < 1.
The second term /7> can be estimated as follows:

T s 1
Vh <22Cnf llerllpr @ <221 ¢ Con” |Eer—tllg, -

Combining both terms, we derive
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1
CoCy <2622 + c)

23 1 .
IEetllo,,, < —T = +2¢;Cr | 1" | Eexillg, + 271 CoCabr
cf
= C3u" |Eex—1llg, + Cadk := p [|Eex—1llg, + Cadk
< 1,

_1
by induction and noticing the assumption || Eegllgp, < ¢, *C; I e < 1
Finally, by utilizing the above inequality (18) and further assumptions, it is easy to
derive

” fr= fr? ” L2Q) = ||€n||L2(Q) =Cq (h,r, ||en||Hf(Q) + ||en||1°°(x,,))

1
Cy <2c22 + c)

< TF Een—1llp, +2Cadn
Cy (26’25 + c)
< g P (PIEe2lo, , + Catr) +2Cas,
Cy (ZCZ% + c) n—1

<< e | Pl IEells, +c4j;pfsnj +2Caby
n—1

<P e + ZP'iSn—j
j=0

by adjusting the constant C appropriately. Il

In most applications, the known data are usually observed only once, which allows us
to obtain a full observation data g®|x with || g — r* || ox) = 8. We then split X into nested
data-sets X1, Xo, - - - satisfying X = U}Zlek.Inthiscase, wehaved| =8 =--- =65, =96
and Theorem 5.1 turns into

THEOREM 5.2 Under all assumptions in Theorem 5.1, if §y = § for each k = 1,2, ...,
with the same constant C, we have

* o6 C n * ﬂa
|re= £ HL2(Q) <c(r|r ||Hr(s2) + 1—p°)

Thus, if we further assume p < 1 and let n go to infinity, the error between multiscale SVR
approximate solution f,f and the target function f* in the L* norm can be bounded by
Cs/(1 = p).
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6. Numerical examples
6.1. Multiscale SVR method for smooth functions

In this subsection, we firstly illustrate the performance of our proposed Algorithm 1 for
smooth functions whose error estimate is established in Section 3. To this end, we define a
bounded domain = [—1, 1] C R! and the target function is chosen in such a way

f*(x) = sin(wx) + cos(mx).

The nested sampling data-sets are equally distributed in the bounded domain 2 with
increasing discrete levels N = {25, 50, 100, 200, 400}. We choose the basic kernel function
®,¢eC 2(R") which generates a RKHS H 2(R'") and build its associated scaled versions.

Letex = 0and y = 0.1hg fork = 1, 2, ..., Table 2 collects the quantity information
including the discrete levels Mg, fill distances hy, absolute errors in / 2 norm and [®° norms,
respectively. As the theorem predicts, these errors are monotonically decreasing as the level
increases which confirms the reliability of the multiscale SVR approximation algorithm.
We note that convergence rate of the algorithm can be partially observed from the final
column in Table 2.

A second example is displayed in R. Let = [0, 1] x [0, 1] C R?, the target function
is the standard Franke function, which is a sum of four exponentials. This time, we choose
the basic kernel function ®; | € Cc? (Rz) which generates the RKHS H?(R?). The nested
sampling data-sets are divided into five levels and equally distributed in €2, with discrete
levels N = {9, 25, 81, 189, 441}. Referring to Theorem 3.3, after choosing ¢, = 0 and
Yk = O.lh% fork = 1,2, ..., we obtain the final approximate solution fs which is plotted
in left panel of Figure 2, where in right panel we present the associated error es. For
comparison, we provide the approximate solution on the single mesh with the basic kernel
function in Figure 3 with larger associated error.

6.2. Multiscale SVR method for rough functions

The performance of Algorithm 1 for rough functions is presented in this subsection. We
choose the target function

f*(x) =2min(x, 1 — x),
defined on = [0, 1] and belongs to H!($2). Let ' = {25, 50, 100, 200, 400} and the
basic kernel function ®;; € C?(R') which generates a RKHS equivalent to H>(R").
Choosing the cut-off parameter ¢, = 0 and y, = 0.1~ fork = 1,2, ..., the convergence

Table 2. (Smooth function) Quantity information at each level.

level Ny hy 12 error [®° error log m
1 25 0.08 0.088408 0.030131 1.05
2 50 0.04 0.001358 0.000499 2.87
3 100 0.02 0.000061 0.000045 4.21
4 200 0.01 0.000019 0.000010 4.72
5 400 0.005 0.000015 0.000004 4.82
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Figure 2. (Smooth function) Multiscale SVR approximate solution f5 (left). Error between f5 and
f* (right).

Function value
Error

Figure 3. (Smooth function) Single mesh SVR approximate solution (left). Error between the
approximate solution and f* (right).
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Figure 4. (Rough function) Multiscale SVR approximate solution f; with respect to the rough target
solution f*. Left: k = 1; Middle: k = 3; Right: k = 5.

behavior can be observed in Figure 4, where we present the comparison between multiscale
SVR approximate solutions f; with k = 1, 3, 5 and the target function f*. Table 3 collects
the detailed quantity information for these approximate solutions.

For comparison, we choose another kernel function &1 € C (R") which generates a
RKHS equivalent to H'(R') where the target function f* belongs. The associated /% error
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Table 3. (Rough function) Quantity information for the approximate solution of rough functions with
oversmoothing kernels.

level Ny, 12 and [*° error (¥ ) 12 and [*° error (¥ 1) 12 and [°® error (¥ 5)
1 25 0.2117 and 0.0789 0.7166 and 0.1438 0.7832 and 0.1525
2 50 0.0717 and 0.0402 0.1192 and 0.0419 0.1548 and 0.0498
3 100 0.0278 and 0.0203 0.0177 and 0.0100 0.0413 and 0.0194
4 200 0.0120 and 0.0103 0.0059 and 0.0028 0.0072 and 0.0043
5 400 0.0051 and 0.0051 0.0019 and 0.0017 0.0015 and 0.0010

in Table 3 shows that the oversmoothing kernel function provides better approximation.
Furthermore, we choose another oversmoothing kernel function ®1, € C 4(Rl) which
generates a RKHS equivalent to H3(R"), but the approximate solution does not improve
significantly. This observation consists with our theoretical prediction in Theorem 4.2 where
convergence of the proposed algorithm depends on the regularity of the target function f*
instead of the kernel function smoothness.

6.3. Multiscale SVR approximation algorithm for noisy observations

Finally, we test our proposed Algorithm 1 for the noisy observation data. Choosing the
same target functions in Section 6.1, we add a uniform distributed noise on the observation
data with a uniform noise level § = 0.02. Cut-off parameters in the algorithm are chosen
as €; = 6 and regularization parameters satisfy yx = 0.1h; (1D) and y; = O.Ih,% 2D),
respectively.

For comparison, we implement the multiscale least squares method in [17] with the 12
loss function. Note thatin [17], there is no specific discussion on the choices of regularization
parameters y; for noisy data but with a suggested bound y; < « (hy/ni)" of a constant level.
In current subsection, we fix the regularization parameters y; = 1 for the algorithm in [17].

Absolute errors for our proposed multiscale SVR approximation algorithm and the one
in [17] are plotted in Figure 5. The quantity information including associated /> and />
errors for both methods are presented in Table 4. These results show that the multiscale
SVR approximation algorithm outperforms the standard one in [17] in these two examples.
The payment for the better approximation is that we have to realize the minimization

2 0.025 0.025
—— Approximation|
15 —— ERB Sotion 0.02 0.02
1 . 0015 L 0015
° s s
$ o5 5 o001 5 001
©
>0 £ 0005 £ 0005
2 -05 2 0 2 0
o Qo Qo
E -1 < -0.005 < -0.005
-1.5 -0.01 -0.01
-2 -0.015 -0.015
-1-0.75-0.5-0.250 0.250.5 0.75 1 0 025 05 075 1 -1-0.75-0.5-0.250 0.25 0.5 0.75 1
Sampling points Sampling points Sampling points

Figure 5. (Noisy observation) 1-D example, the comparison between fs’S and f* (left), the absolute
error for multiscale SVR approximation (middle) and multiscale interpolation approximation in [17]
(right).
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Table 4. (Noisy observation) Quantity information at each level for noisy observation. With
comparison to the multiscale algorithm in [17].

level Ny hy 12 error [®° error 12 error ([17]) [%° error ([17])
1 25 0.08 0.276960 0.067304 4.355177 0.582446
2 50 0.04 0.169420 0.041949 0.541138 0.156109
3 100 0.02 0.126160 0.027322 0.142034 0.046003
4 200 0.01 0.067832 0.012057 0.085910 0.019722
5 400 0.005 0.049519 0.012057 0.100854 0.019679
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Error
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Figure 6. (Noisy observation) Multiscale SVR approximation f5‘S (left). Error between fs‘S and f*
(Middle). Error between single mesh SVR approximation algorithm and f* (Right).

problem (15) at each step which consumes more computational costs compared with the
standard one in [17]. Both the multiscale SVR approximate solution and the single mesh
SVR approximate solution for the 2D example are presented in Figure 6, where we can
observe the efficiency of our proposed algorithm.
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