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Abstract

Applications of the Incremental Algorithm, which was developed
in the theory of greedy algorithms in Banach spaces, to approximation
and numerical integration are discussed. In particular, it is shown that
the Incremental Algorithm provides an efficient way for deterministic
construction of cubature formulas with equal weights, which give good
rate of error decay for a wide variety of function classes.

1 Introduction

The paper provides some progress in the fundamental problem of algorithmic
construction of good methods of approximation and numerical integration.
Numerical integration seeks good ways of approximating an integral

/Q f(@)dp

by an expression of the form

m

Am(fag) = Z/\]f(gj% g: (517' .. ’gm)’ gj € Q7 ] = 17' <y M. (11)

J=1
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It is clear that we must assume that f is integrable and defined at the
points &', ... €™ The expression (1.1) is called a cubature formula (A, &)
(if @ € RY, d > 2) or a quadrature formula (A, &) (if 2 C R) with knots
&= (&,...,&m) and weights A = (\y,...,\,). For a function class W we
introduce a concept of error of the cubature formula A,,(+,€) by

Am(W7£) ‘= sup | fd/JJ_Am(fa £)| (12>

few Ja

There are many different ways to construct good deterministic cubature
formulas beginning with heuristic guess of good knots for a specific class
and ending with finding a good cubature formula as a solution (approximate
solution) of the optimization problem

inf A (W),

Clearly, the way of solving the above optimization problem is the preferable
one. However, in many cases this problem is very hard (see a discussion in
[10]). It was observed in [9] that greedy-type algorithms provide an efficient
way for deterministic constructions of good cubature formulas for a wide
variety of function classes. This paper is a follow up to [9]. In this paper
we discuss in detail a greedy-type algorithm — Incremental Algorithm — that
was not discussed in [9]. The main advantage of the Incremental Algorithm
over the greedy-type algorithms considered in [9] is that it provides better
control of weights of the cubature formula and gives the same rate of decay
of the integration error.

We remind some notations from the theory of greedy approximation in
Banach spaces. The reader can find a systematic presentation of this theory
n [11], Chapter 6. Let X be a Banach space with norm || - ||. We say that
a set of elements (functions) D from X is a dictionary if each g € D has
norm less than or equal to one (||g|| < 1) and the closure of span D coincides
with X. We note that in [8] we required in the definition of a dictionary
normalization of its elements (||g|| = 1). However, it is pointed out in [10]
that it is easy to check that the arguments from [8] work under assumption
llg]] < 1 instead of ||g|| = 1. In applications it is more convenient for us to
have an assumption ||g|| < 1 than normalization of a dictionary.

For an element f € X we denote by Fy a norming (peak) functional for
f:

1B =1, E(f) = IIfl.



The existence of such a functional is guaranteed by the Hahn-Banach theo-
rem.
We proceed to the Incremental Greedy Algorithm (see [10] and [11], Chap-
ter 6). Let e ={e,}02y, 6, >0, n=1,2,... .

Incremental Algorithm with schedule ¢ (IA(¢)). Denote fo¢ :=
f and Gé’e := 0. Then, for each m > 1 we have the following inductive
definition.

(1) pte € D is any element satisfying

Ffjr;jl(ﬂpfif_f) 2 —Cm.

(2) Define '
G = (1—1/m)Ge | + b /m.
(3) Let
it =1 -G

We show how the Incremental Algorithm can be used in approximation
and numerical integration. We begin with a discussion of the approximation
problem. A detailed discussion, including historical remarks, is presented in
Section 2. For simplicity, we illustrate how the Incremental Algorithm works
in approximation of univariate trigonometric polynomials.

An expression

m

chgj, €D, c¢;eR, j=1,....,m

j=1

is called m-term polynomial with respect to D. The concept of best m-term
approximation with respect to D

{cj}:{9;€D}

on(f,D)x = inf |If =) cigillx
=1

plays an important role in our consideration.
By RT (N) we denote the set of real 1-periodic trigonometric polynomials
of order N. For a real trigonometric polynomial denote

N N
||ao + Z(ak cos k2mx + by sin k27x)|| 4 1= |ag| + Z(|ak| + |bk)-
k=1 k=1

We formulate here a result from [10].
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Theorem 1.1. There exists a constructive method A(N,m) such that for
any t € RT(N) it provides a m-term trigonometric polynomial A(N, m)(t)
with the following approximation property

[t = AN, m)(t)[|oc < Cm~*(In(1+ N/m))"?||t]| 4
with an absolute constant C'.

An advantage of the TA(e) over other greedy-type algorithms is that the
[A(e) gives precise control of the coefficients of the approximant. For all
approximants G%¢ we have the property [|G%¢||l4 = 1. Moreover, we know
that all nonzero coefficients of the approximant have the form a/m where a
is a natural number. In Section 2 we prove the following result.

Theorem 1.2. For anyt € RT (N) the IA(e) applied to f = t/||t||a provides
after m iterations a m-term trigonometric polynomial
Gu(t) := G ()||t|| 4 with the following approzimation property

[t = Gm()]loo < Cm 2 N) 2|t 4, (|Gi(®)]la = [[E]]a,
with an absolute constant C'.

We note that the implementation of the IA(€) depends on the dictionary
and the ambient space X. The IA(e) from Theorem 1.2 acts with respect to
the real trigonometric system 1, cos 2mx, sin 2nx, . .., cos N27wx,sin N27wx in
the space X = L, with p <In N.

We now proceed to results from Section 3 on numerical integration. As
in [9] we define a set I, of kernels possessing the following properties. Let
K(z,y) be a measurable function on €, x Q,. We assume that for any
r e, K(z,-)€ L,(Q,), for any y e Q, the K(-,y) is integrable over €,
and [, K(z,-)dz € Ly(%,).

For a kernel K € K, we define the class

Wt =Af = | K@weWdy, leloe,) <1}

Then each f € W[ is integrable on €, (by Fubini’s theorem) and
defined at each point of €2,. We denote for convenience

J(y) = J(y) = / K (. y)d.
4



Consider a dictionary
D :={K(x,-),z € Q,}

and define a Banach space X (K,p') as the L, (£,)-closure of span of D. In
Section 3 the following theorem is proved.

Theorem 1.3. Let WpK be a class of functions defined above. Assume that
K € Ky satisfies the condition

1K (z, ), @) <1, €8, [Q]=1

and Jix € X(K,p'). Then for any m there exists (provided by the Incremen-
tal Algorithm) a cubature formula A, (-, &) with A\, =1/m, p=1,2,...,m,
and

An(WEE <Clp—1)""Pm 2 1<p<2

Theorem 1.3 provides a constructive way of finding for a wide variety of
classes WpK cubature formulas that give the error bound similar to that of
the Monter Carlo method. We stress that in Theorem 1.3 we do not assume
any smoothness of the kernel K(z,v).

2 Approximation by the Incremental Algo-
rithm

First, we discuss the known Theorem 1.1 from the Introduction. Proof of
Theorem 1.1 is based on a greedy-type algorithm — the Weak Chebyshev
Greedy Algorithm. We now describe it. Let 7 := {¢;}22, be a given sequence
of nonnegative numbers ¢, < 1, k = 1,.... We define (see [8]) the Weak
Chebyshev Greedy Algorithm (WCGA) that is a generalization for Banach
spaces of Weak Orthogonal Greedy Algorithm defined and studied in [7] (see
also [11]).

Weak Chebyshev Greedy Algorithm (WCGA). We define f§ :=
o7 := f. Then for each m > 1 we inductively define

1). ¢¢ = o™ € D is any element satisfying

|Fre ()| = tmsup [Fie  (g)].
g€D

2). Define

m

D, 1= @], = span{pf}iL,

5



and define Gf, := G&7 to be the best approximant to f from ®,,.

3). Denote

froi= £ = = G

The term “weak” in this definition means that at the step 1) we do not
shoot for the optimal element of the dictionary, which realizes the correspond-
ing supremum, but are satisfied with weaker property than being optimal.
The obvious reason for this is that we do not know in general that the opti-
mal one exists. Another, practical reason is that the weaker the assumption
the easier to satisfy it and, therefore, easier to realize in practice.

We consider here approximation in uniformly smooth Banach spaces. For
a Banach space X we define the modulus of smoothness

1
plu):=sup (S(llo+uyl +[lz —uyl]) - 1).
Jall=yl=1

The uniformly smooth Banach space is the one with the property

lim p(u)/u = 0.

u—0

It is well known (see for instance [3], Lemma B.1) that in the case X = L,,
1 < p < oo we have

mwﬁ{wm oo (1)

(p—1u?/2 if 2<p< oo

Denote by A;(D) := A;(D, X) the closure in X of the convex hull of D.
The following theorem from [8] gives the rate of convergence of the WCGA
for f in Ay(D).

Theorem 2.1. Let X be a uniformly smooth Banach space with the modulus
of smoothness p(u) < yul, 1 < g < 2. Then fort € (0,1] we have for any
f € Ai(D) that

1f = G (£, D)) < Clay)(L+mt?) VP, pi= ——,

with a constant C(q,~) which may depend only on q and 7.



In [10] we demonstrated the power of the WCGA in classical areas of
harmonic analysis. The problem concerns the trigonometric m-term approx-
imation in the uniform norm. The first result that indicated an advantage of
m-~term approximation with respect to the real trigonometric system R7T over
approximation by trigonometric polynomials of order m is due to Ismagilov
[5]

Om(] 50 272, RT )oo < Com ™85+ for any € > 0. (2.2)

Maiorov [6] improved the estimate (2.2):
O (| 510 27|, RT ) oo =< m~%/2, (2.3)

Both R.S. Ismagilov [5] and V.E. Maiorov [6] used constructive methods
to get their estimates (2.2) and (2.3). V.E. Maiorov [6] applied a number
theoretical method based on Gaussian sums. The key point of that technique
can be formulated in terms of best m-term approximation of trigonometric
polynomials. Let as above R7 (N) be the subspace of real trigonometric
polynomials of order N. Using the Gaussian sums one can prove (construc-
tively) the estimate

Om(t, RT oo < CN*m7Y|t|y, t € RT(N). (2.4)

Denote as above

N N

lao + > ~(ax cos k2mx + by sin k2mz)||a = |ao| + Y (lar| + [be])-
k=1 k=1

We note that by simple inequality
[tla < N +Ditflr, ¢ e RTN),
the estimate (2.4) follows from the estimate
Om(t,RT oo < C(NV2/m)|t||a, t€RT(N). (2.5)
Thus (2.5) is stronger than (2.4). The following estimate was proved in [1]
Om(t, RT oo < CmY2(In(1 4+ N/m))2||t]| 4, t € RT(N). (2.6)

In a way (2.6) is much stronger than (2.5) and (2.4). The proof of (2.6) from
[1] is not constructive. The estimate (2.6) has been proved in [1] with the help

7



of a nonconstructive theorem of Gluskin [4]. In [10] we gave a constructive
proof of (2.6). The key ingredient of that proof is the WCGA. In the paper
2] we already pointed out that the WCGA provides a constructive proof of
the estimate

0, RT)p < Co)m™ 2| flla,  p € [2,00). (2.7)

The known proofs (before [2]) of (2.7) were nonconstructive (see discussion
in [2], Section 5). Thus, the WCGA provides a way of building a good m-
term approximant. However, the step 2) of the WCGA makes it difficult to
control the coefficients of the approximant — they are obtained through the
Chebyshev projection of f onto ®,,. This motivates us to consider the IA(e)
which gives explicit coefficients of the approximant.

Second, we proceed to a discussion and proof of Theorem 1.2. In order
to be able to run the IA(e) for all iterations we need existence of an element
¢ € D at the step (1) of the algorithm for all m. It is clear that the
following condition guarantees such existence.

Condition B. We say that for a given dictionary D an element f satisfies
Condition B if for any F' € X* we have

F(f) < sup F(g).

geD

It is well known (see, for instance, [11], p. 343) that any f € A;(D)
satisfies Condition B. For completeness we give this simple argument here.
Take any f € A;(D). Then for any € > 0 there exist ¢f,...,g% € D and
numbers ag, ..., a$ such that af > 0, a{ +--- +afy = 1 and

N
If =D aigill <e
i=1

Thus N
F(f) <|IFlle+ F(>aigf) < €l|F|| + SlelgF(g)
g

i=1
which proves Condition B.

We note that Condition B is equivalent to the property f € A;(D).
Indeed, as we showed above, the property f € A;(D) implies Condition B.
Let us show that Condition B implies that f € A;(D). Assuming the contrary



f ¢ Ai(D) by separation theorem for convex bodies we find F' € X* such
that

F(f)> sup F(¢) > supF(g)
¢p€A1(D) geD

which contradicts Condition B.

We formulate results on the Al(e) in terms of Condition B because in the
application from Section 3 it is easy to check Condition B.

Theorem 2.2. Let X be a uniformly smooth Banach space with modulus of
smoothness p(u) < vyu?, 1 < g < 2. Define

€n = By In VP, p:L, n=12,....
q—1
Then, for any f satisfying Condition B we have
\ficl < @Y, m=1,2....

In the case f € A;(D) this theorem is proved in [10] (see also [11], Chapter
6). As we mentioned above Condition B is equivalent to f € A;(D).

We now give some applications of Theorem 2.2 in construction of special
polynomials. We begin with a general result.

Theorem 2.3. Let X be a uniformly smooth Banach space with modulus
of smoothness p(u) < yul, 1 < q < 2. For any n elements p1,pa, ..., En,
loill < 1,5 =1,...,n, there exists a subset A C [1,n] of cardinality |A| <
m < n and natural numbers a;, j € A such that

1 — a; _
oo~ Sl <Ot S =
j=1

jEA jEA
Proof. For a given set 1, s, ..., p, consider a new Banach space X, :=
span(p1, ©a, . .., @,) with norm ||| x. In the space X, consider the dictionary

D,, := {p;}}—;. Then the space X, is a uniformly smooth Banach space with
modulus of smoothness p(u) < yuf, 1 < ¢<2and f := %Z?=1 w; € A1(Dy).
Applying the Al(e) to f with respect to D,, we obtain by Theorem 2.2 after
m iterations

m 1 B
Ir=>_ —epllx < CyMimMat,
k=1

where ¢, is obtained at the kth iteration of the Al(e). Clearly, > 1", S¢;,

can be written in the form )., “2o; with [A] < m. O

9



Corollary 2.1. Let m € N and n = 2m. For any n trigonometric polyno-
mials p; € RT(N), ||¢illee <1, 5 =1,...,n with N < n® there exist a set

A and natural numbers a;, j € A, such that [A| <m, 37,y a; =m and

1 & a; _
1320 = - il < CO)Im)m /2 (2.8)
j=1 jeA

Proof. First, we apply Theorem 2.3 with X = L,, 2 < p < co. Using (2.1)
we get

\%—}: E: Ilp < Cp'Pm=12, E: a;(p (2.9)

JEA(p JEA(p

with |[A(p)| < m.
Second, by the Nikol’skii inequality we obtain from (2.9)

||—Z ZC‘J Pill

jeA(p)
< CNl/PH Z Z |, < Cp2NYPm~12,
JeA(p)
Choosing p < In N < Inm we obtain (2.8). O

We note that Corollary 2.1 provides a construction of analogs of the
Rudin-Shapiro polynomials in a much more general situation than in the
case of the Rudin-Shapiro polynomials, albeit with a little bit weaker bound,
which contains an extra (Inm)"/? factor.

Proof of Theorem 1.2. It is clear that it is sufficient to prove The-
orem 1.2 for t € RT(N) with ||[t[|4 = 1. Then t € A;(RT(N), L,) for all
p € [2,00). Now, applying Theorem 2.3 and using its proof with X = L,,
©1,02, -y Pn, n = 2N + 1, being the real trigonometric system

1, cos 27z, sin 2wz, . .., cos N2wx,sin N2wx, we obtain that
1 « a; _
=D =Y il <Oy Pm 2 Y ai=m, (210)
j=1 JEA JEA

10



where 7.\ T, is the Gjy(t). By (2.1) we find v < p/2. Next, by the

Nikol’skii inequality we get from (2.10)
1 a; 1 < a; _
1= 0i =D Lwille SONYPI=D 0= > Lipsll, < CpANYPm~2,
J=1 Jea j=1 jea

Choosing p < In N we obtain the desired in Theorem 1.2 bound.
We point out that the above proof of Theorem 1.2 gives the following
statement.

Theorem 2.4. Let 2 < p < oco. For anyt € RT(N) the IA(e) applied to
f=1t/||t|a provides after m iterations a m-term trigonometric polynomial
Gu(t) == GE(f)|t]|a with the following approzimation property

It =Gy < Cm™2p 2 tl|as 1G(B)]la = 1],

with an absolute constant C'.

3 Numerical integration and discrepancy

For a cubature formula A,,(+,&) we have

An(WE €)= sup / ) = D NK(E ) ely)dy =
10y < =
=) ZA K(&", )L, @) (3.1)

Define the error of optimal cubature formula with m knots for a class W

O (W) = inf A (W3E).

The above identity (3.1) obviously implies the following relation.

Proposition 3.1.

on(Wy) = inf - I0) Z Ly @,)-

11



Thus, the problem of finding the optimal error of a cubature formula
with m knots for the class WpK is equivalent to the problem of best m-
term approximation of a special function J with respect to the dictionary
D={K(z,:),z € Q.}.

Consider a problem of numerical integration of functions K (z,y), y € €,
with respect to z, K € Kg:

R PR

Definition 3.1. (K, q)-discrepancy of a cubature formula A, with knots
g 8™ and weights My, ..., N\, is

m

DA, K, q) := ||/Q K(z,y)dz — > NK(E" )z, @,)-

p=1

The above definition of the (K ¢)-discrepancy implies right a way the
following relation.

Proposition 3.2.
inf D(A,., K, q)

= ‘ MK (€
nf 90 Z ey

Therefore, the problem of finding minimal (K, ¢)-discrepancy is equivalent
to the problem of best m-term approximation of a special function J with
respect to the dictionary D = {K(z,-),z € Q,}.

The particular case K (z,y) = xjoy(2) := H;l L Xlow,)(x5), 95 € 10,1), 7

.,d, where X[y (x), y € [0,1) is a characteristic function of an 1nterval
[0,y), leads to a classical concept of the L,-discrepancy.
Proof of Theorem 1.3. By (3.1)

m

A (WE &) =11J() Z ML, @)-

We are going to apply Theorem 2.2 with X = X(K,p') C L,(%,), f = Jk.
We need to check the Condition B. Let F' be a bounded linear functional on

12



L. Then by the Riesz representation theorem there exists h € L, such that
for any ¢ € Ly

F(9) = / h(y)b(y)dy.

By the Holder inequality for any x € €2, we have

|h(y) K (z,y)|dy < [|h]]p.

Qy

Therefore, the functions |h(y) K (z,y)| and h(y) K (z,y) are integrable on €2, x
2, and by Fubini’s theorem

F(JK):/th@)/mK(x,y)dx:/m (/Q

:/Q F(K(z,y))dx < sup F(K(z,y)),

erz

h(y) K (fv,y)dy) dx

Y

which proves the Condition B. Applying Theorem 2.2 and taking into account
(2.1) we complete the proof.

Proposition 3.2 and the above proof imply the following theorem on
(K, q)-discrepancy.

Theorem 3.1. Assume that K € K, satisfies the condition

||K(£L’, ')HLq(Qy) < 17 S Qz> ‘Qw‘ =1
and Jx € X(K,q). Then for any m there exists (provided by the Incremen-
tal Algorithm) a cubature formula Ay, (-, &) with A\, =1/m, p=1,2,...,m,

and
D(Ay, K, q) < Cq'*m 2, 2<q< oo,

13
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