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Greedy-Type Approximation in
Banach Spaces and Applications

V. N. Temlyakov

Abstract. We continue to study the efficiency of approximation and convergence
of greedy-type algorithms in uniformly smooth Banach spaces. Two greedy-type ap-
proximation methods, the Weak Chebyshev Greedy Algorithm (WCGA) and the Weak
Relaxed Greedy Algorithm (WRGA), have been introduced and studied in [24]. These
methods (WCGA and WRGA) are very general approximation methods that work well
in an arbitrary uniformly smooth Banach space X for any dictionary D. It turns out
that these general approximation methods are also very good for specific dictionaries. It
has been observed in [7] that the WCGA and WRGA provide constructive methods in
m-term trigonometric approximation in L,, p € [2, 00), which realize an optimal rate
of m-term approximation for different function classes. In [25] the WCGA and WRGA
have been used in constructing deterministic cubature formulas for a wide variety of
function classes with error estimates similar to those for the Monte Carlo Method. The
WCGA and WRGA can be considered as a constructive deterministic alternative to (or
substitute for) some powerful probabilistic methods. This observation encourages us to
continue a thorough study of the WCGA and WRGA.

In this paper we study modifications of the WCGA and WRGA that are motivated
by numerical applications. In these modifications we are able to perform steps of the
WCGA (or WRGA) approximately with some controlled errors. We prove that the
modified versions of the WCGA and WRGA perform as well as the WCGA and WRGA.

We give two applications of greedy-type algorithms. First, we use them to provide
a constructive proof of optimal estimates for best m-term trigonometric approximation
in the uniform norm. Second, we use them to construct deterministic sets of points
(g1, ..., €M} c [0, 11¢ with the L, discrepancy less than Cpl/zm’l/z, C is an effective
absolute constant.

1. Introduction

The purpose of this paper is to continue the investigations of nonlinear m-term ap-
proximation. We concentrate here on studying m-term approximation with regard to
redundant dictionaries in Banach spaces. This paper is based on paper [24] which in turn
is a combination of ideas and methods developed for Banach spaces in a fundamental
paper [8], with the approach used in [23] in the case of Hilbert spaces. Papers [8] and
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[23] contain detailed historical remarks and we refer the reader to those papers. Two
greedy-type approximation methods, the Weak Chebyshev Greedy Algorithm (WCGA)
and the Weak Relaxed Greedy Algorithm (WRGA), have been introduced and studied in
[24]. These methods (WCGA and WRGA) are very general approximation methods that
work well in an arbitrary uniformly smooth Banach space X for any dictionary D (see
below). Surprisingly, it turns out that these general approximation methods are also very
good for specific dictionaries. It has been observed in [7] that the WCGA and WRGA
provide constructive methods in m-term trigonometric approximationin L, p € [2, 00),
which realize an optimal rate of m-term approximation for different function classes.
In [25] the WCGA and WRGA have been used in constructing deterministic cubature
formulas for a wide variety of function classes with error estimates similar to those for
the Monte Carlo Method. It appears that the WCGA and WRGA can be considered as a
constructive deterministic alternative to (or substitute for) some powerful probabilistic
methods. This observation encourages us to continue a thorough study of the WCGA and
WRGA.

In Sections 2 and 3 we study modifications of the WCGA and WRGA that are mo-
tivated by numerical applications. In these modifications we are able to perform steps
of the WCGA (or WRGA) approximately with some controlled errors. We prove that
the modified versions of the WCGA and WRGA perform as well as the WCGA and
WRGA. In Sections 2 and 3 we develop the theory of the Approximate Weak Chebyshev
Greedy Algorithm (AWCGA) and the Approximate Weak Relaxed Greedy Algorithm
(AWRGA) in a general setting: X is an arbitrary uniformly smooth Banach space and
D is any dictionary. We keep the term greedy algorithm in the names of these two ap-
proximation methods for two reasons. First, this term has been used in previous papers
and has become a standard name for procedures like WCGA and WRGA. For more
discussion of the terminology see [26, Remark 1.1, p. 38]. Second, clearly, in the above
general setting the term algorithm cannot be confused with the same term used in a more
restricted sense, say, in computer science. We note that in the case of finite-dimensional
X and finite D the above methods are algorithms in a strict sense.

In Section 4 we use the WCGA and WRGA to build a constructive method for m-term
trigonometric approximation in the uniform norm. It is known that the case of approxi-
mating by m-term trigonometric polynomials in the uniform norm is the most difficult.
We note that in the case of L ,-norms with p < oo the corresponding constructive method
has been provided in [7].

In Section 5 we study a slight modification of the incremental-type algorithm from
[8]. We apply that algorithm to construct deterministic sets of points with small L,
discrepancy and also with small symmetrized L, discrepancy.

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),

ge€D implies —geD,

and spanD = X. We note that in [24] we required in the definition of a dictionary
normalization of its elements (||g|| = 1). However, it is easy to check that the arguments
from [24] work under assumption ||g|| < 1 instead of ||g|| = 1. In the applications
in Section 5 it will be more convenient for us to have an assumption [|g]| < 1 than
normalization of a dictionary.
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In this paper we will study two types of greedy algorithms with regard to D. For an
element f € X we denote by F;y a norming (peak) functional for f:

1 F¢ll =1, Fe(f) = 1IfII-

The existence of such a functional is guaranteed by the Hahn—-Banach theorem. Let
T = {fx};2, be a given sequence of nonnegative numbers # < 1, k = 1,.... We
first define (see [24]) the WCGA that is a generalization for Banach spaces of the Weak
Orthogonal Greedy Algorithm defined and studied in [23] (see also [6] for the Orthogonal
Greedy Algorithm).

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

(1) ¢, := 5" € Dis any satisfying

Fre (¢,,) = tw sup Fye (g).
geD

(2) Define

m

®,, := &, = span{p;};,

and define G, := G, to be the best approximant to f from ®,,.
(3) Denote

foi=fn" = f—G,,.

We study here the following modification of the WCGA. Let three sequences, T =
(13321, 8 = {8k}, 1 = {me}2,, of numbers from [0, 1] be given.

Apg)rommate Weak Chebyshev Greedy Algorithm (AWCGA). We define f; :=
= f. Then for each m > 1 we inductively define:

(1) F,— is a functional with properties
”Fm—l” = 1’ Fm—l(fm—l)z ”fm—l”(l_am—l)’
and @,, := gi>" € D is any satisfying

Fm—l((pm) =ty Sup Fm—l(g)
geD

(2) Define
®,, := span{g;}7_;,

and denote
En(f):= inf ||f —ol.
ped,
Let G,, € ®,, be such that

If = Gull = En(f)1+ ).
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(3) Denote
fn = f10 = f — G,

The term approximate in this definition means that we use a functional F},,_; thatis an
approximation to the norming (peak) functional Fy, ,, and also we use an approximant
G, € ®,, which satisfies a weaker assumption than being a best approximant of f from
®,,. We note that there exists (see [10]) a version of the Approximate Weak Greedy

Algorithm in Hilbert spaces.
The following WRGA has been studied in [24]:

Weak Relaxed Greedy Algorithm (WRGA). We define f] := f;" := f and G, :=
Gg" := 0. Then for each m > 1 we inductively define:
(1) ¢, == ¢;* € D is any satisfying
Fyr (¢, —G_y) = twsup Fyr (g —G,,_)).
geD
(2) Find 0 < A,, < 1 such that

If = (A =2 Gy + @)l = i If = (1 =G,y +2g;)]

and define
G =Gt =1 —x)Gl_ | + A,
(3) Denote
foi= it =f =G
We will study here the following approximate version of the WRGA:

Approximate Weak Relaxed Greedy Algorithm (AWRGA). We define fj" :=

ARt~ f and G = Go"™™" := 0. Then for each m > 1 we inductively de-
fine:
(1) Fj", is a functional with properties
IE,20 <1, EL (s = A I = 8m—);

ar,7,8,1

on = Om € D is any satisfying

Fo (e —Gh_) =t Sug Fol(g— Gy
g€

(2) Find 0 < A,, < 1 such that
If = (1 =x)G_y + Ayl
< min (II iy Oil)}gl If = (1 =MG_ +2rg,)IIA+ nm)>

and define
GY = G ™ = (1 — L) GY_ | + Al .
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(3) Denote
far — ar,7,8,n = f _ G?nr.

m m

In Sections 2 and 3 we study the questions of convergence and the rate of convergence
for the two methods of approximation, AWCGA and AWRGA. It is clear that in the
case of AWRGA the assumption that f belongs to the closure of the convex hull of D
is natural. We denote the closure of the convex hull of D by A; (D). It has been proven
in [23] that, in the case of Hilbert space, both algorithms WCGA and WRGA give the
approximation error for the class A; (D) of the order

" —12
(1 + Zt,f) .
k=1

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

p) = sup (z(lx +uyll + llx —uyl) = 1).
leli=lyl=1

A uniformly smooth Banach space is one with the property
limo,o(u)/u =0.

It is easy to see that for any Banach space X its modulus of smoothness p () is an even
convex function satisfying the inequalities

(1.1) max(0,u — 1) < p(u) < u, u € (0, 00).

It has been established in [8] that the approximation error of an algorithm, analogous to
our WRGA witht, = 1,k = 1,2, ..., for the class A, (D), can be expressed in terms of
the modulus of smoothness of a Banach space. Namely, if the modulus of smoothness
p of X satisfies the inequality p(u) < yu?, g > 1, then the error is of O(m'/7~"). We
proved in [24] that both algorithms WCGA and WRGA provide approximation for the
class A4 (D) in a Banach space X with modulus of smoothness p(u) < yu?,1 < q <2,
of order

m —1/p q
(1.2) (1 +Zt,{’) , pi=—
=1 q9—

It also has been proved in [24] that the WCGA converges for any f € X and the WRGA
converges for any f € A, (D) if t satisfies the condition

(1.3) > tnbn(p.T.6) = 0o.

m=1

The sequences {£,,(p, T, 0)} are defined in Definition 2.1 of Section 2. In a particular
case of p(u) x u?,1 < g < 2, relation (1.3) is equivalent to

(1.4) Yl =co,  pi=—1_.
k=1
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In [24] we gave an example which showed that (1.4) is sharp for Banach spaces with
modulus of smoothness of power type g.

It is well-known (see, for instance, [8, Lemma B.1]) that in the case X = L,, 1 <
p < 0o, we have

uf/p if 1<p<2,
(1.5) plu) = {(p—l)u2/2 if 2<p < oo.
It is also known (see [15, p. 63]) that for any X with dim X = oo one has

o) > (1+ub)?—1
and for every X, dim X > 2,
p(u) > Cuz, C > 0.

This limits the power-type modulus of smoothness of nontrivial Banach spaces to the
case 1 < g <2.

In Sections 2 and 3 we prove that under some reasonable assumptions on sequences &
and n the AWCGA and AWRGA are as good as the corresponding WCGA and WRGA.
As an example we formulate here only one result (see Corollary 2.3 in Section 2 below).

Theorem 1.1. Let X be a uniformly smooth Banach space. Assume that Tt = {t},
t € (0, 1]. Then for any two sequences §, n € cq the corresponding AWCGA converges
forany f € X.

We recall that ¢y is the space of all convergent-to-zero sequences.

In Sections 4 and 5 we demonstrate the power of the WCGA and WRGA in classical
areas of harmonic analysis and numerical integration. The first problem concerns the
trigonometric m-term approximation in the uniform norm. Let 7 (N) be the subspace of
real trigonometric polynomials of order N and let 7 be the real trigonometric system

%, sinx, cos x, sin2x, cos2x, .. ..

Denote, for f € L,(T),

Um(fv T)p = . . lnf

the best m-term trigonometric approximation of f in the L,-norm. It is clear that one
can get an upper estimate for 0,1 (f, 7), by approximating f by trigonometric poly-
nomials of order m. Denote

En(f. Ty = dnf |If =1l

The first result that indicated an advantage of m-term approximation over approxima-
tion by trigonometric polynomials of order m is due to R. S. Ismagilov [12]

(1.6) om(sinx|, 7)o < Com™5%¢  forany &> 0.
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Letus compare it to the well-known result due to de La Vallée Poussin and S. N. Bernstein
(1.7) En(sinx], 7)o < m~ L.

V. E. Maiorov [16] improved estimate (1.6):

(1.8) om(Isinx|, T)ee =< m™32.

Both R. S. Ismagilov [12] and V. E. Maiorov [16] used constructive methods to get their
estimates (1.6) and (1.8). V. E. Maiorov [16] 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. Using the Gaussian sums one can
prove (constructively) the estimate

(1.9) on(t, oo < CN*m= £y,  t € T(N).

Denote

N
= laol + Y _(Ilac| + [be).

A k=1

N
ap/2 + Z(ak cos kx + by sinkx)
k=1

‘We note that, by simple inequality,
ltlla = 2N+ Dlielly, 1€ T(N),
the estimate (1.9) follows from the estimate
(1.10) on(t, Too < C(N'2/m)]lt] 4.
Thus (1.10) is stronger than (1.9). The following estimate is known (see [5]):
(1.11) on(t, T)oo < Cm ™' 2(In(1 + N/m))' 2|1t a.

In a way, (1.11) is much stronger than (1.10) and (1.9). However, the existing proof of
(1.11) (see [5]) is not constructive. Estimate (1.11) has been proved in [5] with the help
of a nonconstructive theorem of Gluskin [9]. In Section 4 we give a constructive proof
of (1.11). The key ingredient of that proof is the WCGA (or WRGA). In paper [7] we
already pointed out that the WCGA provides a constructive proof of the estimate

(1.12) on(t,T)y < C(p)m™"|t]a,  pel2,00).

The known proofs (before [7]) of (1.12) were nonconstructive (see the discussion in [7,
Section 5]).
We formulate here a general result from Section 4 (see Theorem 4.6).

Theorem 1.2. Let ® := {g; }f; be a uniformly bounded orthonormal system defined
on a bounded domain. Assume ® has the (VP) property. Then there exists a constructive
algorithm A(®, N, m) such that for any ¢ € ®(N) it provides an m-term ®-polynomial
A(D, N, m)(¢) with the following approximation property:

o — A(®, N, m)(@)lloc < Cm™*>(In(1 + N/m))"*||g|la

with a constant C which may depend on ®.
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The (VP) property is a property that guarantees the existence of a sequence of the de
La Vallée Poussin operators. See Section 4 for precise definition.

In Section 5 we apply greedy-type algorithms to construct points with small discrep-
ancy and small symmetrized discrepancy. Let 1 < p < oo. We will first define the
L, discrepancy (the L ,-star discrepancy) of points (€Y, ..., &™) C Qy :=[0,1]9. Let
Xia,p1(+) be a characteristic function of the interval [a, b]. Denote, for x, y € Qy,

d
B(x,y) := l_[ X10.x,1(Yj)-

j=1
Then the L, discrepancy of § := (', ... E™} C Qq is defined by

1 &
D(gvm’d)[? = H/S; B()C,y)dy——ZB(X,éu)
d n=1

m

Ly(Q4)

We are interested in £ with small discrepancy. Consider

D(m,d), == iIélfD(E, m,d)p.

The concept of discrepancy is a fundamental concept in numerical integration. There
are many books and survey papers on discrepancy and related topics. We will mention
some of them as a reference for the history of the subject: [14], [1], [18], [2], [20], [25].
For 1 < p < oo the following relation is known (see [1, p. 5]):

(1.13) D(m,d), < m~'(Inm)“@="/2

with constants in < depending on p and d. The right order of D(m, d),, p = 1, oo,
for d > 3 is unknown. Recently, driven by possible applications (see [20]) in numerical
integration, the tendancy to control dependence of D(m, d), on both variables m and d
has appeared. Very interesting results in this direction have been obtained in [11]. They
proved the estimate

(1.14) D(m,d)s < Cd"?m™1/?

with C an absolute constant. It is pointed out in [11] that (1.14) is only an existence
theorem and even a constant C in (1.14) is unknown. Their proof is a probabilistic one.
There are also some other estimates in [11] with explicit constants. We mention one of

them,
(1.15) D(m,d)s < C(dInd)"*((Inn)/n)'"?

with an explicit constant C. The proof of (1.15) is also probabilistic.
In Section 5 we give constructive proofs of the following two upper estimates:

D(m,d), < Cip"*m™'*,  pel2,00),
D(m,d)s < Cod**(max(Ind, Inm))">m~"/2, d,m>2,

A

with effective absolute constants C; and C,. The term constructive proof goes back to
Kronecker who outlined the program of giving constructive proofs of theorems that were



Greedy-Type Approximation in Banach Spaces and Applications 265

established as existence theorems. Following the traditions of approximation theory we
understand a constructive proof as a proof that provides a construction of an object and
this construction has a potential of being implemented numerically. For instance, a proof
by contradiction, or a probabilistic proof establishing the existence of an object, is not a
constructive proof for us. In Section 5 we provide a method which consists of maximizing
(approximately) certain functions of d variables at each step. For a given p € [2, 00),
after m steps of this method we obtain aset & = {€!, ..., ™} C Q, of points with small
L, discrepancy

D, m,d), < Cip'*m™'/?

with effective absolute constant C;. The above method is a greedy-type algorithm which
is a slight modification of the corresponding procedure from [8]. Here we do not assume
that a dictionary D is symmetric: g € D implies —g € D. To indicate this we will use
the notation D for such a dictionary. We do not assume that elements of a dictionary
D™ are normalized (||g|| = 1if g € DT), we only assume that ||g|| < 1if g € D*.
By A;(D") we denote the closure of the convex hull of D*. Let ¢ = {g,}°2,, &, > 0,
n=1,2,....

Incremental Algorithm with Schedule ¢ TA(¢)). Let f € A;(D"). Denote fé"s = f
and G;° := 0. Then for each m > 1 we inductively define:

(1) ¢i¢ € DT is any satisfying

Ff,f,'s_] (‘pliff =)= —¢n.
(2) Define
G = (1= 1/m)GL* | + @hf /m.
(3) Denote
fif =1 -Gl

Let us make a brief comparison of the above three types of greedy algorithms. The
AWCGA contains a step of finding an approximant G,, € ®,, that provides approxima-
tion close to the best approximation. The corresponding steps of the AWRGA and [A(¢)
are simpler: Optimization over A € [0, 1] in the AWRGA and simple convex combina-
tion in the IA(g). Next, the AWCGA can be applied to any f € X. The AWRGA can be
applied only to f € A;(D) (in other words, to f such that || f|| 4,(p) < 1). The 1A(¢)
can be applied only to f € A (D) (|| f || 4,(p+) = 1). In some cases (like in Section 5)
a problem itself implies || || 4,(p+) = 1. However, if the condition || || 4,(p+) = 1 (or
Il £1l.a, ) < 1) is not satisfied automatically, then it could be a difficult problem to find

Il £l 4, (p+) and even estimate || f|| 4, (p). In such a case we would recommend using the
AWCGA. Clearly, the AWCGA is the only option if || f || 4,(p) = o0.

2. Convergence and Rate of Approximation of AWCGA

We begin this section with a known theorem on the convergence of WCGA [24]. In the
formulation of this theorem we need a special sequence which is defined for a given
modulus of smoothness p (1) and a given T = {f}72,.
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Definition 2.1. Let p(u) be an even convex function on (—oo, co) with the property:
p(2) > 1and

lin})p(u)/u =0.

Forany v = {#}2,,0 < # < 1,and 0 < 6 < % we define &, := &,(p,7,0) as a

number u satisfying the equation
2.1 p(u) = 0t,u.
Remark 2.1. Assumptions on p(x) imply that the function

e(w) = p(u)/u, uz#0, &0)=0,

is a continuous increasing on [0, oo) function with &(2) > % Thus (2.1) has a unique
solution 0 < &, < 2.

The following theorem and a corollary have been proved in [24]:

Theorem 2.1. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u). Assume that a sequence t := {ty}72, satisfies the condition: For any 6 > 0
we have

o0
22) Y tnkn(p. 7. 6) = 0.
m=1
Then for any f € X we have
Jim 17571 =0

Corollary 2.1. Let a Banach space X have modulus of smoothness p (u) of power type
1 <qg<2;(p(u) <yu?). Assume that

o0

(2.3) > ik =00, p=——.
m=1

Then WCGA converges for any f € X.

We will prove the following theorem for convergence of the AWCGA:

Theorem 2.2. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u). Assume that sequences t, 8, n satisfy the conditions: For any 6 > 0 we have

2.4) Y tnén(p, 7, 0) = 00
m=1
and

(2.5) O = 0(tném(p, 7,0)) and Nm = ot (p, T, 0)).
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Then for any f € X we have
lim | £7%7]] = 0.

m—o0

Corollary 2.2. Leta Banach space X have modulus of smoothness p (u) of power type
1 <qg<2;(p(u) <yu?). Assume that

= q
D=0 p=—7
m=1

and
S = o(t}) and N = o(th).
Then AWCGA converges for any f € X.
Corollary 2.3. Let X be a uniformly smooth Banach space. Assume that T = {t},

t € (0, 1]. Then for any two sequences 8, n € cg the corresponding AWCGA converges
forany f € X.

Lemma 2.1. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u). For a finite-dimensional subspace L of X and an elemnt f € X denote

EL(f):=infIf ~ 1.

Assume that an element g € L and a functional F satisfy the following conditions:

(2.6) 0<IIf“l < E(H)1+a), fli=f-g acl01],
2.7) F(fY = If5I1 = b), IFl <1, belo,1].
Then

IF(@)| < inf(a+b+2pGv] £))/v.

Proof. For any A we have from the definition of p () that

A
(2.8) IF5 = rgll + 1175 + rgll < 20 F7 (1 +p (||J”5||||)) :

Next, assume |F(g)| = B > 0. Then either F(g) = g or F(—g) = B. We will carry out
the proof under assumption F(g) = B and note that the case F(—g) = B is similar. We
have

(2.9) IF5+ gl = F(fY +ag) = [ f5II(1—b) + A
and, by (2.8),

3
(2.10) 175 =gl < IfH (1 tot2p ( I|}Lf||“)) -
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On the other hand, for any A,
If5 =gl = EL(H) = IF5 1A +a)~" = (21— a).

Therefore, for any A,

1B 307
b+2 .
T p( ||le|>

This proves the lemma. [ ]
We will need the following simple lemma (see [24]):

Lemma 2.2. For any bounded linear functional F and any dictionary D we have

sup F(g) = sup F(f).
geD feAi(D)

Lemma 2.3. Let X be a uniformly smooth Banach space with modulus of smoothness
o). Take a number ¢ > 0 and two elements f, f¢ from X such that

If=ril<e
and
fe/A(e) € A(D),
with some number A(e). Then for the AWCGA with t, §, n we have, form = 1,2, ...,

IBmfl + 8)

E, linf (14 8,1 — A A(e) " (1 =6, — E———
H =< I 1lllg<+ | — Aty A(e) ( VT

~2(75)
o\—7——1])>

I fn—1ll
provided || fin—1|| > 0, where

Bu-1 = jjgg(émq + N1 + 2030 £1)) /.

Proof. We have, for any A,

A
Q1D N fm1 = 2@mll + I fin-1 + Al < 2| fin—1ll (1 +p (IIf ”>>
m—1
and by (1) from the definition of the AWCGA and Lemma 2.2 we get

mel(‘/)m) >ty sup mel(g) =1In sup mel((p) > th(g)_]mel(fs)-
geD peA(D)

By Lemma 2.1 we obtain
Fpui(f) = Fud(f + fF = ) = Fur(f) — ¢
= Fn-1(fm-1+GCGu-1) =& = Fp_1(fin-1) — |Fn-1(Gp-1)| — €
= N fn=1ll(I = 8m—1) = Bu—1 — &.
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Thus similarly to (2.9) and (2.10) we get, from (2.11),

(2.12) En(f) = inf|l fu1 — Agul

. _ Bm—1+¢€

< Ilfm—1llinf <1 + 81 — M Ae)”! (1 —Om—1 —
> I fn—rll
A
20 (7))
Il fin—1l

which proves the lemma. [ ]

Proof of Theorem 2.2. The definition of {E,,(f)} implies that it is a nonincreasing
sequence. Therefore, we have

lim E,(f) =a.

m—00

We prove that @ = 0 by contradiction. Assume to the contrary that & > 0. Then for any
m we have

I full = En(f) > .
We set ¢ = «/4 and find [ such that

If=fl<e and  f°/A(e) € Ai(D)

with some A(eg). Itis clear that lim,,_, o, 8,, = 0. We choose M such that for allm > M
we have

Sm—t + (Bu—1 + &) Ja < 1.
Then by Lemma 2.3 we get

En(f) < | -t linf(1+ 8y — Atn A(@) ™ /2 + 20 (1/@)).
Let us specify 6 := «/8A(¢) and take A = «&,,(p, 7, ). Then we obtain
En(f) < N1 fm-1 (A + 81 — 208,8m)

and

I fnll = W=t (X 4 8t — 208 8) (1 + ).
Using assumption (2.5) we get for big enough m that

(I +8m_1 — 201,86, (1 + 1) < 1 —01,6,,.

The assumption

00
Z tmém =00
m=1

implies that
Il fnll = 0O as m — oQ.

We get a contradiction which proves the theorem. [ ]
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We now proceed to study the rate of convergence of the AWCGA. The following
theorem has been proved in [24] for the WCGA:

Theorem 2.3. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u) < yul, 1 < q < 2. Then for a sequence v :={t;}32,, tr < 1, k=1,2,...,
we have for any [ € A;(D) that

m =1/p
1wl <= Clg.y) (1+ r,f) ., pi=—1
k=1

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

Remark 2.2. It follows from the proof of Theorem 2.3 in [24] that
Clg.y) = Q@) a=Hr < cy'la

with absolute constant C.

We prove here the same rate of convergence for an adaptive AWCGA where adaptive
means that sequences § and n are determined by the AWCGA applied to a given element
feAD).

Theorem 2.4. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u) < yul, 1 < q < 2. Let a weakness sequence T = {tt}32,, tx < 1,
k=1,2,..., be such that

[
iy

I

3

S

I
‘Q

=1 q—1

For a given f € A,(D) apply the AWCGA with

St = 12N fur 17377 (164,) 7", m=12,...,
Mt = 10 En 1(/)P37P(16A)7",  m=2,...,
where
Ay = 4@8y)"/V,

Then we have

m -1/p
1?7l < Cyte <1+Zt,5> Cop=

k=1

with absolute constant C.

|
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Proof. By Lemma 2.3 with ¢ = 0 and A(¢) = 1 we have for f € A;(D) that

(213) Em(f) S ”fm—l ” H)}f<l + (Sm—l - )\tm(l - 8m—l - ,Bm—l/”fm—l ”)

e <||f,j_ln)q)'

v= | fur4V37P/4,.

We estimate S, by choosing

We have
ﬂm—l < ((Sm—l + 77m—1)/U + 2)/3qvq_l = (% + 1_16 + i)”fm—l” = %”ﬁn—l”~

Using §,,—1 < 1% we get, from (2.13),

A q
(214’) Em(f) = ”fmfl ” 11‘1f(1 + 8m71 - 19_6)‘«tm + 27/ ( ) ) .
A Il =1l

We choose A from the equation
q
%Mm =2y < * )
Il fn—1l

A= |47 D(8y) @D/ — gD £ 117 /A,

which implies that

With this A using the notation p := ¢g/(q — 1) we get, from (2.14),

En(f) < 1St (U4 8mt = Zhw) < | funa 11—t fu1 17/ Ag)
Emfl(f)(l + ty{«,’Emfl(f)p/(ZAq))(l - ty{;”fmfl ”p/Aq)
Ep () =15 En1(f)7/(2A).

Raising both sides of this inequality to the power p and taking into account the inequality
x" <xforr>1,0<x <1, we obtain

En(f) < En (/)P —thEu1(f)7/(2A,)).

By Lemma 3.1 from [23] using the estimate || f]|” <1 < A, we get

m -1
E.(f)? <24, <1 + Zt,f)
n=1

IA

IA

which implies

m —-1/p
Il full < Cy'4 (1 + Ztﬁ’) ,
n=1

Theorem 2.3 is now proved. [ ]
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We discussed above the performance of the AWCGA. The AWCGA is defined in a way
to control relative errors of approximation of norming functional and best approximant
(see the definition of the AWCGA). We now discuss a modification of the AWCGA
with control of absolute errors of approximation. Let three sequences, T = {fc}72,,
e = {er}iog o = {ar)pe,, of numbers from [0, 1] be given.

Approximate Weak Chebyshev Greedy Algorithm (a) (AWCGA(a)). We define
fo = fy'°% := f.Then for each m > 1 we inductively define:

(1) F,— is a functional with properties

”mel” = 1, mel(fmfl) = ”fmfl” — Em—-1,

and ¢, := ¢.,>% € D is any satisfying

Fm—l(wm) Z tm SUP Fm—l(g)~
geD

(2) Define
q’m = Span{%‘};n:p
and denote
E,(f):= f [|f —ol.
YeD),
Let G,, € ®,, be such that

”f - Gm” = Em(f) +am-
(3) Denote

S = 0% = f —Gn.
The following analog of Theorem 2.2 holds for the AWCGA(a):

Theorem 2.5. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u). Assume that sequences t, €, a satisfy the conditions: For any 6 > 0 we have

(o)
D twdn(p, 7,0) = 00

m=1

and

o0 o0
E Em < OO and E o, < 0Q.
m=1 m=1

Then for any f € X we have
lim | f 5% = 0.

m—0o0

The proof of this theorem is similar to the proof of Theorem 2.2. We will not present
this proof here and remark that the only new ingredient of the proof of Theorem 2.5 is
the following simple lemma:
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Lemma 2.4. Let

o0

00
Ym = OO, Zam < 00, Qs Ym € [Oa 1]
1 m=1

m=

Assume that a nonnegative sequence {xi}7°, satisfies the relation
Xm fxm—l(l_ym)"_ama m=1,2,....

Then

lim x, = 0.
m—0o0

3. Convergence and Rate of Approximation of the AWRGA

The following two theorems on the WRGA have been proved in [24]:
Theorem 3.1. Let X be a uniformly smooth Banach space with the modulus of smooth-

ness p(u). Assume that a sequence tv := {t;}72 | satisfies the condition: For any 6 > 0
we have

o0
> tnkn(p. 7.6) = 0.
m=1

Then for any f € A, (D) we have

lim || f°]l =0.
m—0oQ

Theorem 3.2. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u) < yu?, 1 < q < 2. Then for a sequence v :={t;};2,, tr < 1, k=1,2,...,
we have for any f € A (D) that

m -1/p
, q
£, 71l < Ci(g. v) <1+Zt,f> . pi=——
k=1

with a constant C1(q, y) which may depend only on g and y .

Remark 3.1. It follows from the proof of Theorem 3.2 in [24] that
Ci(g.y) < Cy"

with absolute constant C.

We prove here analogs of Theorems 2.2 and 2.4 for the AWRGA.
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Theorem 3.3. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u). Assume that sequences t, 8, n satisfy the conditions: For any 6 > 0 we have

3.1 Y tnén(p, 7, 0) = 00
m=1
and
(3.2) S = 0(tnén(p,7,0))  and  ny = 0(tuEn(p, 7, 6)).

Then for any [ € A;(D) we have

lim || f2 =" = 0.
m—00

Corollary 3.1. In the particular case of T = {t}, t > 0, assumption (3.1) is satisfied
and assumption (3.2) takes a form §8,, = o(1) and n,, = o(1). Thus in the case T = {t},
t > 0, the AWRGA converges for each f € A(D) if 8, n € cy.

Lemma 3.1. Let X be a uniformly smooth Banach space with modulus of smoothness
o). Then for any f € A(D) we have, form = 1,2, ...,

2
I I < I fny Nl inf (1+6m1—)\tm(1—8m1)+2p <7 ))(1+nm).
W o<i<t il

Proof. We have
Jn =1 = (=2 Gy + dn@y) = fuly = (@ — G y)
and
171 < nf Iy = Mol = Gl DI+ ).
Similarly to (2.11) we have, for any A,

(3.3) £ ) =A@ — G D+ £, + A — G )

y Mgt — G|
=20l (1 +p (W .
m—1
Next we get, for A > 0,

1o + 2 = G Dl = Bl + M = GLl)

\Y

> il = 8m—t) + AF," (9, — Gy
> N fnl il = 8 + Aty sup Fi7 (g — Gl ).
geD
Using Lemma 2.2 we continue
= £ (0= 8p_t) + Aty sup  Ful (¢ — Gar )
9eA(D)
> i (L= 8—1) + Aty |l (1 = 1)
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Therefore, by a trivial estimate ||¢5 — G, _, | < 2 we obtain, from (3.3),

G4 Ml = Me = Gl

2\
= ”fmm;]” (1 + 8m71 - )"lm(l - 5mfl) + 2,0 <7>> B

[y

which proves Lemma 3.1. [ ]

Proof of Theorem 3.3. By the definition the sequence {|| f;" |} is nonincreasing. Let

ar” = q.

lim
m—0oQ || m

Similarly to the proof of Theorem 2.2 we will use the contradiction argument. Assuming
o > 0 we get, from Lemma 3.1 for big enough m,

. 2A
(3.5) M I = N fnzyll inf (1 +0m—1 — M /24 2p (—)) (1 + 7).
0o<i<l1 ||fm_1 ||

Specifying 6 = «/16 and taking A = «&,,(p, T, 8)/2 we obtain, from (3.5),

(3.6) I 1= s I+ Sy = 20808 (1 + 7).

The remaining part of the proof repeats the arguments from the proof of Theorem 2.2. R

Theorem 3.4. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u) < yu?, 1 < q < 2. Let a weakness sequence T = {t;};2,, tr < 1,
k=1,2,..., be such that

[
i

I

8

s}

I
‘Q

=1 qg-1
For a given f € A,(D) apply the AWRGA with
Smet = N = 2N f2 1P (2B,)) ", m=12,...,

where
B, :=8(8y)!/a~2r,

Then we have

m =1/p
q
I freo ) < Cy e <1+Zt,f) L=

with absolute constant C.
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Proof. Using that§,,_; < % we get, by Lemma 3.1,

2i 4
I I < fy Il inf (1 + 81 — Aty /2 + 2y < — ) ) (I +np).
Mo<izi I fay

Choosing X from the equation

20 \?
My /4 =2y

” m— 1||
we find
A = (gy)—l/(q—l)z—l?trz/(q—l)”frzr_l”P <1
and

I I < W N+ 81 = 2881 frn 1 117/ B (A + 1)
Using the definition of 8,1, 1, and B, we obtain
I I < W ICE =22 frn i 117/ By)

and complete the proof in the same way as in the proof of Theorem 2.4. [ ]

Let us compare Theorem 3.3 with Theorem 3.4 from [8] (see Theorem 3.5 below). We
recall some definitions from [8]. An incremental sequence is any sequence ay, dz, . . . of
X so that a; € D and for each n > 1 there are some g, € D and A, € [0, 1] so that

ap = (1 = Xy)an—1 + Angn (ap = 0).
We say that an incremental sequence a;, as, . . . is e-greedy (with respect to f) if (ay = 0),

BN Nf —all < _inf = =Day A+ =12

Theorem 3.5 [8]. Let X be a uniformly smooth Banach space, and let ¢ = {¢,}°° , be

such that

n=1

3.8) ien < 00.

Then any e-greedy (with respect to f) incremental sequence {a,},- | converges to f.
In order to find a sequence {a,} satisfying (3.7) one should solve a sequence of

optimization problems:

3.9 —((I =May—1 + A s =1,2,...,

N (s L

within accuracy ¢, satisfying (3.8). It is clear that the most difficult part of (3.9) is an
optimization over g € D. The most important advantage of the WRGA and AWRGA is
that they provide a way of obtaining a good element ¢;, (or ¢-") from the dictionary by
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checking much weaker condition that being optimal within accuracy ¢,. In the AWRGA
the way of obtaining a ¢ consists of two steps: First, we find an approximation of
the norming (peak) functional of the residual f,;" , with high accuracy (F,;" ,(fo",) >

Il fo= 11 — 8,,—1)); second, we look for ¢ satisfying a very weak (compared to being

optimal) condition

Fo(op —Goy) =ty sug Fy (g —=G,_).
g€

Another place in the AWRGA where we need high accuracy is the optimization over
A € [0, 1]. Clearly, the above two tasks with high accuracy are much easier than the
above selection of a dictionary element ¢;,".

4. Constructive Nonlinear Trigonometric m-Term Approximation

We describe the approximation method in detail in the univariate case. Consider the real
L, (T) space with
1 1/p
Ifllp = (—/ If(X)I"dX> ) I <p<oo,
TJr
| flloo := max]|f(x)], f-continuous.
xeT

Let 1 < p < oo. Denote 7, the real trigonometric system normalized in L,

_1 2] .
277 ¢, sinx, c,cosx, ...,

1 —1/p
cp = <—/|sinx|”dx> .
T Jr

It is clear that C! < ¢, < C? with two absolute constants C' and C2. Let 7 (N) denote
the set of trigonometric polynomials of order N.

We discuss first a simpler construction based on the particular case of p = 4 in order
to illustrate the idea of the construction. For a trigonometric polynomial

where

N
t(x) =ap/2 + Z(ak coskx + by sinkx)
=1

denote
N
el = laol + D _(laxl + b))
k=1

Then, by Theorems 2.3 (or 2.4) and 3.2 (or 3.4), each of the algorithms WCGA (or
AWCGA), WRGA (or AWRGA) with 7 = {%}, g = 2 provide a constructive way
of approximation in the Ls-norm: For any ¢ € 7 (N) we get an m-term trigonometric
polynomial G,,(t) € 7 (N) such that

4.1 It — Gu(t)lls < Cym~"21t]l 4
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with absolute constant C,. By the Nikol’skii inequality this implies
42) It = Gl < C2Nm=" 2] 4

with absolute constant Cs.

We will build our constructive approximation operators Af(N, m) inductively from
level k = 1 up to an arbitrary level k. We begin with the level k = 1. We set, for
t € T(N),

AYN, m) (1) := Gp(1).
Then (4.2) implies, form < N,

43) It — AN, m)D) oo < CoNY*m™' 2|1t 4 < ANYAN/m) P21 4.

We continue the construction inductively. Suppose we have built operators A*(N, m),
such that for any t € 7 (N),

(4.4) It — AK(N, m)(Dlloo < AN> (N/m)"2m= 2|t 4.

We will build operators A**!(N, m) and will control the constant A, ;. We will carry
on the construction for even numbers m.

Step 1. Lett € 7(N). We approximate ¢ using (4.1),

—-12

It — Gup@®lls < Cym™7|t] 4.

Denote

h:=(t—Gup@)/It — Gup®)ls.

Step 2. Take a positive number D and decompose

h(x) if |h(x)| = D,

_ D Pp—
h=h"+hp, hp(x) = {0 otherwise.

We need the following simple well-known lemma:

Lemma 4.1. Assume p € [2,00) and || f ||, = 1. Then

I follw <D and | fPll < D'7P

By Lemma 4.1 with p = 4 we get

lhplle <D and  [Ihl, < D7V

We would like to work with trigonometric polynomials instead of working with 4 and
hP. Let Vy be the de La Vallée Poussin operator. Consider Vy(hp) and Vy (hP). We
have

h = Vy(h) = Vy(hp) + Vy(h")
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and

IVy(hp)lloo < 3D, [Vy(hP)]l2 < D71, [Vy(hP)|la <2N'2D™'

Step 3. We approximate Vy (hP) € T(2N) using operators from level k. By (4.4) we
have

IVy(hP) — A* QN m/2)(Vy (hP) e < Ac@NY?" 3N /m) " 2m = 2| Vg (hP) ] 4.
For t € 7 (N) define

ASYN, m, DY(t) = Gppp(t) + It = Gupp (D s A 2N, m/2) (Vi (h)).
Taking into account that 1 € 7 (N) we get

t — AY(N, m, D)(©)

hlt = GupOlla = It = Gupp () 1A @N, m/2)(Vy (h"))
It = Gup (@) llath — A* 2N, m/2) (Vi (hP)))
1t = G la(Va(hp) + Vi (RP)

— AK@N, m/2)(Vy (h"))).

Therefore,
4.5) |lt — A“' (N, m, D)(®) oo
<t = Gup@IsBD + A @NY " 6(N/m)!2m= 2N 2D 1)
< 3D+ Ay2N)Y T 6(N/m)DHYCym 2|t 4.
Step 4. Choose
D = D(N,m, k) := QA:2N)*" " (N/m))"/2.

By (4.5) we obtain

(4.6) It — AN (N, m, DY) oo < Apy N2 (N/m) m= 2 1] 4
with
(4.7) Ap, = 60122227 A < ¢34

We recall that we have proved (4.6) with the constant A}, ; from (4.7) under assumption

that m is an even number. We complete the construction by setting

AMYN, m) = AMTY(N, 2[m /2], D(N, 2[m /2], k)), m > 2.
Clearly (4.6) implies
(4.8) It — AN m, DY) oo < Akt N (N/m) ' 2m =214

for all m with Ay, = 2A) . Relation (4.7) combined with A; = C; (see (4.3)) implies
that Ay < C4 for all k.
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Let N be given. Choose k satisfying 2t > In N. Then (4.4) gives, forany t € T(N),
the estimate

4.9) [t — AK(N, m)()]lo < Cs(N'2/m)]|t]|a

for any m.
We now proceed to a more elaborate construction that gives the following estimate:

Theorem 4.1. There exists a constructive method A(N,m) such that, for any t €
T (N), it provides an m-term trigonometric polynomial A(N, m)(t) with the following
approximation property:

(4.10) [t — AN, m)(#)lloo < Cm™">(In(1 + N/m))"?||t]| 4

with an absolute constant C.

Proof. We will construct an analog of the sequence of operators {A*(N, m)} con-
structed above. A new ingredient of this construction is the following. We will now
approximate ¢ in the L,-norm, p € [4, 00), instead of the L4-norm and will optimize
over p.

Let N and m be given and let ¢t € 7 (N). We use either the WCGA (AWCGA) or the
WRGA (AWRGA) with T = {%}, qg = 2, Dy = T, N T(N) to approximate ¢ by an
m-term trigonometric polynomial in the L,-norm, p € [4, c0). By Theorems 2.3 (2.4)
or 3.2 (3.4), with X = T(N), where T (N), is the 7 (N) equipped with the L,-norm,
we get

@.11) It — GE@®)ll, < CeC 2, y)m™"2|t]| 4.

Let us estimate the constant C (2, y). By (1.5) we obtain y = (p —1)/2. Thus by Remark
2.2 or Remark 3.1 we get

(4.12) CsC(2.y) = Cop'2.
We define the level £k = 1 algorithms A}, (N, m) by
(4.13) A;(N, m)(t) = Gh (1), t € T(N).

We note that by construction A )u (N, m)(t) € T(N). By the Nikol’skii inequality we get,
from (4.11)—(4.13),

IA

@.14) It = AJ(N.m)Dlloc < Csp'>N'Pm™"2|1] 4

IA

Csp'*N'A(N/m)V P2 m™ ' P|t]l4,  m < N.
We note here that taking py := In N we get, from the first inequality in (4.14),
(4.15) e = A (N,m)®)]loo < CAnN)2m= 12|12 5

with an absolute constant C. Thus the rest of the proof will be devoted to replacing In N
by In(1 4+ N/m) in (4.15).
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As in the case p = 4 we continue the construction by induction. Suppose we have
built operators A;(N, m) such that, for any t € 7 (N), p € [4, 0),

(4.16) It — AS(N, m) oo < ALN? (N /m) VP~ 2m = 21 4.
We will make steps similar to those from above.

Step 1. Letr € 7(N) and let m be an even number. We approximate ¢ using (4.11),
4.12),

(4.17) It = Go (), < Cop'*m™" 2|t 4.
Denote
hipl:= (t = G}, ,(®)/llt = G}, () ]l-
Step 2. Take a positive number D and decompose
hlpl = hP[pl + hplp).
By Lemma 4.1 we get
liplpllee <D and  |[AP[p]l, < D'7P?

and, therefore,

IVy(hplpDlle =< 3D, | Vy (P [pD 2 < D'7P/2,
VN (RP[pDlla < 2N'V2D'=P72,

A

Step 3. We approximate Vy (hP) € 7 (2N) using operators from level k. By (4.16) we
have

IV (P [p]) — AL 2N, m/2)(Vy (h°[p]D)llo
< ALQNYY AN /m) M D2 2 2 Vg (P 4.
For t € T (N) define
ASUN, m, D)(1) := Gy 5 (1) + It = G, (D], Ay RN, m/2)(Vyy (RP[p])).
Similarly to the case p = 4 (see (4.5)) we get
4.18) ||t — ASTH(N, m, D)(0)]|o
<t = GL () ,3D + AL @N)* " 6(N /m)P/@P=2) pl=r/2),
Step 4. Choose
D, = D,(N,m, k) := QAL 2N)>" (N /m)P/Cp=2)\2r,
By (4.17) we obtain from (4.18) for even m,

@19 it =AY m, D) (Dl < ADANTT(IN/m) YO m T )
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with
(4.20) AL < Cop'PADYP, AT < Cup'”
We note that (4.20) implies
4.21) AP < Cap?!CP=2),
We set
ASTY(N, m) == ASTY(N, 2[m/2], D,(N, 2[m/2], k))
and obtain (4.16) with k replaced by k + 1 and a constant A7, | = 2A2,.

Let N and m be given. First we choose k satisfying 2! > In N. Next we choose
p =2+ In(1 4+ N/m). Then (4.16) and (4.21) give, for any ¢t € 7 (N), the estimate
(4.22) lt = AL (N, m)(0) oo < Crzm™"*(n(1 + N /m))' |1t 4

for any m. This completes the proof of Theorem 4.1. [ ]

The same technique can also be used in the multivariate case. Let L, (T9) be the real
Banach space with

1 1/p
£, = (—d/ If(X)Ide) ; 1 <p<oo,
T Td
| fllo := max]|f(x)], f-continuous.
xeTd

Denote 7¢ := 7 x --- x T (d times) the real multivariate trigonometric system. Let
N = (Ny, ..., Ny). Denote 7 (N) the space of trigonometric polynomials with degree
Nj inthe variable x;, j = 1, ..., d.Let v(N) be the dimension of 7 (N). We formulate a
generalization of Theorem 4.1 for the d-dimensional case and note that the proof repeats
the proof of Theorem 4.1.

Theorem 4.2. There exists a constructive method AN, m) such that, for any t €
T (N), it provides an m-term trigonometric polynomial A(N, m)(t) with the following
approximation property:

(4.23) [t — AN, m)(1)loo < C(@)m™"2(n(1 + v(N)/m))" /2|1t ]| 4

with a constant C (d) which may depend on d.

This theorem can be applied to studying an m-term trigonometric approximation of
function classes. We will consider here some examples. In paper [5] the following two
types of function classes were studied from the point of view of best m-term trigonometric
approximation. We begin with the first class. For 0 < o < oo and 0 < g < oo, let /'
denote the class of those functions in L, (T%) such that

1/q
|flry = (Z(max(l, kil ... |kd|)“‘f<|f(k)|'f)> <L

kezd

The following theorem has been proved in [5]:

|
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Theorem4.3. I[foa > Oand A := a/d +1/q — %, then forall 1 < p < oo and all
0<qg <o0,

Cim™ <ou(FL. T, <Com™,  a>d(1—1/q),

with Cy, Cy > 0 constants depending only ond, a, q.

The second class is defined as follows. Let > 0,0 < 7,5 < 00, and B¢ (L) denote
the class of functions such that there exist trigonometric polynomials 7;, of coordinate
degree 2" with the properties

oo
F=> T 12Tl K olle@ < 1.
n=0

The following theorem has been proved in [5] for these classes:

Theorem 4.4. Letl < p < 00,0 < 1,5 < 00, and define

w(p.7) = d(l/t—1/p)y, O<t<p<2andl <p<1<o00,
P>T) = \max(d/z,d/2), otherwise.

Then for o > a(p, T), we have
Cim™* <o (B*(L,), T, < Com™", pi=a/d — 1/t —max(1/p, 5))4,
with Cy, C, depending only on o, p, T, and d.

It was proved in [21] that in the case 1 < p < 2 the rate of best m-term approximation
in Theorem 4.3 can be realized by the Thresholding Greedy Algorithm G, (-, 7 4y, that
is, by a constructive method. It is well-known that for approximation by trigonometric
polynomials of degree m'/? in each variable one has
(4.24) En(B*(L.), T, = sup E,(f,T%), =< m /d+1/==1/p

feBi(Ly)

provided o/d — (1/t — 1/p)+ > 0. Comparing (4.24) with Theorem 4.4 we conclude
thatinthecase 0 <t < p <2orl < p <7 < oo the rate of 5, (By (L), ’Td)p can be
realized by approximation by trigonometric polynomials of degree m'/? in each variable.
Thusinthecase) <17 < p <2orl < p < 1 < oothereisasimple constructive method
that realizes o0y, (By (L), Td),,. The remaining caseis 1 <7 < p <00,2 < p <oo.In
a subcase of the remaining case when p < oo it has been shown in [7] that the WCGA
(or WRGA) can be used to build a constructive method of realizing o, (BS (L), T dy -
This was done in the following way. In [5] the only nonconstructive step of the proof of
Theorems 4.3 and 4.4 in the case 2 < p < oo was hidden in the following inequality
(see [5, Corollary 5.1]):

d~ 1/2
(4.25) o (AT, T < Cm™ 12 (1 +In* ”—) ,
m
where 79 denotes the subsystem of the trigonometric system 7¢ which forms a basis
for the space of trigonometric polynomials of coordinate degree n. The inequality (4.25)
was proved in [5] with the help of the following Gluskin theorem [9].
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Theorem 4.5. There exist absolute constants C; and 0 < § < 1 such that for any
finite collection V of M vectors from the unit Euclidean ball BY of RN, there is a vector
ze RN with|z;]=0,1,i =1,..., N, ||z||e]N > 8N, and

M\ 2
ol <Ci 1+t — )
Iglg@(l(v 9l = 1( +1n N)

It was pointed out in [7] that in the case 2 < p < oo the WCGA with the weakness
sequence {t}, r € (0, 1], provides a constructive way to get an analog of (4.25). This
follows immediately from Theorem 2.3: For f € A, (7;”’ ) we have

(4.26) Ifell, < C(p,ym™%, 2 <p < o0.

Thus the only nonconstructive step in the proof of upper estimates in Theorems 4.3 and
4.4 was made constructive for p < oo.

In the same way as in [7] one can use Theorem 4.2 instead of (4.26) to make the proofs
of Theorems 4.3 and 4.4 [5] constructive in the case p = oo. Therefore, we now have
constructive proofs of Theorems 4.3 and 4.4 in all cases. It is interesting to compare this
situation with the situation on finding a constructive proof for Kolmogorov’s widths of
the above function classes. We will make a comment only on classes B{(L-) in the case
T = 2, p = 0o. We recall the definition of the Kolmogorov width

‘f— > e

j=1

dy,(F,X):= inf sup inf
Plyeees Pm feF Clyeens Cm

By Kashin’s [13] result
4.27) dn(B*(Ly), Loo) < m™/4, o >d/2.

Estimate (4.27) is only an existence theorem and it is an interesting open problem to find
a constructive proof (constuct ¢y, .. ., @) of (4.27).

One can check that the proof of Theorem 4.1 works in the following more general
situation. Let ® := {g;}72, be a uniformly bounded orthonormal system defined on a
bounded domain. Denote

@ (N) :=span{gy, ..., ¢y}
and assume that the system ® admits a sequence of the de La Vallée Poussin operators:

(VP) There exist two positive constants K; and K, such that for any N there is an
operator V¥ with the properties

Vv (@) = hn.j9;,
Anj=1 forjel[l,N] inj=0 forj> KN,

(4.28) IVylle,~2, <K, for 1<p<ocandall N.
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For a system & having the (VP) property we can easily derive from (4.28) and the uniform
boundedness of ® that
P 1/2
Vi ll,>r, <CN 2,

By the interpolation theory of operators we get, from here and from (4.28) with p = oo,
that

IV, 1. <CNYP,  pe(2,00).

The last inequality implies the Nikol’skii inequality

I¢lle <CNYPllgll,, @€ ®(N), pe(2 0.

Thus & has all the properties needed in the proof of Theorem 4.1. Therefore, we have
the following generalization of Theorem 4.1. Denote

N N
ZCJ‘%‘ = Z lcjl.
i=1 j=1

A

Theorem 4.6. Let © := {g; };il be a uniformly bounded orthonormal system defined
on a bounded domain. Assume ® has the (VP) property. Then there exists a constructive
method A(®, N, m) such that for any ¢ € ®(N) it provides an m-term ®-polynomial
A(D, N, m)(¢) with the following approximation property:

lp — AP, N.m)(@) o < Cm™2(n(1 + N/m))'llg]l 4

with a constant C which may depend on ®.

We note that the decomposition technique used in the proof of Theorem 4.1 is a
standard tool in the interpolation of operators. The idea of combining the decomposi-
tion technique with an inductive way of constructing approximations is also known in
approximation theory. For instance, it has been used recently in [3].

5. The Discrepancy Estimates

Let1 < p < oo. Werecall the definition of the L, discrepancy (the L ,-star discrepancy)
of points (', ... 8™ C Q4 := [0, 11¢. Let Xia,b1(-) be a characteristic function of the
interval [a, b]. Denote, for x, y € g,

d
B(x,y) = [ ] x10.0 ()
j=1

Then the L, discrepancy of & := {§!, ..., "} C Qg is defined by

1 m
D, m.d), = H/Q B(x,y)dy — — ) B(x,£")
d pn=1

m

Lp(Q4)
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It will be convenient for us to study a slight modification of D(§, m, d),.Fora,t € [0, 1]
denote

H(a,t) := x0,a1(t) — Xa,11(t),
and, for x, y € Qg,

d
H(x,y) = HH(XJ'» ¥j)-

j=1

We define the symmetrized L, discrepancy by

D', m.d), =

1 m
’/QJH(x,y)dy—Z/;H(X,EM)

Lp(Q4)

The L, discrepancies D(§, m, d)s, and D* (&, m, d) are defined in the same way with
the L,-norm replaced by the L.,-norm.
Using the identity

Xio.1(%)) = 3(H (L y)) + H(xj. 3)
we get a simple inequality
(5.1 D&, m,d)oc < D*(§,m, d)oc.

We are interested in & with small discrepancy. Consider

D@m,d), = irélfD(S, m,d),, D*(m,d), = iIElfDS(E, m,d),.

For 1 < p < oo the following relation is known (see [1, p. 5]):
(5.2) D(m,d), < m~'(Inm)“=/?

with constants in < depending on p and d. The right order of D(m, d),, p = 1, oo, for
d > 3 is unknown. As we mentioned in the Introduction the following estimate has been
obtained in [11]:

(5.3) D(m,d)s < Cd'?m™2,

It is pointed out in [11] that (5.3) is only an existence theorem and even a constant C in
(5.3) is unknown. Their proof is a probabilistic one. There are also some other estimates
in [11] with explicit constants. We mention one of them

(5.4) D(m,d)s < C(dInd)"*((Inn)/n)'/?

with an explicit constant C. The proof of (5.4) is also probabilistic.

In this section we apply greedy-type algorithms to obtain upper estimates of D(m, d),,
1 < p < o0, in astyle of (5.3) and (5.4). The important feature of our proof is that it is
deterministic and, moreover, it is constructive. Formally, the optimization problem

D(n, d), = inf D&, m, d),
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is deterministic: One needs to minimize over {& L &M} C Q4. However, minimization
by itself does not provide any upper estimate. It is known (see [4]) that simultaneous
optimization over many parameters ({£', ..., £} in our case) is a very difficult problem.
We note that

D, d), = 0,,(J, B)y := inf

L[J(Qd)

where
J(x) = / B(x,y)dy
Qq

and
B={B(x,y),y € Qu}.

It has been proved in [4] that if an algorithm finds best m-term approximation for each
f e RN for every dictionary D with the number of elements of order N k k > 1, then
this algorithm solves an N P-hard problem. Thus, in nonlinear m-term approximation
we look for methods (algorithms) which provide approximation close to best m-term ap-
proximation and at each step solve an optimization problem over only one parameter (§#
in our case). In this section we will provide such an algorithm for estimating o5, (J, B),,.
We call this algorithm “constructive” because it provides an explicit construction with
feasible one-parameter optimization steps.

We proceed to the construction. In this section we do not assume that a dictionary D
is symmetric: g € D implies —g € D. To indicate this we will use the notation DT for
such a dictionary. We do not assume that elements of a dictionary D are normalized
(Jlgll = 1if g € D") and assume only that ||g|| < 1if g € D*. By A;(D*) we denote
the closure of the convex hull of D*. We will use in our construction the IA(g) which is a
slight modification of the corresponding procedure from [8]. One can find results on the
application of incremental algorithms in neural networks in [17]. For convenience we
repeat here the definition of the IA(¢) from the Introduction. Let ¢ = {g,}°2,, &, > 0,
n=1,2,....

Incremental Algorithm with Schedule ¢ 1A(¢)). Let f € A; (D). Denote f(;’e = f
and G;° := 0. Then for each m > 1 we inductively define:

(1) ¢t € DY is any satisfying

Fie (@0 = [) = —em.
(2) Define
Gyt == 1/mG, + gkt /m.
(3) Denote
i =fr=Gy



288 V. N. Temlyakov
We note that similarly to Lemma 2.2 we have, for any bounded linear functional F
and any D,

(5.5) sup F(g) = sup F(f).
geDt feA (DY)

Therefore, for any F and any f € A;(D%),

sup F(g) = F(f).
geD+

This guarantees the existence of ¢/:¢.

Theorem 5.1. Let X be a uniformly smooth Banach space with the modulus of smooth-
ness p(u) < yul, 1 < q < 2. Define

e = KiyVin Vv, w=—1_ a—12.. ..

Then for any f € A; (D) we have
£l < CKDyVIm™, m=1,2....

Proof. We will use the abbreviated notation f,, := f.¢, @, = ¢-f, G, = Ghe.
Representing

fm - fm—l - (@m - Gm—l)/m
we get immedietly the trivial estimate

(5.6) I fnll < N frnerll +2/m.
Representing
(5.7 fm = (L =1/m) fu_ry — (o — f)/m

(I =1/m)(fn—1 — (@m — f)/(m — 1))

we obtain, in a way similar to (2.10) or (3.4),

(58) N fu—1 = @m — O/ =Dl < [ fuarllA +20Qm = DI frur D)
+em(m — 17"

Using the definition of ¢,, and the assumption p(u#) < yu? we make the following
observation. There exists a constant C (K) such that if

(5.9) I fueill = C(KD)y Y4 (m — 1)~
then

(5.10) 20Q2((m = DIl fue1 D™ + € (tm = Dl fruea D™ < 1/(4m)
and, therefore, by (5.7) and (5.8),

(.11 I fmll = (1 = 3/Gm) || fin—1ll-

The following lemma is known ([22]):
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Lemma 5.1. Let three positive numbersa <y < 1,A > 1 be given and let a sequence
of positive numbers 1 > ay; > a, > - - - satisfy the condition: If for some v € N we have

a, > Av™®
then

ayr1 <a,(1 —y/v).

Then there exists B = AC(«, y) such that foralln = 1,2, ... we have

a, < Bn™“.

Remark 5.1. It is easy to check that the proof of Lemma 5.1 from [22] works if we
replace the assumption a,, < a,—; by

am < ap-1 + C(m - 1)7O(~

Taking into account (5.6) we apply Lemma 5.1 and Remark 5.1 to the sequence

a, = |fulbn = 1,2,..., witha = 1/w, y = %, and complete the proof of
Theorem 5.1. [ |

Corollary 5.1.  We apply Theorem 5.1 for X = L,(Q24), p € [2,00), DT = {H (x, y),
y € Qq}, f = J%(x), where

J'(x) = H(x,y)dy € A\(D").

Q24
Using (1.5) we get by Theorem 5.1 a constructive set €', ..., E™ such that
D' (&, m,d), = ”(JS);;?”L,,(Q,,) < Cp'Pm~12

with absolute constant C.

Corollary 5.2. We apply Theorem 5.1 for X = L,(Q24), p € [2,00), DT = {B(x, y),
y € Qq}, f = J(x), where

Jx) = / B(x.y)dy € A,(DY).
Qq

Using (1.5) we get by Theorem 5.1 a constructive set €', ..., E™ such that
DE m,d), = I L, < Cp'Pm™ /2

with absolute constant C.
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Corollary 5.3.  We apply Theorem 5.1 for X = L,(Q24), p € [2,00), Dt = {B(x, y)/
1BC, WL, @4, Y € Qa}, f = J(x). Using (1.5) we get by Theorem 5.1 a constructive
set £V, ..., &™ such that

1 <& p d d 1/ .
/QdB(x,wdy—;Z(ﬁ) (11(1—;-) B(x, &")

pn=1

d
SC( P > V212
p+1

with absolute constant C.

L, ()

We note that in the case X = L,(Rg), p € [2, 00), Dt = {H(x,y),x € Q4},
f = J?(»), the implementation of the IA(¢) is a sequence of maximization steps when
we maximize functions of d variables. An important advantage of the L, spaces is a
simple and explicit form of the norming functional F; of a function f € L,(24). The
Fy acts as (for real L, spaces)

Fy(g) = /Q 117 1£172 fg dy.

Thus the IA(e) should find at a step m an approximate solution to the following opti-
mization problem (over y € Qy):

/|f,£;il(x)|”_2ﬁf;i1(x)H(x,y)dx ~  max.
Q2

Let us discuss a possible application of the AWRGA instead of the IA(g). An obvious
change is that instead of the cubature formula

L > H(x, ")
m =

in the case of IA(¢) we have a cubature formula

m

DOwiH,EM, Y wr <1,
n=1

n=1

in the case of the AWRGA. This is a disadvantage of the AWRGA. An advantage of the
AWRGA is that we are more flexible in selecting an element ¢ :

Foli(ey — Gl =ty sug F, (g — Gy
ge

than an element ¢-¢:
Fpie (@5 = ) = =&

We will now derive an estimate for D(m, d), from Corollary 5.2.
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Proposition 5.1.  For any m there exists a constructive set £ = {E', ... "} C Qq
such that

(5.12) D&, m,d)o < Cd**(max(Ind, Inm))">m="/2, d,m>2,

with effective absolute constant C.

Proof. We use the inequality from [19],

(5.13) D, m,d)s < c(d, p)d(3d +4)D(E, m,d)b/ P+
and the estimate for c(d, p) from [11],

(5.14) c(d, p) < 313g~1+20+p/d),

Specifying p = d max(Ind, Inm) and using Corollary 5.2 we get (5.12) from (5.13) and
(5.14). ]
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