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Abstract

Conditional expectiles are becoming an increasingly important tool in finance as well as in
other areas of applications. We analyse a support vector machine type approach for esti-
mating conditional expectiles and establish learning rates that are minimax optimal modulo
a logarithmic factor if Gaussian RBF kernels are used and the desired expectile is smooth
in a Besov sense. As a special case, our learning rates improves the best known rates for
kernel-based least squares regression in aforementioned scenario. Key ingredients of our
statistical analysis are a general calibration inequality for the asymmetric least squares loss,
a corresponding variance bound as well as an improved entropy number bound for Gaussian
RBF kernels.

Keywords Support vector machines - Self-calibration inequality - Variance bound - Entropy
number bound - Learning rates

1 Introduction

Given i.i.d samples D := ((x1, y1), ..., (xn, y»)) drawn from some unknown probability
distribution P on X x Y, where X is an arbitrary set and ¥ C R, the goal to explore the
conditional distribution of ¥ given x € X beyond the center of the distribution can be
achieved, e.g., by using quantile regression, see Koenker and Bassett Jr. (1978), or expectile
regression. Recall that the T-expectile denoted by . ¢, where Q := P(Y|x), is the unique
solution of

0o MKz, 0
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provided that |Q]; = fY vydQ(y) < oo, see Newey and Powell (1987). Algorithmically,
expectiles are computed by minimizing expectation of the asymmetric least squares (ALS)
loss function

(1-0)(y—0?2 if y<t,

Lr(yvt):{_[(y_t)z, if y}t,

()
for all 1 € R and a fixed 7 € (0, 1), see primarily Newey and Powell (1987) and also
Efron (1991) and Abdous and Remillard (1995) for further references. These expectiles have
attracted considerable attention due to successful application in many areas, for instance,
in demography (see, Schnabel and Eilers 2009), in education (see, Sobotka et al. 2013)
and extensively in finance, see for instance Wang et al. (2011), Hamidi et al. (2014), Xu
et al. (2016) and Kim and Lee (2016). In fact, it has recently been shown (see, e.g. Bellini
et al. 2014; Steinwart et al. 2014) that expectiles are the only coherent and elicitable risk
measures, and thus they have been suggested as potentially better alternative to Value-at-
Risk (VaR) measures, see e.g. Taylor (2008), Ziegel (2016) and Bellini et al. (2014). For
more applications of expectiles, we refer the interested readers to, e.g. Aragon et al. (2005),
Guler et al. (2014) and references therein.

As already mentioned above, for a predictor f : X — R and any 7 € (0, 1), the 7-
expectile can be computed with the help of asymmetric risks

Rico(h)i= [ [ Letr g0 Pasio dpxco) @
xJy
To be more precise, there exists a Px-almost surely unique f° p satisfying
Rr.p(ff.p) =Ri p:=inf{Re, p(f)| f: X — R measurable},

provided that [P := ( [y, y ¥?dP(x, y))]/2 < 0c. Here we note that f} ,(x) equals the
T-expectile of the conditional distribution P(-|x) for Py-almost all x € X. The corresponding
empirical estimator of f ZT,P denoted by fp : X — R is obtained, for example, with the help
of empirical L,-risks

1 n
Ri p(f) =~ Loy, f(x),

i=1

where D is the empirical measures associated to data D.

A typical way to access the quality of an estimator fp is to measure its distance to
the target function f}' p, e.g. in terms of || fo — f7 pllL,(py)- For estimators obtained by
some empirical risk minimization scheme, however, one can hardly ever estimate this L,-
norm directly. Instead, the standard tools of statistical learning theory give bounds on the
excess risk R, p(fp) — RZDP. Therefore, our first goal in this paper is to establish a so-
called calibration inequality that relates both quantities. To be more precise, we will show in
Theorem 3 that

1o = £, pliawe = 72 [Re e (fo) = R} . 3)

holds for all fp € L,>(Px) and some constant c; only depending on 7. In particular, (3)
provides rates for || fpo — /", pllL,(py) as soon as we have established rates for Rz p(fp) —
R} . p- Furthermore, it is common knowledge in statistical learning theory that bounds on
Ri.p(fp) — RL,P can be improved if so-called variance bounds are available. We will see
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in Lemma 4 that (3) leads to an optimal variance bound for L, whenever Y is bounded. Note
that both (3) and the variance bound are independent of the considered expectile estimation
method. In fact, both results are key ingredients for the statistical analysis of any expectile
estimation method based on some form of empirical risk minimization.

Some semiparametric and nonparametric methods for expectile regression have already
been proposed in literature, however, in almost all cases the focus has been put on the
computation of fp, see for instance Sobotka and Kneib (2012), Yao and Tong (1996) and
Yang and Zou (2015) for further details. In fact, to the best of our knowledge, the only
two papers dealing with the statistical analysis of expectile estimation methods are Zhang
(1994) and Yang et al. (2017). However, both papers only established consistency results for
expectile regression, so that it seems fair to say that our paper is the very first one on learning
rates for expectile regression.

The expectile estimation method we consider in this paper belongs to the family of so-
called kernel-based regularized empirical risk minimization, methods, which are also known
as support vector machine (SVM) methods. Recall that given a regularization parameter
A > 0, afixed 7 € (0, 1) and a reproducing kernel Hilbert space (RKHS) H over X with
bounded, measurable kernel k : X x X — R, an SVM builds a predictor fp ; by solving an
optimization problem of the form

f,. = arg min (MFI% +Re,p()- 4

Note that learning methods of the form (4) but with different loss functions have attracted
many theoretical and algorithmic considerations, see for example Wu et al. (2006), Bauer
et al. (2007), and Tacchetti et al. (2013) as well as the articles mentioned below for least
squares regression, Takeuchi et al. (2006), Steinwart and Christmann (2011) and Eberts
and Steinwart (2013) for quantile regression, and Glasmachers and Igel (2006), Blanchard
et al. (2008), and Steinwart et al. (2011) for classification with hinge loss. Recently, Farooq
and Steinwart (2017) proposed an algorithm for solving (4) considering the ALS loss and
Gaussian RBF kernels

ky(x,x") = exp(—y x —x'II?), x,x’ eRY,

where y > 0, and obtained the unique solution for fp ; of the form

foo =Y (af = BOHK (xi, ),

i=1

where o > 0,8 > 0 forall i = i,...,n. This paper also provides detailed statistical
support to the empirical findings of Farooq and Steinwart (2017).

Since 2L /2 equals the least squares loss, any statistical analysis of (4) in the case T = 1/2
also provides results for SVMs using the least squares loss. The latter have already been
extensively investigated in the literature. For example, learning rates for generic kernels can
be found in Cucker and Smale (2002), De Vito et al. (2005), Caponnetto and De Vito (2007),
Steinwart et al. (2009) Mendelson and Neeman (2010) and references therein. Among these
articles, only Cucker and Smale (2002), Steinwart et al. (2009) and Mendelson and Neeman
(2010) obtain learning rates in minimax sense under some specific assumptions. For example,
Cucker and Smale (2002) assume that the target function f;* aP € H, while Steinwart et al.
(2009) and Mendelson and Neeman (2010) establish optimal learning rates for the case
in which H does not contain the target function. In addition, Eberts and Steinwart (2013)
have recently established (essentially) asymptotically optimal learning rates for least squares
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SVMs using Gaussian RBF kernels under the assumption that the target function ff]/z pis

contained in some Sobolev or Besov space Bg oo With smoothness index . A key ingredient
of this work is to control the capacity of RKHS H,, (X) for Gaussian RBF kernel k,, on the
closed unit Euclidean ball X ¢ R? by an entropy number bound

ei (id : Hy(X) = Ino(X)) < cpa(X)y i, 5)

see Steinwart and Christmann (2008, Theorem 6.27), which holds for all y € (0, 1] and
p € (0, 1]. Unfortunately, the constant ¢, 4(X) derived from Steinwart and Christmann
(2008, Theorem 6.27) depends on p in an unknown manner. As a consequence, Eberts and
Steinwart (2013) were only able to show learning rates of the form

20
n” Terath

for all £ > 0. To address this issue, we use Lemma 4.5 in van der Vaart and van Zanten
(2009) to derive the following new entropy number bound
d+1

NG a4
ei (id : Hy(X) = [0o(X)) < BK)7 (di> "y,
ep

which holds for all p € (0, 1], y € (0, 1] and some constant K only depending on d. In
other words, we establish an upper bound for ¢, 4(X) whose dependence on p is explicitly
known. Using this new bound, we are then able to find improved learning rates of the form

20(d+1) 2«
(logn) 2a+d p~ 2a+d

Clearly these new rates replace the nuisance factor né of Eberts and Steinwart (2013) learning
rates by some logarithmic term, and up to this logarithmic factor our new rates are minimax
optimal, see Gyorfi et al. (2002) for further details. In addition, our new rates also hold for
T # 1/2, that is for general expectiles.

The rest of this paper is organized as follows: In Sect. 2, some properties of the ALS
loss function are established including the self-calibration inequality and variance bound.
Section 3 presents oracle inequalities and learning rates for learning problem (4) considering
Gaussian RBF kernels. The proofs of our results can be found in Sect. 4.

2 Properties of the ALS loss: self-calibration and variance bounds

This section contains some properties of the ALS loss function i.e. convexity, local Lipschitz
continuity, a self-calibration inequality, a supremum bound and a variance bound. Throughout
this and subsequent sections, we assume that X is an arbitrary, non-empty set equipped with
o-algebra, and ¥ C R denotes a closed non-empty set. In addition, we assume that P is the
probability distribution on X x Y, P(-|x) is a regular conditional probability distribution on
Y given x € X and Q is some distribution on Y. Furthermore, L; : ¥ x R — [0, 00) is the
ALS loss defined by (1) and f : X — R is a measurable function.

It is trivial to show that L is convex in ¢. This convexity further ensures that the opti-
mization problem (4) is efficiently solvable. Moreover, by Steinwart and Christmann (2008,
Lemma 2.13) convexity of L, implies convexity of corresponding risks (2). In the follow-
ing, we recall Steinwart and Christmann (2008, Definition 2.22) which present the idea of
clipping to restrict the prediction ¢ to the domain ¥ = [-M, M] where M > 0.
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Definition 1 We say that aloss L : ¥ x R — [0, 0co) can be clipped at M > 0, if, for all
(y,1) € Y x R, we have

L(y, 1) < L(y, 1), (©)
where 7 denotes the clipped value of f at &M, that is

-M if t <-—M,
=11 if re[-M,M],
M if +t>M.

Moreover, we say that L can be clipped if # can be clipped at some M > 0.

Recall that this clipping assumption has already been utilized while establishing learning rates
for SVMs, see for instance Chen et al. (2004), Steinwart et al. (2006) and Steinwart et al.
(2011) for hinge loss, and Christmann and Steinwart (2007) and Steinwart and Christmann
(2011) for pinball loss. It is trivial to show by convexity of L, together with Lemma 2.23
in Steinwart and Christmann (2008) that L. can be clipped at M and has at least one global
minimizer in [—-M, M]. This also implies that Ry, p(f) < R, p(f) forevery f : X — R.
In other words, the clipping operation potentially reduces the risks. We therefore bound the
risk Rz, p(fp,») of the clipped decision function rather than the risk Ry, p(fp,), which we
will see in Sect. 3. From a practical point of view, this means that the training algorithm for
(4) remains unchanged and the evaluation of the resulting decision function requires only a
slight change. For further details on algorithmic advantages of clipping for SVMs using the
hinge loss and the ALS loss, we refer the reader to Steinwart et al. (2011) and Farooq and
Steinwart (2017) respectively.

We further recall Steinwart and Christmann (2008, Definition 2.18) that a loss function is
called locally Lipschitz continuous if for all M > 0 there exists a constant ¢y, such that

sup|L(y,1) — L(y, 1) <cmlt — 1|, 1,1 € [-M, M].
yeY

In the following we denote for a given M > 0 the smallest such constant cj; by |L|; » and
show that the ALS loss is locally Lipschitz continuous.

Lemma2 LetY C [-M, M] with M > O andt €Y, then the loss function L; : Y X R —
[0, o0) is locally Lipschitz continuous with Lipschitz constant

[Lelim = Cr4M,
where C; := max{t, 1 — t}.

For later use note that L, being locally Lipschitz continuous implies that L is also a Nemit-
ski loss in the sense of Definition 18 in Steinwart and Christmann (2008), and by Steinwart
and Christmann (2008, Lemma 2.13 and 2.19), this further implies that the corresponding
risk R, p(f) is convex and locally Lipschitz continuous.

Empirical methods of estimating expectile using L loss typically lead to the function fp
forwhichRy, p(fp)iscloseto R’E, P with high probability. The convexity of L, then ensures
that fp approximates f L*T, p in a weak sense, namely in probability Px (see Steinwart 2007,
Remark 3.18). However, no guarantee on the speed of this convergence can be given, even
if we know the convergence rate of R, p(fp) — RZ,P' The following theorem addresses
this issue by establishing a so-called self-calibration inequality for the excess L.-risk.
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Theorem 3 Let L, be the ALS loss function defined by (1) and P be the distributionon X X Y.
Moreover, assume that fZ‘I’P(x) < o0 is the conditional t-expectile for fixed T € (0, 1) and
fz,,P € Ly(Py) for Px-almost all x € X. Then, for all measurable f : X — R, we have

C; R, p(f) =R p) I = fi pllamy S0 R, p(f)=RE_p). (D
where c¢; = min{t, 1 — t} and C; is defined in Lemma 2.

Note that the right-hand side of the inequality (7) in particular ensures that fp — f L*T,P
in L>(Px) whenever Ry, p(fp) — R’ir,p. In addition, the convergence rates can be directly
translated. The inequality on the left of (7) shows that modulo constants the calibration
inequality is sharp. We will use this left inequality in the proof of Theorem 6 in order to
establish bound for the approximation error function for Gaussian RBF kernels

At the end of this section, we denote L, o f by a function (x, y) — L. (y, f(x)) and
present in the following supremum and variance bounds of L.-loss.

Lemma4 Let X C RY be non-empty set, Y C [—M, M] be a closed subset where M > 0,
and P be a distribution on X x Y. Additionally, we assume that L; : Y x R — [0, 00) is
the ALS loss and fL’"r p(x) is the conditional t-expectile for fixed T € (0, 1). Then for all
f:X—>[-M M] we have

() Lo f = Le o ff plloc <4Cc M2,
(i) Ep(Leo f—Leo ff p)> <16C2c;! MA(Re p(f) — R} p)-

Like the calibration inequality established in Theorem 3 these two bounds in Lemma 4 are also
important for analyzing the statistical properties of any L -based empirical risk minimization
scheme.

3 Oracle inequalities and learning rates

In this section, we first introduce some notions related to kernels. We assume that k : X x
X — R is a measurable, symmetric and positive definite kernel with associated RKHS H.
Additionally, we assume that k is bounded, that is, ||k|loc := sup,cx +/k(x,x) < 1, which
implies that H consists of bounded functions with || f|lcc < llkllcoll fllg forall f € H. In
practice, we often consider SVMs that are equipped with well-known Gaussian RBF kernels
for input domain X C R4, (see Steinwart et al. 2011; Farooq and Steinwart 2017). Recall
that the latter are defined by

ky (x, x') = exp (—y 2llx — xX[13)

where y is called the width parameter that is usually determined in a data dependent way,
i.e. by cross validation. By Steinwart and Christmann (2008, Corollary 4.58) the kernel k,, is
universal on every compact set X € R" and in particular strictly positive definite. In addition,
the RKHS H,, of kernel k,, is dense in L, (u) for all p € [1, co) and all distributions 1 on
X, see Steinwart and Christmann (2008, Proposition 4.60).

One requirement for establishing learning rates is to control the capacity of RKHS H.
One way to do this is to estimate eigenvalues of a linear operator induced by kernel k. Given
a kernel k and a distribution p on X, we define the integral operator Ty : Lo() — Loa(w)
by

Tef() = /X k(. ) f () ®
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for p-almost all x € X. In the following, we assume that 4 = Pyx. Recall Steinwart and
Christmann (2008, Theorem 4.27) that T} is compact, positive, self-adjoint and nuclear, and
thus has at most countably many non-zero (and non-negative) eigenvalues X; (7;). Ordering
these eigenvalues (with geometric multiplicities) and extending the corresponding sequence
by zeros, if there are only finitely many non-zero eigenvalues, we obtain the extended sequence
of eigenvalues (1; (Ty))i>1 that satisfies Z;’i] Xi(Ty) < oo (see Steinwart and Christmann
2008, Theorem 7.29). This summability implies that for some constanta > 1 andi > 1, we
have A; (Ty) < ai~!. By Steinwart et al. (2009), this eigenvalues assumption can converge
even faster to zero, that is, for p € (0, 1), we have

W) <ai™v, i>1. ©)

It turns out that the speed of convergence of A; (7x) influences learning rates for SVMs. For
instance, Blanchard et al. (2008) used (9) to establish learning rates for SVMs using hinge
loss, and Caponnetto and De Vito (2007) and Mendelson and Neeman (2010) for SVMs
using least square loss.

Another way to control the capacity of RKHS H is based on the concept of covering
numbers or its dual called entropy numbers. To recall the latter,let T : E — F be a bounded,
linear operator between the Banach spaces E and F, and i > 1 be an integer. Then the i-th
(dyadic) entropy number of T is defined by

ei(T) := inf [e >0:3x),...,xy 1 suchthat TBg C U2 (x; + e Bp)},

see Steinwart and Christmann (2008, Definition A.5.26). In the Hilbert space case, the eigen-
values and entropy number decay are closely related. For example, Steinwart (2009) showed
that (9) is equivalent (modulo a constant only depending on p) to

e; (id: H — L,(Pyx)) < ﬁi’ﬁ, i>1, (10)

It is further shown by Steinwart (2009) that (10) implies a bound on average entropy numbers,
that is, for empirical distribution associated to the data set Dy = (x,---,x,) € X", the
average entropy number is

1
Epy~prei (id: H— Ly(Px)) <ai 7, i=1,

which is used in Steinwart and Christmann (2008, Theorem 7.24) to establish the general
oracle inequality for SVMs. A bound of the form (10) was also established by Steinwart and
Christmann (2008, Theorem 6.27) for Gaussian RBF kernels and certain distributions Py
having unbounded support. To be more precise, let X C R be a closed unit Euclidean ball.
Then for all y € (0, 1]and p € (0, 1), there exists a constant ¢, 4(X) such that

i (id : Hy(X) = 10o(X)) < cpa(X)y 7i 7, an

which has been used by Eberts and Steinwart (2013) to establish leaning rates for least
squares SVMs. Note that the constant ¢, 4(X) depends on p in an unknown manner. To
address this issue, we use the result of van der Vaart and van Zanten (2009, Lemma 4.5) and
derive an improved entropy number bound in the following theorem. As a result we obtain
an upper bound for ¢, 4(X) whose dependence on p is explicitly known. We will further see
in Corollary 8 that this improved bound is one factor to achieve better learning rates than the
one obtained by Eberts and Steinwart (2013).
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Theorem 5 Let X € R? be a closed Euclidean ball. Then there exists a constant K > 0,
such that, for all p € (0,1), y € (0, 1] and i > 1, we have

d+1
p _d

ei (id : Hy(X) = [5o(X)) < GK)? (%21) y i, (12)

Another requirement for establishing learning rates is to bound the approximation error
Jfunction considering Gaussian RKHS H,, . If the distribution P is such that Rzr p < 00, then
the approximation error function A, : [0, c0) — [0, o0) is defined by

Ay () = fien[gyxnfn%,y + R, p(f) = Ri_p- (13)

For A > 0, the approximation error function A, (1) quantifies how well an infinite sample
L>-SVM with RKHS H,,, thatis, A|| f ||%{V + 7R, p(f)approximates the optimal risk R’L’P.
By Steinwart and Christmann (2008, Lemma 5.15), one can show that lim; .o A, (1) = 0
since H, is dense in Ly(Pyx). In general, however, the speed of convergence can not be
faster than O(A) and this rate is achieved, if and only if, there exists an f € H, such that
Re.p(f) = Rzr p (see Steinwart and Christmann 2008, Lemma 5.18).

In order to bound A, (), we first need to know one important feature of the target func-
tion f I:P, namely, the regularity which, roughly speaking, measures the smoothness of the
target function. Different function spaces norms e.g. Holder norms, Besov norms or Triebel-
Lizorkin norms can be used to capture this regularity. In this work, following Eberts and
Steinwart (2013), see also Meister and Steinwart (2016), we assume that the target function
fli,P is in a Sobolev or a Besov space. Recall Tartar (2007, Definition 5.1) and Adams and
Fournier (2003, Definitions 3.1 and 3.2) that for any integer k > 0, 1 < p < oo and a subset
2 ¢ R? with non-empty interior, the Sobolev space W,’f(.Q) of order k is defined by

Wi(2) = [f € L,(22): D f e L,(£2) exists for all « € Nd with |a| < k} ,

with the norm

P

1D f117 . if p el 00),
1 £ lwiee) = (m%k @

max Y D@ fll. 2, if p=oo,

o<k

where D@ s the a-th weak partial derivative for multi-index o = (aq,...,0q) € Ng of
modulus |«| = |a1| + - - - + |ag|. In other words, the Sobolev space is the space of functions
with sufficiently many derivatives and equipped with a norm that measures both the size and
the regularity of the contained functions. Note that Wé (£2) is a Banach space (Tartar 2007,
Lemma 5.2). Moreover, by Adams and Fournier (2003, Theorem 3.6), W; (£2) is separable
if p € [1, 00), and is uniformly convex and reflexive if p € (1, oo). Furthermore, for p = 2,
Wé‘ (£2) is a separable Hilbert space that we denote by Hy (£2). Despite the aforementioned
advantages, Sobolev spaces can not be immediately applied when « is non-integral or when
p < 1, however, the smoothness spaces for these extended parameters are also needed when
engaging nonlinear approximation. This shortcoming of Sobolev spaces is covered by Besov
spaces that bring together all functions for which the modulus of smoothness have a common
behavior. Let us first recall DeVore and Sharpley (1993, Section 2) and DeVore and Popov
(1988, Section 2) that for a subset £2 C R? with non-empty interior, a function f : 2 — R
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with f € L,(£2) forall p € (0, c0] and s € N, the modulus of smoothness of order s of a
function f is defined by

ws 1,2 (fs 1) = sup [4,(f, )L, @, =0,

lAlla=t

where the s-th difference Aj (f, -) given by

N
Z()( i f(x+ih) if x,x+h,...,x +she 2,
i=0
, otherwise,

N (f,x, )=

O

for i € R9, is used to measure the smoothness. Note that ws’Lp(_Q)(f, t)y > 0astr — 0,
which means that the faster this convergence to 0 the smoother is the function f. For more
details on properties of the modulus of smoothness, we refer the reader to Nikol’skii (2012,
Chapter 4.2). Now for0 < p, g < oo, > 0,5 := ] + 1, the Besov space Bz’q (£2) based

on modulus of smoothness for domain 2 C R9, see for instance DeVore (1998, Section 4.5),
Nikol’skii (2012, Chapter 4.3) and DeVore and Sharpley (1993, Section 2), is defined by

By (2)i={F € Lp(@) : /18y @) < 0],

where the semi-norm |-| BY ,(2) is given by

*® dr\
|f1Bg  2) = A (™ ws, L@ (f ) —) . g €000,
and for g = oo, the semi-norm |'|Bg ,(2) is defined by
|flBe (@) = sup(t™“wy 1, 2)(f, 1))
b >0

In other words, Besov spaces are collections of functions f with common smoothness. For
more general definition of Besov-like spaces, we refer to Meister and Steinwart (2016, Section
4.1). Note that ||f||Ba (@) = ||f||Lp(Q)+|f|BOI () 1sthenorm0fB°‘ (Q) seee.g. DeVore
and Sharpley (1993, "Section 2) and DeVore and Popov (1988, Sectlon 2). It is well known
(see e.g. Nikol’skii 2012, Section 4.1) that W;(Q) - Bp’oo(.Q) foralll < p <oo, p #2,
where for p = g = 2 the Besov space is the same as the Sobolev space.

In the next step, we find a function fp € H, such that both the regularization term
Al fo II%IV and the excess risk Rp, p(fo) — RZ.P are small. For this, we define the function

K, : R? — R (see Eberts and Steinwart 2013) by

- d
-1 2 \?2 2
sw= S () oo (5E) o

j=1
forallr ¢ N,y > 0Oand x € R4, Additionally, we assume that there exists a function
[ p:RY — Rithatsatisfies f7 € La(RY) N Loo(RY) and Ry, p(ff. p) = R p. Then
fo is defined by
Jox) ==Ky * ff p(x) = A‘{ Ky(x =) ff p(t)dt, x eR.

With these preparation, we now establish an upper bound for the approximate error function
A, (L).
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Theorem 6 Let L, be the ALS loss defined by (1), P be the probability distribution on R? x Y,
and Py be the marginal distribution of P on RY such that X := supp Py satisfiesPx (0 X) = 0.
Moreover, assume that the conditional t-expectile fL*,,P satisfies fi““P € Ly(RY) N Ly (RY)
as well as fL*T,P € Bg’oo(PX)for some o > 1. In addition, assume that k,, is the Gaussian
RBF kernel over X with associated RKHS H,,. Then for all y € (0, 1] and X > 0, we have

1 follf, + Rep(fo) = Rf, p < Cihy ™ + Crsp™
where the constant C1 > 0 and the constant C; 3 > 0 depends on s and t.

Clearly, the upper bound of the approximation error function in Theorem 6 depends on
the regularization parameter A, the kernel width y, and the smoothness parameter « of the
target function f;' 1. p- Note that in order to shrink the right-hand side we need to let y — 0.
However, this would et the first term go to infinity unless we simultaneously let A — 0 with a
sufficient speed. Now using Theorem 7.24 in Steinwart and Christmann (2008) together with
Lemma 4, Theorem 6 and the entropy number bound (12), we establish an oracle inequality
of SVMs for L, in the following theorem.

Theorem 7 Consider the assumptions of Theorem 6 and additionally assume that Y C
[—M,M] for M > 1. Then, foralln > 1,0 > 1,y € (0,1) and » € (0,e7?], the
SVM using the RKHS H,, and the ALS loss satisfies

Moy, + R p(fory) — Ry, p

<CcM? (Ay—d L2y (logk—l)d+l nly=d 4 n—lQ) ’ (15)

with probability P" not less than 1 — 3e™9. Here C > 0 is some constant independent of
A, y,nand o.

It is well known that there exists a relationship between Sobolev spaces and the scale of
Besov spaces, that is, B;‘,‘yu(Rd) — W!‘;‘ (]Rd) — Bg,U(Rd), whenever 1 < u < min{p, 2}
and max{p, 2} < v < oo (see e.g. Edmunds and Triebel 2008, pp. 25 and 44). In particular,
for p = u = v = 2, we have Wy (RY) = B“Z(Rd) with equivalent norms. In addition,
by Eberts and Steinwart (2013, p. 7) we have B >, q(Rd) C B (PX). Thus, Theorem 7
also holds for decision functions fZ‘hP : RY — R with thP 6 Lg(Rd) N Loo(Rd) and
ff.p€Ws®RY.

By assuming some suitable values for A and y that depends on data size n, the smoothness
parameter «, and the dimension d, we obtain learning rates for learning problem (4) in the
following corollary.

Corollary 8 Under the assumptions of Theorem T and with
2= (lognm)?'n~!,
ya = (logn)™n™ %5,
where 81 :=d + 1 and &, := %, we have, foralln >3 and o > 1,

20(d+1) 2o

Re,p(foiy) = Ri p < 4CM3o(logn) 55 n~ 7 (16)

with probability P" not less than 1 — 3e™ €.
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Note that learning rates in Corollary 8 depend on the choice of A, and y,,, where the
kernel width y,, requires knowing o which, in practice, is not available. However, Steinwart
and Christmann (2008, Chapter 7.4), Steinwart et al. (2009) and Eberts and Steinwart (2013)
showed that one can achieve the same learning rates adaptively, i.e. without knowing «. Let
us recall Definition 6.28 in Steinwart and Christmann (2008) that describes a method to select
A and y, which in some sense is a simplification of the cross-validation method.

Definition 9 Let H, be a RKHS over X and A := (A,) and I" := (I';) be the sequences
of finite subsets A,, I;, C (0, 1]. We define for a data set D := ((x1, y1), ..., (Xn, Yn)) €
(X x R)"

Dl = ((.XI, yl)7 HR (xm7 ym))a
D2 = ((merl» ym+1)a N (xn’ yﬂ))7

where m = L%J + 1 and n > 4. Then use D; as a training set to compute the SVM decision
function

foray = arg min Af 1, +Re.oi (). (Goy) € (An. T,
Y
and use D to determine (A, y) by choosing (Ap,, ¥p,) € (An, I,) such that

min ~ Rpr,.p,(fby.ay)

Rr.p (ﬁ) A )=
«.D2UD1,2p,.vp, M y)E(An,Th)

Every learning method that produce the resulting decision functions J?Dl, Dy YDy is called a
training validation SVM with respect to (A, I').

In the next Theorem, we use this training-validation SVM (TV-SVM) approach for suitable
candidate sets A, := (A1, ..., A,) and I3, := (y1, ..., ¥s) with A, = y; = 1, and establish
following learning rates similar to (16).

Theorem 10 With the assumptions of Theorem 7, let A := (A,) be a sequence of finite
subset A, € (0, e=2] such that (logn)~“tVp=1 < A, < logn)¥tn=! foralin > 3, and
I' := (I},) be the sequences of finite subsets I, C (0, 1] such that A, is an §,-net of (0, 1]
where 8, > 0. In addition, we assume that the cardinalities | A, | and |T',| are polynomially
growing in n. Then for all ¢ > 1, the TV-SVM produces fDl,ADZ,VDZ that satisfies

- . 3 2d+D)  _ 20
Re, p(fDian,m,) — RL, p = CM g(logn) 2«td" n~2+d

with probability P" not less than 1 — 3e™¢, where C > 0 is a constant independent of n and
0.

So far we have only considered the case of bounded noise with known bounds, that is,
Y C [-M, M] where M > 0. In practice, M is usually unknown and in this situation,
one can still achieve the same learning rates by simply increasing M slowly. However, more
interesting is the case of unbounded noise. In the following we treat this case for distributions
for which there exist constants ¢ > 1 and [ > 0 such that

PU(x,y)eXxY:lyl<co'ph=1—e? (17)

for all o > 1. In other words, the tails of the response variable Y decay sufficiently fast.
Different examples are given by Eberts and Steinwart (2013) to show that such an assumption
is realistic. For instance, if P(.|x) ~ N(u(x), 1), the assumption (17) is satisfied for [ = %,
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and for the case where P(.|x) has the density whose tails decay like ¢!, the assumption
(17) holds for I = 1 (see Eberts and Steinwart 2013, Examples 3.7 and 3.8).

With this additional assumption, we present learning rates for the case of unbounded noise
in the following theorem.

Theorem 11 Let Y C R and P be a probability distribution on R? x Y such that X =
suppPx C Bl;" Moreover, assume that the t-expectile fL*r’P satisfies ffﬁp(x) e [—1, 1] for

Px-almost all x € X, and both f} p € Ly(R?) N Loo(RY) and [}, € BS | (Px) for some
o > 1. In addition, assume that (17) holds for all o > 1. We define

Ay = c1(log n)d+1n7]
il 1
Yn = ca(logn)2etdn™ 2a+d |

where ¢; > 0 and ¢y > 0 are user-specified constants. Moreover, for some fixed 0 > 1 and
n > 3 we define 0 := g + Inn and M,, = 2cg'. Furthermore, we consider the SVM that
clips decision function fpy, .y, at M, after training. Then there exists a C > 0 independent
of n, p and o such that

—~ - 20(d+1) 2«
RL,,P(fD,)L,,,y,,) — 'RZ’P < C,Q3]-'_1(10§:{n)31+ 2otd p~ 2otd (18)

holds with probability P" not less than 1 — 2e©.

Note that the assumption (17) on the tail of the distribution does not influence learning
rates achieved in the Corollary 8. Furthermore, we can also achieve the same rates adaptively
using TV-SVM approach considered in Theorem 10 provided that we have an upper bound
of the unknown parameter /, which depends on the distribution P.

Let us now compare our results with the oracle inequalities and learning rates established
by Eberts and Steinwart (2013) for least square SVMs. This comparison is justifiable because
a) the least square loss is a special case of L. -loss for t = 0.5, b) the target function f ZT p
is assumed to be in the Sobolev or Besov space similar to Eberts and Steinwart (2013), and
¢) the supremum and the variance bounds for L, with 7 = 0.5 are the same as the ones used
by Eberts and Steinwart (2013). Furthermore, recall that Eberts and Steinwart (2013) used
the entropy number bounds (11) to control the capacity of the RKHS H, which contains
a constant cp 4(X) depending on p in an unknown manner. As a result, they obtained a
leading constant C in their oracle inequality, see Eberts and Steinwart (2013, Theorem 3.1)
for which no upper bound can be determined explicitly. We cope this problem by establishing
animproved entropy number bound (12) which not only provides the upper bound for ¢, 4 (X)
but also helps to determine the value of the constant C in the oracle inequality (15) explicitly.

. . . _ 2
As a consequence we can improve their learning rates of the form n™ 2e+d +5 | where &E>0,
by
2a(d+l) 2«
(log n) 20+d p  2a+d (19)

In other words, the nuisance parameter n of learning rates from Eberts and Steinwart (2013)
is replaced by the logarithmic term (logn)?*!. Moreover, our learning rates, up to this
logarithmic term, are minimax optimal, see e.g. the discussion in Eberts and Steinwart (2013).
Finally note that unlike Eberts and Steinwart (2013) we have not only established learning
rates for the least squares case for which T = 0.5 but actually for all T € (0, 1).
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4 Proofs
4.1 Proofs of Section 2

Proofof Lemma2 We define ¥ : R — R by

_Ja-=or? if r<o,
Vi) = {rrz, if r>0.

Clearly, v is convex and thus by Lemma A.6.5 in Steinwart and Christmann (2008) ¢ is
locally Lipschitz continuous. Moreover, for y € [-M, M] (see Steinwart and Christmann
2008, Lemma A.6.8) we obtain

[Leliy = sup | (y—)li,m
yel-M,M]
= sup sup [V (y —Dlim

ye[-M ,M] te[-M ,M]

=max{r,1 — 1} sup sup  |2(y —1)|
ye[-M,M] te[M,—M]

= C. 4M,

where C; := max{t, 1 — t}. A simple consideration shows that this estimate is also sharp. O

In order to prove Theorem 3 recall that the risk Ry, p(f) in (2) uses regular conditional
probability P(Y'|x), which enable us to compute Ry, p(f) by treating the inner and the outer
integrals separately. Following Steinwart and Christmann (2008, Definitions 3.3, 3.4), we
therefore use inner L. -risks as a key ingredient for establishing self-calibration inequalities.

Definition 12 Let L, : ¥ x R — [0, 0o) be the ALS loss function defined by (1) and Q be
a distribution on Y € [—M, M]. Then the inner L-risks of Q are defined by

Cr.,o(t) == f L:(y,)dQ(y), teR,
Y
and the minimal inner L-risk is
Cy = inf C 1).
L:,0 IIER LT’Q()

In the latter definition, the inner risks Cr . o(-) for a suitable classes of distributions Q
on Y are considered as a template for Cy,, p(.|x)(-). From this, we immediately can obtain the
risk of function f, i.e.

Ri.p(f) = /XCL,,P(-|x)(f(x))dPX(X)~

Moreover, by Steinwart and Christmann (2008, Lemma 3.4), the optimal risk RZ,P can be
obtained by minimal inner L.-risks, that is,

= /X Ch by dPx ().

Consequently, the excess L.-risk when sz, p < 00 is obtained by
Rer.p(f) =R p= / Cr, Py (f (X)) = CL_ p(pxydPx (X). (20)
X
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Besides some technical advantages, this approach makes the analysis rather independent of
the specific distribution P. In the following theorem, we use this approach and establish the
lower and the upper bound of excess inner L, -risks.

Theorem 13 Let L, be the ALS loss function defined by (1) and Q be a distribution on R
with |Q|1 < oo and C}i,,Q < 00 holds. Then for allt € R and all T € (0, 1) we have

cr(t — 1) <Cp,.o() = Cf_ o < Co(t —1%), @21
where c; := min{t, 1 — t} and C; is defined in Lemma 2.

Proof Let us fix T € (0, 1). Since the distribution Q on R has finite first moment, that is,
|Q|1 < oo, we obtain following Newey and Powell (1987) the t-expectile r* as a unique
solution of

f/‘ (y—195dQ(y) =1-1) (" = »d Q). (22)
yzr*

y<t*

For establishing bound for excess inner risks of L, with respectto Q, we fix at > ¢*. Then
we have

(v —0%d0(®)

y<t

=f (v — 1" + 1% — 12dQ(y)
y<t

— [ G —Pdom) + 20" 1) f (v = 14O + (" = 2 Q((=00, 1))
y<t y<t

= / (v —1"%dQ(y) + / (v —1")2dQ(y) + (t* = H*Q((—00, 1)
y<t* t*<y<t

F20* —1) f (v = MdOO) +2(* — 1) (v — MdO(),
y<t*

t*<y<t

and

/ (v —1)%dQO(y)
y=t

= / (v —1"2dQ(y) — f (v — 12 Q) + (t* — H)?Q([t, 00))
y=r* t*<y<t
+2(* —1) (v —1dQ(y) — 2" — 1) (v —1dQO(®).

y>r t*<y<t
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By Definition 12 and using (22), we obtain

Cr..0)

:(1_@/ O —-0%dom+t | —-1%do®)
y<t

y=t

= T/ O —1%dQy) + (1 -1) (v —1")2dQ(y)
y<t*

y=r*

+2(t" —1) (r/ O —=19do() + (1 —1) (- t*)dQ(y))
y<t*

+(* =1 — 1) (=00, 1) + (t* — 1)* T Q([t, )

y=t*

+(1 =27 (v —1"%d0(y) +2(1 - 21) (v —1"dQO(y)
tr<y<t r*<y<t
=Cr, 00" + " —1)*(1 — 1) Q((—00, 1) + (" — 1)*T Q([t, 00))
+(1-21) (v =12 +20* =)y — t)d Q(y),
th<y<t

and this leads to the following excess inner L-risk

Cr,.0(t) —Cr, o™
=" — 0 (1 = 1)Q((—00, 1) + (* — H*(1 — D) Q([t*, 1)) + (t* — )*T O([t, 00))
+(1-217) (y — 1% 420" —1)(y — 1")d Q)
t*<y<t

=" — 0% ((1 — ) Q((—00, %)) + TQ([t, 00)))
-1 / =1 +20" — )y —1M)dO(y)
t*<y<t

+ @ -0*1 -0, 0+ 1 —1) O =12 +20* — )y —1")dO(y)
t*<y<t

=" —0* (1 =) Q((—00, 1) + TQ([t, 50)))

—r/ (v — )y + 1% — 20d Q(y)

t*<y<t

+1-1) (v =12 +20" — 1)y — 1) + (t* —1)?d O(y)
t*<y<t

= (" —1)? (A =1)Q((—00, ") + 1 O([t, 0)))
+1 / (y—tHQt —1"—y)dO(y)
t*<y<t

+(1—1) (v —12dO(®). (23)

F<y<t
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Let us define ¢; := min{z, 1 — 7}, then (23) leads to the following lower bound of excess
inner L,-risk when ¢ > t*:

Cr,.0t) —Cpr, 0"
> o (1" — ) (Q((—00, 1)) + Q([t, 00)))

+cf/ (v = M@t — 1 = y) + (y = D2 Q)
t*<y<t

= ¢ (t* — )* (Q((—00, %)) + Q([t, 00))) + 1 / (1) + 201" +12d Q(y)

t*<y<t
= o (t* — )2 (Q((=00, 1)) + O([t, 00))) + ¢ (¥ — H)? Q([t*, 1))
= ¢ (t* — 2. (24)

Likewise, the excess inner L,-risk when ¢ < ¢* is
Cr..0() —Cr, 0"

— (" =0 ((1 = D) Q((—00. 1) + D)OI*, 00)) + T f (v — 12dQ(y)
t<y<t* (25)

+(1-1) (t* =)y +1t* —20)dQ(y),

t<y<t*

that also leads to the lower bound (24). Now, for the proof of upper bound of the excess inner
L -risks, we define C; := max{r, | — t}. Then (23) leads to the following upper bound of
excess inner L,-risks when ¢ > ¢*:

Cr,,0t) —Cpr, o(t") < C:(t* — 1)? (Q((—o00, 1) + O([t, 0)))
e f (v = ) —1* = y) + (v — D?) dO()
t*<y<t
=C.(t* — 1) (26)

Analogously, for the case of r < ¥, (25) also leads to the upper bound (26) for excess inner
L. -risks. O

Proof of Theorem 3 For a fixed x € X, we write 7 := f(x) and t* := fL*ryp(x). By Theo-
rem 13, for Q := P(:|x), we then immediately obtain

C M CL, e (F)) = CF b))
<1 = S pF = e €Ly (FE) = CF piw)-

Integrating with respect to Px leads to the assertion. O

Proofof Lemma 4 (i) Since L, can be clipped at M and the conditional t-expectile satisfies
I, p(x) € [-M, M] almost surely. Then

ILe (v, f()) = Le (3. £, p()) oo <max{z, 1 —1} sup (y—1)?
y,te[—M ,M]
=C,4M?,

forall f:X — [-M,M]andall (x,y) € X x7Y.
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(ii) Using the locally Lipschitz continuity of the loss L, and Theorem 3, we obtain

Ep(Lro f—Lzo fIi,P)2 < |Leff s Erylf = fIi,P|2
< 16¢;'CEM? (Re, p(f) - Ri.p)-

4.2 Proofs of Section 3

Proof of Theorem 5 By van der Vaart and van Zanten (2009, Lemma 4.5), the || - ||co-log
covering numbers of unit ball B}, (X) of the Gaussian RKHS H,, (X) for all y € (0, 1) and
e € (0, §) satisfy

d+1
InN(By (X), || - lloc, &) = K (10g g) v, 27)

where K > 0 is a constant depending only on d. From this, we obtain

d+1
sup &” InN(By(X), || - o, &) < Ky~ sup & <log *) .
£e(0,1) e€(0. 1) €

Let h(g) := &? (log %)dﬂ. In order to obtain the optimal value of 4 (¢), we differentiate it

with respect to &
dh 1\ 1“1
() = peP~! <log7> —ePd+1) (log7> -,

de e e) ¢

dh(e)

and set == = 0 which gives log g = d’%l, and hence

1

d+1 *
er

E =

By plugging ¢* into & (¢), we obtain

d+1
h(e®) = <d+ 1) ,

ep
and consequently, || - ||oo-log covering numbers (27) are
L\ P
d+ 1\ _ ar
lnN(B}/(X)v”'”ocng)SK( ) y e =—]) .
ep e
d+1 d+1
where a := K (%) y . Now, by inverse implication of Lemma 6.21 in Steinwart and

Christmann (2008), see also Steinwart and Christmann (2008, Exercise 6.8), the bound on
entropy number of the Gaussian RBF kernel is

. 1.1 1 (d+1 dzj _d _1
ei (id : Hy (X) = loo(X)) < Ba)?i” 7 = (3K)? ) y rior,
ep

foralli > 1,y € (0, 1). O
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Proof of Theorem 6 The assumption f ET,P € L»(R%) and Theorem 2.3 in Eberts and Stein-
wart (2013) immediately yield that fy := K, * fli p € Hy,i.e. fpiscontainedin RKHS H,,.
Furthermore, the latter theorem also yields the following upper bound for the regularization
term

_d
I folla, = 1Ky * f7, plim, < (V) "22° = DI pllzyma)-

In the next step, we bound the excess risk. By Eberts and Steinwart (2013, Theorem 2.2), the
upper bound for L, (Py)-distance between f and f L*T,P is

Ifo = f1 sy = 1Ky %[5 p = f1 plame) < Cs2llgl,@nc®y?  (28)
h e ST N oy TT (7= L)2 i
where Cy o === )", 7 (') (2d)2 [T,=1(j — 3)? (see Eberts and Steinwart 2013, p. 27)
is constant only depending on s and g € L (R?) is the Lebesgue density of Py. Now using
Theorem 13 together with (28), we obtain
Re,.p(fo) = Ri_p < Crllfo— f1, pllT,py) = Crsv™.
where C; 5 := 2C, Cs2 118111, (rey- With these results, we finally obtain
At A f W, + Recp(f) = Rip = 4 folll, +Re, p(f0) = R, p.
Y
< Ciay ™+ Crgy™,

where C; := (/)4 (2" — l)2||f:hp“i2(ﬂgd)' =

In order to prove the main oracle inequality given in Theorem 7, we need the following
lemma.

Lemma 14 The function h : (0, %] — R defined by

P
2—1
h(p) = (“) ,

\/5_2 2p

is convex. Moreover, we have SUP e (0,1 h(p) = 1.

Proof By considering the linear transformation ¢ := 2 p, itis suffices to show that the function

g : (0, 11 — R defined by
V2-1 '\’
g(t) = = 1)
V2-2lr

is convex. To solve the latter, we first compute the first and second derivative of g(t) with
respect to ¢, that is:

) 1 Vie1\? V21 21=1 log2
g = |\— log o 7
2\2-2-1 V2 -2 ;(ﬁ—21—7)
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and

g”(t)-(“/i_1 )5 llog( V2ol >+ 2!~ log2
Vz—o-i ) \2 T \vz-2i ) (ﬁ—zlf%)
. _1\2
+< «/E—l >2 <21 t) (]Og2)2 N 177(10g2)2
V2-2ltr 213 (\fz—zlf%)z 213 (ﬁ—zl‘f)

Sincer € (0, 1], itis not hard to see that all terms in g” (¢) are strictly positive. Thus g”(z) > 0
and hence g () is convex. Furthermore, by convexity of g(¢), it is easy to find that

(29)

sup g(t) = max {]im g(1), g(l)} =1
1€(0,1] =0

[m}

Proof of Theorem 7 The assumption f L*T,P € Loo(R?) and Theorem 2.3 in Eberts and Stein-
wart (2013) yield that

IKy fzr,p(x” <2 - I)Hfz,,P”Loo(]Rd)’

holds for all x € X. This implies that, for all (x, y) € X x Y, we have

Lo (y. Ky = ff p(0)) < Co(M + | Ky % f§ plloo)?
2
<4C; (M + ZS”fz,,P”LOO(Rd)) = B,

and hence we conclude that By > 4C, M> = B. Now, by plugging the result of Theo-

. il
rem 6 together with a = (3K)?» (‘%1) " from Theorem 5 and V = 16 c;1 €2 M? from

Lemma 4, into Theorem 7.23 in Steinwart and Christmann (2008) we obtain

M oy, + Recp(foay) —Rip
yfd
d+1ypp

d 1 d+1
s9clxy“’+9cf,xy2“+3K(p)K< j ) p

_ 2\ @
+ (3456M* €7 7 +60 (M +2'1f7, pllien))’) o
—d
0l (30)

<9CIY T +9C v +Ca K(P)W "

where C; and C; are from Theorem 6, K(p) is a constant given in Theorem 7.23,
Steinwart and Christmann (2008) that depends on p, Cy := 3456 M> C2 ¢! + 60(M +

d+1 .
28 ”fzr,P”Loc(R"))z and Cy = 3K (d+1) *1'is a constant only dependmg on d. Let us

assume that p := Since A < e~2 and A” = ¢!, the result (30) becomes

gk -
M fony i + Re, p(fosy) — Ri.p

—d
<9CIAy  +9C,,¥™ + Cae K(p) (logr~ )d“y +C2* 31
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We now consider the constant K (p) in more details. From the proof of Theorem 7.23 in
Steinwart and Christmann (2008) the constant K (p) for ¥ = 1 is

K(p) = max{2700-22Pc%(p)|Lt|ff” vI=r,90- (120" Cy P (p)ILc I, B'P 23}
(32)

where the constants C1(p) and C2(p) derived from the proof of Theorem 7.16 in Steinwart
and Christmann (2008) are

2

2/In256C}) 8v/1In16C}, ”P
Ci(p) = and  Ca(p) = ,
(V2 -1 — p)2r/? (V2= 1)1 — p)ar
and by Steinwart and Christmann (2008, Lemma 7.15), we have
2—1 1-—
Cpi= V2 L
V2-2m P

In order to bound K (p) for p € (0, %], we first need to bound the constants C1(p) and C>(p).
Let us start with C), and obtain the following bound of it for p € (0, %].

P P
2—1 1-— P 2—1
cr = V2 L ( p) < e max ‘[7% —e,
ﬁ — 27 P pE(O,%] ﬁ —27

P P
where we used (1777') = (% — 1) < eforall p € (0, %], and Lemma 14. Now the bound

for C1(p) is the following:

24/In256 C}, 4 ¢+/In256 1
Ci(p) < < max —- <46e.

pe(Oz](\/i—l)(l—p)ZP/z_ \/5—1 pe(0,5 ]2p/2—

Analogously, the bound for the constant C»(p) is:

2

8v/In16CH - 256 2 1n(16) 1 <1035
< max — &2
(V2= 1)(1 — p)ar (V2= 1?2 pe, 1147

G, (p) < max
pe(O

By plugging C;(p) and C2(p) into (32), together with the Lipschitz constant |L;|; p =
4C; M from Lemma 2 and the supremum bound B and variance bound V from Lemma 4
we thus obtain

K <3max{4-10"Cc;' M?,2.10° C2M*, 8 C, M?}
<2-10°Cl e MP,

and by plugging this result into (31), we obtain

M fpoy Iy + RLT,P(fD,A,y) ~Ri.p
<cM? <)\yfd n y2a + (logrl)dﬂyfdnfl +Qn71>,

where C is a constant independent of A, y, n and . O
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Proof of Corollary 8 For all n > 1, Theorem 7 yields

M foy Iy, +Recp(fosy) = Rip

<cM3 (ln)/n_d + ynloz + (logk;l)d+ln—1yn—d + n—IQ> 7

with probability P" not less than 1 — 3¢7¢ and a constant ¢ > 0. Using the sequences

An = (log n)1n—1 and Vo = (logn)‘SZn_ﬁ, we obtain for n > 3:
M fo W, + Ree p(Foay) = Rip
<cM? (((1ogn)5'—d‘32 + (logn)2“52) n~ w4
+ (logn — 81 loglog n)?*! (log n)~4%, % 4 n_]g)
<cMm? (((log n)‘sl*d‘32 + (logn)2“52> rf% + (logn)dH’d‘szn*% + n*IQ)

E 3CM3Q (10g n)max{Sl7d82,2a52,d+17d52}n72§$ + n*lg' (33)

Now, some simple calculations show that §; —dd, =d +1—dé = (d+ 1) - zji - and

2 =(d+1) - zs‘j‘rd. This proves the assertion. o

Before we proof the Theorem 10, we need the following technical lemma.

Lemma 15 Letn > 3 and A, C (0, 1] be a finite set such that there exists a .; € A, with
(logn)’("'url)n’l < A;i < (log n)d“n’l. Moreover assume that §, > 0 and I,, C (0, 1] is
a finite &,-net of (0, 1]. Then ford > 1 and a > 1 we have

2a
inf (Ay—d +9% 4 (log rl)d“y—dn—l) < c(logn)?+! (n—m n 5,2,a> ,
(A, y)eA,xTy

where c is a constant independent of n, 8, A, and T,.

Proof Let us assume that A, = {A|,...,A}and I}, = {y1,..., ¥}, and A, < A; for all
i=2,...,randy; | <yjforall j =2,..., 5. We thus obtain

inf (k —d 2 o (jog x—1yd+1,,—d 4)
(A’V)lerlANn y Sty +dogr ) Ty n

< 1211,; (kiy_d“‘]/za+(10g)\~i_1)d+]]/_dn_l)
YE€in

IA

inlﬁ ((logn)d"'ly_dn_1 + 2% + (logn — (d + 1) loglogn)?*! )/_dn_l)
ye n

IA

inf (2(1ogn)d+1y—dn—1 n y2°‘> (34)
vel,

It is not hard to see that the function y +— 2(log n)dtly—dp=1 4 2« jg optimal at y," :=

d+1 1
c1(log n)ﬁn_m , where ¢; > 0 is a constant only depending on « and d. Furthermore,
with yg = 0, we see that y; — y; | < 2§, forall j = 1,...,s. In addition, there exits an
index j € {1,...,s}suchthaty;_; <y, < y;.Consequently, we have y," < y; <y, +25,.
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Using this result in (34), we obtain
inf (A —d 2 (Joa a—1yd+1,,—d 71)
Q’y)lenAnxrn y C+yT +dogr ) Ty n
<20ogm) ™y InT 4y
< 2(logm)™M ()™ nT + () + 260
< 20ogm) ™ (1) T+ ca (1) + cad®

2ad+) _ 2a 2
<c ((logn) 2a+d p~ 20+d + Bn )’

where ¢ := 2c1_d + cac%“ + ¢4 is a constant depending only on « and d. O

Proof of Theorem 10 This proof is the repetition of the proof given by Eberts and Steinwart
(2013, Theorem 3.6) for the least squares loss. However, for the sake of completeness, we
present here in the case of the L. -loss. Let us define m := L%J + 1 > 2 then for all
(A, y) € Ay x I, Theorem 7 yields

lOA._ld-H
4 Jogr™) +g)

- % Cl —d 20
R p(foray) =Rp, p = b (Ay v yim m

lo )\'—l d+1
< (xy‘d+y2“+7(gd) +g),
yin n

with probability P”* not less than 1 — 3|A, x I},|e™9. Now definen —m > % -1 > %
and g, := 0 + In(1 + |A, x I},]), then by using Theorem 7.2 in Steinwart and Christmann

(2008) and Lemma 15, we obtain

v *
Re. p(fDrip,m,) = RL,.p

: . 2 —1
<6, inf (Ricp(oin) = R, p) +512M%;

_O9n

n—m

lo )\._1 d+1

<6c; inf <Ay—d 24 % + 9) +2048M2c71 O

(hy)ed,, Iy yen n n
2a(d+1

< 6er ¢ ((ogm 557 0~ 547 4 52¢) + 2048 M2 1 2
n

2a(d+1) 2a

< oM? (6clc + 6cc18,%a + 6c1 + 2048cr_lgn) (logn) Ztd p~ Zotd

5 2@+  _ o
SCZM Q(logn) 2otd p 2atd

with probability P” not less than 1 — 3(1 + |A,, x I},])e™ 9. O

Proof of Theorem 11 By (17), we obtain
n
> 1= P(ley| = ca)

i=1
—(o—Inn)

)
=
A/
! e,
>}
m
—
(9
X
h<
N
=
:m‘.
=3
o
=
2
=
IA
S
QN
—_—
N
\%

,,,,,

v

l—e

This implies that

pP" ({D eXxy): {I]laX }{Iyil} < c(@—l—lnn)l}) >1—e°.
IAS] n

.....
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This leads us to conclude with probability P” not less than 1 — e~ that the SVM for ALS loss
with belatedly clipped decision function at M,, is actually a clipped regularized empirical risk
minimization (CR-ERM) in the sense of Definition 7.18 in Steinwart and Christmann (2008).
Consequently, Theorem 7.20 in Steinwart and Christmann (2008) holds for Y= {(—M,, M,}
modulo a set of probability P" not less than 1 — ¢~¢. From Theorem 7, we then obtain

M oy li, +Reep(fory) =R, p
<cM3 (ky—d+y2a+(log)\71)d+l “1y=d 4= Q)

with probability P” not less than 1 — =@ — ¢~2. As in the proof of Corollary (8) and by
using the inequality (a + b)¢ < (2ab)€, fora, b > 1 and ¢ > 0, we finally obtain

2a(d+1) 20

)»||fDAy||H +RL,,P(fD,\y)—RL P < CoM; (logn) Saed = ma

2a(d+1) 20

=Co (20(@ + logn) ) (logn) 2e¥d p~ 2atd

20

- 3 ~ 3] 2a(d+1)
< Cp8c” (20 logn)™ (logn) 2etd p~ Za+d

2a(d+1) 20
4 "td p”Trd

< €00 (logn)

for all n > 3 with probability P" not less than 1 — e =@ — ¢~2. Choosing ¢ = § leads to the
assertion. O
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