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Abstract

Data silos, mainly caused by privacy and interoperability, significantly constrain collabo-
rations among different organizations with similar data for the same purpose. Distributed
learning based on divide-and-conquer provides a promising way to settle the data silos, but
it suffers from several challenges, including autonomy, privacy guarantees, and the necessity
of collaborations. This paper focuses on developing an adaptive distributed kernel ridge
regression (AdaDKRR) by taking autonomy in parameter selection, privacy in communi-
cating non-sensitive information, and the necessity of collaborations for performance im-
provement into account. We provide both solid theoretical verifications and comprehensive
experiments for AdaDKRR to demonstrate its feasibility and effectiveness. Theoretically,
we prove that under some mild conditions, AdaDKRR performs similarly to running the
optimal learning algorithms on the whole data, verifying the necessity of collaborations and
showing that no other distributed learning scheme can essentially beat AdaDKRR under
the same conditions. Numerically, we test AdaDKRR on both toy simulations and two
real-world applications to show that AdaDKRR is superior to other existing distributed
learning schemes. All these results show that AdaDKRR is a feasible scheme to overcome
data silos, which are highly desired in numerous application regions such as intelligent
decision-making, pricing forecasting, and performance prediction for products.

Keywords: distributed learning, data silos, learning theory, kernel ridge regression

1. Introduction

Big data has made profound impacts on people’s decision-making, consumption patterns,
and ways of life (Davenport et al., 2012; Tambe, 2014), with many individuals now making
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(a) Flow of training (b) Flow of testing

Figure 1: Training and testing flows of DKRR

decisions based on analyzing data rather than consulting experts; shopping online based
on historical sales data rather than going to physical stores; gaining insights into consumer
behaviors and preferences based on the consumption data rather than language communica-
tion. With the help of big data, organizations can identify patterns, trends, and correlations
that may not be apparent in data of small size, which leads to more accurate predictions,
better understanding of behaviors, and improved operational efficiencies.

However, data privacy and security (Jain et al., 2016; Li and Qin, 2017) have garnered
widespread attention, inevitably resulting in the so-called data silos, meaning that large-
scale data distributed across numerous organizations cannot be centrally accessed, that
is, organizations can only use their own local data but cannot obtain relevant data from
elsewhere. For example, a large amount of medical data are stored in fragmented forms
in different medical institutions but cannot be effectively aggregated; massive amounts of
operational data are distributed among various companies but cannot be centrally accessed;
and numerous consumer behavior data are collected by different platforms but cannot be-
come public resources due to privacy factors. Data silos are a significant challenge (Fan
et al., 2014) for the use of big data, requiring ingenious multi-party collaboration meth-
ods to increase the willingness of data holders to cooperate and improve their efficiency of
data analysis without leaking their sensitive information. Designing and developing feasible
methods to avoid data silos is a recent focus of machine learning, which not only deter-
mines the role that machine learning plays in the era of big data but also guides the future
direction of machine learning development.

Distributed learning (Balcan et al., 2012; Lea and Nicoll, 2013) is a promising approach
for addressing the data silos, as it enables multiple parties to collaborate and learn from
each other’s data without having to share their own data. As shown in Figure 1, there are
generally three ingredients in a distributed learning scheme. The first one is local processing,
in which each local machine (party) runs a specific learning algorithm with its own algo-
rithmic parameters and data to yield a local estimator. The second one is communication,
where several useful but non-sensitive pieces of information are communicated with each
other to improve the quality of local estimators. To protect data privacy, neither data nor
information that could lead to data disclosure is permitted to be communicated. The last
one is synthesization, in which all local estimators are communicated to the global machine
to synthesize a global estimator. In this way, multiple parties can collaborate on solving
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problems that require access to the whole data from different sources while also addressing
privacy concerns, as sensitive data are kept in their original locations and only non-sensitive
information is shared.

Due to the success in circumventing the data silos, numerous distributed learning schemes
with solid theoretical verification have been developed, including distributed linear regres-
sion (Zhang et al., 2013), distributed online learning (Dekel et al., 2012), distributed con-
ditional maximum entropy learning (Mcdonald et al., 2009), distributed kernel ridge re-
gression (Zhang et al., 2015), distributed local average regression (Chang et al., 2017a),
distributed kernel-based gradient descent (Lin and Zhou, 2018), distributed spectral algo-
rithms (Miicke and Blanchard, 2018), distributed multi-penalty regularization algorithms
(Guo et al., 2019), distributed multi-pass stochastic gradient methods (Lin and Cevher,
2018), distributed coefficient regularization algorithms (Shi, 2019), distributed learning in
the overparameterized regimes (Miicke et al., 2022; Nguyen et al., 2024), distributed ro-
bust regression algorithm (Hu and Guo, 2024), and distributed linear approaches in high
dimension (Rosenblatt and Nadler, 2016; Sheng and Dobriban, 2020). In particular, these
algorithms have been proven to achieve optimal rates of generalization error bounds for
their batch counterparts, as long as the algorithm parameters are properly selected and the
number of local machines is not too large. However, how to choose appropriate algorithm
parameters without sharing the data to achieve the theoretically optimal generalization per-
formance of these distributed learning schemes is still open, because all the existing provable
parameter selection strategies, such as the logarithmic mechanism for cross-validation (Liu
et al., 2022), generalized cross-validation (Xu et al., 2019), and the discrepancy principle
(Celisse and Wahl, 2021), need to access the whole data. This naturally raises the following
problem:

Problem 1 How to develop a feasible parameter selection strategy without communicating
the individual data of local machines with each other to equip distributed learning to realize
its theoretically optimal generalization performance and successfully circumvent the data
silos?

In this paper, taking distributed kernel ridge regression (DKRR) as an example, we
develop an adaptive parameter selection strategy based on communicating non-sensitive
information to solve the above problem. Our basic idea is to find a fixed basis, and each
local machine computes an approximation of its derived rule (the relationship between the
input and output) based on the basis and transfers the coefficients of the basis to the
global machine. The global machine then synthesizes all the collected coefficients through a
specific synthesis scheme and communicates the synthesized coefficients back to each local
machine. In this way, each local machine obtains a good approximation of the global rule
and uses this rule for cross-validation to determine its algorithm parameters. The road map
of our approach is shown in Figure 2. Using the developed parameter selection strategy,
we propose a novel adaptive distributed kernel ridge regression (AdaDKRR) to address the
data silos. Our main contributions can be concluded as follows:

e Methodology nowvelty: Since data stored in different local machines cannot be commu-
nicated, developing an adaptive parameter selection strategy based on local data to equip
distributed learning is not easy. The main novelty of our approach is a nonparametric-to-
parametric model transition method, which determines the algorithm parameters of dis-
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Figure 2: Road map of the proposed parameter selection strategy

tributed nonparametric learning schemes by communicating the coefficients of fixed basis
functions without leaking any sensitive information about the local data. With such a novel
design, we develop a provable and effective parameter selection strategy for distributed
learning based on cross-validation to address the data silos. As far as we know, this is the
first attempt at designing provable parameter selection strategies for distributed learning
to address the data silos.

e Theoretical assessments: Previous theoretical research (Zhang et al., 2015; Lin et al.,
2017; Miicke and Blanchard, 2018; Shi, 2019) on distributed learning was carried out with
three crucial assumptions: 1) the sizes of data in local machines are almost the same; 2)
the parameters selected by different local machines are almost the same; 3) the number
of local machines is not so large. In this paper, we present a detailed theoretical analysis
by considering the role of the synthesization strategy and removing the assumption of the
same data size. Furthermore, we borrow the idea of low-discrepancy sequences (Dick and
Pillichshammer, 2010) and the classical radial basis function approximation (Wendland and
Rieger, 2005; Rudi et al., 2015) to prove the feasibility of the proposed parameter selection
strategy and remove the above-mentioned same parameter assumption. Finally, we provide
an optimal generalization rate for AdaDKRR in the framework of statistical learning theory
(Cucker and Zhou, 2007; Steinwart and Christmann, 2008), which shows that if the number
of local machines is not so large, the performance of AdaDKRR is similar to running kernel
ridge regression (KRR) on the whole data. This provides a solid theoretical verification for
the feasibility of AdaDKRR to address the data silos.

o Fxperimental verification: We conduct both toy simulations and real-world data ex-
periments to illustrate the excellent performance of AdaDKRR and verify our theoretical
assertions. The numerical results show that AdaDKRR is robust to the number of basis
functions, which makes the selection of the basis functions easy, thus obtaining satisfac-
tory results. In addition, AdaDKRR shows stable and effective learning performances in
parameter selection for distributed learning, regardless of whether the numbers of samples
allocated to local machines are the same or not. We also apply AdaDKRR to two real-
world data sets, including ones designed to help determine car prices and GPU acceleration
models, to test its usability in practice.

The rest of this paper is organized as follows. In the next section, we introduce the
challenges, motivations, and some related work of parameter selection in distributed learn-
ing. In Section 3, we propose AdaDKRR and introduce some related properties. In Section
4, we provide theoretical evidence of the effectiveness of the proposed adaptive parameter
selection strategy and present an optimal generalization error bound for AdaDKRR. In Sec-
tion 5, we numerically analyze the learning performance of AdaDKRR in toy simulations
and two real-world applications. Finally, we draw a simple conclusion. The proofs of all
theoretical results and some other relevant information about AdaDKRR are postponed to
the Appendix.
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2. Challenges, Our Approaches, and Related Work

Let (Hk,| - ||x) be a reproducing kernel Hilbert space (RKHS) induced by a Mercer kernel
K (Cucker and Zhou, 2007) on a compact input space X. Suppose that there is a data set
D; = {(xij,vi;) LZ&" C X x )Y stored in the j-th local machine with 1 < j < mand Y C Ris
the output space. Without loss of generality, we assume that there are no common samples
of local machines, i.e. D; N D; = @ for j # j'. DKRR with regularization parameters
X = {A1,..., A} is defined by (Zhang et al., 2015; Lin et al., 2017)

$~In
7 o J
fD,X - j_l ’D‘ ij,)\jv (1)
where \; > 0 is a regularization parameter for j =1,...,m, D = UL, Dj, |D| denotes the

cardinality of the data set D, and the local estimator fp; »; is defined by

(f(@) =) + Nl fl% ¢ - (2)
z,y)€D;
Therefore, in DKRR defined by (1), each local machine runs KRR (2) on its own data D
with a specific regularization parameter \; to generate a local estimator, and the global
machine synthesizes the global estimator fD’ 5 by using a weighted average based on data
sizes. If \; is given, then it does not need additional communications in DKRR to handle
the data silos. However, how to choose A; to optimize DKRR is important and difficult, as
data are distributively stored across different local machines and cannot be shared.

f in { —
S\, — arg min e———
D] 7>\] g f=p |D]| (

2.1 Challenges and road map for parameter selection in distributed learning
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Figure 3: Relationship between bias (variance) and regularization parameter values. Train-
ing data {(z;,9;)}3%° are generated by drawing {z;}2°}" i.i.d. according to the
uniform distribution on [0,1]* and y; = g1(%;) + &, where g(x) is defined by
(20) and € ~ N(0,0.1%); testing data {(z},y})}1%° are generated similarly to
the training data but with a promise that y; = g¢i(2). The training samples
are uniformly distributed to m local machines, and the number m is set to 10.
“DKRR-machinel” represents running KRR on a local machine with a data sub-
set of size 5000/m.
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Recalling that the introduction of the regularization term in (2) is to avoid the well-
known over-fitting phenomenon (Cucker and Zhou, 2007) that the derived estimator fits the
training data well but fails to predict other queries, the optimal regularization parameter is
frequently selected when the bias is close to the variance. However, as shown in Figure 3, if
we choose the theoretically optimal regularization parameter based on its own data in each
local machine, it is usually larger than the optimal parameter of the global estimator, i.e.,
AT > A5 ~ A3 with A], A3, and A3 representing the regularization parameters corresponding
to the minimum total errors for the first local machine in DKRR, DKRR, and KRR for
all data, respectively, resulting in the derived global estimator under-fitting. This is not
surprising, as the weighted average in the definition of (1) helps to reduce the variance but
has little influence on the bias, just as Figure 4 purports to show.

1
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Figure 4: Comparisons of bias and variance with different regularization parameter values.
The data and simulation settings are the same as in Figure 3.

Therefore, a smaller regularization parameter than the theoretically optimal one is re-
quired for each local machine based on its own data, leading to over-fitting for each local
estimator. The weighted average in (1) then succeeds in reducing the variance of DKRR
and avoids over-fitting. The problem is, however, that each local machine only accesses its
own data, making it difficult to determine the extent of over-fitting needed to optimize the
performance of distributed learning. This refers to the over-fitting problem of parameter
selection in distributed learning, and it is also the main challenge of our study.

Generally speaking, there are two ways to settle the over-fitting problem of parameter
selection in distributed learning. One is to modify the existing parameter selection strate-
gies, such as the cross-validation (Gyorfi et al., 2002; Caponnetto and Yao, 2010), balancing
principle (De Vito et al., 2010; Lu et al., 2020), discrepancy principle (Raskutti et al., 2014;
Celisse and Wahl, 2021), and Lepskii principle (Blanchard et al., 2019; Lin, 2024), to force

the local estimator in each local machine to over-fit their own data. A typical example is the
s . . : log)p, | 1D -
logarithmic mechanism (Liu et al., 2022), which uses A P37 ¢0 reduce the regularization

parameter \; selected by D;. Recalling that it is unknown what the extent of over-fitting
should be, it is difficult for this approach to get appropriate regularization parameters to
achieve the theoretically optimal learning performance established in (Zhang et al., 2015;
Lin et al., 2017) of DKRR. The other is to modify the learned functions for parameter
selection in each local machine so that the existing strategies can directly find the optimal
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regularization parameter for distributed learning. We adopt the latter in this paper since it
is feasible to modify the learned functions by designing delicate communication strategies.
In particular, it is possible to find a good approximation of the global estimator ?D,X by
communicating non-private information.

Our approach is motivated by four interesting observations. First, it can be seen in
Figure 3 that the optimal regularization parameter for the local estimator fp, »; is not the
optimal one for the global estimator. If we find an approximation of the global estimator
7D7 5 and use this approximation instead of the local estimator fp; »; as the target of pa-
rameter selection in the j-th local machine, then it is not difficult to determine a nearly
optimal regularization parameter for the global estimator ?D, 5 through the existing param-
eter selection strategies. Second, due to data privacy, it is impossible to communicate the
local estimator fp, x; directly since such a communication requires not only the coefficients
of linear combinations of shifts of kernels but also the centers of the kernel that should be
inputs of data D;. However, these local estimators can be well approximated by linear com-
binations of some fixed basis functions, which is a classical research topic in approximation
theory (Narcowich and Ward, 2004; Wendland and Rieger, 2005; Narcowich et al., 2006).
Third, the well-developed sampling approaches including Monte Carlo sampling and Quasi-
Monte Carlo sampling (Dick and Pillichshammer, 2010; Leobacher and Pillichshammer,
2014) introduced several low-discrepancy sequences, such as Sobol sequences, Niederreiter
sequences, and Halton sequences, to improve the efficiency of the above approximation.
Based on this, each local machine can generate the same centers of the kernel to establish
a set of fixed basis functions, thus realizing the communication of functions by transmit-
ting coefficients. Finally, though data cannot be communicated, some other non-private
information, such as predicted values of queries, gradients, and coefficients of some basis
functions, is communicable in distributed learning (Li et al., 2014; Lee et al., 2017; Jordan
et al., 2019). According to the above four important observations, we design the road map
for parameter selection in distributed learning, as shown in Figure 2.

As stated above, there are five crucial ingredients in our approach: basis functions gen-
eration, local approximation, communications, global approximation, and local parameter
selection. For the first issue, we focus on searching low-discrepancy sequences (Dick and Pil-
lichshammer, 2010; Leobacher and Pillichshammer, 2014) to form the centers of the kernel
and then obtain a linear space spanned by these basis functions. For the second issue, we use
the radial basis function approximation approach (Narcowich and Ward, 2004; Narcowich
et al., 2006; Rudi et al., 2015) with the noise-free data {(:ci,j,fpw\j (x”))} to provide a
local approximation of the local estimator. For the third issue, each local machine transmits
the coefficients of its local approximation to the global machine without leaking sensitive
information about its own data. For the fourth issue, the global machine synthesizes these
coefficients by weighted average like (1) and transmits the synthesized coefficients back to
all local machines. For the last issue, each local machine executes a specific parameter
selection strategy to determine the regularization parameter of the global approximation.
Note that besides the coefficients of some fixed basis functions, the sensitive information of
the data in local machines is not communicated, which implies that the proposed approach
provides a feasible scheme to settle the data silos.
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2.2 Related work

Since data silos caused by data privacy and interoperability impede the effective integration
and management of data, it is highly desirable to develop feasible machine learning schemes
to settle them and sufficiently explore the value of big data. Federated learning (Li et al.,
2020) is a popular approach to handling the data silos. It starts with a pre-training model
that all data holders know and aims at collaborative training through multiple rounds of
communications of non-sensitive information from the data holders to aggregate a golden
model. Though it has been numerically verified that federated learning is excellent in some
specific application areas (Tuor et al., 2021; Li et al., 2022; Wei et al., 2023), the exploration
of pre-training models and multiple rounds of communications leads to essential weaknesses
of the current defense against privacy attacks, such as data probing, data poisoning, model
poisoning, and inference attacks (Li et al., 2020; Lyu et al., 2020). More importantly,
the lack of solid theoretical verifications restricts the use of federated learning in high-risk
areas such as natural disaster prediction, financial market prediction, medical diagnosis
prediction, and crime prediction.

Theoretically, nonparametric distributed learning based on a divide-and-conquer strat-
egy (Zhang et al., 2015; Zhou and Tang, 2020) is a more promising approach for addressing
the data silos. As shown in Figure 1, it requires neither a pre-training model nor multiple
rounds of communications. Furthermore, solid theoretical verification has been established
for numerous distributed learning schemes, including DKRR (Zhang et al., 2015; Lin et al.,
2017), distributed gradient-based approaches (Lin and Zhou, 2018; Lin and Cevher, 2018),
and distributed spectral-based algorithms (Guo et al., 2017a; Miicke and Blanchard, 2018),
in the sense that such a distributed learning scheme performs almost the same as run-
ning the corresponding algorithms on the whole data under the same conditions. These
results seem to show that distributed learning can successfully address the data silos while
realizing the benefits of big data without communicating sensitive information about the
data. However, such exciting results are based on the assumption of the selection of optimal
(hyper-)parameters for distributed learning, which is challenging in reality when the data
cannot be shared. This is the main reason why nonparametric distributed learning has not
been practically used for settling the data silos, though its design flow is suitable for this
purpose.

As an open question in numerous papers (Zhang et al., 2015; Lin et al., 2017; Miicke and
Blanchard, 2018; Zhao et al., 2019), parameter selection of distributed learning has already
been noticed by (Xu et al., 2019) and (Liu et al., 2022). In particular, Xu et al. (2019)
proposed a distributed generalized cross-validation (DGCV) for DKRR and provided some
solid theoretical analysis. It should be noted that the proposed DGCV essentially requires
the communication of data, making it suffer from the data silos. Liu et al. (2022) proposed a
logarithmic mechanism to force the over-fitting of local estimators without communicating
sensitive information about local data and theoretically analyzed the efficacy of the loga-
rithmic mechanism. However, their theoretical results are based on the assumption that
the optimal parameter is algebraic with respect to the data size, which is difficult to verify
in practice.

Different from the aforementioned results, our main novelty is to propose an adaptive
parameter selection strategy to equip non-parametric distributed learning schemes to settle
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the data silos. It should be highlighted that our proposed approach needs only two rounds
of communications of non-sensitive information. We provide the optimality guarantee in
theory and the feasibility evidence in applications.

Table 1 compares the related work based on key concerns in addressing data silos,
covering the three stages of distributed learning: local processing, communication, and syn-
thesization. From Table 1, we see that existing schemes primarily focus on communication
efficiency and generalization performance after synthesization. However, addressing the
data silo challenge requires a stronger emphasis on local machines, particularly in preserv-
ing local data privacy against data probing attacks and ensuring autonomy in local model
design. Given these concerns, the proposed AdaDKRR is, to the best of our knowledge,
novel in the realm of distributed learning.

Table 1: Comparison of different distributed learning schemes

Concerns in addressing data silos
Methods Local processing stage Communication stage Synthesization stage
Autonomous local Adaptive Low communication No local data leakage Optimal generalization
model design parameter tuning cost (resist data probing attacks) performance
FL X x X v v
DGA v x v x v
DSA v x v x v
DGCV X v v X v
DL with Log.arlthmlc v v v v %
mechanism

AdaDKRR v v v v v

Note: “DGA” refers to distributed gradient descents (Lin and Zhou, 2018; Lin and Cevher, 2018), “DSA” to
distributed spectral algorithms (Guo et al., 2017a; Miicke and Blanchard, 2018), and “DL with Logarithmic
mechanism” to a distributed learning scheme using the logarithmic mechanism (Liu et al., 2022). All methods
listed are from related work mentioned above.

3. Adaptive Distributed Kernel Ridge Regression

In this section, we propose the adaptive parameter selection strategy for distributed kernel
ridge regression, which is named AdaDKRR, to address the data silos. As discussed in the
previous section, our approach includes five important ingredients: basis generation, local
approximation, communications, global approximation, and parameter selection. To ease
the description, we use the “hold-out” approach (Caponnetto and Yao, 2010) in each local
machine to adaptively select the parameter, though our approach can be easily designed for
other strategies. The detailed implementation of AdaDKRR is shown in Algorithm 1.

Algorithm 1 AdaDKRR with hold-out

Input: Training data subset D; = {(xij,yij)}Lg’il with z;; € & and |y;;| < M stored in
the j-th local machine for j = 1,--- ,m, a candidate set of the regularization parameter
A = {N}E |, and a query point z. Divide D; = {(xij,yij)}‘.gji‘ into training and
validation sets, and denote them as D;T and D}’“l, respectively.
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: Local machines: given Ay € A and j, run KRR with data D;T to obtain a local estimator

Fopra, = arg min § e 30 (@) =)+ Ml g 3)
J

feH
" (z,y)eDy

> Local Processing
: Local machines: generate the same set of centers Z,, = {{;}}'_, and define a set of basis
functions By, k= {> ;_; axKe, : a € R} with K¢(z) = K(§,z). > Basis Generation
: Local machines: for some s € N, generate a set of points {l‘ ? 1 € X and define an
S
approximation of fper y, by running KRR on data {( x5, fpr )\é( %))} X that is,
Jj’ ’ 7 B i=

S

local 1 * * 2 2
IDir [V = arg fénBlle 5 Z f(xi,j> - fD;-T,)\g (ffzg) + ol fll% (4)
=1
for some p > 0, and denote fg’fﬂ&e s = => aéf’g%ng. > Local Approximation

n,L
: Local machines: transmit the coefficient matrix <a§-°£a€l)k , to the global machine.
) k=1,0=1

> Communication(I)
Dtr .
: Global machine: synthesize the coefficients by aglObal =2 %aéﬂgag and communi-

n,L
cate (ailz’bal)k y to each local machine. > Synthesization and

Communication(IT)

: Local machines: obtain a global approximation fglObal

Dir Aesm, H,s

lobal ~ glob g 1D tr| glocal g l !

gtoba R g O a oca. OC(l
f T Nemap,s T Z |Dtr| ]Jff Z ’Dtr| A YR NI (5)

k=1
and define . )
global _
S aspin g 3 (w B mes() ) (®
7y eDva
with mas f(z) = sign(f(x)) min{| f( )\, M}. > Local Validation
: Local machines: calculate mps ff)t’;b‘;’* s (%) and communicate it to the global machine.
> Communication(III)
: Global machine: synthesize the AdaDKRR estimator as > Global Estimator
—Ada —Ada |D; lobal

F o5 (®) 3= Fp,Xx s Z |D| MFDirx s (©)- (7)

Output: The global estimator ?gii:\j* ().

Compared with the classical DKRR (Zhang et al., 2015; Lin et al., 2017), AdaDKRR

presented in Algorithm 1 requires five additional steps (Steps 2—6) that include basis gener-
ation, local approximation, global approximation, and two rounds of communications with
O(mnL) communication complexity. Algorithm 1 actually presents a feasible framework
for selecting parameters of distributed learning, as the basis functions, local approximation,
and global approximation are not unique. It should be highlighted that Algorithm 1 uses

10
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the “hold-out” method in selecting the parameters, while our approach is also available for
cross-validation (Gyorfi et al., 2002), which requires a random division of the training data
D;. We refer the readers to Algorithm 2 in the Appendix for the detailed training and
testing flows of the cross-validation version of AdaDKRR.

In the basis generation step (Step 2), we generate the same set of basis functions in all
local machines so that the local estimators defined in (3) can be well approximated by linear
combinations of these basis functions. Noting that the local estimators are smooth and in
‘Hx, numerous basis functions, such as polynomials, splines, and kernels, can approximate
them well from the viewpoint of approximation theory (Wendland and Rieger, 2005). Since
we have already obtained a kernel K, we use the kernel to build up the basis functions,
and then the problem boils down to selecting a suitable set of centers =, := {{;}}_; so
that span{ Ky, } can well approximate functions in Hy. There are roughly two approaches
to determining =,. One is to generate a set of fixed low-discrepancy sequences, such as
Sobol sequences and Halton sequences (Dick and Pillichshammer, 2010), with the same
size. The other method is to generate n points (in a random manner according to a uniform
distribution) in the global machine, and then the global machine transmits this set of points
to all local machines.

In this paper, we focus on the first method, though the second one is also feasible, for the
following three reasons: (1) Advantages of using low-discrepancy sequences in numerical in-
tegration approximation. As discussed in (Asmussen and Glynn, 2007), the convergence rate
of integration error using low-discrepancy sequences (with a convergence rate of O(n=1)) is
typically faster than that of uniform random sampling (with a convergence rate of (’)(n_% ),
which is crucial in reducing the communication cost in AdaDKRR. Furthermore, it can be
found in (Dick and Pillichshammer, 2010; Dick, 2011; Feng et al., 2024) that there exist
constants ¢, 8 > 0 such that

sup
Iflx<1,llgllx <1

JEC )= 2 S(@alee) <en” Q

=1

where P, denotes a uniform distribution. (2) Reproducibility on local machines. As discussed

n (Leobacher and Pillichshammer, 2014), low-discrepancy sequences, such as Sobol and
Halton sequences, can be independently regenerated on distributed local machines. Their
construction depends primarily on the number of points, allowing them to define the same
basis functions without requiring communication, thereby reducing communication costs
further. (3) Low computational cost. The cost of generating Sobol and Halton sequences
is O(nlogn) and O(nlogd), respectively, where d denotes the dimensionality. These costs
are not much higher than that of uniform random sampling, which is O(n). A detailed
explanation of the rationale behind using fixed low-discrepancy sequences in this paper is
provided in Appendix B.

In the local approximation step (Step 3), we aim to find a good approximation of
the local estimator fDér’)\Z. The key is to select a suitable set of points {z};};_; and
a suitable parameter p so that the solution to (4) can well approximate fD;r7>\e. Since

t'r
there are already two point sets, {z; j}l " and {&k}7_1, we can select one of them as
{z} J J ;- In this paper, we use the former, but choosing the latter is also reasonable
because the solution to (4) is a good approximation of the local estimator (Wendland and
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Figure 5: Training and testing flows of the proposed method
. . _ t . l l l l . .
Rieger, 2005). Noting s = |Dj7"|, we write f[‘)’?‘t Npps A8 lgggAe,n,u' Recalling the idea of

Nystrom regularization (Rudi et al., 2015; Sun et al., 2022) and regarding (4) as a Nystrom
tr
j

|
regularization scheme with the noise-free data {(xm-, Iptr (m”)>} o e obtain from
J’ 1=

(4) that fiee, () = oioy @ Ke, (), where

T T

local local local T T 7

atpt i (alitoeosaltt) = (KT Ky + 1D B ) K o )
At and AT denote the Moore-Penrose pseudo-inverse and transpose of a matrix A, respec-
tively, (K‘Dgrl’n)i L = K(wi’j, fk), (K'n,n)k,k’ = K(fk, fk/), and fD§r7>\Z = (fD;T,)\g(xl,j)? ey

T
Ipir 5, (x| Drr| J)) . Therefore, it requires O (|D§-’"]n2 + n3) floating computations to derive
g’ 7

| D"
the local approximation. Since {(xi,j, fpir (T ])>} " is noise-free, the parameter p in
i’ ’ i=1

12
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(4) is introduced to overcome the ill-conditionedness of the linear least squares problems

log* | Dt"
and thus can be set to be small, for which 8 max{(x?+1)/3,2vk2 + 1} Max;—1,..m %
J

is a suitable candidate for p, where x := \/ supgex K (x,x). If X is known to possess some
specific structure such as admitting a star-shaped structure (Wendland and Rieger, 2005),
then the verifications of the effectiveness of local approximation can be derived from (Wend-
land and Rieger, 2005, Proposition 3.6) directly, in which p can be set to be extremely small
and 10~ is a good candidate.

In the global approximation step (Step 6), the global approximation is obtained through
a weighted average. The optimal parameters of local machines are then searched for the

global approximation via the validation set. If lof,al)\ . is a good approximation of f DI s

f}%lﬁbil g is a good approximation of the global estimator TD”,/\e defined by (1).

Therefore the optimal parameters selected for the global approximation are close to those
of the global estimator. It should be noted that introducing the truncation operator mys
in parameter selection is to ease the theoretical analysis and does not require additional

computation. It requires O (|D}]“l|nL> floating computations in this step. The flows of
AdaDKRR adopted in this paper can be found in Figure 5.

4. Theoretical Verifications

In this section, we study the generalization performance of AdaDKRR defined by (7) in
a framework of statistical learning theory (Cucker and Zhou, 2007; Steinwart and Christ-
mann, 2008), where samples in D; for j =1,2,...,m are assumed to be independently and
identically drawn according to an unknown joint distribution p := p(z,y) = px(z)p(y|z)
with the marginal distribution px and the conditional distribution p( |x). The regression
function f,(x) = E[y|X = x| minimizes the generalization error £(f) := [;(f y)2dp for
fe pr? where L2 denotes the Hilbert space of px-square mtegrable functions on X with
the norm denoted by | -||,- Therefore, the purpose of learning is to obtain an estimator fp
based on D; for j = 1,2,...,m to approximate the regression function f, without leaking

. . . . . —Ad
the privacy information of Dj. In this way, the performance of the global estimator f D,il*
is quantitatively measured by the excess generalization error

—Ada Ada

2
E(Fps) =€) = |05 = £ (10)
which describes the relationship between the prediction error and the data size.

4.1 Generalization error for DKRR

Before presenting the generalization error analysis for AdaDKRR, we study theoretical
behaviors of DKRR, which have been conducted in (Zhang et al., 2015; Lin et al., 2017)
to show that DKRR performs similarly to running KRR on the whole data stored in a
large enough machine, provided that m is not excessively large, |D1| ~ --- ~ |Dj|, and the
regularization parameters A\; ~ --- ~ A, are similar to the optimal regularization parameter
of KRR with the whole data.

13
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The restriction on the number of local machines is natural since it is impossible to

derive satisfactory generalization error bounds for DKRR when m = |D|, i.e., there is
only one sample in each local machine. However, the assumptions |Di| ~ --- ~ |Djl
and A\ ~ --- ~ A, are somewhat unrealistic. On one hand, local agents attending to

the distributed learning system frequently have different data sizes, making it unrealistic
to assume that the data sizes of local machines are the same. On the other hand, it is
difficult to develop a parameter selection strategy for local machines so that Ay ~ -+ ~ A,
are similar to the optimal regularization parameter of KRR with the whole data, as local
agents only access their own data.

Noticing these, we derive optimal generalization error bounds for DKRR without the
assumptions |[Dq| ~ -+ ~ |Dj] and A\; ~ --- ~ \p, the same as the theoretically optimal one.
For this purpose, we introduce several standard assumptions on the data Dj;, regression
function f,, and kernel K. Our first assumption is the boundedness assumption of the
output.

Assumption 1 There exists a M > 0 such that |y| < M almost surely.

Assumption 1 is quite mild since we are always faced with finitely many data, whose
outputs are naturally bounded. It should be mentioned that Assumption 1 implies || f, | L~ <
M directly. To present the second assumption, we introduce the integral operator Lx on
Hy (or L%X) given by (Smale and Zhou, 2005)

Ligf:= /XKxf(x)de, feHK (or fe L?)X).

The following assumption shows the regularity of the regression function f,.

Assumption 2 For some r > 0, assume

fp = Lixh,, for some h, € L? (11)

pPX’

where LY denotes the r-th power of L : L%X — L/2,X as a compact and positive operator.

According to the no-free-lunch theory (Gyorfi et al., 2002, Chap.3), it is impossible to
derive a satisfactory rate for the excess generalization error if there is no restriction on the
regression functions. Assumption 2 actually connects f, with the adopted kernel K, where
the index r in (11) quantifies the relationship. Indeed, (11) with » = 1/2 implies f, € Hg,
0 <r < 1/2 implies f, ¢ Hg, and r > 1/2 implies that f, is in an RKHS generated by a
smoother kernel than K.

Our third assumption is on the property of the kernel, measured by the effective dimen-
sion (Caponnetto and De Vito, 2007),

N =Te((M +Lg) 'Li),  A>0.
Assumption 3 There exists some s € (0,1] such that
N(A) < Cor~, (12)

where Cy > 1 is a constant independent of .
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It is obvious that (12) always holds with s = 0 and Cy = k. As discussed in (Fischer and
Steinwart, 2020), Assumption 3 is equivalent to the eigenvalue decay assumption employed
in (Caponnetto and De Vito, 2007; Steinwart et al., 2009; Zhang et al., 2015). It quantifies
the smoothness of the kernel and the structure of the marginal distribution px. For example,
if px is the uniform distribution on the unit cube in the d-dimensional space RY (i.e.,
X =19, and K is a Sobolev kernel of order 7 > d/2, then Assumption 3 holds with s = %
(Steinwart et al., 2009). The above three assumptions have been widely used to analyze
generalization errors for kernel-based learning algorithms (Blanchard and Krémer, 2016;
Chang et al., 2017b; Dicker et al., 2017; Guo et al., 2017a,b; Lin et al., 2017; Lin and Zhou,
2018; Miicke and Blanchard, 2018; Shi, 2019; Fischer and Steinwart, 2020; Lin et al., 2020;
Sun et al., 2022), and optimal rates of excess generalization error for numerous learning
algorithms have been established under these assumptions.

Under these well-developed assumptions, we provide the following theorem that DKRR
can achieve the optimal rate of excess generalization error established for KRR with the
whole data (Caponnetto and De Vito, 2007; Lin et al., 2017; Fischer and Steinwart, 2020),
even when different local machines possess different data sizes.

Theorem 1 Under Assumption 1, Assumption 2 with % <r <1, and Assumption 3 with
0<s<1,f

1 . _1
A\ =C [D|"2+=,  if |Dj| > |D|7 log? | D, (13)
|D;| = 1og* | D, otherwise,
and
m < |D|2+ (log |D|) ™, (14)
then _ )
EIfp5 - o] < CalDI 725, (15)

where Cy and Cy are constants independent of |D| or m.

Under Assumptions 1-3, it can be found in (Caponnetto and De Vito, 2007) that the
derived learning rates in (15) are optimal in the sense that there is a regression function Iy
satisfying the above three assumptions such that

— __2r
E|(Ilfpx— f312] = CslD| 725

for a constant C3 depending only on r and s. Unlike the existing results on distributed
learning (Zhang et al., 2015; Lin et al., 2017; Miicke and Blanchard, 2018; Lin et al., 2020)
that imposed strict restrictions on the data sizes of local machines, i.e., |Di| ~ |Dg| ~ -+ ~
| Dy, |, Theorem 1 removes this condition since it is difficult to guarantee the same data size
for all participants in the distributed learning system. As a result, it requires completely
different mechanisms (13) to select the regularization parameter and stricter restriction on
the number of local machines (14). The main reason for the stricter restriction on m is
that the distributed learning system accommodates local machines with little data, i.e.,

1
|D;| < |D|z+ log* |D|. If we impose a qualification requirement that each participant in

1
the distributed learning system has at least |D|2z+s log*|D| samples, then the restriction
can be greatly relaxed, just as the following corollary shows.
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Corollary 2 Under Assumption 1, Assumption 2 with % <r <1, and Assumption 3 with
0<s<1,if|Dj| >|D|7 log*|D|, \j = C1|D|” 7% for all j =1,2,...,m, and
m < |D|" 7 log™*|D), (16)
then
EIfp5 - fol2] < GalDI775, (17)

where C1 and Co are constants independent of |D| or m.

Theorem 1 and Corollary 2 provide a baseline for the analysis of AdaDKRR in terms
that the generalization error of AdaDKRR should be similar to (15).

4.2 Learning performance of AdaDKRR

In this subsection, we study the theoretical behavior of AdaDKRR (7) by estimating its
generalization error in the following theorem.

Theorem 3 Under Assumption 1, Assumption 2 with 1/2 < r <1, and Assumption 5 with
1
0 < s <1, if px is a uniform distribution, |D;| > (8CF(log(1 + &) + 2))?|D|z+ log* | D|, A

- 1
contains a A ~ |D|”2r+s | and

. 2r4+s—1 4 s 1
m < min {|D|Was log~*|D|,|D|Z+ log L} , (18)
* 2 log* | DY — = o
then for any p € |(8CT (log(1 + k) +2))" max;—1,...m th‘], |D|”27+s | and E,, satisfying
J

(8) for some ¢, 8 > 0 with un® > 2¢, there holds
—Ada 2 __2r
B \[755% — 1| | < cior =, (19)

where C,CY are constants depending only on ||h,||,, M,r,Co, ¢, and 3.

Compared with Theorem 1, it can be found that AdaDKRR, possesses the same gen-
eralization error bounds under some additional restrictions, implying that the proposed
parameter selection strategy is optimal in the sense that no other strategies always perform
better. There are five additional restrictions that may prohibit the wide use of the proposed
approach: (I) m satisfies (18); (II) |D;| > (8C7(log(1 + k) + 2))2\D]2T1+s log? | D|; (IIT) A
contains a A ~ |D\7ﬁ; (IV) px is a uniform distribution; (V) p € ((SCT(log(l + k) +2))?

max;_1__m (log? | DY) /| DY, |D[7%+S) and =, satisfies (8) for some ¢, 3 > 0 with n satis-
fying un® > 2c.

Condition (I) is necessary since it is impossible to derive a satisfactory distributed learn-
ing estimator when each local machine has only one sample. Condition (II) presents a quali-
fication requirement for the local machines participating in the distributed learning system,
indicating that their data sizes should not be so small. Condition (III) means that the

16



ADAPTIVE DISTRIBUTED KERNEL RIDGE REGRESSION FOR DATA SILOS

candidate set A should include the optimal parameter. Noting (18), the restriction on m is
logarithmic with respect to L, and we can set A = {\;}-_, with Ay = ¢* for some ¢ € (0, 1)
and L ~ |D|. Conditions (IV) and (V) are mainly due to setting {z ;};_; to {x”}‘zgﬁ‘ in the
local approximation step (Step 3 in Algorithm 1). Therefore, we have to use the quadrature
property (8) of the low-discrepancy property, which requires the samples to be drawn i.i.d.
according to the uniform distribution. Furthermore, the well-conditionedness of the local ap-
proximation imposes a lower bound of p. Since |D;| > (8C}F (log(1+n)+2))2\D|%+s log | D,

ey s * 210g4 |Dt'r|
it is easy to check that (8CF(log(l + k) + 2)) —or
J
merous feasible values for p. The restriction on p is to theoretically verify the well-
conditionedness of the local approximation in the worst case. In practice, it can be set to
log* | Dt"
8max{(k? +1)/3,2V k2 + 1} mMax;—1,. .m % directly without compromising the adap-
J

tive nature of AdaDKRR. It would also be interesting to set a suitable {z} ;}7_; to remove
or relax conditions (IV) and (V).

As shown in Theorem 3, under some assumptions, we prove that AdaDKRR performs
similarly to running the optimal learning algorithms on the whole data D = U7, D; without
considering data privacy. Recalling in Algorithm 1 that AdaDKRR only requires communi-
cating non-sensitive information, it is thus a feasible strategy to address the data silos. We
conclude this section with three important remarks on the proof ideas, uniform distribution
assumptions, and data privacy.

1
< |D| 27+s, and there are nu-

®) Theorem 3
_

Purpose:

derive generalization error of —54'5115 fo

v

Integral
operator approach

Operator difference to
measure the difference between

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,

Global estimate

:v H 3 m |D\
@) Proposition 17 3 pi=d [DI

=1
Pl

! global Dy
TDr A s = D] s

i=1
See (5) in Algorithm 1 ,” : ' : See (1)

v

Local estimate
Ip;

i Local approximation ;
! oca : Proposition 14
fet . @
See (4) in Algorithm 1
Approximation in AdaDKRR In traditional distributed leaning
(for addressing data silos)

Figure 6: The illustration of the proof ideas

Remark 4 The proof of Theorem 5 is postponed to Appendix C. We sketch the proof ideas in
this remark. The main tool of our analysis is the recently developed integral operator theory
(Lin et al., 2017, 2021) and there are mainly four steps to prove the theorem. First, we build

a bridge between the generalization error of fgd)\% and the global approrimation defined by

(5) in Proposition 12 below by using perturbation inequalities established in (Gyorfi et al.,
2002, Chap.7) and (Caponnetto and Yao, 2010). Then, an integral operator approach based
on operator projection was developed to derive the difference between the local approximation
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jlj"""/\’u and the local estimate fp x in Proposition 14 below. Here, we borrow the ideas from

(Rudi et al., 2015) and (Sun et al., 2022) to divide the above difference into approximation
error and computation error and use operator differences to quantify these errors. Third,
we measure the difference between the global approximation (5) and the global estimate in
Theorem 1 by operator differences in Proposition 17. Finally, after deriving tight bounds
for the mentioned operator differences, we derive Theorem 3 by combining the above three
steps and Theorem 1. Figure 6 provides a clearer illustration of our proof ideas.

Remark 5 Besides the popular Assumptions 1-83, a technical assumption that px is the
uniform distribution is imposed in Theorem 3. This is due to the fact that the marginal
distribution px is unknown in practice, making it quite difficult to generate low-discrepancy
sequences according to px directly. Since the popular Sobol sequences or Halton sequences,
which have been proven to be quasi-uniform in the Lebesque measure, are suggested in the
approaches, we have to impose the uniformness assumption on px in our theoretical analy-
sis. In practice, it is possible to first estimate the marginal distribution px and then generate
some sequences accordingly. Because the main purpose of this paper is the parameter se-
lection approach for DKRR rather than the sampling mechanism, we leave this interesting
topic for future work.

Remark 6 This study aims to develop distributed methods that settle data silos by ensuring
privacy preservation while maintaining optimal generalization performance. Howewver, it is
unrealistic to discuss privacy preservation without figuring out the privacy attack. In fact,
data probing attack that aims to access the data from other organizations is one of the
most important issues in distributed learning. As shown in Algorithm 1 and Theorem 8,
AdaDKRR succeeds in defending against the data probing attack without sacrificing the
utility of data measured by the generalization error. Table 2 presents the privacy issues
concerning AdaDKRR and data silos.

Table 2: Privacy issues for AdaDKRR

Attack Privacy measure Approach Utility

Data probing | Local data are not leaked | AdaDKRR | Optimal generalization

5. Experimental Results

In this section, we use the following parameter selection methods for distributed learning
to conduct experiments on synthetic and real-world data sets:

1) On each local machine, the parameters are selected by cross-validation, and DKRR
is executed with these selected parameters; we call this method DKRR with cross-
validation (“DKRR” for short).

2) On the j-th local machine, we first select parameters by cross-validation, and then

log |D|/log | Dj|

transform the selected regularization parameter A; by A; < A , and trans-

form the selected kernel width o by o < a;-og IDI/10g 1Dj1 3¢ the Gaussian kernel is used;
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DKRR is executed with these transformed parameters; we call this method DKRR
with cross-validation and logarithmic transformation (“DKRRLog” for short).

3) The proposed adaptive parameter selection method is applied to distributed learning
and is denoted by “AdaDKRR”.

All the experiments are run on a desktop workstation equipped with an Intel(R) Core(TM)
i9-10980XE 3.00 GHz CPU, 128 GB of RAM, and Windows 10. The results are recorded
by averaging the results from multiple individual trials with the best parameters.!

5.1 Synthetic results

In this part, the performance of the proposed method is verified by four simulations. The
first one studies the influence of the number and type of center points for local approxi-
mation on generalization ability. The second one exhibits the robustness of AdaDKRR to
the number of center points. The third simulation presents comparisons of the generaliza-
tion ability of the three mentioned methods with changing the number of local machines,
provided that all training samples are uniformly distributed to local machines. The last
simulation focuses on comparisons of generalization ability for the three methods when the
training samples are unevenly distributed on local machines.

Before carrying out experiments, we describe the generating process of the synthetic data
and some important settings of the simulations. The inputs {xl}fil of training samples are
independently drawn according to the uniform distribution on the (hyper-)cube [0, 1]¢ with
d = 3 or d = 10. The corresponding outputs {y;}X, are generated from the regression
models y; = g;(z;) + € with the Gaussian noise N (0,0.2) for j = 1,2, where

_ 6 2 : <
0 () :{ (1 = [Jll2)*(35]ll3 + 18[lz[l2 +3)  if O < lzfl2 <1,

0 if ||z[j2 > 1, (20)

for the 3-dimensional data, and

g2(x) = ([lzll2 = 1) (lzll2 = 2) (]2 = 3) (21)

for the 10-dimensional data. The generation of test sets {(z},y}) fV:/ ; is similar to that of
training sets, but it has the promise of y = g;(z}).
For the 3-dimensional data, we use the kernel function Ki(z1,x2) = h(||z1 — x2||2) with

(22)

[ A=r)t4r+1)  ifo<r<i,
h(”_{o ifr>1,

and the regularization parameter A is chosen from the set {2%]2% >1071¢=0,1,2,---}.

2
For the 10-dimensional data, we use the Gaussian kernel Ky(z,z2) = exp (—%),

the regularization parameter A is chosen from the set {3%|3iq >10"1,¢=0,1,2,---}, and

the kernel width o is chosen from 10 values that are drawn in a logarithmic, equally spaced

interval [0.1,10]. In the simulations, we generate 10000 samples for training and 1000

samples for testing, and the regularization parameter p for local approximation is fixed as

1074,

1. The MATLAB code, as well as the data sets, can be downloaded from https://github.com/18357710774/
AdaDKRR.
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Figure 7: Relationship between test MSE and the number of center points in local approx-
imation using the three low-discrepancy sequences for AdaDKRR with different
numbers of local machines

Simulation 1: In this simulation, we select three types of center points for local ap-
proximation, including two QMCS (Sobol points and Halton points) and one MCS (random
points). The number m of local machines varies from the set {20, 40, 80, 160}. For each fixed
m, the relation between the test MSE and the number n of center points is shown in Figure
7, in which the dashed lines exhibit the best test MSEs with the optimal numbers of the
three types of center points. From the above results, we have the following observations: 1)
As the number of center points increases, the curves of test MSE have a trend of descending
first and then ascending. This is because very few center points cannot provide satisfactory
accuracy for local approximation, resulting in the approximate function based on the center
points having a large deviation from the ground truth, while a large number of center points
put the estimator at risk of over-fitting. 2) The optimal number of center points generally
decreases as the number of local machines increases. Because a smaller m indicates that
there are more training samples on each local machine, more center points are required to
cover these samples to obtain a satisfactory local approximation. 3) The three types of
center points perform similarly on the 3-dimensional data, but Sobol points and Halton
points are obviously better than random points on the 10-dimensional data, especially for
larger numbers of local machines. In addition, the optimal number of random points is
usually larger than the number of Sobol points and Halton points. The reason is that the
discrepancy of QMCS is smaller than that of MCS, indicating that the sample distribution
of QMCS is more uniform than that of MCS. Therefore, QMCS can better describe the
structural information of the data and is more effective than MCS in local approximation.
Since Sobol points perform similarly to Halton points, we take Sobol points as an example
to demonstrate the superiority of the proposed method in the following experiments.

Simulation 2: In this simulation, we check the robustness of the proposed method
concerning the number n of center points, as n determines the accuracy of the local ap-
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Figure 8: Relationship between test MSE and the number of Sobol points for AdaDKRR
with different numbers of local machines
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Figure 9: Comparisons of test MSE among the three parameter selection approaches with
different numbers of local machines

proximation. We set the number n in two ways: 1) by fixing n as a constant (denoted by
“n = #), and 2) by adaptively adjusting n as the average number of training samples in
each local machine (denoted by “n = |D|/m”). We vary the number of Sobol points from
the sets {10,20,---,100,200,---,500, 1000, 2000} and {10, 20, --- , 100,200, - - - , 500, 1000}
for the 3-dimensional and 10-dimensional data, respectively, and vary the number of local
machines from the set {20,40,80,150,300}. The testing RMSEs with respect to different
orders of magnitude n under different numbers of local machines are shown in Figure 8§,
where “n best” represents the optimal MSE corresponding to the best n chosen from the
candidate set and provides a baseline for assessing the performance of the proposed method.
From the results, it can be seen that the generalization performances with different orders
of n are all comparable with the best n when m is large (e.g., m > 80). Even when m is
small, we can also obtain a satisfactory result by simply varying a few different orders of
magnitude of n. In addition, for different numbers of local machines, the proposed method
with an adaptive number of center points shows stable performance that is comparable to
the best n. All these results demonstrate that the proposed method is robust to the number
of center points.
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Figure 10: Comparisons of test MSE among the three parameter selection approaches with
different distribution patterns of data in local machines

Simulation 3: This simulation compares the proposed method with DKRR and DKR-
RLog under the condition that all training samples are uniformly distributed to local ma-
chines. The number of local machines changes from the set {10, 20, 40, 80, 150, 160, 240, 300}.
For AdaDKRR, the number n of Sobol points is chosen from the set {50,100,500,1000}.
The results of test MSE as a function of the number of local machines are shown in Figure
9, where “DKRR-best” denotes the best performance of local machines in DKRR. Based
on the above results, we have the following observations: 1) The test MSE grows as the
number of local machines increases for all methods, but the growth of AdaDKRR is much
slower than that of other methods. 2) When the number of local machines is small (e.g.,
m < 40), DKRR-best has the worst performance; the MSE values of DKRR are smaller
than those of DKRR-best, which verifies that distributed learning can fuse the information
of local machines and achieve better generalization performance than each local machine;
AdaDKRR performs similarly to DKRRLog, and both of them are significantly better than
DKRR, which provides evidence that it is not a good choice to select parameters only based
on the data in each local machine. 3) When the number of local machines increases, the
generalization performance of DKRR and DKRRLog deteriorates dramatically, even worse
than that of a single local machine (e.g., m > 200), whereas the test MSE of AdaDKRR
grows slowly and has obvious superiority to other methods. These results show that the
proposed method is effective and stable in parameter selection for distributed learning.

Simulation 4: In this simulation, we compare the generalization performance of the
three methods under non-uniform distributions of the number of training samples in local
machines. Specifically, all training samples are randomly distributed to local machines,
meaning the numbers of training samples in local machines are also random. In addition, we
set the minimum number of training samples on each local machine so that cross-validation
could be performed. For example, “R = 5” means that the minimum number of training
samples on each local machine is no less than 5. AdaDKRR uses the adaptive number of
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Sobol points (i.e., n = |D|/m) in local approximation for convenience. The number m of
local machines varies from the set {40, 80, 150,300}. For each fixed number m, we compare
the generalization performance in four cases, including R € {5,10,20} and uniform split
(denoted as “Usplit”), and the results are shown in Figure 10. Note that the case “Usplit”
can be considered as “R = |D|/m”. From the results, we can see that the performance
differences among the three methods in each case of the non-uniform split are similar to
those in the case of the uniform split, as described in Simulation 3. Additionally, the test
MSE usually increases from the case “R = 5” to the case “Usplit”. This is because a
smaller value of R means that the distribution of the number of samples is more uneven,
and the generalization performance of a single local machine with a large number of training
samples is much better than that of a combination of several local machines with the same
total number of training samples, as distributed learning shows. Compared with DKRR
and DKRRLog, AdaDKRR is more robust to the split of training samples distributed to
local machines, especially for the 10-dimensional data. The above results demonstrate that
AdaDKRR is suitable for distributed learning with different data sizes of participants.

5.2 Real-world applications

The mentioned parameter selection methods are tested on two real-world data sets: used
car price forecasting and graphics processing unit (GPU) performance prediction for single-
precision general matrix multiplication (SGEMM). Before discussing the experiments, it is
important to clarify some implementation details: 1) For each data set, half of the data
samples are randomly chosen as training samples, and the other half are used as testing
samples to evaluate the performance of the mentioned methods. Following the typical
evaluation procedure, 10 independent sets of training and testing samples are generated by
running 10 random divisions on the data set. 2) For each data set, min-max normalization
is performed for each attribute except the target attribute. Specifically, the minimum and
maximum values of the i-th attribute of training samples are calculated and denoted by
Ff;z)n and FT(,Z()W, respectively. The i-th attribute of samples is rescaled using the formula

%, = (xi _ F,(n)n) / (F},ilx _F® )

nin |, Where x; is the i-th attribute vector. 3) Based on the

numerical results provided in Simulation 3 of the previous subsection, we vary the number
of Sobol points in the set {10, 50,100,500} and record the best result for AdaDKRR; the
Gaussian kernel is used for the two data sets. 4) We consider the case that all training
samples are uniformly distributed to local machines.

5.2.1 USED CAR PRICE FORECASTING

As the number of private cars increases and the used car industry develops, more and
more buyers are making used cars their primary choice due to their cost-effectiveness and
practicality. Car buyers usually purchase used cars from private sellers and auctions aside
from dealerships, and there is no manufacturer-suggested retail price for used cars. Car
sellers want to reasonably evaluate the residual value of used cars to ensure sufficient profit
margins. Car buyers hope the car they buy is economical, or at least they won’t buy
overpriced cars due to their unfamiliarity with the pricing of used cars. Therefore, pricing
a used car can be regarded as a very important decision problem that is related to the
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Figure 11: Details of the attributes of the data set CarTianchi
Table 3: The details of data binning on the data set CarTianchi

Attribute ‘ Data binning
Usage time | 0: [0,00], 1: (90,180, 2: (180, 365], 3: (365,730], 4: (730,1095], 5: (1095,
(day) 1460], 6: (1460,2190], 7: (2190,3650], 8: (3650,5475], 9: (5475,4-00)
0: [-19.3,1931.2], 1: (1931.2,3862.4], 2: (3862.4,5793.6], 3: (5793.6,7724.8],
Power 4: (7724.8,9656.0], 5: (9656.0,11587.2], 6: (11587.2,13518.4],
7: (13518.4,15449.6], 8: (15449.6,17380.8], 9: (17380.8,19312]

success of the transaction between buyers and sellers. However, the sale price of used cars
is very complicated, because it depends not only on the wear and tear of the car, such
as usage time, mileage, and maintenance, but also on the performance of the car, such as
brand, gearbox, and power, as well as on some social factors, such as car type, fuel type,
and sale region. Sellers and buyers usually spend a lot of time and effort negotiating the
price of used cars, so it is desirable to develop an effective pricing model from a collection of
existing transaction data to provide a reliable reference for sellers and buyers and promote
the success of transactions.

The used car data on Tianchi (CarTianchi for short) 2 provided by Alibaba Cloud
comes from the used car transaction records of a trading platform, and its goal is to establish
models to predict the price of used cars. The data set contains more than 400, 000 samples;
each sample is described by 31 attributes, of which 15 are anonymous and 4 are masked
to protect the confidentiality of the data. The attributes are described in detail in Figure
11, and they are grouped into four categories, including car condition, performance, social
factor, and transaction. Note that the 15 anonymous attributes are classified into the
category of transaction for convenience. In the experiment, we selected a subset of 129, 710
samples with price attributes after removing samples with missing values to train and
evaluate models. We use the time difference between the sales date (i.e., the create date)
and the registration date as an approximation of the usage time and remove the attributes
of the sale ID, create date, and registration date. Data binning is applied to the attributes of
usage time and power because their values are highly dispersed, and the details are listed in
Table 3. The histogram of the target attribute of prices, as well as the skewness and kurtosis,
are shown in Figure 12 (a), from which it can be seen that the data distribution does not
obey the normal distribution, with a sharp peak and a long tail dragging on the right.

2. https://tianchi.aliyun.com/competition/entrance/231784 /information
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Figure 13: Comparisons of test MSE among the three parameter selection approaches with
different numbers of local machines on the data set CarTianchi

Therefore, the target attribute of price is transformed by a logarithmic operation, and the
histogram of the transformed price is close to a normal distribution, as shown in Figure 12
(b). The regularization parameter X is chosen from the set {3%]3% >10719¢=0,1,2,---},
and the kernel width o is chosen from 10 values that are drawn in a logarithmic, equally
spaced interval [1,10].

The relationship between test MSE and the number m of local machines for the com-
pared methods is shown in Figure 13, where m varies from the set {20,40,---,300}. From
the results, we can see that DKRR-best has the worst generalization performance due to
the limited number of training samples in local machines; DKRR synthesizes the estimators
of local machines and thus achieves better performance than each local estimator; although
the logarithmic transformation on the parameters makes DKRRLog superior to DKRR,
it can still be significantly improved by AdaDKRR, especially for large numbers of local
machines (e.g., m > 100). The above results demonstrate the effectiveness of the proposed
parameter selection approach in distributed learning.
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Figure 14: Comparisons of test MSE among the three parameter selection approaches with
different numbers of local machines on the data set SGEMM GPU

5.2.2 SGEMM GPU PERFORMANCE PREDICTION

Over the past decade, GPUs have delivered considerable performance in multi-disciplinary
areas such as bioinformatics, astronomy, and machine learning. However, it is still a chal-
lenging task to achieve close-to-peak performance on GPUs, as professional programmers
must carefully tune their code for various device-specific problems, each of which has its
own optimal parameters such as workgroup size, vector data type, tile size, and loop un-
rolling factor. Therefore, it is important to design effective GPU acceleration models to
automatically perform parameter tuning with the data collected from the device.

The data set SGEMM GPU (Nugteren and Codreanu, 2015) considers the running time
of dense matrix-matrix multiplication C = aATB + BC, as matrix multiplication is a
fundamental building block in deep learning and other machine learning methods, where
Aec REXM B e REXN ¢ c RMXN N = N = K = 2048, a and 3 are constants, and
AT is the transpose of A. The data set contains 241,600 samples; each sample includes a
possible combination of 14 parameters of the SGEMM kernel and 4 running times for this
parameter combination. The 14 parameters and their corresponding domains are as follows:

e Per-matrix 2D tiling at workgroup-level uses the parameters M4, Ny € {16, 32, 64,
128}, which correspond to the matrix dimensions of M and N, respectively.

e The inner dimension of 2D tiling at workgroup-level uses the parameter K,, €

{16, 32}, which corresponds to the dimension of K.

Local workgroup size uses the parameters Myimc, Naimc € {8, 16, 32}.

Local memory shape uses the parameters Mgima, Naimp € {8, 16, 32}.

The kernel loop unrolling factor is denoted by K,,; € {2,8}.

Per-matrix vector widths for loading and storage use parameters Myec, Nyee € {1, 2,4,

8}, where M. is for matrices A and C, and Ny is for matrix B.

e The enabling stride for accessing off-chip memory within a single thread is denoted
by Mstride, Nstride € {0, 1}, where Mgyiqe is for matrices A and C, and Ngypige is for
matrix B.

e Per-matrix manual caching of the 2D workgroup tile can be controlled by parameters
L$4,LSp € {0,1}.
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In the experiment, the first 14 columns of the data are used as data input, and the
average time of the 4 runs is regarded as data output. Similar to the data set CarTianchi,
the distribution of the average running time has a sharp peak and a long tail dragging
on the right. Therefore, as suggested by Nugteren and Codreanu (2015), we also perform
a logarithmic operation on the average running time. The regularization parameter A is
chosen from the set {5%]5% >10719¢=0,1,2,---}, and the kernel width ¢ is chosen from
10 values that are drawn in a logarithmic, equally spaced interval [1, 100].

Figure 14 records the relationship between test MSE and the number of local machines
for the compared methods. It can be seen that the performance of these methods on the
data set SGEMM GPU is similar to that on the data set CarTianchi. The only difference
is that DKRRLog performs extremely poorly in generalization when the number of local
machines is larger than 120. This is because the transformed parameters are far from the
optimal parameters in some local machines. These results provide another piece of evidence
that the proposed AdaDKRR is stable and effective in selecting parameters.

6. Conclusion

This paper proposed an adaptive parameter selection strategy for distributed learning to
settle the data silos. Specifically, by communicating the coefficients of fixed basis functions,
we obtained a good approximation of the global estimator and thus determined the algo-
rithm parameters for the global approximation without leaking any sensitive information
about the data. From a theoretical perspective, we established optimal rates of excess gen-
eralization error for the proposed method in a framework of statistical learning theory by
utilizing the idea of low-discrepancy sequences and the classical radial basis function ap-
proximation. According to the theoretical findings, as long as the number of local machines
is not too large, the proposed method is similar to running KRR on the whole data. The
theoretical results demonstrate the efficacy of the proposed method for parameter selection
in distributed learning. From an application point of view, we also applied the proposed
method to several simulations and two real-world data sets, used car price forecasting and
GPU performance prediction. The numerical results verify our theoretical assertions and
demonstrate the feasibility and effectiveness of the proposed method in applications.
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Appendix A: Training and Testing Flows of AdaDKRR

In this part, we give a detailed implementation of AdaDKRR (with cross-validation) as
shown in Algorithm 2, where steps 1-19 are the training process and steps 20-24 are the
testing process for a query set. In Algorithm 2, Kip |, € RIPiI*n ig a kernel matrix with
the element in the i-th row and the k-th column being K (x4, &), Kpn € R™™™ is a kernel
matrix with the element in the k-th row and the k’-th column being K(&,¢&),), and Ip
is the identity matrix with size |D|. ¢p is a vector composed of the outputs of data D.

T t .
=local . local local _ T tr T tr
In Step 8, ajyy = (%yl,l,e’“' > 5iom, e) = <K|D;.rl Dt T H ‘Dj,l’K"vn> K,Dﬂ ndie
where ]“2 ¢ is a vector composed of the outputs of data F;? - In Step 11, {D } = D“"
In St 13 —global | global global T In St 18. % = ® * T _
n Step aj g = (aj1, > NG - In Step 18, ap = (ag;- -, app; =

-1
(KDj,Dj + )\;|DjUID],) Yp,- Note that we retrain the local estimator ij)\; with all train-
ing samples D; under the selected optimal regularization parameter )\;- in the j-th local
machine for j = 1,--- ,m to improve the generalization performance of AdaDKRR.

Algorithm 2 Training and testing flows of AdaDKRR (with cross-validation)

Input: Training data subset D; = {(:U”,yw)} 1 stored in the j-th local machine for

j = 1,---,m, query data D’, and a candidate set of the regularization parameter
A={\}y
# Training process
1: for j=1,--- ,mdo
2: Generate ¢ groups of training and validation sets via ¢-fold cross validation on data
Dj, and denote them as {(D;rl, D;?f;l) }:71. > Data Split
3: Generate the same centers =, = {{,}}_, satisfying (8) and define a set of functions
By =A{>j_ arKe, : ar € R}, where K¢(z) = K(§, ). > Basis Generation
4: end for
5. forl=1,---,1do > Operate on the [-th Split
6: for j=1,--- ;mdo
7 Given Ay € A, run KRR with data D;Tl to obtain > Local Processing

Fpira = ars min { S (f@) — 9)? + Ml A%

feEHK tr
Dj}| @wepy,

|

8: Generate a set of points F;’;g = {(Zlii’j, Din A (:17”)> }‘ i’l , and run KRR with
1=
F” 10 to obtain an approximation of f DA by > Local Approximation
1 n
local 2 2 local
s =08 20 oo 3 U =0 sl = 3 ke
‘ zy)EF] , k=1
n,L
9: Transmit (aé»olf%l Z)k " to the global machine. > Communication(I)

g=
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10: end for

| ]l| local
|Dt’"| @51 k05

global

11: Synthesize the coefficients by a; gy, Z and communicate the matrix

n,L
(afl,flzal)k to each local machine. > Synthesization and Communication(II)

12: for j=1,--- ,mdo
13: Compute L MSEs on the validation set Dml by > Local Validation
1 lobal ) ||
e = ——Fpvar = mar (K poe *90“)” for (=1, L
€., ’D;J(lzl‘ HyDj,ll ™ ( |Dj,ll| e 9 or ’ [t
and denote the MSE vector with size L as €j; := (ej11,- - ,ej’LL)T.
14: end for
15: end for
16: for j=1,---,m do
L

17: Average €;; over the (-fold, i.e., 5} Z .1, and select the optimal parameter

Aj € A with the minimum element in the vector €;. > Parameter Selection
18: Run KRR with data D; under the optimal parameter A} to obtain > Retraining

1 1Dy
2 * 2 _ *
f,x; =arg min § 1o . > (@ =9 + XAl p = D i,
(z,y)eD; i=1

19: end for
# Testing process
20: Distribute the query data D’ to m local machines.
21: for j=1,---,mdo
29: Compute a vector of size |D'| by ﬂMij,)\; (D") =7y <K|D/|7‘Dj‘o7*Dj>, and commu-

nicate it to the global machine. > Communication(III)
23: end for
24: Synthesize the final estimate by

Ada

fx+( Z‘D T fp;x: (D).

—Ad > Global Estimates
Output: The global estimate fD,;jZ* (D’) for the query data D'.

Appendix B: Introduction to Low-Discrepancy Sequences: Halton
Sequences and Sobol Sequences

In this appendix, we present four parts. First, we introduce quasi-Monte Carlo integration.
Second, we discuss the discrepancy of a point set and its connection to quasi-Monte Carlo
integration. Third, we provide a detailed explanation of two low-discrepancy sequences:
Halton sequences and Sobol sequences, focusing on their generation processes and com-
putational costs. Finally, we highlight the effectiveness of Halton and Sobol sequences in
numerical integration and the advantages of using them within the AdaDKRR. We refer
the readers to Dick and Pillichshammer (2010) and Leobacher and Pillichshammer (2014)
for further details on quasi-Monte Carlo integration and the content presented here.
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6.1 Quasi-Monte Carlo (QMC) integration

To approximate the integral of a function f : [0,1]° — R, we can use an equal-weight
quadrature rule of the form

where the quadrature points P = {xg,...,z,—1} are chosen from [0,1)*. This approach
is known as the quasi-Monte Carlo (QMC) rule. To achieve higher accuracy in numerical
integration, we focus on the integration error

n—1
e(fP)= [ Fayde— S flan).
n=0

[0,1]°

The estimator .
1 —

Qns(f) =~ > f(Xz)
=0

serves as an approximation for the integral, with the integration error offering valuable
insights into the performance of QMC integration. Our objective is to deterministically
select quadrature points to construct an estimator that minimizes the integration error for
specific classes of functions.

6.2 Discrepency: assessing the quality of uniform distribution

For a sequence § = (Z7)7¢y, in [0, 1)% and an interval [a, b) C [0,1)¢, the number of indices
n €{0,...,n— 1} for which x; € [a,b) is denoted by A([a,b),S,n). Precisely,

A(la,b),S,n) =#{neNy:0<n<n-1and x; € [a,b)}.

For finite point sets P = {xo,...,®,_1}, we have
A(la,b),P,n)=#{neNp:0<n<n-—1and 3 € [a,b)}.
Leobacher and Pillichshammer (2014) provides the following definition:

Definition 7 (Uniformly Distributed Modulo One) An infinite sequence S in [0,1)%
is said to be uniformly distributed modulo one (or equidistributed) if, for every interval of

the form [a,b) C [0,1)%, the following holds:
A
o Alla,b),8,n)
n—00 n

= Ad([a, b)),

where A\q([a, b)) = chlzl(bj — a;) denotes the d-dimensional Lebesgue measure.

According to (Leobacher and Pillichshammer, 2014, Theorem 2.2), for every Riemann
integrable function f : [0,1]¢ — R, a sequence (%) 7en, in [0, 1)4 that satisfies Definition 7
enables the following:
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This implies that, to obtain a QMC rule that converges to the actual value of the integral,
the quadrature points must be uniformly distributed modulo one.

We now introduce a sequence called the van der Corput sequence, which satisfies uniform
distribution modulo one. Let b € N, b > 2. The b-adic radical inverse function is defined as
oy : Ng — [0,1) by . . .

op(n) = ?0 + bﬁl + bi??
where 72 € Ny has the b-adic digit expansion 72 = ng+n1b+nob?+- -, withn; € {0,1,...,b—
1}. The van der Corput sequence in base b is defined as (z7);cy,, Where x; = ¢y(72), and is
uniformly distributed modulo one (Leobacher and Pillichshammer, 2014, Theorem 2.2). For
example, for b = 2, the b-adic digit expansion is 0,1,10,11,100,... for n =0,1,2,3,4,...,
leading to the van der Corput sequence in base 2: 0, %, %, %, %, -

Next, we introduce quantitative measures for assessing the quality of uniform distribu-
tion.

_}_...7

Definition 8 (Discrepancy) For an n-element point set P with each element in [0,1)?,
the discrepancy D, is defined as

A(la,b
Dn(P) = sup M — /\5([a,b)) )
a,bel0,1)? n
a<b
where a < b means a; < bj forall j=1,....,d.

The discrepancy D,,(S) of an infinite sequence S is defined as the discrepancy of the
first IV elements of §. Often, it suffices to consider the star discrepancy, a slightly simplified
notion of discrepancy:

« A(]0,a),P,n
Dy = sup [ABAPI 0 a))).

a€l0,1]d n

Based on these notions of discrepancy, the following two assertions are equivalent to S
being uniformly distributed modulo one (Leobacher and Pillichshammer, 2014, Theorem
2.15): (a) limp oo D} (S) = 0; (b) limy—oo Dp(S) = 0. This indicates that, to construct
a QMC rule that converges to the exact value of the integral, the quadrature points or
sequences must exhibit low discrepancy.

6.3 Low-discrepancy sequences: Halton sequences and Sobol sequences

In this section, we introduce two low-discrepancy sequences, Halton sequences and Sobol
sequences, focusing on their generation processes, computational costs, and effectiveness in
numerical integration.

6.3.1 HALTON SEQUENCES

In the second part, we introduce the one-dimensional van der Corput sequence in base b,
which is uniformly distributed modulo one and serves as a prototype for many uniformly dis-
tributed sequences and point sets with low star discrepancy, even in higher dimensions. The
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Halton sequence, one of its classical generalizations, is an infinite sequence constructed by
concatenating component-wise elements of van der Corput sequences generated in different
bases.

Definition 9 (Halton sequence) Lets € N and let by, ... by > 2 be integers. The Halton
sequence in bases by, ...,bq is the sequence Sp, ., = (mﬁ)ﬁeNO whose nth element is given

by

Tp = (¢b1(ﬁ),¢b2(ﬁ), .. .,qbbd(ﬁ)) forn € Ny

For d =1 we recover the van der Corput sequence (¢p(n)) in base b =b;.

neNg
We previously showed that the van der Corput sequence in base 2 is 0, %, i, %, % .... Fol-
lowing its generating process, the van der Corput sequence in base 3 is 0, %, %, %, %, .... Con-

sequently, a Halton sequence in dimension d = 2 can be constructed with bases by = 2 and
bg =3 ro = (0,0),.’131 = (1/2, 1/3),:132 = (1/4,2/3),.’1}3 = (3/4, 1/9),.’1}4 = (1/8,4/9),.. .
Figure 15(a) illustrates the first 8 elements of the Halton sequence with specific coordi-
nates, while Figure 16(a) shows the first 128 elements of this sequence. Compared with the
uniform random sampling shown in Figure 16(c), Halton sequence exhibits a more evenly
distributed pattern.

Computational cost: The generation of Halton sequences relies on base conversion
and reverse computation. For each number n, converting it into its base-b representation
requires O(log,n) operations for modulo and division operations, as n has [log,n] + 1
digits in base b. Once the base-b representation is obtained, calculating the reverse value
also requires O(log, 1) operations. The total complexity of generating the first n values of
the Halton sequence is O(nlog,n), since the values are generated sequentially from 1 = 1
ton =n.

6.3.2 SOBOL SEQUENCES

The Sobol’ sequence can be constructed as follows: Let p1,...,ps € Fa[z] be primitive
polynomials ordered according to their degree, and let

—2

pj(x) = 2% + al,jxeﬂ'_l +ag ;x4 tag; v+ 1 for j=1,2,...,4d,

where Iy, is a finite field consisting of b elements, typically {0,1,...,b — 1}, where addition
and multiplication are defined modulo b. Fy[z] is the set of all polynomials over the finite
field Fy, containing all polynomials whose coefficients are elements of .

Select odd natural numbers 1 < mq ;,. .. ,Me; ; such that my, ; < 2k for 1 <k < ej, and
for all k£ > e; define my, ; recursively by

My = 201,5Mk—15 B -+ B 297 ae;—1Mp—e; 41, S 29 Mp—e; 5 B Mp—c)

M s
ki gre

where @ denotes the bitwise exclusive-or (XOR) operator. The values v ; = =

referred to as direction numbers.
For 7 € Ny with a binary expansion 7 = ng+ 2n1 + - -- + 2" 'n,_1, the corresponding
sequence elements are defined as

Tqj = noU1,; BN1ve; - B Np_10r; and x5 = ($ﬁ71, e $ﬁ’d)
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The Sobol’ sequence is then the sequence of points (wﬁ)ﬁeNo.

Figure 15(b) illustrates the first 8 elements of the Sobol sequence with specific coordi-
nates, while Figure 16(b) shows the first 128 elements of the sequence. Compared with the
uniformly random sampled elements shown in Figure 16(c), Sobol sequence exhibits a more
evenly distributed pattern.

Computational cost: The Sobol sequence generation involves three key steps: bi-
nary expansion, direction number calculations, and bitwise XOR computation. In practice,
precomputed direction numbers are used to simplify the process. Thus, we consider only
the costs of binary expansion and bitwise XOR computation. Converting n to its binary
representation and reversing it requires O(log,n) operations. For a d-dimensional Sobol
sequence, each dimension performs a bitwise XOR with the corresponding direction num-
bers, with a complexity of O(d). Hence, generating a single point has a complexity of
O(logy n + d), which simplifies to O(logn) when d is small and independent of n. Con-
sequently, the total complexity of generating the first n points of the Sobol sequence is
O(nlogyn).

2D Halton Sequence (8 points) 2D Sobol Sequence (8 points)
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Figure 15: Low-discrepency sequences

2D Halton Sequence (128 points) 2D Sobol Sequence (128 points)

1 02D Uniform Random Sampling (128 points)
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Figure 16: Low-discrepency sequences and uniform random sampling

6.4 Benefits of using low-discrepancy sequences in AdaDKRR

Based on the definition of discrepancy, a point set P is referred to as a low-discrepancy point
set if its star-discrepancy D} (P) satisfies an upper bound of the form D} (P) = O (%)

as n — oo, where ag > 0 (Dick and Pillichshammer, 2010). Both the Halton sequence
and the Sobol sequence are low-discrepancy, which enhances the accuracy of QMC inte-
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gration, as discussed in Sections 6.1-6.2. Specifically, the D} (P) of Halton sequence is
asymptotically of the order O((logn)?/n) with ag = d, as shown in (Leobacher and Pil-
lichshammer, 2014, Theorem 2.35). Although the Sobol and Halton sequences share the
theoretical discrepancy upper bound O((logn)?/n), the Sobol sequence’s carefully designed
direction numbers reduce inter-dimensional correlations, making the ay value often smaller
than d in practice, resulting in a more uniform distribution and making it more effective for
numerical integration compared to the Halton sequence in high-dimensional applications.
However, the asymptotic expression for the star discrepancy of uniform random sampling

isDf=0 IOTgL n), which is slower than the asymptotic expression O((logn)®d/n). Con-
sequently, a disadvantage of Monte Carlo methods (based on uniform random sampling)
is their slow convergence rate for integration error e(f, P), which is of the order O(1//n)
(Leobacher and Pillichshammer, 2014), significantly slower than the O(1/n) convergence

rate of low-discrepancy methods (ignoring logarithmic factors).

Table 4: Comparison of Halton sequences, Sobol sequences, and uniform random sampling

Concerns in addressing data silos during local processing stage

Methods Star discrepency D, Point generation cost Reproducibility on local machines
ocal approximation accuracy concern omputation efficiency concern ommunication efficiency concern
Local approgimati ” Computati ceiency . I iciency
Halton sequences O((logn)?/n) O(nlogyn) v
Sobol sequences O((logn)?/n) O(nlogyd) v
Uniform random sampling O(4y/ k’%) O(n) X

Note: n represents the number of points, and d denotes their dimensionality.

Table 4 compares Halton sequences, Sobol sequences, and uniform random sampling
across different evaluation metrics. From the comparison, we observe that Halton and
Sobol sequences exhibit low discrepancy, enabling more accurate numerical integration ap-
proximations. Additionally, they achieve this without incurring significant computational
cost compared to uniform random sampling. Furthermore, these sequences can be repro-
duced independently by distributed local machines, allowing local machines to use the same
basis functions without requiring communication about the set of centers. Overall, Halton
and Sobol sequences are well-suited for addressing data silos during the local processing.

Appendix C: Proofs

In this part, we use the well-developed integral operator approach (Smale and Zhou, 2007;
Lin et al., 2017; Rudi et al., 2015) to prove our main results. Our main novelty in the
proof is the detailed analysis of the role of the weight % in (1) and a tight bound on
local approximation. Our proofs are divided into four steps: error decomposition, local

approximation and global approximation, generalization error of DKRR, and generalization
error of AdaDKRR.
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6.5 Error decomposition based on integral operators

Let D be a set of data drawn i.i.d. according to a distribution p. Denote by Sp : Hx — RIPI
the sampling operator on Hy

SDf = {f(xl>} (zi,y:)€D-
Its scaled adjoint Sg RIPI & Hp is
1
S};c = H Z ciKy,, c e RIPI.
(zi,y:)€D
Let Lg p be the empirical version of Ly and it is defined by
Lxpf:=ShSpf = Z flx
(x7y )eD

Then we have (Smale and Zhou, 2005)
foa = (Lr,p+ M) ""Shyp, (23)
where yp == (y1,...,yp)"-
To present the error decomposition of DKRR, we need the following lemma that can be

easily deduced from (Guo et al., 2017a, Prop.4) or (Chang et al., 2017b, Prop.5).
Lemma 10 Let f 5 be defined by (1). We have

-] <5 08 o~ ] 5 20 5]
j=1

where

foa=(Lrp+M)"'Lrpf, (25)
is the noise-free version of fp x.

With the help of the above lemma, we can derive the following error decomposition for
DKRR based on integral operators.

Proposition 11 Let fD 5 be defined by (1). If Assumption 2 holds with % <r <1, then

E[IFps-£l2] < 22"5,'%’”15[@ iy “2”53',1;\2 Qb Py 26)
where

Opy = H(LK,D+)\I)_1/2(LK+/\I)1/2 (27)

Ppa = H(LK+)\I)_1/2(LK7Dfp—SIT)yD)HK. (28)
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Proof of Proposition 11. Due to (23) and (25), we obtain
for—Ffo=(Lkp+ /\I)_lLK,D —I)fp=ALk,p+ )\I)_lfp (29)

and
for— foa=(Lxp+ M) (Lx.pfo — Shyp). (30)

Then, we get from (27), (28), (30), (29) with D = D;, A = \;, and Assumption 2 with
% < r <1 that for any 1 < j < m, there holds

Hfgj’)\j = follo < MlI(Lk + )‘jI)l/z(LKﬁDj + Aj[)_lprK
- —1/2 T T
< NQp; \ Lk p; + A) V2rh / IPpllp < NS Q%)j,AthHp

and

15D, = oyl < 1Lk + MDY (Lic o, + M) (Shup, — Lo fo)lk < @b, A, Ppya;-

Plugging the above two estimates into (24), we then obtain

_ " |D; D;|?
g ||fD7X—fp||,2)} §Z||D||>\2TE [Q }Hh I + Z|‘D||2 [ b PDyA,
st

This completes the proof of Proposition 11. |

We next derive an error decomposition for AdaDKRR in the following proposition.

Proposition 12 For any 6 > 0 and any \ € A, if Assumption 1 holds and \D;-T] ~ |D}’“l],

then
Ada 1(1+log |A])m
[Hfl“* ff’H } |D|
2
4 E global |Dtr, 31
+ I'Illn Z|Dt7" D”)\nu Z |Dt7“fDJ7>‘ Z |Dt7.|fD AT fp a( )

p p

where CY is an absolute constant.

To prove the above proposition, we need the following lemma which can be found in
(Gyorfi et al., 2002, Theorem 7.1) (see also (Caponnetto and Yao, 2010) for a probabilistic
argument).

Lemma 13 For a given data set D, let D' and D™ be the training set and validation set
respectively. Under Assumption 1, for any § > 0 and any A € A, there holds

1+ log |A|

|:H7TMth7 pr } (1+496) mlnE Dlﬂ'MfDn A — f,,”ﬂ +C’ Dl

where C' = M?(16/§ + 35 + 196).
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With the help of the above lemma, we can prove Proposition 12 as follows.
Proof of Proposition 12. Due to (7), we have from Lemma 13, |D;?“l| ~ |D§’”|, (6), and
Jensen’s inequality that

Ada 2 . |Dj lobal 2
: < E H go’ra* N H
|:HfD)\ fp”p] = ;:1: ’Dtr’ [ REES N T o

m
|D§r . global Cl 1+ log |A|)
(vt ] S

ir

L il 1+10g\A])
< 1 5 nE H glibal . H 1
— + Z|Dt'f“ml |: f A n,u fP |D|
2
Cim(l + log ‘AD global
< D] +2(1+49) mln Z ‘DtT‘E D" A Z ‘Dtrl fDW\
o

2

+E Z ‘Dtﬂ fDJ,)\ fp )

p

where we use (a + b)? < 2a® + 2b? in the last inequality and C’, C; are absolute constants.
This completes the proof of Proposition 12 by setting § = 1. |

6.6 Local approximation and global approximation

Due to Proposition 12, it is crucial to derive the error of the global approximation (5) as
well as the local approximation (4). In this appendix only, we denote by fl"C the local
approximation (4) with D;’” = D, s =|D|, and Ay = X for the sake of brevity. The derived
error of local approximation is shown in the following proposition.

Proposition 14 If (11) holds with 1/2 < r < 1, then we have
H fl?acx\,u - va/\H <u ”hPHp ((QDWQE,# + 1) Qéi,u + Q%,u)
+ u? (A ( “12Qh \Ppa+ AT2QT A ) (Qou+ (20uQb,y +1) Q=) (32)
where || - || denotes the operator norm and
Q= ||+ D) A Lo+ D) 2| (33)
Before providing the proof of the above proposition, we introduce several interesting
tools. Let Pz, be the projection from Hx to B, k. Then for an arbitrary v > 0, there
holds
(I—-Pg,)' =1-Ps,. (34)
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Let Tz, : B,k — R™ be a sampling operator defined by Tx=, f := {f(2;)}s,e=, such that
the range of its adjoint operator TETn is exactly in B,, g, and let UXVT be the SVD of Tg,, .
Then we have

viv=r1 vvl=p. (35)

Write
9z, 4(Lip) = VVTLg pV +pul) V7T (36)

Then it can be found in (9) and (Rudi et al., 2015) that

loc

Doy = 92au(Lk,0)Li,D DA (37)
For an arbitrary bounded linear operator B, it follows from (35) and (36) that
9z, u(Lx,p)(Lxp+pul)VBVT =VBVT. (38)
Inserting B = (VI Lk pV + ul)~! into (38), it is easy to derive (Sun et al., 2022)
(L0 + 1I) gz, (L0)(Lic,p + pI) /2] < 1. (39)

Besides the above tools, we also need the following two lemmas that can be found in
(Rudi et al., 2015, Proposition 3) and (Rudi et al., 2015, Proposition 6), respectively.

Lemma 15 Let H, K, and F be three separable Hilbert spaces. Let Z : H — K be a bounded
linear operator and P be a projection operator on H such that rangeP = rangeZT. Then
for any bounded linear operator F : F — H and any X > 0, we have

|1 = P)FI < 372|272 + A1) 72|

Lemma 16 Let H and IC be two separable Hilbert spaces, A : H — H be a positive linear
operator, Vayx : H — K be a partial isometry, and B : K — K be a bounded operator. Then
for all 0 < r* s* <1/2, there holds

|47 Vi BV ca” | < |V cAViK ) BOAEcAVa)* |
With the help of the above lemmas and the important properties of gp,, ,, in (38) and

(39), we prove Proposition 14 as follows.
Proof of Proposition 14. The triangle inequality yields

1550 = foallo < An(D. X, ) + Cn(D, A, ), (40)
where
An(D A p) = [l(92,.u(Lr,p)Lr,p — )Pz, fDAll,
Cn(DsA ) = (920 (Lr,p)Li,p = I)(I = Pz,) fpall,-

We first bound A, (D, A, 1). It follows from (38) with B = I that
Pz, =g=,,(Lk,p)(Lrxp+pl)Ps,,
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which together with the definition of A, (D, A, 1) yields

An(D, A\, 1) = pllg=,, u(Li,p) Pz, fo A p-

Then we have from the triangle inequality that

An(D, A p) < pllgz,w(Lr,p) Pz, foll, + 1 llgz,u(Lr,p) P, (fox — fo)ll,
= An,l(Dnu') +A’n,2(D7A7,u)' (41)

To bound A, 1(D, i), noting that Lk p is a positive operator, we have ||[(VT(Lg p +
pV) =Y < pm~! for » < 1 (Rudi et al., 2015). Recalling further (35) and the Cordes
inequality (Bhatia, 2013)

[A“BY < [AB|*,  0<u<1 (42)

for arbitrary positive operators A and B, we get from Lemma 16 with A = (Lg p + pl),
V=V, B=VTLgpV +ul)~t r* =1/2, and s* = r — 1/2 that

1/2 r—1/2
An1(D.p2) < | Li20m, u (Leo)VVT LI,

< wQE, Il |[(Baep + 1) g2, (Lico)V VT (Lic.o + uI) =72

< pQE, | (VT i + VYAV (Lo + V)V (Liep + uD)VY 2 10,
< wQB L (VT (Lo + 1)) V[ 1Rl

< /"LT.Q%",/L ||hp||p- (43)

To bound A, 2(D, A, 1), we need the following standard estimate of || fp x — f,|lx (Capon-
netto and De Vito, 2007; Steinwart et al., 2009; Lin et al., 2017; Chang et al., 2017b), which
can be derived in a way similar to that used to prove Proposition 11. Under (11) with
r < 1, there holds

Ifpx — follk < A7Y2QF \Ppx + N 2Q5 A . (44)

Then, it follows from (35), (42), and Lemma 16 with A = (Lxp + pl), Vux =V, B =
(VILgpV + pI)~t, r* =1/2, and s* = 0 that

An2(D, A 1) < HL}(/ngn,M(LK,D)VVTH Ifox — foll ¢
19p. (/\_I/QQ%,APD,A + AT Q%,X1||h||p) H(LK,D + #I)I/QQEn,u(LK,D)VVTH
1Qp.u (A2Qh xPoA+ N T2QES I, ) || (VT (Lo + nDV) |

MI/QQD,;L (A_1/2Q2D,)\,PD7)\ + AT_I/QQ%,;1||h||P> ) (45)

IN A

IN

Plugging (43) and (45) into (41), we obtain
-An(Da >‘7 ,LL) < MTQg,u||hP||P + :U’1/2QD7# (A_1/2Q2D,)\,PD7)\ + AT_1/2Q%:;1Hth> ) (46)
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We next bound C, (D, A, ). Similar to the above, we have

Cn(D, A1) < (920 u(LrD)Lr,p — DI = P=,) foll,
+ g=nuLr,p)Lr.p — 1)L = P=,)(fox = fo)ll,
=: Cn,l(D, ,LL) + Cn’Q(D, )\, ,LL)

Due to Lemma 15, we have

| = Pe) @+ D)) <0 (L, + 0D 7Lk + 0D) 2| < 120z, 0

Then, it follows from (39), (42), and (34) with 7 = 2r that

Cna(D,p) < HLK 92,.u(Lr,p)Li,p(I — PEn)L;(_l/2H 17l

I L1/2(I j r1/2HHh H

IN

P T

ryrr—1/2
x (LK+NI)1/2(I—PEn)2 LY H 170ll,

| ) 21 = P L,
< (QouQbyu+ 1) gl (Lo + u0) 2 — P 1 - P 15
< (QpuQpyut+1) Il 1O, “

Noting (44), we get from (34), (39), (42), and (48) again that

IN

IN -+

X

IN -+

IN

Cn 2(D Aaﬂ)
L9z, (L) Li.p(I — P=,) </\_1/2Q2D APp+ Ar_l/zQ%}%Hp)

( I/QQD)\,PD)\"’_)\T 1/2Q27“ 1||h|| )

LI -Ps))

9p.u9D., H(LK,D + 129z, (L p)(Li.p + pul)*/?
(Lic + )21 = Ps,) | (7720, xPoa+ X205 3 A, )

(Lic + pD) Y21 = P2,)| (A12Q@h P+ N 2035l )

(20,uQh, +1) (N12Qh\Poa + NGBS ) | (B + uD) V(1 = P,)

(QD“LLQ*D#le)( I/QQD/\'PD)\JF)\T 1/2Q2r IHhH ) 1/2 =

Inserting (49) and (50) into (47), we have

Ca(D A1) < (Q0u@b, +1) (AT2Qh A Poa+ N 2QE A, ) 12 Qs,

+ (QpuQp, + 1) 1hllpp" OF, ..

45
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Plugging (46) and (52) into (40), we get
785 = toa] < 0 Wl (@01 +1) OF, + 95,)
+ ol <)\*1/2Q2D,)\PD,)\ + >\’“71/2Q257;1Hh\\p) (Qpyu+ (QpuQp, +1) Q=) -

This completes the proof of Proposition 14. |

Based on Proposition 14, we can derive an error estimate for the global approximation
directly.

Proposition 17 If (11) holds with 1/2 <r <1, then

lobal 2
poloml ngr\fm Zm[rrm I, (2o Qi +1) QF, i+ Qi)

P
1/2 [ \—1/2 —1/2 H2r—1 «

u/ ( Q% \Ppyrp + X205 Hth> (202 + (Qorr Qb + 1) sz)} .

Proof of Proposition 17. It follows from (5) and Jensen’s inequality that

m

global loc loc
For A Z |Dt7~‘f A Z ‘Dtr| ( D“‘z\u fDJ')‘) Z Hf b A,u_ijvAHp‘

But Proposition 14 with D = D;’" for j =1,...,m yields
|78 3= Foral] < 07 Mol ((Qopra @i+ 1) @2+ OB )
S (Al/zQ%;r,APD;f,A + /\Tl/QQQDT;Z,&Hh’O (QDg’“,u - (QD?,MQ}J;’",;L t 1) QEW) ‘

Combining the above two estimates proves Proposition 17. |

6.7 Proof of Theorem 1 and Corollary 2

To prove Theorem 1, it suffices to bound E [Q‘gj )\} and F [Q4Dj )\ij%j A which requires

several auxiliary lemmas. The first one focuses on bounding Pp ) derived in (Caponnetto
and De Vito, 2007; Lin et al., 2017).

Lemma 18 Let D be a set of samples drawn i.i.d. according to p and 0 < § < 1. Under
Assumption 1, with confidence at least 1 — &, there holds

1 N 2
Ppa < 2M(H+l)<|D|\f)\+ D >log5. (53)
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The second one aims to bound
R = ||(Lic + A3 (Li = Lig.p) (Lic + A1) 2 (54)
that can be deduced from (Lin et al., 2021, Lemma 6).

Lemma 19 Let D be a set of samples drawn i.i.d. according to p. If ﬁ <A< 1 and

N(X) > 1, then
P {RD,A > ﬂ < 4exp{ VAID| } (55)

T Cr(1+1og N (V)
where CF := 4max{(k? +1)/3,2Vk2 + 1}.

Due to the definition of R p x, the bounds of Qp  and Q7 , can be given in the following
lemma, whose proof is rather standard.

Lemma 20 If Rp y < 1/4, there holds

243

Qpa < 3f (56)
and \f
6

A< 5 (57)

Proof of Lemma 20. A direct computation yields

(L + MDY (L p + M) YL + AT)Y/?
= (L + \DY?[(Lgp + M) = (L + AD) Y (L + ADYV2+T=1
+ (Lx + M)"Y2(Lg — L p)(Li + M) "Y2(Li + MXDY? (L p + M) " (L + A)Y2.

Thus,
(L +ADYA(Licp + AD " (L +AD2|
1
< 1+ H(LK FADY2(Licp + M) YL + AI)l/QH .

This implies
(L + ADY2(Liep + M) 7Y (L + AD)V?| <

Lol >

and (56). Then,

1
H(LK,D + M)V (L — Lg.p)(Lx.p + )\I)’l/zH < Q) \Rpp < 3
But
|(Crn + ADY2 (L + AD T (Lo + ADY?)

1
< 143 H(LKD S ADYA(Lg + M) (Li.p + /\1)1/2H .
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Therefore, we have

H(LK,D + AD)Y2(Lge + M)~ YLk p +)\I)1/2H <

| W

This completes the proof of Lemma 20. |

For further use, we also need the following probability to expectation formula (Lin et al.,
2024).

Lemma 21 Let0 < 0 <1, and let £ € Ry be a random variable. If & < .Alogbg holds with
confidence 1 — § for some A,b,c > 0, then

Blg] < cl(b+1)A,
where I'(-) is the Gamma function.

With the help of the above lemmas, we can derive the bounds of E |:Q4D7>\P%7>\i| and
FE [Q‘g /\} as follows.

Lemma 22 Under Assumption 1, if \|D| > (20CF (log(1+#)+2))%log? | D| for somev > 1,
then

. 1 N\
B[0P < Co<<|D| i |1(>|)> +1D) /2>, 59
E[Qh,] < 52+r)"™E VO<u<d, (59)
E[(@h\)"] < B5@A+r)"?,  VO0<u<do, (60)

where C§ := 2(2(k + 1)M)? max{~y(v + 1)2",2x"}.

Proof of Lemma 22. If Rp )y < 1/4, it follows from Lemma 20 and Lemma 18 that, with
confidence 1 — 4, there holds

2v v 1 N()‘) 2 '
QD,)\PD,)\ S <4M(KZ + 1) <|D|\/X + m) log 5)

v
Then Lemma 21 with A = <4M(/<c—|— 1) (|D|1ﬁ + W%)) , b=, and ¢ = 2 implies

E[QF\PhAlRp A < 1/4] <2T(v+1) <4M(m+ 1) (Dllﬁ + /N(A)>) . (61)
< kAL a

DI
But A\|D| > (20C} (log(1 + &) + 2))?log* | D| together with Lemma 19, N()) nd
A > |D|7! yields

20C ¥ (log(1 2N 1oe? | D
P[RD7>\>1/2}§4exp{_ vCi (log(1 + k) + 2) log” | ’}

CT(2 +log((x + 1)|D]))
< dexp{—2vlog|D|} = 4|D|"%. (62)
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Therefore, we get from Q%),AP}?)),A < (2(k + 1)kMX=3/2)" and (62) that

E[QF:Phal = E |Qh s PhalRoa < 1/4] PlRpA <1/4

+ E[QbaPha R > 1/4] PR, > 1/4]

v K L N v K kMN3/2)Y|D| 72
< 2l (v+1) <4M( +1)(|D\ﬁ+ D) )) +4(2(k + 1)sMAX3%)?|D| 2
K Ymax{I'(v v 2KY L Ni()\) U —v/

< 2(2(k+1)M) {T(v+1)2",2 }<<D|ﬁ+ |D‘> + | D] 2>.

This proves (58). Noting further

Opr<V1+ RATY2,

we have from 0 < u < 4v, Lemma 20, and (62) that

IN

E [Q}\|Rpx>1/4] P[Rpx > 1/4]+ E [Q} \|Rpx < 1/4] P[Rp < 1/4]
4(1 + K)Y2 D[220 4 992 < 5(2 + k)2,

E[Qp,]

IN

The bound of (60) can be derived in the same way. This completes the proof of Lemma 22. B

We then turn to prove Theorem 1.

Proof of Theorem 1. Noting (13) with C; := (4C7(log(1 + k) + 2))2, we have A\|D;| >
(4C5 (log(1 + k) + 2))%log* | D,| for all j = 1,...,m. Then, it follows from Lemma 22 with
v=2 u=4r, (13), r > 1/2, and (14) that

i'amm 26 (03, ]

* D — o D r r
o > Blores > oo

1 1
j:|Dj| 2| D| 275 log* | D) 3:1D;|<|D| 275 log* | D)

2C5|D| 7%, (63)

IN

IA
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where C3 := 5(2 + k)? (4C5 (log(1 + k) + 2))47"th”l2). Furthermore, it follows from Lemma
22 with v = 2, Assumption 3, and (13) that

> P [oh b

2
D2 1 N())) _
80M?(k +1)* |D; + EZA B WES |
(H ) jzz:l ‘D|2 |D]’ Tj |-Dj’ ’ J‘
D;

160M°(k + 1)* D71 <2|D|_1>\j1 + ||D||N( ))

J=1

IN

IN

IN

D;
160(Co + 2)M?(rk + 1)*|D|~ 1Z<\D| A +|‘D|‘)\ >
7j=1

But (13) and (14) yield

> (' 13h)
> ID|7IA! +’D|A)

< DI
1
3:|D; || D| 2775 log* | D)

IN

+ 2

1
3:1D;|<|D| 275 log* | D

(4C; (log(1 + k) +2)) 2 (m!D\ﬁ;ﬁl+!D\T?s+1og—4\py+‘pyﬁs>

Dj|
D1>\ +’ A)

IN

< 4(4Ct(log(1 + k) + 2))~%|D|7 5.

Thus, we have

> e
. [DP
where Cj := 640(Co + 2) M?(k + 1)*(4C5 (log(1 + k) + 2)) 725, Plugging (63) and (64) into
Proposition 11, we complete the proof of Theorem 1 with Cy = 4C5 + 2C35. |

__2r
E|Qh, 1P, < CilDI 7, (64)

The proof of Corollary 2 is almost the same as above. We present it for the sake of
completeness.
Proof of Corollary 2. Setting C; := (4C7(log(1+k)+2))?, we have A|D;| > (4C; (log(1+
x) +2))%log* |Dy| for all j = 1,...,m. Then, it follows from Lemma 22 with u = 4r and
v = 2 that

m

Z pbInze [, }scg‘z"%"\m 25 _ o3| p| e,
j=1
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Furthermore, it follows from Lemma 22 with v = 2, Assumption 3, and (16) that

m
D, :
> (o [%ha b

2
< 1 2) M*? nYD|! DI7'A! |
< 160(Ch + 203 (n + 1)*DI” ;(u + iy

2 e —2s |1 =Zrostl Ty
< 160(Co +2)M? (ks + 1)*(4CT (log(1 + k) + 2)) D] ™" (m|D| 755" +|D| 7 )

< C3|D| .

Plugging the above two estimates into Proposition 11 completes the proof of Corollary 2.
[ |

6.8 Proof of Theorem 3

In this part, we use Theorem 1 and Proposition 12 to prove Theorem 3. Firstly, we present
a detailed bound of the global approximation as follows.

Proposition 23 Under Assumption 1 and Assumption 2 with 1/2 < r < 1, if px is a

log |DI"|

uniform distribution, p > (8C(log(1 + k) + 2))? Maxj—1,..m IDit-TI]’ =, satisfies (8) for
J

some ¢, 3 > 0, and n satisfies upn® > 2c, then for any X € (u, 1), there holds

2

tr
global
E Dt?")\# Z |Dt7.‘fDJ,>\
P

2
| DY 1 N(N)
< C 2r C )\21” 1 Dtr -1
e +Z|Dtr| o gy TP

where Cy is a constant depending only on ||h,l,, M,r,c, and 3.

To prove the above proposition, we need the following preliminary lemma.

Lemma 24 If px is a uniform distribution, =, satisfies (8) for some ¢, > 0, and n
satisfies un® > 2c, then

Oz, < V2. (65)
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Proof of Lemma 24. From the definition of the operator norm || - || and the fact || f||x =

sup (f,g)K, we obtain
lgllx<1

|Lx — Lz, = sup |(Lxz, — Li)fllk = sup  sup ((Lxz, — Lk)f, 9)x
Ifll <1 Iflx<1|lgllx<1

= sSup </X f(x,)Ka:’de - % Z f(ék)ng,g>

llgllx <1,)| fllx <1

K

= sup /f Ky, g dex—*Zfﬁk (Keir 9) i

lgllx <Ll fll x <1 —1

- Pl o = 3 F(@ole)

lgllx <Ll fllx <1

Then, it follows from (8) that
ILkz, — Lrll < en™?.

Therefore,

I(Lx +pD) " (L = Lz, )(Li + pD) P < ep™'n 7P,
Then it follows from un® > 2¢ that
I(Lx + pD) ™ (Lic = Lz, ) (L + pD) 72| < 1/2.

Noting further

bz, = || (Lu + D) 2 (Lics, + D)L+ uD)

< H (Lic + pD)" [(Licz, + o)™ = (Lic + pD) 7] (Lig + pDY2| +1
< §QD,E,L +1,
we then obtain Qp =, < V2. This completes the proof of Lemma 24. [ |

With the help of the above two lemmas and Proposition 17, we are in a position to prove
Proposition 23 as follows.
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Proof of Proposition 23. Due to Proposition 17, Holder’s inequality, Jensen’s inequality,
and the basic inequalities (a +b)? < 2a? + 2b% and (a+b)* < 8a* + 8b* for a,b > 0, we have

2

global
E t7‘>\u Z’Dt'f’ fDJ,A

p
tr

|Dtr D}
2r 2 * Ar 2r
47 |hll3 D :‘D‘ZT,E[(QDWQD;T,NQ Q~nu] 467 Il Zyptq 25,
j=1
= ’Dtr 4 4r—2 18r—4 4 2
j r— r—
-+ 16M E ’DtT’ < |: QDtr PDjTV\_‘_)\ QDﬁr’)\”h”p:|>
j=1

4 1/2
< [QDtr (QD;r’“QBéTyu—l—l) Qén7l£:|> ‘

Using (59), (60), and Lemma 24 with u = 4 and v = 4, we get from Holder’s inequality and
1 4 tr
w > (8C (log(1 + k) + 2))? maxj—1, _m % that
J

IN

X

2
E [(QD%MQ};;T,M + 1) Q‘éﬁuu] <271 45024 k) (4 + k).
Moreover, it follows from (59) with v = 4r and v = 4 that
|:QDtr ] S 5(2 + ’i)zT

Using (58) with v = 4 and (59) with u = 87 —4 and v = 4, we obtain from A > (8C7 (log(1+

log? | Dt"
k) +2))? maxj—1,._m % that
J

1/2
( |: QDtr )\Pé;r)\ + )\4T_2Q8D1”§Tj4)\||h||§:|>

2

. 1 N _ . -

< ATHep)? ( + ) + D7) + ARG V(2 + 1)
DX\ DY ’ ’

Furthermore, Lemma 22 with v = 4 and Lemma 24 yield

( [QDtr <QD§T’MQE§TW+1>4Q45n74>1/2

(el ]) oot (14 (e lot ) (<[00 ]) )

< VB(24 k) +4V2 + 4V24V10(2 + K) (4 + k).

IN
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1 4 tr
Combining all the above estimates, we have from p > (8Cf(log(1+£)+2))? max =1, m %
J
that
. 2
,
lobal
E |50, - Z ’D§r| Foall | < ¥ Ihpl2 (227431 + 52+ K) (4 + £)) +20(2 + K)?")
p

+ 160 (VB2 + 1) +4V2 4+ 4V24V10(2 + K)(4 + 1) )

2

— * - |Dt7" 1 N)‘ r|— r— r—

< [(ATHEen Py ‘Dtr|ﬁ+ |l)(tr|) DT AN R)2VE(2 + 1)2 !
j J

2
|DY| 1 N(A)
< 2r 2r—1 Dt'r‘ —1
Cap® + Cap | A +Z‘Dn«| ’D§r|A+ \D™ + | DY ,

where Cj is a constant depending only on , M, r, Cg, and ||h,||,. This completes the proof
of Proposition 23. [ ]

Finally, we prove Theorem 3.
— 1 1
Proof of Theorem 3. Let \ := C;|D| z+. We have from |D;| > |D|z+s log* |D| and
Assumption 3 that

— 2

1Dy | 1 N(A) N R 2

Z!D'””I Drs T\ xpey | I ) =GP
J J

where Cj is a constant depending only on Cy and C;. Then it follows from Proposition 23
that, under (18), there holds

2
global ‘DtT ’ ~ o o1
E Dt’")\,u Z ‘Dt?”’fDﬁ)‘ < (s </L —|—Iu,‘D| 2r+s)’

p

where C3 is a constant depending only on Cy, Cy, and Cy. Furthermore, it follows from
Corollary 2 that, under (18), there holds

2

__2r
E Z’DtﬂfD —Jo|| | < CalD[ s,

p

Plugging the above two estimates into Proposition 12 and noting p < ]D|7T1+S, we have
Ad 2 log A __2r
|:HfD g* prp:| S 05 <m ‘D|| ‘ + ’D| 2r+s R

where C5 is a constant depending only on Cs, Cy, and C7]. This completes the proof of
Theorem 3. ]
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