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Abstract

We investigate the learning rate of multiple
kernel leaning (MKL) with ¢; and elastic-net
regularizations. The elastic-net regulariza-
tion is a composition of an ¢;-regularizer for
inducing the sparsity and an fs-regularizer
for controlling the smoothness. We focus on
a sparse setting where the total number of
kernels is large but the number of non-zero
components of the ground truth is relatively
small, and show sharper convergence rates
than the learning rates ever shown for both ¢4
and elastic-net regularizations. Our analysis
shows there appears a trade-off between the
sparsity and the smoothness when it comes
to selecting which of /; and elastic-net reg-
ularizations to use; if the ground truth is
smooth, the elastic-net regularization is pre-
ferred, otherwise the ¢; regularization is pre-
ferred.

1 Introduction

Learning with kernels such as support vector ma-
chines has been demonstrated to be a promising ap-
proach, given that kernels were chosen appropriately
(Schélkopf and Smola, 2002, Shawe-Taylor and Cris-
tianini, 2004). So far, various strategies have been em-
ployed for choosing appropriate kernels, ranging from
simple cross-validation (Chapelle et al., 2002) to more
sophisticated “kernel learning” approaches (Ong et al.,
2005, Argyriou et al., 2006, Bach, 2009, Cortes et al.,
2009b, Varma and Babu, 2009).

Multiple kernel learning (MKL) is one of the system-
atic approaches to learning kernels, which tries to
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find the optimal linear combination of prefixed base-
kernels by convex optimization (Lanckriet et al., 2004).
The seminal paper by Bach et al. (2004) showed that
this linear-combination MKL formulation can be inter-
preted as ¢;-mixed-norm regularization (i.e., the sum
of the norms of the base kernels). Based on this inter-
pretation, several variations of MKL were proposed,
and promising performance was achieved by ‘inter-
mediate’ regularization strategies between the sparse
(¢1) and dense (f2) regularizers, e.g., a mixture of
{1-mixed-norm and ¢2-mixed-norm called the elastic-
net regularization (Shawe-Taylor, 2008, Tomioka and
Suzuki, 2009) and ¢,-mixed-norm regularization with
1 < p < 2 (Micchelli and Pontil, 2005, Kloft et al.,
2009).

Together with the active development of practical
MKL optimization algorithms, theoretical analysis of
MKL has also been extensively conducted. For /¢;-
mixed-norm MKL, Koltchinskii and Yuan (2008) es-

tablished the learning rate diFon T 4 dlog(M)/n
under rather restrictive conditions, where n is the
number of samples, d is the number of non-zero com-
ponents of the ground truth, M is the number of
kernels, and s (0 < s < 1) is a constant represent-
ing the complexity of the reproducing kernel Hilbert
spaces (RKHSs). Their conditions include a smooth-
ness assumption of the ground truth. For elastic-net
regularization (which we call elastic-net MKL), Meier
et al. (2009) gave a near optimal convergence rate

d(n/log(M ))_ﬁ Recently, Koltchinskii and Yuan
(2010) showed that MKL with a variant of ¢;-mixed-
norm regularization (which we call L;-MKL) achieves
the minimax optimal convergence rate, which success-
fully captured sharper dependency with respect to
log(M) than the bound of Meier et al. (2009) and es-
tablished the bound dn~ T+ + dlog(M)/n. Another
line of research considers the cases where the ground
truth is not sparse, and bounds the Rademacher
complexity of a candidate kernel class by a pseudo-
dimension of the kernel class (Srebro and Ben-David,
2006, Ying and Campbell, 2009, Cortes et al., 2009a,
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Table 1: Relation between our analysis and existing analyses.

regularizer smoothness (¢) minimaxity convergence rate
Koltchinskii and Yuan (2008) 0 g=1 ? diTen " THs 4 LoD
Meier et al. (2009) Elastic-net g=0 not optimal d (% s
Koltchinskii and Yuan (2010) 0 =0 loo-ball  (d+ Ry y-)n~ Trs 4 LosD
This paper Elastic-net 0<¢<1 £3-ball (4) Thets R;fﬁ + U“%(M)
0 g=0 £1-ball AT n " T Rf% 4 dlog(M)

Kloft et al., 2010).

In this paper, we focus on the sparse setting (i.e., the
total number of kernels is large, but the number of
non-zero components of the ground truth is relatively
small), and derive sharp learning rates for both L;-
MKL and elastic-net MKL. Our new learning rates,

di;: n_ﬁRfTSS* + C“LW)
»f n ’

(L1-MKL)

2s
(Elastic-net MKL) dTfatsn ™ Trats Ry i +

’ n
are faster than all the existing bounds, where Ry ;-
is the f;-mixed-norm of the truth, Ry 4« is a kind of
ly-mixed-norm of the truth, and ¢ (0 < ¢ < 1) is a
constant depending on the smoothness of the ground
truth.

Our contributions are summarized as follows:

(a) The sharpest existing bound for L;-MKL given by
Koltchinskii and Yuan (2010) achieves the minimax
rate on the ¢-mixed-norm ball (Raskutti et al., 2009,
2010). Our work follows this line and show that the
learning rates for L;-MKL and elastic-net MKL fur-
ther achieve the minimax rates on the ¢1-mized-norm
ball and {5 -mized-norm ball respectively, both of which
are faster than that on the £,.,-mixed-norm ball. This
result implies that the bound by Koltchinskii and Yuan
(2010) is tight only when the ground truth is evenly
spread in the non-zero components.

(b) We included the smoothness ¢ of the ground truth
into our learning rate, where the ground truth is said to
be smooth if it is represented as a convolution of a cer-
tain function and an integral kernel (see Assumption
2). Intuitively, for larger g, the truth is smoother. We
show that elastic-net MKL properly makes use of the
smoothness of the truth: The smoother the truth is,
the faster the convergence rate of elastic-net MKL is.
That is, the resultant convergence rate of elastic-net
MKL becomes as if the complexity of RKHSs was l%rq
instead of the true complexity s. Meier et al. (2009)
and Koltchinskii and Yuan (2010) assumed ¢ = 0 and
Koltchinskii and Yuan (2008) considered a situation of
q = 1. Our analysis covers both of those situations,
and is more general since any 0 < g <1 is allowed.

dlog(M)

)

(¢) We show that there is a trade-off between the
sparsity and the smoothness of the estimator. While
L,-MKL gives a sparser solution than elastic-net, a
smoother solution is generated by elastic-net MKL.
Our analysis claims that when the smoothness ¢ of
the truth is small (say ¢ = 0), L;-MKL achieves a
faster convergence rate than elastic-net MKL. On the
other hand, if the truth is smooth, the learning rate of
elastic-net MKL could be faster than L;-MKL.

The relation between our analysis and existing analy-
ses is summarized in Table 1.

2 Preliminaries

In this section, we formulate elastic-net MKL, and
summarize mathematical tools that are needed for our
theoretical analysis.

Formulation Suppose we are given n samples
{(zi,y:)}7—, where z; belongs to an input space X
and y; € R. We denote the marginal distribution of
X by II. We consider an MKL regression problem in
which the unknown target function is represented as
flx) = 2%21 fm(x), where each f,, belongs to a dif-
ferent RKHS H,, (m =1,..., M) with kernel k,, over
X xX.

The elastic-net MKL we consider in this paper is the
version considered in Meier et al. (2009):

M

N 2
A . 1
f = argmin — E (yl—g fm(mz)>
fmE€Hm n 4

(m=1,..., M) i=1 m=1

M
FS (Aol + A ol + A )
m=1

(1)

where || fnlln = \/ 2 iy fm(2i)? and || fun|4,, is the
RKHS norm of f,, in H,,. The regularizer is the
mixture of £1-term 30 (Al + A [ fin 30,0
and fy-term M, /\g")Hme%_[m. In that sense, we

say that the regularizer is of the elastic-net type!

'There is another version of MKL with elastic-net
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(Zou and Hastie, 2005). Here the ¢;-term is a mix-
ture of the empirical Ly-norm || fy,||» and the RKHS
norm || fm||3,,. Koltchinskii and Yuan (2010) consid-
ered {i-regularization that contains only the ¢;-term:
Yo )\gn) Hfm||n+)\én) [l frell 3¢, - To distinguish the situ-
ations of )\én) = 0 and )\én) > 0, we refer to the learning
method (1) with A" = 0 as L;-MKL and that with
)\é") > 0 as elastic-net MKL.

By the representer theorem (Kimeldorf and Wahba,
1971), the solution f can be expressed as a linear
combination of nM kernels: Jou,; € R, fm(z) =
Z?Zl O ikm (z, ;). Thus, using the Gram matrix
K,, = (kn(zi,xj))i;, the regularizer in (1) is ex-
pressed as

M ()\g )\/a;Tam—&—)\é )\/a;rleam

+ )\gn)a;Kmam>7

where a,, = (am;)j=y € R”. Thus, we can solve
the problem by an SOCP (second-order cone program-
ming) solver as in Bach et al. (2004), the coordinate
descent algorithms (Meier et al., 2008) or the alter-
nating direction method of multipliers (Boyd et al.,
2011).

Notations and Assumptions Here, we present
several assumptions used in our theoretical analysis
and prepare notations.

Let H=H1D - D Hy. We utilize the same notation
f € H indicating both the vector (f1,...,far) and
the function f = "M . fo (fm € H,n). This is a
little abuse of notation because the decomposition f =
Zf\f:l fm might not be unique as an element of Lo (II).
However, this will not cause any confusion. We denote
by f* € H the ground truth satisfying the following
assumption (the decomposition f* = fozl 1, of the
truth might not be unique but we fix one possibility).

Assumption 1. (Basic Assumptions)

(A1-1) There exists f* = (ff,...,fr) € H such that
E[Y|X] = XM f2(X), and the noise e := Y —
f*(X) is bounded as |e| < L.

(A1-2) For eachm = 1,...,M, H,, is separable and
Supxex |km (X, X)| < 1.

regularization considered in Shawe-Taylor (2008) and
Tomioka and Suzuki (2009), that is, AY" S Ml +
)\é") SM N fml3,, (e, there is no ||fm|ln term in the
regularizer). However, we focus on Eq. (1) because the

above one is too loose to properly bound the irrelevant
components of the estimated function.

The first assumption in (Al-1) ensures the model H
is correctly specified, and the technical assumption
le] < L allows ef to be Lipschitz continuous with re-
spect to f. These assumptions are not essential, and
can be relaxed to misspecified models and unbounded
noise such as Gaussian noise (Raskutti et al., 2010).
However, for the sake of simplicity, we assume these
conditions. It is known that the assumption (A1-2)
gives the relation || fi|lco < || finll3,, (see Chapter 4 of
Steinwart and Christmann (2008)).

We define an operator T}, : H,, — Hp as

(fns TmGm) o = Elfin(X)gm (X)),

where f,, gm € Hm. Due to Mercer’s theorem, there
are an orthonormal system {¢¢m}em in Lo(II) and
the spectrum {t¢,m }o,m such that k,, has the following
spectral representation:

km((E,{E/) = Z,sz,m¢z,m(m)¢l,m(m/)' (2)
(=1

By this spectral representation, the inner product of
the RKHS H,, can be expressed as (fm,gm)#,, =
S0t B (frms Bem) Lo (11) (Dt.ms Gm) Lo (11) -
Assumption 2. (Convolution Assumption)
There exist a real number 0 < ¢ < 1 and g}, € Hm
such that

(A2 fale) = [ W) (),
X
(Ym=1,...,M),
where kﬁ,’{/”(x, ) = Y, uZ{i¢k’m(m‘)¢k,m(x').

This is equivalent to the following operator represen-
tation:

a
fin = Tigp,
We define g* € H as g* = (g7, -
M
ZnL:l g:n

The constant ¢ represents the smoothness of the truth
fr because f is a convolution of the integral ker-

,gy) and g* =

nel k:gg/ ?) and g7, and high frequency components are
suppressed as ¢ becomes large. Therefore, as g be-
comes larger, f* becomes “smoother”. The assump-
tion (A2) was considered in Caponnetto and de Vito
(2007) to analyze the convergence rate of least-squares
estimators in a single kernel setting. In MKL settings,
Koltchinskii and Yuan (2008) showed a fast learning
rate of MKL, and Bach (2008) employed the assump-
tion for ¢ = 1 to show the consistency of MKL. Propo-
sition 9 of Bach (2008) gave a sufficient condition to
fulfill (A2) with ¢ =1 for translation invariant kernels
km(z,2") = hp(x —2"). Meier et al. (2009) considered
a situation with ¢ = 0 on Sobolev space; the analysis
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of Koltchinskii and Yuan (2010) also corresponds to
g = 0. Note that (A2) with ¢ = 0 imposes nothing on
the smoothness about the truth, and our analysis also
covers this case.

We show in Appendix A (supplementary material)
that as g increases, the space of the functions that sat-
isfy (A2) becomes “simpler”. Thus, it might be natu-
ral to expect that, under the Convolution Assumption
(A2), the learning rate becomes faster as ¢ increases.
Although this conjecture is actually true, it is not obvi-
ous because the Convolution Assumption only restricts
the ground truth, not the search space.

Next we introduce a parameter representing the com-
plexity of RKHSs.

Assumption 3. (Spectral Assumption) There ez-
ist 0 < s < 1 and ¢ such that

(A3)  pjm <cj77, (L<V41<V¥m< M),
where {,ujm}‘;il is the spectrum of the kernel k,, (see
Eq.(2)).

It was shown that the spectral assumption (A3) is
equivalent to the classical covering number assump-
tion? (Steinwart et al., 2009), but the spectral formu-
lation gives a clearer insight for the complexity of the
set of the smooth functions introduced in Assumption
2 (see Appendix A). If the spectral assumption (A3)
holds, there exists a constant C' that depends only on
s and c¢ such that

N(e, By, , Lo(Il)) < Ce™2, (1<Vm < M), (3)
and the converse is also true (see Theorem 15 of
Steinwart et al. (2009) and Steinwart and Christmann
(2008) for details). Therefore, if s is large, at least one
of the RKHSs is “complex”; and if s is small, all the
RKHSs are “simple”. A more detailed characteriza-
tion of the covering number in terms of the spectrum
is provided in Appendix A in the supplementary ma-
terial. The covering number of the space of functions
that satisfy the Convolution Assumption (A2) is also
provided there.

We denote by I the indices of truly active kernels; i.e.,

Lo = {m | [[fllo,. > 0}

We define the number of truly active components as
d = |Iy|]. For f = an\le fm € H and a subset of
indices I C {1,..., M}, we define H; = ®erHm and
denote by f; € H the restriction of f to an index set

2The e-covering number N (¢, By, , L2(IT)) with respect
to Ly(II) is the minimal number of balls with radius e
needed to cover the unit ball By, in Hn, (van der Vaart
and Wellner, 1996).

I, ie., fr =3 ,.cr fm. For a given set of indices I C
{1,..., M}, we introduce a quantity x(I) representing
the correlation of RKHSs inside the indices I:

IS mer Fonll2, e
S et 1l )

k(1) :sup{nZO‘ng

Vfm € Hpn (m € 1)}.

Similarly, we define the canonical correlations of
RKHSs between I and I€¢ as follows:

p(I) :=sup { 1,91 L)

£l 2oy

’ fr € Hr,grc € Hpe,

|\gre ||z, ()
fr# 0,91 # 0}~

These quantities give a connection between the Lo (II)-
norm of f € H and the Ly(II)-norm of {fm,}mer as
shown in the following lemma. The proof is given in
Appendix B in the supplementary material.

Lemma 1. For all I C{1,..., M}, we have

11y = (1= p(1)*)(T) (Z ||fm||2Lg(H)> - @)

mel

We impose the following assumption for x(Ip) and
p(lo).

Assumption 4. (Incoherence Assumption) For
the truly active components Iy, k(1y) is strictly positive
and p(ly) is strictly less than 1:

(A4) 0 < #(o)(1 = p*(Io))-

This condition is known as the incoherence condition
(Koltchinskii and Yuan, 2008, Meier et al., 2009), i.e.,
RKHSs are not too dependent on each other. In addi-
tion to the lower bound (4), we also obtain an upper
bound of the Lo(IT)-norm of f — f* using the Lo(II)-
norms of {f, — f* }mer,- Thus, by the incoherence
condition and Lemma 1, we may focus on bound-
ing the Ly(II)-norm of the “low-dimensional” compo-
nents {fm — [ }mer,, instead of all the components.
Koltchinskii and Yuan (2010) considered a weaker con-
dition including the restricted isometry (Candes and
Tao, 2007) instead of (A4). Such a weaker condition
is also applicable to our analysis, but we employ (A4)
for simplicity.

Finally, we impose the following technical assumption
related to the sup-norm of the members in the RKHSs.

Assumption 5. (Sup-norm Assumption) Along
with the Spectral Assumption (A3), there exists a con-
stant C1 such that

(A3) oo < Cullfmll i Ifm e,
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(Vfm € Hpnym = 1,..., M),

where s is the exponent defined in the Spectral Assump-
tion (A3).

This assumption might look a bit strong, but this is
satisfied if the RKHS is a Sobolev space or is contin-
uously embeddable in a Sobolev space. For example,
the RKHSs of Gaussian kernels are continuously em-
bedded in all Sobolev spaces, and thus satisfy the sup-
norm Assumption (A5). More generally, RKHSs with
~v-times continuously differentiable kernels on a closed
Euclidean ball in R¢ are also continuously embedded
in a Sobolev space, and satisfy the sup-norm Assump-
tion (A5) with s = % (see Corollary 4.36 of Steinwart
and Christmann (2008)). Therefore, this assumption
is common for practically used kernels. A more gen-
eral necessary and sufficient condition in terms of real
interpolation is shown in Bennett and Sharpley (1988).
Steinwart et al. (2009) used this assumption to show
the optimal convergence rates for regularized regres-
sion with a single kernel function where the true func-
tion is not contained in the model, and one can find
detailed discussions about the assumption there.

3 Convergence Rate Analysis
In this section, we present our main result.

3.1 The Convergence Rate of L;-MKL and
Elastic-net MKL

Here we derive the learning rate of the estimator f
defined by Eq. (1). We may suppose that the num-
ber of kernels M and the number of active kernels
d are increasing with respect to the number of sam-
ples n. Our main purpose of this section is to show
that the learning rate can be faster than the existing
bounds. The existing bound has already been shown
to be optimal on the ¢-mixed-norm ball (Koltchin-
skii and Yuan, 2010, Raskutti et al., 2010). Our claim
is that the convergence rates can further achieve the
minimax optimal rates on the ¢;-mized-norm ball and
lo-mized-norm ball, which are faster than that on the
{ oo-mixed-norm ball.

Define n(t) for ¢t > 0 and &, (\) for given A > 0 as
(t) = max(1, VE, t/ /), (5a)

&n = &n(N) = max ( vn Ai% Y, IOg(n]W)) : (5b)

For a given function f € H and 1 < p < oo, we define
the £,-mixed-norm of f as

Ry o= (S0 1w, )

Then we obtain the convergence rate of L;- and elastic-
net MKL as follows.

Theorem 2 (Convergence Rate of L;-MKL and
Elastic-net MKL). Suppose Assumptions 1-5 are
satisfied. Then there exist constants C and vy de-
pending on s,c¢, L, Cy, p(ly), k(Ip) such that, for all n
sufficiently large, the following convergence rates hold:

(Li-MKL) If A" = Va0 (), AT = AAL

)\(") = 0, where A = diFn~ 1+5R1 }fﬂ the general-
ization error of L1-MKL is bounded as

1—s
<d1+s

s—1 1 =
T TE R 4
)

1+b R1+s

If = 12 < 1fe

‘“Og(M’>n<t>2, (6)

with high probability.

(Elastic-net MKL) If A = 4.1 (D), A A =

AAE, A = ), where A = dTR R~ T R, T
the genemlzzatzon error of elastic-net MKL is bounded
as

Hf f HLz(H <d1+q+sn 1+q+SR1+q+S

g+s _ _1l4a
+dTHatsn Trats

(1+Z§(11_+3+;) RW 761 10g(M)> n(t)2,
n

(7)

with high probability.

The rigorous statement and the proof of Theorem 2
is provided in Appendix E in the supplementary ma-
terial. The bounds presented in the theorem can be
further simplified under additional weak conditions: If
Ry, p+ < Cdwith a constant C' (this holds if || 5 [|#,, <
C for all m), then the first term in the learning rate
(6) of L;-MKL dominates the second term, and thus

Eq. (6) becomes
If = £ 13,m
. 28
<0, (dhsnliSR;ffi + (8)

Similarly, as f}or the bound of elastic-net MKL, if
R3 - < CnT+d with a constant C' (this holds if

9%, 1|22,, < V/C for all m), then Eq. (7) becomes
1f = 12

_l+q _ _14q 25
<0, <d1+q+-'n it R

(a0

dlogn(M))' )

We note that, as s becomes smaller (the RKHSs be-
come simpler), both learning rates of L;-MKL and



Fast Learning Rate of Multiple Kernel Learning

elastic-net MKL become faster if Ry y-, R 4« > 1. Al-
though the solutions of both L;-MKL and elastic-net
MKL are derived from the same optimization frame-
work (1), there appears two convergence rates (8) and
(9) that posses different characteristics depending on
)\:(3") = 0 or not. There appears no dependency on the
smoothness parameter ¢ in the bound (8) of L;-MKL,
while the bound (9) of elastic-net MKL depends on gq.
Let us compare these two learning rates on the two
situations: ¢ =0 and g > 0.

(i) (¢ = 0) In this situation, the true function f* is not
smooth and ¢g* = f* from the definition of ¢ (see As-
sumption 2 for the definition of ¢*). The terms with
respect to d are di¥: for L;-MKL (8) and dt for
elastic-net MKL (9). Thus, L;-MKL has milder de-
pendency on d. This might reflect the fact that L;-
MKL tends to generate sparser solutions. Moreover,
one can check that the learning rate of L;-MKL (8)
is better than that of elastic-net MKL (9) because
Jensen’s inequality Ry s < VdRy s gives

Tk RI

Therefore, when the truth is non-smooth, L;-MKL is
preferred.

1-—s 1 2s 1
diFsn~ T+s Rll‘;i < ditsn
9 -

(i) (¢ > 0) We see that, as ¢ becomes large (the truth
becomes smooth), the convergence rate of elastic-net
MKL becomes faster. The convergence rate with re-
spect to n is n~ T for elastic-net MKL that is
faster than that of Li-MKL (n_#) This shows that
elastic-net MKL properly captures the smoothness of
the truth f* using the additional f-regularization
term. As we observed above, L1-MKL converges faster
than Lo-MKL when ¢ = 0. However, if f* is suffi-
ciently smooth (g* is small), as ¢ increases, there ap-
pears “phase-transition”, that is, the convergence rate
of elastic- net MKL turns out to be faster than that of
Li-MKL (d7%n 1+sRH; drietin~ 1+$+SR1+;+S).
This indicates that, when ‘the truth f* is smooth,
elastic-net MKL is preferred.

An interesting observation here is that depending on
the smoothness g of the truth, the preferred regular-
ization changes. This is due to the trade-off between
the sparsity and the smoothness. Below, we show that
these bounds (8) and (9) achieve the minimax opti-
mal rates on the ¢1-mixed-norm ball and the ¢5-mixed-
norm ball, respectively.

3.2 Minimax Learning Rate

Here we consider a simple setup to investigate the min-
imax rate. First, we assume that the 1nput space X
is expressed as X = XM for some space X. Second,
all the RKHSs {H,,,}M_, are the same as an RKHS #H

defined on X. Finally, we assume that the marginal
distribution II of input is the product of a probabil-
ity distribution Q, i.e., II = Q™. Thus, an input
= (zM,...,2M) ¢ ¥ = XM is concatenation
of M random variables {#(")}M_, independently and
identically distributed from the distribution Q. More-
over, the function class H is assumed to be a class
of functions f such that f(z) = f(@,..., M) =
Zf\n/f L fm (7)), where f,, € H for all m. Without
loss of generality, we may suppose that all functions
in H are centered: Ex olf(X)] =0 (Vf € #). Fur-
thermore, we assume that the spectrum of the kernel
k corresponding to the RKHS H decays at the rate of
—%. That is, in addition to Assumption 3, we impose
the following lower bound on the spectrum: There ex-
ist ¢/, ¢ (> 0) such that

¢iTr <y <eiE, (10)

where {u;}; is the spectrum of the kernel k (see
Eq.(2)). We also assume that the noise {¢;}7_; is gen-
erated by the Gaussian distribution with mean 0 and
standard deviation o.

Let Ho(d) be the set of functions with d non-zero com-
ponents in H defined by Ho(d) := {(f1,...,fm) € H |
#{m | | fmll2,, # 0} < d}, where # denotes the car-
dinality of the set. We define the /,-mixed-norm ball
(p > 1) with radius R in Ho(d) as

M
’H,Z;‘I(R) :{f = Z fm ‘ A(g1,-..,9m) € Ho(d),
m=1

ummwm)”SR}.

In Raskutti et al. (2010), the minimax learning rate
on ”H'Z;S(R) (i.e., p= 0o and q = 0) was derived®. We
show (a lower bound of ) the minimax learning rate for
more general settings (1 < p <ooand 0 < ¢ <1)in
the following theorem.

Theorem 3. Let 5§ = ﬁ. Assume d < M/4. Then
the minimaz learning rates are lower bounded as fol-
lows. If the radius of the €,-mized-norm ball R, sat-

2 M
fm, = Tn%gma (Zm=

isfies R, > d% W, there exists a constant C’l
such that
inf  sup  E[|f - f*II7, )

Fopren)i(Ry)

>6 <d1—p<i"ig> noTRRIT 4 dlog(M/d)) . (11)

n
where ‘inf’ is taken over all measurable functions of
the samples {(x;,y;)}1—, and the expectation is taken

for the sample distribution.

3The set Faran(R) in Raskutti et al. (2010) corre-
sponds to 7-{,?;2 (R) in the current paper.
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A proof of Theorem 3 is provided in Appendix H in
the supplementary material.

Substituting ¢ = 0 and p = 1 into the minimax learn-
ing rate (11), we see that the learning rate (8) of L;-
MKL achieves the minimax optimal rate of the /-
mixed-norm ball for ¢ = 0. Moreover, the learning rate
of L;-MKL (that is minimax optimal on the ¢;-mixed-
norm ball) is fastest among all the optimal minimax
rates on £p-mixed-norm ball for p > 1 when ¢ = 0. To

1
see this, let Ry, g« := (3, [fm |5, ) *; then we always

have R; s« < d\=v p.f* < dRo ¢+ due to Jensen’s
inequality, and consequently we have

__2s 1 2s
< d1 p(+s) " T+s RIS
= 125

25
<dn TERL . (12)

1—s __1 %
dTFsn T+s Rl,f*

On the other hand, the learning rate (9) of elastic-net
MKL achieves the minimax optimal rate (11) on the
{y-mixed-norm ball (p = 2). When ¢ = 0, the rate of
elastic-net MKL is slower than that of L{-MKL, but
the optimal rate is achieved over the whole range of
smoothness parameter 0 < ¢ < 1, which is advanta-
geous against L1-MKL. Moreover, the optimal rate on
the /o-mixed-norm ball is still faster than that on the
{-mixed-norm ball due to the relation (12).

The learning rates of both L; and elastic-net MKL
coincide with the minimax optimal rate of the f..-
mixed-norm ball when the truth is homogeneous. For
simplicity, assume ¢ = 0. If ||f|ln, =1 (Ym € Ip)
and f = 0 (otherwise), then R, j« = dv. Thus,

both rates are dn” T+ + ‘“%(M) that is the minimax
rate on the f,.-mixed-norm ball. We also notice that
this homogeneous situation is the only situation where
those convergence rates coincide with each other. As
seen later, the existing bounds are the minimax rate
on the {,-mixed-norm ball, and thus are tight only in

the homogeneous setting.

3.3 Optimal Parameter Selection

We need the knowledge of parameters such as
q,5,d, Ry g+, R g« to obtain the optimal learning rate
shown in Theorem 2. However this is not realistic in
practice.

To overcome this problem, we give an algorithmic pro-
cedure such as cross-validation to achieve the optimal
learning rate. Roughly speaking, we split the data
into the training set and the validation set and utilize
the validation set to choose the optimal parameter.
Given the data D = {(x;,y;)}1;, the training set Dy,
is generated by using the half of the given data Dy, =
n

{(xs,y:)}7, where n’ = | 5] and the remaining data is

used as the validation set Die = {(2i, %)}z, 4, Let
fA be the estimator given by our MKL formulation
(1) where the parameter setting A = ()\(1"), )\gn), )\1(3"))
is employed and the training set Dy, is used instead of
the whole data set D.

We utilize a clipped estimator to let the estimator
bounded so that the validation procedure is effective.
Given the estimator fA and a positive real B > 0, the
clipped estimator fA is given as

B (B< fASI)),
fx@) (~B < falx) < B),
B (fa(z) <-B).

fa(z) =

To appropriately choose B, we assume that we can
roughly estimate the range of y, and B is set to satisfy
ly| < B almost surely. This assumption is not unreal-
istic because if we set B sufficiently large so that we
have max; |y;| < B, then with high probability such
B satisfies |y| < B (a.s.). Instead of estimating the
range of y, we can set B as || [ |lcc + L < B because
I/ loo + L bounds the range of y from above (see As-
sumption 1 for the definition of L). For simplicity, we
assume that B is greater than (but proportional to)
I/ ]loo + L. It should be noted that the clipped esti-
mator does not make the generalization error worse:

1o = o < I1fa = £z,

because | fa (@) — f*(2)| < |fa(z)—f*(x)| forall 2 € X.

Now, for a finite set of parameter candidates O, C

Ry x Ry x Ry, we choose an optimal parameter that
minimizes the error on the validation set:

.1 i

Ap,, :=argmin —— Z (falzi) — i) (13)

reon Dl 5,

Then we can show that the estimator fADte achieves
the optimal learning rate. To show that, we deter-
mine the finite set ©,, of the candidate parameters as
follows: Let T, := {1/n?,2/n?,...,1} and

On = {(A1, A2, A3) [ A1, A3 € T Ao = M AT }
UL, A2, A3) | AL A € Ty Ao = MAZ, A3 = O}
With this parameter set, we have the following theo-

rem that shows the optimality of the validation proce-
dure (13).

Theorem 4. Assume Ry, Rag~ > 1 and
| fo 3 s 195 194,, < C with some constant C, then
under the same settings as Theorem 2, we have

1 £a,. = o
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1—s 1 2s 1+gq _ _14gq __2s
<0, <d1+s n~ s R A dTeten T R
> s )

| dlog(M) | B?log(1 + n)>’
n n

where a A'b means min{a, b}.

This can be shown by combining our bound in Theo-
rem 2 and the technique used in Theorem 7.2 of Stein-
wart and Christmann (2008). According to Theorem
4, the estimator fADte with the validated parameter
Ap,. achieves the minimum learning rate among the
oracle bound for L;-MKL (8) and that for elastic-net
MKL (9) if B is sufficiently small. Therefore, our

bound is almost attainable (at the cost of the term

B? 10g(1+n))

= by a simple executable algorithm.

3.4 Comparison with Existing Bounds

Finally, we compare out bound with the existing
bounds. Roughly speaking, the difference from the
existing bounds is summarized in the following two
points (see also Table 1 summarizing the relations be-
tween our analysis and existing analyses):

(a) Our learning rate achieves the minimax rates of
the /1-mixed-norm ball or the ¢-mixed-norm ball,
instead of the ¢,-mixed-norm ball.

(b) Our bound includes the smoothing parameter ¢
(Assumption 2), and thus is more general and
faster than existing bounds.

The first bound on the convergence rate of MKL was
derived by Koltchinskii and Yuan (2008), which as-

sumed ¢ = 1 and 337, (lgmll3e,. /1 £ l5,,) < C

Under these rather strong conditions, they showed the
bound diFn~ T + dl%(M). Our convergence rate
of L1-MKL achieves this learning rate without the
two strong conditions. Moreover, for the smooth case
q = 1, we have shown that elastic-net MKL has a faster

_2 o
rate n~ Z+s instead of n~ T+s with respect to n.

The second bound was given by Meier et al. (2009),
which showed d (log(M) /n)ﬁ for elastic-net regular-
ization under ¢ = 0. Their bound almost achieves the
minimax rate on the {,.-mixed-norm ball except the
additional log(M) term. Compared with our bound,
their bound has the log(M) term and the rate with
respect to d is larger than dT+ in our learning rate of
elastic-net MKL. Moreover, our result for elastic-net
MKL covers all 0 < g < 1.

Most recently, Koltchinskii and Yuan (2010) presented
the bound 1”75 (d + Y., [ flla,.) + 420 for

L1-MKL and ¢ = 0. Their bound achieves the min-
imax rate on the f..-mixed-norm ball, but is not as
tight as our bound (8) of L;-MKL because by Young’s
inequality we always have

A= () I fmllee,) ™

mely

F<d+ D .

mely

However, their bound is d7¥s times slower than ours
if the ground truth is inhomogeneous. For example,
when || f5|ln,, = m™t (m € Iy = {1,...,d}) and

£% =0 (otherwise), their bound is n~ T+ d + dl%(M),

while our bound for L;-MKL is n~TH 4 + 'M%(M).
Moreover they assumed the global boundedness, that
is, the sup-norm of f* is bounded by a constant:
1F e = I M, fille < C. This assumption is
standard and does not affect the convergence rate in
single kernel learning settings. However, in MKL set-
tings, it is pointed out that the rate is not minimax
optimal in large d regime (in particular d = Q(y/n))
under the global boundedness (Raskutti et al., 2010).
Our analysis omits the global boundedness by utilizing
the Sup-norm Assumption (Assumption 5).

All the bounds explained above focused on either ¢ = 0
or 1. On the other hand, our analysis is more general
in that the whole range of 0 < ¢ <1 is allowed.

4 Conclusion

We presented a new learning rate of both L;-MKL
and elastic-net MKL, which is faster than the existing
bounds of several MKL formulations. According to our
bound, the learning rates of L;-MKL and elastic-net
MKL achieve the minimax optimal rates on the f;-
mixed-norm ball and the £5-mixed-norm ball respec-
tively, instead of the f,,-mixed-norm ball. We also
showed that a procedure like cross validation gives the
optimal choice of the parameters. We observed that,
depending on the smoothness of the ground truth, pre-
ferred methods (L;-MKL or elastic-net MKL) change.
This theoretical insight supports the recent experimen-
tal results (Cortes et al., 2009a, Kloft et al., 2009,
Tomioka and Suzuki, 2009) such that intermediate reg-
ularization between ¢; and ¢ often shows favorable
performances.
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—Appendix—Supplementary Material—

Fast Learning Rate of Multiple Kernel Learning:
Trade-Off between Sparsity and Smoothness

A Covering Number

Here, we give a detailed characterization of the covering number in terms of the spectrum using the operator 7,,.
Accordingly, we give the complexity of the set of functions satisfying the Convolution Assumption (Assumption
2). We extend the domain and the range of the operator T, to the whole space of Ly(II), and define its power
TP : Ly(I1) — Lo(II) for B € [0,1] as

Thf = Zﬂf,m<f7 Gk ) Lo () Pheyms  (f € La(I1)).

k=1

Moreover, we define a Hilbert space H,, 3 as
Hin,s = {3 o0t bebhm | Spey gy b2 < 00},

and equip this space with the Hilbert space norm [|3-7 bx ¢k, mll,, , = /320 12 b2, One can check that
Hum,1 = Hm. Here we define, for R > 0,

Hi (R) = {fm = Tingm | gm € Hm, llgmlln,, < R}. (14)

Then we obtain the following lemma.
Lemma 5. H, (1) is equivalent to the unit ball of Hum 14q: HE,(1) = {fm € Hm4q | Ifmll#my <1}

This can be shown as follows. For all f,,, € H%, (1), there exists g, € H, such that f,, = égm and ||gm||7,, <
1. Thus, 9m = (Ty%)_lfm = Z;ozl ,U/];?n<f7 ¢k,M>L2(H)¢k,m and 1 > ||gm||7-£m = 2;0:1 Ml;71n<g7¢k,m>%2(n) =
S orey ,tf(Hq)(f7 ¢k»m>%2(n)‘ Therefore, f € H,, is in HY, (1) if and only if the norm of f in H,, 144 is well-

k,m

defined and not greater than 1.

Now Theorem 15 of Steinwart et al. (2009) gives an upper bound of the covering number of the unit ball By, ,

in Hp,p as log N (e, By, 4, L2(IT)) < Ce™2%, where C is a constant depending on ¢, s, 5. This inequality with
B =1 corresponds to Eq. (3). Moreover, substituting 5 = 1 4 ¢ into the above equation, we have

N(EvarIn(l)vLQ(H)) < Cei2ﬁgq- (15)
B Proof of Lemma 1

Proof. (Lemma 1) For J = I¢, we have

P2 =frll7,amy + 201 ) oy + 15117, cry = el 70qmy = 20(D 1 ol Loy | £l oquny + 1512

> (L= p(D)fr 7, = 1= p(1)*)s(1) (Z IIfmIIiz(n)> ; (16)
mel
where we used Cauchy-Schwarz’s inequality in the last line. O

C Useful Inequalities

Here we describe some inequalities that are used in the proofs many times.

Young’s inequality: for all a,b € R and all a € [0, 1], we have

a®b~* < aa+ (1 — )b
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Hoélder’s inequality: for all a,b € RM and all 1 < p,q < oo such that % + % =1, we have
a’b < |lalle,|all,

where ||a’||¢, is the £,-norm of the vector a’: ||a|,, = (Zf\le |am|p)% for (1 < p < o0) and ||@'||e, =
max,{|am|}. The special case of Holder’s inequality for p = ¢ = 2 is the Cauchy-Schwarz inequality.

D Talagrand’s Concentration Inequality

The following proposition is a key tool for our analysis.

Proposition 6. (Talagrand’s Concentration Inequality (Talagrand, 1996, Bousquet, 2002)) Let G be
a function class on X that is separable with respect to co-norm, and {z;}’_; be i.i.d. random variables with
values in X. Furthermore, let B> 0 and U > 0 be B := sup ¢ E[(g — E[g])?] and U := sup,¢ ||9]lo, then there

exists a universal constant K such that, for Z = sup g |% S (@) — E[g]|, we have

Bt Ut
E[Z] +1/—+ W

P(ZEK
n

) <e (17)

E Proof of Theorem 2

To prove Theorem 2, we start from the following relation that is derived from the fact that f minimizes the
objective function (1):

n M
1 P n P n P n P
=3 (@) =)+ 3 O W faalla + A ol + 257 1l 3e,)
i=1 m=1
1 - * n * n * n *
<D @) =) D0 O Il + 257 Wl + 287 13, )- (18)
i=1 melg

Through a simple calculation, we obatin

M
1F = £ 12 + S O flla + A ol + AT Fonl3,,)

m=1

n M
<(UF = F By~ 1F = FI2) = 30 3 €ulind) = Fin(o)

n=1m=1

+ 37 Nl A Al + ATV 1]

me&lp

?‘L‘lﬂr ) :

To bound the right hand side, we will show the following two bounds for the first two terms (Theorems 7 and 8):

igexﬁn(m ~ £500)] < 0y [0 (1 — Fallzacy + AU = £l (19)
[DoEEA A ) >N 8]
2
< op \/ﬁfn(/\)Q [i (|f;’;b_fmILZ(H)+A5||f;I_fm||Hm>‘| ) (20)
m=1

for an arbitrary fixed A > 0. Substituting these relations in to Eq. (18) yields the following inequality:

M
1F = 120 + > A ol + AT il + AT 1 Fnl3,,)
m=1
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M 2
sOp{me [Z (15 = Pl + A2 055 = Hm)] }

m=1

M
+op{ 3" &N U= Fill Lo+ AF | fom — f,;nHm)}
m=1
+ 3 Ol + A il + AV £ 13-
melp

This is our start point. We show the convergence rates of both elastic-net MKL and L;-MKL from this type of
inequality. Thus we require inequalities like Eq. (19) and Eq. (20).

Remind the definition of 7(t):
0(t) = max(L, Vi, t/v/n). (21)
We define
¢s ==max {2KL(Cs +1+ Cy), K [8K(Cs+1+Cy) + Cy + CF] 1}, (22)

where K is the universal constant appeared in Talagrand’s concentration inequality (Proposition 6). and Cj is
a constant depending on s and C' that will be given in Lemma 15. Moreover we define

r?log(M) r )
n&n(A)*63" En(N)?0s )

Finally we introduce two events & (t) and &>(r) for given A > 0 as

(a(r, ) == min (

n

&i(t) = { %Zeifm(xi)

<0165 (I fmllamy + A2 fmllae, )+ o € Hon, ¥Vim = 1,...,M} :

M 2 M 2 M 2
@@2(70) = { Z Im|| — Z fm < maX(qﬁS\/ﬁfZ,?“) lz (||fm||L2(H) + )‘éllmeHm)‘| ,
m=1 n m=1 Lo(IT) m=1

meGHm,le,...,M}.

Then the following Theorems 7 and 8 indicate that the events &(t) and & (r) hold with probabilities greater
than 1 — exp(—t) and 1 — exp(—C,(r, A)) respectively if % < 1. Thus substituting f,, — fr into fp, in the
definition of & (¢) and & (r), we obtain Eq. (19) and Eq. (20).

Theorem 7. Under the Basic Assumption, the Spectral Assumption and the Supnorm Assumption, when
% <1, we have for all A\ >0 and allt > 1

P(&1(1) > 1— exp(—1).

Theorem 8. Under the Spectral Assumption and the Supnorm Assumption, when % <1, for all A >0 and

all r > 0 we have

P(&(r)) = 1 — exp(—(a(r, X))

The proofs of these two theorems will be given in Appendix F.

Next we give a bound of irrelevant components (m € I§) of f (that should vanish or neglectably small) in terms
of the relevant components ( fm, 1k for m € Iy) in Lemma 9. Using Theorems 7, 8 and Lemma 9, we can show the
convergence rate of elastic-net MKL and L;-MKL; the rate of elastic-net MKL will be shown in Theorem 10 and
Corollary 11 and that of L;-MKL will be shown in Theorem 12 and Corollary 13. To prove the convergence rates,
we first give upper bounds of the generalization errors that depend on the choice of regularization parameters
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)\(ln), )\én), and )\:(,,n) in Theorems 10 and 12. Then we substitute optimal regularization parameters into these

results in Corollaries 11 and 13. The assertion of Theorem 2 is directly obtained from Corollaries 11 and 13.

Now we show the statement of Lemma 9 that bounds irrelevant components (m € I§) of f in terms of the
relevant components (f,,, fx for m € Iy).

Lemma 9. Set /\§") = 4osn(t)€n(N) and )\gn) = /\%)\gn) for arbitrary A > 0 and set )\:()’n) > 0 be an arbitrary

positive. Then for all n and r satisfying 1og\%4) < 1 and max(¢s\/n&2,r) < &, we have

M
ST OfL — Fallaan + A5 = Fllae,)
=1

=Y {AY“nf;; — Pl zacny + AT = Fnlle, +
mely

l+q

A gl (nf  Fllzam A 1S5 = Fnlli )} (23)

and

M
> (A = Fllzay + A0 f = Fl

m=

)

o + N Be) (24)

—

(3N 1 = Frallraam + 8715

mGIo

on the events &1(t) and &(r).

The proof will be given in Appendix G.

We are ready to show the convergence rates of elastic-net MKL and L;-MKL. The following Theorem 10 and
Corollary 11 gives the convergence rate of elastic-net MKL (the rate of L;-MKL will be shown in Theorem 12
and Corollary 13).

Theorem 10. Suppose Assumptions 1-5 are satisfied. Let A§”> = 4¢sn(t)€n(N), A (n) = A2 )\(n Agn) = A for
arbitrary A > 0. In this setting, for all n and r satisfying % <1 and

)\
250 max(6.igt,r) (44 400 S o, )
<

- 25
(1 p(Io)?)r(To) g (25)
we have
M
r e 104 (n)2 (n)lta .
1f = £, < (d/\l + A3 > gl | (26)
00 = (T (1) 2r(lo) P

with probability 1 — exp(—t) — exp(—Cu(r, X)) for all t > 1.

Proof. (Theorem 10) Notice that the assumption (25) implies max(¢sy/n&2,7) < &. Thus the condition in
Lemma 9 is met. In the proof of Lemma 9, we will show that the following inequality holds on the events & (¢)
and &2(r) (Eq. (60)):

= f||L2<n>+ ST O ol + A W ) + D0 A fon— £ 12

mEIC mely

Hom

M
<UF = 13 = 1 = F12) + D2 0 éstnlfm— Fil Loy + A2l fn — Flle,.)
m=1
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3 n * P n * R n * * R
5 B0 Fallaay X i)+ 2 o i ]

mely

Here on the event & (r), the above inequality gives

P * 1 n P n P n P ®
1 = I M + 5 D0 A W anllzaan + A7 W fllae,) + 32 AT W= S,

mel§ mely
M 2
<max(¢sv/nér,r) <Z (1 = Fllzaqm) + A2 | fin — f&llm))
m=1
(1)
M ) o
+ Z n(t)¢s§n(||fm_ f’:’LHLZ(H)—’— )‘§||fm - f::;”?—lm)
m=1
(i)
3 n * P n * P n * * P
+ 30 [5OSR Fllaan + A5V = Fnllae,) + 2287 s i e, | - (27)
mely

(iii) (iv)

1
From now on, we bound the terms (i) to (iv) in the RHS. By the assumption, we have )\é") Pz = )\én)/)\(ln).
This and Eq. (23) yield

M
OSNFE = Fnll o + AN fE = Fllen)
m=1
=Y (A§">||f; — Fallpaqny + AN = Fonllzen +
me€ly
(n) " : (n)% :
n * * 7 *
A gm <|fm — Pl + A1 — Fol Hm)
(n) 3
A . g:n Hom [t * P 7 * P
=3 (1 ¥ A()'> (A 155 = Fllacn + A8 = Full,, ) (28)
mely 1

=

Step 1. (Bound of the first term (i) in the RHS of Eq. (27)) By Eq. (28) and Az = )\g") = )\g")/)\gn), the term

(i) on the RHS of Eq. (27) can be upper bounded as

M L 2
max(¢s/ne2, r) (Z UFm = il oy + A2 | o — f;lnm))
m=1
1+q 2
) MY gl . Y T
Smax((bé’\/ﬁgn’r) 8 Z 1+T ||f7n_meL2(H) +)‘3 ||f7n_me7'im : (29)
mely 1

By Cauchy-Schwarz’s inequality and (a + b)2 < 2((12 + b2),
(n) "2
)\ n) 2 g;% . . N n 1 . .
S (v 2l ) (s oy + X205 ol )
mely )\1
2

A gzl : Wi )
Sl e e ID DN (T PR ATy

mely )\1 mely
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14q
A . WDE e
<4 Z 1+ T’" Z (||fm — FollZm + A fin — fnL”%‘lm) :
me&lg )\1 melo

Thus the RHS of (29) is further bounded by

(n)l-‘rq

SN g3 — S
256 max(9u /ey, v) | d+ = Tt | N (| o= il + A o~ Sl
)\1 melp
1+q
@ () M g3 IF =13
§256max(¢s\/ﬁfi,7“) d+ 3 Zm_21 ||gmH7-Lm I L2 H) Z )\ n)Hfm f | 2 , (30)
A (1= p(Lo)*)s o1
1 mely
where we used Eq. (4) in Lemma 1 in the last line. By the assumption (25), we have
(n)l+a
128 max(gs\/né2, ) (d—i— A Zj\’(’;)é 1950 e, /(1 = p(Io)*)k(Ip) < 3. Hence the RHS of the above inequality

is bounded by é (Hf — f*||%2(n) + Zmelo /\g”)llfm - f:%”%-tm) .

Step 2. (Bound of the second term (ii) in the RHS of Eq. (27)) By Eq. (28), we have on the event &;

M

> 06sn (Ifm = Fillzaan + A2 1o = Ll )

m=1
1+q

(n) 2 *
)\ gm m r n 2 *
< Yos 1T omlen )iy e (Ilfm il + A — fmnym)

mely )‘gn)

1+
256621 (t)? /\("> T

62
= [ ol (i) e 2 ol

_ 2 A I ’
N (1 = p(Io)?)k(Ip) Z (|fm — frllooan —|—/\§,n)2 | frn — f;L”Hm)

16 melp
M
16 (n)2, \(n)1ta .12
<1—puo)2>muo>< T2 Nl

1 n * n) £ *
+3 <||f ~ st DA — fmu%m) 7 (31)
mely
where we used (a + b)? < 2(a? + b%) and (1 — p(1y)?)k(Ip) Y omels | fon — |\L2(H) <|If - f*||L2(H) (Lemma 1)

in the last inequality.

-

2

Step 8. (Bound of the third term (iii) in the RHS of Eq. (27)) By Cauchy-Schwarz inequality and )\
)\én)/)\gn), we have

3 n r * n ; *
> SO = Fllzan + A5 1 o = Frallre,)

melp
72 m? (1= p(lo)*)k(Io) . . (n)y .
20— oo Dlle) 8 go(”f’”_f’”'%““)“?’ I = £l
@ 36 (n)? (n) )
ST pmed) ™ T8 (f I zaa +n§f [ fn = £l ) (32)

Step 4. (Bound of the last term (iv) in the RHS of Eq. (27)) By Eq. (61) in the proof of Lemma 9 (Appendix
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G), and Cauchy-Schwarz inequality, we have

n * * r (61) n e * r * n 3op *
ST fr = Fadren <23 MY T gnlben, (1fm = Fallzaan + A8 1 fn = Fillae,)

melg me&lg
163 0 g lFe, i+ | (1= p(1o)*)k(To) ; 2 () 7
m= m m n o — * /\ n o — * (|12
- (]_ _ p(IO)2)/€(I0) 3 S Z (”f f7n||L2(H) + 3 ||f f7n||'Hm)

melp

1F = £+ D A o — £l

mely

DR e A e 1(
s

= (1= p(Io)?)s(To) ~° w) ’ (33)

where we used Y3, o, [lgn 13, = M g3, because gi, =0 for m € Ig.

Step 5. (Combining all the bounds) Substituting the inequalities (30), (31), (32) and (33) to Eq. (27), we obtain

1F = £ 12, + > A= Fll3e,
mely
16 )2 | ()T 36 (n)?
< d\" A R%) + d\
<1—p<zo>2>m<fo>( 1 3 ) (1= p(I0)2)r(To)

16R2. 1+q 1 A ~
+ & AT I 1 + D A e Sl
(1= p(Io)?)x(Io) 2 =

52 (n)2 (n)1+a
< AN A g, 2
(T oo P(lo) ( T ””m)

1 p * n P *
‘- <|f— Pl + 3 A fmn%tm) .

mely
Moving the term % (||f - f*||%2(n) + X mer, )\:gn) | fn — f;’;||§{m) in the RHS to the left, we obtain the assertion.
The probability bound is given by Theorems 7 and 8. O

2
Substituting A = dTFeTs TR R, ;""" into the bound in Theorem 10, we obtain the convergence rate of
elastic-net MKL (7) in Theorem 2 as in the following Corollary 11.

Corollary 11. Suppose Assumptions 1-5 are satisfied, and set
= dﬁ —ﬁR_ 1+3+s
= atsm, q+: 2,9" .

Then there exist constants C1, Cy and 1, depending on s,c, L, Cy, p(Iy), k(Iy) such that if )\gn)’ )\gn) and )\gn)
are set as )\gn) = Yn(t)én(N), )\g”) = )\gn))\%, )\z()’n) = A, then for all n satisfying % <1 and

éld)s\/ﬁgn()‘)Qd <1, (34)

we have
I = 12,

~ 1+q  _ _l+4gq 28
<Cy <d1+q+sn Thats Ry 0 +

s —s 2
7d IO%SM) +d s n- Tt - <1+Z§<11+3+s) 321;*3) n(t)Q, (35)

with probability 1 — exp(—t) — exp(—Cu( A)) for allt > 1.

1
Cid’
Proof. (Corollary 11) We set 15 = 4¢5 and suppose the following relation is met:

Al e .
256 max(ouigt,r) (a+ 0 T L,
A= pToP)n(lo)

<

0| =
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Then the assumptions for Theorem 10 are met. Once we assume the above condition (36) is satisfied (later we
show this is satisfied), we can apply Theorem 10 that says

; * n 2 n 1+q
1 = £, S AT+ A8 RS

2
1 1 —
When \ = d™FaFsn™ TFats Ry 1707
:

)\gn) = Ps&n(AN(t) = ¥s < v :715 v 10g(M)> n(t).

Therefore

2 dA=° dx7!  dlog(M
= (B v By TR0

2
n ni+ts n

s s 25 1 1 -2
d'” TR TR Ry T T TR TR R, [T y dlog(M)

2 h2 2
- ws \/ 2 n(t)
n ni+s n
14q 14g 28 ats  _ _1tq ____a(l—s) —2_  dlog(M
= ¢2 dTratsn~ Trats RATITe \/ dTHats p~ Tats  (AFs)(tats) RITats s ﬁ (t)2
s 2,9* 2,9* n n )
and
1+g i+ itg _—2U4d) 9 14 14 .
A RS = arrt TR Ry T < ard T RO

By Eq. (26) in Theorem 10, we have
I1f = £,

M
104 m?2 | (n)lte * (|2
< d\y” + A
= (1 — p(Io))2k(Iy) ( 1 3 mZ::l 9m 134,

10493 + Dn(t)?
~ (1= p(o))*r (o)

Thus by setting Cy as

144 14+q 2s g+s  _ _14q _ _ q(l-s) —2 dlog(M
(d T+atsn~ THat+s RQIEZH + dTratsp~ THats  GFs)(A+ats) Rzlijé + ﬁ .
’ n

5 104(p2+1)
(1= p(Io))?k(1o)’

2

we obtain the inequality (35).
Finally we show the condition (34) yields the condition (36) for appropriately chosen C, and r. Note that

/\gn)l-‘rq R2 < di 7iR$/w2 (d~ 1+<JR1+2qS+> (t)Q < d
3 . < dTFatsn~ THats ate THatsq Ttats T = 12.(4)2°
RO 29 s 2.9 Pin(t)?

1
Here by the definitions (21) and (22) of 7(t) and ¢, we have n(¢t) > 1 and 5 = 4¢s > 1. Thus
y1ta

(n d
2§ T Ry < s <
)‘1

PEn(t)® ~
Therefore the condition (36) is satisfied if the following inequality holds:

256 max(psy/nE2,r) (d + d)
(1= p(0)?)k(lo)

Thus by setting C; = % and r = é%d’ the condition (34) gives the condition (36). Substituting this

r into the claim of Theorem 10, we obtain the assertion. 0

1
< -
-8
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The next theorem and Corollary 13 give the convergence rate of L1-MKL. Note that for the convergence rate of
L;-MKL, we don’t include the Convolution Assumption (Assumption 2), that is, the smoothness parameter ¢
does not appear in the rate of L-MKL.

Theorem 12. Suppose Assumptions 1 and 8—5 are satisfied, Let )\gn) =4¢n(t)én(N), )\én) = /\%)\g") for arbitrary
A >0 and )xgn) = 0. In this setting, for all n and r satisfying 2520 <1 and

vn
128 max(gpsy/né2,r)d 1
0= L)L) 8 (37
we have
2
P2 606 (n)2 "
Hf f HLQ(H) < (1 — p(IO))Q’i(IO) d)\l + A <";0 ||fm||7‘lm> ) (38)

with probability 1 — exp(—t) — exp(—Cn(r, A)) for all t > 1.

Proof. (Theorem 12) Notice again that the assumption (37) implies 7 < §. Thus the assertion of Lemma 9
holds. We assume the events & (¢t) and &5(r) are met. By Theorems 7 and 8, the probability of & (¢) U &(r) is
bounded from below by 1 — exp(—t) — exp(—(n(r, A)).

We start from Eq. (27) in the proof of Theorem 10 with )\:(3") =0:

£ * 1 n) 7 n) 5
1 = £ Wi + 5 D A M mllzany + 257 Fnllae,)

mel§

M 2
<max(psv/n€2, r) (Z (1fm = Fillzaqmy + A2 (| frn — f:;||%m)>
m=1

®

M
+ 3 Obs&n(ll fn— Frl oy + A2 [ fin = Flla,,)
m=1

(i)

3 n * r n * P
+ 30 SO = Fllzaan + A0S0 = Fnllae,) - (39)
mely

(iif)
As in the proof of Theorem 10, we bound each term (i) to (iv) as follows.

Step 1. (Bound of the first term (i) in the RHS of Eq. (39)) By Eq. (24) in Lemma 9 and the relation (a + b)?
2(a® + b?), the term (i) on the RHS of Eq. (39) can be upper bounded as

M

2
maX((bs\/ﬁéim)(Z(llfm Frull o + A2 fon — f&l%))

m=1

2
(24) A 1
< max(pu/n€2,7) (8 > (1 = Fnll o +A2||f;';mm)>

meEly

2 2
<128 max(6, /2, 7) ( S - fanQ(n)) 128 max(dsv/7€2, 1)\ ( S0 H)
mely

mely

128 max(¢s/né2, 1) o
< (1 — p(Io)2)r(lo) (1- p(.fo)?)n(fo)dn;D 1 fr = Fll )
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2
+ 128 max(¢sv/nE2, r)A ( > lf;‘lllﬂm>

mely

2
(4) X(Ps ’ *
QLm0 g s 128 mas(nied S (3 1 1o
(1= ()l

where we used (1 — p(Io)?)x (o) > mels [T ||L2(H) I/ — r= ||L2(H) (Eq. (4) in Lemma 1) in the last

inequality. By the assumption (37), we have miffpx((lﬁ);g; f;o’; )d <

bounded by & [I1f ~ £,y + 3 (S e, Il

%. Hence the RHS of the above inequality is

Step 2. (Bound of the second term (ii) in the RHS of Eq. (39)) By Eq. (24) in Lemma 9 and the relations
N(t)ps&n = )\(n /4, /\(n) A2 )\( ™ e have on the event &,

M

> 06s&n (IFm = Fillaan + A2 1 fon = Ll

m

Il
_

s

1 X . 5 .
1 (V= filan 257 = £

(24) - ) o
< 3 2 (MU= Fallacn + X1, )

mel,

(n)? 9
8dA{ (1= p(Io))e(lo) < | ) o

= + Jm = Fill,an + 2 A5 s

= p(l0))(lo) 3 % ” 13, n; sl

2 Hnl
ST ey Mo 2 2,

where we used 2ab < a*4b* in the third inequality and (1 —p(10)*)5(I0) Y- ,e 1, | fn — ,’;HQLZ(H) <|f- f*||2L2(H)
(Eq. (4) in Lemma 1) in the last inequality.

Step 3. (Bound of the third term (iii) in the RHS of Eq. (39)) By Eq. (24), we have

3 n P * n P *
> SO = Fllzaan + 257 i = i)

melp
M 3 X X
<32 SO = Frllzaq + 257 W on = Fllre)
m=1
(24 P * *
< N 120N — Fallaan + A )
melp
2
8 x 36dA{" (1 - p(Io)*)k(Lo) : ) (n)
< + o = Fl2m + 12 3 ASVNFE e
(1 = p({0)?)k(1o) 8 W;O b2 go ?
2880\ (" (n)
< ||f P12 +12 3 A s (42)
- plo))ro) L3(1T) mZ

where we used the same technique as in Eq. (41), that is, we used 2ab < a? + b? in the third inequality and
(1= p0))K(I0) Sy i = Fisl2 ) < I1F = F*112, py (Lemma 1) in the last inequality.

Step 4. (Combining all the bounds) Substituting the inequalities (40), (41) and (42) to Eq. (39), we obtain
IF = F1Z
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2
8 + 288 (n)?
< dA;” +(2+12)A 1l + [ f |9,
(1 = p(Io)*)%(1o) n;[) d n;(,
3,z *
+ ng —f ||%2(H)-
Moving the term %Hf - f*H%Z(H) in the RHS to the left, we obtain
1. ; *
1F = P
2
296 (n)? (n) A
< AT+ 14X [ fmlla, + 1l | -
(1 = p(Lo)?)k(1o) ﬂ;() 8d n;() "

Finally, since the relation )\( " )\(" A2 yields

2
n * n)y L1 ]- n
NS Ul = XA S Ul < 5 X745 (an%n) :
melp

melg me€lp

the last inequality indicates

2
1, 4 112 296 4+ 7 (n)2 1\ A N
ZIf — < -1z E
2||f f ||L2(H) = (1 —p([o)z)li(lo)d)\l + <7+ 8> d Hfm||7'[m

mely

303 (n)?2 2
= T ploDntl) | T <lef Ivm) ,

mely

where we used (1 — p(Ip)?)x(Ip) < 1. O

Substituting A = diFin T R ”S which minimizes the bound obtained in Theorem 12 into the bound of
Theorem 12 we obtain the convergence rate (6) of L1-MKL in Theorem 2 as in the following Corollary 13.

Corollary 13. Suppose Assumptions 1 and 3-5 are satisfied, and set

A= difip TR T
= Sn s 17f* .
Then there emst constants C1, Cy and 1 depending on s,c, L,Cy, p(Iy), k(Iy) such that if )\(") )\(") and /\(n)
are set as A" =, n(1)6a(V), A = AVAE, AJY = 0, then for all n satisfying 1o%}§4) and
Crgsv/nén(N)?d < 1, (43)

we have

N ~ —s 1 25 8— 1 2 dl M
R e R L R A (44)
with probability 1 — exp(—t) — exp(—(, (C =) A) forallt > 1.

Proof. (Corollary 13) The proof is similar to that of Corollary 11. Suppose we set 1) = 4¢, and

2
128 max(¢s\2/ﬁ§n,r)d < 1 (45)

(1= p(1o)?)k(o) 8
is satisfied. This inequality (45) is met from Eq. (43) if we set C, = % and r = ﬁ. Then the

assumptions for Theorem 12 are satisfied. Therefore we can apply Theorem 12 that says the following inequality
holds: )

I1F = £ Wy SN+ 5

Rl f*
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2

with probability 1 — exp(—t) — exp(—(n(%, A)) for all t > 1. When A = d%n_ﬁR;F,

2 dA=*  d\' dlog(M
= (B v By OB

2
n ni+ts n

2s —2_
d TR R d TR R , dlog(M)

B = ) oy
2 (= R v it R v 00 ) e
and
%Rif* = dﬁflrfﬁﬁﬁ;% = dﬁz n"TH ngi.

By Eq. (38) in Theorem 12, we have

I = £ 12,m

2
606 (n)2 N
Tl “(Z ”fm””m>

mely

S R e ]
+di+sn 1+5R1f*+

dlog(M)) n(t)?.

n

606(2 + 1) ( e g 2s
s dTFsn” T RIS
(1= p(lo))*k(lo) b

Thus by setting C, as
~ 606(2 + 1)

Cy = ,
S (1= p(10)?k (1)
we obtain the assertion (44). O

Theorem 2 is immediately derived from the combination of Corollaries 11 and 13 by setting C as the maximum
of Cy appeared in both corollaries.

F  Proofs of Theorems 7 and 8

Here we give the proofs of Theorems 7 and 8. The proof shares the same spirit with Meier et al. (2009) and
Koltchinskii and Yuan (2010), but we give the proofs for the sake of completeness.

For a Hilbert space G C Lo(P), let the i-th entropy number e;(G — L(P)) be the infimum of € > 0 for which
N(e,Bg, La(P)) < 271, where Bg is the unit ball of G. One can check that if the spectral assumption (A3)
holds, the i-th entropy number is bounded as

ei(Hm — Lo(IT)) < G35, (46)

where ¢ is a constant depends on s and c.

We denote by {o;}, the Rademacher random variable that is an i.i.d. random variable such that o; € {£1}.
It is known that, for a set of measurable functions F that is separable with respect to co-norm, the Rademacher
complezity B[sup ;e x = Y1, 04 f(x;)] of F bounds the supremum of the discrepancy between the empirical and
population means of all functions f € F (see Lemma 2.3.1 of van der Vaart and Wellner (1996)):

1 n
g ;sz(xz)

< 2E |sup
feF

| o

where the expectations are taken for both {z;}?_; and {o;}7;.

The following proposition is the key in our analysis.
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Proposition 14. Let B, C Him be a set such that Bsap = {fm € Hm | | fm|lLoar)y <0 | frnllr, < @ || fimlloo <
b}. Assume the Spectral Assumption (A8), then there exist constants ¢s, C’ depending only s and ¢ such that

% i: O'ifm(xi)

i=1

E sup

fm€Bs.a b

I-s(g s 2s 1—s 1
<c <5\;cfa) v (5Sa)1+sb1+sn‘1+s) .
n

Proof. (Proposition 14) Let D,, be the empirical distribution: D,, = % > 8z,. To bound empirical processes,
a bound of the entropy number with respect to the empirical Lo-norm is needed. Corollary 7.31 of Steinwart
and Christmann (2008) gives the following upper bound: under the condition (46), there exists a constant cs > 0
only depending on s such that )

ED,,L~H" [ei(Hm — Lg(Dn))} < cgCl 25,

Finally this and Theorem 7.16 of Steinwart and Christmann (2008) gives the assertion. O

Using Proposition 14 and the peeling device, we obtain the following lemma (see also Meier et al. (2009)).

Lemma 15. Under the Spectral Assumption (Assumption 3), there exists a constant Cs depending only on s

and C' such that for all A >0
A2 1
< Cs \Y — 1 |-
- ( vn Aéan>

o wp BZioda@)
Fn€Honillfn <1 [l Loy + A2

Proof. (Lemma 15) Let H,,(8) := {fm € Hum | |fml, < L1Ifmllr.an < 6} and 2z = 21/% > 1. Then by

noticing || fimlloo < ||fmll#,,, Proposition 14 gives

E ‘% Z:Lzl aif?n($i)|
1
Fm€Hamill Fnllae < | fmllLoqny + A2
i i Oifm (@)l | LS f (2
<E sup I"Zzzlaz‘fm(xi” +ZE sup |nZz:101fm(xi)|
Frm €Hm (A1/2) Hfm||L2(1‘[)+/\§ pry Fon €Hon (2EAL/2)\Hy (28— 121/2) HmeLQ(H)‘f')\E
= cs Nliss e k?(l—s) 1=s =S ’*12#‘?5
ST (A= RV S I 7 (it S SV
A2/n pTEs A2 poars Ny e
A

A5 2s -1 > A5 25 A*l
= (& vel [ ) )+ e (@t [ A vl e [ A
n ni+ts =0 n nits
1 A5 1 2o (A2 A—s ol/s  2e (A3
<20’ e — G =2C" | 285/ — + ——¢&it*
- S(lzscs n +172710 (nﬁs)) S<CS n —1—21/5_105 nis
91/s 2s —s A3
<20’ (288 + ———¢a™ Vv : .
= S(CS+21/510 >< - <n1+s

2l/s 75
21/5-1Cs

By setting C; + 2C", <25§ + ), we obtain the assertion. O

The above lemma immediately gives the following corollary.

Corollary 16. Under the Spectral Assumption (Assumption 3), for all A > 0

1 —n _s
=D i1 Oifm (T A 1
sup |7LZ1,—1Jf1 (l’)l SCS( 2\/ - . ),
ot Wl + Nl Vi N

where Cy is the constant appeared in the statement of Lemma 15, and we employed a convention such that % =0.

Proof. (Corollary 16) Dividing the denominator and the numerator in the supremand in the LHS by || fin ]2, ,
the inequality reduces to Lemma 15. 0
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This corollary gives the following lemma.

Lemma 17. Under the Spectral Assumption (Assumption 3), for all X >0

1 —s
B sup —lnmstln(n) §2CSL<A v )
fm&ton | fnll oy + A2 fn 3 Vi xinTis

where Cy is the constant appeared in the statement of Lemma 15.

Proof. (Lemma 17) Here we write Pf = E[f] and P,f = 1Y | f(2;,y;) for a function f. Notice that
Pefy, = 0, thus 3% € fo(2;) = (P, — P)(efm). By contraction inequality (Ledoux and Talagrand, 1991,
Theorem 4.12), we obtain

E[ (P = o) () ]

sup

I €Hom ”fm“Lz(H + 22| fon
=E| sup ((P-PFP,) €fm
fm€Hm ”meLz(H) + )‘ ||f’m”7‘lm
(47) 1 i€ fm(Ti
<2E| sup ”Zn:laelf (:)
I €Hon | [ fmll Loy + A2 | finll 24,
1
<2LE | sup n 2nz1 Tifm (@) (" contraction inequality)
Fn€Hom ||fm||L2(H + A2 || fnl

A3 1
L0, L —V——+F]. *.» Corollary 16
- ( \/ﬁ A%nlis ) ( Y )

This gives the assertion. O

From now on, we refer to Cs as the constant appeared in the statement of Lemma 15. We are ready to show
Theorem 7 that gives the probability of & (t).

Proof. (Theorem 7) Since

||fm||L2(lH) S 1) (48)
[ fnll oy + A2 || frnll 3
1 fmlloc _ Ol fmlls,, Youne LA (1l zaqy + A2 Finlre.)
1 — >~
I frmllLocny + A2 (| fnllac, ||fm||L2(H) + A2 | fonll3n | fmll oy + A2 | i l19¢,0

<A 2, (49)

applying Talagrand’s concentration inequality (Proposition 6), we obtain
a2 16’fm(x’)| 2C, L&, + ,/L%_,_W])
n n

P sup
Sm&Hon || finll Loy + A2 ”meHm
Therefore the uniform bound over all m =1,..., M is given as

<et.
1
P (max sup I Z’ lelfm( zi)l

20, Léy + 1] — +
" €M || fmll Lo + Az 2 fnll#m "

1 P2
< ZP< sup | Ez 161fm(xz)| [QC Lfn LT%"‘ ClL)\ 2t]>

e | Fonll iy + A3 IImeHm

m=1

<Me™t.
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Setting t < t + log(M), we have

L 2
P | max sup w20 161fm(x’)| lQC L&, + L (t+10g(M)) CiLA™: (t-i-log(M))])
™ fm&Hon || finllLaam + A2 ||fm||?-[m n
e (50)
Now

L2(t+1og(M))  Ci1LA™%(t+log(M)) t log(M)  CiLA™2 (¢ log(M)
m + " <L\/; + L + 7 ( NG NG )

t
<e (wi PO 01L> < £, (20 + 20, 1) ().
where we used % < 1 in the second inequality. Thus Eq. (50) implies

1
P [ max sup [ 2izs 6zfm(f'?z)l K(2C,L + 2L + 201 L)énn(t ))

™ fm&ton || finll Lo + A2 ||fm||Hm

<e
By substituting ¢ 2KL(Cs+ 1+ (), we obtain

‘1 Zz 161fm(33z)| 7 ) —t
P San(t) | < e 51
(mr;alemsggm ||fm||L2(H +)\2||fm| > ¢sEan(t) e (51)

Hm

Since ¢s < ¢, by the definition, we obtain the assertion. O

l% 227 €ifm(@i)l
m l
HmeL2(H)+)\2 ”me’Hm

By Theorem 7, we obtain the expectation of the quantity max,, sup;, , as in the fol-

lowing lemma.

Lemma 18. Under the Basic Assumption, the Spectral Assumption and the Supnorm Assumption, when
% <1, we have for all A >0

1
max sup [ i1 O (@) <B8K(Cs+ 1+ C1)En(N). (52)

" fneton | il Loy + A2 | il

E

Proof. Let ¢y = 2K (Cy + 1+ Cy). Substituting o; into ¢; in Eq. (51), Eq. (51) gives that

1 oo
E |max sup [ i1 9ifm(2:) < ol + Z e ' Gslun(t+1)

" fm€Hm ||fm||L2(n +)\||me3{m t=0

< Gubn + bl Z 7! (t+1) < 4dstn,

t=0

where we used n(t + 1) = max{1l,v/t+1,(t + 1)/v/n} < t+ 1 in the second inequality. Thus we obtain the
assertion. 0

Next we show Theorem 8 that gives the probability bound of &5(r).

Proof. (Theorem 8) By the symmetrization argument,

| I e
o (S (Ul + N il

E
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(an LS (o (@)
<2E | sup 5
M 1
P&t (0 (1o + A1 )
M n
|0 g LS (SN ()
< sup 7 == x 2E | sup 7 - , (53)
St o (o 4 A2l fonlloe,) et Sony (ol am + A2 1 fml,,)

where we used the contraction inequality in the last line (Ledoux and Talagrand, 1991, Theorem 4.12). Here we
notice that

IN

1 s
||meL2(n)||fMHHm = Z CiA ||L2(H)()‘2 ”fmllg—tm)‘

M:ﬁM:

IN

CIA 31— )|l Loy + 8AZ | fm

o

1

3
I

O (| fmll Loy + A2 (| 12,0, (54)

NE

<

1

3
I

where we used Young’s inequality a'~*b% < (1 — s)a + sb in the second line. Thus the RHS of the inequality (53)
can be bounded as

. Ly a(XM fm(m)\
204127 2E sup 7 .
Fn€tm Y 1 (I fmll Loy + A2 | fn |22,

Sup max |1 le’me(xl)| ]

<2C1 A" 2E
fm€Hm ™ ||meL2(H +/\ ”meHm

where we used the relation % . b’“ < maxm( ) for all a,,, > 0 and b,, > 0 with a convention % = 0. Therefore,

by % < 1 and Eq. (52), the right hand s1de is upper bounded by 8K (Cy + 1 + C1)A"3&,. Here we again
apply Talagrand’s concentration inequality, then we have

2

Lo (1T)

2
(s (U fm oy + A2l fmlre,))
X 2y)—s
8K(Cy + 14 C)N 36, + \/gclAi + 012 tD <e ™, (55)

where we substituted the following upper bounds of B and U in Talagrand’s inequality (17):

o o 52 o]~ 52
me”r'-lm

> K

r 2
(o f)?
B:fsgg E " ! 1 2
m€Hn |\ (S0 (Ul + A% [l
< op B |t ) (I Zomr Fmll)®
= 2 B 2
&t | (S0 W mllaan) (S (s + A2l fnlle,))
2 1 2
o (S Mlzaan) (Sa O F Ul + A i)
< sup

2 1 2
e (S Umllam) (S Ulzacn + A2 le,)
<CIAS,
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where in the second inequality we used the relation E[(Z%Zl fm)? = E[Zf\n{m,:l fmfm] <
M
St o o 2oy = (s 1fiml 2am)?, and

U= sup (Zm 1 fm)”

&t | (sl 2oy + AE [ fnll,) )
GY () O E (e + A Il
< sup

2
Fm€Hom (Zmzl(”meLz(n)+)\§||meHm))
<O,

where we used Eq. (54) in the second line. Now notice that

s t . C2Ast
K [201(205 +(CL+1)K)N" 3¢, + \/;clxa + 1

n

A3 t log(M) — C2¢2t
<VnK |201(205 4 (C4 +1)K)%§n + log(M)Clﬁn BM) | \1/%
<VnK |2C1(20, + (Cy + 1K) + ' ¢ +C1 &
SVvn 1 s 1 10g(M) 1 \/ﬁ ne
Therefore Eq. (55) gives the following inequality
M
‘Hzm_l Jm HZ =1 fm‘ La(1)

sup = - z
SmEHon (zm:1<||fm|\L2<n> A fle,)
<K [8K(Cs+ 1+ Cy) + C1 + C7] v/n&2 max(1, \/t/log(M),t/v/n).

with probability 1 — exp(—t). Since K [8K(Cy + 14 C1) 4+ C1 + CF] < ¢ from the definition of ¢, by substi-
tuting ¢ = ¢, (r, A) into this bound, we obtain

‘HZ’” 1me Hzm 1fm’@(n)

2
€t (sl flaan + A2l fmll,))
<¢sv/n&; max(1,7/¢sy/ng) = max(¢sV/ngl, v).

This gives the assertion. O

G Proof of Lemma 9
On the event &(r), for all f,, € H,, we obtain the upper bound of the regularization term as

M fonlln + A Fon 194, (56)
<A1l ) + 02505 VA2, ) (| f | aary + A [ Fonll32)2 + ATV fonl s

< A1l +2max<¢sfsn,r><||fmuL2m + Al FmllZ,,,) + AL | e,

_A§”>J4||fm|| Fam T 2B+ AL ol

W[5 A3 n
<A >\/;||fm||L2<n> + 2 Wl + X8 s,



Fast Learning Rate of Multiple Kernel Learning

3

< 5 (AW mllraan + 287 1l )

because 2 max(¢psy/né2,r) <

A il A+ AT fon 3¢

i nd )\%)\(n) )\(") On the other hand, we also obtain a lower bound as

> A"\ fmax{|funll2, ) — 2max(@ev/n€2 1)l ) + Alfml3,) 03 + A5 1 fm e,

zki")\/max{ 1fmllZ, oy — A||fm||am,o}+A§">||fm||ﬁm

V

1 n n
> = (A mlliaan + 287 1l )

where in the last inequality we used the relation \/ max(§

when a > b, we have \/max %az —1p2

Note that, since f minimizes the objective function,

M
1F = £4112 + 3 O fnlln + A1 fon

m=1

SM—‘

mely

Applying the inequalities Y0, c; A fnlle + AN nln) — Somer A I Fmlle + Al )
- fm)’H -
m m

Smers A = frlln + A fn = Fllse,) and |1 £5l13,, — fmll3,,
the above inequality (59) yields

1F = £12 + 3 O fnlln + AT o l0,0)

mel§

3\'—‘

n M
Z Z = fin(i))

3 1 (n)2
\/max{ /\(”) 1 Fmll2, ) —ZAQ") ||fm|%m,0}+A§")||fml

(202 — 102,0) > &

Hum

T
762, 7\/maxza2 + 162,0) > 2(a —b)).

o A 12

Z A(”>||fm — Pl A A1 = Fnllan, + A QU5 Frim Fn)n
mely

Thus on the event & (r), by Eq. (57) and Eq. (58), we have

A N 1 ) A e
1= 1717+ 5 D0 O 1l zaan + 257 fnll,)

mel§

<% SN el fi (@) +

n=1m=1

mely

Moreover on the event & (t), we have

A N 1 N n) A
1 = 1715+ 5 D0 O 1l aan + A5 fll,,)

mel§

Z[ A= Fonlliactty + AT = Pl + AP (2055, fim

)t

— | fm—

n M
Z Z @)+ D O il 4 A o+ A 15,

o o= Fl3e,)]-

Fllae, )| -

Hfm*

(58)

b for all a,b > 0 (this is because,

(59)

<

Flle,.
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D) bsn (| Fn— FillLoqy + A2 [ fon— Fi N30, )+

E%g

m=1
[ OS5 = Fonll oy + AN = Fnllan) + A @ i Fond ot | o= F]
mely
=
1 RO ()| #
Z AN g my + Ay M fnll 94,

el

Z [ NN f = Fll o + ASNFL — Flloen, )+2A§"><T7%g;,f;—fm>ym},
ely

So

Ry

where we used the relation n(t)¢s&, = )\g")/4 and )\é") = /\(1"))\%. Finally we bound the last term <Tég:‘n, i

fm>Hm. By the Young’s inequality for positive symmetric operator, we have
(' w3 (0 ip ) o3
As To = X4 As T s Ag
< T + (1= ALY,
Thus
N f B =
=X (T Fo = F)
1—

(n) 5" ()7 2
<Az lgm 17,0 | A5 Ta(for, = fm) |30

N gt 405 v (0T (0 0N £~ o)

1+q — - —
=N gt o\ Sal i — Pl + (= DN~ Fnl,
14gqg ~
D gl \/Ilf — Full2 ey + AN — Fll,

s (17 = Foallzaqm + A2 W = Fnll)-

A g

Therefore we have

1 n » n R
1 2 Al + 257 flle,)

mel§

ANFE = Fllzan + AN £ = fonl

Hon)

13e P n % % -~
+ 225 (g 3¢, (||f;—fm||L2(n>+A§,> ||fm—fm||ﬂm)],

with probability 1 — exp(—t) — exp(—(o(r,A)). Adding >
both LHS and RHS of this inequality, the first assertion (23) is obtained.

Next we show the second assertion (24). On the event & (t), (59) yields
If =%+ Z A ol + A8 Fonllo, + 257 1 l3e,,)

M
< n06&n(llfmn = Fillzam + A2 Fm — Filla,)
m=1

mers AN = Fllaqn + AN fz —

Fullae,,) to
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+ 3 O+ Al + AV N£ 3.

méely

Applying [ £ lln = I fmlln < [1fm = finlln, this gives

IF = r12 + ZA")||fm||n+Z A Fonllat, + A Fn 120

mel§

M
< 0 bsbnl fn = Frllam + A2 [ fn = Fillae,,)

m=1

+ 57 OUIFL = Flle + A5 N il + AV 13,)-

mely

Moreover, on the event £(r), applying Eq. (57), Eq. (58) and the relations A™ /4 = n(t)¢s&, and AL = A3,
we obtain

M
1 . R
> SO WM llzaay + A5l + 32 A ol + 30 A Fnl,

mel§ mely m=1
M 1 .
<3 T = Ll + 257 W on = Sl
m=1
3 n n n * n *
+ 5 (AP = sy + 7155 = )+ AWl + XN, )
mGIo
n 7 n r * 3 n r *
= 3 L Wl + A Fnlen) + 3 (4A§ i = Frllzaan + 34 )|fm—fm||Hm>
mEI‘ mely
+ 3 (Nl + A7 1650,
mely
]- n P n P 7 n P * 3 n P
< X JO Wl + X Ul + 5 (GA N = Fillzacn + X Ul
mel§ melp
S R TAE AT
mely

where we used || f% — flla,, < 1551, + | fmll7,, in the last inequality. Moving the terms Hfm||L2(H) and
| fmll7,, in the RHS to the LHS, we have

1 n P n P n n
S T W laan + A8 lln) + 32 338 >|\fm||ﬂm+zx”||fm||%

mel§ mGIo
7
<Y ( NN = Fallzay + Xl + 2155 mm)
mely

Since f;, =0 for m € I§, adding ), }1/\(" Ilfh — fm||L2(n) to both terms, this inequality yields
1
S 5 0185 = Flzan + 287 1 e, )
m=1

n P * 7 n * n *
< A fon = Fillamy + A e + AN, ) -
4

mely

Finally by the relation || fim |7, > (135 = finll3e,. = 5 ]l3,.., we obtain

M
1 n * r n * r
> 1 (08 = Fallzan + 287155 = Floe,)

m=1
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< (2 = Fallzay + 2387 1l + XV, ) -

mely

Thus we obtain the second assertion (24).

H Proof of Theorem 3

Proof. (Theorem 3) The d-packing number M(d, G, Ly(P)) of a function class G with respect to Lo(P) norm is
the largest number of functions {f1,..., fa} € G such that || f; — fillz,(py > 6 for all @ # j. It is easily checked
that

N(5/2,G. Ls(P)) < M(8,G. Ls(P)) < N(5.G. Lo(P)). (62)

First we give the assertion about the ¢,,-mixed-norm ball (p = oo). To simplify the notation, set R = R.,. For
a given 0, > 0 and &, > 0, let @ be the d,, packing number M(,, ”HZ;S (R), Lo(I1)) of ’HZ;S (R) and N be the ¢,

covering number N (e, 'H‘Z;f(R), Ly (1)) of ’HZZ (R). Raskutti et al. (2010) utilized the techniques developed by
Yang and Barron (1999) to show the following inequality in their proof of Theorem 2(b) :

. P * . 572L P *
inf sup B[ - fll7,q) Zinf  sup 2P = 7w = 0/2)

Foprengi(r) Foprengi(r)
- ﬁ <1 ~ log(N) + el + log(2)>
T2 log(Q)

Now let Q,,, :== M <5n/\/(§7 Hi, (R) 7L2(H)> (remind the definition of H4, (R) (Eq. (14)), and since now H,, is

taken as H for all m, the value Q,, is common for all m). Thus by taking §,, and ¢, to satisfy

szed < log(N), (63)
1log(N) < log(Q). (64)

the minimax rate is lower bounded by %’%. In Lemma 5 of Raskutti et al. (2010), it is shown that if Q1 > 2 and
d < M/4, we have

log(Q) ~ dlog(Q1) + dlog (Aj) |

By the estimation of the covering number of HZ (1) (Eq. (15)), the strong spectrum assumption (Eq. (10)) and
the relation (62), we have i
~ 6n -2 lfrq ( 677, > —25
lo ~ =|—= .
8@ <R\/E ) RVd
Thus the conditions (64) and (63) are satisfied if we set §,, = Ce,, with an appropriately chosen constant C' and
we take €, so that the following inequality holds:

ne? S AT R?e; % 4 dlog (]\;[> .

It suffices to take
23 dlog (%)

2 ~ dn” T RTIT 4 — i, (65)

Note that we have taken R > 4/ W7 thus Qm > 2 is satisfied if we take the constant in Eq. (65) appropriately.
Thus we obtain the assertion for p = co.

Next we give the assertion about the £,-mixed-norm ball. To simplify the notation, set R = R,. Since ’H,Zq (R) D
H?;Z (R/d%), we obtain

inf sup  BIf - fl7,qp] Zinf  oswp B[ = £ )
T premi(r) T peenda(ryav)
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Here notice that we have R/d% > 4/ W by assumption. Thus we can apply the assertion about the
{oo-mixed-norm ball to bound the RHS of the just above display. We have shown that

- M
1-}-5 (R/d%)ﬁf; + dle
n

< . M
= dl_p(fh)n_lié]{ﬁs + 7dlog( d ) .
n

inf sup E[|f - 1%, ) 2 dn”
Fopreni(r/va

This gives the assertion. O



