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Abstract

In this paper we study the variational problem associated to support vector regression in Banach
function spaces. Using the Fenchel-Rockafellar duality theory, we give explicit formulation of the dual
problem as well as of the related optimality conditions. Moreover, we provide a new computational
framework for solving the problem which relies on a tensor-kernel representation. This analysis
overcomes the typical difficulties connected to learning in Banach spaces. We finally present a large
class of tensor-kernels to which our theory fully applies: power series tensor kernels. This type of
kernels describe Banach spaces of analytic functions and include generalizations of the exponential
and polynomial kernels as well as, in the complex case, generalizations of the Szegd and Bergman
kernels.
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1 Introduction

Support vector regression is a kernel-based estimation technique which allows to estimate
a function belonging to an infinite dimensional function space based on a finite number of
pointwise observations |7, 21, 23, 24|. The (primal) problem is classically formulated as an
empirical risk minimization on a reproducing kernel Hilbert space of functions, the regulariza-
tion term being the square of the Hilbert norm. This infinite dimensional optimization problem
is approached through its dual problem which turns out to be finite dimensional, quadratic
(possibly constrained), and involving the kernel function only, evaluated at the available data
points [7, 20, 24]. Therefore, the knowledge of the kernel suffices to completely describe and
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solve the dual problem as well as to compute the solution of the primal (infinite dimensional)
problem. This is what it is known as the kernel trick and makes support vector regression
effective and so popular in applications.

Learning in Banach spaces of functions is an emerging area of research which in principle
permits to consider learning problems with more general types of norms than Hilbert norms
[5, 10, 27|. The main motivation for this generalization comes from the need of finding more
effective sparse representations of data or for feature selection. To that purpose, several types
of alternative regularization schemes have been proposed in the literature, and we mention,
among others, ¢! regularization (lasso), elastic net, and bridge regression [8, 11]. Moreover,
the statistical consistency of such more general regularization schemes have been addressed in
[5, 6, 8, 15]. However, moving to Banach spaces of functions and Banach norms pose serious
difficulties from the computational point of view [22]. Indeed, even though, in this more
general setting, it is still possible to introduce appropriate reproducing kernels [27], they fail
to properly represent the solution of the dual and primal problem, so that the dual approach
becomes cumbersome. For this reason, the above mentioned estimation techniques are often
implemented by directly tackling the primal problem and therefore, as a matter of fact, reduces
to a finite dimensional estimation methods (that is to parametric models).

In this work we address support vector regression in Banach function spaces and we provide
a new computational framework for solving the associated optimization problem, overcoming
the difficulties we discussed above. Our model is described in the primal by means of an
appropriate feature map in Banach spaces of features and a general regularizer. We first
study, in great generality, the interplay between the primal and the dual problem through the
Fenchel-Rockafellar duality. We obtain an explicit formulation of the dual problem, as well as
of the related optimality conditions, in terms of the feature map and the subdifferentials of
the loss function and of the regularizer. As a byproduct we also provide a general representer
theorem.

Next, we consider the setting of a linear model described through a countable dictionary
of functions with the regularization term being the ¢"-norm of the related coefficients, with
r = m/(m — 1) and m an even integer. This choice allows r > 1 to be close to 1 and
hence to approximate ¢! regularization, possibly keeping the stability properties of the ¢?
regularization based estimation. Then we introduce a new type of kernel function which turns
to be a symmetric positive-definte tensor of order m, and we prove that it allows to formulate
the dual problem without any reference to the underlying feature map as well as to evaluate
the optimal solution function at any point in the input space. In this way, the dual problem
becomes a finite dimensional convex homogeneous m-degree-polynomial minimization problem
which can be solved by standard smooth optimization algorithms, e.g., the conjugate gradient
method. In the end, we show that the kernel trick can be fully extended to tensor-kernels and
makes the dual approach in the Banach setting still viable for computing the solution of the
primal (infinite dimensional) problem. Finally, we illustrate the theoretical framework above
by presenting an entire class of tensor-kernel functions, that is power series tensor-kernels,
which are extensions of the analogue matrix-type power series kernels considered in [29]. We
show that this class includes kernels of exponential and polynomial type as well as, in the
complex case, generalizations of the Szego and Bergman kernels.



The rest of the paper is organized as follows. Section 2 gives basic definitions and facts.
Section 3 presents the dual framework for SVR in general Banach spaces of features. In
Section 4 we introduce tensor kernels and explain their role in making Banach space problems
more practical numerically. Section 5 treats tensor kernels of power series type, which give
rise to a general class of function Banach spaces to which the theory applies. Finally Section 6
contains conclusions.

2 Basic definitions and facts

Let F be a real Banach space. We denote by F* its dual space and by (-,-) the canonical
pairing between F and F*, meaning that, for every (w,w*) € F x F*, (w,w*) = w*(w). We
denote by ||-|| the norm of F as well as the norm of F*. Let F': F — |—00, +00|. The domain
of FisdomF = {w € F | F(w) < +oo} and F is proper if dom F' # @. Suppose that F'
is proper and convex. The subdifferential of F is the set-valued operator F: F — 27" such
that,

Vwe F) 0F(w)={w"eF"|(YveF)F(w)+ (v—wuw)<F)},

and its domain is domdF = {w € F | 0F(w) # @}. The Fenchel conjugate of F is the
function F*: F* — ]—o00,+00] : w* € F* = sup,cr (w, w*) — F(w). We denote by I'g(F)
the set of proper, convex, and lower semicontinuous functions on F. If C' C F, we denote
by tc the indicator function of C, that is vc: F — ]—00, +00], such that, for every w € F,
te(w) =0if w e C, and 1o(w) = +oo if w ¢ C. Let F' € I'y(F). Then the following duality
relation between the subdifferentials of F' and its conjugate F™* holds |26, Theorem 2.4.4(iv)]

(V(w,w*) € F x F") w* € OF(w) & w e IF*(w"). (2.1)

Let p € [1,+oo[. The conjugate exponent of p is p* € |1, +oc| such that 1/p+ 1/p* = 1.
If (Z,2, p) is a finite measure space, we denote by (-,-) . the canonical pairing between the
Lebesgue spaces LF(u) and LP (), i.e., {f, g) - =/ fg d,u If K is a countable set, we define

the sequence space
> junl < —l—oo}

gp(K) {(wk keK € R
keKk

endowed with the norm |[w||, = (D rer |wk|p)l/p. The pairing between ¢*(K) and '(K) is

<w? w*>p7p* = ZkEK wsz
The Banach space F is called smooth [4] if, for every w € F there exists a unique w* € F*

such that ||w*|| = 1 and (w,w*) = 1. The smoothness property is equivalent to the Gateaux
differentiability of the norm on F \ {0}. We say that F is strictly convex if, for every w
and every v in F such that |w| = |[v|| = 1 and w # v, one has |[(w +v)/2| < 1. Let F

be a reflexive, strictly convex and smooth real Banach space and let p € |1,4+00[. Then the
p-duality map of F is the mapping [4]

J,: F — F*such that (Vw € F) (w, J,(w)) = |w|’ and |J,(w)] = |w|~".  (2.2)



This map is a bijection from F onto F* and its inverse is the p*-duality map of F*. Moreover,
for every w € F and every A € R, J,(Aw) = X' J,(w) and J,(—w) = —J,(w). The mapping
Jy is called the normalized duality map of F. The Banach space ((K) is reflexive, strictly
convex, and smooth, and, it is immediate to verify from (2.2) that, its p-duality map is

Ty P(K) = 07(K): w = (wp)pex = (Jwgl"~ sign(wy) ek (2.3)

Moreover, J;° L P(K) — ¢(K) is the p*-duality map of /7°(K), hence it has the same form as
(2.3) with p replaced by p*.

Fact 2.1 (|1, Example 13.7]). Let F be a reflexive, strictly convex, smooth, and real Banach
space, let p € |1, 00|, and let ¢ € T'o(R) be even. Then (v o ||-||)* = ¢* o ||| and

oe(lwl) .
— T Jp(x if w#0
Wuer)  olpoldw) =4 Tl

{w* e F* | |[w*]| € 0¢(0)} if w=0.
Fact 2.2 (Fenchel-Rockafellar duality [26, Corollary 2.8.5 and Theorem 2.8.3(vi)|). Let F and

B be two real Banach spaces. Let f € I'y(F), let g € T'o(B), and let B: F — B be a bounded
linear operator. Suppose that 0 € int (B(dom f) — dom g). Then the dual problem

min f*(=B"") +¢"(y") (24)

admits solutions and strong duality holds, that is

inf f(z) + g(Bz) = —min f*(=B"y") + ¢"(y").

TeF y*eB

Moreover, if in addition f + g o B admits a minimizer, then, for every (T,y*) € F x B*, T is
a minimizer for f + go B and §* is a solution of (2.4) iff —B*y* € df(Z) and y* € 0g(BT).

3 General SVR in Banach spaces of features.

We start by describing the problem setting. We consider the following optimization problem

min 7/ L(y — (w, ®(x)) — b) dP(x,y) + G(uw), (3.1)
Xx)Y

(w,b)eTxR

where the following assumptions are made:

Al X and Y are two nonempty sets such that ) C R. P is a probability distribution on
X x Y, defined on some underlying o-algebra 2l on X x ). F is a real separable reflexive
Banach space and ®: X — J* is a measurable function. The function L: R — R, is
positive and convex, p € [1,+o0[, v € Ryy, and G: F — |—o00, +0o0| is proper, lower
semicontinuous, and convex.

A2 (3(a,b) e RZ)(VEER) L(t) < a+ bt".



A3/ PP dP(z,y) < 400 and / 19(2)|P dP(z, ) < +o0.
X xY XxY

In this context F and ® are respectively the feature space and the feature map, and L is
the loss function |5, 27]." Problem (3.1) can be considered as a continuous version of support
vector regression, for general loss L and regularizer G. Indeed, if P is chosen as a discrete
distribution, say P = (1/n) " | (s, 4,), for some sample (z;,¥;)1<i<n € (X x V)", then one
obtains

min Z L(yi — (w, ®(x;)) — b) + G(w),
which is the way support vector regression is formulated in [12|. Assumption A2 corresponds
to an upper growth condition for the loss L, whereas assumption A3 includes a moment
condition for the distribution P and an integrable condition for the feature map ®, with
respect to P — they are both standard assumptions in support vector machines [21]. In the
following we consider the Lebesgue space

LP(P) = {u: X xY — R | uis A-measurable and /

(e, y)PdP(, ) < +oo}.
XxY

Problem (3.1) is a convex optimization problem of a composite form on an infinite dimensional
space. The following result first recasts the problem in a constrained form, as done in |7, 23],
then presents its dual problem, with respect to the Fenchel-Rockafellar duality, and the related
optimality conditions.

Theorem 3.1. Let assumptions A1, A2, and A3 hold. Then problem (3.1) is equivalent to

min L(e(x, dP(z,y) + G :
(w,b,e)é?inLp(p)fy/XXy (e( y)) (x y) (w) (P)
subject to y — (w, ®(z)) —b=-e(x,y) for P-a.a. (z,y) € X XY

and its dual s
min G*(/ u(z,y)P(z) dP(:c,y))
X xY

ueLP*(P)
o Xyp(u(j D) arn - [ L dP@y)(p)

subject to / udP = 0.
L Xx)Y

1'Usually one requires that L is also even. In that case it is easy to see that necessarily 0 is a minimizer of L
and that L is increasing on R. Indeed for every ¢ € Ry, we have —t < 0 < ¢, and hence 0 = (1—a)(—t)+at, for
some « € [0, 1]. Then, by convexity L(0) < (1—«)L(—t)+aL(t) = L(t), for L(—t) = L(t). Moreover, for every
s,t € R, with 0 < s <, we have s = (1 — )0 + ot, for some « € [0, 1], and hence L(s) < (1 — a)L(0) + aL(t)
which yields L(s) — L(0) < a(L(t) — L(0)) < L(t) — L(0).



Moreover, the dual problem (D) admits solutions, strong duality holds, and for every (w, b, e) €
F xR x LP(P) and every u € L (P), (w,b,e) is a solution of (P) and u is a solution of (D)
if and only if the following optimality conditions hold

(v e aG*( /X N u(x,y)®(x) dP(x,y))

/ udP =0
XY (3.2)
U(? Y Lele.y)) for Paco. (r.5) € X x Y

ly — (w, ®(x)) —b=e(z,y) for P-a.a. (z,y) € X x ).

Proof. The Banach spaces LP(P) and LP" (P) are put in duality by means of the pairing

(-, -)p’p*: LP(P) x LP" (P) — R: (e,u) — ; ye(x,y)u(:c,y) dP(z,y). (3.3)

In virtue of A3, the following linear operator
A: FxR— LP(P) s.t. (V(w,b) € FXR) A(w,b): X xY = R: (x,y) — (w,®(x)) +b (3.4)
is well-defined and the function
pry: X x Y = R: (z,y) =y,

is in LP(P). Then problem (3.1) can be written in the following constrained form

ity [ L) aptey) + G) .

subject to pry — A(w,b) = e
— where, in the constraint, the equality is meant to be in LP(P) — and hence (P) follows.
Now, define the following integral functional

Rp: LP(P) = R: e L(e(z,y))dP(x,y),

XxY
the linear operator
B: F xR x LP(P) — LP(P): (w,b,e) = A(w,b) + e,
and the functional
[:FxRx LP(P) — ]—00,+00] : (w,b,e) = yRp(e) + G(w).

We note that the functional Rp is well defined, convex, and continuous. This follows from

from the convexity and continuity of L and from the fact that, because of Al, for every

6



(r,y) € X x Y, L(e(x,y)) < a+ble(x,y)[’. Then, problem (3.5) can be equivalently written
as

(w,b,e)e?xlﬁxm(m flw,b,e) + ti_pry(—B(w,b,e)), with f(w,b,e) =~vR(e) + G(w). (3.6)

This form of problem (3.1) is amenable by the Fenchel-Rockafellar duality theory. In view of
Fact 2.2 we need only to check that 0 € int( — B(dom f) + pr2). This is almost immediate.
Indeed, since dom f = dom G x R x LP(P), we have

B(dom f) = {A(w,b) + e| (w,b) € domG x R and e € LP(P)} = LP(P).

Now we compute the dual of (3.6). We have

(Yu € LP (P)) (t{—prp}) (u) = (=pry, 1), - (3.7)
and, for every (w*, b*,u) € F*x R x L' (P),
fr(w*, 0" u) = sup ((w,b,e), (w*,b",u)) — f(w,b,e)

(w,b,e)€eFXRXLP(P)

=supsup sup (w,w") —G(w)+ (u,e), . —yRp(e) + bb*

weTF beR ecLp(P) (3.8)
G (w*) +yRp(u/y) ifb* =0
400 if b* # 0.

Moreover, we need also to compute A*: L' (P) — F*x R and B*: LP" (P) — F*x R x L” (P).
To that purpose, we note that for every (w,b,e) € F x R x LP(P) and every u € L¥ (P),
<B(w> ba 6), u) * = <A(’LU, b) + €, u>p,p* = <(w> b)a A*U> + <6a u)p,p*

p.p

= ((w, b, e), (A*u,u))

and

((w,b), Au) = (A(w, b),u)

p,p*

_ / (w, ®(x)) + byu(z, ) AP(z, y)

= <w, u(z,y)®(x) dP(z, y)> + b/ udP
XxY Xx)Y
(. ( [ wwpe@aray. [ war)),
XY XxY
which yields
A"y = (/ ud dP,/ udP) (3.9)
XY XxY
and
B*u = (A"u,u) = (/ ud dP,/ udP, u), (3.10)
XXY XY

7



where, for brevity, we put [, ,u®dP = [, . u(z,y)®(x)dP(z,y). Thus, taking into account
(3.8),(3.9), and (3.10), we have that, for every u € L¥" (P),

G" ud dP R (u T qp —
[(B*u) = f*(A*u,u) = </Xy ) +7Rp(u/7) /xwu 0

+00 otherwise.

Moreover, it follows from [18, Theorem 21(a)| that the Fenchel conjugate of Rp is still an
integral operator, more precisely

(VueI(P)  Ri(ufr) = / L*(u(z, y)/) dP(x. ).

XxY

Therefore, recalling (3.7), the final form (D) is obtained. The corresponding optimality con-
ditions for problem (3.6) and its dual (D) are (see Fact 2.1)

B*u € 0f(w,b,e) = 0G(w) x {0} x yOR(e) and B(w,b,e) = pr,. (3.11)
Now, recalling (3.10), conditions (3.11) can be gathered together as follows
/ ud dP € 9G (w)
XxY

udP =
(3.12)

§><\
X
<

; S 8R(6)

Ly — (w, ®(z)) —b=e(x,y) for P-aa.(x,y) € X x ).

Thus, subdifferentiating under the integral sign [18, Theorem 21(c)| and recalling (2.1), (3.2)
follows. O

Remark 3.2.

(1) The form (P) resembles the way the problem of support vector machines for regression is
often formulated |23, eq. (3.51)] and the optimality conditions (3.2) are the continuous
versions of the one stated in |23, eq. (3.52)] for RKHS, differentiable loss functions, and
square norm regularizers.

(i) If b = 0, condition [, ,udP =0 in (3.2) should be omitted.

(¢73) If G is strictly convex on every convex subset of dom 0G and int(dom G*) = dom dG*,
then G* is Gateaux differentiable (hence dG* is single valued) on dom dG* |1, Proposi-
tion 18.9] and, if a solution w of the primal problem (P) exists, then the first of (3.2)

yields
w = VG"(/ ud dP), (3.13)
XxY
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where u is any solution of the dual problem (D). This constitutes a general nonlinear
representer theorem, since the solution of problem (P) is expressed in terms of the values
of the feature map ®. In the special case that F is a Hilbert space and G = (1/2)]|-||,
VG* = Id and the first and third condition in (3.2) reduce to the ones obtained in |9,
Corollary 3]. When P is the discrete distribution P = (1/n) > | d(4, 4,), for some sample
(@i, Yi)1<icn € (X x V)™, then (3.13) becomes

w= VG < Z uiq)(:ci)) . (3.14)

i=1
We note that in (3.13)-(3.14) the nonlinearity relies on the mapping VG* only.

The optimality conditions (3.2) in Theorem 3.1 directly yield a continuous representer
theorem in Banach space setting.

Corollary 3.3 (Continuous representer theorem). Let assumptions Al, A2, and A3 hold.
Suppose that F is strictly convex and smooth and let r € |1,400[. In problem (P), suppose
that G = @ o ||-||, for some convex and even function ¢: R — R, such that argmin e = {0}.
Then the solution w of problem (P) admits the following representation

T(w) = /X ele. )0 dP(r. ), (3.15)

for some function ¢ € LP (P), where J,: F — F* is the r-duality map of F.

Proof. Let t > 0. We first note that, since 0 is the unique minimizer of ¢ and ¢t > 0, then
0 ¢ 0p(t); moreover, for every £ € 0p(t), we have &t > ¢(t) — ¢(0) > 0, hence, £ > 0. Now,
if w =0, then (3.15) holds trivially. Suppose that w # 0. Then, it follows from Fact 2.1 that
when w # 0,

0
0G(w) = 7¢(Hffi’pjr(w)
]l
Therefore, it follows from the first of (3.12) that

/ wdP = —*_Jw),  &eap(lul).
XxY HwH

Hence, since & > 0,

r—1
J,(w) = 1l / ud dP
5 XxY

and the statement follows. O
Remark 3.4. If in Corollary 3.3, 7 = 2 and P is a discrete measure, say P = (1/n) Y| 0(z:.4,),
for some sample (z;, yi)1<i<n € (X x V)", then (3.15) becomes

Jo(w) = Z ¢ ®(xi), (Ci)1§i§n € R", (3.16)

i=1
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where J; is the normalized duality map. Formula (3.16) is the way the representer theorem
is usually presented in reproducing kernel Banach spaces [10, 27, 28]. Here it is a simple
consequence of the more general Theorem 3.1 and Corollary 3.3. Moreover, we stress that
our derivation of (3.16) relies on convex analysis arguments only, while in the above cited
literature it is proved as a consequence of a representer theorem for function interpolation,
ultimately using different techniques and stronger hypotheses. We finally note that, if F is a
Hilbert space and r = 2, then J; is the identity map of F and (3.16) becomes

=1

This is the classical representer theorem in Hilbert spaces [19].

Example 3.5. We consider the case of the Vapnik’s e-insensitive loss [20, 24]. Let € > 0 and
define
L.: R — Ry :t— max{0,|t| —e}. (3.17)

This loss clearly satisfies A2 for every p > 1. We note that (3.17) is the distance function
from the set [—¢, €], that is, using the notation in [13], we have L. = d|_. .. Then, the Fenchel
conjugate of L. is (see [13, Example 13.24(i)])

LI =0 cq+ 11 =€l + t-1-
Therefore, for the loss (3.17), the dual problem (D) becomes

min G*( /X e dP(x,y>)

u€LP*(P)

. /X Tl dP(a) - /X _yule ) dP(y)

subject to / udP =0 and |u(z,y)| <~ for P-a.a. (z,y) € X x Y.
L XxY

This is a generalization of the dual problem that arises in classical support vector regression
when the linear e-insensitive loss is considered |7, Proposition 6.21] and [20] — here we have
a general regularizer and a Banach feature space.

Remark 3.6. Let us consider the case that F is a Hilbert space. Then JF is isomorphic to its
dual and the pairing reduces to the inner product in . Moreover, suppose that G = (1/2)-]|%,
that L = (1/2)|-|*, and that b = 0, so that in (3.2) the condition fXxy udP = 0 is not present.
Then it follows from the first and the third in (3.2) that

w :/ u® dP,
XxY

(0, B(x)) = /X (e ) (0, 9(a)) AP, ).

e

and hence

10



Thus, the last of (3.2) yields the following integral equation

oy exxy Aoy, | ut @) e are ) ~ v
Y XxY

4 Tensor-kernel representation

We present our framework. For clarity we consider separately the real and complex case. We
describe the real case with full details, whereas in the complex case we provide results with
sketched proofs only.

4.1 The real case

Let F = ("(K), with K a countable set and r = m/(m —1) for some even integer m > 2. Thus,
we have 7* = m. Let (¢y)rex be a family of measurable functions from X to R such that, for
every x € X, (¢(2))ex € (7 (K) and define the feature map as

O: X = 7(K): x> (o)) ek (4.1)
Thus, we consider the following linear model
(V(w,b) € '(K) x R)  fup = (w,®()),,. +b= > widy + b (pointwise), (4.2)
k€K
where (-, ), . is the canonical pairing between ("(K) and ¢"(K). The space

B = {f: X =R ’ (F(w,b) € I"(K) x R)(Vx € X) (f(x) = Zwkqﬁk(x) —l—b)} (4.3)

keK

is a reproducing kernel Banach space with norm

VfeB) |flg= inf{HwHT + |0] ’ (w,b) € "(K) x R and f = Zwkgﬁk +b (pointwise)},

keK

meaning that, with respect to that norm, the point-evaluation operators are continuous [5, 27].
We also consider the following regularization function

G(w) = ¢([lw]],), (4.4)

for some convex and even function ¢: R — R, such that argminy = {0}, and we set
P =(1/n)>"" 0,4, for some given sample (z;,¥;),;c, € (X X V)™

In such setting the primal and dual problems of support vector regression considered in
Theorem 3.1 turn into

n

. Y
min — L(e;) + o(|lw],),
(wbe)et (K)xRxR" 11 4= (P)

subject to y; — (w, ®(x;)),. . —b=e¢;, foreveryie{l,...,n}

T

11



. (Fact 2.1),

Euz xz

and, since G* =

~ n (i 1 n
DR G RN

HHH
uGR”

subject to Zul = 0.

L i=1

Moreover, assuming that w # 0, Fact 2.1 and (3.2) yield the following optimality conditions?

< (Se)

;“ =0 (4.5)

u;/v € OL(e;) for every i € {1,...,n}

(Yi — (w, ®(2;)),,. —b=re; foreveryie€{l,...,n}

The dual problem (D,,) is a convex optimization problem and it is finite dimensional, since
it is defined on R™. Once (D,,) is solved, expressions in (4.5) in principle allow to recover the
primal solution (w, b) and eventually to compute the estimated regression function (w, ®(z))+b
at a generic point x of the input space X'. However, if K is an infinite set, that procedure is not
feasible in practice, since it relies on the explicit knowledge of the feature map ®, which is an
infinite dimensional object. In the following we show that, in the dual problem (D,,), we can
actually get rid of the feature map ® and use instead a new type of kernel function evaluated
at the sample points (z;)1<;<,. This will ultimately provide a new and effective computational
framework for treating support vector regression in Banach spaces of type (4.3).

Remark 4.1. Consider the reproducing kernel Banach space

_ {f: X R ‘ (Fw € '(K))(Vz € X) <f(9s) - Zwmk(w))}

keK

endowed with norm || f||; = inf {||w|, | w € ¢"(K) and f = Y, wxds (pointwise)}. Let
f € B and let (wi),cx € £"(K) be such that f =", . wi$r pointwise. Then, for every finite
subset J C K we have f — >, jwp¢p = ZRGK\J wy ¢y pointwise; hence, by definition

Hf Zwkak

kel

1/r
< [[weersl, = ( 3 |wk|r) 50 as |J] = +o0.

keK\J

2Note that G* = * o ||-,.. and {0} = argmin = dp*(0). Thus, since, by (3.2), w € dG* (>, u;®(z;)),
if w # 0, then Fact 2.1 yields Y"1 | u;®(z;) # 0.

12



Thus, the family (wy¢r),cx is summable in (B, ||-[|z) and it holds f = >, . wrdy in (B, |||/ )-
Therefore, if the family of functions (¢),.x is pointwise ¢"-independent, in the sense that

(V (wi) peg € "(K)) Zwk@ = 0 (pointwise) = (wy),cx = 0, (4.6)

keK

then (¢y)rex is an unconditional Schauder basis of B. Indeed if }°,  wrdp = 0 in (B, ||| ),
since the evaluation operators on B are continuous, we have ), . wy¢, = 0 pointwise, and
hence, by (4.6), (wi),ex = 0. We finally note that when (¢ )rex is a (unconditional) Schauder
basis of B, then B is isometrically isomorphic to ¢"(K).

We start by first providing a generalized Cauchy-Schwartz inequality for sequences which is
a consequence of a standard generalization of Holder’s inequality [2, Corollary 2.11.5] and that
we prove for completeness. We use the following compact notation for the component-wise
product of two sequences:

(Vae'(K)(Vbe"(K) > ab:=Y_alklb[k].

kek keK

Proposition 4.2 (Generalized Cauchy-Schwartz inequality). Let K be a nonempty set. Let
m € N and let ay, as, ..., ay, € IT(K). Then ajas---ay, € 01 (K) and

1/m 1/m 1/m
Za1a2~-~am§<2a’1”) (Za;”) (Zaﬁ) .
keK keK keK keK

Proof. We prove it by induction. The statement is true for m = 2. Suppose that the statement
holds for m > 2 and let ay, ay, . . ., m, @me1 € £7T(K). Then a&mﬂ)/m, aémﬂ)/m, almrime e
(™ (K) and by induction hypothesis (ajas - - - a,,,)™+V/™ € (1 (K) and

Z(a1a2..a (m+1/m (ZamH)l/m(ZamH) ...<Za2+1)1/m,

keK keK keK keK

Now, since ayas - - - ap, € "MV (K), apiy € £771(K), and (m+1)/m and m+1 are conjugate
exponents, it follows from Hélder inequality that ajas - - - amamy1 € €4 (K) and

m/(m-+1) 1/(m+1)
Z aias - - - amam+l S (Z(ala2 e am)(m+1)/m) (Z azii)

keK keK keK
1/m+1 1/m+1 1/m+1
§ m—+1 § : m—+1 § : m—+1
< a/ ) ( a ) o ( a/m+1> '
keK keK keK

O

Now we are ready to define a tensor-kernel associated to the feature map (4.1) and give its
main properties.

13



Proposition 4.3. In the setting (4.1) described above, the following function is well-defined

K:X"=Xx---xX—>R:(2h,... 2 ) %qSk(x'l)---qﬁk(x;n), (4.7)
m times €

and the following hold.

(1) For every (x),...,z)) € X™, and for every permutation o of the indexes {1,...,m},

(id) For every (z;);<;c, € X"
(VuGR") Z K(zi17"'?xim)ui1"'uim > 0.

(iii) For every (r;),;c, € X"

r* n

u e R" —

1s a homogeneous polynomaial form of degree m on R™.

(v) For everyx € X, K(x,...,z) > 0.
(v) For every (24, ..., m) eXm
K (..., )| < K(h,...,a)Y™ K, ... )Y

Proof. Since (¢r(2)))kek, (gbk(:z:Q))keK, oo (or(2]))kex € I™(K), it follows from Proposition 4.2
that (¢r(2))r(ah) -+~ dn(27,) rex € I'(K) and

ILICARRACAIEY O STATAI s (i) T

kekK keK kekK

This shows that definition (4.7) is well-posed and moreover, since m is even we can remove
the absolute values in the right hand side of (4.9) and get (v). Properties (i) and (iv) are
immediate from the definition of K. Finally, since r* = m is even, for every u € R", we have

-2 (Swae)

™ keK

:Z Z Ok(iy) -+ - On(Ti, iy -y,

keK iy,..., im=1

Z <Z¢k (@i,) - - - du( :L"zm))u,-l...uim. (4.10)

----- im=1 keK

Therefore, recalling the definition of K, (i7) and (ii7) follow. O

14



Remark 4.4. Let (7;),,c, € ™. Then (K(xy,...,2i,))ic1,.nyn defines a tensor of degree
m on R”. Then, properties () and (i) establish that the tensor is symmetric and positive
definite: they are natural generalization of the defining properties of standard positive (matrix)
kernels.

Because of Proposition 4.3(v), tensor kernels, as defined in (4.7), can be normalized as for
the matrix kernels.

Proposition 4.5 (normalized tensor kernel). Let K be defined as in (4.7) and suppose that,
for every x € X, K(x,...,x) > 0. Define

K: X™ SR,
Kz, ... 2 4.11
(xllv cee ,S(Z;n) = 1S$1’ ’zm) 1/m” ( )
Ky, ...,o)"" Kz, ...« )™

Then K is still of type (4.7), for some family of functions (&k)keK, b X — R, and the
following hold.

(i) For everyx e X, K(z,...,z) = 1.
(i1) For every («,,...x) € X™, |K(z), ...z )| <1.

Proof. Just note that, for every x € X, ||®(x)||” = K(z,---,z) > 0. Then define ¢y(z) =
() /12 ()|l - 0

We present the first main result of the section, which is a direct consequence of Proposi-
tion 4.3.

Theorem 4.6. In the setting (4.1)-(4.4) described above, the dual problem (D,,) reduces to the
following finite dimensional problem

' ) 1 n 1/r* ~ n (u; 1 n
i1 = 1= i=

subject to Z u; = 0.

L 1=1

(4.12)

Remark 4.7.
(7) Problem (4.12) is a convex optimization problem with linear constraints.

(27) If the tensor kernel K is explicitly computable by means of (4.7), the dual problem (4.12)
is a very finite dimensional problem, in the sense that it does not involve the feature map
anymore. This is exactly how the kernel trick works within the kernel matrix.
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Remark 4.8. The homogeneous polynomial form (4.8) can be written as follows

m
E ( )K(:El,...,xl,...,...,a:n,...,xn)uo‘ (4.13)
.\ X N——— N—
acN i an
|a|=m
where, for every multi-index o = (o, ..., a,) € N” and for every vector u € R™, we used the

standard notation u® = uf" - --ul", || = > | a;, and the multinomial coefficient

|
) = " - m (4.14)
o Q1yeen, Qp arl. o)

Indeed it follows from (4.10) and the multinomial theorem |3, Theorem 4.12] that

r*

E(Fren)
-y ¥ <Z‘) S(1)™ . g () " u®

keK ‘a|€i\1”
= Z (:) (Z gbk(l’l)al e gbk(xn)o‘")uo‘.
ﬁ;‘ei\]; keK

Thus (4.13) follows from (4.7).

Corollary 4.9. In Theorem 4.6, let p = (1/7)|-|" (which gives G = (1/r)|-||"). Then the dual
problem (4.12) becomes

1 - ¥ . U 1 &

P 19 Y m 1 m
u€R™ 1*n n < 1 n “ 1
1= 1=

= Y
1150yt =—
(4.15)
subject to Z u; = 0.
L i=1
Proof. Just note that ¢* = (1/r*)|-|" and apply Theorem 4.6. O

Remark 4.10. The first term in the objective function in (4.15) is a positive definite homoge-
neous polynomial of order m. So, if the function L* is smooth, which occurs when L is strictly
convex, then the dual problem (4.15) is a smooth convex optimization problem with a linear
constraint and can be approached by standard optimization techniques such as Newton-type
or gradient-type methods — in the case of square loss, the dual problem (4.15) is a polynomial
convex optimization problems and possibly more appropriate optimization methods may be
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employed. We finally specialize (4.15) to the case of e-insensitive loss (see Example 3.5)

- 1 n E n 1 n
5161]%{ mnm E K(xh?""xim)uil"'uim—i_g E 1 |Uz‘_g Elyzuz
1= 1=

(4.16)
subject to Zu, =0 and |u| <~ foreveryie{l,...,n}.

L =1

This problem clearly shows similarities with the dual formulation of standard support vector
regression |20, 24].

Once a solution u € R™ of the dual problem (4.12) is computed, then one can compute the
solution of the primal problem (P,) by means of the equations in (4.5). In particular, if ¢*
and L* are differentiable, then the solution of the primal problem (P,) is given by

(") G -

P )Jr* (Zu@(m,)), Klu] := | Z Kz, oo x gy oooug,, >0

w =
11,5t =1
(4.17)
and
A
b= Y1 — <w, (I)(xl»r,r* - (L*> (71), (418)
where
Jpo : 07 (K) = 07(K): w e (Jug|” ! sign(uk))keN.
Now note that r* = m and m — 1 is odd, therefore
I O(K) = 07(K) s w = (w1, oy
and hence (4.17) yields
n m—1 *\/ (1 1/r*
(@) (G K [u])
whet)  w-gw(Luat) =T a
i=1

Remark 4.11. It follows from the last two of (4.5) that in (4.18) any index i € {1,...,n}
can be actually chosen to determine b. We chose ¢ = 1.

The next issue is to evaluate the regression function corresponding to (w,b) at a general
input point, without the explicit knowledge of the feature map but relying on the tensor-kernel
K only. In the analogue case of matrix-kernels, this is what is usually called kernel trick. The
following proposition shows that the kernel trick is still viable in our more general situation
and that a tensor-kernel representation holds.
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Proposition 4.12. Under the assumptions (4.1)-(4.4), let K be defined as in (4.7). Suppose
that ©* s differentiable on Ry, and that L* is differentiable on R. Let u € R™ be a solution
of the dual problem (4.12) and set (w,b) as in (4.19)-(4.18). Then, for every x € X,

(") GETu) z":

<'lU, (I)(x»nr* = K[u]l/" K(xim s >zim—1ax)ui1 cr Ui,y
1 yeeey im—1=1
b=y — (L") (ﬂ) (4.20)
Y
() GENY) &
K D K ),

U1 yeeey Im—1=1

=&(u)) Z O(@iy) « - On( @iy ) Or (@)U, - iy

where we used the definition (4.7) of K. O

Remark 4.13. In the case treated in Corollary 4.9, (4.20) yields the following representation
formula

1
(0, ®(1)), .. +b=—- Z (K(ziy, e @iy @) — K (2, @y @) g, -,

Moreover, if in model (4.2) we assume no offset (b = 0), then we can avoid the requirement of
the differentiability of L* and the representation formula becomes

1
<w> @(l’))rm* = —1 Z K(xila s >l’im71>l’)ui1 T Wiy -

Concluding we have shown that, the estimated regression function can be evaluated at
every point of the input space by means of a finite summation formula, provided that the
tensor-kernel K is explicitly available: we will show in Section 5 several significant examples
in which this occurs.
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4.2 The complex case

In this section we give the complex version of the theory developed in Section 4.1. Therefore,
we let F = ("(K; C), with K a countable set and r = m/(m — 1) for some even integer m > 2.
Let (¢r)rex be a family of measurable functions from X to C such that, for every z € X,
(¢1(2))pex € 7(K;C). The feature map is now defined as

D: X = ("(K;C): = (d()) e (4.21)
which generates the model
(Vwe (K C)(VbeC)  ar (w,®(x)),,. +b=> widp(x)+Db, (4.22)
kekK
where (w,w”), . = > ey Wrwy is the canonical sesquilinear form between ¢7(K;C) and

(" (K;C). This case can be treated as a vector-valued real case by identifying complex func-
tions with R?-valued functions and the space ¢"(K;C) with ¢"(K;R?). Moreover, it is not
difficult to generalize the dual framework presented in Section 3 to the case of vector-valued
(and specifically to R?-valued) functions. Then, the (complex) feature map (4.21) defines an
underlying real vector-valued feature map on ¢"(K;R?) [5], that is

g X — LR M(K;R?)) = 7 (K, R¥?): 10 (¢pa()) (4.23)

keK>

where L£(R? ¢"(K;R?)) is the spaces of linear continuous operators from R? to ¢"(KK;R?)
(which is isomorphic to ¢ (K; R?*?)) and

Vo e X)(VkeK) dpplz) = %ﬁ’(’;]ﬁ()) ;“Zj:g; € R22, (4.24)

This way, denoting, for every x € X, by ¢ ()" the transpose of the matrix ¢g x(x), we have
Ve X)(Vk e K)Vwr € RP=C)  ¢pp(z) wp = wpdp(z), (4.25)
hence ®g(7)*w = (w, ®()), ... Moreover

(Vz € X)(VueR*=C) Pr(z)u = (Prp(T)U) i = (up(z) 7)) ek = uP(w). (4.26)
Then, problems (P,) and (D,,) become

L(e;
(wbe)eéf?ﬂggc XCXCn N Z ¢) ¢ Hw“ ) (P, (C))

subject to y; — (w, ®(x;)), .. —b=e;, foreveryie {l,...,n}

mln
uEC”

subject to Zul =0,

L 1=1

and

Euz ;)

TN g [ U 1 _
*)+ﬁ;L (7) _g;me(uiyi)
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where, L*: C — R: 2* + sup,.c Re(z2*) — L(z). Moreover, assuming that w # 0, the optimal-
ity conditions (4.5) still hold, where now J,-: £ (K; C) — ¢"(K; C): w* (|w,’;|r_lw,’;/|w};|)k€K,
and

(VeeC) 0L(e)={z*€C| (Vz€C) L(z) > L(e) + Re(z"(z —¢)) }.

In the following we give the result corresponding to Proposition 4.3.

Proposition 4.14. In the setting described above, suppose that m is even and set ¢ = m/2.
Then, the following function is well-defined

K: X'x X0 — C: (2, ..ol al) = > dn(ah) 2l o () - dulal)),  (4.27)

kekK

and the following hold.

(i) For every (zy,...,x;a7,...,x;) € X1 x X, and for every permutation o’ and 0" of the
indexes {1,...,q},

(i1) For every (x';2") € X9 x X1 K(a';2") = K(a"; 2);

(i13) For every (z;)1<i<n € X"

n
(\V/UECH) Z K(a?jl,...,atjq;atil,...,x,-q)uil...u,-qu_jl...u_jqz0.

i'l,...,i'qzl
JiseesJq=1

(iv) For every (x;) <i<n € X™

ueC'— O (z;) E K(wj, o @, @, T Uy - U Ty - Ty,
(A0 7Zq—1
J1yenjq=1

s a positive homogeneous polynomaial form of degree m on C".

(v) For every (x,...,2,) € X9, K(2,...,x;2,,...,2,) > 0;
(vi) For every (x9,...,xp;27,...,2;) € X1 x X1,
K (2}, ... 2l al)| < K2y, .. 2o, a)Ym e Kl ol )

Remark 4.15. Item (iii) states that (K(z;,... ,xim))ie{l o 88 positive-definite tensor
of degree m.
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As in the real case, the dual problem (D,,) reduces to

B n 1/r*
min * 1 K(x; xj,, T Ti Wiy - Wi Uy -
Iin ¢"( ~ 5 Sir e L Ty e T )Wy U T T,

i1,eig=1
Jisejq=1

TN [ U 1o

subject to Zul =0

L i=1

and the homogeneous polynomial form in Proposition 4.14(iv) can be written as follows

q q _
E ( )( )K(xl,...:pl, ...... NN S o2 AP - DA Ty T UCT. (4.28)
& A\ 15} —— ———— — — —_——
iyl - " 1 "
al=q,|8|=q

Finally, in the setting of Proposition 4.12; defining

n

Klu] = E K(xj oo, @y ey Ty )Wy - U T,y - T (4.29)
i1yesig=1
J1yeeJq=1

for every xz € X, the following representation formulas hold

() GK[u]) .
<w7 (I)(x»r,r* = K[u]l/r Z K(xjw <o qufux; Ligy e - xiq)uil C U Uy Uy
i1 eig=1
j1,---,jq71=1
« [ U1
b= = (v b)), - T2 (2).

(4.30)
where VL* is the (real) gradient of L*, considered as a function from R? to R.

Remark 4.16. In view of Proposition 4.14(iv), definitions (4.21) and (4.27) correspond to
those given in [21, Lemma 4.2 and the concept of positive definiteness stated in (i) is a
natural generalization of the analogue notion given in [21, Definition 4.15].

5 Power series tensor-kernels

In this section we consider reproducing kernel Banach spaces of complex analytic functions
which are generated through power series. We show that, for such spaces, the corresponding
tensor kernel, defined according to (4.7), admits an explicit expression. We provide also
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representation formulas. In this section we assume, for simplicity, that ¢ = (1/7)|-|", therefore
we address the support vector regression problem

L @ (A P b T7
(w,b) erzr’llﬂgc xC N Z (w, ©(; >>r,r ) + [lwll;

for a specific choice of the feature map (4.21).

We first need to set special notation for multi-index powers of complex vectors. Let d € N
with d > 1. We will denote the component of a vector # € C%, by x;, with t € {1,...,d}. For
every x € C? and every v € N? we set

d
v —Hx 2| = (lz1],- . zal), and o1 =]]w!
t=1

so that Vv € N% we have |27 = [[/_, |z:|"" = |z|". Moreover, when the exponent of the vector
r € C?is an index (not a multi-index), say m € N, we consider m as a constant multi-index,
that is (m,...,m), so that " means Hle x". Finally, we define the binary inner operation
of pointwise multiplication in C?. For every z, 2’ € C?, we set xx2’ € C¢, such that, for every
te{l,...,d}, (xx2'); = zx,. Let m € Nand z € C?. We set 2*™ = z % --xx (m-times), so
that 2*™ € C¢ and, for every t € {1,...,d}, (z*™); = a".

Let p = (pu)yene be a multi-sequence in Ry, let r = m/(m — 1) for some even integer
m > 2. Let D, be the domain of (absolute) convergence of the power series »  ya py2”, that
is the interior of the set {z € C? | 3 pv]2”| < +00}. The set D, is a complete Reinhards
domain® and we assume that D, # {0}. Let x: D, — C be the sum of the series Y, 4 po2",

that is
(VzeD,) k(z)= Z P2’
veNd
Clearly x is an analytic function on D,. Set
D;l/m—{xe(cd}x = (af",...,2}) €D,},
let X C D™, and define the dictionary
(Vv € N b, X = C:x e p/ma, (5.1)

Then, for every x € X, since " € D,, we have
D 16u@)™ =37 pula™|” < oo,
veNd veNd

hence (¢, (x)),ene € €™(N?; C). Thus, we are in the framework described at the beginning of
Section 4.2. We define

By, (X) = {f eC*

(3 euens € F(NC) (30 € )7 € 1) () = T cvtnlo) +8) .

3 It means that if 2 € D,, then D, contains the polydisk {t € C? | (Vj € {1,...,d}) |t;| < |z}
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which is a reproducing kernel Banach spaces with norm
11y ey = inf {lell, + 8] | (), € CONYC) and f = 37 cplf™a +b (pointwise) }.
veNd

Suppose now that b = 0 and that, for every v € N, p, > 0. Then, defining the weights
(M) end = (p,fr/ ™), ene and the corresponding weighted " space

Z %MVV < +oo},

vend Pv

T . d
60%:0) = { (@) € ©°

we can express the space B} ,(X) in the form of a weighted Hardy-like space [17, 25|

Bl o(X) = {f eC?

3@ € GEEO) Yo € 2)(10) = T aat) |

veNd
Moreover, for every (z7,..., 2, 2f,..., ;) € X x XY,
/ A/ ny v v, I N / / i —
K(xy,. ..o 0], 2)) = E ppy -y w = K(x) ek ke x keexal). (5.2)
veNd

Remark 5.1. Suppose that p, > 0, for every v € N®. Then Y . c,,pi/ "z = 0 (pointwise)

implies c,,p,l/ "™ =0, for every v € N? and hence ¢, = 0, for every v € N¢. Thus, in virtue of
Remark 4.1 this yields that (¢,),ene is an unconditional Schauder basis of B} (&) and that
B ,(X) is isometric to r (N4 C).

Proposition 5.2. Under the notation and assumption above, suppose that X is a compact
subset of D;l/m and that, for every v € N%, p, > 0. Then By ,(X) is dense in € (X;C), the
space of continuous functions on X endowed with the uniform norm.

Proof. Tt is enough to note that B} ,(X') contains the set

A=span{¢, | v € N} = {chx”

vel

[ ¢ N and [ finite (c¢,),; € (CI}

which is the algebra of polynomials on X in d variables with complex coefficients. Thus the
statement is a consequence of the Stone-Weierstrass theorem. O

In the sequence we also assume that the offset b is zero. Because of (5.2), the representation
given in (4.28) yields the following homogenous polynomial form

n r*
weC s | Yuwre)| = X () ()aaitn it e, 63)
i=1 r* aEN", BEN" « 5
lorl=q,|8|=q
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where (z;)1<;<, € X" is the training set and, according to the convention established at the
a; a;

beginning of the section, z;* = (x71,... ;jy). Moreover, in this case, recalling (4.30) and
(5.2), for every x € X, we have

(w, ®(x)),,. = > g xR g R T T xR Uy U, Ty T, (5.4)

We now treat two special cases of power series tensor-kernels. Let (v)ren € RY and
suppose that the power series ), 7" (¢ € C) has radius of convergence R, > 0 (R, =

1/limsup, 7,”* > 0). We denote by D(R,) = {¢ € C | |[¢| < R,} and by ¢: D(R,) — R
respectively the disk of convergence and the sum of the power series ), .

Case 1. We set ] !
v vl
(VveN) p, %l( ) =Tl (5.5)

Then, the domain of absolute convergence of the series )y pr 2" is the strip

d
Z z| < Rv}
t=1

and, it follows from the multinomial theorem |3, Theorem 4.12| that, for every z € D,,

=> p2 —Z%Z ———2" —Z%(Z t)k=¢<izt)- (5.6)

veNd keN yeNd keN t=1 t=1
lv|=k

Dp:{ze((:d‘

Note also that D*l/m {z e C?| ||z||" < R,}. Thus, it follows from (5.2) that

/ /] AN / /A7) o
Koy, ... oy 0), .. wg) = K(2) % - wg x 2] % x))

d
—¢<Z5El1f, : thlt : 55:;,,1&)7 (5.7)

for every (z9,... 2, 27,...,2]) € X7 x X9 For ¢ = 1, the right hand side of (5.7)
reduces to

K(a'.a") = (' |2")) = > wla’ | 2")",

keN

where (-|-) is the Euclidean scalar product in R?. These kind of kernels have been also
called Taylor kernels in [21]. Thus, in virtue of (5.7), (5.3) takes the form

r* d
ueClw— d(x; = TM ... gon 5 u’
@ = 5 (D(E)e(Ta et al)on
r aeN"™ SeN™ t=1
lal=q,|8|=q
q q d
_ — (. B\, a8
5 (a) (ﬁ)@b(Z(x.,t) (2.0) )u .
aeN™ SeN™ t=1
lal=q,|8|=q
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where we put, for every t € {1,...,d}, z.; = (z14,...7,,) € C".* The representation
formula (5.4) turns to

n

d
1 _
(W, (2)),e =~ > ¢<Z%,t“'fciq,t%,t"'%1,t$t)uz‘1"'uiq“a‘1"'ujq1-
t=1

ilyeyig=1
J1se-sJg—1=1

Case 2. We set .
VveN)  p,=]]w (5.8)

Then the domain of absolute convergence of the series ), 4 pr 2" is

and

(VzeD,) k(z)= Z p2 = Z H%j HZ%zf = H¢(zt).

veENd veNd t=1 t=1

In this case D;/™ = {z € C* | (Vt € {1,...,d})|z| < RY™} and (5.2) becomes,

/ /] "y / / 11 o
Ky, ... o), xy)) = k(@) « - al x o -2
d
_ / / 1" "
= H (0 (xl,t Tl 'xq,t)> (5.9)
t=1
for every (o,..., 2, 2f,...,2]) € X% x X9. Thus, as done before, relying on (5.9) we

can obtain the corresponding expression for the homogeneous polynomial form (5.3)

n r*
ueC"— ZW‘P(%) = Z ( )( )Hw (@ Ty - ) uta”
i=1 T aeN™ BeN”
lal=q,|8|=q

(5.10)
and the representation formula (5.4),

d
1 & . .
(w, ®(z)), .. = Tl S T @i v - T, - - wi, 0, - 15,
11,.0ig=1 t=1
jlr"yj(]*lzl

(5.11)

4 If we consider the matrix of the data X = (z;4)1<i<n € € C™*? having the training set (xi)1<i<n as rows,
1<t<d
the vectors x. ; are the columns of X.
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Example 5.3. We list significant examples of power series tensor kernels and for each one we
provide the corresponding representation formulas.

(2) In (5.8) set (7k)ken = 1, hence (p,),enae = 1 too. Then R, =1 and ¥(¢) = 1/(1 — ().
Therefore, relying on (5.9), we obtain the tensor-Szegé kernel

" A 1
- d / T 7N
Ht:1(1 Xy Tyl 'xq,t)

This kernel generates a reproducing kernel Banach space of multi-variable analytic func-
tions |17, 25]

Bl (X) = { fecCc*

3 (e )oers € (NSO (Y € X) () = )}

veENd

with norm ||fHBrb(X) = |lc|l,, where (¢,),cna € €"(N% C) is such that f = > e ca”
o

(pointwise). This space reduces to the Hardy space when r = 2. Moreover, (5.10) yields
the following homogenous polynomial form

gm(m s (Z) (E) I, —uz;a(x.,t)ff)'

lal=q,|8]=q

ueClw—

Finally, in view of (5.11), we have the following tensor-kernel representation

0,0, = S

i1yeemig=1 t:l(l T Tyt Ljg, ¢t Lig gt * '!L”z'q,t)

u’il . e u’iqujl . e u]q71

(i) Set (7 )ren = ((k+1)/7)ey in (5.8). Then R, =1 and ¢(¢) = 1/(n(1 — ¢)?). We then
obtain the following Taylor type tensor kernel
1

pu— d — —
T Temy (L= @ g2 - - 2g)

5 -

This kernel gives rise to a reproducing kernel Banach space of analytic functions which
reduces to the Bergman space when m = 2. Proceeding as in the previous point, the
expression of the corresponding homogeneous polynomial form and the representation
formula can be obtained.

(171) Let (Vi)ren = (l/k!)keN in (5.8). Then R, = +o0 and 9(¢) = ¢°. Hence, by (5.9),

d
’ /i o [ R R S
K(zy, ..o, x)) = | | €Tt T Tl Tyt
t=1
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which is the tensor-ezponential kernel and the form (5.10) becomes

r* aeN™ BeN" a p

la|=q,|8]=q

ueC'— O (x;

The corresponding tensor representation is

<w,q)(.§(:)>/r/r* = 77} T Z H Tig,t - Tig_q,t%t, Tyt qut
) nm-—

Let o > 0, set

(VEEN) = (‘ko‘)(—m’f _ f[ %H =0,

i=1

and define (p,),ene according to (5.5). Then R, =1 and ¥(z) = (1 — ()™ and formula
(5.7) yields the following tensorial version of the binomial kernel |21]

1
d — T\
/ / 1 "
(1 - Zt:1 Ty Tyl '%,t)

K, ... a2, ... 0)) =

Let s € N, set

(S) ifk<s
(VEEN) =1 \k B

0 if k> s,

and define (p,),ene according to (5.5). Then R, = +oo and ¥(() = (1 + ¢)°. This way,
by (5.7), we have

s
/ /- E 7
K(x1>"'axqa$1a (1+ zlt ’ qtzlt ’ xq,t) ’

which is the polynomial tensor-kernel of order s. By (5.5) we have that p, > 0 if [v| < s
and p, = 0 if |v| > s. Therefore, recalling (5.1), we have that

Bl o(X) = { fec®

(B euens € OOV € )(£0) = 3 cvtnle) |

veENd

is the space of polynomials in d variables with coefficients in C of degree up to s.
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6 Conclusion

In this work we first provided a complete duality theory for support vector regression in Banach
function spaces with general regularizers. Then, we specialized the analysis to reproducing
kernel Banach spaces that admit a representation in terms of a (countable) dictionary of
functions with ¢"-summable coefficients and regularization terms of type ¢(||-|,), being r =
m/(m—1) and m an even integer. In this context we showed that the problem of support vector
regression can be explicitly solved through the introduction of a new type of kernel of tensorial
type (with degree m) which completely encodes the finite dimensional dual problem as well
as the representation of the corresponding infinite dimensional primal solution (the regression
function). This can provide a new and effective computational framework for solving support
vector regression in Banach space setting. We finally study a whole class of reproducing kernel
Banach spaces of analytic functions to which the theory applies and show significant examples
which can become useful in applications.
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