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Abstract

We study numerical integration of functions depending on an infinite number
of variables. We provide lower error bounds for general deterministic linear algo-
rithms and provide matching upper error bounds with the help of suitable multilevel
algorithms and changing dimension algorithms.

More precisely, the spaces of integrands we consider are weighted reproducing
kernel Hilbert spaces with norms induced by an underlying anchored function space
decomposition. Here the weights model the relative importance of different groups
of variables. The error criterion used is the deterministic worst case error. We
study two cost models for function evaluation which depend on the number of
active variables of the chosen sample points, and two classes of weights, namely
product and order-dependent (POD) weights and the newly introduced weights
with finite active dimension. We show for these classes of weights that multilevel
algorithms achieve the optimal rate of convergence in the first cost model while
changing dimension algorithms achieve the optimal convergence rate in the second
model.

As an illustrative example, we discuss the anchored Sobolev space with smooth-
ness parameter o and provide new optimal quasi-Monte Carlo multilevel algorithms
and quasi-Monte Carlo changing dimension algorithms based on higher-order poly-
nomial lattice rules.
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1 Introduction

The evaluation of integrals over functions with an unbounded or even infinite number of
variables is an important task in physics, quantum chemistry or in quantitative finance,
see, e.g., [19, 48] and the references therein. In recent years a large number of researchers
contributed to the design of new algorithms as, e.g., multilevel and changing dimension al-
gorithms or dimension-wise quadrature methods, to approximate such integrals efficiently.
Multilevel algorithms were introduced by Heinrich and Sindambiwe [28] 29] in the context
of integral equations and parametric integration, and by Giles [19] 20] in the context of
stochastic differential equations. Changing dimension algorithms were introduced by Kuo
et al. [35] in the context of infinite-dimensional integration in weighted Hilbert spaces
and dimension-wise quadrature methods were introduced by Griebel and Holtz [27] for
multivariate integration. (Changing dimension algorithms and dimension-wise quadrature
methods are based on a similar idea.)

In this paper we want to study infinite-dimensional numerical integration on a weighted
reproducing kernel Hilbert space of functions with infinitely many variables as it has been
done in [31], 35, 39, 30, 40, 23, 43|, 22 4, [7, 24]. The Hilbert spaces we consider here
posses so-called anchored function space decompositions. For a motivation of this specific
function space setting and connections to problems in the theory of stochastic processes
and mathematical finance we refer to [30} [39, [40].

We provide error bounds for the worst case error of deterministic linear algorithms;
these bounds are expressed in terms of the cost of the algorithms. We solely take account
of function evaluations, i.e., the cost of function sampling, and neglect other cost as, e.g.,
combinatorial cost. To evaluate the cost of sampling, we consider two cost models: the
nested subspace sampling model (introduced in [10], where it was called variable subspace
sampling model) and the unrestricted subspace sampling model (introduced in [35]).

In the nested subspace sampling model lower error bounds for infinite-dimensional
integration were provided in [40] for general n-point quadrature formulas in the case
where the weighted Hilbert space of integrands is defined via an anchored kernel and the
weights are product weights. We generalize these error bounds to general weights. In
the unrestricted subspace sampling model lower error bounds where provided for product
weights and anchored kernels in [35], and for general weights and the Wiener kernel in
[23]. We generalize these results to anchored kernels and general weights. (Let us mention
that in the randomized setting similar general lower error bounds for infinite-dimensional
integration on weighted Hilbert spaces are provided for anchored decompositions in [22]
and for underlying ANOVA-type decompositions in [7]; to treat the latter decompositions,
a technically more involved analysis is necessary.)

In this paper we further study two classes of weights in more depths: The class of prod-
uct and order-dependent (POD) weights, which includes, in particular, product weights
and finite-product weights, and the class of weights of finite active dimension, which in-
cludes, in particular, finite-diameter weights and (the more general) finite-intersection
weights. We derive several new results for both classes of weights which might also be



of interest for other tractability studies of continuous numerical problems on weighted
spaces, apart from the infinite-dimensional integration problem.

For these two classes of weights we provide upper error bounds with the help of
multilevel algorithms and changing dimension algorithms. These bounds show that for
the cost functions most relevant in applications, namely those cost functions which grow
at least linearly in the number of active variables, the convergence rate of our algorithms
is arbitrarily close to the convergence rate of the Nth minimal integration error and our
lower bounds are thus sharp. For the remaining cost functions, which grow sub-linearly in
the number of active variables, our bounds are still sharp in most of the cases (depending
on the smoothness of the kernel and the decay rate of the weights).

These new upper bounds improve on the results obtained for product weights in [40]
and [23]. Furthermore, in contrast to [40, Thm. 3], we are able to formulate our results
on upper bounds without introducing additional auxiliary weights that are not problem
inherent.

We provide explicit quasi-Monte Carlo multilevel and changing dimension algorithms
based on higher order polynomial lattice rules for weighted Hilbert spaces of integrands
that correspond to anchored Sobolev spaces with smoothness parameter a@ > 1. These
algorithms are optimal in the sense that they achieve convergence rates arbitrarily close
to the optimal convergence rate (i.e., the convergence rate of the Nth minimal integration
error).

The article is organized as follows: In Section [2 the setting we want to study is intro-
duced. In Section [l we provide lower error bounds for deterministic quadrature formulas
for solving the infinite-dimensional integration problem on weighted Hilbert spaces. In
Section [3.1] we present the most general form of the lower bounds which is valid for arbi-
trary weights. In Section [3.2] we state the form of the lower bounds for the two specific
classes of weights we consider. In Section [4.1] and 4.2l we explain multilevel and changing
dimension algorithms. In Section 4.3 we provide upper error bounds for POD weights,
and in Section [.4] for weights with finite active dimension. In Section [§ we illustrate the
upper and lower bounds in the situation where the space of integrands is based on the
univariate anchored Sobolev space with smoothness parameter o > 1. Here we consider
specific quasi-Monte Carlo multilevel and changing dimension algorithms that achieve
higher-order convergence.

2 The general setting

2.1 Notation

For n € N we denote the set {1,...,n} by [n]. If u is a finite set, then its size is denoted
by |u|. We put
U :={u C N|u| < oco}.

We use the common Landau O-notation. For two non-negative functions f and g we write
occasionally f = (g) for g = O(f), and f = O(g) if f = Q(g) and f = O(g) holds.



2.2 The function spaces

As spaces of integrands of infinitely many variables, we consider reproducing kernel Hilbert
spaces which are discussed in more detail in [30, 25]. Our standard reference for general
reproducing kernel Hilbert spaces is [3].

We start with univariate functions. Let D C R be a Borel measurable set of R
and let K : D x D — R be a measurable reproducing kernel with anchor ¢ € D, i.e.,
K(e,¢) = 0. This implies K(-,c¢) = 0. We assume that K is non-trivial, i.e., K # 0. We
denote the reproducing kernel Hilbert space with kernel K by H = H(K) and its scalar
product and norm by (-,-)y and || - ||z, respectively. We use corresponding notation for
other reproducing kernel Hilbert spaces. If g is a constant function in H(K), then the
reproducing property implies g = g(c) = (g, K(-,¢))u = 0.

Let p be a probability measure on D. We assume that

M = /DK(x,z) p(dx) < oo. (1)

For arbitrary «,y € DY and u € U we define

Ku(wv y) = H K(xﬁ yj)?
JjEU
where by convention Ky = 1. The Hilbert space with reproducing kernel K, will be
denoted by H, = H(K,). Its functions depend only on the coordinates j € u. If it is
convenient for us, we identify H, with the space of functions defined on D" determined
by the kernel [],., K(z;,y;), and write f,(z,) instead of f,(z) for f, € H, and ¢ € D",
where @, = (z;)je, € D". For all f, € H, and € DY we have

fulx) =0 if z; = ¢ for some j € u. (2)

This property yields an anchored decomposition of functions, see, e.g., [36].
Let now v = (74 )ueu be weights, i.e., a family of non-negative numbers. We assume
that ~ satisfies
> MM < oo, (3)
uel
(One may also consider slightly weaker conditions as done, e.g., in [35] Sect. 5] or [43]; for
a comparison of these different conditions see [25].) We denote the set of active coordinate
sets, {u € U|~, > 0} by A= A(7y). (Sets u C N with |u| = oo are always assumed to
be inactive.) We always assume that A is non-trivial, i.e., that there exists a ) # u € U
with u € A.
Let us define the domain X of functions of infinitely many variables by

X = {ac € DV| Z%HK(xj,zj) < oo}.
ueA JEU

Let p be the infinite-product probability measure of p on DV. Due to our assumptions
we have pu(X) =1, see [30, Lemma 1] or [25]. For x,y € X we define

ICA,(:L', y) = Z VuKu(wa y)'
ucA
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K, is well-defined and, since K is symmetric and positive semi-definite, it is a reproducing
kernel on X x X, see [3]. We denote the corresponding reproducing kernel Hilbert space
by H~ = H(K,) and its norm by || - ||. For the next lemma see [31, Cor. 5] or [25].

Lemma 1 The space H~ consists of all functions f =73 1 fu, fu € Hy, such that
Y v Il < oo
ueA

In the case of convergence, we have
15 =D v full,
ucA
For u € A let P, denote the orthogonal projection P, : H, — H,, f — f, onto H,.

Then each f € H. has a unique representation

f=> fu with f, = P,(f) € H,,u € A
u€A

2.3 Infinite-dimensional integration

Due to (3]), we have H, C Li(X,du), and the integration functional

1(f) = / f(@) p(dz)

is continuous on H., i.e., the operator norm of I is finite:

||I||3117 = Z%C’gul < 00, where Cjy ::/ / K(z,y) p(dz) p(dy) < oo, (4)
ueA DJD

see, e.g., [25]. We assume that [ is non-trivial, i.e., that Cy > 0. Notice that Cy < M.
For a given set of weights 4 we denote by 4 the set of weights defined by

N 1= %C'(I)u‘ for all u € U. (5)

The representer h € H., of I, i.e., the function h satisfying I(f) = (f, h) for all f € H,,
is given by

h(z) = /3€ Ky (z,y)u(dy)

and consequently the operator norm of the functional I satisfies |||, = [|h|,. Foru € A
we define I, :== I o P, on H, i.e., I,(f) = (f, Pu(h)), for all f € H, . More concretely,
we have

L(f) = [ ful@u) p*(de.),

Du
and the representer h,, of I, in H. is given by h,(x,) = P,(h)(x,). Thus we have

I(f) =Y IL(f.) forall feH,.

ueA



2.4 Admissible algorithms, errors, and cost models

We define the set of admissible sample points S by
S :={(xy;c)|uel}. (6)

Here again @, = (x;)jcu € D", and (z,; ¢) denotes the vector y = (y1,¥a,...) € DY with
y; = x; if j € v and y; = c otherwise. Note that (z,;c) € X. We consider algorithms of
the form

Q(f):Za,-f(tvi;c), for vy,...,v, €U, (7)
i=1
with points t,, € (D \ {c})" and coeflicients a; € R. The worst case error is given by

e(Q;Hy) = sup [I(f) = Q(f)]

Ifllv<1

For an algorithm @ of the form (@) we put (Q), := Qo P,, i.e.,

(@)ulf) = Zaifu(tviﬁu; c).

We have the identity

[e(Q: Ha)PP = Y 7ule(Q)us Ha)P, (8)

ueA

where

llgllm, <1

For the cost of an algorithm we only take into account the cost for function evaluations.
To make this more precise, let us fix a cost function $ : N — [1,00), which is non-
decreasing. In this paper we consider two models for the cost of function evaluations, the
nested subspace sampling and the unrestricted subspace sampling model.

In the nested subspace sampling model we first define for a fixed strictly increasing
sequence w = (w;);en of coordinate sets w; C wy C --- € U the cost of a function
evaluation in & € X to be

Cw,c(®) = Inf{$(|wy|) | z; = ¢ Vj & w;}. (9)

Here we use the standard convention that inf () = oo. For a linear algorithm @ of the
form ([7) we define

cw,c(Q) = Z Cw,c(tvi; C).
i=1

Let Chest denote the set of all cost functions ¢, . of the form (9) where w runs through
all strictly increasing sequences w of coordinate sets. Then we define the cost of ) in the
nested subspace sampling model to be

COStnest (@) == Inf €y (Q).

Cw,cecncst



This model was introduced in [10][]
In the unrestricted subspace sampling model a function evaluation f(x) costs

() :=nf{$(|Ju]) |lue U, x; =cVj ¢ u}.

The cost of a linear algorithm @ of the form () in the unrestricted subspace sampling

model is given by

costun: (@) := Z c(ty;;c) = Z $(|vil).

i=1
The unrestricted subspace sampling model was introduced in [35]E

We denote the cost of an algorithm () in the nested and unrestricted subspace sampling
model by costpest(()) and costun: (@), respectively. Obviously, the unrestricted subspace
sampling model is more generous than the nested subspace sampling model. Note that in
both sampling models the cost for function evaluations in non-admissible sample points
is infinite.

2.5 Strong tractability

Let mod € {nest,unr}. The e-complezity is defined as the minimal cost among all algo-
rithms of the form (), whose worst case errors are at most ¢, i.e.,

comp,,.q4(€; Ho) = inf {costimea(Q) | @ is of the form () and e(Q;H,) <e}. (10)

The integration problem [ is said to be strongly tractabld if there are non-negative con-
stants C' and p such that

comp,,q(e; Hy) < Ce™  foralle > 0. (11)
The exponent of strong tractability is given by
pod = pmod(~) = inf{p | p satisfies (TT)}.
Essentially, 1/p™°? is the convergence rate of the Nth minimal worst case error
e (N;H,) = inf{e(Q; H,) | Q is of the form (T) and costumea(Q) < N}. (12)

In particular, we have for all p > p™°d that e™d(N;H,) = O(N~V/P).

n [10] it was actually called “variable subspace sampling model”. We have chosen a different name to
emphasize the difference between this model and the “unrestricted subspace sampling model” explained
below.

2In [35] the cost model did not get a specific name.

3We chose this notion, since it seems to us to be consistent with the usual notion of tractability in the
multivariate setting. A more precise notion would be “strongly polynomially tractable”, to distinguish
this kind of tractability from more general notions of tractability as introduced in [26], see also [41]. But
for convenience we stay with the shorter notion “strongly tractable”.



2.6 Weights

Here we introduce further definitions and notation which is necessary for our analysis of
lower and upper bounds for the exponents of strong tractability in the different models.

Let v = (74)uecu be a given family of weights. Weights ~ are called finite-order weights
of order w if there exists an w € N such that 7, = 0 for all u € Y with |u| > w. Finite-order
weights were introduced in [16] for spaces of functions with a finite number of variables.
The following definition is taken from [23].

Definition 1 For weights v and o € N let us define the cut-off weights of order o

(o) _ {fyu Zf‘u‘ S g,

@) — (/). wig
(7 Jueu T 0 otherwise.

0 (13)

Clearly, cut-off weights of order ¢ are in particular finite-order weights of order o.
We always assume that the weights v we consider satisfy (3)).

Let us denote by u;(0), us(0), .. ., the distinct non-empty sets v € U with 7 > 0 for

which /’)\/EZ)(J) 2 /,)\/ o

(o) = - Let us put ug(o) := 0. We can make the same definitions for

o = o0; then we have obviously (> = ~. For convenience we will usually suppress any
reference to o in the case where 0 = co. For 0 € NU {co} let us define

: — (o) — i @) op
taily ,(d) == | Edﬂ%j(o) €[0,00] and decay, , :=sup {p eR ) jll)rgo V(o) = 0} :
J:

The following definition is from [23].
Definition 2 For o € NU{oo} let t € [0, 00] be defined as
tr=inf{t>0]3C,>0Vvel: |{i e N|juy(oc) Cv} < Civ|'}.

Let o € N. Since |u;(0)| < o for all i € N, we have obviously ¢* < ¢. On the other
hand, if we have an infinite sequence (u;(0));en, it is not hard to verify that ¢} > 1, see
[23].

In the following two subsections we describe the classes of weights we want to consider
in this article.

2.6.1 Product and order-dependent weights

Product and order-dependent (POD) weights ~ were introduced in [33] and are a hybrid
of so-called product weights and order-dependent weights. Their general form is

Vu:F\UIH%" where v; > v >--->0,and 'y =17 =1, T, T'3,... > 0. (14)

JEU

Special cases are product and finite-product weights that are defined as follows.



Definition 3 Let (;);en be a sequence of non-negative real numbers satisfying y1 > 2 >
... With the help of this sequence we define for w € NU {oo} weights ¥ = (Yu)uc,;n by

Vo = {HjEu Vi Zf|U| < w, (15)

0 otherunse,

where we use the convention that the empty product is 1. In the case where w = 0o, we call
such weights product weights, in the case where w is finite, we call them finite-product
weights of order (at most) w.

Product weights were introduced by Sloan and Wozniakowski in [45] and have been
studied extensively since then. Finite-product weights were considered in [23] and are
obviously finite-order weights of order at most w.

It is easily seen that product weights and finite product weights of order w are POD
weights; in (I4)) one just has to choose I', = 1 for all ¥ € N to obtain product weights
and '\, = 1 for |u| < w and I'j,; = 0 for |u| > w to obtain finite product weights. Other
concrete examples of POD weights can be found in [33] 34].

2.6.2 Algorithmic dimension

The following definition introduces the concept of the algorithmic dimension of a family
of weights.

Definition 4 Let W CU. Let d € NU {oo} be such that there exists a function
¢ : N — [d] with the property Yu e WVj #j €u: ¢(j) # o(j'), (16)

where [oo] = N. That is, ¢|, is injective for each w € W. If d € N, then we say that VW
has finite algorithmic dimension. In this case we call the minimal d* = d*(W) for which
such a ¢ exists the algorithmic dimension of W.

Let v = (Yu)ueu be a family of weights. If its set A of active coordinate sets has algo-
rithmic dimension d*(A), we say that the family of weights v has algorithmic dimension
d*(7) := d*(A). If we do not want to specify the algorithmic dimension d*, we just say
that v has finite algorithmic dimension.

Weights = of finite algorithmic dimension d* are obviously finite-order weights of order
w < d*, but finite-order weights do not necessarily have finite algorithmic dimension.

We define a graph associated with W in the following way. For a given set W C U we
consider the infinite simple graph Gy, = (N, Eyy), where (i, j) with i # j, belongs to the
set of edges Fyy if and only if there exists a u € W with ¢, j € u. The graph Gy, does not
contain loops, i.e. edges (i,7). We call Gyy the associated graph of W. Notice that two
different subsets W, W’ of U may have the same associated graph.

The following lemma connects the concept of minimal algorithmic dimension to the
chromatic number x(Gyy) of Gyy. Recall that the chromatic number of a graph G is the
minimal number of colors needed to color the vertices of G in such a way that any two
vertices connected by an edge have a different color.

Lemma 2 Let W C U and Gy be the associated graph. Then the algorithmic dimension
d*(W) of W and the chromatic number x(Gy) coincide, i.e.

d* (W) = x(Gw).



Proof. Assume that we have given a coloring of the vertices of the graph G)y. Let the
vertices of Gy be denoted by N and the colors be denoted by 1,2,..., x(Gy). Then we
can define the function ¢ : N — [x(Gyy)] by setting ¢(i) = ¢;, where ¢; € [x(Gyy)] denotes
the color of the vertex i. On the other hand, if we have a function ¢ : N — [d*(W)] given,
then we can obtain a coloring of the graph Gy, by coloring the vertex i by ¢(i). By the
definition of the function ¢ and the graph Gy this yields a coloring of the graph Gy.
Since both d*(W) and x(G)y) are minimal, the result follows. O

With the help of Lemma [2] we derive in the following remark a lower bound on the
algorithmic dimension.

Remark 1 A complete graph G with n vertices has chromatic number n, since all vertices
are connected to each other by an edge and hence all vertices must have a different color.
If W has algorithmic dimension d € N, then |u| < d for all coordinate sets u in W, since
Gyy contains a subgraph which is a complete graph with |u| vertices. Hence

d* (W) > sup |ul. (17)
ueWw

Thus weights with algorithmic dimension d € N are necessarily finite-order weights of
order w < d.

The lower bound (I7) is not necessarily sharp, as shown by the following example: Let
lu| <2 for all uw € W and let there exist a sequence of sets {i1,i2}, {i2,43}, ..., {lk—1, %},
{ig, i1} € W where k is odd. In other words, Gy, contains an odd cycle. Then this graph
has chromatic number 3 as can easily be shown. An even more drastic example is the set
W = {u €U ||u| = 2}, which has not even finite algorithmic dimension.

Let us now turn to upper bounds on the algorithmic dimension.

Remark 2 As a consequence of Lemmald, we obtain that if Gy is a planar graph (mean-
ing that every finite subgraph is planar), then the famous Four Color Theorem [1, [2] says
that Gyy can be colored with at most four colors. Hence in this situation the minimal
algorithmic dimension of W is at most four.

We provide further upper bounds on the algorithmic dimension in Theorem [I] and 2l
Theorem 1 Let W CU. Then the minimal algorithmic dimension of W is bounded by

Uu.

ueEW: e

d" (W) < sup

1€EN

Proof. By Lemma [ it follows that it suffices to show that x(G)y) satisfies the bound.
By [17, Theorem 8.1.3] it follows that x(G)y) is equal to the maximum of the chromatic
numbers x(H) over all finite subgraphs H of Gyy. Thus it suffices to show that for all
finite subgraphs H of Gy the chromatic number x(H) satisfies the bound.

Let H be an arbitrary finite subgraph of Gy, and let Vg denote the set of vertices of
H. By [17, p.115] we have x(H) < A(H) + 1, where A(H) is the maximum degree of the
vertices of H. But the degree of a vertex ¢ in the graph Gyy is equal to

U w

ueEW:icu

Ai) = -~
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By taking the maximum of the degrees over all vertices in the graph G\, we obtain the
result. O

In some circumstances the above result can be slightly improved using Brooks’ theorem
from graph theory, see [17, Theorem 8.1.3].

Theorem 2 Let W C U such that sup,ey, [u| > 3. Let Z = sup;ey |Unemmica |- Let
i1,92, ... be the set of vertices for which | Uyew.i,eu u| = Z. Assume that for each k > 1
the subgraph consisting of the vertices in Uyew.i et @5 not complete. Then

U w

ueEW:ieu

d* (W) < max
1€EN

— 1.

Various other bounds on d* can be obtained from graph theory via bounds on the
chromatic number of the associated graph, see for instance [17].

Remark 3 In general it is difficult to find a function ¢ as in ([{I8) for a given set W.
This can be done by a greedy algorithm for graph coloring, see [17, p. 114]. However, this
algorithm does not necessarily find a coloring with the smallest possible number of colors.

A particular class of weights whose set W = A of active coordinate sets has a finite
minimal algorithmic dimension d, is the class of finite-intersection weights defined in [23].

Definition 5 Let p € N. The finite-order weights (7Vy,)ien, where v, > 0, are called
finite-intersection weights with intersection degree at most p € Ny if we have

{jeNjuNu; #0} <1+p forallieN. (18)

Note that for finite-order weights condition (I8)]) is equivalent to the following condi-
tion: There exists an 17 € N such that

{i e N|k€wu}| <n forall ke N. (19)

Indeed, if ([I8) is satisfied, then (I9) holds with n < 1+ p, and if (19) is satisfied, then
(I8) holds with p < (n — 1)w.

Due to |23, Lemma 3.10] the set A of active coordinate sets of finite intersection weights
has algorithmic dimension d*(.A) at most [n(w — 1) + 1]; this was shown by constructing
inductively a mapping ¢ : N — [n(w — 1) + 1] that satisfies (I6). It also follows from
Theorem [ by

d*(A) < max
ieN

U u

ucAicu

gmezll\leuEAHeu}\(w—l)—i-lSn(w—1)+1.
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3 Lower bounds

Here we provide lower bounds for the exponents of tractability in the nested and in the
unrestricted subspace sampling model. We assume that there exist constants o, 5 > 0
such that the nth minimal error of univariate integration on H = H(K) satisfies

e(n;H) > o(n+1)77 for all n € Ny, (20)

where
e(n; H) := inf {e(Q; H) ‘ Q(f) = iaif(x(i)) with a; € R, 2 € D}. (21)

Since for ) # u € U the integration problem over H, is at least as hard as in the
univariate case, assumption (20) results in

[u]—1

e(Qui H,) > 0Cy = (n+1)77 (22)

for any quadrature of the form

Qu(f) = Zaif(:)s(i)), a; € R,z ¢ D" f € H,,
i=1

see [42, Theorem 17.11]. If now @ is an algorithm of the form (7)) and (Q), = Q o P,,
then (8) and ([22) imply

o0

-~
TV,

: 2 _ . oo 2N~ Jw
[6(@7 %’Y)] - ;’}/uJ [e((Q)uj7 Hu;)] Z b ; (nj + 1)25> (23)
where b% := 0*C;' and n; == [{v;|u; C v;}|. Since we assumed that A is non-trivial, we
obtain from (23)
pnest Z punr Z 1/5 (24)

3.1 Lower bounds for general weights

In this section we study general weights; here “general” means that we only require the
condition () to hold.

3.1.1 Nested subspace sampling

We start with a new lower bound for the exponent of strong tractability for general weights
in the nested subspace sampling model.

Theorem 3 Let $(k) = Q(k®) for some s > 0, and let v be weights that satisfy (3). Then
I is only strongly tractable in the nested subspace sampling model if decay., > 1. In this

case,
1 2s/t*

nest > - a . 25

po e e >

12



Proof. Let @ be of form () with costyest(Q) < N. Then there exists an increasing
sequence of sets w = (w;);en such that ¢, (@) < N + 1. Let m be the largest integer
that satisfies $(|w,|) < N 4+ 1. Hence, vy, ...,v, € w,,. Let ¢ € N, and let 4(*) be the
corresponding cut-off weights of . Then it is easily seen that e(Q;H.) > e(Q; H ), cf.
[23, Remark 3.3]. Thus we get from (23)

e@HIP =0 D> 3,
giug (o) Ewm
Let now ¢ > t}. Then, for a suitable constant C; > 0,

T = {5 4j(0) € wa}| < Cilwn|" = O(N'),

since N + 1 > $(Jwy,|) = Q(|w,|*). Hence we obtain for every p, > max{1, decay., , }

QAP 2 B30 A, = Qr) = VO,
J=Tm+1

This shows that I is only strongly tractable if decay., > 1. In that case,

pnest 2 Qs/t: ]

decay,, , —1
From this and (24)) follows the statement of the theorem. O
Note that we have on the one hand ¢ < ¢ < ¢; < ..., and on the other hand
decay.,; > decay. o > decay., 3 > ---. Thus it is not a priori clear for which o € N the

supremum in (26) is attained. As shown in [23] and as we will see below, this may vary
for different classes of weights.

3.1.2 Unrestricted subspace sampling

The next theorem is a generalization of [23, Cor. 4.1], where only the specific kernel
K(z,y) = min{z,y} on D x D = [0,1]* was treated.

Theorem 4 Let $(k) = Q(k®) for some s > 0, and let v be weights that satisfy (3). Then
I is only strongly tractable in the unrestricted subspace sampling model if decay., > 1. In

this case,
1 2mingl, s/t;
p™™ > max {— , Sup 2min{l, s/t,) "}} :

26
c€eN decay'y,a —1 ( )

Proof. The proof of Theorem [ is essentially identical with the one of Theorem 3.4 and
Corollary 4.1 in [23]. One just has to keep in mind that the simple lower bound p* > 1
appearing there has to be replaced by p™ > 1/, see (24]). a
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3.2 Lower bounds for special classes of weights
3.2.1 Product and order-dependent weights

Recall that POD weights include as special cases product weights and finite product
weights. We now present a generalized version of [23, Lemma 3.8], which holds not only
for product and finite product weights, but for general POD weights.

Lemma 3 Let v = (Vu)ueu be POD weights as in (1j)). Then
decay., ; = decay, , for allo € N.

This holds still if we replace condition (3) by the weaker condition that the weights 5 are
bounded and have only 0 as accumulation point.

Proof. Let 0 € N. Since decay.,; > decay, , > 0, it remains to show that decay. ; <
decay., ,. We can confine ourselves to the case decay.; > 0. Let p € (0,decay, ;). This

implies deN v; L/p

Sl <t TT (0 < masb [T (14,60

ve(o]

< 00. Thus we get

JjeN JEN jeu;(o) JEN
<maxT? exp <Z In (1+ (7100)1/7’)) < maxT'Y/? exp (Z(%‘Co)l/p) < 00,
veE(o] e VvE|o] o
where we used the estimate In(1 + z) < 2, which holds for all non-negative z. Since
the sequence 7y, j € N, is monotonically decreasing, this implies 3,y = o(j77).
Hence p < decay. ,. Since we may choose p arbitrarily close to decay. ;, we obtain
decayml < decay%(,. |

For POD weights with decay., > 1 Lemma [3 and Theorem [ and H imply strong
tractability and

1 2s

ﬁ m} and punr > max{ 1 M} (27)
y'yl -

nest > max
b B’ decay., ; —1

For product weights the lower bound for p"** can be derived from [40, Thm. 4], and
the one for p™ from [35, Thm. 3.3 & Sect. 5.6].

Notice that the lower bounds for p"** and p"™ for finite-product weights are not weaker
than for product weights.

3.2.2 Weights with finite algorithmic dimension

For the special case of finite-intersection weights of order w it was observed in [23] that
if A(y(?)) = oo, then t* = 1 for all o € N. Hence for finite-intersection weights the lower
bounds (28) and (20) result in

nest 1 2s 4 > 1 2min{l,s}
max —  » an max — .
P 8’ decay., , —1 P B’ decay., , —1

For the Wiener kernel K (z,y) = min{z, y}, defined on [0, 1], the lower bound for p™*
in (28) was already proved in [23] Sect. 3.1.1].

For general weights of finite algorithmic dimension it is however not necessarily true
that ¢ =1 for all o € N as the following two lemmas show.

(28)
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Lemma 4 Let d € N. Then there exists a set of weights v with algorithmic dimension d
such that for all k > d there exists a v € U with |v| =k and

HuCv:ue AN} > Q%J)U (j) > (%' — 1)0 for all o € [d]. (29)

Proof. We construct a graph G with vertex set N and chromatic number d in the following
way: color the vertex j € N by the color ¢ € [d] given by ¢ = j (mod d). Now each pair
of vertices (i,7) € N? is an edge of the graph G if and only if i # j (modd), i.e., if
the coloring of the vertices ¢ and j differs. Let £ > d and ¢ € [d] be given. Let G be
the subgraph of G with vertex set v := [k]. Thus for any set u C v that consists of o
differently colored vertices, the corresponding subgraph is complete. We now provide a
lower bound for the number of ways a subset of v having ¢ differently colored vertices can
be chosen. Let r = |k/d]. For each color ¢ € [d], there are at least r vertices in v with
color ¢. There are (i) ways of choosing a set of o different colors out of the d possible
colors and for each color ¢ there are at least r possible choices of vertices with this color
c. Thus the number of possible choices is at least r? (Z) Hence G contains at least r? (Z)

. . . 9 . . . .
cliques of size 0. We now may define v, e.g., by v, =[] jewd - M uis aclique in G and
Y. = 0 else. By construction the algorithmic dimension of = is d, see Lemma [2] and in
addition (29) holds. O

Lemma 5 For each d € N there exists a set of weights v such that A(y) has algorithmic
dimension d and such that for all 0 € NU{oo} we have t; = min{o,d}.

Proof. For d € N let v be weights as in Lemmall Due to (29) we have for all 0 € NU{oo}
that ¢ > min{o, d}. Since the algorithmic dimension of - is d, we have additionally that
t* < d. Since always t* < o, the statement of the lemma is valid. O

For general weights with finite algorithmic dimension we just know that the values
decay., ;, ..., decay, , satisfy the relation decay., ; > ... > decay, ,. We can, e.g., easily
construct weights of finite algorithmic dimension whose set of active coordinate sets A(~y)
consists only of sets of size at least o € {2,...,w}. Thus decay. ; = ... = decay, , ; = 0,
but decay., , may be either finite or infinite. Together with Lemma 5] this argument shows
that for general weights with finite algorithmic dimension we should use the general form
of the bounds (25]) and (26) to fully exploit the specific features of the weights we are
working with.

4 Upper bounds

Here we provide constructive upper bounds on the exponents of tractability in the nested
and in the unrestricted subspace sampling model. To this purpose we consider two types
of algorithms: multilevel algorithms, which perform well in the nested subspace sampling
model, and changing dimension algorithms, which are well suited for the unrestricted
subspace sampling model.

15



4.1 Multilevel algorithms

Let us describe the general form of the algorithms we want to use more precisely:
Let Ly :=0, and let L; < Ly < L3 < ... be natural numbers, and let

v,(fl) = Ujer, u; and v,(f) = [Ly] for ke N. (30)

In the general case we will use the sets v,gl), k=1,...,m. In the special cases of POD
weights, it is more convenient to make use of the relatively simple ordering of the corre-
sponding set system u;, j € N, and choose the sets vliz) for k =1,...,m. In all definitions

and results that hold for both choices of the v,(:), 1= 1,2, we simply write vy, and we put
v := (). We will choose the numbers Ly, Lo, . .. in general such that |v,| = ©(a*) for some
€ (1,00). (A default choice would be a = 2.) Let

Vi :={j €eN|u; Cv, and u; Z vy} for k> 1.

Let us furthermore define
U(m) := U, Vi U{0}.

For u € U we define the mapping ¥,, : H, — H. by
(U, f)(x) = f(zy;¢) forall z € DV
We put

ka(f) = Zag‘k)f(tz(i’k); C), and @k(f) = ka(f - \Ilvkﬂf)a (31)
=1

where the numbers n; > ny > ... > n,,, the coefficients a§-k>

[0, 1]"* will be chosen later, depending on the weights ~.
Define the multilevel algorithm QML via

QM) = f(@)+ > Qulf)=f@+ D > a(f -, HEFie).  (32)
k=1

k=1 j=1

, and the points ¢ (k) €

) Loy

If we choose the nested sequence of coordinate sets v; C vo C w3 C ... in the nested
subspace sampling model, then the cost of the multilevel algorithm QM satisfies

cOStpest (QMF) < $(0) 4 2 Z S (|vk), (33)
k=1

and the same cost bound is valid in the more generous unrestricted subspace sampling
model. From (R)) we obtain

[e(Qm = Y [e(( Qs Ha )P,

J€No

where (QY),, = QMFoP,, = S (Qu)a,- Note that e((QM)uy; Huy) = e(Q41): Ho) =
0, since QML is exact on constant functions. Notice furthermore that we have (@k)u] (f) =

0 whenever j ¢ Vi, and (@k)u](f) = (Qu)u; (f) = Qu,(fu,) if j € V4. Thus we get

[6( Z Z'}/uj ka ujy uJ Z '}/uj (34)

k=1 jeV, JgU(m)
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Let us now for simplicity assume that v, = [maxuwy| for all & € N, which is always
possible by simply renumbering the variables recursively. Helpful for the construction of
good multilevel algorithms for higher order convergence and general weights is a result of
the following kind:

There exists an « > 1/2 such that for each £ € N and each n;, € N we find a quadrature
Qu, as in (BI)) which satisfies in the case o = 1/2 for 7 = 1/2, and in the case o > 1/2
for 7 € [1/2, min{c, decay., /2}), T arbitrarily close to min{a, decay., /2}, the bound

Z Yu [e ((ka)u : Hu)}2 < ég,wn,;% for all £ € vg \ vg_1, (35)
LeuC[l]
where
2T
a&m = Z y@nClul for some C; independent of k. (36)
LeuC|{]

For many reproducing kernels K quadratures like this can be constructed as quasi-
Monte Carlo quadratures. Examples are (shifted) rank-1 lattice rules or polynomial lattice
rules constructed with the help of a component-by-component algorithm, see Section [5.4]
or, e.g., [32, Theorem 8], [13, Corollary 5.4], [23| Prop. 3.9].

If we use algorithms @), that satisfy condition (BH) to define @k as in ([31)), then we
obtain from (34)

[e(Qm"; H,))? < Z Chrng " + Z Yu s (37)
P JEU(m)
where R
Crrn= Y Cora. (38)
Levk\vg—1

The aim is to minimize the right hand side of this error bound for given cost by choosing
7, m, and ny,...,n, (nearly) optimal. To this purpose one needs a good estimate for
the constants Cj, ., and for the tail ) i¢U(m) %j, i.e., more specific information about the
weights.

4.2 Changing dimension algorithms

For given weights ~ let Ay be a finite subset of A(7). A changing dimension algorithm
Q°P is an algorithm of the form

Q) = Quoulfu), (39)
ueAg
where the integrand f € H, has the uniquely determined anchored decomposition
fl@) =Y fulx)
ueA

and @, . is a quadrature rule for approximating I,,(f,). If the building blocks @), ., are
linear algorithms, then also Q“P is linear; this follows from the explicit formula

ful) = (1) f (@, €)

vCu
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for arbitrary u € A, see [36]. Thus a function evaluation f,(x) can be done at cost
bounded by [{v € Alv C u}|$(Ju|) < 2*$(Ju|). Changing dimension algorithms for
infinite-dimensional integration were introduced in [35]. For POD weights we use a slight
modification of the changing dimension algorithms presented in [43] and for weights with
finite active dimension we employ the changing dimension algorithms from [35, Sect. 4].

4.3 Product and order-dependent weights

We consider now product and order-dependent weights (POD) weights, where for each

u € U we have
Yu = F\u| H Yis
JjEU

where (I'jy)ues and (7;)jen are sequences of nonnegative real numbers as in (I4). (Note
to distinguish between +,,, where u € U is a finite set of positive integers, and vq4, 7;, where
d, j € N are positive integers. )

Before we present the concrete algorithms that we use to obtain upper bounds for the
exponents of tractability p"®' and p"™, we provide some useful results on POD weights.

Lemma 6 Let p* > 2¢* > 2 such that p*/(2q¢*) € N. For the POD weights determined by
i :j—p* fO’f’j EN, FQ =1 :Fl, and

* ) k) o * * kp*
I, = (k!)p*kp*/z—q* ((p /q) sin(q*7 /p )) P fork>2,

™

we have
decay., ., =¢° and decay,,=p" foralloc €N

A rigorous proof of Lemma [6] can be found in Section [6l We suspect that the condition
p*/(2¢*) € N in the above lemma is not necessary. If the condition ¢ < p*/2 can be
replaced by ¢ < p* in Corollary [§ in Section [6] then the condition p* > 2¢* can be
replaced by p* > ¢* in the above lemma.

Lemma [0] considers the boundary case where for given product weights v;, the I'y, are
made as large as possible such that the POD weights still have finite decay. This allows
us to obtain cases where the decay of the POD weights differs from the decay of the
corresponding product weights, cf. also Lemma [3l In the following theorem we consider
POD weights where I'y is smaller such that the decay of the POD weights is always the
same as the decay of the corresponding product weights.

Theorem 5 Let vy = (Vu)ueu be POD weights with v, = I'jy, H]Eu 7. Let p* := decay., ; >

1 and g < p*. Let there exist a constant Cy > 0 such that I'y < Cy(k!)? for all k € N. In

the case where ¢ = p*, we additionally assume Z] 1 fyjl/p < 1. Then we get the following

results:
If p* = q, then

Z 71/1) _ 1/17*).

deuCld
If p* > q, then
Z 71/10 — 7 /p) for allp € (¢q,p").

deuCld]
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The last identity holds also for p = p* if Z] 17]1/1) < 00.
In particular, our assumptions lead for all ¢ < p* to decay, ., = decay., ;.

In the proof we use the multi-index notation, which we recall here: For v = (l/j);l:l €

N¢ we write /] := v4 + - + vy and v := [

|
=1 V5

Proof. Obviously, we always have
S N L S
deuC[d]

and decay., ., < decay., ;.

Now let us consider the case where ¢ = p* and T := > ¢ i1 7]1/ P" < 1. Then
1/p* _ 1/p* 1/p* 1/p* 1/p*
Z w = 3 T I =6 3 (i [T
deuC[d deuC[d) jEu deuC[d] jEu

Similar as in [33, Lemma 6.2] we now employ the multinomial formula and the formula
for (finite) geometric series to obtain

Z %1/”* gcg*/p* Z |V|'H vi/p*

deuC[d) veN;vg#0 J€Eu
[e9) | d 'd—l
_ Cl/p*§ : E : K vi/p* E : ke v;/p*
P p! L1705 vl L7
k=0 VEN@WAZ j=1 ueNdehdzn j=1

—ary

xk=0

(2r) (5]

<O (1 =T) 2y

In particular, we showed that ) ., v/P* < 00, which implies that decay., ., > p*.
Let now I'y, < C,(k!)? for some g < p*, and let p € (¢, p*] with ZJ 1 vjl/p 0o. (Recall

that this sum is always finite if p < p*.) Let S := ( Z] 17]1/7’) and set 7} = 7;/5.

Then 2;01(7;)1/7’ =1/2 < 1. Set I'; = S*TI'}, for all k € Ny. Then there is a constant
C* > 0 such that I'; = S*T, < S*C,(k!)? < C*(k!)P. Thus, by the argument used in the
case p* = q, we get

1/p
Yoowlr= > <U|H%> = 0(7,").

deuC[d] deuC[d] JEu

1/p

In particular, we showed that ), 7./" < oo forall p < p*, which implies that decay., ., >

p*. The same holds for p = p* if 377 1vjl/p<c>o. O

Corollary 1 Let vy = (Vu)ueu be POD weights with v, = L'}y, H]Eu v;. Let p* := decay. ; >
1 and g < p*. Let there exist a constant C;, > 0 such that T'yy < Cy(k!)? for all k € N.

Then we have for every T € [1,p*) and every constant C. > 0 that

> orer = ey

deuCld]
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Proof. Let 7 and C, be given. Obviously, D deucd Ao = Q(V;/T). Now let p €
(max{7,¢},p"). Define the POD weights v = Iy [[;c, 7 by 7 = %5:. Then p* =
decays ; and, due to Jensen’s inequality and Theorem [5 we obtain

p/T

2 wrer= ) TS| 3 wr| =8 = et

deuCld] deuCld deuCld]

From Corollary [I] we immediately get the following useful corollary.

Corollary 2 Let v be POD weights that satisfy the assumptions of Corollary[d, and let
v = vg) = [Lg] for all k € N. Let 7 € [1/2,decay.,; /2). Then we have for Cy .. as in

(38)
Ly,
Ciry = O(0k), where oy, == Z Y

J=Lp—1+1
and furthermore

> A,=06 (i w)-

ng(m Jj=Lm+1

4.3.1 Nested subspace sampling

Let v be POD weights that satisfy the assumptions of Corollary[dl Let L := L[a*~1] for
k € N, where L € N and a € (1,00) are fixed. (A canonical choice would be L = 1 and
a = 2, but in some applications other choices may be more convenient.) Furthermore, let
vp = 02 = [Ly) for all k € N. Let a > 1/2. We use multilevel algorithms QY as in (32)
that employ quadratures @, fulfilling the estimate (35). In particular, these multilevel
algorithms satisfy the error estimate (37]).

Theorem 6 Let $(k) = O(k®) for some s > 0. Let v = (Vu)ueu be POD weights that
satisfy the assumptions of Corollary[d. We assume that there exists an o > 1/2 such that
for all k € N and all ny, € N we find quadratures Q,, as in (31) that satisfy (33). Then
our multilevel algorithms QMY defined as in (33), establish the following result:

In the case where s > (2a — 1) /2a we obtain

1 2s
nest < 40
b e { o’ decay., ; —1 } (40)

In the case where 0 < s < (2a — 1)/2a, we obtain for
decay%1 > 2q;

pnest S

Y

L+

2a > decay.,; > 1/(1 —s):
2

nest <
decay., ;’
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1/(1 —s) > decay.,; > 1:
2s

= decay.,; —1

nest

p

If the assumptions of Theorem [ hold and if additionally the nth minimal worst case
error of univariate integration satisfies e(n; H(K)) = Q(n~®), then, due to the lower bound
on p"*=* in (27), we have a sharp upper bound on the exponent p**' if s > (2o — 1) /2«
and for decay.,; > 2a and for 1/(1 —s) > decay,; > 1if 0 < s < (2a — 1)/20.
Observe that the case s > (2a — 1)/2« is more interesting and relevant than the case
0<s<(2a—1)/2a, see, e.g., [19] 40} [43].

Notice further that Theorem [0l improves on the corresponding results in [23] [40] for
product weights. (Compare, e.g., Theorem [ with [23] Thm. 4.2] and [40, Cor. 2|, where
the Wiener kernel K (z,y) = min{z,y} is treated.)

Proof. Let p € (1,decay. ;) and let 7 € [1/2, min{a, p/2}) satisfy (35). (Here we treat in
detail only the case o > 1/2; in the easier case a = 1/2 one chooses always 7 = 1/2.) Let
oy be as in Corollary 2l Then we get from (B7) and Corollary 2l that

e(@n" M1y =0 (Z o+ Y %) :
k=1 j=Lm+1

Let m be given, and put M := >, L. For given cost S > M of order S = O(L%,) we
choose the number of sample points n; as ng := [xy ], where

1 27s

-1
1 __s m 1 27s
rp,=Co™ L, >, with C=S8 oL .
k=1

The cost of the multilevel algorithm QMU is then of order costyes (QMY) = O(S). We get

m m 2741
1 27s
Zo_kn;%— < 5—27 <Z O_I§T+1 Lér+1) .
k=1 k=1
Since o, = O(L, %) and > oo p, 417 = O(L};7), we obtain the error estimate
[e(Qn  H))P =0 (ST (L4 Ly PP>7) + L,P) =0 (5—% + 5—%1> . (4))

Case 1: s > (2a — 1)/2a. Here we have two subcases.
Subcase 1a: p > 1+ 2as. This implies (p — 1)/s > 2a and p > 2. Hence we obtain

(@ 1)) = O (S777), (42)

and we may choose 7 arbitrarily close to .
Subcase 1b: 1 + 2as > p > 1. Then it is not hard to verify that (p — 1)/s €
(0, min{2a, p}). Thus we may choose 7 > (p — 1)/2s and get

(@) =0 (s7). (43)

21



If we let p tend to decay., ;, we see that the estimates ([@2) and (43) imply (&0).

Case 2: (2a — 1)/2a: > s > 0. Here we have three subcases.

Subcase 2a: p > 2a. Then (p—1)/s > 2a and we get (42)), where we again can choose
7 arbitrarily close to a.

Subcase 2b: 2o > p > 1/(1 —s). Then (p —1)/s > p. Hence we get (@2)) and may
choose 7 arbitrarily close to p/2.

Subcase 2¢: 1/(1 —s) >p > 1. Then 2a > p > (p—1)/s. Choosing 7 > (p — 1)/2s,
we obtain ([43)).

Letting again p tend to decay.,, we have thus verified the theorem. O

4.3.2 Unrestricted subspace sampling

If the cost function satisfies $(k) = O(k®) for 0 < s < 1, we may again use multilevel
algorithms as done in the previous subsection. In the case where we have a cost function
$(k) = Q(k®) for s > 1 and product weights, changing dimension algorithms, as considered
in [35], [43], have proved to be the essentially optimal choice in the unrestricted subspace
sampling setting, see the analysis in [43]. We present here a slight modification of the
changing dimension algorithms from [43] which ensures that the results from [43] do not
only hold for product weights but for all POD weights that satisfy the conditions of
Corollary [l

As in [43], we assume that there exist positive constants ¢, C, 7, a non-negative Ay,
and a Ay € [0, 1] such that for each u € U\ {0} and n € N there are algorithms @, ,, using
n function evaluations of functions f, € H, with

e(Qnu; Hy)? <

lu A1 (Jul=1)*2
cC ( In(n+1) ) | (44)

(n+1)* (lu] = 1)%

where by convention the last factor in (44]) should be 1 for |u| = 1. We may assume that
c¢>1and C > Cp, so that ([@4]) holds also true for n = 0. With the help of the building
blocks @, ., one can define changing dimension algorithms for a fixed Ay € (0,1—1/ decay )
and any given € > 0 in the following way: Let us put

Lo=Y (45)

DAuelU

for suitable r > 0. Choose 7 such that 7 < Xg - decay, /2. For each u € U satisfying
ALy e Ol < 2 we choose n, = n,(g, \g) to be zero and Q,,, ., to be the trivial zero
algorithm Q,,, ,f, = 0 for all f, € H,. Otherwise, we put n, = [(7)0L;_y,cClle=2)1/27 |
and choose Q,,, ., as in ([@]). We define the changing dimension algorithm Q%P by

QSD(f) = f(c) + Z Qnu,u(fu> (46)

DAueld

Observe that for any ¢ > 0 there are only finitely many v € U« with n, > 1. For given
e >0 let
d(e) := max {€ € N| cCZLl_AOW[AZj) > 52} .

Then it is easily verified that |u| > d(e) implies n, = 0. Thus the “c-dimension” d(¢)
is the largest number of active variables used by the changing dimension algorithm Q¢P.
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Due to Section we obtain

d(e)
costun: (QSP) < $(0) + Y 2"$(Jul)n, < $(0) +$(d() Y 2> .
DAucl /=1 |u|=¢

The following theorem is a slight generalization of [43, Thm. 1].

Theorem 7 Let v = (Yu)ueu be POD weights that satisfy the assumptions of Corollary
[ Let Ao € (0,1 —1/decay.,), and let T < Ao - decay., /2 satisfy ({4)). Then the changing
dimension algorithm QS defined in ([{0) satisfies

e(QSP;H,) < el=M use —0,

and its cost satisfies

costun: (QYP) = O ($(d(5))5_1/T) )
where

d(e) =0 (%) = o(In(1/e)).

If the cost function $ satisfies $(d) = O(e'?) for some £ > 0, then the integration problem
15 strongly tractable with exponent

unr < 1 2
max{ —, —————— o .
pe= 7’ decay., —1

Let us now additionally assume that $(d) = Q(d) and that the nth minimal worst case error
of univariate integration satisfies e(n; H(K)) = Q(n~). If ({4)) holds for T arbitrarily
close to «, then

unr 1 2
=max{ —, ———— 0.
P o’ decay., —1

In the case of product weights, the statement of Theorem [ was proved in [43], see
Theorem 1 and 2 there.

In the case where we have general POD weights satisfying the assumptions of Corollary
[, we see that decay., ., = decay., ;, see Theorem [5] and these quantities do not change
if we multiply the v;, j € N, by some constant. With the help of this observation one
can verify that for the upper bound on p"™" the analysis in [43] only needs to be slightly
modified to carry over to POD weights that satisfy the assumptions of Corollary [II The
lower bound follows from (27]).

4.4 Weights with finite algorithmic dimension

Let W C U with minimal algorithmic dimension d € N, and let (v, ).cs be weights with
Yu = 0 for all w ¢ W (ie., A = A(y) € W). Assume furthermore, that there exist
non-negative constants ¢, C, 81, 82, an a > 0, and for any n € Ny a quadrature @),,, given
by

Qu(f) = al” f(t) with a{” € R, t0") € D, (47)
i=1
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such that
e((Qn)u; Hy) < cCM(n+ 1)~ (1 4+ In(n + 1))"14+% for all u C [d). (48)

With the help of the algorithms @,, and a mapping ¢ that satisfies (I0l), we can construct
for arbitrary v € U algorithms Q)Y on H., in the following way (cf. also [23, Prop. 3.11]):
First we formally consider infinite vectors

t((fc;”) € D, where the jth component is t( N) = t((;(’?)).

Then we define the quadrature @), b
Za(" t&mie) forall f € H,. (49)

Note that for u C v, u € W, we have |u| = [¢(u)| and e((Q),)u; Hu) = e((Qn)ow); How))-
By combining such algorithms in a suitable way, we get the following results for nested
and unrestricted subspace sampling.

4.4.1 Nested subspace sampling

In the nested and in the unrestricted subspace sampling regime we propose to use multi-
level algorithms QMU that employ the quadratures Q,, = Q) ", defined in (). Here we

consider for the kth level the set of coordinates v, = v,i ) = Ujer,u; and Ly, := L[a*=1],
where L € N and a € (1,00) are fixed. As in (3I), the quadrature Q) on the kth level is
given by R

Qi(f) = Qny o, (f = o, f).

Due to (34) and (48]) we get for arbitrarily small § > 0

e(QM ZZ%] Wi Hu) P+ ) A,

k=1 jeVy JgU(m)
Ly,

> v | e+ 1207 + taily (L),
k=1 \j=Li_1+1

sz
Ms

where the constant C depends on d, , 9, ¢, C, 51, and S5, but not on m or the specific values
ng, k =1,...,m. Notice that in the last inequality we implicitly used n; > ny > --- > n,,,
since it might happen for some L;_; < j < Lj, that u; C v for an [ < k.

This estimate is almost identical with estimate (45) in [23, Sect. 3.2.2]: there one just
has to replace ny by n; + 1 and 6 — 1 by 0 — a, and rename the constant C, s by C2.
Adapting the reasoning in [23] that follows after estimate (45), we obtain the following
theorem.

Theorem 8 Let $(k) = O(k®) for some s > 0. Let the weights v have finite algorithmic
dimension, and let decay., > 1. Assume that there exist for a > 0 and alln € N algorithms

Qn as in [7) that satisfy ({8). For k=1,2,..., let Q,, = Q)Y be asin [{9). Then the
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multilevel algorithms QMY defined as in (33), establish the following result: The exponent
of strong tractability in the nested subspace sampling model satisfies

12
P < max {_ 75} | (50)

o’ decay., —1

If the assumptions of Theorem [§ hold and if additionally the nth minimal worst case
error of univariate integration satisfies e(n; H(K)) = Q(n~%), then, due to the lower bound
on p"*t in (27)), we see that our upper bound on p"** in (B0) is sharp for finite-intersection

weights; cf. also Section 5.5.11

4.4.2 Unrestricted subspace sampling

In the case where the cost function § is of the form $(k) = Q(k®) for some s > 1, we can
improve the bound on the exponent of tractability from Theorem [ by changing from the
nested to the more generous unrestricted subspace sampling model. For general finite-
order weights « of order w appropriate changing dimension algorithms were provided
in [35]. These algorithms can in particular be used for weights with finite algorithmic
dimension d, which are finite-order weights of order w = d. If decay., , > 1 and if there
exist algorithms @, as in (47)) satisfying (48]), then changing dimension algorithms lead

to an upper bound
unr 1 2
b <maxq§—,———— o, (51)

o’ decay., —1

see [35, Thm. 5(a) & Sect. 5.7]. Together with Theorem [§ this implies the following result.

Theorem 9 Let $(k) = O(k®) for some s > 0. Let the weights v have finite algorithmic
dimension, and let decay., > 1. Assume that there exists for some a > 0 and all n € N
algorithms Qy, as in {{7) that satisfy assumption ({8§). Then the exponent of tractability
in the unrestricted subspace sampling model satisfies

1 2min{l, s}
unr < - 7’ . 52
b= max{a, decay., —1 } (52)

Our lower bound on p™ in (28)) shows that the upper bound (52)) is sharp for the
sub-class of finite-intersection weights if e(n; H(K)) = Q(n™%).

For finite-intersection weights and the Wiener kernel K (z,y) = min{xz,y} the bound
(52) was proved in [23, Thm. 3.12].

5 Higher Order Convergence

In this section we confine ourselves to the domain D = [0, 1], endowed with the restricted
Lebesgue measure. We assume that o > 1 is an integer.

5.1 Higher order polynomial lattice rules

Here we introduce polynomial lattice rules which can achieve arbitrary high convergence
rates of the integration error for suitably smooth functions, see [14].

25



Classical polynomial lattices were introduced in [37] (see also [38, Section 4.4]) by
Niederreiter. These lattices are obtained from rational functions over finite fields. For a
prime b let Fy((z7!)) be the field of formal Laurent series over F,. Elements of Fy((z7'))
are formal Laurent series,

L= Z tll’_l,
l=w

where w is an arbitrary integer and all ¢; € Fy. Note that Fy((z™")) contains the field of
rational functions over Fj, as a subfield. Further let Fy[z] be the set of all polynomials
over [Fy.

The following definition is a slight generalization of the definition from [37], see also
[38], which first appeared in [14]; see also [15, Chapter 15.7].

Definition 6 Let b be prime and 1 < m < n. Let ¥, be the map from Fy((z71)) to the
interval [0, 1) defined by

19” (i tlSL’_l) = i tlb_l.
l=w

l=max(1,w)

For a given dimension s > 1, choose an irreducible polynomial p € Fy[z| with deg(p) =
n>1andletq=(q,...,q) € (Fp[z])*. For0 < h<b™leth = ho+hib+---+hy, b™!
be the b-adic expansion of h. With each such h we associate the polynomial

h(z) = Z_ hya” € Fylz].

Then Sy mn(q) is the point set consisting of the b™ points

for 0 < h <b™. An equal quadrature rule + SOV f(@y) using the point set Spmn(q) =
{xo, x1,...,Tpm_1} is called a polynomial lattice rule.

We call g the generating vector of the polynomial lattice rule and p the modulus. For
more information on (higher order) polynomial lattice rules see [14 [15].

Let . = 2, # € [0,1) and let 0 = 777, & € [0,1), where z;,0;, € {0,...,b— 1}.
We define the digital b-adic shifted point y by

o
y=r®o=3 %
=1

where y; = x; + 0; € Zy. For points € [0,1)® and o € [0,1)® the digital b-adic shift
x @ o is defined component wise.

Definition 7 A polynomial lattice rule QQq, for which the underlying quadrature points

are digitally shifted by the same o € [0,1)® is called a digitally shifted polynomial lattice
rule or simply a shifted polynomial lattice rule Qq (o).
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5.2 Reproducing kernel of smoothness «

Let ¢ € [0,1] and let & > 1 be an integer. We consider the anchored reproducing kernel
for smooth functions anchored at ¢ given by (see [36, Example 4.2])

r r a—t)77! (-1 1
Za_l M(y_c) + fl ( t) (y t)+ dt’ if z,y > C,

r=1 7"' 7! ¢ (o— 1) (a=1)!
—_= « c t—x t .
Ka,c(xa y) Zr 11 (z=)" 7"' (y + fO ((a 1! ((ay)l) dt, if T,y <c,
0 otherwise,

where (z —t); = max(z —¢,0) and (z —t)% := 1,5 and for & = 1 the empty sum St
is defined as 0. The inner product of the corresponding reproducing kernel Hilbert space
H(K,,) is given by

. s Zf(" 9 () + / £ ()9 (2) da

with corresponding norm || - || g(x,..) = \/(*, ") H(K..)- Note that for every f € H(K,.) we
have f(c) =
It is well known that the nth minimal error of univariate integration on H (K, ) is of

order
e(n; H(Kaqc)) = Qn™%). (53)

5.3 Embedding theorem

We now investigate the decay of the Walsh coefficients for functions in H(K,.). To
do so, we briefly introduce Walsh functions in base b [9, I8, 47]. Let b > 2 be an
integer and let w, = e€*/® be the b-th root of unity. For a nonnegative integer k let
k = ko + K1+ -+ + ke 10°7! denote the b-adic representation of k and for z € [0,1)
let x = &b + &b72 + - -+ denote the b-adic representation of x, where we assume that
infinitely many &; are different from b — 1. Then the kth Walsh function in base b is given
by

walk(x) _ w:o& +r1é2++kra—18a )

For a function f defined on [0, 1] we define the kth Walsh coefficient by

_ /0 (el (] de

See also [15, Chapter 14, Appendix A] for more information on Walsh functions in the
context of numerical integration.
Let k= kb P4+ k0% P withay > - >a, >0and Kky,...,k5, € {1,...,b—1}.

Set
0 if k=0,

'ua(k) - { ai + -+ Gmin(a,v) if k> 0.
For ae > 2 let W, denote the space of all Walsh series f : [0,1) — R given by

i Wal k

k=1
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with R
I fllw. = sup | f(k)[p'® < occ.
keN

It was shown in [12, Lemma 3] that there is a constant C}, > 0 such that

/ _|W&1k < { y iy >, } < CypbHe®,
o T

C’l,rb_“r(k) fo<v<r
The constant (', can be chosen as

3\ 1 1\
Cr=rt [ —2—) (14 .
Lr =T <2sin7r/b) ( +b+b(b+1))

Thus, there is a constant C5, > 0 such that

< 02 b /J'a ;U'oz(l)

i )dx/l W= Cal(y) dy

r!

We can choose
a—1
_ 2
= E Cl,r-

For k € Ny let Jy(z) = [ wal,(t) dt. Note that for k > 0 we have J;,(0) =

(54)

=0.

The following result goes back to Fine [I§] (see also [12, Lemma 1]). The function Ji(x)

can be represented by a Walsh series

Te(w) = ri(m)waly(z),

m=0

where for k € N with k = k6% 1+ -+ + £,b% P and k' = k — k6! we have

b= k) (1 — g, 1)1 if m =k,
) B2 4 (w17 ifmo =k,
T’k(m) = p—H1(m) (wg _ 1)—1 if m = gpmtatl k.
0 otherwise.

For k = 0 we have

0 otherwise.

For k € Ny and a =1 let x1(k) = fol Lig 1y (w)waly(2) dz and for oo > 1 let

ij)(l{:) = /0 (x — t)i_lwalk(x) dz

and

XS (k) = /0 (t — ) Ywaly(z) d.
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Lemma 7 Fora € N and t € [0, 1] we have

XSO B X (k)| < Co#® for all k € Ny,

Y

Proof. We show the result by induction. Let @ = 1. Then (z —¢)% = 1p(z) and
(t — x)% =14(z) and therefore the result follows from [12, Lemma 1]. Assume now the
result holds for some a € N. Let k € N, k = 0%t + - + 5,0 Land k' = k — kbt
with k1,...,k, €{1,...,0—1},a; >ay >--->a, >0and 0 <k < b~ Then

A = [ @i
= Ji(x)(z = )% 10 a/o(:z—t)i_le(at)d:E
- —a /0 (2 — )7 () da

= —«a Z rr(m) /0 (z — )% 'wal,, (z) dz

[e.e]

= —a Y r(m)x{P(m).

Thus there is some constant C' > 0 such that

XS (k)] < Ca (b—m<k>—~a<k’> B ma () i ®)mia () Y b‘“) < O htari(h),

a=1
The result for Xfx_+)1 can be shown by the same arguments. O

By keeping track of the constant in Lemma [7] one can show that the constant can be
chosen as C , given by (54).
We now prove the following continuous embedding.

Theorem 10 Let o« € N with o« > 2. There is a constant C' > 0 such that for all
fe HK,.) we have

Thus we have the continuous embedding
H(Kue) = Wh.

Proof. Let f € H(K,.). Then for € [c,1] we have the Taylor series expansion with
integral remainder

f(I):<f>Kac('> H(K. azjlf I’—C / f I_t dt
7 o) = a—l)

and for « € [0, ¢] we have the Taylor series expansion with integral remainder

_ al
f(x) = (f, Kac(-, %)) H(Ka.) Zf(r (x — )" /f tafl) dt.



Therefore

(k) = /f(:v)walk(x)dx

_ Zf / (z — ¢)"walp(z) da:+/ / 1o (£) (fa_f>1+)lmdtdx

1 1 (t )
+ Lioc +
o Jo [0] (04_1)

=)

Walk( )dt dz

a—1

= A (C)/O (z — ¢)"waly (2 )dft+/0 Ly () f ()X (k) dt

r=1

1
+ / Lo (O£ )X S) (k) dt.
0

Thus, using [12, Lemma 3] and Lemma [7] there is some constant C' > 0 such that

c)] /0 (x — ¢)"'waly(x) dx

a—1
FR) < SO
r=1 X
+/0 0] [Lea @IS R+ Lo (0) xS (k)] dt
a—1 1 1/2
< ChHe® (Z FD )P + / |f(“)(t)|2dt>
r=1 0

= Cb_ua(k)HfHH(Ka,c)’

where the constant C' > 0 is independent of k and f. O

One can show that the constant in Theorem can be chosen as C5, = /aC,,
where C , is given by (54).
The result can be generalized for tensor product spaces. Let u C N be a finite set.
For @, = (7)icu, Yu = (Yi)ieu € [0, 1]‘“' let
Kacu wua yu HKQC x’l?gl
1EU

This reproducing kernel defines a reproducing kernel Hilbert space H (K, ,) with inner
product (-, )4 ¢ and corresponding norm || - || a.c.u-

For ku = (kz)zeu € N‘Oul let
= Z ,Uoc(k

€U

We define the Walsh functions
walg, ( Hwalk x;).

S

For o > 2 we define the Walsh space W, , as the space of all Walsh series

Z f Walk )

kNl
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with

1 fllwew = sup | f(ky)[bH ) < oo,
ko, €N

Using the representation f(x) = (f, Kacul(*, ®))H(K...) One obtains a multidimen-
sional Taylor series with integral remainder. The k;th Walsh coeﬂicients of products of
(zi— )i, (v, — ;)T " and (¢; — 2;)$" can all be estimated by Cb=#=*). Thus we obtain
the following corollary.

Corollary 3 Let u C N be a finite set. For o > 2 the tensor product space H (K c.) is
continuously embedded in W,.,. That is, there is a constant Cyq |y > 0 such that for all
f € HKycu) we have

||f||Wa,u S C47ay‘u|||f||H(Ka,c,u)‘

The constant Cy |y can be chosen as Cyq |y = (Ca.o) = al¥l2(Cy ).
Consider now a reproducing kernel of the form

a’yw y Z’Vu a,c,u wuayu) (55)

uCls]

which defines the reproducing kernel Hilbert space H (K, ) with inner product (-, ) g(k. )
and corresponding norm | - ||g(x, ). Further we define the Walsh space W, , v =
(Yu)ucls), as the space of all Walsh series

Z f Walk

keNj

with finite norm

1Fllwe s = {Lnge}ﬁ%lllfullwa,u

where f, = (f, Ka,cu) H(K..) 15 the projection of f onto H(K,,). Then we have
1/2

I wes < { Do % Wllfaey | = 1 G0

uCls]

where S/ = (iu)ug[s} and &u = C4,a,\u|\/ Y-

5.4 Numerical integration

Let a > 1 be an integer. The worst-case integration error in H (K, ) using a quasi-Monte
Carlo algorithm Qp(f) = ﬁ Y cp f(x) based on the point set P = {xq,...,xny_1} C
[0, 1]* is given by

e(Q; H(Kaeu)) = sup

feH (Ka,cu)lfl (K eu) <1

N-1
fla) dm, — 3 (@)
n=0

[0,1]*

Since the reproducing kernel Hilbert space H(K,.,) is continuously embedded in
Wa.u, the results on numerical integration of [6] in W, ,, apply. From [6, Theorem 3.1] we
obtain the following result which will be used in the changing dimension algorithm.
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Proposition 1 Let b be a prime number, m > 1 and o > 2 be integers. Then a higher
order polynomial lattice point set Spm.o(q) with modulus p of degree am constructed
over the finite field Zy of order b and generating vector g € ZL“' can be constructed
component-by-component such that the quasi-Monte Carlo rule Qg , using the quadrature

POints Spm.am(q) satisfies

e(Qgp; H(Kocu)) < : Cyary)y forall1 <7 <a. (56)

- bTm

The constant here is given by

~ (b—1)~
Cranr =1+ Csa <Cb,a71/f bl b H bl — 1)

where Cs , is as in Section[5.3 and

& a—1 if T =1,
allr i—= _ _1ye—1_(pl/7 _1ya—1 )
beot/ U 1)((5,(3,11/)7)(b1/r(b_1)a711) ) ZfT > 1.

Note that one does not require a random digital shift of the polynomial lattice point
set in Proposition [l due to the embedding of the function space H(K,,,) in the Walsh
space. This random digital shift is however required for a = 1 to get a corresponding
result (which is not covered in Proposition [I).

The construction cost of the component-by-component algorithm is of O(Ju|N®alog N)
operations using O(N®) memory (where N = ™ is the number of points), see [5].

Consider now a reproducing kernel of the form (53]). For functions f € H(K, ) with

anchored decomposition f = ZuC[S] fu= ZuC[s] Zk ol fu(ky)walg, we have
C C wEND

bm—1 bm—1

1 J—

f@) de - oS Fwa) <, 3 Fupr 30 S b waly, ()

[0,1]* n=0 P£uC|s] n=0 p ¢ N\u\\{o}

bm—1
<Iflws D2 5 Z” Y vretowaly, (@)
0#uC|[s] = k., ENlu]
b’!?L 1

<l E (K ) Z Z pHalk Walku(wn,u),

V#HQ[S} n=0 kueN\ ul

where 7, = C’:I,f‘(‘l Yu and 7, = >, c(s) Vo (note that Zl:;al walg, (T, ,,) only takes on
the values 0 or 1). Let 7/, = > -, 7. Using a slight generalization of [6] Theorem 3.1]
we obtain that a higher order polynomial lattice point set Sp.n.am(g) With modulus p of
degree am and generating vector g can be constructed component-by-component such
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that the quasi-Monte Carlo rule Qg , using the quadrature points S, am(q) satisfies

T

1

e(Qgp; H(Kan)) SbT—m Z (%)1/(7)(205;,0(,1/7)‘“
uC[s]
1 T v|/T u
—pm Z 71%/(2 )Ci‘%,(‘x/ (2Cb,a,1/7)‘ |
uCvCls]
1 v/ T v
“pm Z 71/ (@) Cl l/ (1+ QCb,a,l/T)l | forall 1 <7 < a.

vCls]

Note that the construction above is explicit, however, the range of 7 is restricted to
1 <7 < . In the following we therefore consider the range 1/2 < 7 < 1. If one chooses
1/2 < 7 < 1, then one can use the construction of polynomial lattice rules from [13] to
obtain the result that there exists a digital shift o € [0,1)® such that

T

(Qau(0): H(E ) <o [ ST a0(e | foranijpsr <t (57

uCls]

for some suitable constant C. > 0 independent of s and m. Note that the space H (K, )
is continuously embedded in the space H(K,_1~/), where v = (2‘“|%)ug[s]- This follows
from the tensor product structure of the reproducing kernel Hilbert spaces H (K, ..) and

/|f‘” )P da < | V()P + /|f o) dz,

which in turn follows from
£ @) = £ + [ ar

for x > ¢ and an analogous expression for < ¢. Thus functions in H (K, ) are also in
H(Ky~), where 4" = (2@ Dluly), (g Therefore (57) applies for functions in H (K, ~)
where one replaces the constant ¢ with 2% C".,

Note that we have

[(Qgup(o); H(Kany)))
= 3 e ((Qua(0)y i HEae)) '+ > v [e (Qou(0), : H(Kaew)]”-

uCls—1] seulls]

In the component-by-component algorithm one updates the components g; of g induc-
tively. The first sum over all subsets u C [s — 1] does not depend on the last component
and is therefore fixed when updating g,. The component-by-component algorithm then
minimizes the second sum over all subsets s € u C [s] and this sum is then shown to
satisfy the bound

2T

Z Vu [e ((Qg,p(a))u ; H(Ka7c,u))}2 < bim Z asi (oAl ) (58)

seuC|s] seuC|s]
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This implies that for any 1/2 < 7 < « there is a polynomial lattice rule together with a
digital shift o such that (58]) holds. For 7 > 1 one can choose the digital shift o = 0.

Such polynomial lattice rules can be constructed using a component-by-component
algorithm as shown in [I3] for 1/2 <7 <a=1and in [6] for 1 <7 < a.

5.5 Results for product and order-dependent weights
5.5.1 Nested subspace sampling

Let $(k) = O(k®) for some s > 0. Let v = (7u)uey be POD weights that satisfy the
assumptions of Corollary [land have decay.,; > 1. For k € N and the set v;, = vg) = L],
see Section [.T], we may apply estimate (58] to see that our assumption (B3] holdsH Thus
the estimates from Theorem [ for p"** can be established by multilevel algorithms using
as building blocks the polynomial lattice rules explained above. Due to the fact that
e(n; H(K,.)) = Qn~*) and our lower bound (27]) we get, in particular, the following
result.

Corollary 4 Let $(k) = O(k®) for some s > 0. Let v = (Vu)ueu be POD weights that
satisfy the assumptions of Corollary . Let a > 1 be an integer. Then our quasi-Monte
Carlo multilevel algorithms QMY defined as in (38) with polynomial lattice rules as in Sec-
tion as quadrature rules Q,,, establish the following result: The infinite-dimensional
integration problem is strongly tractable in the nested subspace sampling model.

In the case where s > (2a — 1) /2a we obtain

1 2s

§ _ o {_ 7} (59)

o’ decay., ; —1
In the case where 0 < s < (2a — 1) /2, we obtain for
decay%1 > 20

nest

1
p =

e

2a0 > decay., ; > 1/(1 —s):

1 2s st 2
maxq —,————— ¢ <p < ———,
o decay., ; —1 decay.,

1/(1 —s) > decay.,; > 1:
nest _ 28
~ decay.; —1°

4Recall that polynomial lattice rules consist of n points, where n is a power of a prime b. If required to
construct a quadrature rule consisting of n points, n € N arbitrary, we generate a polynomial lattice rules
consisting of b™ points, b™ < n < b+, and set the quadrature weights corresponding to the “missing”
n — b™ points simply to zero.
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5.5.2 Unrestricted subspace sampling

If the cost function satisfies $(k) = O(k®) for 0 < s < 1, we can use the quasi-Monte Carlo
multilevel algorithms from Section B.5.1] and achieve the same result as in Corollary @l
If $(k) = Q(k®) for s > 1, we can use changing dimension algorithms as in (4€) with
polynomial lattices rules as in Proposition [Il Due to Corollary [ and Theorem [7] these
QMC multilevel and changing dimension algorithms lead to the following result.

Corollary 5 Let $(k) = O(k®) for some s > 0. Let v = (Yu)ucu be POD weights that
satisfy the assumptions of Corollary[ll. Let o > 1 be an integer.
If s > (2a — 1)/2a, then the infinite-dimensional integration problem is strongly

tractable with exponent
unr 1 2min{l, s}
p™ = max{ — — 5.
o’ decay., ; —1

If s < (2a — 1)/2a, then the infinite-dimensional integration problem is strongly
tractable and p™" satisfies the same relations as p"** in Corollary[].

5.6 Results for weights with finite algorithmic dimension

Let us briefly mention the results that our quasi-Monte Carlo multilevel and changing
dimension algorithms achieve in the case of weights with finite algorithmic dimension.

We now show how quadrature rules which satisfy (48) can be constructed explicitly.
Choose t™ in (@) to be the first n points of a (¢, a, d)-sequence as constructed in [IT].
The weights agn) can be chosen in the following way: Let m be an integer such that
b < n < b™!. Then set a§"> =0 for 1 <i < b and 0 for b < i < n. Then [I1]
Theorem 5.4] together with Corollary [ implies that this quadrature rule satisfies (48).
In the following two theorems let @,, denote the higher order quasi-Monte Carlo rule as
described in this paragraph.

5.6.1 Nested subspace sampling

Due to Theorem [§ we obtain the following corollary.

Corollary 6 Let $(k) = O(k®) for some s > 0. Let the weights v have finite algorithmic
dimension, and let decay., > 1. Let a« > 1 be an integer. Then for alln € N the higher
order quasi-Monte Carlo rules Q,, satisfies {({8). For k = 1,2,..., let Q,, = Qm)k be as
in (£9). Then the multilevel algorithms QM. defined as in (33), establish the following
result: The exponent of strong tractability in the nested subspace sampling model satisfies

nest ]' 25
P < maxq—, ———— 5.
o decay., —1

The lower bound (28)) on p"** shows that the upper bound in Corollary [Gl is sharp for
finite-intersection weights.
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5.6.2 Unrestricted subspace sampling

In the unrestricted subspace sampling setting we use for $(k) = O(k®) and s < 1 multilevel
algorithms QM™ as in Corollary [6, and for s > 1 changing dimension algorithms, see
Section 4.4.2] that rely on the higher order quasi-Monte Carlo rules (),, described above.
This results in the following corollary.

Corollary 7 Let $(k) = O(k®) for some s > 0. Let the weights v have finite algorithmic
dimension, and let decay. > 1. Let a > 1 be an integer. Then the exponent of strong
tractability in the unrestricted subspace sampling model satisfies

1 2min{1, s}}

unr < max
b {a decay., —1

The lower bound (28) on p"™* shows that the upper bound in Corollary [7] is sharp for
finite-intersection weights.

6 Appendix

Here we provide a detailed proof of Lemma

Lemma 8 Letr > 1 be a real number and define the POD weights vy, = Ty H]Euj_r for
w € U. Then there is a constant ¢, > 0 such that

- F - rk
UGZM’V >lo+ec Z(kl) 2[r/2] <2ﬁ°/2—| Sinﬂ'/(Q(T/ZI)) (60)
If r > 2, then there is a constant C,. > 0 such that
S <To+ G, i e - Tk o
Yu < o 2|r/2]sinw/(2|r/2]) .

uel

Note that sinz < x for x > 0, thus sin7/r < 7/r, which implies

T
1< —7.
rsinm/r

Proof. We have

> = ZPkZHy rwfjrk > f[y ro+zrkc

ceu cu k=1 1<j1<ga<---<jp =1
u \ZFM J S71<)2 Jk & tlmes

where ((r,...,r) is the multiple Hurwitz zeta function.

k times
The general behavior of the multiple Hurwitz zeta function is given in [8, Eq. (48)].

From [8, p. 8] it is known that if > 2 is an even integer, then

o or(em)t 1 rhtr/2 rhtr/2
()= (rk+r/2)! (QSinﬂ/r) 1+ZR

k times
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where R, ; are some numbers with |R,;| < 1 and N, is a positive integer satisfying
N, < 272 /r. From Stirling’s formula we obtain

(K" V2m EMrek \/27T7,—rk

rk)l ~F e (rk)yheF T e ’

where f(k) =i g(k) means that there are constants C, ¢ > 0 independent of k such that
cg(k) < f(k) < Cg(k). Thus

) (Klyrr(2m) 1\ k2
(R Q) = (rk +1/2)! (2sin7r/r) 1+ZRM

k times
CVem 1 N\ ~ \"(, +§’: R
R e 2sin7/r (rk +r/2)"/2 \rsinz/r = ™I

_ 1 T rk
T2 \rsinn/r)

Thus, for any fixed positive even integer r we have

Tel(r, ... 1) =

k times

Fk r - > Fk —r/ m rk
(kh)r (k) C(w - P (l{;!)"k 2 (rsinw/r) ’

k times

o]
k=

[y

Therefore (G0) follows since decreasing r only increases the sum ), ., 7, and the result
holds for all even integers r > 2 as shown above.
Now assume that r > 2. For 1/r < A <1 we have by Jensen’s inequality that

[C(r,...,r)])‘:[ > ij] < > [ =<

1<ji<e < i=1 1<j1<e < i=1

Choose 1/r < XA < 1 such that Ar is the largest even integer smaller or equal than r. Then

R G(reear) < [CA o] < O (D)

Arsin/

for some constant C, > 0. Thus

- Fk . - rk
< r/2 ("
2 w=Tot G gk <Ar sim/W)) |

from which (61l follows. O

Corollary 8 Lety = (Vu)ueu be POD weights with v, = Uy [1;c, 7. Letp” := decay, ; <
o0o. Further let ¢,co > 0 be constants such that

coj P < v < i P forallj > 1.
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If for some q < p*/2 we have
00 1/ kp*/
Ck/qrf qk_p*/@q) ( | T ) P*/q -
(ke 2|p*/(2q)] sinm/(2[p*/(2q))

then decay%oo > q.
On the other hand, if for ¢ < p* we have

(62)

o0 k/ap1/q
¢ Ty ™

kp*/
_ 0 "k 7.—[p"/(29)] n
(1)2Ipm/2a) 2[p*/(2q)] sinm/(2[p*/(2q)])
then decay., ., < ¢.
Proof. We have

= 00, (63)
k=1

decay., ., = sup {q eR: Z%ﬁ/q < oo} .

ueU
Thus we have for some ¢ < p*/2

OO Ck/qri/q T

kp*/q
V- Pl —p*/(20)
PIRTAES VAR (kDY /a K (QLP*/@C.I)J sin/(2]p*/(24)] )

ueU k=1
that the right hand side is finite, then decay., ., > q.
On the other hand, for ¢ < p* we have

y T C'g/qri/q 2] T p*k/q
a > e . _ 0 "k - p*/(2q )
2w 2L eia ) i (2(p*/<2q>w sim/mp*/@qm)

If the right hand side is infinite for some ¢ < p*, then decay., ., < q. O

[e.e]

We suspect that the condition ¢ < p*/2 in the above corollary can be replaced by

q<p.
The corollary above allows us to construct an example of POD weights where

1 < decay.,, ., < decay, ;.

For instance, let ; = 7. Thus decay.,; = p* and ¢g = ¢ = 1 in the above corollary.
Let ¢* be such that p*/(2¢*) € N. For k € Ny let

Ty = (k)P /27 ((p*/q*) sin(q*m /p*))kp* |

™

Then we have for ¢ = ¢* that (63)) is of the same form as (62), which is

f: Fllf/q L—r*/(20) < T )’fp*/q = N E = o0, (64)
2 Gy 205/ 20)] sinr/ 2L/ 2a)])

Due to (63) we have decay., ., < ¢*.
Let now g < ¢* such that |p*/2q| = p*/2q¢*. For this ¢ the left hand side of (62]) is

o0 Fi/q P T kp*/q 00 /
(S
,; (kl)pr/a (p*/q*) sin(g 7 /p*) ,;

Thus (62)) gives us decay., ., > q.
Together with Lemma [3 this establishes Lemma [6l
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