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1 Introduction
It is well-known that the width plays an important role in computational complexity which
is a core aspect of the theoretical basis of computer science. The relationship between the
width and computational complexity can be found in the monograph [1] by the works
of Traus and Waskikawski. It is worth noting that the relationship between Gel'fand-N-
width and diameter of information has been stated in the worst case setting, and a se-
ries of perfect results of the width in worst case setting have been provided by Pinkus
in [2]. Moreover, Maiorov has furthered the width theory by introducing the probabilistic
Kolomogorov-(N, §)-width and probabilistic linear-(N, §)-width which are Kolomogorov-
N-width and linear N-width in a probabilistic setting, respectively. Maiorov, Fang Gen-
sun and Ye Peixin have studied probabilistic Kolomogorov-(N, §)-width and probabilistic
linear-(N, §)-width of finite-dimensional space and univariate Sobolev space, and obtained
some pretty conclusions in [3—6]. Chen Guanggui and Fang Gensun have discussed prob-
abilistic Kolomogorov-(N, §)-width and probabilistic linear-(N, §)-width of multivariate
Sobolev space with mixed derivative and obtained some useful results in [7, 8]. In 2010,
Chen Guanggui, Nie Pengjuan and Luo Xinjian have putted forward the width of oper-
ator in a probabilistic setting by the first definition of probabilistic linear-(N, §)-width of
operator, and have estimated the exact order of probabilistic linear-(N, §)-width of finite-
dimensional diagonal operator in [9]. Later, on the basis of random process, Dai Feng and
Wang Heping have discussed probabilistic linear-(N, §)-width of finite-dimensional diag-
onal operator in [10], and have acquired profound result.

In this article, we continue the research above by proposing the definition of a probabilis-
tic Gel'fand-(N, 8)-width, and estimate the sharp order of probabilistic Gel'fand-(N, §)-
width in both finite-dimensional space and univariate Sobolev space.
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In order to present the relevant results, we first introduce some notations. Let R, Z and
N denote the real number set, the integer set and the nonnegative integer set, respectively.
Assume that ¢, ¢;, ¢;, i = 0,1,..., are positive constants depending only on the parameters
P, 4, 1> p. The notation a(y) < b(y) or a(y) < b(y) for two positive functions a(y) and b(y)
means that there exist constants ¢, ¢; and ¢ such that ¢; < a(y)/b(y) < ¢, or a(y) < cb(y)
for any y € D.

This article is arranged as follows. In Sect. 2, we review notions of width and define prob-
abilistic Gel'fand-(N, §)-width. In Sect. 3, we introduce the probabilistic Gel'fand-(N, §)-
width of finite-dimensional space. In Sect. 4, we investigate the probabilistic Gel'fand-
(N, §)-width of univariate Sobolev space.

2 Gel'fand-N-width in a probabilistic setting

In this section, we first review notions of the width in worst case setting, then introduce
the definitions of probabilistic Kolomogorov-(N, §)-width and probabilistic linear-(N, §)-
width. Finally, we propose the new definition of the probabilistic Gel'fand-(N, §)-width.

Definition 2.1 Suppose that X is a normed linear space equipped with a norm || - ||, W is
a non-null subset of X, N is nonnegative integer. Then

dn(W, X) :=inf sup il}f llx =yl

EN yeW VEEN

An(W, X) :=inf sup ||x — Ty,
TN xew

dN(W,X):=inf sup |x|,

LY xewnIN

are called Kolomogorov-N-width, linear N-width, Gel'fand-N-width of W in X, respec-
tively. Here, Fyy runs through all linear subspaces of X with dimension at most N, T runs
through all bounded linear operators on X with rank at most N, LV runs all linear sub-
spaces of X with codimension at most N.

The codimension is defined as follows.
A linear subspace LV of the normed linear space X is called codimension N, if there are

N linear independent continuous linear functionals f3,f3,...,fy on X, such that
LN ={x€X:f(x)=0,i=0,1,...,N}.
We simply write inf J = +0c0.

Definition 2.2 Let (X, || - ||x) and (Y, || - ||y) be normed linear spaces, and X can be imbed-
ded continuously into Y. Then

dy(X,Y) = dn(B(X),Y),

AN, Y) :=1inf sup ||x — Tnx|ly,
N xeB(X)

dN(X, Y):=inf sup x|y,
IN weBX)NIN
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are regarded as Kolomogorov-N-width, linear N-width and Gel'fand-N-width of X in Y,
respectively. Here, T is taken over all continuous linear operators from X into Y of rank
at most N, LV is taken over all subspaces of X of the codimension at most N, B(X) is the
unit ball of X.

There are a series of useful properties of the width in worst case setting which are as
follows.

Proposition 2.1 ([2]) Let X and Y be normed linear spaces, and X can be imbedded con-
tinuously into Y. Then

L dy(X,Y) < an(X,Y), dN(X,Y) < An(X, Y).

2. If X is the Hilbert space, then

dVN(X,Y) = (X Y).

More details about the width in worst case setting can be consulted in [2]. Now, we
tend to introduce the width in a probabilistic setting. Maiorov [3, 4] has proposed the
definitions of Kolomogorov-N-width and linear N-width in a probabilistic setting.

Definition 2.3 Suppose that X is a normed linear space, W C X, and B is a Borel field
formed by all opened sets in W, u is a probabilistic measure on B, § € (0, 1], then

dN,(S(W! M;X) = lgde(W\G(S!X)
§

and

)‘-N,ﬁ(W’ M,X) = lgf)‘-N(W\GsrX)
8

are called probabilistic Kolomogorov-(N, §)-width and probabilistic linear-(N, §)-width of
W in X with measure u, respectively. Here Gj is taken over all subsets in 3 with the mea-
sure at most 4.

Remark 2.1 Comparing Definition 2.1 with Definition 2.3, we can obviously find that the
N-width in a probabilistic setting is just the N-width in a worst case setting by eliminating
the subset whose measure is at most §.

In order to define the Gel'fand-N-width in a probabilistic setting, we first introduce the
following obvious result.

Let H be a Hilbert space with the probabilistic measure ., F be a closed subspace in H.
Let F* denote the orthogonal complement of F. Any x € H can be decomposed uniquely

in the form
x=y+z whereyeF,zeF™t,

The element y will be denoted by Px and P is called projection operator upon F. For any
Borel set Gr in F, let

uwe(Gg) == ,u({x €H:Pxe Gp}). (1)

Then wr is a probabilistic measure on F.
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With Definitions 2.1, 2.2, 2.3 and Remark 2.1, we now can put foreword the new defini-
tion of Gel'fand-N-width in a probabilistic setting.

Definition 2.4 Let H be a Hilbert space, (X, || - ||) be a normed linear space, and H can be
imbedded continuously into X,  be a probabilistic measure on H, § € (0,1]. Then

dfgv(H,u,X) =infinf  sup (1|l
Gs IN ye(m\Gy)NIN

is called probabilistic Gel'fand-(N, §)-width of H in X with the measure . Here LN runs
over all linear subspaces of H with codimension at most N. G; is taken over all subsets of H
with the measure at most §, and satisfies the following condition: for any closed subspace
FinH,

ur(Gs NF) <4. 2)
Here ur refers to Eq. (1).

Remark 2.2 Here we add the condition (2) in order to make sure that (H\Gs) N LN has

enough elements.

There is a very useful relationship between the probabilistic linear-(N, §)-width and the
probabilistic Gel'fand-(N, §)-width.

Theorem 2.1 Suppose H is a Hilbert space, (X, || - ||) is a normed linear space, H can be
imbedded continuously into X, § € (0,1], u is a probabilistic measure on H. Then

)“N,(S(Hr I’L:X) < djgv(H, //L,X)

Proof Ve > 0, by the definition of d}' (H, i, X), there is subspace LN of H with codimension
at most N, and subset Q C H, for which

w(@Q =>1-34, pun (QNIN)Y>1-38,

sup lxllx < dy (H, 1, X) +e.
xeQNLN

We have 1(Q) > 18, where Q' = {x € H: P;nx € QN LN}, P;n is a projection operator
on LN,

Let Ty =1 —P;~n. Then Ty is a bounded linear operator from H into X with the rank at
most N.

It is clear that

)"N,S(H) /’L’X) S sup ”x_ TNx”X
xeQ’

= sup [|[Pvxllx
xeQ



Tan et al. Journal of Inequalities and Applications (2020) 2020:143 Page 5 of 14

= sup |[lxlx
xeQNIN

<d¥(H,u1,X) +e.
Since ¢ is arbitrary, one has
)"N,B(H)M7X) < djgv(Hr/‘L:X)‘ O

3 Gel’fand-N-width of finite-dimensional space in a probabilistic setting
In this section, we will discuss the Gel'fand-N-width of finite-dimensional space in a prob-
abilistic setting. We first review the finite-dimensional space.

Let l;” (1 € p < o0) be a m-dimensional normed linear space of vector x = (x1,...,%,,) €
R with the norm

1
- O ilP)r,  1<p<oo,
m=
v Maxlfifm |xi|r p=00.

We denote by B;”(p) ={xe€ l;” : ||x||l(r1n < p} a ball with the radius p in l;”, and By = B;”(l).
It is clear that /7 is a Hilbert space with inner product

(x,9) = Y %y
i=1

where x = (x1,%2,...,%m),Y = V1, Y2, .-, ¥m) €R™.
There are several useful results about linear width and Gelfand width of finite-
dimensional space in worst case setting as follows.

Theorem 3.1 ([2]) Let N <m,1<p<2,1<qg<o00.Then

(B L) = dV (B 1Y) = m - N)P 2,

(1)

d (B, 1) = 1.

Considering the space of [’ with the standard Gaussian measure y = y,,, which is de-
fined as

m 1
y@)= )t | CXp(—EIIxIIIZg,) i,

where G is any Borel subset in /J*. Obviously, y (/') = 1.
Maiorov, Fang Gensun and Ye Peixin have obtained the sharp order of linear width of
finite-dimensional space in probabilistic setting which can be summarized as follows.

Theorem 3.2 ([4-6]) Let 2N <m, § € (0, %]. Then:
(1) For1<g<2,

Ans (23 y,l;”) = mi
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(2) For2 <g<oo,

1 1
/\N,a(l;”,y,l;f) =mi +,/In 5

(3) Forgq= o0,
(m —n)

Angs (8 y,012) <4/In 5

Here the upper bounds only need the condition of N < m.

For discussing the sharp order of Gel'fand-(N, §)-width of finite-dimensional space, we

introduce two special Borel sets in finite-dimensional space.

Lemma 3.1 ([3]) Forany § € (0, 1], there exists an absolute positive constant cy such that

y({xeR’” el co(J% /@)}) <s.

Lemma 3.2 ([4]) For2 <gq < oo and any§ € (0, %], there exists a positive constant c, de-

pending only on the q such that

1 1
y({xeRm:Ilellg« Zcq<m31 +,/1ng)}> <3.

We now start to estimate the exact order of the Gel'fand-(N, §)-width of finite-dimen-

sional space.

Theorem 3.3 Let 2N <m, § € (0,3]. Then:
(1) For1<g<2,

a3 (I, 0 ~mi? [m+n
(2) For2 <g<oo,
AN (I, 1) = mi 1[It
5 (B, ly) = mi +,/In <.
Here the upper bounds hold if N < m.

Remark 3.1 Moreover, we conjecture that if 2N < m, § € (0, %], then dg\[(lg",y,lg’“o) =
(m=N)
In 5=,
Proof It is obvious that the lower bound holds by the Theorem 2.1 and Theorem 3.2.
Now,we estimate the upper bound.

(1) For1 <g<2.
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Let Gs = {x € R” : [|x[|;p > co(v/m + ,/In 1)}, where ¢y is the constant of Lemma 3.1. By
Lemma 3.1, y(G;s) < 6. It is clear that G5 which is the subset in [ satisfies condition in
Definition 2.4. From the definition of the Gel'fand-(N, §)-width, we have

1
- dN<B§” (co(m% + ln§>),l;”>

dy (Ig,y, 1) <ad¥ (\Q. I

~

1 1
=< Co(m2 +./In g)dN(Bg”,l;”)
1 1 1_
< C0<m2 +,/lng>(m—N)q 2
1.1 1
<Kmi 2 m+lng.

(2) For2 <g<oo.
1
Let Gs ={x e R": ||x||l;n > cg(m? + ,/In %)}, where ¢, is the constant of Lemma 3.2. By

Lemma 3.2, y(Gs) < 8. Obviously, Gs also satisfies the condition of Definition 2.4. Using
the definition of Gel'fand-(N, §)-width, we have

1 1
dy (I3, y, 1) < dN(\Q. 1)) = dN(B;” (Cq(mi +,/In 9),1;;)
: 1 N (pm gm
:Cq mi + lng d (qulq)

4 Gel'fand-(N, §)-width of univariate Sobolev space
In this section, we estimate the exact order of Gel'fand-(N, §)-width of univariate Sobolev
space.

Denote by L,(T), 1 < g < oo, the classical g-integral Lebesgue space of 2 -periodic
functions with the usual norm, | - ||z, := || - |z, (m)- It is clear that L»(T) is a Hilbert space
with inner product

1 2T -
e /0 HOy@Ddt, %y e Ly(T).

For any x € Ly(T), the Fourier series of x can be regarded as

o]

x(t) =Y &lk)e™
k=—00

oo

= Y &(k)ex(t),

k=—00

where &(k) = 5= [ x(t)e™ dt, ex(t) = €.

Page 7 of 14
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For arbitrary r € R, we define the rth order derivative of x in the sense of Weyl by

(6) = (D' %) (0)

Zx V(ik) e (2),

nez

inr

where (ik)" = |k|"e 2 senk,
Let

W;(T) := {x € Ly(T) : 27 € Ly(T),%(0) = 0}.

It is well-known that W (T) is a Hilbert space with the inner product

@ 9), = (x7,97), %y € Wi(T),

and the norm can be obtained
||x||%v;(1r) = <x(r),x(r)>'

By the Parseval equality, we can obtain

N w (Zl ik)c| )

keZo

where Zo = 7\ {0}.

W (T) is named as univariate Sobolev space. It is well-known that W3 (T) (r > %) can be
embedded continuously into the L,(T), 1 < g < co. Numerous approximation character-
istic of the univariate Sobolev space, such as Kolomogorov-N-width, linear N-width in
worst case setting, probabilistic setting and average setting, have been referred to in the
literature.

Now we equipped W (T) with a Gaussian measure u whose mean is zero and correlation
operator C,, has eigenfunctions e (t) and eigenvalues

A= kI™P, p>1,keZ. 3)
That is,
Cuex = ex, VkeZy.
Let y1,...,¥, be any orthogonal system of functions in Ly(T), o; = (C,.y5,5;),j = 1,..., 1,

and B be an arbitrary Borel subset of /5. Then the Gaussian measure p on the cylindrical
subset G in the space W} (T) is given by

“ } " Ja?
w(G) =l_[(2716/) l/z/l;exp<—z i) du, - - - du,,

j=1 j=1 J
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where
G~ e WHI): (3o 7)) € B

More detailed information about the Gaussian measure in Banach space can be found in
the books by Kuo [11], Ledoux and Talagrand [12].

Maiorov, Fang Gensun and Ye Peixin have researched the exact order of the Kolomogo-
rov-(N, §)-width and the linear-(N, §)-width of univariate Sobolev space W;(T).

Theorem 4.1 ([3-6]) Letr > %, 8 € (0, %], 1<g<oo,NeN. Then

- 1 1
Ay s (W(T), 1, Ly(T)) =< N7+°20 /1 + S

and

N e lmd, 1<g<2,

— 1
avs (W3 (), i, Lg(T)) = AN+ (14 N7 [In 1), 2<g<oo,
N‘“*pT_l),/ln%, q = oo.

We now discuss the order of Gel'fand-(N, §)-width of WJ(T) in L,(T). It is the main
result of this section.

Theorem 4.2 Letr > %, 3 € (0, %], 1<g<oo,N eN. Then
N o N‘(”pT_l)‘/1+%ln§, 1<g<2,
ds (WQ(T),M:Lq(T)) = o-1 1 1
N+ 1+ N 7,/In3), 2<g<oo.

According to Theorem 2.1 and Theorem 4.1, we can easily obtain the lower bound of
Theorem 4.2. Now, we just need to estimate the upper bound of Theorem 4.2 by the dis-
cretization method. At first, we introduce some notations and results.

For natural number £, set

Sk={neZo:2"" <|nj<25keN},  Fi=span{e™:neS).
It is obvious that
Sel =25 dimFy = |S¢| =2, (4)

where |A| denotes the cardinality of A.
For arbitrary natural number k and x = ZHEZO c,e™, denote

Fi = span{e, | n € S}
and

Arx(t) = Z cne™.

neSi
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Lemma 4.1 ([13]) Letr € R, 1< g < 00 and x € Fi. Then
¥l = [ Il = 274 ()2 |
X Lq = |[¥* Lq’ X Lq ~ X j)j=1 lqlSk\y
2w .
wheretj= 2/, j = 1,2,...,2~
For arbitrary x € Fy, by Lemma 4.1, we have
_ o1k o o k_lﬁ 2/(
Pl =24, =2 s ®

In order to establish the discrete theorem to estimate the upper bound, we consider the
polynomial in the space F

@r,j(t) = Z e, je,2,...,2k,

neSy
We have

(D'%)(t) = (D'x, @xj), x€Fy.
Plugging this into Eq. (5), we obtain

k
Iz, = 274 {0 o) 5 s (6)

For any k € N, we consider the following mapping:

ok

Iy: Fr— lllskl, X = {(Drx’ ‘/’k’i>}j:1'

By (6), I is linear isomorph from the space Fy into the space l,‘,sk )
Forany k e N, let

okj =t (CLr (1), rs(t)) = Z‘ 117" |{gx(£), €™)| = Z In|? <27k o1, 2k,

neZy nesy
and
o:=0yj, J= 1,...,2k.
Then there is ¢’ > 0 such that o = ¢'27%°-1,
Theorem 4.3 Suppose1<q<oo,r>1,8€(0,3],N € N. Let (N} and {8} be nonnegative

integer sequence and nonnegative real sequence, respectively, in which Y "y, Nx <N and
D kez Sk < 8. Then

5Lk
dy (W3 (T), w, Ly(T)) < 22 (r+ P k=g g(k(lgsk‘,y,lLSH)‘
keZ
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Proof For any k € N. From Theorem 3.3, there is a positive constant c; such that

1 1
ISkla™2 [ISkl+Ins, 1<g<2,
dgk (l|25k|, V’lllskl) _] Sk

1
c;(|Sk|5 + /In i), 2 <g<oo.

Let

Ok

1 1 =1 3N
Qk = {ye llfk‘ : ||y||l;sk\ >c'c, 'd "},

where dﬁk = dg"(llzskl, y,ll,skl), ¢"=c¢o,ifl<g=<2,and " =, if 2 < g < 00. For ¢y and ¢,

see Lemma 3.1 and Lemma 3.2, respectively. By
11
llll jst < 1Skl > xll jst, 1 =g =2,
q 2

and Theorem 3.3, we can conclude that if y € Qy, then

ye {xe]R Sl 1] 450> 0 (/|Sk| + /ln— 2,
ye {xe RIS 1 |sk\ > cq(|Sk|q + [In 8_) }, 2 <g<oo.
V k

From Lemma 3.1 and Lemma 3.2, we have

Y(Qx) < bk.

It is clear that Q satisfies the condition (2) in Definition 2.4.
Let L be a subspace in Z‘ZS" ' with codimension at most Ni. Then

Nic

"= S
Ilso <<e 7yt yeltn (B Q).

For any x € W (T), by (5), there is a constant ¢’ > 0 such that

k
IAxl, <275 |{{Dx, o) st 7)
Consider the set of WJ(T)

k=K 1N
Gy =[x e W(T): | Ak, >, "2 azd(skk}.

Then

(G < u(fw e WD) [ {0 )} 2, s > e o 2y )

=y{y e R ||‘723’||1 sl > ¢'ey lf”ds

N
=yly e Ryl sa > e dy)
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=y (Qk)

< &g

It is clear that the subspace Fj := D"I,:lLk has codimension at most Ny in WJ(T) and

(e P2k
Akl < 27 R adg (4, y, 154),  x e (W3(T)\ Gi) N E. ®)

Consider the set G = [ J{°; Gx and the subspace FN = Y, F¥ ¢ W}(T), where the sum is a

direct sum. We obtain

WG =Y WG & =8  codimFN <) Ny<N.
k k k

By the definition of the Gel'fand-(N, §)-width and (8), we have

dfsv(Wg(TL M’Lq(’]]:‘)) =< sup ”x”Lq
xe(W3(TN\G)NFN

< sup Y [lAxl,
xe(WH(M\G)NFN

< sup lAx|lz,
k xE(W;(T)\Gk)ﬁFk

(e P2k
< Zz (r+537)k—3 g,ik(lgk"y’llfkl)'
k

O
In order to estimate the upper bound of Theorem 4.3, we also need the following lemma.

Lemma 4.2 ([13]) Let N be natural number set, k' = [log, N]. For arbitrary k € N, let

|Sk|) k =< k/’
Ny = ,
[N2K-K], k>K,
0, k<K,
Sk ,
82Kk ks k.

Then {Ny}, {8} satisfy the condition of Theorem 4.3, where [x] denotes the largest integer

no larger than x.
Now we prove Theorem 4.2.

Proof According to Theorem 2.1 and Theorem 4.1, we can easily obtain the lower bound
of Theorem 4.2. We now just need to prove the upper bound.
(1) For 1 < g <2, by the definition of || - | 1,,

d (W3(T), o Lg(T)) < diY (W3(T), i1, Lo(T)).
Considering d{)(lé, Vs lé) =0, by Theorem 4.3, Lemma 4.2 and Theorem 3.3, we have

dy (W3(T), 11, Lg(T)) < d (W5(T), i, Lo(T))

Page 12 of 14
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< 22 (r+ Nk (l|Sk\ ,llzskl)
< Z 2 (r+ 55~ Nk (IISk\ " lIZSkI)
k>k’

~1y, k 1

< 27+ k=3 15| +1In —

< ; Skl 5
>,

21( k'
« Y 2 Rk 3 In =
k>k' k>k'
<<ZZ(” 2 +Z2 re k-5 vk—k’,/ln—
kok/ ksk/
« 270K | gl SR g %
/ 1
<27 (1+2‘k7 lng)

& N+ 7 ,/1+llnl
N §

(2) For 2 < g < 00, by Theorem 4.3, Lemma 4.2 and Theorem 3.3, we have

Ay (W3(T), 1, Ly(T)
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