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SIMULTANEOUS GREEDY APPROXIMATION IN BANACH SPACES

D. LEVIATAN AND V. N. TEMLYAKOV!

ABSTRACT. We study nonlinear m-term approximation with regard to a redundant dictionary
D in a Banach space. It is known that in the case of Hilbert space H the Pure Greedy Algorithm
(or, more generally, the Weak Greedy Algorithm) provides for each f € H and any dictionary
D an expansion into a series

F="ci(Hei(f), () eD, j=12...
j=1

with the Parseval property: ||f||? = Zj lc;(f)]?. The Orthogonal Greedy Algorithm (or, more
generally, the Weak Orthogonal Greedy Algorithm) has been introduced in order to enhance the
rate of convergence of greedy algorithms. Recently, we have studied analogues of the PGA and
WGA for a given finite number of functions f1,..., fN with a requirement that the dictionary
elements ¢; of these expansions are the same for all fi, i = 1,...,N. We have studied
convergence and rate of convergence of such expansions which we call simultaneous expansions.
The goal of this paper is twofold. First, we work in a Hilbert space and enhance the convergence
of the simultaneous greedy algorithms by introducing an analogue of the orthogonalization
process, and we give estimates on the rate of convergence. Then, we study simultaneous greedy
approximation in a more general setting, namely, in uniformly smooth Banach spaces.

1. INTRODUCTION AND HISTORICAL SURVEY

In this paper we continue the investigation of simultaneous greedy approximation. Greedy-
type approximation is a vast area of research. We refer the reader to the following two sur-
veys [D], [T3] that contain discussions of greedy approximation with regard to a dictionary.
A new ingredient in the present paper, is a move from approximating a single element f to
the simultaneous approximation of a set of elements f!,..., fIV. This step has already been
taken in the earlier papers [LuT], [LeT], and [T4], where the approximation in a Hilbert
space has been considered. The goal of this paper is twofold. First, we work in a Hilbert
space and enhance the convergence of the simultaneous greedy algorithms by introducing an
analogue of the orthogonalization process, and we give estimates on the rate of convergence.
Secondly, we study simultaneous greedy approximation in a more general setting, namely,
in uniformly smooth Banach spaces.

IThis research was supported by the National Science Foundation Grant DMS 0200187.
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Two different approaches to the problem of simultaneous approximation have been de-
veloped in the papers [LuT], [LeT], [T4] in the case of Hilbert space. Here, we give general-
izations of both approaches in the case of Banach spaces. We begin with a brief discussion
of the two existing approaches.

First, recall some notations and definitions from the theory of approximation with regard
to redundant systems. Let H be a real Hilbert space with an inner product (-,-) and the
norm ||z|| := (x,z)'/2. We say a set D of functions (elements) from H is a dictionary if each
g € D has norm one (||g|| = 1) and SpanD = H. For a given dictionary D we can introduce
a norm associated with D as

Ifllp == sup [(f, g)|.

geD

The Weak Greedy Algorithm (see [T1]) is defined as follows. Let the sequence 7 = {tx}22 ;,
0 <t <1, be given.

Weak Greedy Algorithm (WGA). Let fi := f. Then for each m > 1, we inductively
define:

1. Let ], € D be any element satisfying

[{(Fr—1s om)| = bl froallp;

2.
S =T = fe1 0m) o
3.
m
Gn(/. D) Z 19509
j=1
We note that in a particular case t, = ¢, k = 1,2, ..., this algorithm was considered in [J],

and the special case where t, = 1, k = 1,2, ..., is the Pure Greedy Algorithm (PGA). Thus,
the WGA is a generalization of the PGA in the direction of making it easier to construct
an element ¢]  at the m-th greedy step. The term weak in the definition means that in step
1., we do not shoot for the optimal element of the dictionary which realizes the D-norm,
rather we are satisfied with a weaker property than being optimal. The obvious reason
for this is that, in general, we do not know that such an optimal element exists. Another
practical reason is that the weaker the assumption the easier it is to satisfy, and therefore
easier to realize in practice. Note that the WGA includes, in addition to the first (greedy)
step, a second step (see 2. and 3. in the above definition) where we update the approximant
by adding to it, the orthogonal projection of the residual f] _; onto ¢7 . It will become
apparent that for applications in simultaneous greedy approximation, it is important to
have a theory of weak greedy approximation with arbitrary weakness sequence 7. However,
we remark that in the case of the WGA we do not have a complete theory on the rate of
convergence.
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In order to formulate what is known on the rate of convergence, we define the class of
functions

A?(D,M)ZZ{fEHZf:ZCkwk, wi € D, #A < oo and Z|Ck|§M}
keA keA

and A;(D, M) as the closure (in H) of A(D,M). We will also use a brief notation
A1(D) := A1(D,1). The following result has been obtained in [T1] for nonincreasing weak-
ness sequences.

Theorem 1.1 ([T1]). Let D be an arbitrary dictionary in H. Assume 7 := {t;}32, is a
nonincreasing sequence. Then for f € A1(D) we have

m

(1.1) If = GL(f, D) < (L4 D 4)~tm /22,

k=1

For a slightly modified WGA the Weak Orthogonal Greedy Algorithm (WOGA) we have
a much better developed general theory. The WOGA was introduced by the second author
(see [T1], and see [DT] for the Orthogonal Greedy Algorithm), in order to enhance the rate
of convergence of the algorithm. It is defined as follows.

Weak Orthogonal Greedy Algorithm (WOGA). Let f3’" := f. Then for eachm > 1,
we inductively define:

1. Let ¢97 € D be any element satisfying

(oD =t o123

Hp,(f) = span{™, .., o7}

G (£, D) = Py, (1) (fm 1)
where Pr (1)(g) denotes the orthogonal projection of g € H onto Hy,(f);
4.

fol = fml =GR (£, D).
It was proved in [T1] that

o0
E 2 = 00,
k=1

is sufficient in order that
Tim |If ~ G5 (1. D) = 0.

It also has been shown in [T1] that
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Theorem 1.2 ([T1]). For every f € A1(D) we have

m -1/2
If = GyT (£, D)l < (1 + Zti) :
k=1

The above result suggests the following straightforward coordinatewise strategy for si-
multaneous approximation. This strategy has been used in [LuT].

Vector Weak Orthogonal Greedy Algorithm (VWOGA). Let a vector of elements

ffeH,i=1,...,N, be given. We define fé’v’T’o = f" i=1,...,N. Then for each m > 1
we inductively define:

1. 4, is such that
|| Zm,’U,T O|| > || ZU ’TO

: i=1,...,N,

2. 2T €D s any element satisfying

[(flmo T QU TN > b || fimo 70,
GLOT(f1,D) i= Pyor (fY), where HYT = span{p"°, ..., ¢u"°}

FiT0 = = G D).

It is clear that for each coordinate element f ¢ a realization of the VWOGA is the WOGA
with 70 = {t} }32, such that ¢, = ¢ if 94 = ¢ and ¢} = 0 otherwise. It was shown in [LuT]
that in this case Theorem 1.2 implies the following estimate.

Theorem 1.3 ([LuT]). Let D be an arbitrary dictionary in H and T = {t}, 0 <t < 1. If
fi € Ai(D), for all 1 <i < N, then we have

' ‘ N 1/2
||f@—G;;fﬁ(fZ,D)||gmina,(W) ), i=1,...,N.

It is clear that the restriction that 7 is a nonincreasing weakness sequence in Theorem 1.1
prevents the use of coordinatewise strategy in the case of the WGA. In order to overcome
this difficulty the following two methods have been designed in [LuT] and [LeT].

Vector Weak Greedy Algorithm (VWGA). Let a vector of elements flfe H i=
., N, be given. We write f5""" := f,i=1,...,N. Then for eachm > 1, we inductively
define:

1. Let ¢2" € D be any element satisfying

max (£, ") = tw max || £, |lp,
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2.
P = £ - (Tl i= 1,
3.
m
G (D) = SO TV, =L
j=1

The following estimate of the rate of convergence of VWGA has been obtained in [LuT].

Theorem 1.4 ([LuT]). Let D be an arbitrary dictionary in H. Assume 7 := {tx}72,,
tr=t,k=1,...,0 <t < 1. Then for any vector of elements f1 ... f~, fi € A (D),
1 <7< N, we have

) —t/(2N+t)

ZUT mt2
Emf 12 < Q+——

Comparing Theorem 1.1 with 7 = {¢} with Theorem 1.4 we see that the exponent 5 7

of decay is seriously affected by the number N of simultaneously approximated elements.
2N 42t

Also, simultaneous approximation brings an extra factor N oxit = N. In [LeT| we improve

the exponent of decay replacing 5 1\; - by 3 Nlt/2 i but we pay with a bigger constant N2

instead of N. Here is the corresponding theorem from [LeT].

Theorem 1.5 ([LeT]). Let D be an arbitrary dictionary in H. Assume T = {t}32,
is a monincreasing sequence. Then for any vector of elements f1,... fN, f' € Ay(D),
1 << N, we have

m —t

N
. 1 __—tm
1,0,T(|2 2 . /2440,
(12) DI < N+ D )

k=1

Recently an estimate that improves the estimates in both Theorems 1.4 and 1.5, has been
obtained in [T4]. This estimate combines the good features of the estimates of Theorems
1.4 and 1.5. It has the exponent from Theorem 1.5, and the constant N as in Theorem 1.4.

Theorem 1.6 ([T4]). Let D be an arbitrary dictionary in H. Assume 7 := {t5}72,,
tr =t € (0,1], k = 1,2,.... Then for any vector of elements f*,..., fN, fi € A (D),
1 << N, we have

i ‘ 2 mt? N1/T5E
rmﬁHSNQ+—) .
=1 N
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Theorem 1.7 ([T4]). Let D be an arbitrary dictionary in H. Assume T := {tx}72,
is a nmonincreasing sequence. Then for any vector of elements f1,... fN, fi € A(D),

1 << N, we have
N
ST
i=1

with an absolute constant C = e2/¢ < 3.

|2 < CN(N + Zti)2N1_/27itm
k=1

We conclude this section with some comments on proofs of Theorems 1.4-1.7. The
proof of Theorem 1.4 of [LuT], is an adaptation of the proof of Theorem 1.1 of [T1] to the
vector case. This proof is independent of Theorem 1.1. The proof of Theorem 1.5 from
[LeT] directly uses Theorem 1.1. In [LeT| we interpret a simultaneous approximation of
fi,..., fY in H with respect to D, as an approximation of F' = (f!,..., f%) in the Hilbert
space Hy := H x --- x H, with respect to a special dictionary Dy C Hpy built from D.

N times

The proof of Theorems 1.6 and 1.7 from [T4] is more like that of Theorem 1.4. It is a
modification of the proof of Theorem 1.1. Thus, we have two methods of analyzing the
efficiency of simultaneous approximation. In the first ([LuT], [T4]), we stay within the
space H with a dictionary D, and analyze the rate of convergence for each coordinate f°.
In the second ([LeT]), we consider a new Hilbert space Hy with a new dictionary Dy. In
the latter case we approximate the vector F = (f!,..., fV) € Hy. The above mentioned
results show that the two methods of analysis provide the same rate of convergence with
the former giving a better constant as a function on N. We have decided to present in this
paper the generalization of both methods to the case of Banach spaces. The new results are
formulated and proved in the coming sections.

2. SIMULTANEOUS APPROXIMATION IN BANACH SPACES

In this section we will present some results on simultaneous approximation in Banach
spaces. Results on simultaneous approximation will be obtained from the corresponding
results on approximation of a single element, that is, we follow the line of [LuT], [T4]. We
note that there are two natural generalizations of the Pure Greedy Algorithm to the case of
Banach space X: the X-Greedy Algorithm and the Dual Greedy Algorithm (see [T3, Section
1]). However, there are no general results on convergence and rate of convergence of the
above two algorithms, therefore we will not discuss these two algorithms here. Instead, we
will discuss two modifications of the Weak Greedy Algorithm the Weak Orthogonal Greedy
Algorithm and the Weak Relaxed Greedy Algorithm that have been successfully generalized
to the case of Banach spaces. It will be convenient for us to work in this section with
symmetrized dictionaries.

Let X be a Banach space with norm || - ||. We say that a set of elements (functions) D
from X is a dictionary if each g € D has norm one (||g|]| = 1),

g€ D implies —geD,

and spanD = X. Finally, we will use the same notation A;(D) := A;(D,1), from the
introduction, this time for the Banach space X.
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We begin with the definitions of two types of greedy algorithms with regard to D. For
an element f € X we denote by F; a norming (peak) functional for f:

1Eelf =1, Fp(f) =[£Il

The existence of such a functional is guaranteed by Hahn-Banach theorem. Let 7 := {t;}72,
be a given sequence of nonnegative numbers ¢, < 1, k = 1,.... We first define the Weak
Chebyshev Greedy Algorithm (WCGA) which is a natural generalization of the Weak Or-
thogonal Greedy Algorithm, to Banach spaces (see [T2]).

Weak Chebyshev Greedy Algorithm (WCGA). Denote f§ := f57 := f. Then for
each m > 1, we inductively define

1. Let ¢S, := %" € D be any element satisfying

Fre (o) = tmsup Fre  (g).
geD

2. Set

m

®,, = @), 1= span{pj}T.,

and define G5, := GS7 to be the best approximant to f from ®@,,.
3. Denote

Frvi= £i7 = = G,

We also define the generalization to Banach spaces (see [T2]) of the Weak Relaxed Greedy
Algorithm that was studied in [T1] in the case of a Hilbert space. We refer the reader to
[B], [DGDS], [J1] for related algorithms.

Weak Relaxed Greedy Algorithm (WRGA). Let f := fy7 = f and G}, := G{7 :=0.
Then for each m > 1, we inductively define

1. Let ], =" €D be any element satisfying

Ff;,l(éprm —Gr1) 2 tm Sgg Fffn,l(g —Gr_1)-
g

2. Find 0 <\, <1 such that

17 = (1= Am) Gy + Amh) | = 10 = (L= NGy + A7)

and define
Gr =G .= (1 — )\m>GTm_1 + )\ng:n

3. Denote
Jm=Im =1 -G,
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Remark 2.1. 1t follows from the definitions of WCGA and WRGA that the sequences {|| f5, ||}
and {||f7 ||} are nonincreasing.

We repeat that the term weak in both definitions means that in step 1., we do not shoot
for the optimal element of the dictionary which realizes the corresponding sup, rather we
are satisfied with a weaker property than being optimal. Again, the obvious reason for
this is that, in general, we do not know that such an optimal element exists, and for the
practical reason that the weaker the assumption the easier it is to satisfy, and therefore
easier to realize in practice. Applications of the WCGA and of the WRGA in simultaneous
approximation provide further justification for studying the weak version instead of the pure
version, namely, 7 = {1}, of greedy algorithms.

It is clear that in the case of WRGA, it is natural to assume that f belongs to the closure
of convex hull of D (in our notation A;(D)). It has been proved in [T1] that in the case of
a Hilbert space the WRGA yields, for the class A; (D), an approximation error of the order

m

1+ )12

k=1

that is, just like the WOGA.
Following [T2] we consider here approximation in uniformly smooth Banach spaces. For
a Banach space X we define the modulus of smoothness

1
plu) = sup  ((lo+uyl + llo —uyl) - 1).
lel|=llyl| =1

The Banach space is called uniformly smooth if

lim p(u)/u = 0.
u—0
It is easy to see that the modulus of smoothness p(u) is an even convex function satisfying
the inequalities
max(0,u — 1) < p(u) <u, u € (0,00).

It has been established in [DGDS] that the approximation error of an algorithm analogous
to our WRGA with ¢, =1,k =1,2,..., for the class A;(D) can be expressed in terms of the
modulus of smoothness, namely, if p(u) < yu?, 1 < g < 2, then the error is of O(m!/a~1).
The following rate of convergence of the WCGA and the WRGA has been established in
[T2].

Theorem 2.1 ([T2]). Let X be a uniformly smooth Banach space with a modulus of
smoothness p(u) < vyu?, 1 < g < 2, and let 7 := {tp}32,, 0 < tp <1, k =1,2,..., be
given. Then for any f € A1(D) we have

C, T q
1£571 < Clas) (1 +Zti> , pi=——
k=1
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—1/p
<1+th> , p::—qzl,

where the constant C(q,~) may depend only on q and ~y.
We first follow [LuT], and study two vector versions of the WCGA and the WRGA.

Vector Weak Chebyshev Greedy Algorithm (VWCGA). Given F' := (fY ..., V),
we let {0 = fo"T = f',i=1,...,N. Then for each m > 1, we inductively define

1. Let ,, be such that

|| Zm’UC’T

= max 1207

2. Let ¢t =" € D be any element satisfying

Flim.c(05,) >ty sup Flrim.c(g).
f'm—l( ) gED f'm—l( )
3. Define
q) - q)’f' - Span{gp; j=1

and define G1.¢ := G4 to be the best approzimant to f* from ®,,,i=1,...,N.
4. Denote ' ' '
Fi = L= ] = Gl

Vector Weak Relaxed Greedy Algorithm (VWRGA) Given F = (f1,..., fN), we
let fo7 = foUTT = fi and Gy = GgYT" =0, i=1,...,N. Then for each m > 1, we
inductively define

1. Let %, be such that

H ’Lm,’UT’T ZUTT

2. Let ), =" € D be any element satzsfymg

Ffi,,i,;(gorm — G >ty sup F Wir(g G,
m g€eD T

3. Find0< )\ﬁn <1 such that

17 = (L= NGy + M)l = ont | 1F = (A= NGy + Aen)lls

and define ' ‘ '
Gyl =Gy = (1 — )\ﬁn)Gl TN er o i=1,...,N.

4. Denote
Fi = LT = T - G

We prove here the following rate of convergence of the VWCGA and the VWRGA.
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Theorem 2.2. Let X be a uniformly smooth Banach space with a modulus of smoothness
p(u) < yul, 1 < g < 2. Then for a sequence 7 := {ty}72,, 0 <t <1, k=1,2,..., we
have for any f* € Ay(D),i=1,...,N, that

m —-1/p
1 q
2.1 BT ¢,7)min< 1, [ — E tr , pi=—

with a constant C(q,~y) which may depend only on q and vy, and where b stands for either c
orr.

Note that in the special case where X is a Hilbert space, and the special weakness sequence
7 such that ¢, =t € (0,1], k = 1,2,..., Theorem 2.2 for b = ¢ is Theorem 1.3 which has
been proved in [LuT] with C(q,v) = 1.

Proof. The inequality
Ifo <1

readily follows by the assumption f? € A;(D) and the trivial observation that the sequences
{||fzvm®|}, 1 <i < N, are decreasing. Therefore we only have to prove the estimate

m

%Z “/r i=1,...,N.
k=1

To this end, let m be given. For each | € [1, N] denote E; := {j | i; = I} C [1,m] (see
VWCGA 1., VWRGA 1., respectively). In other words,

||fzv7'b

Hfl’UTb

1<i<N A

Evidently,

whence there is an [y € [1, N] such that

kEEy, k=1
Let ng := max{k | k € E},}, and put Ej := E;, \ {no}. Then we have

maxc || £ )| < max || f 1) < 2
7 7
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If we restrict our attention to [y, we see that the VWCGA, respectively, the VWRGA,
are the application of the WCGA, respectively, the WRGA, with the weakness sequence
Tl = {t;o}, given by

lo _
tj -

tj, ifj € E,
0, otherwise,

to flo. Therefore we conclude from Theorem 2.1, that

-1/p
£ < Clay) |1+ > &
keE]
-1/p

<Cle) |1+ > -1
keElo
p

< Clg,) N};a) -

This completes the proof of Theorem 2.2.

Remark 2.2. 1t follows from the proof of Theorem 2.2 that the constant C'(g, ) in Theorem
2.2 is the same as the corresponding constant in Theorem 2.1. It is known (see [T1]) that

in the case of Hilbert space the corresponding constant in Theorem 2.1 is equal to 1 for the
WOGA and is equal to 2 for the WRGA. Therefore in Theorem 2.2 we may take C(q,v) =1
in the case of the VWOGA and C(q,7y) = 2 in the case of the VWRGA in a Hilbert space.

3. SIMULTANEOUS ORTHOGONAL GREEDY ALGORITHMS

In this section we study simultaneous greedy algorithms in Hilbert and Banach spaces,
along the lines of [LeT].
We begin with a Hilbert space H and define

Orthogonal Vector Weak Greedy Algorithm (OVWGA). Given F := (f',..., f"),
ffeH,1<i<N,welet fy""" := f', 1 <i < N. Then for each m > 1, we inductively
define:

1. Let p}:>" € D be any element satisfying

(3.1) maxx [(f;237, @) 2 i max || £ 5 |12
2,

(3:2) Hy;7 (F) = span{p®7, . o0

3.

Gt 0T (PD) = Py (), i=1m,
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where Pyv.rpy(g) denotes the orthogonal projection of g € H onto H;" (F);
4.
fineT = = Gt (F.D),

As we have done in [LeT], we may modify Step 1 in the definition of the OVWGA to
in the following two ways. In the first step of the Weak Simultaneous Orthogonal Greedy
Algorithm 1 (WSOGA1) we take
1. @397 € D to be any element satisfying

1/2
& (D e b “>|2> > by, mae | £ o,

and we define H:1'7(F) in an analogous way to (3.2).
Similarly, in the first step of the Weak Simultaneous Orthogonal Greedy Algorithm 2

(WSOGA2) we take
1. @297 € D to be any element satisfying

1/2 N 1/2
(34) (Z| 1?07,¢2307>|2> >tm sup (Z| zs2or,g>|2> ’

geD

and again, we define H5%>7(F,D) in an analogous way to (3.2). Clearly, any ¢,, satisfying
either (3.1) or (3.4) also satisfies (3.3).
We prove

Theorem 3.1. Let D be an arbitrary dictionary in H, and let 7 := {t;}72, be a weakness
sequence. Then for any vector of elements f1,... fN, fi € A(D), 1 <i < N, and for s
standing for either v or sl or s2, we have

-1
1 m

< N? (1+N2t,§> .
k=1

&

(35) > If

Note that (3.5) provides an estimate on the rate of convergence which is significantly
better than (1.2), and without the assumption on the monotonicity of the weakness sequence
T.

In particular for the weakness sequence where t, = t, kK = 1,2..., we obtain as an
immediate consequence, the same order of the rate of convergence as [LuT, Theorem 10]
(see Theorem 1.3 of the present paper), namely,

Corollary 3.1. Let D be an arbitrary dictionary in H, and let 7 := {tx}72,, with tx =1,
k=1,2.... Then for any vector of elements f*,..., f, fi € Ay(D),i=1,...,N, we have

1/2 .
3 2) en(1+78 .
=1 a N .
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As has been alluded to in the introduction, given are a Hilbert space H and a dictionary
D. For N >2,let Hy := H x --- x H, i.e., the general element in Hy is F:= (f1,..., fN),
—_——

N times
f¥ e H. It is a Hilbert space with the inner product

N
F17F2 . Zflan
k=1

Let Dy be the collection

N

{(angr,...,angn) | 9k € D, Zai =1}
p

Then it is easy to see that spanDy = Hpy. (Actually, Hy is spanned even by linear
combinations of elements of the form (0,...,0,9,0,...,0), where g € D is arbitrary and is
in arbitrary position.) Also, all elements in Dy are normalized. Finally,

(3.6) |Flog = sup »Z Lol = (7).

Proof of Theorem 3.1. Given F = (f1,..., fN), f" € A1(D), we see that F € A;(Dy, N).
We let s stand for either v or s1 or s2, and we set fy*”" := f', i =1,...,Nand F;"*" := F.
At stage m > 1 we select 5,7 satisfying (3.1), or (3.3), or (3.4), as the case may be, and
we set

(I)fﬁo,'r = (/61 SOT,.. ,/BN(pSOT)

where
; al ~1/2
Bi o= (23T oMY O KT oo M), i=1,...,N.
j=1
Then with F>%] = (fl’s_’f’T, e fﬁ’_sio’T), it was proved in [LeT, (3.2) and the proof of
Lemma 3.1] that
(3.7) (F507 ®%07) > t, N~V2|| 50T

m—1"

Next we write

Gy (F,Dy) = (G 7 (F, D)., Goio 7 (F, D)),
and we observe that
507 3:F§£Z’I — G597 (F, Dy)
:(fl . G}W,Ls,o,T<F, D), o fN - G’r]XySyO,T(F’ D)),
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is perpendicular to H,:" (F,D) x --- x H:""(F, D). Hence, in particular, it is perpendicular

N times
to

H>7(F,Dy) :=span{®7"7 ... &7}
CH"(F,D)x---x H"(F,D),

and we conclude that

S$,0, T
£

| <F32T = Prsy (row) (E -

m—1

Thus, by virtue of Theorem 1.2 we obtain by (3.7),

| SN+ t7/N)V2,
k=1

IF = G2 (B, D) = [[F>7

and (3.5) is proven. [

Remark 3.1. For the OVWGA case, one can give a simpler proof of Theorem 3.1, using a
simpler @27 so that one does not have to rely on [LeT]. This proof generalizes to more
general Banach spaces (see below). We give the separate proof for Hilbert spaces as it
crystalizes the ideas.

Proof of Theorem 3.1 for the case s = v. As above, given F' = (fY ..., V), fi € A(D),
we have that F' € A;(Dn, N). We set fo""" := fi,i=1,...,N and F,">" := F. At stage
m > 1 we select 2?7 satisfying (3.1), and for an appropriate 1 < i,, < N such that

m
(3.8) (a2 o) = max [(£277, 7)),

we set
@%O’T = (O, ..., 0, (pf;LO’T, 0..., 0),

-

g

N

where the nonzero entry is at the i,,th place.
Then, with F2%7 := (fr207, ..., f27), it readily follows by (3.8) that

m

(2T, 0ol = (T o)
(3.9) >t max || f,277 ||
|DN :

>t N2 F 0]

As before, we write

G T(F,Dy) := (G (F, D), ..., G (F, D)),
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and we observe that
Fuom = Fool — GLo7(F, Dy),

m—1

is perpendicular to H.)" (F,D) x --- x H"(F, D). Hence, in particular, it is perpendicular

~
N times

to
H;?)zﬂ_(F, DN) = span {@?’O’T’ e (I););LO’T}-

Thus, again by virtue of Theorem 1.2 we obtain by (3.9),
IF = Goo™ (B, D) | = [ F | < N(L+ Y 82 /N) 72,
k=1

and (3.5) is established. [

We now approach the question of simultaneous approximation in a uniformly smooth
Banach space X with the norm || || x, and p(u) < yu9, 1 < ¢ < 2. We consider the N-tuple
Vo= (zt,...,2"), 2' € X, as an element of the space £5(X), namely, equipped with the

norm
N 1/2
VI = (ZH@“II%) :
i=1

A functional F, on ¢5(X), has the representation
F = (Fl,...,FN),

where F; € X* and F(V) := Zf\; F;(2%). Evidently

N 1/2
= (S0 )
i=1
and the norming functional Fy, of V £ 0, is given by
fv = (alel, ceey OéNFwN>,

where F: is the norming functional of z%, and «; = ||z%|x /||V]|. Clearly, | Fy|| = 1. Also
we put Fy = 0 since it may appear.
We define the vector analogue of the WCGA, denoted by CVWGA, as follows

Chebyshev Vector Weak Greedy Algorithm (CVWGA). Given F := (f,..., f"),
we let f*' == fo'" == f',i=1,...,N. Then for each m > 1, we inductively define
1. Let ), =y € D be any element such that

: i : vl > i :
(3.10) max |Fye (fmallem)| 2 tm max sup 1Eyi ([ f—1llg)];
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where in the case ffn_l =0 for all 1 <i < N, the process stops.
2. Let1,, be such that

) im 7 v
Fpi (fallom)l = max [Fyi - (L allom)l;

and set

where the nonzero entry is at the i,,th place.
3. Let GY, := G2 be the best approzimation to F from span{®Y,..., ®Y }. Denote

(e T = F = Gy,

Theorem 3.3. Let X be a uniformly smooth Banach space with a modulus of smoothness
p(u) < yul, 1 < g < 2. Then for a sequence 7 := {t;}72,, 0 <t <1, k=1,2,..., we
have for any f* € Ay(D),i=1,...,N, that

(3.11) Z [F&s

1/2 ) 1 p __4
< C(¢,y)Nmin{ 1, (sz_ltk> =T

with a constant C(q,~y) which may depend only on q and .

Remark 3.2. Note that this greedy process is somewhat more simultaneous (vector) than
the VWCGA, that we have defined in Section 2, but we pay a price in that we have a factor
N instead of the (smaller) factor N'/? (compare with (2.1)).

Proof of Theorem 3.3. By a theorem of Figiel (see [P, Theorem 2.1]), we know that the
space Y := {5(X) is a uniformly smooth Banach space with py (u) < C(q,y)u?. We perform
a WCGA, with weakness sequence Ty := {tx/N'/2}2° |, with respect to the dictionary Dy
(see the beginning of this section with H replaced by X) in Y, beginning with the initial
data F' € A(Dn,N).

Denote the result at step m by

1 N
FY o= BV = (L7, L fNe),

If ', # 0, then

Il

(3.12) Fry (@5) = T

F fim (m)-
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Take V € Dy, then V = (a1g',...,ang”), where ¢g° € D and Z = 1. Hence, by
(3.10) and (3.12),

||fm 1||X i
ti Fro (V)] < tm Z il [ Fyi (g")]

m—1ll

< sz wlFp (Fylxg)]
—1

|Epim (1 f=1llx0m) IZI%I

= Tl 1|| 2

||Fv TE g e, ()

= N1/2|fF,:L,1(‘I)%)|,

where we applied the inequality

N N
Z|ai| < NI/QZa? = N1/2,
i=1 i=1

Therefore we conclude by Theorem 2.1 that

m —l/p
IFRII < Clg,y)Nmin 1, | > (/N2 :
k=1
which implies (3.11). O
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