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Chapter 1.

Introduction

1.1. Motivation

Many problems in stochastic control and partial differential equations (PDEs) revolve around
the approximation of functions defined on high-dimensional state spaces. In these cases, the
dimension is not only a parameter in the mathematical formulation of the problem, but rather
has a decisive influence in the viability of numerical approximation methods.

Classical deterministic algorithms frequently rely on a discretization of the domain the tar-
get quantity is defined on. A grid with n € N = {1,2,...} points along each coordinate
direction of a space of dimension d € N contains n¢ points and, hence, the corresponding com-
putational effort and storage requirement may exhibit an exponential growth with respect to
the dimension. Even if a numerical approximation scheme converges for each fixed dimension
it still might become infeasible for high-dimensional problem instances. This rapid decline
in computational feasibility with increasing dimension is commonly associated with the curse
of dimensionality (cf., e.g., Bellman [14], Novak & Wozniakowski [82, Chapter 1|, and No-
vak & Ritter [81]). This motivates the development of numerical approximation algorithms
that provide control over both the approximation accuracy and the required computational
complexity.

Monte Carlo methods offer a possible alternative to a grid discretization of the state space.
They explore the domain of the target function by using random samples and can therefore
be free from grid-based discretization, which makes them attractive for application in high-
dimensional settings (see, e.g., Miiller-Gronbach et al. [75]). Nevertheless, replacing grid-
based methods with sampling-based variants does not automatically ensure scalability to high
dimensions. This scalability of sampling-based approaches has to be established through a
rigorous analysis of their approximation error and total computational complexity, including
the generation of all random samples appearing in the approximation.

Artificial neural networks (ANNs) provide a flexible class of approximators for functions de-
fined on high-dimensional domains that does not necessarily require a grid-based discretization.
While universal approximation theorems qualitatively demonstrate their expressive power (see,
e.g., Cybenko [29] and Hornik et al. [47]), they do not provide quantitative estimates on how
the required network complexity depends on the approximation accuracy and the input di-
mension by themselves. For high-dimensional applications, quantitative estimates on both
the approximation error and network complexity are necessary (see, e.g., Mhaskar [72]). If
the components of a numerical approximation scheme can be represented or suitably approxi-
mated by neural networks, the structure of the approximation scheme can be used to study the
artificial neural network complexity required to approximate the target function. This enables
a transfer from an algorithmic to a representational perspective. In particular, the focus here
is on representation and approximation results rather than on the analysis of neural network
training algorithms.

In view of these considerations, this thesis investigates Monte Carlo and ANN approxima-
tions for two problem classes emerging from Markov decision processes (MDPs) and PDEs.



1.2. Two High-Dimensional Problems

This thesis considers two classes of high-dimensional approximation problems. The first prob-
lem concerns the numerical approximation of solutions of functional fixed-point equations
motivated by MDPs. The second problem arises from a class of elliptic PDEs. We now briefly
explain each problem as well as the associated target quantity considered in this thesis.

Markov Decision Processes

MDPs serve as mathematical models for tasks requiring sequential decision making under
uncertainty and as such constitute a class of models in stochastic optimal control (see, e.g.,
[18,85]). Moreover, they provide the mathematical foundations for reinforcement learning
(see, e.g., [17,19,100]). In each time epoch, the system is described by a state and an action
is selected from a set of admissible actions. The evolution to the next state is governed by a
random transition that depends on the current state and the chosen action. Each pair of state
and action is associated with an immediate reward. The overall objective is to sequentially
select the actions in order to maximize the expected accumulated reward.

We consider in this thesis discrete time, discounted, infinite horizon Markov decision pro-
cesses with a finite action set A on a measurable state space X. Initially, the state space X
is allowed to be a general measurable space. In view of high-dimensional approximation, the
main case of interest is the scenario where the state space is X = R%, d € N. Under optimal
choices of actions, the total discounted accumulated reward obtained from a starting state
x € X is represented by the value V(x), where V: X — R denotes the so-called value function.
Under appropriate conditions, the value function satisfies a fixed-point equation, the so-called
Bellman equation (see, e.g., [14,18]):

V(z) = r;leaj((g(x,a) +IE[V(X*Y)]), xz e X. (1.1)
Here g(z, a) denotes the reward associated to the state and action pair (z,a) € Xx A4, § € (0,1)
is the discount factor, and X*“ denotes the random next state obtained from choosing action a
in state z. Directly related to the value function V is the so-called @Q-function, @Q: X x A — R,
given by the relation Q(z,a) = g(x,a) + 0E[V(X®%)], z € X, a € A. Together with (1.1) this
yields for all z € X that V(z) = max,c4 Q(x,a) and, hence, @ satisfies the Bellman equation

Q(z,a) = g(x,a) + 5E[II§1E%§{Q(X”C’“,I))], reX, acA (1.2)

This fixed-point structure motivates the more general analysis of functions u: X — R4l that
satisfy the functional fixed-point equation

(u(x))(a) = E[f(X®* u(X™"))], reX, acA, (1.3)

where f: X x R4l — R. The Bellman equation (1.2) for the Q-function is recovered by a
specific choice of f in terms of g and 4. In particular, for f(z,r) = d max,ca(g(x,a)+r(a)) it
holds that (z,a) — g(x,a)+ (u(z))(a) satisfies (1.2). Discrete time optimal stopping problems
arise as a further specialization by considering the two actions “stop” and “continue”.

The objective to approximate functions u that satisfy the functional fixed-point equation
(1.3) where u is defined on a high-dimensional state space, such as R?, is challenging due to
the curse of dimensionality. The relevant question therefore is whether these functions can be
numerically approximated to a prescribed approximation accuracy while the computational
effort remains controlled in the dimension of the state space.



Elliptic Partial Differential Equations on Bounded Domains

The second problem class we study in this thesis concerns the solutions of linear drift-diffusion
elliptic PDEs with constant coefficients on high-dimensional bounded domains of the following

type:

1
3 tr(co " D*u) + (b,Vu) —ru+f=0  on D, (1.4)

u|8D =g on 0D.

Here d € N, D C R% is open, bounded, and convex, u: D — R is the unknown, o € R%*9,
b e RY r € [0,00) are the coefficients, f: D — R denotes the source, and g: 9D — R describes
the boundary data. Under suitable assumptions, solutions of the PDE (1.4) admit a stochastic
representation via functions w: D — R,

T

w(w):E[ho(rx,x+BTz)]+E[/oT hi(s,z+ By)ds|, z€D, (1.5)

where hg, h1: [0,00) x D — R, B denotes a standard d-dimensional Brownian motion starting
in 0, and 7%, z € D, denotes the first exit time of the process x + B from the domain D. The
analysis for this problem class is conducted for expectations of the form (1.5).

The challenge of the numerical approximation of functions of the form (1.5) as target quan-
tities again lies in the dimensionality of the domain D C R?. The objective considered here is
to establish a global approximation on the entire, possibly high-dimensional, domain D, with
quantitative error estimates and complexity bounds that depend at most polynomially on the
reciprocal of the approximation accuracy and on the dimension of the domain.

Although both problem classes differ in their origin as well as in the mathematical objects
describing them, they share the core challenge of approximating target functions defined on
high-dimensional spaces. For both approximation tasks, the aim is to establish quantitative
error and complexity results. To achieve this, we employ a common approximation strategy.

1.3. A Common Approximation Strategy

The numerical approximation for both problem classes, as presented here, follows a common
two-stage strategy. In the first stage, problem specific Monte Carlo methods are constructed
to approximate the respective target functions and quantitative error and complexity analyses
for the resulting estimators are conducted. The central aim is to determine how the required
computational effort depends on the prescribed approximation accuracy and on the dimension
of the underlying state space or domain.

For the first problem class related to MDPs, the Monte Carlo approximation is based on
the fixed-point structure of the target function given in (1.3) and incorporates ideas from the
full-history recursive multilevel Picard (MLP) approximation methods (see, e.g., [31, 32,51,
54]). Estimators for Q-functions of associated MDPs are obtained by suitable choices of the
nonlinearity in (1.3).

For the second problem class, the Monte Carlo approximations are constructed for expec-
tations of the form (1.5), which arise from suitable stochastic representations of solutions of
elliptic PDEs of the type (1.4). More precisely, they are built on the so-called Walk-on-Spheres
algorithm (see [74]), which constitutes a numerically efficient way to approximate exit points
of Brownian motion from the underlying domain.

The concrete construction and the corresponding error analysis of the Monte Carlo estima-
tors for the respective problems differ substantially. Nevertheless, in both cases probabilistic
representations or fixed-point structures are exploited. This leads to probabilistic methods,
for which an error and complexity analysis is carried out explicitly. Besides building a basis



for the subsequent ANN approximation results, the constructed Monte Carlo methods are
therefore of independent interest.

In the second stage, the constructed Monte Carlo methods are used to derive approximation
results for ANNs. While the Monte Carlo analysis of the functional fixed-point equation (1.3)
is formulated for general measurable state spaces X, subsequent ANN approximation results
specialize to the case of Euclidean state spaces R?. To this end, ANNs are shown to struc-
turally represent and approximate the respective Monte Carlo estimators while quantitatively
controlling the network complexity. Together with the error and complexity analyses of the
respective Monte Carlo methods, this yields ANN approximations for both problem classes.

1.4. Literature

In this section, we present the major lines of research that the material developed in this thesis
connects to.

The curse of dimensionality as described above constitutes a central difficulty in the numeri-
cal approximation of high-dimensional problems. In this context, a fundamental objective is to
construct approximation methods that are polynomially tractable in the sense that the com-
putational complexity required to achieve a prescribed approximation accuracy grows at most
polynomially in the underlying problem dimension and in the reciprocal of the approximation
accuracy (see, e.g., Novak & Wozniakowski [82, Chapter 1], and Novak & Ritter [81]).

An important class of probabilistic approximation methods developed for this purpose is
given by the above mentioned MLP methods. These approximation schemes have been devel-
oped for certain high-dimensional semilinear PDEs and have been shown to overcome the curse
of dimensionality in the sense of polynomial tractability (see, e.g., [31,32,51,54]). Subsequent
works extended the MLP methodology to more general classes of high-dimensional PDEs (see,
e.g., |6,7,36,48,49,52,53,79,80]). Related multilevel Monte Carlo methods have also been
developed for entropy-regularized MDPs (see, e.g., [71]).

The broader approximation strategy employed in this thesis builds on a line of research com-
bining probabilistic numerical approximations with representation and approximation proper-
ties of ANNs to attain tractable approximations in high-dimensional situations. This approach
was first developed for linear parabolic PDEs (see, e.g., [16,40,58]) and subsequently extended
to nonlinear equations, including settings where MLP approximations provide the underlying
numerical approximation scheme (see, e.g., [1,2,28,50,76,77,78])!. Additionally, this strategy
was applied, for example, in stochastic differential games (see, e.g., [86]).

The use of deep neural networks (DNNs) in reinforcement learning for the approxima-
tion of value functions, )-functions, and optimal strategies has shown substantial empirical
success, including high-dimensional tasks such as game playing, robotics, and control (see,
e.g., [73], [98], [68], and [62]). Motivated by this development, several works investigated
the effectiveness of deep reinforcement learning, i.e., the combination of DNNs and reinforce-
ment learning methods, in high dimensions (see, e.g., [33], [25], and [105]). A comprehensive
theoretical understanding of its performance for high-dimensional problems remains incom-
plete. In related joint work carried out during this PhD project, Griine et al. [43] considered
high-dimensional deterministic optimal control problems. More specifically, building on the
compositional framework of Kang & Gong [60], we established under suitable assumptions
that optimal controls can be approximated by ANNs without the curse of dimensionality.

Probabilistic methods also play an important role in the numerical approximation of so-
lutions to elliptic boundary value problems. In particular, the Walk-on-Spheres algorithm,
originally introduced by Miiller |74] for the Dirichlet problem, provides a Monte Carlo method
for approximating exit locations of Brownian motion from a bounded domain. Subsequently,

!See also [8] for a survey on deep-learning based approximation methods for PDEs.



Walk-on-Spheres based numerical methods were extended to cover more general elliptic bound-
ary value problems, including equations with drift coefficients (see, e.g., [21, 67,91, 92, 93,
94|). More recently, Walk-on-Spheres based Monte Carlo approximations have been combined
with ANN representation and approximation to obtain global approximation results for high-
dimensional elliptic PDEs. In particular, the works [39] and [20] demonstrated that ANNs can
approximate solutions of drift-free Poisson problems and that, under suitable assumptions,
the required network complexity grows at most polynomially in the dimension of the domain
and in the reciprocal of the prescribed approximation accuracy. The methodology developed
in [20] constitutes a starting point for the Walk-on-Spheres based constructions considered in
this thesis.

1.5. Contributions of the Dissertation

The contributions of this thesis revolve around the two classes of high-dimensional approxi-
mation problems presented in Section 1.2. The first concerns the approximation of solutions
of functional fixed-point equations of type (1.3) and their applications to Bellman equations
of MDPs, while the other concerns the approximation of functions of the form (1.5) related to
solutions of a class of elliptic PDEs on bounded domains.

For the first problem class, the thesis develops nonlinear Monte Carlo methods, so-called
full-history recursive multilevel fized-point (MLFP) methods, to approximate functions which
satisfy the functional fixed-point relation (1.3). To be more specific, let A be a nonempty
finite set, let © be a nonempty index set, consider a family of spaces X4, d € ©, for d € ®
let f;: Xg x R4 — R denote the nonlinearity, for d € ® let Xg: Xg x Q — x4 denote a
random field on a probability space (£, F,P), and for d € © let ug: Xg — R4 satisfy the
functional fixed-point equation (1.3), i.e., (uq(x))(a) = E[fo(X", ua(X;*))]. Under suitable
integrability and regularity assumptions, the introduced MLFP estimators Uy . : Xgx £ — Rl
de®, e € (0,1], approximate the family (ug)4ep in the L?-sense that for all d € D, € € (0, 1]
it holds that

1/2

sup (Emax (o)) @) - Uala)@)] ) <= (16)

z€Xy acA
The complexity of the MLFP approximations is bounded in the following sense. There exists
a constant ¢ € R such that for all d € ©, ¢ € (0,1] it holds that cost(d,e) < Rge™¢,
where for all d € ©, x € X; the number Ry € R is understood as an upper bound for the
computational cost to simulate one realization of the random variable (X;*)qca in X'dAl and
for every d € @, € € (0, 1] the number cost(d,e) € R is understood as an upper bound of the
computational cost required to generate realizations of all random variables (Xg’“)ae A fory e
X4 to compute one realization of the MLFP approximation Uy () in R4l In particular, the
computational complexity of the MLFP scheme grows at most polynomially in the reciprocal
of the approximation accuracy and at most linearly in the computational cost associated to the
generation of X‘dAI—Valued random variables. More specifically, in the setting ® = N and X3 =
R? it holds that under the assumption that the computational cost %y to simulate (R%)4-
valued random variables grows at most polynomially in the dimension d € N the complexity
of the MLFP methods grows at most polynomially in the dimension d and the reciprocal !
of the prescribed approximation accuracy. In this sense the MLFP approximations overcome
the curse of dimensionality.

By the specific choice of the nonlinearity f; to reconstruct the Q-function, the above results
specialize to the approximation of the Q-function of associated discounted infinite time horizon
MDPs with common finite action set A and state space X4. A further specialization to discrete
time optimal stopping problems arises by considering the actions “stop” and “continue”. For
the precise statements of these results, we refer to Chapter 2 below.



In the second stage of approximation for the first problem class, the thesis develops ANN
approximation results based on the MLFP methods from stage one. Since the neural networks
we consider in this thesis require a finite dimensional input, we specialize the setup above to
the case ® = N and X; = R?. Under suitable choices of neural network activation functions
and the additional assumption that the nonlinearities fz: R% x R4l — R as well as the
random fields Xg: R? x Q — (R4 can be suitably approximated by ANNSs, the solutions
ug: RY — RIMI of the functional fixed-point equations (1.3) can be approximated in the L2-
sense by ANNs that grow at most polynomially in the dimension d € N and the reciprocal e~!
of the prescribed approximation accuracy. More precisely, there exists a constant ¢ € R such
that for every d € N, € € (0, 1], and every probability measure p: B(R?) — [0,1] there exists
a fully connected feedforward network ¥: R% — RIA4l (for the sake of simplicity, we identify
here the neural network W with its realization function) such that?

(Jrallua(z) — w()|?u(dr)* < e (L.7)

and that the number of parameters describing the ANN W is bounded by cd®c™¢. Similarly as
for the MLFP method itself, the specialization of the nonlinearity f; as before yields an analo-
gous ANN approximation for the @Q-functions of associated MDPs. For the precise formulation
of the results, we refer to Chapter 4.

The Monte Carlo results of Chapter 2 were originally presented in the joint work [9] with
C. Beck, A. Jentzen, and T. Kruse, while the ANN approximation results of Chapter 4 are
based on the joint work [56] with A. Jentzen and T. Kruse.

For the second problem class, the thesis develops Monte Carlo methods and subsequently
ANN approximations for functions of the form (1.5). First, we construct Monte Carlo approxi-
mators W: D x ) — R based on the Walk-on-Spheres algorithm. Compared to the estimators
in [20], the Monte Carlo methods established in this thesis incorporate additional sampled
random times that appear in stochastic representations of solutions of the PDE (1.4) as a con-
sequence of compensating for the drift and killing coefficients. We conduct an error analysis
in the L*-sense for the resulting Monte Carlo schemes as approximators for functions of the
form (1.5). In particular, we demonstrate that under suitable assumptions the Monte Carlo
approximator achieves E[sup,cp|w(z) — W(z)|] < € for a prescribed approximation accuracy
e € (0,1) while the complexity parameters of the estimator can be chosen such that they are
bounded by ce™9. Here ¢ € [0,00) is a constant that does not depend on any variables or
parameters of the problem, and ¢ € [0, 00) is a constant that depends only on the dimension d
of the underlying space, the diameter diam(D) of the domain D, upper bounds and Lipschitz
constants of the functions hg, h1, and constants quantifying suitable approximations of the
distance function dist(-,0D) to the boundary of the domain D. Moreover, this dependency
is at most polynomial. In particular, if the above problem quantities are bounded at most
polynomially in the dimension d € N of the domain D, the Monte Carlo scheme overcomes
the curse of dimensionality. The above results reflect the contribution of Chapter 5 below.

In the second approximation stage for this problem class, we establish ANN approximation
results based on the Walk-on-Spheres Monte Carlo methods developed above for functions of
the form (1.5) in the special case hy = 0, i.e., for functions w: D — R, w(z) = Elho(7*,z +
B;=)]. Under suitable assumptions concerning the ANN representation of hy and the ANN
approximation of the distance function dist(-,0D) to the boundary of the domain D, we
prove that w can be approximated in the L*-sense by an ANN W to a prescribed accuracy
e € (0,1) such that the number of parameters of the approximating ANN ¥ is bounded by
ce~9. Here q € [0,00) is a constant that does not depend on any variables or parameters of
the problem, and ¢ € [0,00) is a constant that depends only on the diameter of the domain,
the dimension of the underlying space, the number of parameters, the Lipschitz constant, and

*Forallm €N, z = (z1,...,2n) € R" let ||z = [0 (z:)?] /2 denote the standard norm.



an upper bound on [0, 00) x D of the realization of the ANN representing hg, and the number
of parameters and a uniform Lipschitz constant of the ANNs that approximate the distance to
the boundary. Moreover, this dependency is at most polynomial. In particular, under similar
polynomial bounds on the problem quantities, the number of parameters of the approximating
ANN grows at most polynomially in the dimension d and the reciprocal e~! of the accuracy
e. For the precise formulation of the ANN results for the second problem class, we refer to
Chapter 6.

Through the stochastic representation described above, these approximation results yield
corresponding approximation results for solutions of PDEs of the type (1.4). Both the Monte
Carlo analysis of Chapter 5 and the ANN approximation results of Chapter 6 are based on
the joint work [64] with T. Kruse.

1.6. Organization

The remainder of this dissertation is structured as follows. In Part I the numerical approx-
imation for the first problem class, related to MDPs, is conducted. To this end, the MLFP
approximations are developed and analyzed in Chapter 2. Chapter 3 presents the ANN frame-
work and notation that are used subsequently to establish ANN representations and approx-
imations. In Chapter 4 we employ the ANN calculus from Chapter 3 in combination with
the Monte Carlo analysis from Chapter 2 in order to prove ANN approximation results for
functional fixed-point equations of the form Equation (1.3).

Part II establishes the Walk-on-Spheres Monte Carlo and ANN approximations for the sec-
ond problem class considered in this thesis. We develop in Chapter 5 the Walk-on-Spheres
Monte Carlo approximation and the corresponding error and complexity analysis and com-
bine these results in Chapter 6 with the ANN framework from Chapter 3 to obtain ANN
approximation results for the second problem class.

In Chapter 7, we conclude the thesis with a brief summary and an outlook on possible
research directions.






Part I.

Monte Carlo Methods and Deep
Neural Network Approximations for
High-Dimensional Markov Decision

Processes

This part of the thesis concerns the numerical approximation of solutions to functional fixed-
point equations of the form (1.3), motivated by problems in stochastic optimal control. In
particular, the considered class includes the fixed-point equation (1.2) satisfied by the Q-
function of a discounted, discrete time MDP with infinite time horizon and a finite action set
as a special case. The value function of the associated MDP can in turn be recovered from the
Q-function. Further specializations include discrete time optimal stopping problems. While
the Monte Carlo approximation is formulated for more general state spaces, the approximation
by means of ANNSs is conducted on finite dimensional Euclidean spaces.

Methodologically, we first introduce the MLFP approximation scheme and establish quan-
titative error estimates and computational complexity bounds. This analysis is conducted on
general state spaces. We subsequently specialize to Euclidean spaces and establish ANN ap-
proximation results on the basis of the previously constructed MLFP approximation schemes.

Chapter 2 and Chapter 4 are based on the joint works [9] with C. Beck, A. Jentzen, and
T. Kruse and [56] with A. Jentzen and T. Kruse, respectively. The former establishes the
Monte Carlo analysis, while the latter builds on these results to obtain ANN approximation
results. The general ANN terminology and calculus utilized in Chapter 4 of Part I, and later
in Chapter 6 of Part II, is collected in Chapter 3.






Chapter 2.

Nonlinear Monte Carlo Methods for
Bellman Equations of High-Dimensional
Markov Decision Processes

This chapter is based on the developments originally presented in the joint work [9] with
C. Beck, A. Jentzen, and T. Kruse.

As discussed in the general introduction in Chapter 1, MDPs provide a mathematical frame-
work for problems involving sequential decision making under uncertainty and as such consti-
tute a foundation of many reinforcement learning methods (see, e.g., Bertsekas & Shreve [18],
Powell [84], and Puterman [85]).

The stochastic dynamic programming principle (see, e.g., Bellman [14]) reduces the sequen-
tial decision making problem to the problem of determining an optimal action at the current
state by considering both immediate reward and expected optimal rewards attainable in fu-
ture states. This results in the characterization of the value function of an associated MDP as
the solution of a nonlinear functional fixed-point equation, the Bellman equation (cf. (1.1)).
This dynamic programming principle constitutes the basis of many algorithms in reinforce-
ment learning such as temporal difference learning (see, e.g., Sutton [99]), @Q-learning (see, e.g.,
Watkins [103] and Watkins & Dayan [104]), and the SARSA algorithm (see, e.g., Rummery &
Niranjan [88]).

The approximative solution of Bellman equations in high dimensional state spaces is a
notoriously difficult challenge due to the curse of dimensionality (cf., e.g., Bellman [14], Novak
& Wozniakowski [82, Chapter 1|, and Novak & Ritter [81]). For certain classes of discounted
discrete time MDPs with continuous state spaces, the phenomenon is shown in lower bounds
on the computational complexity of deterministic numerical approximation methods (cf., e.g.,
Chow & Tsitsiklis [26,27]).

In this chapter, we consider randomized numerical approximation methods. More specifi-
cally, we introduce nonlinear Monte Carlo methods for discounted discrete time MDPs with
infinite time horizon and finite control set that are polynomially tractable in the sense that the
computational effort of the algorithm to approximatively compute the solution of the Bellman
equation grows at most polynomially in the reciprocal ¢! of the prescribed approximation
accuracy € € (0, 1] and the dimension d € N of the underlying state space. In particular, the
proposed methods do not suffer from the curse of dimensionality in the numerical approxima-
tion of solutions of Bellman equations.

More formally, we consider MDPs that are specified by a measurable space (X, X') (typically
(R4, B(R%)) with d € N but our framework also covers discrete state spaces), a finite control set
A, a discount factor § € (0, 1), transition kernels k,: X x X — [0,1], a € A, and a measurable
and bounded reward function g: X x A — R. The set of strategies A consists of all measurable
functions a: X — A (under appropriate assumptions the restriction to such non-randomized,
stationary strategies is without loss of generality, see, e.g., [18, Chapter 9]). Every a € A
defines a Markov process X = (X}')ren, on a filtered probability space (€2, F, (F)ren,,P)
with state space (X,X’) with the property that for all £ € Ng, B € X it holds P-a.s. that
PXp | € B|F;] = /ia(Xg)(Xl?, B). The expected gain of a strategy a € A when starting in
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T € X is

J(z,a)=E [Z SFg(xy, a(X,(j))’Xg‘ =z (2.1)

k=0

The value function V: X — R is given by V(z) = sup,cqJ(z,a), v € X. The dynamic
programming principle ensures that under appropriate conditions V satisfies for all x € X that

V(z) = max (9(x,a) + 0E[V(X*Y)]), (2.2)
where it holds for all x € X, a € A that the random variable X®%:  — X has distribution
Ka(x,-) (see, e.g., [18, Chapter 9| for a proof). An important subclass of these MDPs is given
by optimal stopping problems in discrete time with infinite time horizon. For such problems
the control set A consists of the two elements “stop” and “continue” and once the control “stop”
is taken the Markov process jumps to a hold state from which it cannot leave and generates
no further gains.

There is a large number of numerical approximation methods for Bellman equations of the
form (2.2) that have been proposed and analyzed in the scientific literature. Deterministic
numerical approximation methods for Bellman equations suffer in general from the curse of
dimensionality. Indeed, Chow & Tsitsiklis [26,27] show for all d € N that in the case where the
state space X is given by the d-dimensional unit cube [0,1]¢ deterministic numerical approxi-
mation methods need at least O(a”d) computational operations to approximate the solution
of the Bellman equation with precision ¢ € (0,1]. Rust [90] shows that under certain as-
sumptions it is possible to overcome this curse of dimensionality by allowing for randomized
algorithms. Rust’s method consists of randomly sampling grid points in the state space and
performing value iteration on this stochastic grid. The method is model-based as it requires
explicit knowledge of the transition density. In the companion paper [89] Rust points out
that convergence of his method might break down in situations where the transition density
has spikes. Also Kristensen et al. [66] report a dramatic rise in the method’s variance as
the state dimension increases. This is theoretically confirmed by Bray [22] who proves that
Rust’s method only overcomes the curse of dimensionality in the special case where the MDP
is equivalent to an MDP where all but a vanishingly small fraction of state variables behave
like history-independent uniform random variables. Variants of Rust’s method for optimal
stopping problems are designed by Broadie & Glasserman in [23] and [24]. The literature on
optimal stopping comprises a variety of further randomized algorithms. We refer, for example,
to [69], [101], and [102] for regression-based algorithms for optimal stopping problems, we refer,
for example, to [87], [4], [44], [30], and [15] for duality-based algorithms for optimal stopping
problems, and we refer, for example to [12], [13], and [38] for deep learning-based algorithms
for optimal stopping problems.

There is a substantial body of research on sampling methods for MDPs in the literature
of reinforcement learning. Most closely related to the present chapter are the works on re-
inforcement learning with a generative model (i.e., a simulator) that is capable of producing
independent realizations of one-step transitions X*“ for arbitrary actions a € A and states
z € X (see, e.g., [63], [59], [5], [96], [3], [97]). However, much of this literature focuses on
MDPs with finite state spaces, whereas in this chapter we aim at designing methods for more
general state spaces, including continuous and possibly high dimensional spaces such as R,
d € N. In this context, we also refer to the recent work [71] which develops a class of multilevel
Monte Carlo approximations for entropy-regularized MDPs that achieve polynomial sample
complexity with complexity bounds independent of the dimension or cardinality of the state
and action spaces.

More specifically, in this chapter we introduce nonlinear Monte Carlo algorithms that over-
come the curse of dimensionality in the approximation of Bellman equations, that require
only very weak regularity assumptions and that are model-free in the sense that they do not
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use explicit knowledge of the transition kernel x but only need access to a generative model.
Our approach combines ideas from Q-learning and the MLP approximations which have been
proven to overcome the curse of dimensionality in the numerical approximation of certain
semilinear PDEs (see, e.g., [6,7,10,11,31,32,36,48,49,51,53,54|). @-learning is based on the
idea to switch the order of expectation and maximization in (2.2). Formally, the @Q-function
satisfies for all x € X, a € A that Q(z,a) = g(z,a) + 0 E[V(X™®)]. This together with (2.2)
implies for all x € X that V(z) = maxaea Q(x,a) and, hence, that for all z € X, a € A it
holds that

Q(xz,a) = g(x,a) + 0 E {rglee}i( Q(X™, b)] . (2.3)

Under appropriate conditions one can show that () is the unique solution of this fixed-point
equation and that the sequence of fixed-point iterates @),: X x A — R, n € Ny, which satisfies
foralln € N, x € X, a € A that Qo(z,a) = g(z,a) and

Qu(2.0) = g(z.0) + O e Qo1 (47,0 (2.4

converges to (). We next employ a central idea of MLP approximations and decompose the
iterates into multilevels to obtain for all n € Ny, = € X, a € A that

Qn($7a) = g(m, a) +9

SE[(?@;QZ(X%“,M) — Ly(1) (max QZ_1<X@“G,b))H . 25)
=0

In this telescope expansion, we apply a fundamental idea of Heinrich [45,46] and Giles [37] and
approximate the expected values by Monte Carlo averages with different degrees of accuracy at
different levels [ € {1,...,n}. The convergence of (Q;);en ensures that for large { € {1,...,n}
the difference between @Q; and @Q;_; is small and hence we use for large I € {1,...,n} less Monte
Carlo samples to approximate the expected value E [(maxpe 4 Q1(X™%,0)) — (maxpe a4 Qi—1(X ™%, b))]
than for small [ € {1,...,n}. More specifically, we fix M € N and use M"~! independent
Monte Carlo samples to approximate the expected value at level [ € {1,...,n} which leads to
the full-history recursive multilevel fixed-point (MLFP) approximation scheme in (2.7) below.

While the preceding motivation and methodology is formulated for the @Q-function of an
MDP, the error and complexity analysis developed in this chapter applies to a more general
class of functional fixed-point equations.

We briefly sketch the contribution of this chapter within this introductory section by present-
ing the following result, Theorem 2.0.1 below, a special case of Theorem 2.3.1, the main result
of this chapter. Below Theorem 2.0.1 we explain in words the statement of Theorem 2.0.1 as
well as the mathematical objects appearing in Theorem 2.0.1.
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Theorem 2.0.1. Let A be a nonempty set, for every d € N let g4: R* x A = R be (B(RY) ®
24) /B(R)-measurable, assume

sup sup sup |ga(z, a)| < oo, (2.6)
deN zeRd acA

let (0, F,P) be a probability space, let © = U,enZ™, for! every d € N let IE‘Z CF,0e0, be
independent sub-sigma-algebras of F, for everyd € N let X9 = (Xg’z’a(W))(x7a7w)eRd><AXQ: R%x
AxQ = R 9 € 0, be iid random fields which satisfy for all d € N, 8 € © that Xg
is (B(RY) @ 2 @ F9)/B(RY)-measurable, for every d € N let 64 € [0,1), Ry € [0,00), let
M € NN [supgen(4|A2(1 = §4)72), 00], for every d € N let sz: R x AxQ — R, nc N,

0 € O, satisfy for alln € Ny, § € ©, x € R%, a € A that

Qg,n(:pv a) = gi(r,a)

n—1 Mt
# 3 g 3 | (e Q) = ) (g QX 0)
. - (2.7)
and for every d € N let €q,, € [0,00), n € Ny, satisfy for all n € Ny that
n—1
Cin < Z M" N (Rg + A€y + A€ maxi—1,0yIn(D)). (2.8)

=0
Then

(i) it holds for all d € N that there exists a unique bounded (B(R%) ® 24)/B(R)-measurable
Qq: R x A — R which satisfies for all x € R?, a € A that

Quli,) = ga(z.0) + 048 | ax Qu( X3, )] (29)

and

(i) there exist 72: (0,1] — N and ¢ € R such that for all d € N, € € (0,1] it holds that
Cin(e) < Rge™ and

1/2
sup (E {max |Qa(z,a) — Q27ﬂ(€) (x,a)]ﬂ) <e. (2.10)

CL’ERd a€A

Theorem 2.0.1 is an immediate consequence from Corollary 2.3.2 in Section 2.3 below.
Corollary 2.3.2, in turn, follows from Theorem 2.3.1, which is the main result of this chapter. In
the following we add some comments on the mathematical objects appearing in Theorem 2.0.1
above.

In Theorem 2.0.1 we introduce in (2.7) a Monte Carlo-type approximation algorithm for
a sequence of MDPs indexed by the dimension d € N of the state space. To formulate
the proposed Monte Carlo-type approximation algorithm in (2.7) we need, roughly speaking,
sufficiently many independent random variables which are indexed over a sufficiently large
index set. This sufficiently large index set is provided through the set © = U, ecnZ" introduced
in Theorem 2.0.1. The triple (€2, F,P) in Theorem 2.0.1 is the probability space on which
the random variables are defined. In Theorem 2.0.1 we consider for every d € N an MDP

'Note that for every finite set B it holds that the number of elements of the power set 22 of B satisfies
|28 = 2181 Moreover, note that for all finite sets B and C' it holds that the number of elements of the set
of all functions B from C' to B satisfies |B¢| = | B|I°!.
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with state space (R?, B(R?)). We assume that all elements of the sequence of MDPs have
a common control set A. For every d € N, z € R%, a € A the one-step transition of the
controlled Markov chain of the MDP with state space (R B(R?%)) is given by the random
variable XS"U’“: Q — R9 In the language of MDPs for every d € N, a € A the transition
kernel

Kaa: R x B(RY) — [0,1] (2.11)

is thus determined by the distribution of Xg"’a. For every d € N the function g4: R¢x A — R
introduced in the first line of Theorem 2.0.1 is the reward function of the MDP with state
space (RY, B(R?)). In Theorem 2.0.1 we assume that the functions gg4, d € N, are uniformly
bounded in d € N. For every d € N the real number ¢4 € [0,1) introduced in Theorem 2.0.1 is
the discount factor of the MDP with state space (RY, B(R?)).

Item (i) in Theorem 2.0.1 establishes the essentially well-known result that under the above
assumptions for every d € N the Bellman equation (2.2) for the @Q-function associated to the
MDP with state space (R?, B(R?)) has a unique solution Qq: R? x A — R.

In (2.7) in Theorem 2.0.1 we specify the MLFP approximation scheme which we propose
to approximate the solution of the Bellman equation (2.2). The MLFP approximations QZ ns
d € N, n € Ng, 0 € O, are indexed by the dimension d € N, by the number n € Ny of
fixed-point iterates, and by a parameter § € © which is different for different appearances of
MLFP approximations in (2.7). As random input sources the MLFP approximation scheme
proposed in (2.7) employs the random variables

9’ b .
X7 0 — R (2.12)

for § € ©\{0}, d € N, z € R% a € A. Note that for every § € ©\{0},d € N,z € R?, a € A we
have that the random variable Xg’x’a: Q — R? which is used as random input source of the
MLFP approximation scheme proposed in (2.7) and the random variable Xg’x’a : Q — R? which
is used to formulate the Bellman equation (2.2) are identically distributed. The parameter
0 € © ensures that different appearances of MLFP approximations in (2.7) are independent
and this ensures that (2.7) can be implemented with recursive function calls. The natural
number M € NN [supyen(4|A12(1 — 64)72),00] in Theorem 2.0.1 determines the number of
Monte Carlo samples used in the definition of the MLFP approximation QZW, de N ne
No, 8 € O, in (2.7). The assumption that the natural number M is an element of the set
N N [supgen(4|A]?(1 — §4)72), 00| ensures that

sup(4|A[*(1 — 64) %) < oo. (2.13)
deN
This implies that the control set A is finite and that the sequence (d4)gen C [0, 1) is bounded
away from 1 in the sense that sup,cydq < 1. Note that Theorem 2.0.1 also covers the case
where for each dimension d € N there is an individual control set A; with the property that
supgen |Ad| < 0o by considering A = UgenAqg.

For every d € N, x € R%, § € © the nonnegative real number Ry € [0,00) in Theorem 2.0.1
is understood as an upper bound for the computational cost to compute one realization of
the random variable (Xg’m’a)aeA. The real numbers €4, € [0,00), d € N, n € Ny, in (2.8)
in Theorem 2.0.1 model the computational costs of the MLFP approximation scheme in (2.7)
(i.e., the sample complexity). More specifically, for every d € N, n € Ny we have that the real
number €4, € [0, 00) represents an upper bound for the number of realizations of the random
variables (Xg’x’a)ae 4 for (z,0) € R x © required to compute one realization of the random
variable (QY, (0,a))qea-

Item (ii) in Theorem 2.0.1 proves that the solutions of the Bellman equations in (2.2) can
be approximated in the L?-sense by means of the MLFP approximation scheme in (2.7) with a
computational cost which grows at most polynomially in the reciprocal e ! of the prescribed
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approximation accuracy € € (0, 1] and linearly in the computational cost 934 to compute one
realization of any of the random variables Xg’x: Q= (RH4, 0 € ©, x € R? where d € Nis the
dimension of the state space of the associated MDP. In particular, if the computational cost
to compute one realization of any of the random variables Xz’z: Q— (Rd)A, 6 €O,z ecR?
grows at most polynomially in the dimension d € N of the state space of the associated MDP
(as it is often the case in practical applications), then the MLFP approximation scheme in (2.7)
overcomes the curse of dimensionality for the approximation of the solutions of the Bellman
equations in (2.2). However, we would like to point out that the constant ¢ € R appearing
in item (ii) in Theorem 2.0.1 may become arbitrary large if supgey 04 is close to 1. Thus the
computational cost of the nonlinear Monte Carlo methods in (2.7) may become impractical
even so the methods in (2.7) provably overcome the curse of dimensionality.

In the following we also add some comments on generalizations and variants of Theorem 2.0.1
presented in this chapter. While Theorem 2.0.1 considers a sequence of MDPs indexed by the
dimension d € N of the Euclidean state spaces (R?, B(R?)), Corollary 2.3.2 considers a family
of MDPs with general index set ©® and general measurable state spaces (Xy4, Xy), d € D.
While Theorem 2.0.1 considers MDPs with bounded reward functions, Corollary 2.3.2 allows
for unbounded reward functions. While Theorem 2.0.1 and Corollary 2.3.2 consider Bellman
equations of MDPs, Theorem 2.3.1 considers more general functional fixed-point equations
(we refer to (2.91) in Theorem 2.3.1 for details). Corollary 2.3.3 proves that a variant of the
MLFP approximation scheme (see (2.119) for details) overcomes the curse of dimensionality
for the approximation of the solutions of Bellman equations for optimal stopping problems
(see (2.121) for details).

The structure of this chapter is as follows. In Section 2.1 below we establish existence,
uniqueness, and integrability properties for solutions of functional fixed-point equations. In
Section 2.2 below we introduce MLFP approximations for solutions of functional fixed-point
equations, we study measurability, distributional, and integrability properties for the intro-
duced MLFP approximations and we establish recursive and subsequently non-recursive upper
bounds for the L?-distances between the exact solutions of the considered functional fixed-point
equations and the proposed MLFP approximations. In Section 2.3 we combine the existence,
uniqueness, and regularity properties for solutions of functional fixed-point equations, which
we have established in Section 2.1, with the error analysis for MLFP approximations for
functional fixed-point equations, which we have established in Section 2.2, to obtain a com-
putational complexity analysis for MLFP approximations for functional fixed-point equations
and for Bellman equations of MDPs and optimal stopping problems.

2.1. Existence and Uniqueness of Solutions of Functional
Fixed-Point Equations

In this section we provide in Lemma 2.1.2 an elementary existence and uniqueness result
for functional fixed-point equations formulated using stochastic kernels. In Corollary 2.1.3 we
specialize Lemma 2.1.2 for functional fixed-point equations formulated using random variables.
Lemma 2.1.4 establishes a priori estimates for solutions of functional fixed-point equations. In
the special case where the functional fixed-point equation takes the form of a Bellman equation
associated to an optimal stochastic control problem and the weight function tv is constant equal
to one the results of this section are essentially well-known (see, e.g., [85, Theorem 6.2.5]).

Definition 2.1.1. Let (X, X) and (Y, )) be nonempty measurable spaces and let k: X x ) —
[0,1] satisfy for all M € Y that X 5 « — x(x, M) € [0,1] is X/B(]0, 1])-measurable and for all
z € X that Y 5 M — kr(z, M) € [0,1] is a probability measure on (Y,)). Then we say that x
is a stochastic kernel from (X, X) to (Y, ).
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Lemma 2.1.2. Let ¢, L € [0,00) with cL < 1, let (X, X) be a nonempty measurable space, let
A be a nonempty at most countable set, for every a € A let kqo: X x X — [0,1] be a stochastic
kernel from (X, X) to (X, X), let A = Ruca BR), let f: X x RY — R be (X © A)/B(R)-
measurable, let w: X — (O, 00)? be X/ Qe B((0,00))-measurable, let

W = {(u X — RY) : u is X/ A-measurable, ( S)lgéxA [[(ro(z))(a)| | (u(z))(a)]] < oo},

(2.14)

and assume for allx € X, a € A, r,s € RA that |f(x,r) — f(a: 3)| < Lsuppea |r( ) — s(b)],

Jxsuppea (0(y)) (b)ka(z, dy) < c(w(z))(a), and sup exxall (0(E)) (0)| 7" fx [ £y, 0) |k (t, dy)] <
0o. Then there exists a unique v € W which satisfies for all x € X, a € A that

/ |f(y, v(y))|Ralz, dy) < and /f Yy, v(y))ka(x, dy). (2.15)

Proof of Lemma 2.1.2. Throughout this proof let ||-|| : 20 — [0, co) satisfy for all u € 20 that

[ull = sup (g a)exxa W Note that ||-|| is a norm on 20 and (20, ||-||) is a Banach space.

The assumption that for all z € X, r, s € R4 it holds that | f(z,7) — f(z,s)| < Lsup,e4|r(a)—
s(a)| and the assumption that for all z € X, a € A it holds that [y supye 4 (0(y)) (b)ka(z, dy) <
c(m(a:))(a), yield that for all u € 20, x € X, a € A it holds that

1 1
/ 00) = S Ol ) + s /X £, 0)l (. dy)

L 1
= W))(@/}ggggl(uw))(b)!ma(x, d?/)-l-(m(x»(a)/xv(y,())ma(a:,dy)

_ L (@) g L .
- (m(ﬂf))(a)/Xbeg{ (ro(y)) (b) (m(y))(b)} a(@, dy) + (m(i))(a)/xlf(y,O)l o(z, dy)

< (mfg‘j;)”() / sup (10(4)) (b)saz, dy)

1
Selllul + s / 1, 0)ka(z, dy). (2.16)

1
+ W /x |f(y,0)|ka(z, dy)

beA (

The assumption that sup(, ,)exxa [[(o(z)) ()" fx |f(z,0)|ka(z, dy)] < oo demonstrates
that for all v € 20 it holds that

sup
(:t,a)GXXA

/fy, Vil dy)|

1
< Ll +(ms)1;§“ww/}gu(y,oma(x,dy) coo. (217)

Next, observe that [65, Lemma 14.20] ensures that for all u € 2J it holds that the map
Xoaz— [Asam [i f(y,u(y))ka(z, dy) €R] € R4 is X'/ A-measurable. Let ®: 20 — 20 be
the function which satisfies for all v € 20, (z,a) € X x A that

[@( /f Y, u(y))ka(z, dy). (2.18)

The assumption that for all z € X, r, s € R4 it holds that | f(z,7) — f(2,8)| < Lsup,e|r(a)—
s(a)], the assumption that sup o)exxa [|(o(z))(a)|" [x |f(z,0)|ka(z, dy)] < oo, and the
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assumption that for all (z,a) € Xx A it holds that [, supyc ((y)) (b)kq(z, dy) < c(tw(z))(a),
ensure that for all u,v € 20, (z,a) € X x A it holds that

P - Bl
1
< o 1) = 1) e
L
= To@) (@) /X sup | (u(y)) (1) = (v(v)) () |al, dy)

L[ (u@)0) - (o) ()] »
N (m(ac))(a) /Xbeg{ (m(y))(b) (m(y))(b)} o(z,dy)

Lflu — |
< (m(ac))(a)/xigg (m(y))(b)ﬁa(x,dy)

< cLlju—|. (2.19)
This in turn proves that for all u,v € 20 it holds that
@)~ ®()]| < eLlfu ]| (220)

The assumption that ¢L < 1 shows that ® is a contraction. Hence Banach’s fixed-point
theorem proves that there exists a unique function v € 20 such that v = ®(v). The fact that
v € 2 ensures that for all (z,a) € X x A it holds that [ |f(y,v(y))|ka(x,dy) < co. The proof
of Lemma 2.1.2 is thus complete. O

Corollary 2.1.3. Letc, L € [0,00) with cL < 1, let (X, X) be a nonempty measurable space, let
(Q, F,P) be a probability space, let A be a nonempty at most countable set, let A = ®a€A B(R),

let X = Raca &, let X = (X”““(w))gcGX ach weq XX Q= XA be (X ® F)/X-measurable,
let f: XxRA = R be (X ®.A)/B(R)-measurable, let w: X — (0,00)4 be X/ Quea B((0,00))-

measurable, let

W = {(u X =R s X/,I—measumble, ( S)1€1§><A H(m(az))(a)|_1](u(ac))(a)ﬂ < oo},

(2.21)

assume that for all (z,a) € X x A, r,s € R4 it holds that | f(x,r) — f(y; s)| < LsupbeA Ir(b) —

s(D)|, E[suppea (0(X*%))(b)] < C(m(w))(a% and sup(, pexxa || (0 )) b)|'E[ f(X¥b,0)[] <
oo. Then there exists a unique function v € 20 which satisfies for all (x,a) € X x A that

E[f(X" o(X™)|] <00 and  (v(z))(a) = E[f(X"* v(X"%))]. (2.22)

Proof of Corollary 2.1.3. Let ka: XX X — [0,1], a € A, satisfy for all (v,a) € Xx A, M € X,
that kg (z, M) = P[X*®* € M]. The fact that X is (¥ ® F)/X-measurable ensures that for
all (z,a) € X x A it holds that X®%: Q — X is F/X-measurable. This implies that for all
(x,a) € X x A it holds that X 5 M — kq(z, M) = P[X** € M] € [0,1] is a probability
measure on (X, X). The fact that X is (X ® F)/X-measurable and [65, Theorem 14.16] imply
that for all @ € A, M € X it holds that X 5 x — k.(z, M) = P[X** € M] is X/B([0,1])-
measurable. Hence it holds for all a € A that s, is a stochastic kernel form (X, X') to (X, X).
The assumption that for all (z,a) € X x A it holds that E[ supye 4 (10(X%%))(b)] < ¢(w(z))(a)
and the assumption that sup(, yexxa [[(ro(y)) (B)| T E[| f(X¥?,0)[]] < oo prove that for all
(z,a) € X x A it holds that

500 (10(0)) 0 dy) = sup (10(0)) () (X (2)) (dy) = E[sup (1(X7)) ()] < clro(a) a),
X X

beA beA beA
(2.23)
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and

sup
(y;b)eX

o . " o
S e oman = s s [ o))

xa (ro(y (b)exxa (

= sup

whexxa (0(y))(b) E[If(X¥%,0)]] <co. (2:24)

Lemma 2.1.2 implies that there exists a unique function v € 20 such that for all (z,a) € Xx A
it holds that

B[ (x7o(x )] = [ 1701 (@) () = [ 170 o)l dy) < oo, (225)

and

:/Xf(y,v( Ka(z,dy) = /fy, an ))(dy):E[f(Xx’a,v(Xx’a))].
(2.26)

The proof of Corollary 2.1.3 is thus complete. O

Lemma 2.1.4. Let cf,cp, L € [0,00) with col < 1, let (X,X) be a nonempty measur-
able space, let (2, F,P) be a probability space, let A be a nonempty at most countable set,
let A = @ueaBR), let X = ®uca X, let X = (X™9(W)), iy aen wen’ X X 2 — xA

be (X ® F)/X-measurable, let f: X x RA — R be (X @ A)/B(R R)-measurable, let w: X —
(0,00)4 be X/ @, 4 B((0,00))-measurable, let v: X — R be X | A-measurable, assume that
for all (z,a) € X x A, r;s € RA it holds that |f(x,r) — f(x,8)] < Lsupyey|r(b) — s(b)|,

SUP(y b)eXx A [ ( 1 ) (’U(y))(b)’] < 09, (E[SupbeA ‘(m(Xx’a))@)m)% < cm(m(x))(a),
(E[1f (X7, 0)[2])* < «:f( (2))(a), and (v(2))(a) = E[f(X*, o(X%))]. Then

=

s [(v(2))(a)l cr an “u (E[suppea | (v(X™))(0)[*]) CfCro
(m,a)eng (v(z))(a) = 1—cwl I (m,a)eng (r(z))(a) = 1—cwl’
(2.27)

Proof of Lemma 2.1.4. Jensen’s inequality, the triangle inequality, and the assumption that
for all z € X, r, s € R? it holds that |f(x,7) — f(z,5)| < Lsup,c |r(a) — s(a)| prove that for
all (z,a) € X x A it holds that

(@) @) B o)) glpxee oxse)p?

((2))(a) @)@ - (@)@
E[supseq |(0(X29) (0)[2]2 B[l (X7, 0)[2] 2
=t T @) (@)

<
L su ‘(U(y ) b)‘ su T,a 2 % c
S @)@ i L o) 0 JELsmp )07
o)

C su ‘(U y)) b) C
: mL(y,b)eng{ (ro(y)) (b) }+

(2.28)

~
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Combining this, the assumption that sup(La)eXXAH(m(m))(a)|_1\(v(x))(a)ﬂ < oo, and the
assumption that ¢, L < 1 shows that

wp @)@ o

(z,0)EXXA (m(IE))(a) T 1—cpul’ (2.29)

1
This and the assumption that for all (z,a) € Xx A it holds that E[|supyc 4 (0(X™%)) ()] 2 <
¢ (10()) (@) imply that for all (z,a) € X x A it holds that

(E[suppe |(0(X*9) ()] ® [(0() ()] E[suppen (ROX") (02]F _cpen

< sup < .
(ro(2))(a) (whexxa (0(y)) (D) (ro())(a) 1—coL
(2.30)
Taking the supremum over X x A yields
1
E X0 271} 2
sup (E[suppea [ (v(X™) (0)]*]) < G (2.31)
(z,a)eXXA (t‘o(m)) (a) - CmL
The proof of Lemma 2.1.4 is thus complete. ]

2.2. Full-History Recursive Multilevel Fixed-Point (MLFP)
Approximations

In this section we introduce in Setting 2.2.1 in Subsection 2.2.1 below MLFP approximations
for functional fixed-point equations, we establish in Lemma 2.2.2 in Subsection 2.2.2 below
basic measurability properties for MLFP approximations, we establish in Lemma 2.2.3 in Sub-
section 2.2.2 below basic distributional properties for MLFP approximations, and we establish
in Lemma 2.2.4 and Lemma 2.2.5 in Subsection 2.2.3 below basic integrability properties for
MLFP approximations. In Lemma 2.2.7 in Subsection 2.2.4 below we provide a recursive
variance estimate for MLFP approximations for functional fixed-point equations. Our proof
of Lemma 2.2.7 in Subsection 2.2.4 below is based on the measurability, distibutional, and
integrability properties for MLFP approximations established in Subsection 2.2.2 and Subsec-
tion 2.2.3. In Proposition 2.2.8 in Subsection 2.2.5 below we provide a full error analysis for
MLFP approximations for functional fixed-point equations. Our proof of Proposition 2.2.8
in Subsection 2.2.5 below is based on the idea to combine the recursive variance estimate in
Lemma 2.2.7 in Subsection 2.2.4 below with bias-variance decompositions for the approxima-
tion errors of the proposed MLFP approximation schemes, and the discrete Gronwall-type two
step recursion in [55, Lemma 2.1].

2.2.1. Mathematical Description of MLFP Approximations

Setting 2.2.1. Let M € N, let © = |, .y Z", let (X, X) be a nonempty measurable space, let
(€, F,P) be a probability space, let A be a nonempty set, let A = Ruca BR), let |||, : RY —
[0, 0] satisfy for all 7 € R4 that ||r||,, = sup,es [r(a)], let X = ®@,ca X, let f: X x RY = R
be (X ® A)/B(R)-measurable, let F C F, 0 € ©, be independent sub-sigma-algebras of F,

let X0 = ()('9"’*"’a((,u))mGX wed weq' XX Q= X4, 0 € O, be i.i.d. random fields, assume for all

6 € © that X% is (X ® FQ)/)?—measurable, let V/: X x Q = R4 n e Ny, 0 €0, satisfy for all
n€Ny, 0 €0, xeX, ac A that

n—1 M=l
1 2 ( 1),2,a
(V@) (@) =>_ i > [f(X("’l’Z)vx’“,V}(@v” ) (x Liway)
1=0 i=1
— ]lN(l)f(X(G,l,i),m,a’ Vn(li,;{ll,i)m} (X(H,l,i),x,a))} ‘ (2.32)
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2.2.2. Measurability and Distributional Properties for MLFP Approximations
Lemma 2.2.2. Assume Setting 2.2.1. Then

i) it holds for allm € Ng, € © that V? is (X ® o F(®m)) / A-measurable and
n neo
(it) it holds for all n € Ny, 6,9 € © that

Xx Q3 (z,w) = [A2a f(XP"w), V(X9 (w),w)) € R] € R4 (2.33)

is (X ®@o((U,co F) UF?))/ A-measurable.

Proof of Lemma 2.2.2. Note that (2.32) implies that for all § € ©, z € X, a € A it holds that
(V@(2))(a) = 0. Hence for all § € © it holds that V{ is (¥ ® o(Uyeo F(®m))/A-measurable.
Fix n € N and assume for all [ € {0,1,...,n — 1}, 6 € © that V! is (¥ ® o(Uyeo FO)Y)/ A-
measurable. Observe that for all [ € {0,1,...,n — 1}, § € © it holds that

Xx Q53 (z,w) = (z,V(z,w)) € X x R4 (2.34)

is (Y®@0(U,co F(1)) /(X ®.A)-measurable. Since for all § € © it holds that X is (XY QF?)/X-
measurable it follows that for all § € ©, a € A it holds that X x Q 3 (z,w) — X?9%%(w) € X is
(X®F?) ) X-measurable. This implies that for all §,9 € ©, a € A it holds that XxQ > (z,w)
(X070(w),w) € X x Nis (X ® o((Uyeo FOMYUF?)) /(X @ o(Uyeo F(m)))-measurable. This
and (2.34) ensure that for all [ € {0,1,...,n -1}, 6,9 € ©, a € A it holds that X x Q >
(5,) = (X070(0), VP (X00(w),w)) € X x B is (X @ o{(Uyeo FOM) UF)) /(X © A)-
measurable. Therefore for all [ € {0,1,...,n — 1}, 0,9 € O, a € A it holds that X x Q2 >
(z,w) = f(XO%(w), V) (X0 (w),w)) ERis (X ® o((Uyeo F@m) UF?))/B(R)-measurable.
This implies that for all I € {0,1,...,n — 1}, 8,9 € O it holds that

X x Q3 (z,w) = [A3a— f(XPwW), V(X" w),w)) € R] € R* (2.35)

is (XY®o((U,eo Fm)UF?)) / A-measurable. Note that for alll € {0,1,...,n—1},i € N, 0 € ©
it holds that o (U, ce F@HM)UF@LD) C (U, o FO) and o ((U,ce FO ") UFE—LD) C
o(Upeo F). This and (2.35) ensure that for all § € © it holds that V,/: X x Q@ — R4 is
(X¥@o(U,co F(®:m)) / A-measurable. Induction hence proves that for all n € Ng, 6 € © it holds
that V9 is (X ® o(U,eco F(#1))) / A-measurable. This establishes item (i). Note that item (i)
and (2.35) imply that for all n € Ny, 6,9 € © it holds that X x Q > (z,w) — [A S a+—
f(X0m(w), VI (X9 (w),w)) € R] € R4 is (X ®o((Uyeo F@m)UF?))/A-measurable. This

demonstrates item (ii). The proof of Lemma 2.2.2 is thus complete. O

Lemma 2.2.3. Assume Setting 2.2.1. Then for all n € Ng it holds that V?, § € ©, are
identically distributed random fields.

Proof of Lemma 2.2.3. For all § € ©, (z,a) € X x A it holds that (V{(z))(a) = 0. There-
fore V09,9 € O, are identically distributed random fields. Fix n € N and assume that for
all [ € {0,1,...,n — 1} it holds that V}e, 0 € O, are identically distributed random fields.
Lemma 2.2.2 and [10, Lemma 2.6] ensure for all [ € {0,1,...,n — 1}, i € N, § € © that

XxQ 3 (r,w) — (Vl(e’l’i)(az,w),vrfi’;{ll’i)l 0}(:1c,w)) € RY*xRY and X x Q > (z,w) —

(Vl(o’l’i) (z,w), Vn(l(;;{ll’i)l 0} (z,w)) € R4 x RA are identically distributed random fields. This
ensures that for all [ € {0,1,...,n — 1}, i € N, § € O it holds that X x Q > (z,w) —

@, VIO @, 0) =) f(, Vi i) ) (#,9)) € Rand XxQ 3 (z,0) = f(a, VO (2,0)) -

In() f(, Vlfl(;’):{ll’i)l 0} (z,w)) € R are identically distributed random fields. Combining this, the
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assumption that for all € © it holds that X? is (X ® F?)/X-measurable, and [10, Lemma
2.5] establishes that for all [ € {0,1,...,n — 1}, 7 € N, § € © it holds that
XxAxQ>3 (z,a,w) — f(X(H’l’i)’x’“(w), V}(e’l’i) (X(e’l’i)’””’a(w),w))

i),z,a 0,—1i i),z,a
— () f(XOEDme (), vOGD L(XOEDa(w) w)) e R (2.36)

and
XxAxQ>3(r,a,w)— f(X(O’l’i)’x’“(w), V}(O’l’i) (X(O’l’i)’gc’a(w),w))

1),Z,a =i 1),T,a
— () f(X OB (), VO (X)) w)) e R (2.37)

are identically distributed random fields. This implies that for all l € {0,1,...,n — 1}, i € N,
f € © it holds that

Xx Q3 (z,w) — [A Sa— f(X(e’l’i)’z’a(w), Vl(e’l’i) (X(e’l’i)’”c’a(w),w))

_ ]IN(l)f(X(e’l’i)’x’a(w), Vrizx—{ll,i)LO} (X(G,l,i),x,a(w), w)) c R] c RA
(2.38)

and

Xx Q3 (z,w) — [A Sa— f(X(O’l’i)’””’a(w), Vl(o’l’i) (X(O’l’i)’x’“(w),w))

i),z,a 0,—1, 1),T,a

— () f(X O ), vOTD, | (XO1Ra ) ) € R] € RA
(2.39)
are identically distributed random fields. Let g;: (R4)¥ — R4, k € N, satisfy for all & € N,
r1,...,rp € R that gp(ry,..., 1) = Z§:1 r;. Note that for all k& € N it holds that gy is
JZ@k/j—measurable. Let Uﬁi: XxQ—=RA1€{0,1,...,n—1},i €N, 0 € O, satisfy for all

1€{0,1,....n—1},i €N, 0 € O, (z,w) € X x Q that

Ufi(x,w) — [A 3 q f(X(@,l,i),m,a(w)’ Vl(G,l,i) (X(H,l,i),x,a(w),w))

— () F(X O a), VO L (XOMDR(w) w)) € R]. (2.40)

Lemma 2.2.2 demonstrates that for all [ € {0,1,...,n— 1}, i € N, § € © it holds that Ule’i is
(X ®o((Uyeo F(O:Lin)  F@—Lin) y FOL))) / A-measurable. Note that (2.32) ensures for all
(z,0) € X x Q, 0 € © that V(w,w) = i 37= MUf (2,w). Let M= Y"_ | MY €N,
let V,/: X x Q — (RYHYM, 9 € O, satisfy for all § € © that

1 1 1 1 1 1
0 _ 0 0 0 0 0 0
Y, = (WUO,DWUO,%“-’WUO,M"’ MnflULl’ MnflULZ""’Mnfl Ul,M"—l""
1 1 1
S R AP MUg,l,M). (2.41)
Observe that for all (z,w) € X x Q, § € © it holds that

n—1 1 Mt

QM(YT?(CL‘»W)) = Z M=l Z Uz?z'(xyw) = Vna(wi)' (2.42)
1=0 i=1

The fact that foralll € {0,1,...,n—1},7 € N, § € © it holds that Ufi is (XY®o(U,co F@Limy
F(@:~Lin) ) FELi))) / A-measurable, the assumption that (F?)gce are independent sigma-algebras,
and [10, Lemma 2.6] prove for all # € © that Y, and Y,? are identically distributed random
fields. This implies for all & € © that V% and V0 are identically distributed random fields.
Induction and the fact that VOG, 0 € O, are identically distributed random fields prove that
for all n € Ny it holds that Vne , 0 € O, are identically distributed random fields. The proof of
Lemma 2.2.3 is thus complete. ]
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2.2.3. Integrability Properties for MLFP Approximations

Lemma 2.2.4. Assume Setting 2.2.1, assume A is finite, let L € [0, 00), let to: X — (0, 00) be

X /B((0,00))-measurable, assume that for all (x,a) € X x A, r,s € R4 it holds that | f(x,r) —
1

f(z,s)| < Lmaxyea|r(b) — s(b)], and (E[|f(X%*,0)* + [w(X%")|?])2 < Lw(z). Then it

holds for all n € Ny that sup,cx (E[ maxaeca ’(V,?(x))(a)ﬁ] o(z)|7%) < oo.

Proof of Lemma 2.2.4. For all (z,a) € X x A, § € © it holds that (V{(z))(a) = 0. Hence it

holds that sup,ex (E[[|VY () [|%] [ (z)]72?) < oo. Fixn € N and assume for all [ € {0,1,...,n—
1} that sup,cx(E[[|V,°(2)[|%]|to(z)|~2) < co. Note that for all m € N it holds that

up E[IVin(@)l15] <sup ) E[l (=) @] < swp Ell V(@) @)F] : (2.43)

z€X |t ()2 T ozeX

acA

Lemma 2.2.3 and Jensen’s inequality prove that for all m € N, (z,a) € X x A, 6 € O it holds
that

B[ (00, V0 (x O

_ ]lN(l)f( (9,1,1) z,a Vn(la);[lll)l 0 (X(B,l,z‘),a:,a)) ’2}

9,[,1 ),z,a V(97l71) (X(e,l,i),x,a)) ’2]

HM

“f( (0,1,1),z,a Vn(lax{l )1 0 (X(Q,l,i),x,a)) |2] ) (2'44)

The triangle inequality, Jensen’s inequality, the assumption that for all z € X, r, s € R4 it holds
that |f(x,r)— f(z,s)| < Lmaxgea |r(a)—s(a)|, and the assumption that for all (z,a) € X x A

1
it holds that (E[| f(X%®¢,0)|?])? < Ltv(z) ensure that for all m € Ny, (z,a) € Xx 4, 6,9 € ©
it holds that

E“f(XO,x,a, V;Z(Xg’x’a)) |2] < I, Uf(‘X*H,a:,a7 Vrg(XG,z,a)) _ f(XO,x,a, O)‘Q] + 2E[|f(X0’x’a, 0)|2]
< 2L2E[151€zﬁ< |(V2(X %)) (b)]?] + 2L |wo(z) . (2.45)

Lemma 2.2.3 ensures for all m € N, ¥ € © that VY and V) are identically distributed.
Combining this and the assumption that A is finite demonstrates that for allm € N, ¢ € © it
holds that XxQ 3 (z,w) + [[V,2(z,w)||% € [0,00) and XxQ > (z,w) = [|[V.2(z,w)||%, € [0, 0)
are identically distributed. This, Lemma 2.2.2, the assumption that for all § € © it holds
that X? is (X ® F?) /X-measurable, the assumption that the sigma-algebras F? 0 € ©, are
independent, and |51, Lemma 2.2] imply that for all m € Ny, (z,a) € X x A, 6,9 € © with

0 & U,col(¥,n)} it holds that
BV =) ] = [ BNV (6= @) )
= [ EIVRWIE] (X°= @) dy). (2.46)

This, (2.45), the assumption that for all (z,a) € X x A it holds that (E[|m(XO’I’a)|2])% <
Lt (z), and the assumption that for all 1 € {0,1,...,n—1} it holds that sup,ex (E[||V,%(2)||2.] o ()| 72) <
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oo prove for all I € {0,1,...,n — 1}, (z,a) € X x A4, 0,9 € © with § ¢ |J,co{(¢,n)} that

0,x,a ¥ 0,x,a\\ |2 2
P IO < 2 [ ROV (20 ) + 222

< 2L’ (Sup E[IV @)I1%] ) (Eﬂm(XO’m’a)?]) or2

yex  [w(y)P? ()2

1 up EVCWIS]Y o2
<2L <ls/1é§ ()P ) + 2L~ (2.47)

This ensures that for all I € {0,1,...,n— 1}, 6,9 € © with 0 & |, co{(?, )} that

E X@,x,a’ Vﬁ XG,J:,a 2 E VO 2
sup “f( L (2 ))| ] < 2L4<sup —[H L (y)2||oo]> +2L% < 0. (2.48)
(z,0)EXx A |to(2)] yex  [o(y)]

This and (2.44) demonstrate for all a € A that sup,cx (E[|(V2(2))(a)[*]|w(2)|~?) < co. This,
<

the assumption that A is finite, and (2.43) show that sup,cx (E[||V;)(2)[|%][w(x)|72) < co. In-
duction hence proves that for all n € Ny it holds that sup,cx (E| maxqsea [(V(2))(a)?] ()| 72) <
o0o. The proof of Lemma 2.2.4 is thus complete. O

Lemma 2.2.5. Assume Setting 2.2.1, assume A is finite, let L € [0,00), let wo: X — (0,00) be
X /B((0, 00))-measurable, assume that for all (x,a) € X x A, r,s € RA it holds that | f(x,r) —

f(z,s)] < Lmaxpea |r(b) — s(b)], (E[|f(X%%,0) + |ro (X052 ])% < Lw(z). Then it holds
foralln eN, (z,a) e Xx A, 0€0 thatE“f(Xoxa VO (X0ma)) |+ [(VE(z))(a)]] < oo and
E[(V!(x))(a)] = E[f(X020, VO, (X00))].

Proof of Lemma 2.2.5. The assumption that for all z € X, r, s € R4 it holds that |f(z,7) —
f(z,8)| < Lmaxgea |r(a) — s(a)|, Lemma 2.2.3, Lemma 2.2.4, the fact that 0 € U, co{(0,7)},

the assumption that (E [|f(X07“"’“,O)\2])% < Lw(z), and [51, Lemma 2.2] prove that for all
n €N, (,0) € X x A, 6 € O it holds that E[|f(X0=e, VO  (X0=a))]2 1 |(VO(x))(a)?] <
oo. This ensures for all n € N, (z,a) € X x A, § € O that Epf(Xoxa VO (X0ma))| +
|(V;(z))(a)|]] < oo. This, Lemma 2.2.2, the assumption that X”, § € ©, are ii.d. random
fields, Lemma 2.2.3, and [51, Lemma 2.2] demonstrate that for all n € Ny, (z,a) € X x A,
0,9 € © with § ¢ |, o{(J,n)} it holds that

E[f(X%™, V)(X%")] = E[f (X%, V,)(XOm))]. (2.49)

This establishes for all n € N, (z,a) € X x A, 6 € © that

n—l

I
—

S 1 ) i i),x,a
E[(VY(@)(@)] =Y 35m7 D ELF(xOHDe, v (xChome)]
l =1

I
o

— ﬂN(l)E[f( x (0Li)xa Vn(lix{lll)l 0}(X(9,l,i),z,a))]

n—1
= Z E [f (Xovxﬂl’ VZU(XO,a:,a))] —1In()E [f (XO T, Vmax{l 10} (Xo,x,a))]
=0
= E[f(X"™, Vo (X%7)]. (2.50)

The proof of Lemma 2.2.5 is thus complete. O
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2.2.4. Recursive Error Bounds for MLFP Approximations

Lemma 2.2.6. Assume Setting 2.2.1, assume A is finite, let ¢, L € [0,00), let vo: X — (0, 00)
be X /B((0,00))-meaurable, let v: X — RA be X /A-measurable, assume that for all (x,a) €
X x A, r,s € R4 it holds that |f(x,r) — f(x,s)| < Lmaxpeq |r(b) — s(b)|, ( [|f(X0m“ 0)|2

1
[o(XO2) 2, + [ro(X070)|*])? < ero(), and (u(x))(a) = E[f(XO2, o(XO22))]. Then it
holds for alln € N, (z,a) € X x A, 0 € © that

[(v(@)) (@) = B[(VY (@) (@)]| < L (B][lo(x"=0) — V2, (x*=) |2 ])*. (2.51)

Proof of Lemma 2.2.6. The assumption that for all (z,a) € X x A it holds that (v(z))(a) =
E[f(XO’*T’a, v(XO’f”’a))], Lemma 2.2.5, the assumption that for all z € X, r, s € R4 it holds that
|f(x,r) — f(x,s)] < Lmaxgea |r(a) — s(a)|, Lemma 2.2.4, and the Cauchy-Schwarz inequality
imply that for all n € N, (z,a) € X x A, § € © it holds that

[v@)(@) — B[V (@)(@)]| < B[ (X0, o(x00) — f(x00, VO, (x0=)]

< LE[[u(x%5) v (x0=0)|_]

1
< L(E[HU(XOW) - vg_l(xo’zva)yﬁo}) 2, (2.52)
The proof of Lemma 2.2.6 is thus complete. OJ

Lemma 2.2.7. Assume Setting 2.2.1, assume A is finite, let ¢, L € [0,00), let vo: X — (0, 00)
be X /B((0,00))-measurable, let v: X — R4 be X/ A-measurable, assume that for all (z,a) €
X x A, r,s € R4 it holds that |f(x,r) — f(x,s)| < Lmaxpeq |r(b) — s(b)|, ( [|f(X03”a 0)|2

1
|o(X0®a)|12) + ’m(XO’:"”a)|2])5 < ew(z), and (v(z))(a) = E[f(X0% o(X""))]. Then it
holds for alln € N, (z,a) € X x A, 0 € © that

1

(var [(vVY(@))(@)] )*
< (BIAX0]) + L )= (B (X0 — o (X070 ]
n— 2
T () G (0= )+ 3 ECEED m{cr0es) - oxom i

(2.53)

Proof of Lemma 2.2.7. Lemma 2.2.4 demonstrates for all n € N, (z,a) € X x A4, 6 € O that
Var [(V?(z))(a)] < co. Lemma 2.2.2 yields that for all I,i € Ny, (z,a) € Xx A, 6 € O it
holds that

Q5w f(X(G,l,z’),:v,a(w)’ ‘/}(9,!,1') (X(G,l,i),x,a(w),w))

1),x,a 0,—1i 1),x,a
— () f (X O (), VO L(XOEDme ) w)) e R (2.54)

is U((Unee FOLin) y FO=Limy y F(a’lvi))/B(R)—measurable. This demonstrates that for all
n € Ny, (z,a) € X x A it holds that

n—1 Mt

Var [( } Z MTL 12 Z Var{ ( (e,l,i),x,a7V}(G,l,i)(X(g,l’i),x’a))

l:O =1
1),T,a 0,—1,i 1),T,a
— Iy f (XD Vrr(lax{l )1 o}(X(g’l’)’ ’ M
(2.55)
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Lemma 2.2.2, Lemma 2.2.3, and [10, Lemma 2.6| ensure that for all [,i € Ny, § € © it holds
that

Xx Q53 (z,w) — (Vi(e’l’i)(a:,w), Vrﬁ;{l/_)l 0}(x,w)) eRA xR and

Xx Q53 (z,w) = (V(z,w), Vrrllax{lfl,o}(x7w)) e R4 x RA. (2.56)
are identically distributed random fields. This and the fact that f is (X ®.4)/B(R)-measurable
show that for all [,i € Ny, 8 € © it holds that

X x Q3 (z,0) = f(2, V" (@,0) = In) f (2, Vi) oy (@,0) €R - and

XxQ> (:c,w) = f(ﬁvvlo(x’w)) - ]lN(l)f(xv Vmax{l—l,O}(wi)) eR (2'57)

are identically distributed random fields. This and [10, Lemma 2.5| prove that for all ,7 € Ny,
f € O it holds that

XxAXxQ>3 (z,a,w) — f(X(e’l’i)’x’“(w), Vl(e’l’i) (X(a’l’i)’x’“(w),w))

_ ]lN(l)f(X (6,1,9),x, 2 ( n(fax{lll)l 0}(X(0’l’i)’x’a(w),w)) cR and

)
XxAx Q3 (z,a,w) = f(X"w), V(X" (w),w))
— In() f (X" (W), Viax-1.0y( X7 (w),w)) € R (2.58)

are identically distributed random fields. This implies for all I,i € Ny, (z,a) e X x A, § € ©
that

Var {f(X(Q,l,i),a:,a’ Vl(e,l,z‘) (X(e,z,z'),a:,a)) _ ]lN(l)f(X(G,l,z),a: a Vriix{llz)l 0}(X(0,l,i),z,a))}

— Var | f(X05, V(X)) — () f (X5 Vim0 (XO79)) . (2.59)

This and (2.55) ensure that for all n € N, (z,a) € X x A, § € O it holds that

n—1
Var [(V()) (@)] = 3 5y Var [F(XO V2OXO5)) — B0)F (X0, Vhgr-10) (X))

T
_ o

3

< _ E “f(XOJ’aa ‘/IO(Xowna)) - ]IN(l)f(XQI,a? Vrrllax{lfl,[)} (X07x7a)) |2:| '

(2.60)

=0

Combining this, the fact that for all (z,a) € X x A it holds that (V{(z))(a) = 0, and the fact
that for alln € N, ry,rg,..., 7, € [0,00) it holds that /71 +ro + -+ 1, < \/r1+ T2+ -+
V/Tn prove that for alln € N, (z,a) € X x A, § € © it holds that

(Var [(V/ (@) ()])*
n—1 .
< Z 1 (E[‘f XO;va VO(XOIa)) _ (l)f(X[)za Vmax{l 10}( OI,a))‘Q])2
=0
= Z: (E[\f(X”“ VO(XO7) = (1) (X0, VL (X000)) ] )
+ ;4 (BlF(xOm 0)2])”. 1)
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The assumption that for all z € X, r, s € R4 it holds that |f(z,7)— f(x, s)| < Lmaxaeca |r(a)—
s(a)| and the triangle inequality imply that for all n € N, (z,a) € X x A4, 0 € © it holds that

1

(Var [(V(2))(a)])?

1 n—1 3
< (B 0]) + 3 o (Bt - v ])
=1
n—1
<X B E - o) B0 - v (xO])
=1
+ (B[O, 0)) 202

The fact that for all I € Ng, (z,a) € X x A it holds that Q > w — V2(X%%%(w),w) € R4
and 3 w — VI (X%%w),w) € R4 are identically distributed ensures for all I € Ny,
(z,a) € X x A that Q 3 w — [Jo(X*%w)) — VI(X?®(w),w)|% € [0,00) and Q > w
v (Xoxa( )) — VHXO(w),w)||%, € [0,00) are identically distributed. This and (2.62)
establish that for all n € N, (z,a) € X x A, 6 € O it holds that

S J\j’n l[( [”VO(XOxa) (XOxa)H2])% ( [”U(Xoxa) VO (X(Jza)H2 ])%

=1
+ (B[l (X0,0)7])°
= (B[ (x0m om)éle (B[P0 — o(XOP) %))

e ’ 2 gt =

n—2

z_% ( [IV2(X%59) — o(X%59)|13]) 2
= (BIAXO 0)P]) 4 Ty )7( [V, (XOm) — u(X02) |2 ])2
o) 2 (o (X)) + Z LD o) —u(x0)2,)

B (2.63)

The proof of Lemma 2.2.7 is thus complete. O

2.2.5. Non-Recursive Error Bounds for MLFP Approximations

Proposition 2.2.8. Assume Setting 2.2.1, assume A is finite, let Cf,Cv,Cm,L € [0,00),

let w: X — (0,00) be X/B((0,00))-measurable, let v: X — RA be X/A-measurable, let

c= %max{g—r’;,ch +cy, %}, assume that for all (z,a) € X x A, r,s € R4 it holds that

fa.)=f(a,5)| < Lmasiea [r0)=s)], (E[IF(X°,0)2])* < epro(a), (B[Jo(xX*=)|2])*
cpt(z), (IEHt'o(XO’I’“)‘2])5 < cpto(z), and (v(z))(a) = E[f(X%"% v(X%*))]. Then it holds
foralln e N, z X, 0§ € O that

IN

[lo(z) = Vo (2)|%] 1/2< CmL<1+|A|M*%)+M*%+\/(cmL<1+\A|M*%>+M*%)2+4CmLM*%<|A\—1> "
& .
(2)[?

[ro(z 2
(2.64)
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Proof of Proposition 2.2.8. The triangle inequality, Lemma 2.2.4, and the assumption that A
is finite ensure that for all n € N, z € X, # € © it holds that

N

(Ellv@) - VV@IE]) = (B[lv@) - Bl @)] + BV @) - v@)2])’
< (B[|lv) - B[ @)% )é + (B[||IvY (@) — E[V! ()] H;Dé

— |[o(@) —EVI@)] [+ 3 (Var[V(z) (@) *. (2.65)
a€A

The assumption that X%: X x Q — X4 is (X ® F°)/X-measurable, the assumption that the
sigma-algebras F?, § € ©, are independent, the assumption that A is finite, Lemma 2.2.2, and
the disintegration theorem [51, Lemma 2.2| prove that for all [ € N, (z,a) € X x A it holds
that

E[|V(X%5) —o(X2%)|5] = /XE[HVzO(y) — () 15] (X)) (dy)
E[V @) —v@)3]\ » 2
< (Sup I )cm]m(:c)] : (2.66)

yeX ‘1’0

This, Lemma 2.2.6, Lemma 2.2.7, and (2.65) imply that for all n € N, z € X it holds that
1
(E[llo(z) = V7 (@)]3])?
lv(y) = Vi w)l13] 1 0,
<c m(x)L(sup + E[lf(X%%%,0)
v o 2 1

NI

yeX \/W
L 1 cwto(z)L E|||v —V7?_ 2 3
o S (B ]) + B 2 (g E1 Vi IET

n—2 2 %
+Zcmm($)L(1+M)<§2§ o) - VP ®)lI3] ]

2. o W)

2 X
Scmm(a:)L<sup [Ilvty )|m(y)|2( I ]> + [Alro( )(cf+]l[2’oo)(n)ch\/M)

yeX \/W
eolAlL(z) [ E[flv(y) = VO (m)I2]\ 2
)20 (o SR
= E[[lo(y) - V2®)I1%] \ 2
+ cpto ()| A|L(1 + VM) ZZ; —— (§2§ IO ) .
(2.67)
For all n € Ny let
(o Eflo(@) - V@)1 ? o
F, = <Zlé§ () > and a, = M2F,. (2.68)

Lemma 2.2.4 ensures that for all n € Ny it holds that ay,, F}, € [0,00). Note that (2.67) shows
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for all n € NN [2,00) that

N[

2
Fo <|AIM™% (¢ +¢,LM2) + cpL(1 +|A\M—z)<Zlelg vty )|m(y)|2( Yl ])

S E[|lv(y) — V2 (w)[12] \ 2
+%WMHM>;M' @§ [ro(y)/? )

n—2
n—1

=AM~ (Cf—{—CvLM?)—l—CmL( + |A|M™ ) n— 1—|—Cm|A|L(1—|—M2) M~ 7 F.

This implies for all n € NN [2,00) that

an < |Al(cp + oL M) + eoM2L(1+ [AIM™2)M"F Fooy + col AIL(1+ M2) Y M3 F

n—2
= [Al(cs + oL M) + coL(M? + |A])an_1 + col AIL(L+ M2) Y a. (2.70)
=1

Moreover it holds that

ag = Fy = <sup EUMZ/)H%O]>2 = ( sup M. (2.71)

yex  |ro(y))? y,0)EXx A o (y)]

The assumption that for all (z,a) € X x A it holds that (v(z))(a) = E[f(X%™ v(X%"®))],

Jensen’s inequality, the triangle inequality, the assumption that for all z € X, r, s € R4 it holds

that | f(z,7)— f(z,s)] < Lmaxgea |r(a) —s(a)|, and the assumption that for all (z,a) € Xx A
1 1

it holds that (E[|f(X%*%,0[*])2 < ¢so(z) and (E[[Jo(X%"%)[|2,)2 < ¢ytv(z) prove for all

(z,a) € X x A that

|(U($))(a)| — 1 0,z,a 4 ( x 02,0 2 % 1 0,2, 4 ( x0:x,a 2 %
o~ wg (B o) < s B0 o))
1 T,a % Z,a %
< w(z) [L(E[ig}z [o(X*®)(0)[])2 + (E[|F (X, 0)[*]) } < cyL +cp. (2.72)

This and (2.71) ensure that ag < ¢,L + ¢f. Note that (2.67) implies that a; < M2 (cwLao +
|A|M_%Cf) < cmLM%(ch + cy) + |A|cy. Moreover (2.70) ensures ap < |A|(cy + chM%) +
cwL (M2 + |A])ayr. Let (€0)neng: (bn)nen, C R satisfy for all n € Ny that
bo = & = max { ™, e, L+ ¢y, &}, by = |Ales — (o] AL + 1)bo,
Cro ColA|L +1
by = |A|LM2 (¢, — cubo), bnis =0, & = cwLM2by+ |Alcy,

n

Ent2 = |Al(cy +CvLM2) +CmL(M2 + |A]&n+1 + cw|A|L( 1+M2 Z (2.73)

Combining (2.67), (2.70), (2.73), and induction establishes for all n € Ny that a, < &,.
Observe that (2.73) ensures that for all n € Ny it holds that

So=bo, & =bi+ (cul(M2 +|A]) + 1)&,
€pia = bnia + (coL(MZ +|A]) + 1)éns1 + cwL M2 (|A] — 1), (2.74)
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Let x1,z2 € R satisfy

oL (M2 + |A]) +1— \/(cmL(M% +]A]) + 1) + e LM 3 (|A] — 1)
xr1 = )
2

LM+ 1) 14\ (el OFE 514D+ )7 s deuEMR A1)
Tro = . .
2

Note that for all i € {1,2} it holds that 22 = (cwL(M2 + |A[) + 1)2; + cw LMz (|A] — 1).
Moreover note that the assumption that A is nonempty yields that ¢y L(M 4 |A)+1>1
and cmLM%(]A\ — 1) > 0. This ensures that g > 0 > x;. This and (2.75) imply that
|z2| > |z1|. Hence it holds that

|z1]

2] <1 and

—— < 7§
|2 — 21 |2 — 21

1
—. 2.76
. (2.76)
This, the fact that |z;| < |z2|, and the triangle inequality prove that for all n € Ny it holds
that

€T ‘:L’l| 3

< < xy + xy < —xy. (2.77)
Tro9 — 1 o — X1 Tr9 — X1 o — X1 Tro — I 2

$§L+1 _ $?+1 - |x2]"+1 |$1|n+1

The discrete Gronwall-type two-step recursion in [55, Lemma 2.1| (applied with £ v ¢ L(M 3

1 B
[A]) + 1, A e LM 2 (JA| = 1), (ak)keny O (§k)kengs (br)reng O (bk)keNgs T1/2 ¥ T1/2 in the
notation of [55, Lemma 2.1]) demonstrates that for all n € Ny it holds that

1 n n n n max{n—1, max{n—1,
b= (bo(ag™ = ) + bi(af - a) + bp(af > HOY —gPrn ) (o.7)

Note that (2.73) ensures that by < 0 and be < 0. This, the fact that o > z1, and the fact
that for all n € Ny it holds that a,, < &, proves that for all n € Ny it holds that

Qp, < bo (2.79)
Tro9 — T1
Combining this and (2.77) implies that for all n € Ny it holds that
3 1 n
Fo < Sbo(M~3a2)". (2.80)

Furthermore, observe that

1

M 3y = M3 (

coL(M2 + |A]) + 1+ \/(cmL(M% +1A]) +1)% + de LM 2 (JA| — 1))
2

ewLl(1+|AIM™2)+ M2 + \/(cmL(l FAIM 2) + M72)? + e LM 2 (JA| — 1)

2
(2.81)
This, (2.68), and (2.80) prove that for all z € X, n € N it holds that
1
(£l VIR ! s
()2
_1 _1 _1 1.2 _1 n
_ (O A £ M+ (L4 A + M5 LM (A] - 1
=C B) .
The proof of Proposition 2.2.8 is thus complete. [
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Corollary 2.2.9. Assume Setting 2.2.1, assume A is finite, let cg,cy,cn, L € [0,00) with
ol < 1, let M > (14 cuL(2]A] — 1))*(1 — cuL) 72, let w: X — (0,00) be X/B((0,00))-

measurable, let v: X — R4 be X/A measurable, assume for all (r,a) e Xx A, r,s € ]RA that
|[f (@)= (@, 5)] < Lmaxpea [r(b)—s(b)], (E[I£(XO5,0)P])2 < epo(a), (E[[lo(XO)|%])?

cpt(z), (EHm(XO"T’“)\Q])i < cpto(z), and (v(z))(a) = E[f(XO", v(X0%))]. Then it holds
that

E _ VO 2 %
lim sup [sup ( [||v(:c) "2($)HOO}> } =0. (2.83)
n—00 zeX |m(x)|
Proof of Corollary 2.2.9. Let ¢ € [0,00) satisfy ¢ = %max {ETZ?CvL + ¢y, %}. Proposi-
tion 2.2.8 establishes that for all n € N, x € X it holds that
1
E[[lo(z) — V2 (@)]I5] ) 2
2 (2.84)
o ()]
(cmL(l A7) + M3 4 (oL (1 + |AIM ™) + M73)? 1 deu LM 3 (4] - 1))
c .
- 2

Observe that the assumption that M > (1 + cpL(2|A| — 1))?(1 — cpL)™? implies M2 <
(1 — L) (14 cwL(2|A] — 1))~!. This proves that

1 LA = 1)(1 = eoll)
eo LAl = DM < = = o =)

ewL(|A] — 1)(1 - cmL))
1+ CmL(Q’A‘ — 1)

1— ¢l
ol + (1+ en (2141 = 1) — en(14] - 1)) )

( [T ewL2lA— 1
<1 (L + (14 e AL)M=3) =1 (coL(1+ [AM ) + M~

1—cplL
cwLl + (14 cw|A|L) ® ))
b,
(2.
The assumption that A is nonempty ensures that |A| < 2|A| — 1. This and the assumption
that M > (1 + cuL(2|A] —1))%(1 — cpL) 2 yield M > (1 + ¢ L|A])?(1 — epL) 2. Therefore

it holds that cwL(1+ |A|M™2) + M2 = L + (1 + cw|A|L)M ™2 < 1 < 2. This and (2.85)
establish that

85)

1 1 1 1\2 1
cmL<1+\A|M*f>+M*§+\/ (ewL(HAIM™2)+M ™2 ) +4ew LM 2 (JA]-1)
2

1 1 1 1\2 1 1
ewL(1H[AIM™2)+ M~ 2 +\/(cmL(1+|A|M’7 )+ M~ 2) +4—4(cwL(1+|AIM™2)+ M 2)
2

1 1 1 1\2
wL(1+|AIM ™ 2)+M ™2 +4/ (2—cn L(1+|AIM ™ 2)+M ™2
= \/(2 : ) _ 1. (2.86)

Combining (2.84) and (2.86) implies that

E - V2(@)2.]\ 2
lim sup [sup ( o) "2(36)”00}) } =0. (2.87)
n—00 zeX |m(x)‘
The proof of Corollary 2.2.9 is thus complete. O
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2.3. Computational Complexity Analysis for MLFP
Approximations

In this section we combine the error analysis for the proposed MLFP approximations in Propo-
sition 2.2.8 in Subsection 2.2.5 with a computational cost analysis for the proposed MLFP
approximation schemes to obtain in Theorem 2.3.1 in Subsection 2.3.1 below as the main
result of this chapter a complexity analysis for the proposed MLFP approximation schemes.
Corollary 2.3.2 in Subsection 2.3.2 below specializes Theorem 2.3.1 to the specific situation
of a functional fixed-point equation taking the form of a Bellman equation associated to opti-
mal stochastic control problems. Corollary 2.3.3 in Subsection 2.3.3 below specializes Corol-
lary 2.3.2 to the specific situation of a functional fixed-point equation taking the form of a
Bellman equation associated to optimal stopping problems. Theorem 2.0.1 in the introduction,
in turn, is an immediate consequence of Corollary 2.3.2 in Subsection 2.3.2.

2.3.1. MLFP Approximations for Functional Fixed-Point Equations

Theorem 2.3.1. Let M € N, let © = | J,,cyZ", let A be a finite nonempty set, let k € [0,00),
let ® be a nonempty set, let A\g, Lq,Rq € [0,00), d € D, let (2, F,P) be a probability space,
let (Xq,Xy), d € D, be nonempty measurable spaces, let ||-|| . : RA — [0,00) satisfy for all
r € RA that ||r|| = maxgea|r(a)|, for every d € D let wy: Xg — (0,00) be Xy/B((0,00))-
measurable, for every d € D let f4: Xg x RA = R be (Xy @ (Q 4 B(R)))/B(R)-measurable,
for every d € © let Ffl C F, 0 € O, be independent sub-sigma-algebras of F, for every
d e D let Xg: Xg x 2 — X;?, 0 € O, be i.i.d. random fields which satisfy for all d € D,
0 € © that X7 is (Xg @ F9)/(Q e Xa)-measurable, assume for all d € D, (z,a) € X4 x A,

1
r,s € R4 that | fo(z,r) — fa(z,s)| < Lamaxyea [r(b) — s(b)], (E[\fd(XS’x’“,O)\QD * < kwg(z),
1
(E“md(Xg’x’a)\Q]) ? < \gwog(x), and SUp,ep Al < 1, assume
(1 + (supgep AaLa)(2]A] — 1))?
(1 — (supgep AdLa))? 7

for every d € ® let Vﬁd: XgxQ —=RA neNy, 0 €0, satisfy for alln € Ny, (z,a) € Xgx A,
0 € O that

M > (2.88)

n—1 Mt
0 o (0,1,i),x,a (6,1,9) (0,1,i),x,a
(Vea(@)(@) =3 g D falXa 7 Vg ™ (X)) 2.59)
=0 i=1 .
0,0,1),x,a 0,—1,1 0,1,3),x,a
- ﬂN(l)fd(Xé ) ’Vrr(lax{ljl,O},d(Xlg )),
and let €, 4 € [0,00), n € Ng, d € D, satisfy for alln € Ng, d € ® that
n—1
Cha< Z M" N (Rg+ |Al€q + In(D)] Al€ maxfi—1.0.4) - (2.90)

=0
Then the following holds:

(i) For every d € D there exists a unique function vg: Xg — R which is X/(Q e BR))-

measurable and satisfies for all (v,a) € Xg x A that sup,ex, % < 00,
E[|fa(Xg™", va(Xg™ )] < o0, and
(va(2)) (@) = B[ fa(Xg™" va(Xg™))]. (291)
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(i) There exist 72: (0,1] — N and ¢ € R such that for all d € ©, ¢ € (0,1] it holds that
Ce),a < Rge™ € and

NI

sup <e. (2.92)

reXy

<E[Hvd(:c) ~ V0 a@)I%)] )

[wa(z)[?

Proof of Theorem 2.3.1. Throughout this proof let a, 8,7 € RU {00} satisfy

1
a = g sup | AaLa(1+ |AIM™2) + M2 + \/()\de(l FAIM™2) + M~2)? + AM 2 Mg La(|A| = 1),
de®

In(3|A|M) 3 K | Ak
— d == 2.
f= Tl ad =58 max{l—/\de’)\d\A|Ld+1} ’ (2.93)

for every d € © let B, 4 € [0,00), n € Ny, satisfy for all n € Ny that B,, ¢ = |A|7"€,, 4, and
let 72: (0,1] - N U {oco} satisfy for all € € (0, 1] that 7(¢) = min({n € N: ya"™ < e} U{o0}).
The assumption that supgep AgLg < 1 ensures that v € [0,00). The triangle inequality yields

1
a = = sup [/\de(l FIAM )+ M3
2 4ed

+ \/()\de(l + |A|M7%) + M7%>2 + 4M7%)\de(‘A| — 1)],

1
<1 [<sup NaLa)(1+ A ) + b
2| 4eo

+ \/((Sup NaLa)(1+ |AIM~2) + M~2)? 4+ 4M ™2 (sup AgLa) (| A| — 1)] . (2.94)
de® de®

17(supde© XaLa)
1+ (supgen AaLq)(2[A[-1)

The assumption that M “3 < ensures that

1— ((sup AaLg) (1 + |A|M~2) + M~2) =1 — (sup AgLq) — (1 + |A|(sup AgLa)) M 2
demD dem® dem®

1-— (SUPde© )\de)
> (1 —(supAgLyg)) — (1 + |Al(sup A\yL
(1= Gap Aaka)) = (AN ML) Ty L) @A 1)

1 — (supgep AaLa)
1+ (supgep NaLa)(2|A] — 1)

= (1+ (sup ML) 2141 = 1) = (JAl(sup AaLa) + 1))
de®d ded

1-— (Supdeg )\de)
= AaLa)(|A| —
(updaLa) (141 = 1)) e = S A=)
> (sup AgLq)(JA| — 1)M 2. (2.95)
de®

The assumption that A is nonempty implies that |A| < 2|A| — 1. Hence in holds that M >

(14(sup, AaLq)(2|A|-1))2 (14| Al (supyeq AgLqg)? . S
(1*C(IS€u©Pd:©d>\de))2 = (1*(Supdet©€§d£d)(§2 - This establishes that

(sup M\aLq) + (JA|(sup AgLq) + )M ™2 < 1. (2.96)
de® de®
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Combining this, (2.94), and (2.95) demonstrates that

1
a<z [(sup AaLq)(1+ |AIM™2) + M2
2| ded

+ ¢ ((sup AaLa)(1 + [A[M™2) + M~2)* + AM~% (sup Ay La) (|A] - 1>]
de® de®

1
< - {(sup AaLaq)(1+ ]A]M*%) + M2
2 [ dem

’ \/((Sup AaLa)(1+ [AIM™2) + M72)" 4+ 4(1 = (sup (AaLa) (1 + [A|M 72) + M‘é))]
de® de®

[(sup ML) (1+ |AIM=3) + M4 4+ \/(2 — ((sup AaLa) (1 + |AJM™3) + M‘é))Q]
de® de®

=N =

(2.97)

This and (2.93) ensure that a € [Mfé, 1). The assumption that M > (1+(€ff?§1§)2:i§);i|3g;1))2

implies that M > 1. Hence it holds that [M_%, 1) # 0. The fact that o € (0,1) demonstrates
that for all ¢ € (0,1] it holds that 7(¢) € N. The fact that o € [M_%,l) and the fact
that M > 1 ensure that § € (2,00). Corollary 2.1.3 yields that for all d € © there exists
a unique function vg: Xq — R4 which is Xy/(@),c 4 B(R))-measurable and satisfies for all

d € D, (v,a) € Xg x A that sup,ex, ”U‘igy(g/”)"" < 00, IE[|fd(X3’m’avd(Xg’z’a))|] < o0, and

va(x,a) = E[fa(Xy"", va(X5™"))]. This proves item (i). Lemma 2.1.4 implies for all d € D,
1

(r,a) € X4 x A that (E[|lua(X0"")[%])? < %md(x). Proposition 2.2.8 establishes for

alln e N, de D, z € X; that

1
El[lva(z) =V, y(@) 5]\ 2
5 (2.98)
()]
_1 _1 1 1 1 "
< 5 (z\de(l—HAM 2)+M 2+\/(Ade(1+|A|M 2)+M™2)24+4NgLygM ™ 2 (A|—1))
— 2 .
This demonstrates for all n € N, d € ® that
E[[lva(z) -V, () ]1%] >5
sup : < ~a". 2.99
2 (e (299

Next, note that the fact that for all n € Ny, d € © it holds that B, 4 = |A|7"¢, 4 and the
assumption that for all n € Ng, d € © it holds that

n—1

Coa < > M (Ra+ [A1€1q + In(D)| Al maxqi-1,0},) (2.100)
=0

imply for all n € Ny, d € © that

n—1

Bna <A™ Z M (Rq + A€+ In(D)] A€ max{i—1,0.d)
o (2.101)

= M"TH]AT" R + |A]TBy g + A (D] AL, a1 0pa)-
1=0

Moreover, observe that the assumption that A is nonempty implies that for all n € N, [ €
No N [0,n — 1] it holds that max{|A| ™", |A|'=+ | Al -n+maxd{i=10}} < 1. Combining this, the
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fact that for all d € © it holds that By 4 = |A|°€ 4 = 0, and (2.101) assures for all n € Ny,
d € ® that

n—1
Bra <Y MR+ Bra+ In(1)Brmax(i—1,05,4) - (2.102)
=0
This and [6, Lemma 3.14] (applied for every d € ® with o ~ Ry + By 4, S Ra, M~ M,
(Cr)neng 9 (B d)nen, in the notation of |6, Lemma 3.14|) prove that for alln € N, d € ® it
holds that
Ry + ’30751 + Rg + sBoyd
2

Hence, it holds for all n € N, d € ® that €, 4 = |A|"B, 4 < Rq(3|A|M)". This, (2.99),
and [6, Lemma 3.15] (applied for every d € ©® with m ~ 1, a » «, <~ 3|AIM, k1 ~ 7,
K9 ¥\ md,

E|[va(z) - V2u(@)lI%] \?
(cn)nen N (Cna)nens  (€n)nen N (gﬂsgg < ()2 > )nEN, (2.104)

A" g = Bpg < < )(3M)" = Ry(3M)". (2.103)

N 7 in the notation of [6, Lemma 3.15]) implies for all d € ®, € € (0,1] that

E[|lvg(z) — V? )12\ =
a [Iva(@) = V3 a(2)] ])29
reEXy

and C(e),d < 3|A[MRy max{1,v}’e 7.

[wg(z)[?
(2.105)
Let ¢ € R satisfy
¢ = max{f, 3| A|M max{1,~}"}. (2.106)
Note that (2.105) and (2.106) ensure for all d € D, ¢ € (0,1] that €,y 4 < Rge™ ¢ This
establishes item (ii). The proof of Theorem 2.3.1 is thus complete. O

2.3.2. MLFP Approximations for Bellman Equations of Optimal Control
Problems

Corollary 2.3.2. Let M € N, k € [0,00), © = [J,cnZ", let A be a finite nonempty set, let
D be a nonempty set, let (2, F,P) be a probability space, let Mg, d4,Rq € [0,00), d € D, let
(Xg, Xy), d € D, be nonempty measurable spaces, for every d € D let wg: Xg — (0,00) be
Xy/B((0,00))-measurable, for every d € D let gq: Xqx A — R be (Xy®24)/B(R)-measurable,
for every d € © let FZ C F, 0 € O, be independent sub-sigma-algebras of F, for every

de®D let X0 = (Xg’x’“(w))mexd’QGA vea' Xax AxQ =Xy, 0 €0, be iid random fields

which satisfy for all d € D, 0 € O that Xg is (X @24 ® Fg)/?(d-measumble, assume M >
(14+(supgem Aada) (2|A|—1))?
(1*(SuPde© )\d(séi))Q
1
(E| ’md(Xg’m’a) )2 < Aawy(x), sup,ep Audy < 1, for every d € D let Q%d: Xgx AxQ =R,

0 € ©, n € Ny, satisfy for alln € Ny, (x,a) € Xg x A, 6 € © that

, assume for alld € D, (x,a) € Xgx A that maxpe 4 |gq(x,b)| < krog(x),

n—1 M-l
0 0,1,4) ;< (0,1,0),2,a
) =) + 3 10 3 s Q507 ) a0
=0 =1

(6,—1,%) (6,1,8),x,a
o ]lN(l) Igle%i{ { Qmax{l—LO},d(Xd ’ b)}’
and let €, 4 € [0,00), n € Ng, d € D, satisfy for all n € Ny, d € © that
n—1

Q:n,d < Z Mnil (%d + ‘A‘Q:l,d + HN(l)’A’Q:max{lfl,O},d)- (2'108)
=0

Then the following holds:
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(i) For everyd € D there exists a unique function Qq: Xqx A — R which is (X;224)/B(R)-
max|Qa(y,b)|

measurable and satisfies for all (r,a) € Xgx A that sup,ex, eaw) <%0
IEH maxpe 4 Qd(Xg’x’a,b)H < 00, and
Qa(z,a) = ga(z, ) + 04E max Qu(Xy ™", b)]. (2.109)

(ii) There ezist : (0,1] — N and ¢ € R such that for all d € ©, ¢ € (0,1] it holds that
Cole)a < Rge™“ and

sup
zeXy

<e. (2.110)

<E[maxaeA |Qa(z,a) — Q?Z(s)’d(a:, a)\z] )é

[rog()[?

Proof of Corollary 2.3.2. Note that for every d € ® it holds that the function X4 x R4 3
(w,7) = 0gmaxeea {ga(z,a) +r(a)} € Ris (Ag® (@ yeq B(R)))/B(R)-measurable. Moreover,
forall d € ®, z € Xy, r, s € R4 it holds that

|64 max {94(z,a) +r(a)} — 64 max {9a(z,a) + s(a)}| < b4 max |r(a) — s(a)|. (2.111)

The assumption that for all d € D, (z,a) € Xz x A it holds that maxye 4 |gq(z,b)| < krog(z),

1
(IEled(Xg’m’a)‘2])E < Agg(z), and sup,cp Audy < 1 yields for all d € D, (z,a) € X4 x A
that

g

For every d € D let R%d: XgxAxQ —= R, 0 € ©,n € Ny, satisfy for all n € Ny, (x,a) € Xgx A,
0 € O that

1

D < Sardgrog(z) < rrog(z).

(2.112)

2

3 o
< (Sdlﬁ <E Umd(Xd@’a)

XO,a:,a }
5drg1€aj({gd( PR )

0,l,3),z,a 0,1, 0,l,3),z,a
R a@,0) = 5 max{gd(xfl e )+ RO (X P ,b)}

(6,1,9),x,a (6,—1,%) 0,1,i),x,a
—In() raax {gd(Xd ,b) + Rmax{z—Lo},d(Xd 7b)} :
(2.113)

This and Theorem 2.3.1 (applied with M ~ M, 0 ~ 0, A N A, k ~ K, (Q, F,P) ~ (2, F,P),

D AN D, (MA)ien » (Aa)dens (La)aen » (da)aco, (Ra)aen © (Ra)aen, (Xa, Xz)aen O

(Xa, X2)den, (Wa)aen N (Wa)aen, (fa)aen N (XgxRA 3 (z,7) = dgmaxeea {ga(z,a) + r(a)} €
R)aeon, (Faen, oco N (F)aco, oco, (X aen, oco N (X9)aen, 0co, (€nd)nemo, dem N (€n,d)neny, ded,

(Vﬁd)nENo, deD, 00 (R%d)neNo, deD, gco in the notation of Theorem 2.3.1) imply that

(I) for every d € ® there exists a unique function Ry: X4 x A — R which is (X;®24)/B(R)-

maxpe 4 [Ra(y,b)

measurable and satisfies for all (7,a) € XgxA that sup,ex, ) | < o,
IE[ ‘maxbeA {gd(Xg’w’a, b) + Rd(Xg’x’a, b) H ] < 00,
Ru(,a) = 648  max { 9a(X07% b) + Ry(X0™% b) } ], (2.114)

and
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(IT) there exist 7: (0,1] — N and ¢ € R such that for all d € D, ¢ € (0,1] it holds that
Ce),a < Rge™ ¢ and

<e. (2.115)

sup

<E[maXaGA |Rd(x7 a) - R%(E)yd(x7 a)’ﬂ ) %
(EEXd

[rog(x)?

For every d € © let Qq: Xy x A — R satisfy for all (z,a) € Xz x A that Qq(x,a) = gq(z,a) +
Ri(z,a). This and item (I) ensure for all d € ®, (z,a) € X4 x A that

Qa(z,a) = ga(x,a) + Ra(x,a) = ga(z,0) + &4E [r;g; {ga(X3™,0) + Ra(X ™, w}]

= gi(z,a) + 64E [rggﬁ( {Qd(Xg’x’a, b)}] . (2.116)

Moreover, note that the assumption that for all de€®, z € X; it holds that
maxgea |ga(x,a)] < krog(z) and item (I) demonstrate that for all d € D, (z,a) € Xz x A it

holds that sup,cyx, %&AM < oo and E HmaxbeA {Qd(Xg’x’“, b)}H < oo. Furthermore,

for every d € D let Sy: X4 x A — R be (X; ® 24)/B(R)-measurable and satisfy for all d € D,

(z,a) € Xg x A that sup,cx, %@‘;(y’b)‘ < oo, E HmaxbeA {Sd(Xg’x’a,b)}H < oo, and

Sa(z,a) = gq(x,a) + 54E [maxbeA {Sd(Xg’x’a,b)H. It holds for all d € D, (x,a) € Xz x A
that

. 0,z,a
Sa(z,a) — ga(z,a) = 64E [%lgaj( {Sd(Xd ,b)}]

= 54 [rbneajc {gd(sz’l”“, b) + Sa(Xg ™ b) — ga(Xy™, b)}} . (2117)

Item (I) implies that for all d € © it holds that Sy — g4 = R4. This establishes for all d € ©
that Sg = Qq. This proves item (i). Note that induction and (2.113) demonstrate that for
all d € ®, n € Ny, (7,a) € Xg x A, § € O it holds that Q% ,(z,a) = ga(x,a) + R ,(z,a).
Combining this and item (II) implies for all d € D, ¢ € (0, 1] that 7

1 1
<E[maxa€A ‘Qd($,a)—Q2(E)’d(CC,a)|2:| ) 2 <]E|:maXaGA |Rd(x7a)_R2(g)7d(xva)‘2:| > 2 <e.

vt wa (@)l "o [0 ()P
(2.118)
This proves item (ii). The proof of Corollary 2.3.2 is thus complete. O

2.3.3. MLFP Approximations for Bellman Equations of Optimal Stopping
Problems

Corollary 2.3.3. Let M € N, let © = |J,cnZ", let (Q,F,P) be a probability space, let
D be a nonempty set, let 64, Rq € [0,00), d € D, let (Xg, Xy), d € D, be nonempty Borel
spaces, for every d € © let gq: Xg — R and G4: Xg — R be X3/B(R)-measurable, for every
de®D let IFZ C F, 6 € O, be independent sub-sigma-algebras of F, for every d € ® let X0 =
(Xg’x(w))xexd’ we: XgxQ = Xy, 0 € O, be i.i.d. random fields which satisfy for alld € D, 6 €
(1+3(supgep 9a))?
(1—(supgep 0a))? ’
assume supgep (Sup,ex, 194(z)| + |Ga(x)]) < oo, for every d € D let thd: Xg x Q = R,
n € Ny, 0 € O, satisfy for alln € Ny, x € Xy, 0 € O that

O that XY is (X4 ® F9)/Xy-measurable, assume supgep dq < 1, assume M >

n—1 Ml
d i)z i i)z
Q) (@) = galx) + Y 77 Y max{Gd(Xf”’ ), Q% (x{h: )} (2.119)
=0 =1

st {37, QY04
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and let €, 4 € [0,00), n € No, d € D, satisfy for alln € Ng, d € ® that

n—1
Coa <Y MRy +2€ 0 + In(1)2€ naxfi—1,07.d) - (2.120)
=0

Then the following holds:

(i) For everyd € ® there exists a unique function Qq: Xg — R which is Xq/B(R)-measurable
and satisfies for all x € Xy that sup,ex, |Qa(y)| < oo, and

Qul(@) = ga(z) + 4E [max {Gd(Xg’”), Qd<X3@)}] . (2.121)

(ii) There exist r: (0,1] — N and ¢ € R such that for all d € ©, ¢ € (0,1] it holds that
Q:ﬂ,(s),d < Rge™¢ and

N

sup (]E [‘Qd(l‘) - Q?Z(E)7d(1‘)‘2D <e. (2.122)

rzeXy

Proof of Corollary 2.3.3. Let Yq, d € ©, be nonempty sets which satisfy that there exists T €
Naco Ya, and that for all d € ® it holds that Yq\{Y} = Xg, for every d € D let Vg = oy, (Xy),

for every d € ©, 0 € © let Y? = (Yde’y’a(w))yeyw ac{0,1}, weq: Ya x {0,1} x Q — Y, satisfy for
allde ®,0 €0, (y,a) € Yy x{0,1}, w € Q that

0,y,a . T : (y = T) \ (a = O)a
K {Xﬁ’%) (A1) A (a= 1. 2129

Note that for all d € ® it holds that Y, § € ©, are i.i.d. random fields and that for every
d € D, 0 € O it holds that Y is (V; ® 210} @ FY)/V;-measurable. For every d € D let
ha: Ygq x {0,1} — R satisfy for all d € ©, (y,a) € Y4 x {0,1} that

0 y="17,
ha(y,a) =< gq(y) :y#7T,a=1, (2.124)
Galy) 1y#7T,a=0.

Note that for all d € D it holds that hy is (V; ® 2{%1})/B(R)-measurable. Moreover, for all
de®, (y,a) € Xz x{0,1} it holds that

ue® \ zeXy

ha(y, a)| < max{|ga(y)], |Ga(y)[} < sup (Sup |gu ()| + |Gu(a:)\> : (2.125)

For every d € © let qzd: Ygq x {0,1} x Q@ — Yy, 0 € ©, n € Ny, satisfy for all n € Ny, 6 € O,
(y,a) € Yq x {0,1} that

n—1 Mt

5d (0,0.4) 1~ (0,00),y,a
@8 4(y.a) = ha(y,a) + E E bgg}li}{l (y d( )y b)) (2.126)
_ —1,i) (6,1,4),y,0
In() bgggw;}{ max{i-1,03,4(Yd b}

Corollary 2.3.2 (apphed with A A A0, 1}, kA Supgen (Supgex, 194(2)| + [Ga(Z)]); ga - ha,
(Xa, Xq) A~ (Yq, Vo), Qn g0 qn 4 for d €D in the notation of Corollary 2.3. 2) establishes the
following;:
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(I) For every d € ®© there exists a unique function g4: Y4 x {0,1} — R which is (V3 ®
2{0.1}) /B(R)-measurable and satisfies for all (y, a) € Yqx{0,1} that SUD (2, b) eV x{0,1} |9d(2, D)
< oo and

=h 54E yove pyl. 2.127
qa(y,a) = hq(y,a) + dq bg}gvlc}qd( 4 ) ( )

)

(IT) There exist 7: (0,1] — N and ¢ € R such that for all d € ©, ¢ € (0,1] it holds that
Cpe),a < Rge® and

1
2
E a) —q° La)l? <e. 2.128
5;2( [agﬂ{g);}lqcz(y @) = Gy (e)a(Y a)l]) <e (2.128)

Note that for alld € D, (y,a) € Yg\{Y}x{0, 1} it holds that g4(Y,a) = 0 and g4(y,0) = G4(y).
Moreover, for all d € ©, y € Y \{Y} it holds that

qa(y, 1) = ha(y, 1) + 64E[ max {qd(YdO’y’l, 0), qd(YdO’y’l, 1)}
= ga(y) + 04E [max {Gd(XfZ’y), qa(X9Y, 1)}} : (2.129)

This and item (I) demonstrate for all d € ® that there exists a unique function Q4: X — R
which is Ay/B(R)-measurable and satisfies for all x € Xy that sup,ex, [Qa(y)| < oo and

Qa() = ga(z) + O4E [max {Gd(Xg”“"), Qd(ngl‘)H . (2.130)

This proves item (i). Furthermore, note that for all d € ©, 0 € O, (y,a) € Ys\{Y} x {0,1}
it holds P-a.s. that ¢} ,(Y,a) = 0, ¢} 4(y,0) = Ga(y), and ¢} 4,(y,1) = ga(y). This and
induction yield that for all d € ®, 0 € ©, n € Ny, (y,a) € Y,\{Y} x {0,1} it holds P-a.s.
that ¢® 4,(Y,a) = 0 and ¢’ 4(y,0) = G4(y). Combining this, (2.123), (2.124), and (2.126)
demonstrates that for all d € D,0c€0,neNy, yeY\{T} =X, it holds P-a.s. that

Mnl

9 S (67l7i) (97l7i)7y71
q'n,,d(yv - hd ya + Z Mn ATn—1 < bé{%}li} {QZ’d (Yd 7b)}
(0,—1,3) (0,1,0) 5,1
—In(0) bg%ﬁ} {qmax{l—l,ﬁ},d(yd ! ,b)}
“ fay 0,0, 0,13) ; (6,0,
=)+ Y Y maX{Gd(Xfl L) (040) (. ,z)yy’l)} (2.131)
1=0 =1

0,1,4), 0,1, 0.,1,4),
= (@) max { Ga(x ), g8 ) (P}

This and (2.119) yield that for all d € ©, 0 € ©, n € Ny, y € Y \{YT} = X; it holds P-a.s. that
be,d(y» 1) = Qﬁ,d(y)' (2.132)

Combining this and (2.128) implies that for all d € ©, ¢ € (0, 1] it holds that

1

sup (E[|Qula) — @ u@)])* < sup (E[ max[ga(ysa >—q2(5>,d<y,a>\2}>2 <.

reXy yeYy ac{0,1}
(2.133)

This establishes item (ii). The proof of Corollary 2.3.3 is thus complete. O

39



The results of this chapter establish Monte Carlo approximations in the form of the MLFP
approximation scheme for the considered functional fixed-point equations and, as a specializa-
tion, provide approximations for the Q)-functions of the considered classes of MDPs. In par-
ticular, under suitable assumptions on high-dimensional instances of the MDPs, the MLFP
approximation method achieves a prescribed approximation accuracy with a computational
cost that grows at most polynomially in the reciprocal of the approximation accuracy and in
the dimension of the underlying state space.

Following the general approximation strategy outlined in Section 1.3, the next step concerns
the transfer of these algorithmic results to approximations by means of ANNs. This requires
additional tools. First, the components of the MLFP scheme have to be represented by
ANNs. Second, since the problem inputs of the associated stochastic control problem, i.e.,
the nonlinearity and the one-step transitions, may only be approximated by ANNs, the effect
of these perturbations on the solutions of the corresponding fixed-point equations has to be
controlled. The following chapter introduces the ANN framework and calculus employed
for this purpose. Afterwards, Chapter 4 combines stability results for functional fixed-point
equations with an ANN representation of the MLFP approximation method to establish ANN
approximation results.
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Chapter 3.
Artificial Neural Network (ANN) Calculus

In this chapter, we collect the notation, definitions, and auxiliary results on ANNs that are
used throughout the remainder of this thesis. In particular, we introduce the ANN framework
considered in this thesis and present constructions for the composition, extension, paralleliza-
tion, and linear combination of ANNs. Throughout this thesis, we consider fully connected
feedforward ANNs and follow the framework and notation used, e.g., in Jentzen et al. [57] (see
also, e.g., Grohs et al. [41, Section 2|, Grohs et al. [42, Section 3], Ackermann et al. [1, Sec-
tion 2|, and the references therein).

The precise formulations of the definitions and statements presented in this chapter are
largely based on Grohs et al. [41, Section 2|, Grohs et al. [42, Section 3|, and Ackermann et
al. [1, Section 2|. Several definitions and auxiliary results are stated in an adapted form to cover
variants required in the subsequent chapters. Whenever a statement is extended beyond the
cited formulation, a proof of the extension is included. For transparency, we specify below the
correspondence between the definitions and results in this chapter and their respective sources.
Definition 3.1.1 is a slightly extended version of [41, Definition 2.1|. Definitions 3.1.4 and 3.1.5
correspond to [41, Definition 2.2] and [41, Definition 2.3|, respectively. Definition 3.2.1 is [41,
Definition 2.5], Lemma 3.2.2 is a version of [41, Proposition 2.6], and Lemma 3.2.3 corresponds
to |41, Lemma 2.8|. Definitions 3.2.5 and 3.2.6 are [41, Definition 2.9] and [41, Definition 2.11],
respectively. Lemma 3.2.7 is a slightly extended version of [41, Lemma 2.13], for which a proof
of the extension is provided. Lemma 3.2.8 is [41, Lemma 2.14|, Definition 3.3.1 is a slightly
modified version of [41, Definition 2.17], and Lemma 3.3.2 combines [41, Lemma 2.18, Proposi-
tion 2.19, and Proposition 2.20|. Definition 3.3.3 is [41, Definition 2.22| and Corollary 3.3.4 is
a slightly extended version of [41, Corollary 2.23], where a proof of the extension is provided.
Definition 3.4.1 is based on |1, Definitions 2.13 and 2.15|, while Definitions 3.4.2 to 3.4.4
correspond to [1, Definitions 2.16 to 2.18|, respectively. Lemma 3.4.5 is [42, Lemma 3.14].
Lemmas 3.4.6 and 3.4.7 are slightly modified versions of [1, Lemma 2.19] and [1, Lemma 2.20],
respectively, where proofs of the modified statements are included.

The framework presented in this chapter will be used both for the ANN approximation of
functional fixed-point equations of the form (1.3) in Chapter 4 of this part and for the ANN
approximation of expectations of the form (1.5) in Chapter 6 in Part II.

3.1. Structured Descriptions of ANNs

Definition 3.1.1 (ANNs). We denote by N the set given by

L
N = Upen Uniy . tpen (Xpmy (REXE-1 5 RE) ) (3.1)

and we denote by P: N - N, L: N - N, Z: N - N, O: N = N, #H: N — Ny = NU {0},
D:N — U[’iQNl, and D,: N — Ny, n € Ny, the functions which satisfy for all L € N,
losli, ..l € N, @ € (X (RExlk-1 x R%¥)), n € Ny that P(®) = Sk lp(le_q + 1),
L(P) =L, Z(P) =1y, O(®) =1, H(®) =L —1, D(®) = (lp,l1,...,I), and

mw={y 5] 52
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Definition 3.1.2 (ANN). We say that ® is an ANN if and only if it holds that & € N.

Lemma 3.1.3. For everyd € N, x € (x1,...,24) € R let |z| € R satisfy |z| = max;eq1,_ay|zil.
Then it holds for all ® € N that max{L(®), |D(®)]} < P(®) and P(P) < 2L(®)|D(D)]>.

Proof of Lemma 3.1.3. First, note that [1, Lemma 2.4] demonstrates for all ® € N that
L(®) + |D(®)] < P(P). Hence, it holds for all ® € N that max{L(®), |D(®)]|} < P(®).
Moreover, observe that for all L € N, Iy, l1,...,lf € N, & € (Xézl(leXlkfl x R*)) it holds
that

L L
P@) =) Ll +1) <> |D (®)] +1) < 2L|D(®)]? = 2£(®)|D(®)]%. (3.3)
k=1 k=1
The proof of Lemma 3.1.3 is thus complete. O
Definition 3.1.4 (Multidimensional version). Let d € N, ¢ € C(R,R). Then we denote by
My.a: RY — R? the function which satisfies for all z = (21,29, ...,24) € R? that
Mya(x) = (p(x1), d(x2), .., d(xa))- (3.4)

Definition 3.1.5 (Realization associated to an ANN). Let ¢ € C(R,R). Then we denote
by Rg: N — U enC(RF,RY) the function which satisfies for all L € N, Iy, l1,...,l; € N,

= (W1, B1),(Wa, Ba), ..., (Wr,Br)) € (Xp_, (Rx>h=1 x RE)), 25 € RY, 2y € RA, ...,
Trr—1 € Rl2-1 with T = fmwk (Wkl'kfl + Bk), ke Nyn [1, L— 1], that

Ry(®) € C(R,RE), and (Ry(®))(z0) = Wrar—1 + By. (3.5)

Before we continue with the presentation of ANN constructions for, e.g., composition, par-
allelization, and linear combination of ANNs, we briefly explain in words the mathematical
objects introduced in the present section. The set N denotes the set of all ANNs we consider
as approximators in the remainder of this thesis. For an ANN ® € N, the tuple of natural
numbers D(®) € UX,N! denotes the layer structure of the ANN ®. The natural numbers
Z(®),O(®) € N denote the input and output dimensions of the ANN & € N. The natu-
ral number £(®) corresponds to the depth of the ANN ® € N while the number |D(®)],
where || is defined as in Lemma 3.1.3, denotes the maximum width of the ANN & € N.
The natural number P(®) € N denotes the number of parameters that describe the ANN
® € N. Roughly speaking, this number corresponds to the size of the ANN &. For every
¢ € C(R,R) and d € N the function My 4: R? — R? corresponds to the multidimensional
version of the one dimensional function ¢. For every ANN & € N and ¢ € C(R,R) the func-
tion Ry(®) € C(RE®) RO®)) denotes the realization function of the ANN & with activation
function ¢.

3.2. Compositions, Affine Linear Transformations, Powers, and
Extensions of ANNSs

Definition 3.2.1 (Compositions of ANNs). We denote by e: {(®1,P2) € N x N : Z(P;) =
O(®2)} — N the function which satisfies for all K, L € N, ko, k1,...,kx,lo,l1,...,l, € N,
®1 = (W1, B1), ..., (Wi, Bg)) € (Xjy (R *Fimt x Rk9)) @y = (4, B1), ..., (W, BL)) €
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(X (Rl>b-1 x RY)) with kg = (@) = O(®3) = I, that

Dy o Py =
(W1 71, W1%B1 + By)) tK=1=1L
((W1W1,W19§1 + By),(Wa, Bs),...,(Wk, Bg)) K>1=1L (3.6)
(71, B, (W, B2), ... Wi—1,Br—1), WiW1, W1 BL+ B1)) :K=1<L
((%,991 %,%),...,(WL_l,@L_l),(WIWL,W@L+Bl), CKe1<L
(W2, By), ...,(Wk, Bg))

Lemma 3.2.2 (Compositions of ANNs). Let K,L € N, ko, k1,...,kx,lo,l1,...,lp € N, let
= ((le Bl)a SRR (WKa BK)) € (><f:1(Rijkj71 X Rkj))z Qy = ((Wlﬂ%l)a s (WL,%L)) €
(X (RU>b-1 x RY)) satisfy ko = Z(®1) = O(®2) =, Then

(i) it holds that D(®1 e ®5) = (lo, ..., l1_1, k1. ., ki) € NEHE,
(ii) it holds that L(®1 @ ®o) = L(P1) + L(P2) — 1,
(iii) it holds that H(P1 e Do) = H(®1) + H (o),
(iv) it holds that

P(q)l ° (1)2) = 73((1)1) + P(‘I)Q) + k‘l(lL_l + 1) — ]{31(]{30 + 1) — lL(lL—l + 1)
(@1) + P(P2) + kalp—1 — kiko — lplo—1 — 1y (3.7)
(®1) + P(P2) + k1lr1,

IA
el

and

(v) it holds for all ¢ € C(R,R) that Ry(Py @ By) € C(RE(®2) ROP)) and Ry(P; @ By) =
Ry(D1) 0 Ry(Dy).

Lemma 3.2.3 (Associativity of compositions of ANNs). Let &1, P9, P35 € N satisfy that
Z(®1) = O(P2) and Z(P2) = O(P3). Then it holds that

((I)l [ ] @2) ] @3 == (I)l [ ] ((I)Q [ ] @3) . (38)

Definition 3.2.4 (Identity matrix). Let d € N. Then we denote by I; € R¥*9 the identity
matrix in R4*9,

Definition 3.2.5 (Powers of ANNs). We denote by (-)*": {® € N : Z(®) = O(®)} — N,
n € Np, the functions which satisfy for all n € Ny, ® € N with Z(®) = O(®) that
Loy, (0,0,...,0)) € (RO@*O®)  RO@)) . p =0
oo — o (o), ( ) € ( X ) n (3.9)
D o (1) :n e N,

Definition 3.2.6 (Extensions of ANNs). Let L € N, let ¥ € N with Z(¥) = O(¥). Then
we denote by £ g: {® € N : (L(®) < L and O(®) =Z(¥))} — N satisfy for all & € N with
L(®) < L and Z(¥) = O(®) that £, g (@) = (P*LE(P)) ¢ .

Lemma 3.2.7 (Certain powers and extensions of ANNs). Let d,l € N, let ¥ € N satisfy
D(V) = (d,1,d) € N3. Then

i) it holds for all n € Ny that L(U*") =n+ 1, D(¥*") € N2 and
(1)

oy (d,d) n=20
by )_{(d,l,l,...,l,d) :n €N, (3.10)
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(i) it holds for all ® € N, L € NN [L(®P), 00) with O(®) = d that L(Ep,w(P)) = L and

P(P) L L(D) =L

P(Erw(®)) < { [(max{l, é}) P@)+(L—-L(P)—1)I+d) 1+ 1)] 1 L(@) < L,

and
(i) it holds for all ® € N with O(®) = d that Eg)w(P) = .

Proof of Lemma 3.2.7. First, note that [41, Lemma 2.13| proves items (i) and (ii). Next,
observe that it holds that £, w(®) = (WL (‘I’)_L(q’))) ® = U*0 o ®. This, the assumption
that O(®) = Z(V) = d, the fact that ¥*° = (I, (0,0,...,0)) € R¥9 x R? and Lemma 3.2.2
demonstrate that £¢(g) ¢ (®) = ¥** e ® = &. This proves item (iii). The proof of Lemma 3.2.7
is thus complete. ]

Lemma 3.2.8 (Extensions of ANNs involving identities). Let ¢ € C(R,R), let T € N satisfy
for all x € RTW that Z(I) = O(I) and (Ry(1))(z) = x. Then

(i) it holds for alln € Ny, x € R that Ry(I*") € C (RZW RIM) and (Ry(I*"))(z) = z

and

(ii) it holds for all® € N, L € NN[L(®), 00), x € RE®) with Z(T) = O(®) that Ry(Er1(P)) €
C(RT®) RO®)) and (Ry(EL1)(®))(z) = (Rp(D)) ().

3.3. Parallelizations of ANNs

Definition 3.3.1 (Parallelizations of ANNs with the same depth). Let n € N. Then we
denote by Py: {(®1,...,P,) € N": L(P;) = L(P2) = --- = L(P,,)} — N the function which
satisfies for all L € N, (I1.0,01.1,- -y 10.L)s -+« s (n0s bnty - -+, Inp) € NEFL

Q= ((Wia,Bi1), Wig,Bi2),...,(Wir,Bi1)) € (szl(Rllv’“Xll”“*l x RiLk)),

Oy = (Wa,1, Boy1), Wa2, Bap),...,(War,Bayr)) € (ngl(Rb”“XlQ”“‘l x Rizr)), (3.12)

®, = ((Wn,b Bn,l); (Wn,Q’ Bn,Q)a sy (Wn,La Bn,L)) S (Xizl(Rln’le"’kfl X Rln’k)),
%1, 931 s %, 93’2 sy (WL, %L S XLi R(Zzzl U)X (=1 lk,j—1) X R(Zzzl Ik.j) with
=1

J
Wi; 0 0 ... 0 By,
0 Wy 0 ... 0 By
Vie NN e [1,L]: (W, B;) = 0 0 Wi ... 0 | |Bsi]], (3.13)
0 0 0 ... Wn By,
that
P, (D1, Dy,... D) = (W1, B1), (Wa, Bs), ..., (Wi, BL)). (3.14)

Lemma 3.3.2. Letn,L € N, let (l1,07l1,17~~-7l1,L . .,(no, n,ls - - .,ln’ ) S NL+1, and let

( (Rh eXlik-1 w R, k))

)
¢, = ((Whp,B11), Wig,Bi2),..., Wi, Bir)
) (Xk 1(R12k><12k 1 XRZWC))’

) €
Py = (Wa1,Baj), Waz2,Bag),...,(War,Bayr)) €
(3.15)

(I)n = ((Wn,la Bn,l)v (Wn,% Bn,?)v ceey (Wn,L7 Bn,L)) S (Xﬁzl(Rln’len’k71 X Rln’k))-

Then
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(i) it holds that

P,(®,...,®,) € (X]lle(]R(ZZ:llk,j)X(ZZ:llk,j—l) x R(Zk=11r5))) C N, (3.16)

(i) it holds that

Ro(Pn(D1, ..., 8p)) € C(REi=1 TPk RO Oy, (3.17)
(iii) it holds for all z; € RT(®1) 2y € RT(®2) 2, € RE(®) that

(R¢( (CI)l,...,@n)))(xl,xg,...,xn)
= (Rs(®1)) (1), (Rp(®2)) (2), - - -, (Rp(P)) (wn)) € RE=1O®0)) - (3.18)

and
(iv) it holds that
D@1 8)) = (Sl Elesrors Eins) (3.19)
k=1 k=1 k=1

Definition 3.3.3 (Parallelizations of ANNs with different layer structure). Let n € N, ¥ =
(U1, ¥g,...,U,) € N” satisfy for all i € NN [1,n] that L(V;) = 2, Z(¥;) = O(¥;). Then we
denote by Py, w: {(P1,P2,...,P,) € N" : Z(V;) = O(®;),7 € NN [1,n]} — N the function
which satisfies for all ® = (®1,...,®,) € N” with Z(¥;) = O(®;), i € NN [1, 7], that

P”v‘l’(q)) = P (gmaxzeNﬂ[l n] L(®;),¥1 ((1)1) : 5maXiENﬁ[1,n] L(D;),¥n ((I)")> (3'20)

Corollary 3.3.4. Let n € N, ¢ € C(R,R), I = (Iy,1y,...,1,),® = (P1,Dg,...,P,) €
N™ satisfy for all i € NN [1,n], z € RO®) that L(I;) = 2, Z(;) = O;) = O(®;), and
(Ry(I;))(z) = . Then

(i) it holds that Ry (Pp1(®)) € C (R Z(®)) RS O®))) gngd

(ii) it holds for all z; € RT(®) .z, € R(®n) that
(Ro(@1)) (1)
Ro(P2))(x n
(R (Pr1(®))) (z1, 22, ..., 2n) = (Rol .2))( 2 € R(im1 O®) (3.21)

(Ro(@0)) (10n)

and

(#ii) it holds that
D(P" H( )) < z ( maxX;eNn[1,n] L(P;),¥ ((I)k)) 2 ( maX;eNn[1,n] L(D;), Py, (q)k))’ te
P

max;eNn(1,n] L(®;) (gmaxieNﬂ[l,n] L(Di), Vg ((I)k))> :
(3.22)
Proof of Corollary 3.3.4. First, note that [41, Corollary 2.23] proves items (i) and (ii). More-

over, observe that the assumption that for all i € NN [1, n] it holds that £(I;) = 2, the assump-
tion that for all ¢ € NN [1,n] it holds that Z(I;) = O(I;) = O(®;), and item (ii) in Lemma 3.2.7
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ensure for all & € NN [1,n] it holds that L(gmaxiewmu,n] £(®),9, (Pr)) = maxjenn1,n) £(Pi)-
Combining this, (3.2), (3.20), and item (iv) in Lemma 3.3.2 yields that

D(Pn ]I( )) ( i ( max;enn(1,n] £(Pi), Pk ((I)k)) i ( max;ennq1,n] £(P:), Y ((I)k:))a s
=1 k=l (3.23)

2 max;eNn[1,n] E(q) ) (gma‘xiENﬂ[l,n] 'c((I)l)v\I]k ((bk))> :

This proves item (iii). The proof of Corollary 3.3.4 is thus complete. O

3.4. Linear Combinations of ANNs

Definition 3.4.1. Let m,n € N. Then we denote by &,,, € Rm*(mn) R™, Tpm €
R(mn)xm y Rmn the ANNs given by

Smn=((In Tn oo 1n),0)  and  Tpp= 0. (3.24)

Definition 3.4.2 (Sums of ANNs with the same length). Let v € Z, v € Z N [u,0),
D, Dyy1,..., P, € N satisfy for all i € Z N [u,v] that £(®;) = L'(<I>u), Z(P;) = Z(Py),
O(®;) = O(®,). Then we denote by &}_,P; the ANN given by

v
& ®; = (60(%)71,_““ o [Pyui1(Pu, Buir, ..., D) @ KI(¢U)7U_U+1) e N. (3.25)
Definition 3.4.3 (Sums of ANNs with different lengths). Let u € Z, v € Z N [u,o0),
D, Dyy1,..., P, ¥ € N satisty for all i € Z N [u,v] that Z(®;) = Z(P,,), O(®;) = Z(V)
O(¥), and L£(¥) = 2. Then denote by H;_, ;®i the ANN given by

v v
i:%l\llq)i - ifugmaxjem[u,v] »C,(‘I)j)vql(@i)‘ (3,26)

Definition 3.4.4 (Scalar multiplications of ANNs). We denote by ®: RxIN — N the function
which satisfies for all « € R, ® € N that

a®® = (alp),0) e P. (3.27)
Lemma 3.4.5. Let « € R, ® € N. Then
(i) it holds that D(a ® ®) = D(®),
(ii) it holds that Rs(a ® ®) € C(RT®) RO®)) and
(iii) it holds for all x € RT®) that (Ry(a® @))(z) = a(R4(P))(2).

Lemma 3.4.6 (Linear combinations of ANNs with the same length). Letu € Z, v € ZN[u, 00),
hushytty - hy ER, ¢ € C(R,R), @y, Pyy1,...,P,, ¥ € N, satisfy for all i € Z N [u,v] that
(D) = I(Dy), O(P;) = O(Py), L(P;) = L(Py,) and ¥ = &Y_, (h; ® ;). Then

(i) it holds that

D) = (Z(®), L@, ., Y Dw,)1(8).0@,), (329

46



(ii) it holds that Ry(¥) € C(RE®w) RO@)) and
(iii) it holds for all x € RT(®«) that

T) = Z hi (R (®:)) (2). (3.29)

Proof of Lemma 3.4.6. First, note that Lemma 3.4.5 ensures for all i € Z N [u, v] that D(h; ®
®;) = D(®;). This, the fact that D(Sp(a,),v—ut1) = (v —u+1)O(®y), O(P,)), the fact that
D(Tr@,)w—-ut1) = (Z(Pu), (v — u + 1)I(P,)), Lemma 3.2.2, and item (iv) in Lemma 3.3.2
yield

D(V) = (Z(®.), X Di(®:), (@), X Deo,)1(0),0(0)).  (3:30)

This proves item (i). Moreover, observe that Lemma 3.2.2 and item (iii) in Lemma 3.4.5

establish for all 2 € RT(®w) that

(R¢(\P))($) = (R¢>(60(‘Pu),v*u+1) 0 Pyui1(hy ® Py hy1 ® Py, ... hy ® @y) 0 Tz(q’u),v*wrl) (z)
= (R(60(@,),0—u+1) © Po—us1(hy @ Puy b1 @ Py, ... hy @ By)) (2,2, .. ., 1)

(Ro(hu ® @, ))( )

(R (hut1 ® ‘Pu+1
= (R¢(S0(@,),0—u+1))

Zh Ry (D)) ().

(Ro(hy ® ®,)) ()
(3.31)

This proves item (ii) and item (iii). The proof of Lemma 3.4.6 is thus complete. O

Lemma 3.4.7 (Linear combinations of ANNs with different lengths). Let L € N, ¢ € C(R,R),
u € Z, v € [uy00) UZ, hy,hyt1,...,hy € R, Oy, Pyiq,..., P, ¥, J € N satisfy for all
x € RTW i e Znu,v] that Z(®;) = I(®y), O(®;) = Z(J) = OF), L = max;jcznp,.) L(P;)),
L) =2, (Re())(z) =z, and ¥ = BY_ uy(hi ® ;). Then

(1) it holds that

D) = (Z(®), S (ELa(®). - SDroa(Ea(®). O(@1). (3.32)

(ii) it holds that Ry(¥) € C(RH®w) RO and
(iii) it holds for all x € RT(®«) that

z) = Z hi (R (@) (). (3.33)

Proof of Lemma 3.4.7. First, note that item (i) in Lemma 3.4.5 ensures for all i € Z N [u, v]
that D(h; ® ®;) = D(P;). Combining this, the assumption that it holds that £(J) = 2, the
assumption that it holds that Z(J) = O(J), the assumption that for all z € RZO) it holds
that (Re(J))(x) = x, and items (i) to (iii) in Lemma 3.2.7 yields for all i € Z N [u,v] that
D(Erz(hi ® ®;)) = D(Er3(P;)). This and item (i) in Lemma 3.4.6 demonstrate that

) = ’D(é‘% ELJ(hi ® CI%))

(hu ® @u)), 225, D1(EL3(hi ® ©;)), . (3.34)
u Dr— 1(£Ld(h ® D, ))7 ( (hu®q)u)))
> i D1(hy z)a~-7Zi:uDL71(hi®‘1>i)7O(@u)) e NL+2,

=D

Qaac

.

(L3
...723
= (Z(®u),
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Hence, it holds that R4(¥) € C(RE(®«) RO(®w). This proves items (i) and (ii). Furthermore,
observe that item (iii) in Lemma 3.4.6, item (iii) in Lemma 3.4.5 assures for all z € RZ(®«)
that

(Re(W))(x) = D (Ro(hi ® B:))(z) = > hi(Ry(®i)) (). (335)
This proves item (iii). The proof of Lemma 3.4.7 is thus complete. O
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Chapter 4.

Deep Neural Network Approximations for
Bellman Equations of High-Dimensional
Markov Decision Processes

This chapter is based on the joint work [56] with A. Jentzen and T. Kruse. Its structure has
been adapted to this thesis. In particular, the general framework and calculus for ANNs used
in the underlying article are collected separately in Chapter 3 and will be used throughout the
present chapter.

In contrast to the general measurable state spaces that were considered in the analysis of
the MLFP approximations in Chapter 2, the ANN approximation results below are formulated
on finite-dimensional Euclidean state spaces. In particular, we consider families of functional
fixed-point equations of the form (1.3) on R¢, d € N.

Empirically, the use of DNNs for the approximation of value functions, @-functions, and
control strategies has demonstrated remarkable success in reinforcement learning, including
high-dimensional tasks such as in game playing, robotics, and control (see, e.g., [73], [98], [68],
and [62]). Apart from this widespread empirical success, there are several theoretical analyses
that aim to explain the effectiveness of deep reinforcement learning (see, e.g., [33], [25], and
[105]). Yet, a comprehensive theoretical understanding of deep reinforcement learning is still
incomplete.

This chapter tries to address a specific theoretical aspect concerning approximation in this
broader research area, that is, instead of analyzing neural network training procedures, we
establish conditions under which the solutions of functional fixed-point equations can be ap-
proximated by ANNs with quantitative error and complexity estimates. To this end, the MLFP
approximation scheme developed and analyzed in Chapter 2 as a variant of MLP approxima-
tions tailored to functional fixed-point equations of the form (1.3) is a natural starting point.
By combining MLP approximation schemes with compositional and approximation properties
of ANNS, it has been demonstrated that ANNs can overcome the curse of dimensionality in
the numerical approximation of broad classes of PDEs (see, e.g., [1,2,28,50,76,77,78]). His-
torically, the strategy of combining compositional and approximation properties of DNNs with
Monte Carlo methods to overcome the curse of dimensionality was first developed for linear
PDEs (see, e.g., [16,20,39,40,58|) and subsequently used, for example, for two-player zero-sum
stochastic differential games (see, e.g., [86]).

However, there is an additional difficulty in the present setting. To obtain ANN approxi-
mation results for the solution of a functional fixed-point equation, the nonlinearity and the
one-step transitions may be approximated by ANNs themselves. The resulting MLFP scheme
thus approximates the solution of a perturbed functional fixed-point equation rather than the
solution of the fixed-point equation corresponding to the original problem inputs. Thus, it
is necessary to analyze the effect of the perturbations of the nonlinearity and of the one-step
transitions on the solutions of the corresponding fixed-point equations.

With this in mind, we first present stability results for solutions of functional fixed-point
equations of the form (1.3) where the state spaces are given by R? d € N. The resulting
estimates control the difference between two fixed-point solutions in terms of the perturbations
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in their nonlinearities and their transition kernels.

Subsequently, we establish ANN representations of the MLFP scheme under the assumption
that the nonlinearities and one-step transitions entering the MLFP approximations admit
suitable ANN representations. For the resulting ANNs that represent the MLFP scheme we
derive explicit bounds on the number of parameters.

Combining the stability results and the representation of the MLFP scheme via ANNs with
the MLFP error analysis established in Chapter 2 yields the desired approximation results
under suitable assumptions.

To briefly sketch the contribution of this chapter, we now present Theorem 4.0.1, a special
case of Theorem 4.3.1, the main result of this chapter. Below Theorem 4.0.1 we explain in
words the statement of the result as well as the mathematical objects appearing in it.

Theorem 4.0.1. Let v € {0,1}, § € [0,00)\{1}, let ¢: R — R satisfy for all x € R that
¢(z) =vin(l +exp(z)) + (1 — v) max{z, Bz}, for every d,0 € N let

Nap = UHeN Ugg iy tmr s )e{dy i x fo (X oy (REX=1  RIE)) C N, (4.1)

let A be a finite set, let @ € A, 6 € (0,1), n € (§,00), ¢ € [1,00), let (2, F,P) be a probability
space, for every d € N let gg: R — R4l and &;: Q — RY be measurable, for everyd € N, a € A
let t&a): R2? — RY be a measurable function which satisfies sup,cpa E[||t£la) (z,&a)|l] < o0, for
everyd € N, e € (0,1], a € A let tgﬁ € Nogq satisfy D(tgjg) = D(tg?), and for every d € N,
e € (0,1] let Gge € Ny 4| satisfy for all v, y,p € R%, a € A that

llga(@)]l + (Ro(Gae)) (@) — ga(@)]| + [(Ro()) (@, p) — £ (2, p)|| < ecd’,  (4.2)
< ga@) — gal)ll +nltS (@ p) — 5y, p) < Jlz — yll, (4.3)

and P(Gg.) + P(t&?) < cdc™¢. Then there ezists c € R such that for every d € N, € € (0, 1]
and every probability measure p: B(RY) — [0,1] it holds that

(i) there exists a unique bounded measurable Q: R? — R4l which satisfies for all z € RY,
a € A that

(Q(@))(@) = (ga(2)) (@) + O E [max(QUt( (w,£))) (b)| (4.4)
and

1) there exists Q € N which satisfies
d7|A‘

(el Q@) = (Rs(Q)(@)[2 p(d2))* < e and  P(Q) < cdeee. (4.5)

In the following we briefly explain the mathematical objects appearing in Theorem 4.0.1
above.

The real numbers v € {0,1}, f € [0,00)\{1} specify the choice of activation function
¢: R — R. In particular, in the case v = 1 we have that ¢ is the softplus activation function.
In the case v = 0 =  we have that ¢ is the rectified linear unit (ReLU) activation function.
In the case v =0, § € (0,1) we have that ¢ is the leaky ReLU activation function with leaky
factor .

The sets Ngp € N, d,0 € N, in (4.1) in Theorem 4.0.1 denote the sets of all ANNs we
consider in the approximation of the solutions of the Bellman equations for the @-function
discussed. Note that for all d,d € N and for every ANN ® € N, it holds that Z(®) = d and
O(®) = 0 correspond to the input and output dimensions of the ANN .

The triple (2, F,P) in Theorem 4.0.1 is the probability space on which all appearing random
variables are defined. In Theorem 4.0.1 we consider for every d € N an MDP with state space
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(R?, B(R?)). The finite set A denotes the common control set for all elements of the sequence
of MDPs. For every d € N, z € R%, a € A the one-step transition of the controlled Markov
chain of the MDP with state space (R%, B(R%)) by choosing control a in state x is given by

9 (2, 64): @ —» RY (4.6)

For every d € N the function gq: R — RI4l in Theorem 4.0.1 denotes the reward function
of the MDP with state space (RY, B(R?)). We assume that for all d € N the function g4 is
uniformly bounded and that the sequence of these bounds grows at most polynomially in the
state space dimension d € N. The real number 6 € (0, 1) is the common discount factor for all
elements of the sequence of MDPs.

The real numbers 1 € (4,00) and ¢ € [1,00) are constants that we utilize to formulate our
regularity and approximation assumptions in Theorem 4.0.1. We assume there exist ANNs
Gae € Ngja, d € N, € € (0,1], such that for every d € N, € € (0,1] the realization function
Ry(Gae): R — Rl of the ANN Gy is a suitable approximation of the function g4 and
that the number of parameters P(Gg.) of the approximating ANN G is bounded by cdc™".

Furthermore, we assume there exist t((iag € Nag 4, d €N, e €(0,1], a € A, such that for every

d € N, e € (0,1], a € A the realization function Rd)(t((ias)): R24 — R? of the ANN t&as) is a

suitable approximation of the function t&a) and that the number of parameters P(tl(iag)) of the

approximating ANN t((iaa) is bounded by c¢de~".

Theorem 4.0.1 establishes in item (1) the essentially well-known result that under the above
assumptions it holds that for every d € N the Bellman equation (4.4) for the Q-function
associated to the MDP with state space (R?, B(R?)) has a unique solution Q: R — RI4I.

Moreover, Theorem 4.0.1 concludes in item (ii) that there exists a constant ¢ € R such that
for every state space dimension d € N, every prescribed approximation accuracy € € (0,1],
and every probability measure p: B(R?) — [0, 1] we have that there exists an ANN Q € Ny 4
such that the realization

Ry(Q): RY — R (4.7)

of the ANN Q approximates the solution Q: R% — R4l of the Bellman equation for the
Q-function in the L2-sense with respect to the probability measure 1 on R? with prescribed
approximation accuracy ¢ and such that the number of parameters P(Q) of the approximating
ANN Q is bounded by cd®~¢.

The remainder of this chapter is structured as follows. In Section 4.1 below we study stabil-
ity properties of solutions of functional fixed-point equations of the form (1.3). In Section 4.2
we establish ANN representations for MLFP approximations for certain stochastic fixed-point
equations. In Section 4.3 we combine the stability result in Section 4.1 and the ANN rep-
resentations of the MLFP approximation scheme in Section 4.2 to prove Theorem 4.3.1 in
Subsection 4.3.1 and its specializations in Subsection 4.3.2 and Subsection 4.3.3.

4.1. A Stability Result for Solutions of Certain Stochastic
Fixed-Point Equations

In this section, we establish stability properties of solutions of functional fixed-point equations
of the form (1.3) with respect to perturbations in the nonlinearity and in the transition kernel.
In Definitions 4.1.1 to 4.1.3 we introduce the Wasserstein-1 distance as a measure of perturba-
tions of the transition kernels, while in Setting 4.1.4 we recall the function space the considered
solutions of functional fixed-point equations are elements of. In Lemma 4.1.5, we establish a
stability result for perturbations in the nonlinearity of functional fixed-point equations. While
Lemma 4.1.6 establishes Lipschitz properties of solutions of functional fixed-point equations,
Lemma 4.1.7 provides a stability result for perturbations with respect to the transition kernels.
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Finally, Proposition 4.1.8 combines Lemmas 4.1.5 and 4.1.7 to obtain a stability result for so-
lutions of functional fixed-point equations of the form (1.3) encompassing both perturbations
in the nonlinearity and the transition kernel.

Definition 4.1.1 (Couplings). Let d € N, let p,v: B(R?) — [0, 1] be probability measures.
Then we denote by IT;(ju, ) the set of all couplings of 1 and v given by

o . 7 is a probability measure on (]Rd><]Rd,lS’(]Rd)(X)E(]Rd))7
Wa(p, v) = {’7 " for all ACB(RY) it holds that 1u(A)=y(AxR%) and v(A)=y(R¢xA) [ (4.8)

Definition 4.1.2 (Wasserstein-1 space). Let d € N. Then we denote by My the set given by
Mg = {(,u: B(R%) — [0,1]) : p is a probability measure with [p.|z(|x(dz) < oo}. (4.9)

Definition 4.1.3 (Wasserstein-1 distance). Let d € N. Then we denote by Wg: My x Mg —
[0, 00) the function which satisfies for all p, v € My that

Walpov) = _int [ o= yln(d(e.0). (4.10)
m€lly(p,v) JRAxRd

Setting 4.1.4. Let d € N, let v: R? — (0, 00) be measurable, let A be a nonempty finite set,
and let

W = {(u R? — R4 : 4 is measurable,  sup % < oo}. (4.11)
z€RY ac A

Lemma 4.1.5. Assume Setting 4.1.4, let ¢, L; € [0,00), i € {1,2}, satisfy for all i € {1,2}
that cL; < 1, let fi: RExRAI 5 R, i € {1,2}, be measurable, assume for alli € {1,2}, z € R?,
rs € RIA that |f;(z,r) — fi(z,s)| < Limaxgea|r(a) — s(a)|, let £@: R? x B(RY) — [0,1],
a € A, be stochastic kernels, assume for all z € R?, a € A that fRd|m(y)|/€(“)(:U,dy) < cro(x),
assume for all i € {1,2} that

sup (@) [ [y 0)}l) o, dy) < . (412
(z,a)eERIx A R4
Then

(i) there exist unique u; € 2, i € {1,2}, such that for everyi € {1,2}, z € R¢, a € A it

holds that

/Rdfi(y,uz'(y))lﬁ(“) (z,dy) <oo  and  (ui(x))(a) = /Rd fily, wi(y)s (2, dy)
(4.13)
and

(ii) it holds that

otz @) Al : 1£1 ()~ o)
|:(x a)sélﬂgiXA [ro ()] < 1—c(min{L1,La2}) |:(y r):ﬂlg}fXR\Al ()] :| . (414)

Proof of Lemma 4.1.5. First, note that the assumption that to is measurable, the assumption
that for all i € {1,2} it holds that cL; < 1, the assumption that for all i € {1,2}, z € R
r,s € R4l it holds that | f;(x, ) — fi(z, s)| < L; maxgea|r(a)—s(a)|, the assumption that for all
z € RY a € Ait holds that fRd|m(y)\/€(“) (x,dy) < cwo(z), the assumption that for all ¢ € {1,2}
it holds that sup(wva)eRdxA\m(:v)lfl Jral fi(y, 0)|s(® (z,dy) < 0o, and Lemma 2.1.2 (applied for
every i € {1,2} with ¢ ~ ¢, L ~ L;, (X, &) A~ (RY,BRY)), A A A, (Ka)aea N (D) gea,
fafiwA[RES 2 [A3am w(z) € (0,00)] € (0,00))] in the notation of Lemma 2.1.2)
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establish item (i). Combining this, the assumption that for all z € R?, 7,5 € R4l it holds
that | f1(z,7) — fi(z,s)| < L1 maxaea|r(a) — s(a)|, the assumption that for all z € RY, a € A
it holds that [p,|ro(y) )|k (x,dy) < ew(z), and the triangle inequality yields for all z € R?,
a € A that

(u1(z))(@)=(u2(z))(@)| _ 1
[ ()] [ro(z)]

[, At e an) = [ ) o)

x)|/ fily,wi(y)) = foly, ua(y))s ()(fc,dy)‘

Eol ( / iy ua(y)) = Fuly, us(y) I (2, dy)

/ iy ua(y) — foly ualy )>|m<a>(x,dy>)
< [y (L1 / | 11 () 0) — (12 (1)) (8) |t 2 )
+ [ A - .0 >>m<“><x,dy>)

< |mL(;3)|[ sup |(U1(z))(|012](—z()1|12(z))(0)|]/ Im(y)\m(“)(m,dy)
( d

z,c)ERIx A

+|m(1x)|[( )SUP N }/ Ivo(y) |5 (z, dy)

€RIxRIAl
< CLl[ sup (m(z))(c)—Z(uz(z))(c)q N C[ sup  LhEn—fon]
(2.0)eRIx A o (2)] (2.r)eRIxRIAI o ()]
(4.15)
Moreover, note that item (i) proves that
|(u1 () (b)—(u2()) ()]
i, L] <o (16
This and (4.15) imply that
(1—cLy) L o A(mu))(argu(ﬁQ(x))(a)q < C{ sup AW] (4.17)
z,a (y,r)ERIXRIAI
This and the assumption that ¢L; < 1 demonstrate that
(1 () (@) (2 <m>)<a>|} c [ lfl(ym)—fz(ym)l]
sup = <= sup . (4.18)
|:(x,a)€Rd><A (@)l tmeh (y,r)ERIXRIAI ()]
Symmetry yields
1 () (@)~ (2 <z>)<a)|} [ |f1(y,r)—f2(y7r)|]
sup . <1 sup . (4.19)
[(m,a)eRdxA [0 ()] =P (yr)CRIXRIA [0 (y)]
This and (4.18) establish that
(w1 (2)) ()~ (U2($))(a)|} c [ 1)~ o, r>|}
sup - < sup . (4.20)
[(:v,a)eRdxA ro(z)| 1—c(min{L1,L2}) (yr)CRAXEIA [ (y)]
This proves item (ii). The proof of Lemma 4.1.5 is thus complete. O]
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Lemma 4.1.6. Assume Setting 4.1.4, let n,c, L, K € [0,00), assume cL <1 and nL < 1, let
f:REXRIA 5 R be measurable, assume for all x,y € R, r,s € RIA that | f(x,r) — f(z,s)] <
Lmaxgealr(a)—s(a)| and |f(x,r)— f(y,r)| < K|z —1yl|, let 5@ : R x B(R?) — [0,1], a € A,
be stochastic kernels, assume for all z € R?, a € A that [p.|w(y)|s@(z,dy) < ew(z) and
fRdHyHn(“)(z,dy) < 00, assume

sup fo(a)| ! [ 1701, dy) < o, (4.21)

(z,a)ERIx A
assume for all x,y € R?, a € A that Wa(k® (z,-), 5@ (y,-)) < nllz —y||. Then
(i) there exists a unique u € L such that for every x € RY, a € A it holds that
/ [f(ysuly)) ' (@, dy) < and — (u(z))(a) = y £ (y, u(y)s' (@, dy)

(4.22)

W) it holds for all x,y € R%, a € A that
(1) y

|(u(@))(a) = (u(y))(a)] < 5L llz =yl (4.23)

Proof of Lemma 4.1.6. First, observe that the assumption that 1 is measurable, the assump-
tion that ¢L < 1, the assumption that for all z € R% r,s € Rl it holds that |f(z,r) —
f(z,s)| < Lmaxgeal|r(a) — s(a)|, the assumption that for all z € R, a € A it hOldb that
Jral(y) |5 (2, dy) < cro(z), the assumption that SUP (5 q)crdx 4|10 ()|~ ! Jeal f (. 0)[£(@(z,dy) <
00, and Lemma 2.1.2 (applied with ¢~ ¢, L A L, (X, X) ~ (RY B(RY)), A~ A, (/ﬁ;a)aeA )
(K@gea, f f,0 A [RES 2= [A 3 a— w) € (0,00)] € (0,00)4] in the no-
tation of Lemma 2.1.2) demonstrates item (i). Throughout the remainder of this proof let
Uy R — RIAL o € Ny, satisfy for all n € N, z € R?, a € A that ug = 0 and

(un(z))(a) = y (g, un—1(9)s" (,dy). (4.24)
Next, note that the assumption that for all @ € A it holds that (@ is a stochastic kernel, the as-
sumption that for all z € R?, r, s € R4l it holds that | f(z,r)— f(x, s)| < Lmaxaea |r(a)—s(a)|,
the assumption that cL € [0,1), the assumption that for all z € R? a € A it holds that
fRd|m(y)|n(“) (z,dy) < cw(x), the assumption that sup(, 4)crax 4|t (z)|~ 1 Jgalf(y, 0 (@) (2, dy) <
00, and induction ensure for all n € Ny that u,, € 2. Combining the assumption that for all
z € RY r,s € R4 it holds that |f(z,7) — f(z,8)| < Lmaxgea |r(a) — s(a)| and the assump-
tion that ¢L € [0,1) with item (i) yields that lim, (sup(m’a)eRdxA|m(m)|_1|(un(:n))(a) -
(u(z))(a)|) = 0. We prove by induction that for all n € Ny, z,y € R%, a € A it holds that

() (@) — (un(y)) (@)] < [nK’gw} o — ]l (4.25)

Note that for all z, y € R%, a € A it holds that |(uo(z))(a)—(uo(y))(a)| = 0 = nK Zi_:lo(nL)i]Hx—
yl||. This proves (4.25) for the base case n = 0. For the induction step Np 5 (n —1) --» n € N
fix n € N and assume for all I € Ng N [0,n — 1], 2,y € R%, a € A that

(@) (@) — (w))(a)] < [nKl;l) (nL)i] e~ g, (4.26)

Moreover, note that for all z,y € R%, a € A, v € Iy(k(z,-), k@ (y,-)), B € B(RY) it holds
that v(B x RY) = k(9 (z, B) and v(R? x B) = k(*)(y, B). Combining this, (4.24), the triangle
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inequality, the assumption that for all 2,3 € R%, r, s € R4 it holds that |f(z,7) — f(z,s)| <
Lmaxgealr(a) — s(a)| and |f(z,r) — f(y,r)] < K|z — y||, and the induction hypothesis
that for all I € Ng N [0,n — 1], 7,y € RY a € A it holds that |(u(z))(a) — (u(y))(a)] <
nK Zi;é(nL)‘]Hm — y|| imply for all z,y € R%, a € A, v € Iy(k¥(x,-), k¥ (y,-)) that

|(un(2)) (@) = (un(y))(a)] =

[ £t D) = [ 33 <a><y,dy>]
R4 Rd

fO un 1 (x)V(d(x,¥) = [ (¥, un—1(y))y(d(x,y))

R4 x R4 Rd xR4 ‘

< [ 1701 (9) = F( () (A 3))
R x R4

< / (% 1 () — £ 1 (¥)) (A (x, ¥))
R

dyRd

+ / 136 tina1 (9)) — F(¥ 1 (7)) Y(A(x, )
R

dyRd

<L /R ma| (1 (%)) (5) — (un1(y)) By (A(x, ¥))

dywRd bEA

+K [ x—ylv(dkxy))
Rd xR

<L[nKZ nL) ]/Hx—yH’r (x,y) +K/Hx—va d(x,y))
[KZ nL) ]/Hx ylrv(d(x,y)). (4.27)

This and the assumption that for all z,y € R%, a € A it holds that W(k® (z,-), (¥ (y,-)) <
n|lx — y|| assure for all 2,y € R% a € A that

(@)~ (@] < [KE@rr| oty @)

= [ K8 00| a2 0:) < [ S 2o =

This and induction prove (4.25). Furthermore, note that the assumption that nL € [0,1)

ensures for all n € Ny that Z?:_Ol L)y <y O(nL) . This yields that for all n € N,
z,y € R% a € A it holds that
|(un(@))(@) = (un())(@)] < PE e —yl. (4.29)

Combining this with the fact that limp o (SUpgepa geal (@) (un(2))(a) — (u(z))(a)]) =0
establishes for all z,y € R?%, a € A that

[(u(x))(@) = (u()(@)| = lim |(un(2))(@) = (un(y))(@)] < Hllz =yl (4.30)
This proves item (ii). The proof of Lemma 4.1.6 is thus complete. O

Lemma 4.1.7. Assume Setting 4.1.4, let n,c, L, K € [0,00), assume cL < 1 and nL < 1, let
f:REXRIA 5 R be measurable, assume for all z,y € R, r,s € RIA! that |f(x,r) — f(z,s)] <
Lmaxgealr(a) — s(a)| and |f(z,r) — f(y,r)] < Kllz — y|, let £”: RE x BRY) — [0, 1],
i € {1,2}, a € A, be stochastic kernels, assume for all i € {1,2}, € R% a € A that
fRd\m(y)]ﬁga)(u’c,dy) < cto(x) and fRdHyHﬁga)(ﬂs,dy) < 00, assume for all i € {1,2} that

sup ]m(x)]il /Rdf(y,O)/il(-a)(x,dy) < 00, (4.31)

(z,a)ERIX A
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assume for all v,y € R, a € A that Wy(ks () (2, ), (a)( y,-)) < nllz —yll, Then
(i) there exist unique u; € 2, i € {1,2}, such that for everyi € {1,2}, z € R, a € A it
holds that

/ 1y ws(y) I (a, dy) < and / Fly, us()s (z, dy)
(4.32)

and

(ii) it holds that

|(u1(2)) (@)~ (u2(x)) (a)] K Wk (y,),68” (y,))
[(m a)séllé)dm Iro ()] ] < (I—nL)(1—cL) [(y b)sglglm 1 ‘m(y)lg ‘ (4.33)

Proof of Lemma 4.1.7. First, note that the assumption that tv is measurable, the assump-
tion that c¢L < 1, the assumption that for all z € R%, r,s € RI4l it holds that |f(z,r) —
f(z,5)] < Lmaxgea|r(a) — s(a)|, the assumption that for all i € {1,2}, 2 € R% a € A
it holds that [p.|r(y) |H(a)($ dy) < cm( ), the assumption that for all i € {1,2} it holds
that sup(, q)craxalto(z)]” ! fzalf(y,0 )(m,dy) < 00, and Lemma 2.1.2 (applied for every
i€ {1,2} withc e, L AL, (X, X) (RE, BRY)), A A~ A, (Ka)aca ~ (K )aca, f A f)
A [RYS 2 [A3a— w(x) € (0,00)] € (0,00)4] in the notation of Lemma 2.1.2) prove
item (i). Next, observe that item (ii) in Lemma 4.1.6 (applied with n \~\ 7, ¢ v ¢, L L,
KAK, fof, (5%)5ea ~ (nga))aeA in the notation of Lemma 4.1.6) yields for all 2,y € RY,
a € A that

[(uz(2))(a) = (u2(y))(a)] < 757 e =yl (4.34)

This, the triangle inequality, and the assumption that for all z,y € R, r, s € RI4! it holds that
|f(x,r)— f(x,s)] < Lmaxgea|r(a) —s(a)| and |f(x,r) — f(y,r)| < K|l — y|| demonstrate for
all z,y € R that

|f (2, uz(@)) = fy, ua(y))] < |f (2, ua(2) = f (2, ua(w)] + |f (2, ua2(y)) — fy, ua(y))]
< Lmax|(uz(2))(a) = (u2(y))(@)] + Kllz — yll (4.35)

< (L2255 + K)o — ll = g lle =yl

Combining this, the fact that for all z € R%, a € A, v € Hd(kcga) (z,-), H;a)( ,), B € B(R?) it
holds that (B x RY) = /iga)(l', B) and y(R? x B) = nga) (z, B), the triangle inequality, the as-
sumption that for all z € RY, 7, s € Rl it holds that |f(z,r)— f(x, s)| < Lmax,calr(a)—s(a)|,
and the assumption that for all i € {1,2}, z € R? a € A it holds that fRd|m(x)|nEa) (z,dx) <
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cto(x) with item (i) assures for all z € RY, a € A, v € Hd(mg )(x, ), Héa) (z,-)) that

et — o |l o) = [y, dy>\

()] - \m(w)l

_ 1
T [w(a)]

F () — f(y. U2(y))v(d(x,Y))’

R xRd

w1 ui(x) = £y, ua(y)r(d(x,y))

Rd xRd

star( [ 6 a0) = flx G ax, )

|
El
2
&

+ [ 1uato) - f(y,u2<y>>w<d<x,y>>)

dwRd

< (2 [, mesltn0)(6) ~ (G0 dx.y)

dyRd bEA

+ i [ - vihdeey)

< L { sup |<u1<y>)<b>—<u2<y>><b)]/ 0y (d(x.y
o |, pemina )] Rled( v(d(x,y))

+ i [l - vihdxy)

u b)—(u b
ch[ sup I 1(y>><n>](;)|2<y>><>] RN - /Rdx‘ﬁi_ywd(x’y»‘

(y,b)ERIX A
(4.36)
Hence, it holds for all z € R?, a € A that
|(u1 (@) (a) = (u2(z))(a)] _ |(u1 (1)) (0) —(u2(y)) ()]
o) CL{ sup ol }
(y,b)eERIx A
< et it [ lx - yley) (437)
(I—nL)w(z)] (fyeHd(n§“>( 6 (2,)) SR xR
_ K W (@) 58" ()
1-nL [to(z)] :
Combining this, the assumption that ¢L < 1, and item (i) shows that
I(m(x))(a)(w(w))(a)l} K [ Wa(s{” (y,),65 (y, ))}
sup - < — sup . (4.38)
(2.0)€Rx A w(z) (1-nL)(1—cL) (yb)eRx A [w(y)]
This proves item (ii). The proof of Lemma 4.1.7 is thus complete. O
Proposition 4.1.8. Assume Setting 4.1.4, let n,c, K € [0,00), let L; € [0,00), i € {1,2},
assume for all i € {1,2} that cL; < 1 and nLy < 1, let f;: R x R - R, 7 € {1,2},
be measurable, assume for all i € {1,2}, z,y € RY, r,s € Rl that |fi(x,r) — fi(z,s)| <

Limaxealr(a) = s(a)] and |fo(,r) = foly, )| < Ko -y, let s R x BR?) — [0,1],
i € {1,2}, a € A, be stochastic kernels, assume for all i € {1,2}, € R? a € A that
fRd\m(y)]/il(-a) (z,dy) < ew(zx), assume for all i € {1,2} that

sup )|~ / iy, 0)[w{” (z, dy) < (4.39)
(cc,a)eRdXA
assume for all i € {1,2} that sup(y q)craxalo(x) fRdHyH/ﬁ(a)(:n,dy) < 00, assume for all

2,y €RY, a € A that Wa(r\ (z,-), k" (y,)) < T]Hx—yH. Then
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(i) there exist unique u; € 20, i € {1,2}, such that for all i € {1,2}, x € R%, a € A it holds

that
/ ‘fz yauz i (:L' dy) and / f’L 3/7“1 i (:L' dy)
(4.40)
and
(ii) it holds that
[(u1(=))(a)—(uz(z))(a)]| c Lf1(y,r)—fa(y,m)|
[ e e e < T { sup
(z,a)EREX A (y,r)ERI X RIAI 441
+ = [ sup Wd('igb)(yv-)w(zb)(y"))]. A
(1=nLz)(1—cLz) (b)) RO A [ (y)]

Proof of Proposition 4.1.8. First, observe that the assumption that to is measurable, the
assumption that for all i € {1,2} it holds that cL; < 1, the assumption that for all i € {1, 2},
z € RY, 7,5 € Rt holds that |fi(z,7) — fi(x,s)| < L; maxa€A|r(a) — s(a)|, the assumption
that for all i € {1,2}, z € R%, a € At holds that [p,|w(y |/<a )(x dy) < cwo(z), the assumption
that for all i € {1,2} it holds that sup, 4)craxalo(2)|” U fgal fi(y, uily ))\H(a)(:p,dy) < 00, and
Lemma 2.1.2 (applied for every i € {1,2} with c .\~ ¢, L~ L;, (X, X) ~ (RY, B(R?)), A~ A,
(Ka)aca (nga))aeA, fafiwAR'sz-[A3a— w(x) e (0,00)] € (0,00)4]] in the
notation of Lemma 2.1.2) establishes item (1) Next, note that the assumption that for all
i € {1,2} it holds that sup(, 4)craxalto(z) fRdHyHm (a;, dy) < oo and the fact that for all
z € R? it holds that ro(z) > 0 imply that for all i € {1,2}, x € R a € A it holds that

I o) = 3 [ e )
R4

s\mm\[ sup [ro(z)|"! rryufe?)(z,dy)]mo
(2,b)ERIX A R4

(4.42)

Moreover, note that Fubini’s theorem, the triangle inequality, and the assumption that for all
z,y € R? r € Rl it holds that |fo(z,7) — fo(y,r)| < K||z — yl|| ensure for all z € R?, a € A
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that

o) /Rd|f2(x7 0|t (2, dx) = b g |£3(X,0)I(H§“)(x,dX) ® k3 (x, dy))

= |m(a: | ’f2(x 0) — f2(y,0)\(ﬁga)(x,dx) ® £ )(w,dy))
+ \m(g: | ’f2(ya 0)] (4 (e )(x,dx) ® nga)(:c,dy))

< o / Ix ~ Y (s (2, %) @ 5 2, )

et [, 1200107 (2, dx) @ 57 (2, dy)
< iy ) 47 ) @ 7 )

e [ 80 ) @ o 0 y)

+ \m(x | / |f2 y,0 )(x,dx) ® K]é )(:c,dy))

= W@ /RdeHm“ (2, d%) + oy /RdHyHHéa)(x,dy)

+ by [ 2500 o, dy)
Rd
Joa XI5 (y.dx) Joal¥llsS” (y.dy)
§K<[ sup M\W—i_ sup W
(y,b)ERIx A (y,b)ERIx A
(b)
N { sup  adl 2701 (ydy)]
(y,b)ERI x A Y
(4.43)
This, the assumption that for all i € {1, 2} it holds that supyy, b)eRdxA|m )|t fRdm v, 0 )(y, dy) <
00, and the assumption that for all ¢ € {1, 2} it holds that supy, b)eRdxA|m fRd ”y”ﬁ; (y7 dy) <

00, show that sup(, yerax a0 (Y)| " [ral f2(y, 0 |/@1 (y,dy) < oo. Comblnmg this with Lemma 2.1.2
(applied with ¢ ~ ¢, L A Ly, (X,X) ~ (R BRY)), A A A, (ka)aca o (5)aca, f A fo,

w A RSz [A3a— w(x) € (0,00)] € (0,00)4] in the notation of Lemma 2.1.2)
proves that there exists a unique v € 20 such that for all z € R? a € A it holds that

Jeal Fo(y, u@) 5y (@, dy) < 00 and (u(@))(a) = faa foly, uly))sy” (2, dy). This, (4.42), the
triangle inequality, item (ii) in Lemma 4.1.5 (applied with ¢ v\ ¢, L1 v L1, Ly v Lo,

fi A i, fo o fo, (K®)gea A (/iga))aeA in the notation of Lemma 4.1.5), and item (ii)
Lemma 4.1.7 (applied with n ~ 7, c e, L ™ Loy, K A K, [~ fo (mga))aeA o\ (n§“))aeA,

( (a) (a)

Ky JacA N (Ky ' )aca in the notation of Lemma 4.1.7) demonstrate that

sup |(u1<x>)<a>—(u2<x)><a>|} g{ sup |(u1<x)>(a)—(u(w)><a>] +[ sup (u(x))(a)—(uz(x))(a)q
( (z,a

(z,0)€RIx A fro( 2,a)€RIx A ()] ,a)eRIx A (@)l
c lf1(y,r)—fa(y,r)l
< —c(min sup :|
1—c(min{L1,L2}) |:(y,T)€Rd><R|A [ro(y)]
() (b)
K [ sup Male” ). <y,->)]'
(I-nL2)(1—cLo) (yb)CRax A [vo(y)]
(4.44)
This proves item (ii). The proof of Proposition 4.1.8 is thus complete. O
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4.2. Auxiliary ANN Representations and Approximations

In this section, we develop auxiliary representation and approximation results for ANNs. In
Subsection 4.2.1 we establish an ANN representation for the maximum function with leaky
ReLU activation function as well as an ANN approximation of the maximum function with
softplus activation function. To this end, we refer to the related construction in [57, Sec-
tion 4.2.3| for the special case of the ReLU activation function. In Subsection 4.2.2 we develop
representations for MLFP approximations through ANNs with a general activation function.

4.2.1. ANN Representations and Approximations for the Maximum Function

Lemma 4.2.1. Let f € [0,00)\{1}, let ¢ € C(R,R) satisfy for all v € R that ¢(zx) =
max{xz, fx}. Then there exists ®, € N, n € NN [2,00), such that

(1) it holds for alln € NN [2,00) that

R™, R™/? : 2.4, ...
Ry(®) € 4 OB <n+)1> €24, } (4.45)
C(R™,R™Y/2)  :ne{3,5,...},

(i1) it holds for alln € NN [2,00), x = (x1,...,2,) € R" that

(max{z1,x2},..., max{z, 1,2,}) € R :n€{2,4,...}
(max{z1,x2},...,max{z, 2,2, 1},2,) € R"2 e {35 ..},

(Re(Pn))(z) = {

(111) it holds for alln € NN [2,00) that

) (n,2n,3) :ne€{2,4,...}
D(®,,) = {(n’ zn,@) me {35, (4.47)

and

(iv) it holds for alln € NN [2,00) that L(D,) = 2.

Proof of Lemma 4.2.1. Throughout this prooflet v, d € R satisfy v = % and 0 = %,
let T € RY2, wy € R™2 wy € R4 satisfy
)
T=(+6" ~+m),  w=| 0 |,
0 0 (4.48)
0 —9d

wy= (v 8 (1-8) ¥(B-1),

let 3, M € N satisfy

() Q) ) e e

let @, € N, n € NN [2,00), satisfy for all n € NN [2,00) that

Pn (M, M, ... M) ne{2,4,.. .}
P (M,M....,M,3) :ne{35,...}

n =

(4.50)
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This, (4.48), and (4.49), imply that for all z € R, y = (y1,y2) € R? it holds that £(J)
LM) =2, DJ) = (1,2,1) € N, DIM) = (2,4,1) € N*, Ry(J) € C(R,R), Ry(M)
C(R%,R),

First, note that [1, Equation (4.99)] ensures for all z € R that max{x,0} = v8¢(—dz)+~¢(dz)
€

(Ro@) @) =903 (1) ) = (14 8)(0(0) - 6(-2)

(4.51)
= (1 + )" (max{z, Br} — max{—z, —Bz}) = mlff; =z, and
o =9
(RoMD) () = 0 (11 (1) ) = wa ( (g §) (g))
e
P(— - :
=(v 78 v(1-8) +(B-1) ¢(3§y2)y2 (452)
P(—0y2)

=70(0(y1 — y2)) +vBd(=0(y1 — y2)) + Yb(6y2) + VBH(—dy2)
—1B¢(0y2) — vp(—0y2)
= max{y; — y2,0} + max{ys, 0} — max{—ys,0} = max{y1,y2}.

Combining this, (4.50), and Lemma 3.3.2 therefore demonstrates for all n € NN [2,00), z =
(x1,..., xn) € R™ that £(®,,) = 2,

(2, %) :n € {2,4,...}
Dlen) = {(n, 2n, @) :n € 43,5,...}, (4:53)
C(R",R"?) n€{2,4,...}
Ro(@n) {C(R",R<"+l>/2) :n€{3,5,...}, (4.54)
and
B (Ry(Pn (M, M,...,M))) (21, z2,...,2n) :n € {2,4,...}
(Ro(@n)) (@) = {(RQS(PTZ;;I (M,M,...,M,3))(z1,%2,...,2,) :n€{3,5...}

Rp(M)) (21, z2) (4.55)
(

: :n € {3,5,...}
(R¢(M)) (Tp—2,Tp—1)
(Ro(3)) (zn)
B {(max{xl,xg} ..... max{Ty_1, Tn}) 'ne{2,4,...}
(max{z1,z2},. .., max{ZTn_2,Tn-1},2n) :n € {3,5,...}.
This proves items (i) to (iv). The proof of Lemma 4.2.1 is thus complete. O
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Lemma 4.2.2 (Maximum of finite set of real numbers (leaky ReLU ANN)). Let 8 € [0,00)\{1},
for every n € N, x = (21,...,2,) € R" let |z| € R satisfy |z| = maxjeqy . nylwil, let
[-]: R = Z satisfy for all x € R that [x] =min{l € Z : | > x}, let ¢ € C(R,R) satisfy for all
z € R that ¢(x) = max{x, fx}. Then there exists ¥,,, € N, m € N, such that

(i) it holds for all m € N that Ry(¥,,) € C(R™,R),

(i) it holds for allm € N, x = (z1,...,%m) € R"™ that

(Rp(Ur)) (z) = ieﬁg}}(ﬁN X4, (4.56)
and
(iit) it holds for all m € N that
D) <2m and L(V,,) = [logy(m)] + 1. (4.57)

Proof of Lemma 4.2.2. First, note that Lemma 4.2.1 assures that there exist ®, € N, n €
NN [2,00), such that items (i) to (iv) in Lemma 4.2.1 hold true. Throughout the remainder
of this proof let ¥,,, € N, m € N, satisfy for all m € NN [3,00) that U1 = (1,0) € RI*! x R,
Uy = Oy, and ¥, = \IJ(%W e &,,. The fact that ¥; = (1,0) implies for all z € R that
D(¥1) = (1,1), Rg(¥1) € C(R,R), (Re(¥1))(z) = z, L(¥1) = 1 = [logy(1)] + 1, and
ID(P1)] =1 < 2. This proves items (i) to (iii) for the case m = 1. Next, we prove items (i)
to (iii) for the case m € NN [2,00) by induction on m € NN [2,00). For the base case
m = 2 observe that the fact that Wy = ®9 and items (i) to (iii) in Lemma 4.2.1 imply for all
Tr = (1‘1,1‘2) S R2 that R¢(‘I/2) S C(R2,R), (R¢(\If2))(l‘1,l‘2) = max{:nl,ajg}, ID(\I/2)| = 4,
and £(V3) = 2 = [logy(2)] 4+ 1. This proves items (i) to (iii) for the base case m = 2. For the
induction step NN [2,00) 3 (m — 1) --» m € NN [3,00) let m € NN [3,00) and assume that
items (i) to (iii) hold true for all I € NN [2,m — 1]. Observe that the fact that for all [ € Z it

holds that
!
= le{2,4,...
IR A s
Ll e{3,5,...}
and item (iii) in Lemma 4.2.1 demonstrate for all [ € NN [2,00) that

D(D)) = {(172571/2) le{2,4,...}

= i 3
(1,21, (+1f2) :l€ {3,57_“}} = (1,21, [3]) € N°. (4.59)

This, the fact that for all kK € NN [3, 00) it holds that [%] € NN[2,00), Lemma 3.2.2, and the
induction hypothesis establish that
(V) =I(Py,) = m, O(¥n) = O(Prmy) =1,

(4.60)
and R¢(\I’m) = R¢(\pf%1) o R¢((I)m) € C(Rm,R).

Moreover, note that Lemma 3.2.2, item (ii) in Lemma 4.2.1, the fact that for all | € NN[2, 00) it
holds that [£] < I, and the induction hypothesis that for all I € NN[2,m—1], z = (21,...,2) €
R' it holds that (R4(¥;))(z) = max;enq(1,] i show for all z = (z1,...,7,) € R™ that

(Ro(¥m)) () = (Rp(Trmy) 0 Ry(Prm)) (@1, - - s Tm)

| max{max{z1, 2}, ..., max{zm_1, zm}} :m € {4,6,...}
max{max{xl,xg}, .. ,max{xm_Q,a:m_l},xm} :m € {3,5,...}
=max{Ty,...,Tm}. (4.61)
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In addition, observe that Lemma 3.2.2, (4.50), the fact that for all I € NN [2,00) it holds that
fé} < I, and the induction hypothesis assure that

|D(¥,,)] < max { | D(¥r=1)], [D(®) ]} < max {2[2],2m} = 2m. (4.62)

Furthermore, note that the fact that for all I € NN|[2, 00) it holds that [log,(2[Y/2])] = [logs(1)],
Lemma 3.2.2, item (iv) in Lemma 4.2.1, and the induction hypothesis imply that

L(Wp) = L(T[m)) + L(Pp) — 1 = L(Tm) + 1 = ([logy([m/2])] + 1) +1 (4.63)

= ([logz(2[m/2])]) + 1 = [logy(m)] + 1.
Combining this, (4.60), (4.61), and (4.62) completes the induction step. Induction hence
proves items (i) to (iii). The proof of Lemma 4.2.2 is thus complete. O

Lemma 4.2.3. Let ¢ € C(R,R) satisfy for all z € R that ¢(z) = In(14+exp(z)), let [-]: R — Z
satisfy for all x € R that [z] = min{l € Z : | > x}, and for everyn € N, x = (z1,...,2,) € R"
let |z]| € R satisfy |v| = maxjeqy,. nyl|2il. Then there there exists ¥, s € N, n € N, 6 € (0,1],
such that

(i) it holds for allm € N, 6 € (0,1] that Ry(¥,s) € C(R™,R),
(ii) it holds for alln € N, § € (0,1] that |D(W,,5)| <[] and L(¥,,5) = [logy(n)] + 1,
(iit) it holds for allm € N, x = (x1,...,2,) € R", § € (0,1] that
(Rg(¥ns))(x) — max{zi,...,z,}| < 31In(2)[logy(n)]0, (4.64)
and
(i) it holds for alln € N, z,y € R", 6 € (0,1] that
(Ro(Wns)(@) — (Ro(Wns))(w)] < | —yl. (4.65)

Proof of Lemma 4.2.3. For every n € NN [2,00), & = (x1,...,2,) € R” let m,(z) € RIZ]
satisfy

(1) = {(max{xl,xg}, oymax{x,_1,Tn}) :n€{2,4,...} (4.66)

(max{z1,z2},...,max{xp_9,Tn_1},2n) :n € {3,5,...},

let J € N satisfy

i- <<<_11> , (8)) (1 -1) ,0)> € (R xB%) x (RV2xRY),  (4.67)

let (wg ),fwé ),b(é) bé&)) € R¥2Z x R x R3 x R, § € (0, 1], satisfy for all § € (0, 1] that
(6 _ s—1( -1 0 _ ) _ QI
wl® =5 (8_i)’ w =51 1 -1), =0 =0 (4.68)
for every d € (0,1] let M5 € N satisfy that
6 6 é é
M = ((wy”,6"), (wy”,6”)). (4.69)

let &, € N, n e NN[2,00), 6 € (0,1], satisfy for all n € NN [2,00), § € (0, 1] that

(4.70)

o . — %(M&,M(j,.. M(s) :’I’L€{2,4,...}
8 Pui (My, My, M5,3) :n€{3,5,...},
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and let ¥,, s € N, n € N, 0 € (0,1], satisfy for all n € NN[3,00), § € (0,1] that ¥; 5 = (1,0) €
R x R, Uys = ®os, and ¥, 5 = \I’(%M e &, 5. First, observe that the fact that for all
d € (0,1] it holds that Wy s = (1,0) ensures for all z,y € R, ¢ € (0,1] that D(¥;5) = (1,1),
Ro(W15) € C(R,E), (Ry(¥10))(x) = 2, [D(W1g)] = 1 < [2], L(W15) = 1 = [logy(1)] + 1.
(R (B15)) () 2] = 0 = [Mogy(1)] = 31n(2)loga(1)]6, and |(Ry(¥1,6))(2)— (R (¥1.9)) ()] =
|z — y| = |z —y|. This proves items (i) to (iv) for the case n = 1. Next, note that (4.66)
and the fact that for all x,y, z € R it holds that max{z, y, 2} = max{max{x,y}, z} imply that
for all n € NN [2,00), z = (z1,...,2,) € R it holds that max(m,(z)) = max{zy,...,zn}.
Next, observe that (4.67) and [1, Lemma 3.8] ensure for all z € R? that R4(J) € C(R,R),
D(J) = (1,2,1), and (Ry(J))(x) = x. Furthermore, note that for all z1,22 € R, § € (0,1] it
holds that Rs(Ms) € C(R? R), D(M;s) = (2,3,1), and

(RoM) (o1, 2) = g (wf? (1))

¢~ (z1 — 22))
_6 s -o) | 6@ las) (4.71)
gb(—(s_lfl,‘g)

= §(p(6 (w1 — 22)) + B(6 ' w2) — (=6 w2)).

Combining this, the fact that for all z € R%, § € (0, 1] it holds that [6¢(6~12) — max{z,0}| <
In(2)d, the fact that for all z1,29 € R it holds that max{xy,x9} = max{x; — 22,0} +
max{zg,0} — max{—x2,0}, and the triangle inequality implies for all z1,29 € R, § € (0, 1]
that

|(Ry(Ms))(z1,22) — max{xi,z2}| < 31In(2)d. (4.72)
This, (4.66), and (4.70) demonstrate for all n € NN [2,00), x € R", 6 € (0, 1] that
| (Ro(®1)) (@) — mn()] < 3In(2)5 (4.73)
Moreover, note that (4.71) ensures that for all x1, 22 € R, § € (0, 1] it holds that
(Ro(Ms)) (w1, 22) = 6 In(exp(6~'a1) + exp( ' z2)). (4.74)

This yields for every z1,z2 € R, § € (0,1] that R,(Mjs) € CH(R% R) and

exp(5’1x1

)
V(R¢(M5))(x1,x2) _ <exp(6—1x1)+exp(5—lzz)> ] (4.75)

exp(8-"z2)
exp(6—1z1)+exp(d—1z2)

This, the fact that for all z1,x2 € R it holds that Wﬁw € (0,1), and the mean value

theorem demonstrate for all x = (z1,22),y = (y1,42) € R?, § € (0,1] that
[(Rg(Ms))(x) = (Rp(Ms))(y)]

p1/§
< swp < exp(r1/s)
p1,p2€R

p(1/5) + exp(Fafd)
This, (4.70), and Lemma 3.3.2 establish for all I € NN [2,00), z,y € R, 6 € (0,1] that

| (Ro(®16))(x) — (Rp(P1,5)) ()] < |z —yl. (4.77)

Next, note that the fact that for all § € (0,1] it holds that D(My) = (2, 3,1), the fact that for
all [ € Z it holds that

exp(r2/s) (4.76)

exp(/3) + exp(r2/s)

)Iw—ylzlx—yl-

I
L .1e{0,2,-2,4,—4, ...
[5] = Lt { } (4.78)
Lo 1ef1,-1,3,-3,.. .},
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(4.70), and Lemma 3.3.2 establish for all n € NN [2,00), § € (0,1] that

n,3n n :ne{2.4,... 1
D(®n,) = {En fnﬁj)n;l) . i i3757 ) 1} = (n, [2],[%]). (4.79)

Next, we prove items (i) to (iv) for the case n € NN [2,00) by induction on n € NN [2,00).
For the base case n = 2 observe that the fact that for all 6 € (0,1] it holds that ¥o; =
Oy 5 = My, (4.69), (4.71), (4.72), (4.76), (4.79), and Lemma 3.3.2 demonstrate that for all
z = (v1,22),y = (y1,y2) € R%, § € (0,1] it holds that D(¥a5) = (2,3,1), |D(¥as)] = 3,
L(Pa5) =2, Ry(Vay5) € C(R%,R), |(R¢(Wa5))(x) — max{zi,z2}| < 31n(2)d, and

[(Ro(W2,5))(2) = (Re(P2,6)) ()| < |z =yl (4.80)

This proves items (i) to (iv) in the base case n = 2. For the induction step N N [2,00) 3
(n—1) --»n € NN [3,00) let n € NN [3,00) and assume that items (i) to (iv) hold true
for all [ € NN [2,n — 1]. First, observe that the fact that for all & € NN [3,00) it holds
that [4] € NN [2,00), the fact that for all I € NN [2,00) it holds that [] < [, the fact
that for all [ € NN [2,00) it holds that [logy(2[Y/2])] = [logy(1)], (4.79), the fact that for all
A,Z € N with Z(A) = O(E) it holds that |D(A e 2)| < max{|D(A)], |D(Z)]|}, Lemma 3.2.2,
and the induction hypothesis yield for all 6 € (0,1] that Z(V,, 5) = Z(®p5) = n, O(V,5) =
O(Winsa15) = 1,

1D(W05)] < max{ | D(¥pyag o) | [ P@no) |} < max{ [ 2], [} < [%], (48)

and L) = L(Vrus) + L(®ns) — 1 = [logy([r/2])] +1+1 = Mogy([r/2]) +1] +1 =
[logs(2[n/2])] + 1 = [logs(n)] + 1. Next, note that the fact that for all [ € NN [2,00),
r = (x1,...,7;) € Rl it holds that max(my(z)) = max{x,...,2;}, the fact that for all
[ € NN [2,00) it holds that [log,(2[Y/2])] = [logy(1)], (4.73), the triangle inequality, and the
induction hypothesis show for all x = (z1,...,2,) € R", § € (0, 1] that

(Rp(Wp5))(x1, 22, .., 2n) — max{xy,x2,..., 2}

< I(Rg(¥rns1,6)) (R (Prs)) () = (R (Ppnya 5)) (M ()]
+[(Rg(Y1nya1,6)) (Mn(2)) — max(my (2))] (4.82)

< [ (Rg(Pn5)) () — mn ()] 4 3[logy([7/2])] In(2)d

< 3In(2)6(1 + [logy([7/2])]) = 3[logy(n)] In(2)d.

Moreover, observe that (4.77) and the induction hypothesis demonstrate for all z,y € R",
6 € (0,1] that

[(Rp(Wn,8))(w) — (Rp(Vn5))(y)]
= [(Rp(Vn/21,6)) (Ro(Pr5)(2))) — (R (Y nya1,5)) (R (Prss) ()] (4.83)
< [ (Rp(Pns) () = (Ro(Prs) ()] < |z —yl.

This, (4.81), (4.82), and induction prove items (i) to (iv). The proof of Lemma 4.2.3 is thus
complete. m

4.2.2. ANN Representations for MLFP Approximations

Lemma 4.2.4 (ANN representations for MLFP approximations). Let d,0 € N, let M €
NN [2,00), let © = UpenZ", let A be a nonempty finite set, let @ € A, @ let ¢ € C(R,R),
let 3,F € N satisfy D(J) = (1,0,1), Ry(J) = idg, and R4(F) € C(RHIA R), let XI € N,
0 €0, ac A, satisfy for all 0 € O, a € A that D(X?) = D(XY) and R4(X?) € C(RY,RY),
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for every d € N, x € (x1,...,249) € R? let |z| € R satisfy |z| = max;e(y,..ay|vil, [

.....

c = 2max{|D(F)], |D(X%)],0d + d|A[}, let U?: RY — R 9 € ©, n € Ny, satisfy for all
00O, neNy, xR ae A that

Mt
ZMn 3 [(Ro(B) (Ro(XH)) (@), 1" (Ro(X D)) ()
- 1O (RAF) (RolX <9w>>><x>,u$;;fﬁ1,0}<<R¢<x<97“>>>< ] s

Then there exists ®® € N, 0 € ©, n € Ny, such that

(i) it holds for all § € ©, n € Ny that Ry(®?) € C(R?, RN,

(ii) it holds for all € ©, n € Ng, z € R? that (Ry(®Y))(z) = Ul(z) € R4l
(iii) it holds for all @ € ©, n € Ny that D(®%) = D(@Y),

(iv) it holds for all § € ©, n € Ny that

L(@0) <n(LF)+ LX) —1)+1, (4.85)

(v) it holds for all € ©, n € Ny that
|D(@7)] < c(4]A|M)", (4.86)

and

(vi) it holds for all 8 € ©, n € Ny that

P(@9) < 2(n(L(F) + LX) — 1) + 1) (4] A|M)*™ (4.87)
Proof of Lemma 4.2.4. Throughout this proof let I € N, k € N, satisfy for all £ € N that

I = Pr(3,...,3J), (4.88)

let J € N? satisfy J = (g, I 4). Next, observe that Lemma 3.3.2 ensures for all k& € N,
z € R* that D(I,) = (k,k0,k) € N3, L(I) = 2, Ry(Iy) € C(R*,R¥), and (Ry(Ix))(z) = =
Throughout the remainder of this proof let Ae “ 90 29 ¢ N,0 €O, ncNy, ac A, satisfy
forall# € ©, n € N, a € A that

A@,a _ ((0 0o --- 0) 0) c Rlxd le (I)g = P\A\((Agﬂ)aeA) ° Td,|A|a (4 89)
29 = (0,0) e RUIAIFDxd o RlAl+d '
n—1 1 Mnil 0.1 .
A9,a _ Fe E( ) 71) (G,Z,z)
" l:B(E)',a et (i:l,J ( ! >
l (4.90)
n—l _]lN(l) M= —(0,—1,3) (0,1,0)
J I:B(?n’][ Mn—l ® <i=173 (F ° “max{l—1,0} ° Xa ) ’
08 = P4 (AD)aca) @ Tyja)s (4.91)
=Py (Hd, ) * %2, (4.92)
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let \lii’jé’aGN,06@,n€N,lENoﬂ[O,n—l],jE{0,1},a€A, satisfy for all 8 € ©, n € N,
leNon[0,n—1], j € {0,1}, a € A that

97 @ — M”_l ’:‘(07(71)jl7i) H,l,i

\Ijn,]l - i:Ei:j (F s “max{l—j,0} i Xg )> € N7 (493)
and let T99* e N, 0 € ©,neN, j ¢ {0,1}, a € A, satisfy for all § € ©, n € N, 5 € {0,1},
a € A that

n—1

rige = i [CORED 6wl (4.94)

let L] € N, 1 € NgN[0,00), j € {0,1}, satisfy for all I € Ny N [0,00), j € {0,1} that
Ll =L(FeZ0 o X)), (4.95)
let &), €N, neN, je{0,1}, satisfy for all n € N, j € {0,1} that

& = max I, (4.96)
1eNoN[0,n—1]

let L, € N, n € N, satisfy for all n € N that

L, = max £/. (4.97)
je{0,1}

Observe that for 6 € ©, n € N, a € A it holds that
Al =100am, lla (4.98)

We prove items (i) to (vi) by induction on n € Ny. For the base case n = 0 note that (4.89)
ensures for all § € O, a € A that Ag’a = (0,0) € R*4 x R!. This establishes for all § € ©,
a € A that D(AY") = D(AJ™) = (d,1). Combining this, the fact that for all j,k € N it
holds that D(%y ;) = (k,kj), (4.89), Lemma 3.2.2, and Lemma 3.3.2 proves for all # € © that
D(®4) = D(®Y) = (d,|A|). Hence, item (iii) holds for the base case n = 0. Moreover, note
that (4.89) ensures for all § € © that D(Z§) = D(Z9) = (d,d + |A]). Thus forall § € ©,a € A
it holds that

L(Z0) = £(®Y) = LAS") =0 (L(F) + LX) — 1) + 1. (4.99)
This proves item (iv) for the base case n = 0. The fact that for all § € © it holds that
D(®) = (d,|A|) implies for all § € © that |D(®)| = max{d,|A|} < d+ |A|] < ¢ and
P(®f) = |A|(d + 1) < ¢ < 2¢2. This establishes items (v) and (vi) for the base case n = 0.
Furthermore, note that (4.89) implies for all # € ©, x € R%, a € A that R¢(Ag’a) € C(R%,R)
and (R¢(Ag’a))(:p) = 0. This, (4.89), Lemma 3.2.2, Lemma 3.3.2, and the fact that for all
0 €0,z eR? aec Aitholds that (U(z))(a) = 0 demonstrate for all § € ©, z € R? that
Ry(®Y) € C(RY,RIA) and

X

X

(Ro(®9)) () = (Rg(Praj(Ag )aca) ® Taya) (@) = (Ro(Paj(Ag")aea)))
(4.100)

= ((Ro(AF)) @) _ =0=U(a).

Hence items (i) and (ii) hold true for the base case n = 0. Thus items (i) to (vi) hold for
the base case n = 0. For the induction step Ng 5 (n — 1) --» n € N let n € N and assume
that items (i) to (vi) hold for all I € Ny N [0,n — 1]. First, note that (4.92), Lemma 3.2.2,
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Corollary 3.3.4, and the induction hypothesis imply for all § € ©, 1 € NgN[0,n — 1], 2 € R?
that

(Ry

—

ED)) (@) = (Ry(Pa,la, D))  Tu2)) () = (Ro (P, L, BY)) 0 R (Ta2)) ()
_ O (2. ) — (Re(@a))(x)\ _ ( = d+|A]
(RotEas o)) = () ) = (o) <%
This and Lemma 3.2.2 demonstrate for all 8,9 € ©, 1 € NgN [0,n — 1], 2z € R?, a € A that
(Ro(F o E e X7)) () = (Rs(F) 0 Ry(E])) (Re(X2)) ()
= (Ro(F) ((R(X0)) (). U7 (R4(XE)) () ).

Moreover, observe that (4.92) and the induction hypothesis establish for all 6 € ©, [ € Ng N
[0,n — 1] that D(Elg) = D(E). Combining this, Lemma 3.2.2, and the assumption that for
all # € ©, a € A it holds that D(X?) = D(X%) proves for all 6,9 € ©, 1 € NgN[0,n — 1],
j €{0,1}, a € A that

(4.101)

(4.102)

D(F ® ) x—j0y * Xo) = D(F 0 =)0 ¢ X0)- (4.103)
This implies for all 0,9 € ©,1 € Non[0,n — 1], j € {0,1}, a € A that
= 0 =0 0 j
LFeE  ujo*Xy) =L(FeEl n in*X,) =1 (4.104)
This, Lemma 3.4.7 (applied for every § € ©,1 € Nyn [0,n — 1], j € {0,1}, a € A with
unl, oA MT 3AY (hkkeznue O (Diennpam—1;

LAaLl, ¢ng, — TATIE (4.105)

n,d

—(0,(—1)71,3 i
(q)k)k:EZﬂ[u,v] N (Fe :I(na(x{lij,o%» . Xge’ ’ ))ieNm[l,M"—l]

in the notation of Lemma 3.4.7), and item (iii) in Lemma 3.2.7 yield for all § € ©, [ €
NoN[0,n—1],j € {0,1}, z € R?, a € A that

’D(\I}eajaa)

n,l

M 1)1, i —(0 K i
:(d, X Du(Ey s S(F ol o X (P))), Z]D)z( 4(F e =0 e X))

Mnfl
=(0,(=1)71,3) 0,1,
J Z; DL{A(EL{J(F' Smax{l—j,0} ® XEL )))71>

= <d, M 'Dy(Fe=) 0 oy @ X0), M 'Dy(FeZ) 0 0@ X0),-

_ —_ J
. 7Mn l]D)L{—l(F ® ‘:‘?nax{l—j,O} ® X%)? 1> € NLZ+1

(4.106)
and
o
(Ro(Wii ) (@) = Y (Ro(F o 200000 o X)) (@)
L (4.107)
= 3 (Ro(F)) (R (X)) (), U1 (R (X)) () ).
=1

68



Furthermore, observe that (4.106) and Lemma 3.4.5 assure for all 6 € ©, [ € Non [0,n — 1],
j €{0,1}, a € A that

Dcig%gtﬂ@mﬁy>:D@@ﬁ):pmﬁﬁ) (4.108)

Hence, it holds for all 8 € ©, 1 € Non[0,n — 1], j € {0,1}, a € A that ﬁ(qj@,j,a) _
E(\IJO,j,a) LJ This ensures for all 6 € ©, a € A, j € {0,1} that maxjenyno,n—1) £(¥,, 0.4, a) _

n,l
MaX;eNyN[0,n—1] Ll = &J,. Moreover, note that this, (4.94), and Lemma 3.4.7 (applied for every
€0, jec{0,1}, a € A with

uN 0, v —1, J AN, (hk)keZﬁ[u,v] A (%)ZGN Ao 1]7 (4 109)
0 s .
. . 0.i
LA~ ’Sgw ¢ A ¢v N F%J,aa ((I)k)kGZﬂ[u,v] A ((I)n:]l’a)leNoﬂ[O,n—l]

in the notation of Lemma 3.4.7) establish for all @ € ©, j € {0,1}, x € RY, a € A that
n—1
G WJ 0.,5,a 0,l,a
D27 = (4. ' Dy (V1) T Dale 0D, S Dy (600401 1)
n—1 .
_ (d, Ty 73@2’5’“)) 5 Dol (D), Dy By (W0, 1)

- D(Fg’j’{”) c Nﬂgﬁ-l

(4.110)
and
n—1 )
ia —1)In(+1—j 0,j,a
(Rol07) ) () = 3 EHE (R (97 ()
1=0
n—1 Mt
—1) —j =(0,(—1)1,i i
= Ww Z (R¢(F) ° Riﬁ(‘:ina(x{llzj,ogk) © Rsb(XEze’l’ ))) (z).
=0 =1
(4.111)

Note that (4.110) implies for all € ©, a € A that
max{L(T%%), £(T014)} = max{L£(T%04), £L(T%14)} = max{el, &1} =L,.  (4.112)

Combining this, (4.94), (4.101), (4.102), (4.110), (4.111), and Lemma 3.4.7 (applied for every
96@a€Am&um1vm2dm¢hHﬂlMmlLrﬂ%¢m¢®“ﬂﬁM
Dy AT ’La, [ VS A in the notation of Lemma 3.4.7) proves for all § € ©, a € A that

(AGa)_ (FHOaEEl FGla)
= (d, D1 (&L, 3T5%") + D1(Er, 3TE)), Da(EL, 3(TE")) + Da(Er, 3(TEM), ...
D, —1(EL, 3 TE%) + Dy, -1 (En, 3(T9H), 1)

- (d’ D1(&L, 5T ) + Di(Er, 5 (Tyh)), Da(Er, 3 (Tn)) + Da(Er, 5 (T 1)), - .

Do (6, 5(T2%%)) + Dy, 1 (€, 5 (T%H4)), 1)

= D(A}”) € Nl
(4.113)

69



= ri Mrllfz (7%(‘1’2?(1))(1‘)] + [n—lj\}ﬁ(z} (R¢(@Z’,iﬁ2x{l1,o}))(x)}

—(0,l,i i
=Y i 2 (Re®) o Ro(E") 0 RH(X) ) () (4.114)

—(0,—1,i i
=3 0 N (Ro(F) o Ry(EUL o) © Re(XP40)) (2)

This, (4.113), (4.91), Lemma 3.2.2, Lemma 3.3.2 demonstrate for all § € ©, x € R? that

D(®)) = D(Pla)(AY")aca) ® Ty ja))

= (4 CDuAG), S Da(AL), ., X Du, (A9, E DL, (AD) (415
ac€A acA acA acA

- (d, |A[D1(A%2), [AD; (A%), ..., |ADL, 1 (A%%), \A|) € NEn+1

and
(Re(29)) (2) = (R (Paj(A%")aca) @ Ta ) () = (R¢ (P|A|((Af{a)aeA))> x
4116
= ((RoA2) @) _ = (U@)(@)  =utl(x) R4

This and induction prove items (i) to (iii). Moreover, note that (4.89), (4.92), the fact that for
all j,k € N it holds that £(%j ;) = 1, Lemma 3.2.2, item (iii) in Lemma 3.2.7, Definition 3.3.3,
Corollary 3.3.4, and the induction hypothesis yield for all # € ©, 1 € NN [1,n — 1], that

LEH=L(E) =1 (4.117)
and
L(E]) = LE]) = L(Pay(Ia, ) @ Ty2) = L(Po5(T4, D))
= L(P2(Emaxie1a),c(@0) 1, 1a): Emaxt £(12), L0011 4 (©7)))

(4.118)
= max{L(Iy), £(®))} = max{2, L(D))}
< max{2,I(L(F) + LX) - 1)+ 1} = |(L(F) + £(X?) — 1) + 1.
This ensures for all § € ©, 1 € Ng N [0,n — 1] that
L(E) = LE)) <U(LEF)+ LX) —1) +1. (4.119)
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This, (4.97), (4.115), and Lemma 3.2.2 establish for all § € © that
£(¢fl) =Ly

= max_ £,
7€{0,1}

=0 0
le{off’lai{l 1, E(F s —max{l—j,0} * X@)
j€{0,1}
— 0
= comax | [COF) + LXD) + L o)) — 2] (4.120)
7€{0,1}
<, omax [L(F) + £(X%) — 24+ max{l — 5,0} (L(F) + £(X}) — 1) + 1]
€0,1,....n—15%,
je{o,1}
=LF)+L(X)) -2+ (n-1)(LF)+L(X))-1)+1
<n(L(F)+ LX) -1) + 1.
This and induction prove item (iv). Next, observe that (4.106), (4.110), (4.113), and item (ii)
in Lemma 3.2.8 demonstrate for all § € ©, a € A that

ID(AL] = ID(AL)] < [D(EL, 590N + [D(E o2 )]
< max {|D@), | DT} + max {|D@)], [DT)|}

SmaX{ zID w°“@>>|}+max{ ZID \P‘”"*))I}
gmax{ zmax{a |p( 00@|}}+max{ zmax{a | D( 0’1"”’“|}}

< nilmax{b, |D(\IJ?L’7(;@ |} + Z max {, |D \Ilo’l’@ |}

< Z maX{D M™ lmax{d |D FoHl oXO |}}
(4.121)
+ EO max {0, M" ' max {d, |D(F e ), ;1 0y * X%)|}}

—1
< nz M"  max {0, |[D(F e =) ¢ X?)|}
=0

n—1
+ ZZO M max {0, |D(F ¢ E0,,. 11 1.0y * X0)|}
n—1
< l;)M”_l max {9, |D(F)|, |D(X2)]. [IPE)|}
n—1
+ ZZOM"J max {0, |D(F)|, [D(XO) |, | P10}
Furthermore, note that the fact that for all j,k € N it holds that D(% ;) = (k, jk), (4.89),

(4.92), Lemma 3.2.2, Lemma 3.3.2, and Definition 3.3.3 ensure for all | € NN [1,n — 1] that
ID(EY)| = d+ |A] <od+0]A| + |D(@f)] and

| DE)] = |D(Pos (1, D7) 0 T2 |
< max{2d, | D(Py(La, 1)) | }
< max{zd, | DEmaxiea, @)y, L) | + | PEmaxtea) e, (q)?))l} (4.122)
< max{2d, dd + max{0d|A|, |D(2Y) 1}}
= 0d + max{0|A|, | D(@))|} < od +0|A| + | D(2))].
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This implies for all I € Ng N [0,n — 1] that |D(E?)| < od + 2|A| + |D(P?)]. Combining this,
(4.121), the assumption that M > 2, and the induction hypothesis yields that

n—1
D24 < 5 4t max o, [DE)] 1P| IDED])

n—1
+ IEOMH_Z max {D, ID(F)Ia ID(X&)I, |D(E?nax{l—1,0})|}
n—1
<Y M max {0, |DE)], | DX)]. 0d + 0] 4] + | D(@) |}
=0

n—1
+ lEOMnil max {aa ID(F)Iv ID<X[0),)I7Dd+ O‘A’ + |D(q)g1ax{lfl,0})|}
n—1
< S M [max {IDE)], 1DX2)],0d + 0[]} + [D@))]]
=0

n—1
+ l;]M”_l [max {|D(F)], |D(X0)],0d +0|Al} + | D(®),0xi-1.01)|]

= e[S [ (D) + [P0

<e :E;:M”‘l} + E;: M”—l(4A|M)l] 4 E;: M"‘l(4|A]M)maX{l_LO}H (4.123)

—¢ _Mf‘ff_‘f + M E;:(ZLAI)Z] M7 M [§(4|A|)Z_IH

ATA|—T A1

< ¢|3aam 4 pm A= +Mn—1<4|A|>”—11]

_ APt -1, 1 @Apri-l
=cM" [34— 1[A|—1 + a7 4]A]-1 }

4| A" 4 AN~ | 3(4|A]-1)—2
SCM"[EL|A|1+(4|A1 + 4|J1|,1 ]

n 1 3(4|A|—-1)—2
= (4| AIM)" | A= + qararay + (4|£1||>n<4|.31—1>]

ol a4 3(4]A|=1)—2
< c(4|A|M) 4\A\|(4||A|—1) + 4|(A|(4||A)—1)]

— (4] A" ;iﬁ';]‘;?l)} — (4] MY L.

Combining this and (4.91) demonstrates that
1D@9)] < 4] D(A%)] < c(4]A]M)". (4.124)

This and induction prove item (v). This, item (iv), and the fact that for all L € N, ¢ € N,
lo, 1, ..l € N with D(¢) = (lo, 11, .- .,1r) € N1 it holds that P(¢) = Sor_, I(le—1 + 1)
establish that

L(Y) 2
P@)) < S ID@)I(ID@)] +1) < 26(0))|D(@))| (4125)

<2[n(L(F) + L(X2) — 1) + 1]c*(4|A|M)*".

This and induction prove item (vi). Hence, items (i) to (vi) hold true. The proof of Lemma 4.2.4
is thus complete. ]
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4.3. ANN Approximations for Functional Fixed-Point Equations

In this section, we establish ANN approximation results for solutions of functional fixed-
point equations of the form (1.3). To this end, we combine the representation of the MLFP
scheme by means of ANNS in Section 4.2 to prove in Subsection 4.3.1 the main contribution
of this chapter, Theorem 4.3.1, which establishes ANN approximation results for solutions
of functional fixed-point equations with general activation functions. In Subsection 4.3.2,
we specialize these ANN approximation results to specific activation functions and one-step
transitions. Finally, in Subsection 4.3.3, the results of Subsection 4.3.2 are specialized to the
case of Bellman equations.

4.3.1. ANN Approximations for Functional Fixed-Point Equations with General
Activation Functions

Theorem 4.3.1. Let © = U,enZ"™, let A be a nonempty finite set, let (2, F,P) be a probability
space, let ¢ € [1,00), for every d € N let A\g,ng, Kgq, Lq € (0,00), for every d € N, € € (0,1] let
lae € (0,00), assume supgey AaLa < 1, supgen Nala < 1, SUP(geyenx(0,1] Aalae < 1, for every
d €N let wy: R — (0,00) be measurable, for every d €N, x € (z1,...,24) € R? let |z] € R
satisfy || = max;eqy, . ay|wil, for every d € N let f4: R% x R4l — R be measurable, for every

d € N let /@Ela): R? x B(R?) — [0,1], a € A, be stochastic kernels, let ¢ € A, let @ € Q, let
¢ € C(R,R), let J € N satisfy R¢(J) = idr and L(J) = 2, let (Fae)(geenxo1] S N satisfy
foralld €N, e € N that Ry(Fg.) € C(RTIALR), et Xfl;g: Q—=N,0c0,dcN, ec(0,1],
a € A, satisfy for all € ©,d e N, e € (0,1], a € A, w € Q that D(X Q’Z( ) = D(ng(w))
and T\’,¢(Xo’a(w)) € C(RY,RY), for every d € N, e € (0,1] let pfi) R? x B(RY) — [0,1],
a € A, satisfy for all € ©,d €N, e € (0,1], z € R, a € A, Y € B(R?) that p(a)(:v Y) =

P[(R¢(Xfl:))( ) € Y], for everyd € N, e € (0,1] let (]: .)oco be independent sub-o-algebras
of F, assume for all d € N, e € (0,1] that (Rg(X ds))aéA RY x Q — (RHYA 9 € 0,
are i.i.d. random fields, assume for all 6 € ©, d € N, ¢ € (0,1] that (Rd,(XZ;))aEA is

(B(RY) ®]-_376)/8((]1@)|A|)-mea5umble, assume for all d € N, € € (0,1] that max{Ag, K4} < ¢d*
and

max{L(Faz), L(Xg2 @), IDFae)|, | DXL @))|} < cde™ (4.126)

assume for alld €N, ¢ € (0,1], x,y € R4, r;s € R € A that

[(Rs(Fap))(z,7) — falz,r)| < eedwa(z)l,  Wa(pl (), 65 (2, ) < ecd rog(@)],
(4.127)

[fa(w,r) = fa(z, 9)| < Lamax|r(b) = s@)l,  |fale,r) = faly,7)| < Kallz -y,

|(Rg(Fae))(@,7) — (Re(Fae)) (@, s)| < lae Igleajdr(b) —s(b)|, and (4.128)

Wd(ﬁgl)(m, 9, /i((ia)(y, D) < nallz =yl

assume for alld € N, € € (0,1], a € A that

sup [104(z)| ! / s (z, dy) < and  sup [ala)|! / 11, dy) < oo,
reRd z€RE
(4.129)
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assume for alld €N, x € R?, € € (0,1], a € A that

1/2
([ manPoean) < ndwata
e (4.130)

2 (2 G
( Rd\(%(Fd,e))(y, 0)] pd,e(x,dy)> < edf|og(x)),

/ w0a(y)) (2, dy) < Adlwa(z)], and  sup |md<z>r—1/ a5, 0) 62 (2, dy) < oo,
Rd ZGRd, Rd
be A

(4.131)
Then there ezists ¢ € R such that for every d € N, e € (0,1] and every probability measure
p: B(RY) — [0,1] with (fRd\md(x)Fu(dx))l/Q < ¢d® it holds that

(i) there exists a unique measurable u: RY — RIAl which satisfies for all z € RY, a € A that
Sup. pyesix Alwa(2)| M (u(2))(0)] < 00, fpal faly, uly)) Iy (. dy) < o0, and
(w(e))(a) = | faly, ul))rg (@, dy) (4.132)
and

(i) there exists U € N which satisfies that H(¥) > 0, P(¥) < cd®°, Ry(¥) € C(RL, RN,

and

1/2
([ Jute) - Rotwp@)lPutan)) <. (1,133

Proof of Theorem 4.3.1. Throughout this proof let 0 € N satisfy D(J) = (1,0,1), let R € R
satisfy R = max{c,0(1 + |A|)}, let M € NN [2,00) satisfy

2
14 (su Adl 21A| —1
M> ( P(d,e)eNx(0,1] Nd ) (2|A| ) ’ (4.134)
1- (SUP(d@)ENX(OJ} Adla,e)
let g e, vae € [0,00), d € N, e € (0,1], satisty for all d € N, ¢ € (0,1] that
Aded,a(1+|A|M*1/2>+M’1/2+\/ (Mata,e (1A Y2) 1M Y2) a2 0ty (1 A1)
g e = 3 and
_3 c |Ale
Ve = 3 MAX\ T2X,7,2 0 TARala+1 |
(4.135)

let o,y € [0, 00] satisfy & = sup(qc)enx(0,1] ¥d,e a0d Y = SUP(q c)enx (0,1] Vd.es let 72 (0, 1] — NU
{+00} satisfy for all € € (0, 1] that 72(¢) = min({n € N : ya™ < e}U{+0o0}). First, observe that
the assumption that sup(gcyenx(0,1) Adlae < 1 and (4.134) ensure that a € [M~21). Next,
note that the assumption that supg cyenx (0,1] Aafa.e < 1 and the assumption that ¢ € [1,00)
imply that v € [3/2,00). This and the fact that a € (0, 1) show for all € € (0, 1] that »(e) € N.
Furthermore, let Vi&n: RIxQ—RALIecO, deN, ee (0,1], n € Ny satisfy for all § € O,
deN,e€(0,1],n € Ny, x € R% a € A that

(Vo) (@
= ZZO e [MZ | [(Ro(Fae)) (Ro(XLD)) (), VT (Ro(XTD) @) (4.136)

— In(l) <R¢(Fd7€)> <(R¢>(X£ﬁél’i)7a)) (), Vc(z,eé;i;ii{zq,o} (Ro(X) (x)))]] :
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Note that the assumption that for all d € N it holds that )\de < 1, the assumption that
for all d € N it holds that sup, q)erdxalwa(®)|~ gal fa(y, 0 (a) (x,dy) < oo, the assumption
that for all d € N, z € R% a € A it holds that fRd|md )\/{Ela)(x,dy) < Ag|wg(z)], and
Lemma 2.1.2 (applied for every d € N with ¢ ~ A\g, L ~ Ly, (X, X) ~ (RY B(RY)), A~ A,
(Fa)aca A (5§ )aca, f o fa, 0~ [R5 2 5 [A 3 a = wy(z) € (0,00)] € (0,00)4] in
the notation of Lemma 2.1.2) yield that for every d € N there exists a unique measurable
ug: R* — R4 which satisfies for all z € RY, a € A that Sup(z’b)eRdXA|md(2)\_1|(ud(z))(b)| <

00, fRdrfd@,ud(y))m;“)(x dy) < oo, and

/ Faly ua()s® (@, dy). (4.137)

This proves item (i). Next, observe that the assumptions that for all d € N, ¢ € (0,1] it

holds that A\glq. < 1, the assumptions that for all d € N, € € (0,1], z € R? a € A it
holds that ( [ga|a(y) |2pd€(ac dy))1/2 < Aafwg(z)] and (fpa|(Rg(Fae)) (v, ‘2/’2&5 (z,dy) ) /2 <
cdf|wg(x)|, and Lemma 2.1.2 (applied for every d €N, e € (0,1] w1th c NN, L~ ly,
(X, X) ~ (R BRY), A A A, (ka)aca (05 )aea, [ Ro(Fae), 0~ [RE > 205 [A 3
a — wy(z) € (0,00)] € (0,00)41] in the notation of Lemma 2.1.2) imply that for every d € N,
e € (0, 1] there exists a unique measurable v . : R? — R4l which satisfies for all z € R%, a € A

that Sup(. g)eraxl104(2)| | (vae(2)(B)] < 00, faul (Ro(Fa.2)) (1, vac(v))]py? (2, dy) < oo, and
(vae(@))(a) = / (R(Fa)) (9, vac())pl (x, dy). (4.138)

This and the assumption that for all # € ©,d € N, e € (0,1], z € R? a € A, Y € B(R?) it
holds that p(a)(:z:,Y) = P[(R¢(XSZ))(J:) €Y] ensure foralld € N, e € (0,1], z e R, a € A
that

(ace)@ = [ (RolFa)) 000062 2,0
= E|(Ro(Fae)) ((Ro(X32)) (@), vae ((Ro(X5D) @) )|

Moreover, observe that the triangle inequality demonstrates for all d,n € N, ¢ € (0,1], » € R?
that

(5 [maxl (@) — O, @) @)

(4.139)

< (B| (magluate) (@) = Cacte)@)] + gl ace)®) - (Ven@))]) ] )

< (B[maxlua) (@) ~ Gac@)@P]) + (B [max| (e (@) (@) = V8 @) @[]

1/
— maxl(ua(0)(@ - (vac(e))(0)] + (B [magl el @) = (e @] )
(4.140)

Hence, it holds for all d,n € N, € € (0,1], z € R? that
2
E | max| (ua(2))(@) = (Vi (2)) (@)|”]

a€A acA

0 2V Y
< (max|(ud( 2))(a) — (vae(x))(a)| + (E[max\ (vae(@))(@) = Vien(@))(a)] ]) ) (4.141)
2

1/2
_ E |max, vg.(x))(a % a 2
md(xp(max(ud(x))(a) (vd,g<x>><a>+< [maxaca| (v () (@)~ (Vi .n(@)) @) }) )

acA [roq ()] [woq(z)[?
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Furthermore, note that the assumptions that for all d € N, € € (0,1], z,y € R?, 7,5 € R4l
it holds that |fy(z,7) — fa(z,s)| < Lgmaxpea|r(b) — s(b)|, |falz,r) — faly, )| < Kqllz — vyl
[(Ro(Fao)) (2, 7) — (Re(Fa)) (w,5)| < lae maxpea|r(b) — s(b)], and Wa(s\ (2, ), £ (y, ) <
nallzr — ||, the assumption that for all d € N, ¢ € (0,1], z € R% a € A it holds that
(Jpa|(Re(Fae)) (v, 0)}2p£l?2($,dy))1/2 < edfwg(x)|, (4.137), (4.139), and item (ii) in Proposi-
tion 4.1.8 (applied for every d € N, e € (0,1] with A ™ A, n A ng, ¢ N Ag, K ™ Ky, L1 D g e,

Ly A L, w A~ wa, fi o Re(Fae), foo fay (5 )aca o (07D aca, (55)aca o (55 )aca,

Ul N Vge, U2 ¥ Ug In the notation of Proposition 4.1.8) yield for all d € N, € € (0,1] that

|(va,c (2)) (@)= (ua())(a)] Mg |(Ro(Fa.c))(y,r)—Faly.r)]
sup . < ot sup
(z,0)eRIx A a@) - Aalmintladac) (y,r)EREXRIA| Ira(w)] (4.142)
K Wa(p) (v,).68 (4,7)
+ Tl (%l Lyybfgﬂg,x L P '

Next, note that the assumption that for all d € N, € € (0, 1] it holds that A\glq. < 1, the as-
sumption that for all d € N, e € (0,1], = € R%, a € A it holds that ( f[wa(y)|?e{ (x, dy))"? <
Aalrog(@)] and (faal (Re(Fae))(y,0)[2p5 (x, dy))/? < cd|rog(@)], the fact that for all d € N,
e € (0,1] it holds that Sup(m’a)GRdXAhUd(l')|_1‘(Ud,5(.’13))(a)’ < 00, the assumption that for all
deN,ee (0,1, z € R rs € RA it holds that [(Rg(Fae))(z,7) — (Ry(Fae))(z,s)| <
lq . maxpea|r(b) — s(b)], (4.139), and Lemma 2.1.4 (applied for every d € N, ¢ € (0, 1] with
cf A edy ey D Agy Lo Ly, (X, X) A (REB(RY), (Q,F,P) A (Q,F,P), A A A,
XA (RAXS:?))GEA, fARsFae), 0[RSz [ADar wy(z) € (0,00)] € (0, 00) 1411,
v ¥\ Vg in the notation of Lemma 2.1.4) prove that for all d € N, € € (0, 1] it holds that

|(vac(2)) (@) e
Sub T S 1 and
($,G)ER‘1><A ‘md( )| 1 )‘ded,g
' (4.143)
(E[maxbeA‘(U(i,a((R¢(Xg:Z))(a¢))>(b)’2])/2 e
Sllp ‘md(l')l = liAded,g‘
(CE,G)ERdXA

Combining this, the assumption that for all d € N, ¢ € (0,1], z € R? @ € A it holds that

(fRdlmd(y)FPEZa)(ﬂ%dy))1/2 < Ad|wg(z)| and (fRdI(RMFd,a))(ya0)|2P((fg)($,dy))l/2 < odf|g(z)|,
the assumption that for all d € N, € € (0,1], z € R%, r, s € R it holds that

(Ro(Fae))(@,7) = (Rg(Fae))(@, )| < e maxlr(b) — s(b)], (4.144)

(4.139), and Proposition 2.2.8 (applied for every d € N, ¢ € (0,1] with M ~ M, © ~ O,

(X, %) ~ (RLBRY), A A A, w A wg, [ Ry(Fae), v 0 vae, (Fpco o (FJ)oco,
97

(X%)pco N (Ro(XgD))aca)oco, (Vi) omeoxny O Vien)@mecoxty ¢ O Yde o O Ad,

L A lge, cp ~oed', ey N 1}%215

deN,ec (0,1, n €N, z € R that

in the notation of Proposition 2.2.8) demonstrates for all

5 < dvgeoy. < dyal. (4.145)
[wa(x)]

(E[maxaemd,s@))(a) ~ (V. (@)(@)P] )1/ 2

This, (4.141), and (4.142), ensure for every d,n € N, ¢ € (0, 1] and every probability measure
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o B(RY) — [0,1] with (fga|wa(z)|?u(dz))”? < cd that

([ Blmsliuten - 04.,@)@Pue )

< (dan + A { sup |<R¢<Fd,g))(w)—fd(y,rﬂ}
< 1-Ag(min{Lg,lq.}) (y.r) ERIXRIA] o (y)]

(b) ®) 1z
K Wa (pd,g(yw)ﬁd (yw)) 9
+ Tk (8t [ “ b)S;dexA ()] y a(z)|"p(dz) (4.146)

< (deyan + By { sup |<R¢<Fd,5))(y,r>fd(w)q
< 1=Ag(min{Lq,la,c }) (yr) CRAXEIA o (y)]

K Wq (pgfl(yf),n&b)(yr)) .
+ ComaL) (=) Ly L A ed".

Combining this, the assumption that ¢ € [1,00), the assumptions that for all d € N, ¢ €
(0,1], z € R% a € A, r € R it holds that |(Ry(Fae))(x,7) — fa(z,r)| < ecd|rog(x)| and

Wd(pgﬁ (z,-), Héa) (z,+)) < eed|wg(x)|, and the assumption that for all d € N it holds that
max{A\g, K4} < c¢d® establishes for every d € N, §,¢ € (0,1] and every probability measure
p: B(RY) — [0,1] with (fRd|md(:z:)|2u(d:L‘))l/2 < cd® that

( /R B [max| (a(@)(@) — (Vi (@) <a>|2}u<dx>)l/2

Scdc<dcwn((s) N A [ sup |(R¢(Fd,a>><y,r)—fd(y,r>|]
1—-Ag(min{Lqg,lq,c}) (y:r)eRIxRIA| o (y)]

Wa (o ()R8 (5, } ) (4.147)

K
+ Tl (2L Ly S r0a ()]

)ERI X A

N ¢ ec2d?¢ ec2d2¢
< od (d 0+ 1=Ag(min{Lg,lq,c}) + (1—77de)(1—>\de))

373
< cd C<(5 + 1*>\d(min€{Ld,4d,s}) T (1*17de)€(1*>\de))’
This and the fact that forallk € N, z = (1, ..., z) € RF it holds that ||z| < k"2 maXie(1,... k}|Til

ensure for every d € N, § € (0,1] and every probability measure pu: B(R?) — [0,1] with
(Jpalroa(z)|*u(dz))'/* < ed* that

</Rd E“m(x) = Visn() (l’)HQ} > i

<l ( [ 8wl uae)(@) = (Vg <x>)<a>\2}u<dw>)l/2

a€A (4.148)

< 5|A|1/2C3d3c

1 1
(1 T 1-Ag(min{Lg,lq,s}) t (1=naLlq)(1—AqLa)

1 1
< 6|A 1/2c3d3°<1 + + )
- | ’ 1-— )\de (1 — T]de)(l — )\de)

Throughout the remainder of the proof let (5d:5)(d )enx(0,1] S (0,00) satisty for all d € N,
e € (0,1] that

e 1 1 -1
04, = 1 . 4.149
de \A|1/2c3d3c< +(1—Ade)+(1—/\de)(1—77de)> (4.149)
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Note that the assumptions that for all d € N it holds that A\jL; < 1 and ngLg < 1, the
assumption that A is nonempty, and the assumption that ¢ > 1 ensure that for all d € N,
e € (0,1] it holds that dq. € (0,1]. Combining this with (4.148) demonstrates for every d € N,
e € (0,1] and every probability measure p: B(R?) — [0,1] with ([pa|wa(2)>p(dz))"? < cdf

that
/ E|[ua(z) = V35 (@)]*] uaz)
Rd 5 d,Evﬂ(éd,E)

2
1/2 3 53 1 1 2
< <5d,5|A’ /2¢3d c<1 LR ES Wi (1—nde)(1—Ade))) s €

This and Fubini’s theorem establish for every d € N, ¢ € (0, 1] and every probability measure
p: B(R?) — [0,1] with (fRd\md(a:)lzﬂ(dx))l/Q < ¢d that

[/ HUd Vd6d€, 5da H H dx]
B /]Rd [Hud Vg,éd,s,n(ad,e)(w)Hﬂu(dx < g2

Hence, for every d € N, e € (0,1] and every probability measure p: B(R?) — [0, 1] with
(fRd|md(x)|2u(dx))l/2 < cdf there exists wg., € €2, which is assumed to be fixed for the
remainder of this proof, such that

J.

Next, observe that Lemma 4.2.4 (applied for every d € N, ¢ € (0,1], w € Q with d » d,

VAW MAM, 0N, AnA ana ¢ Iy, FaFg, (Xg)(aa)e@xAﬂ
0, . .

(X2 (@) 0,0)c0x A5 UD) 9.m)coxny A (Vi ., (@) (@.m)coxn, in the notation of Lemma 4.2.4)

establishes that for all d € N, ¢ € (0,1], w € Q there exists (I)dsn( w) €N, 0 €O, neNjsuch
that

(4.150)

(4.151)

2
Ua(®) = Vit (g (@ o) | 1) < e (4.152)

(I) it holds for all # € ©, n € Ny that Rg(®f ., (w)) € C(RY, R,

(I) it holds for all § € ©, n € Ny, x € R? that (R¢(®gan( ) (x) = V3767n(a;,w),
(III) it holds for all # € ©, n € Ny that D(P dsn(w)) D(@gen( ),
(IV) it holds for all § € ©, n € Ny that £(®Y den(W)) < n(ﬁ(Fdﬁ) + E(Xg:?(w)) — 1) +1,
(V) it holds for all § € ©, n € Ny that

|D(®),., ()| < 2max{|DFa )], [P @), 0d + 0l A AAPL,  (4.153)
and

(VI) it holds for all 8 € ©, n € Ny that

P(8] (@) < 2(n(L(Fae) + L(Xg? () = 1) +1)

(4.154)
(2max{|D(Fac)|, [DXGE (@)], 0d + 0| A[})* (4] 4| M)

For every d € N, ¢ € (0, 1] and every probability measure p: B(R?) — [0, 1] with (fRd\t’od(av)\Q,u(d:c))l/2 <
cd® let Wy, ,, € N satisfy that

Vaen =P, (o) W) (4.155)
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Combining this, (4.152), and items (I) and (II) demonstrates for every d € N, ¢ € (0,1], y € R,
b € A and every probability measure z: B(R?) — [0,1] with ([ga|wa(z)|?u(dz))”? < cd® that
R(Zﬁ(\pd,s,u) € C(Rd’RlA‘)a ((R¢(\I’d,e,u))(y))(b) = (Vg&d’&n(&dﬁ)(yawd,é‘,u)) (b)a and

( / lug(x R¢<\Pdg,u))(x)HQu(dx)j/Z (4.156)

1/2
< ([ Jua0) = Vg sy osineslPuta)) - <

This establishes (4.133). Furthermore, note that (4.155), item (VI), the fact that for all
€ (0,1] it holds that 7(¢) € N, and the assumption that for all € ©, d € N, ¢ € (0, 1],
a € A, w e Q it holds that D(XZ:g(w)) D(ng( )) yield that for every d € N, € € (0,1] and

every probability measure p: B(R?) — [0, 1] with ( [pa|rq(z)[*u (dz))”? < ¢d it holds that

da,u 2(77/ 6d5 Fd5d5) + ‘C(ng; (7)) - 1) + 1)
- (2max{| D(Fyy,.) |, | DXG5, @)],0d + ] A[})*(4] A M) (0e)
< 8(max{|D(Fag,.)|, |D(XG5, @)|.2d+2]4]})*

(4.157)
)
(L(Fas,.) + LOXg5, (@)))72(0ae) (4] A[M ) O0e),
Next, observe that for all d € N it holds that d9d+0|A| < (0+9|A|)d < Rd. This, the assumption
that max{c,0} > 1, the assumption that A is nonempty, and the assumptlon that for all d € N,
e € (0,1] it holds that max{L(Fq.), L(X3Z @), |[D(Fae)], |DXGE @)} < cd'e™* assure
that for all d € N, € € (0, 1] it holds that
@ O (— 2
(L(Fae)) + LXL @) (max{|D(Fq.)|, | DXL @))], 0d + 2] Al}) (4158)
< 2ed’e T (Rd'e)? < 28343 e

Moreover, note that [6, Lemma 3.15] (applied with m «~ 1, a ~ a, 8~ (4]A|M)?, k1 A 7,
ko2 N\ 1, (en)nen O (((4]A\M)2)")neN, (en)nen O (Y@ )nen, N v 72 in the notation of [6,
Lemma 3.15]) and the fact that v € [3/2,00) yield for all € € (0,1] that

o 72(€) 9 2In(4|A|M) N _ 2In(4|A|M)
((4|A|M) ) < (4|A|M) Inax{l,y In(1/a) }5 In(Y/a)
(4.159)

2In(4|A|M) _ 2In(4|A|M)

:(4\,4\]\/[)27 m(/a) g W(Ya)

Furthermore, observe that the fact that for all ¢ € (0,1] it holds that 7(¢) = min{n € N :

ya™ < e} implies for all € € (0,1] with 7(¢) € NN [2,00) that yo*(¥)~1 > ¢. Hence, it holds

for all ¢ € (0,1] with 7(¢) € NN [2,00) that 7(c) < hl(gl;l()f/tl)w + 1. This, the fact that
€ (0,1), and the fact that v € [3/2, 00) establish that for all € € (0, 1] it holds that

o (S2p051)

Combining this, (4.157), (4.158), and (4.159) ensures for every d € N, ¢ € (0, 1] and every
probability measure p: B(R?) — [0,1] with ([ga|wa(z)|?u(dz))”? < cd that

2In(4|A|M) _ 2In(4[A[M)

In(Yao)+In(y) + 1Y\ _ T e (Vo
(/ ) (’7) >5d’;(4|A‘M)27 In(1/a) 5d5 In(1/a)

In(1/a)
21n(4|A\M))

21n(4|A|M) ln(l/ ) + 111( ) (1+3 + T
- 3 2, In(a) o v 3c n(1/a)
25683 (| A| M)y ( HON )d 50,

)

P(Vgep) < 16ﬁ3d3C5;§‘<
(4.161)
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Moreover, observe the assumption that sup ey Aalq < 1, the assumption that sup ey 7aLlq <
1, and (4.149) establish for all d € N, ¢ € (0, 1] that

1 3|A['/2¢3 3c_—1
6d5 — (I—supyen AuLlau)(1— buPueNﬁuLu)d ‘e (4162)

Combining this with (4.161) demonstrates for every d € N, ¢ € (0, 1] and every probability
measure : B(RY) — [0, 1] with (fRd|md(:U)|2u(d:I;))1/2 < ¢d® that

P(Wae ) < 2568%(|A[M)>y 0] <n</ )+ In(y) + )

In(1/a)
In(4]A|M
3|AY2e3 (1+3‘+2 rllr(l(l/cj) ))d3c+3c(1+3c+72 l?r(lz(l\lﬁl\f\/l))
' <(1—SUPueN /\uLU)(l—SUPueN "7uLu))
2In(4]A|M)
. g‘(l“’c* i)
(4.163)
This proves item (ii). The proof of Theorem 4.3.1 is thus complete. O

4.3.2. ANN Approximations for Functional Fixed-Point Equations with Specific
Activation Functions and One-Step Transitions

Lemma 4.3.2. Letd,m € N, let n € [0,00), let (2, F,P) be a probability space, let &: Q& — R™
be measurable, let t;: R* x R™ — R?, i € {1,2}, be measurable, assume that for all z,y € R?,
p € R™ it holds that ||t (z,p) — t1(y,p)|| < nllz — yl|, let k;: RE x B(RY) — [0,1], i € {1,2},
satisfy for all i € {1,2}, x € RY, B € B(RY) that k;(x, B) = Plt;(z,£) € B], and assume for
all i € {1,2}, x € R? that E[||t;(z, )] < oo. Then

(i) it holds for all v € R? that
Walrr (2., o)) < [ la(op) = ol p) |0 € () (4.164
and

(ii) it holds for all x,y € R? that
Wa(k1(,-),51(y, ) < nllz —yll. (4.165)
Proof of Lemma 4.3.2. Let X;: R? x Q — R%, i € {1,2}, satisfy for all i € {1,2}, z € R?
that X¥ = t;(x,£). Note that the assumption that for all x € R?, i € {1,2} it holds that
E[||t;(z,€)|]] < oo ensures for all i € {1,2}, x € R? that s;(x,-) € Mgy. Observe that for all

i € {1,2}, z € R% it holds that X¥ ~ r;(z,-). Furthermore, it holds for all z € R? that
Po (X¥, X3 te Hd(m(a:, ), ka(,-)). This demonstrates for all z € R? that

Wil )ma(e) = ot ke yldey)
< [ Ix=yl(Po (X7 X5) ) (dx.y)
= [ 17 (@) = X5 () [Plds] (4.166)
= [ 102 £)) = to(o. ) [Pl

— [ Itp) — ) (Fo ) @),
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This proves item (i). Moreover, it holds for all #, y € R that Po(X{¥, X{)~! € My(k1(z,-), k1(y, ).
Combining this with the assumption that for all z,y € R? p € R™ it holds that ||t;(x,p) —
t1(y,p)|| < nllz — y|| yields for all z,y € R? that

Walma(e,)ra) = ot xeyldey)
vella(r1(2,)51(y,)) JRExRE
< [ @) - u@pl@Eos) @) (4167)
< nlle =yl
This proves item (ii). The proof of Lemma 4.3.2 is thus complete. OJ

Corollary 4.3.3. Let A be a nonempty finite set, let (2, F,P) be a probability space, let

€ [1,00), let v € {0,1}, let B € [0,00)\{1}, for every d € N let \g,nq, Kgq,Lq € (0,00),
for every d € N, ¢ € (0,1] let {3, € (0,00), assume supgey AaLd < 1, supgennala < 1,
SUP(g,e)enx (0,1 Mdlde < 1, for every d € N let wq: R? — (0,00) be measurable, for every
deN, z € (z1,...,2q9) € R? let || € R satisfy |z]| = maxX;e(1,...q}|zi|, for every d € N let
fa: R% x RIAI 5 R be measurable, for every d € N, a € A let téa): R24 — R? be measurable,
for every d € N let £5: Q — R? be measurable, let o € A, let ¢: R — R satisfy for all x € R
that ¢(z) = vIn(1 + exp(z)) + (1 — v) max{z, Bz}, let (Fae)(ae)enxo1] S N satisfy for all
d €N, e €N that Ry(Faz) € CRALR), let (1)) (4c wyenx(o11xa C N satisfy for all d € N,
e € (0,1, a € A that D)) = D((?)) and Ry(t)) € C(R*,R?), assume for all d € N,

N3

e € (0,1] that max{\g, K4} < c¢d® and
max{L(Fd,g), LED), | D). |D(t§;j;>)|} < ede, (4.168)

assume for alld € N, e € (0,1], z,y,p € R, r,s € R @ € A that

|(R¢(Fae)) (@, 7) — falz,r)| < ecd’|wa(z)],

4.169
[(Ro () (2, p) — t57 (@, p)|| < ecd’|wq(x)), (4.169)
alirsr) = fala, o) < Lamaagle(®) = 5O 1alor) = )| < Kl =yl
|[(Ro(Fae)) (@,1) = (Ro(Fae)) (@, 5)| < L max|r(b) = s(b)],  and (4.170)

|5 (. p) = 5 (0| < mallz =yl
assume for alld € N, e € (0,1], a € A that

sup [r0g(2)| B[t (@, €)l] <00 and  sup [wa(@)| T E[|| (Re(t5) (2, £4)]|] < oo,

z€R4 rcRd
(4.171)
assume for alld €N, z € R?, € € (0,1], a € A that
(@) 2]\
a
(2| wa(RotD)@0)[]) < Adwata
(4.172)

(5] Retmu) (Rt c0.0)f] ) < ot

E[Jma(t” (2, 60)[] < Malwale)l,  and  sup jwa(w)] E||faltg (v, €0, 0)[] < 00 )2

yER?
beA

Then there exists ¢ € R such that for every d € N, € € (0,1] and every probability measure
s B(RY) — [0, 1] with ([ga|wa(z)|?p(dz))? < cdt it holds that
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(i) there exists a unique measurable u: R — RIAl which satisfies for all x € RY, a € A that
SUD (- e al0a(2)| L ((2) (0)] < 00, B[ |fa(ti (@, €0), ult (@, 60))) || < o0, and

(u(@))(a) = B[ fa(ty (. &), ult (,€) (4.174)

and

(ii) there exists U € N which satisfies H(¥) > 0, P(¥) < cd’e™¢, Ry(¥) € C(RL,RIAN), and
12
([ Jute) - Ro(wp@)IPatan)) <. (4.175)

Proof of Corollary 4.3.3. Throughout this proof let © = U,cnZ", for every d € N let 53: Q—
R?, 0 € ©, bei.i.d. random variables, assume for all d € N, # € © that £; and fg are identically
distributed, for every d € N, § € © let FY = cr(fd) let @ € Q, let I,J € N satisfy

I= <<<_11> , (8)) ((1 ~1) 0)) € (R xR?) x (R"™2 xRY)  and  (4.176)

5=1{! =t (4.177)
V= 1+8)'®I :v=0, '

and let EZ: Q— N, 0ec0,decN, satisfy for every 8 € O, d € N, w € 2 that

=29(w) = ((IS’) : <§§(()w)>> e R¥xd R, (4.178)

First, observe that [1, Lemma 3.5] and |1, Lemma 3.8] ensure for all x € R that D(J) =
(1,2,1) € N? and (R4(J))(z) = 2. Next, note that (4.178) shows for all d € N, 6 € ©,
z € RY w e Q that D(EY(w)) = (d,2d) = D(EY®W)) € N2, Ry(EY(w)) € C(RL,R2), and
(Rs(E(w)))(z) = (z,&)(w)). This, the assumption that for all d € N, e € (0,1], a € A
it holds that D(t}”) = D(t(”)), the assumption that for all d € N, ¢ € (0,1] it holds that

max{ﬁ(tglg), D(tglg) e~ and Lemma 3.2.2 ensure for all € ©,d € N, e € (0,1], z €

RY, a € A, w € Q that D(t]) e=f(w)) = Dt} g._g(w» z(tg ) e=0(®)) = L))+ LEY®))

1= £, [P o =)@ >>| < max{|D<tsg | IDEY @)1} = D). Ro o=@)) €
C(Rd,Rd), and (R¢(t(a) o =f(w ) = (R t(a) ) x §d( w)). Hence, it holds for all 6 € O,

d € N, (0,1] € ¢ that 10[1az><;{£(td6 e =(w |D tde o =(w ))l} < ¢de¢. Moreover, observe
that the assumption that for all§ € ©, d € N it holds that F% = o(¢9) and the assumption that
for all d € N, € € (0,1], a € A it holds that R4( Ef;)) € C(R??,R?) demonstrate for all § € ©,
deN,ce (0,1, a€Athat R x Q> (z,0) = (Ry(ty)) (z,€5(w)) = (Ry(t] 0 Z4(w))) () €
R? is (B(R?) @ F9)/B(R%)-measurable. This implies for all § € ©, d € N, £ € (0,1] that
(R(b(tg’lg) o EZ))aGA R? x @ — (RHYM is (B(RY) @ F9)/B((R?)!4])-measurable. Next, note
that the assumption that for all d € N it holds that fd, 0 € O, are i.i.d. random variables
assures that for all d € N, ¢ € (0,1] it holds that (Re(t() ¢ Z9)),_,.
fields. Throughout the remainder of this proof let K,El ) R x BR?) — [0,1],d €N, a € A,
satisfy for all d € N, z € RY, a € A, B € B(R?) that «"(z, B) = P[t\" (2,¢9) € B, let
P REx BRY — [0,1], d € N, € € (0,1], a € A, satisfy for all d € N, ¢ € (0,1], z € RY,
a € A, B € B[RY) that pi)(z,B) = P[(Ry(t})))(x,€}) € B]. Note that for all d € N,

€ (0,1], a € A it holds that “((1) and p&ﬁ) are stochastic kernels. This and Lemma 4.3.2

f € O, are i.i.d. random
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(applied for every d € N, € € (0,1], a € A with d ™~ d, m ~d, n "~ ng, (Q,F,P)(Q,F,P),
EnE t(a) ta AR (t(a)) in the notation of Lemma 4.3.2) establishes that for all d € N,
z,y €RY € (0,1], a € A it holds that Wy(x (a)( ), (a)( y,)) < nallz — y| and

Wa(k( (2, ), o (x / 15 (@, p) — (Re(tS))) (@ )| (P o (€)7Y)(dp).  (4.179)

This and the assumption that for all d € N, ¢ € (0,1], z,p € R? @ € A it holds that
115 (2, p) — (Re(t) (2, p)) || < ecdt|rog(x)| implies for all d € N, z € RY, & € (0,1), a € A
that Wd(liga) (x,-), p&ag) (z,-)) < ecd|rog(x)|. Combining this with Theorem 4.3.1 (applied with

00, A4 (QLFP)AQFP), cac, (A4 Ka, La)aen  (Adsnds Ky La)aen
(ae)(de)enx(0,1] O (Lde)de)enx©01]  (Wa)den O (Wg)aen,  (fa)aen N (fa)den,
(H((ia))(d,a)eNxA A (’f[(za))(d,a)eNan (Pgl?g)(d,a)eNx(O,l}xA A (pfi(,lg))(d,a,a)eNx(O,l]xAv

ana, WG, oo, IAT, (Fac)aeen, 01 O Fae)(de)en, 01>
(XZ’,L;)(e,d,s,a)e@xNx(o,uxA 2 (tﬁfi © Z0) (0,d.6.0)cOXNX (0,1] x A>

(F4 ) 0.a.0)coxnix©,1] O Fo0.d.0)c0xnx(0,1] (4.180)
in the notation of Theorem 4.3.1) yields that there exists ¢ € R such that for every d € N,
e € (0,1] and every probability measure p: B(R?) — [0, 1] with ( [ga[rog(z)>p(dz))? < ed® it
holds that

(I) there exists a unique measurable ug: R? — RI4! which satisfies for all z € R?% a € A
that sup(. p)epax 4l0a(2)| 7 (ua(2)) (0)] < 00, fralfaly, wa(y))|ry” (@, dy) < oo, and
(wa@)(@ = | faly ualw))si(z,dy) (4.181)
and

(IT) there exists ¥y ., € N which satisfies H(Vqc ) > 0, P(Vgep) < cde™¢ Ry(Vaepn) €
C (R4, R, and

1/2
(/ e m@dw))(mumdw)) <. (4.1582)

Note that item (I) shows for alld € N, z € R?, a € A that E[‘fd( (z,£9), ud(t(a)(a@,ﬁg))) u <

oo and

(wa(@))(@) = B[ fa(t (2, €3), ualt (2, €0))) | (4.183)

This and the assumption that for all d € N it holds that &; and fg are identically distributed
prove item (i). Moreover, observe that item (II) establishes item (ii). The proof of Corol-
lary 4.3.3 is thus complete. O

4.3.3. ANN Approximations for Bellman Equations with Specific Activation
Functions and One-Step Transitions

Corollary 4.3.4. Let A be a nonempty finite set, let (2, F,P) be a probability space, let
v € {0,1}, let € [0,00)\{1}, let \,n,K,L € (0,00), assume Lmax{\,n} < 1, let ¢ €
[max{1,\, K},00), for every d € N, x € (x1,...,24) € R? let |z| € R satisfy |z| =
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maXie(1,... qy|vil, for every d € N let wy: RY — (0,00) and gg: R* — R be measur-

able, for every d € N, a € A let tfi) R — RY be measurable, for every d € N let
£q: Q — R? be measurable, let @ € A, let ¢: R — R satisfy for all x € R that ¢(x) =
vin(l +exp(z)) + (1 — v) max{z, B}, let (Gae)(ae)enx(o,1) S N satisfy for alld € N, e € N

that Rg(Gae) € C(RY,RIAN let (¢ Elas))(d@?a)ENX(O’l}xA C N satisfy for all d € N, £ € (0,1],

a € A that D(t, e )) =D(t (i)) and R¢(t(‘2) € C(R*,RY), assume that inf jen pera Wa(z) > v,
assume for all d €N, e e (0,1] that

max{ﬁ(Gd@), L), | DGy, [P |} < ede, (4.184)

assume for alld €N, € € (0,1], z,y,p € R?, a € A that

[((Ro(Gar)) (@) (@) — (9a(x)) ()| < ecd|wa(x)),
[(Rs () (2, p) — 52 (2, p)|| < eed[rog(x)],  and

maX{K_ [(9a(2)) (@) = (ga(w) (@), 0~ Y[£5" (x,p) —téa)(y,p)l{} < [lz - yll, (4.186)

assume for alld € N, € € (0,1], a € A that

(4.185)

sup [wa(z)| B[t (,60)|] <00 and  sup [wa(x)|E[]|(Re () (z, &q)]]] < oo,

z€RL zERE
(4.187)

assume for alld €N, x € R?, € € (0,1], a € A that

1/

(2| wa((RetD)@0)[]) < Awati,

s (4.188)
(2 ] ((Ra(Gao) (RetE) ) 0 ]} < (o,
(a) T )|, an su -1 00.

E|[wa(ty” (@ &0)) || < Awa(a)l,  and %@%md@)r (ga)0)] < (4189

Then there ezists ¢ € R such that for every d € N, ¢ € (0,1] and every probability measure
p: B(RY) — [0,1] with (fRd\md(m)Pu(dx))l/z < ¢d® it holds that

(i) there exists a unique measurable ¢: R — RIAl which satisfies for all z € RY, a € A that
Sup(- perix ala(2) |7 (2(2)(B)] < o0, E [maxpea| (2t (v, €4)(0)]| < o0, and

(#()(a) = (aae))e) + LE (15" 0, €0)) ) (4.190)
and

(i) there exists Q € N which satisfies H(Q) > 0, P(Q) < cd’c~¢, Ry(Q) € C(RL, R,

and

12
([ o)~ Rot@)@)Putan) ) <= (4.191)

Proof of Corollary 4.3.4. Throughout this proof let ¢ = max{L(c+31n(2)[logy(|A|)]), ¢(2|A|+
} let I,J € N satisfy

_ <(<_11> , (8)) ((1 1) o)) e (R xR?) x (R™2x R!)  and  (4.192)

I =1 (4.193)
1+8)t®l :v=0, '

J
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let I, € N, k € N, satisfy for all & € N that I, = P(J,3,...,J), for every d € N let
fa: REx RIAI 5 R satisfy for all z € R, r € Rl that fy(z,r) = Lmaxeea((g4())(a) +7(a)).
First, observe that [1, Lemma 3.5| and |1, Lemma 3.8] ensure for all z € R that D(J) =
(1,2,1) € N% and (R4(J))(z) = z. Next, note that Lemma 4.2.2 and Lemma 4.2.3 establish
that there exist My € N, § € (0, 1], such that for all z = (z1,...,24)),y € R4l 6§ € (0,1] it
holds that R,(Ms) € C(RIALR), £L(Ms) = [log,(|A|)] + 1, | D(Ms)] < 2|4,

|(R¢(Ms))(x) — max{zy, ..., 24} < 31In(2)[logy(|A])]ov, (4.194)

and

[(Ro(Ms))(2) = (Re(Ms))(y)| < [z -yl (4.195)

Throughout the remainder of this proof let (Fg.)(a,c)enx(0,1] € N satisfy foralld € N, € € (0,1]
that
Fd,E - L @ (M8 L4 6‘14‘,2 b P2,(H|A‘,H‘A|)(Gd,€7 ]I‘A|)) N (4196)

Next, observe that the assumption that A is nonernpty7 the assumption that for all d € N,
e € (0,1] it holds that max{L(Ggc), |D(Gae)|} < cde™, (4.194), (4.195), the fact that for all
k € N it holds that D(I;) = (k, 2k, k), the fact that for all n € N it holds that [logy(n)]+1 < n,
Lemma 3.2.2, Lemma 3.2.8, Corollary 3.3.4, and Lemma 3.4.5 assure for all d € N, ¢ € (0, 1],
z € R 7= (r(a))eea € R4 that

| |
N

Z(F (P (M a0 ap) (Gd757H|A|)) =d+[4],
O(Fqy ) OM.) =1, Ry(Fae) € CRI"MR),
L(Fge) = LIM:) + L(Sa)2) + L(Po1 41,4 (Gae: [1a)) —
[logy (JA])] + 1+ max{L(Ga,c), LLa)} — 1 < [A] + L(Gye) +1

(JA] +2)ede™ < (2|A| + 1)ede™ < ed®e™ 7,

max{ | D(M:)|, | D(Saj2) |- | P(Pe s 140 (Gaes T a) |}

max{|D(M:)|,2|A|,2|A] + | D(Gac)| }
2A| + | D(Gao)| < (21A] + 1)ede™ < cd®e7,
(Rg(Fae))(w,r) = L((R¢>(Ma) 0 R(S)a1,2) © R (Po,14 14 (Gae: [1a) ) (2, 7‘))

L((Ras(Me) o Ry (Sac)) ((Rqﬁ(deE))(w))) (4.198)
L

(4.197)

I/\ IN A

ID(Fd,e)I

r

((Ro(M2)) (Ro(Ga0))() + 7)),

and

(Ro(Fae))(z.7) = (Rg(Faz))(z, s)| < Lmax|r(a) — s(a)|. (4.199)

acA

Next, observe that for alld € N, z € R?, 7, s € Rl ¢ € (0,1] it holds that | fq(z,7)— f4(z,s)| <
Lmax,ea|r(a)—s(a)|. Moreover, note that the assumption that for alld € N, z,y € R? a € A
it holds that |(g4(z))(a) — (94(y))(a)] < K|jz — y|| implies for all d € N, z,y € R?, r € RI4
that

|[fa(@,) = fa(y,r)] < Lmax|(ga(z))(a) = (9a(y))(a)] < KL||z - y]. (4.200)

In addition, observe that the assumption that for all d € N, ¢ € (0,1], =z € R?, o € A it holds
that |((Re(Gae))(2))(a) — (ga())(a)| < ecd|wg(z)|, (4.194), (4.195), the fact that [4] > 1,
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the assumption that inf ey ,era W04(z) > v, and the triangle inequality establish for all d € N,
€ (0,1], z € RY, r € R4l that

|(Ro(Fae)) (w.r) = fale,r)]
< L(] (Rs(M)) (Ro(Gae))(@) +7) = (Rs(M.)) (ga() + )|
+(Ro(M:))(ga(@) + ) — max((ga(2)) (@) + r(a)]) (4.201)

(
L(1(R¢(Gae)) (@) = ga(x)| + 3In(2)[logs(|A])]ev)
< eL(ed [wg(x)[ 4 31n(2) [logy(|Al)][wa(x)])

< eLdf|wg(z)|(c + 3In(2)[logy (JA])]) < ecd”|wa(x)].

This and Corollary 4.3.3 (applied with

AnA (QFP)A(Q,FP), cne vav, BB,

(Ady s Ka, La)aen N (N0, KL, L)aen,  (Lae)(d,e)enx(0,1] > (L) (de)enx (0,1]5

(wg)aen N (Wa)aen,  (fa)aen N (fa)den, (4.202)
() @ayera O E ) @aennas  Eaen A Eaen, & N, ¢ é,
(

Fac)(de)enx©,1 O (Fae)de)enx o1 (f((fa))(d,e,a)eNx(og]xA 2 (t,(j?g)(d,s,a)eNx(o,l}xA

in the notation of Corollary 4.3.3) demonstrate that there exists ¢ € R such that for every
d € N, £ € (0,1] and every probability measure p: B(R?) — [0, 1] with ( [pa[roq(z)2pu(dz))? <
<d? it holds that

(I) there exists a unique measurable ug: R? — R4l which satisfies for all z € R%, o € A
that SuP(z,b)eRdxA|md(Z)|_l’(ud(z))(b” < 00,

E [max| (ga(t{” (@,€0))) () + (ua(t (,€0)) ()] < oo, (4.203)

and
(ua(@))(a) = LE |max( (ga(tf” (@,€0)) () + (ua(t (,€0) 1) ) | (4.204)

and

(II) there exists W4, , € N which satisfies H(W4.,) > 0, P(Vgep) < cde ¢, Ry(Waeu) €
C (R4, R4, and

1/2
(/ e Rqs(\vds,u))(x)\ﬁu(dx)) <e (4.205)

Note that the fact that ¢ < ¢ implies for every d € N and every probability measure
s BRY) — [0,1] with ([palroa(z)[2u(dx))? < ¢d® it holds that ( [pa|roa(z)2pu(dx))? < d?.
Throughout the remainder of this proof let ¢q: R — R d e N, satisfy for all d € N,
z € RY, a € A that (ga(x))(a) = (9a(2))(a) + (ua(2))(x), let (daz)(ac)enx(o S R sat-
isfy for all d € N, ¢ € (0,1] that 65 = e(1 + |A["2c2d*)7, let & = max{2|4],c,c},
and for every d € N, ¢ € (0,1] and every probability measure p: B(R?) — [0,1] with
(Jraltoa(@)u(d))? < cd let Qqe,p € N satisfy that Quep = Gag,, B, Yas,.u- Ob-
serve that for all d € N, ¢ € (0,1] it holds that dq. € (0,1]. Moreover, note that the
assumption that for all d € N it holds that g4 is measurable, the assumption that for all
d € N it holds that sup(xya)eRdXA|md(x)|_1|(gd(a:))(a)] < 00, and item (I) ensure that for all
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de N,z €R?% a € Ait holds that ¢4 is measurable, SUP y pyerdxAl0a(Y)|~H(ga(y)) ()] < oo,
E[maxsea|(7a(t] (z,0)) (0)]| < oo, and

(za(z))(a) = (gd(w))(a) + (ua(2))(x)
( (z,€a))) () + (ud(téa)(%ﬁd)))(b))] (4.206)

qalt wfd )()]

This proves item (i). Furthermore, note that Lemma 3.4.7 establishes for every d € N, ¢ €
(0,1], * € R a € A and every probability measure z: B(R?) — [0, 1] with (fRd\md(a:)lzﬂ(dx))l/Q <
cd that I(Qd,a,u) = I(Gd,éd,s) =d, O(Qd,a,u) = O(Gd,dd,e) = |4], R¢(Qd,a,u) € C(RdaR‘AI),

and (Rg(Qaen)) (@) = (Re(Gags,.)) () + (be(‘l’d,éd,s,u))@) € Rl This, the assumption

that for all d € N, € € (0,1], 2 € R%, a € A it holds that |(ga(z))(a) — (Rs(Gae))(2))(a)| <
ecd’|wg(z)], the fact that for allk € N,z = (21, ..., 2) € R¥ it holds that ||z|| < k"2 maXie(1,... k}|Til,
the triangle inequality, and item (II) yield for every d € N, ¢ € (0, 1] and every probability
measure : B(RY) — [0, 1] with (fRd|md($)|2p(dx))l/2 < ¢df that

gala) — (Ro(Que) (@) Puldn))
(L )

12
( / J94(0) ~ (Rl G Do) + i) — (Ro(Was, )0 )
1/
§</ |9a(2) = (Re(Gas,.) ($)H2M(d$)) (4.207)
12
+</ [ua(@) = (Ro(Vas.) (@H2M(dw)>

1/2
< daclalet( [ wa@)Putas)) 4 dae < dacla 4 1A < e

This proves (4.191). Moreover, observe that the assumption that 8 = max{2|A4|,r, c} the
assumption that for all d € N, € € (0,1] it holds that max{L(Gg.), | D(Gae)|} < cde™¢, and
item (IT) establish for every d € N, e € (0, 1] and every probability measure y: B(RY) — [O, 1]
with (fRd|md(3:)\2u(d:n))1/2 < ¢d® that

L(Qaep) < max{L(Gygs,.), L(Vas,. )} < max{edd, , cd6,} < Rdﬁég’f. (4.208)

and

[ D(Qace)| < |PELue )t (Gasa )| + |PE@aia (Ydsa.u)]
< max{| D), |P(Gas, )|} +max{| DT a)], |P(Yasy.n) |} (4:209)
< max{2|A[, ¢d*d,} + max{2|A[,cd0, T} < 2R8d%5 ;R
This, the assumption that for all d € N, ¢ € (0,1] it holds that §4. = (1 + |A["?¢2d*>)~!
and Lemma 3.1.3 demonstrate for every d € N, ¢ € (0,1] and every probability measure

s B(RY) — [0, 1] with ([pa|wa(z)?p(dz))"? < cd that

P(Quepr) < 2L(Que ) |D(Que)|” < 2875, 5 (28476, 1) = 8R3 AP (1 + | AP d*) 3R 3%
< 8ﬁ3d3ﬁ23ﬁ’A‘2ﬁc6ﬁd6cﬁ —38 8ﬁ+1ﬁ3|A’3ﬁ Gﬁd3ﬁ(1+2c) —3ﬁ (4'210)

This proves item (ii). The proof of Corollary 4.3.4 is thus complete. O
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Part II.

Monte Carlo and Deep Neural
Network Approximations of Elliptic
PDEs with Drift and Killing

In this part, we apply the common approximation strategy outlined in the general introduction
in Chapter 1 to elliptic PDEs with drift and killing on bounded domains.

While the Monte Carlo methods and the corresponding error analysis for approximating
expectations of the form (1.5) are presented in Chapter 5, the combination of these results
with the ANN calculus of Chapter 3 is conducted in Chapter 6.

Both Chapter 5 and Chapter 6 are based on the joint work [64] with T. Kruse.
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Chapter 5.

Walk-on-Spheres Monte Carlo Methods for
Elliptic PDEs with Drift and Killing

This chapter is based on Sections 2 to 4 of the joint work [64] with T. Kruse. While Part II
considers the numerical approximation of expectations of the form (1.5) by means of both
Monte Carlo and ANN approximation, this chapter addresses the Monte Carlo approximation
stage.

More precisely, this chapter considers the approximation of functions w: D — R,

T

w(w)—E[ho(rx,wBTz)HE[/oT hi(s,x + Bs)ds|,  a €D, (5.1)

where d € N = {1,2,...}, D C R? is open, bounded, and convex, hg,h1: [0,00) x D — R
are bounded and Lipschitz continuous, (2, F,P) is a probability space on which all appearing
random variables are defined, B = (By)e[0,00): 2 X [0,00) — R? is a d-dimensional standard
Brownian motion starting in 0, and 7%, € D, is the first exit time of the process x + B
from D, i.e., 7¥ = inf{t € [0,00): ©z + B; € 9D}, v € D. The approximation of expectations
of the form (5.1) is particularly relevant in the numerical solution of PDEs. Indeed, such
representations appear naturally in stochastic representations of solutions of linear elliptic
drift-diffusion PDEs on bounded domains of the following type (cf. (1.4)):

1
3 tr(co " D*u) + (b, Vu) —ru+ f =0 on D, (5.2)

u|8D =g on 0D,

where u: D — R is the unknown, ¢ € R b c R%, 7 € [0,00), f: D — R, and g: 9D — R
(see Section 5.1 for a precise derivation of the relation between (5.1) and (5.2)). The goal
of this chapter is to develop Monte Carlo schemes with error and complexity analyses for
expectations of the form (5.1), with a particular focus on high-dimensional situations.

Probabilistic approximation methods for elliptic boundary problems include in particular the
so-called Walk-on-Spheres algorithm, originally proposed in |74] to approximate the solution
of the Dirichlet problem (i.e., the special case of (5.2) with ¢ = v/2Idga, b=0, 7 =0, f = 0)
given by

(5.3)
u‘aD =g on 0D,

via Monte Carlo simulation. In particular, it allows to efficiently approximate the exit point of
Brownian motion from a bounded domain. Conceptually the Walk-on-Spheres algorithm works
as follows: At the current position z € D determine the largest sphere around x contained in
D. To obtain the next position, sample uniformly from this sphere. The key observation here
is that this new random position is indeed identically distributed to the location of first exit
of a Brownian motion started in x from said sphere. To obtain an approximation for the exit
point of Brownian motion from the entire domain, this procedure is repeated until the process
is within a prescribed distance to the boundary of the domain. In particular, the number
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of steps required to reach that location is in general random. In this original algorithm the
spheres from which the next point of the process is sampled exhibit maximal radii, i.e., the
radius of the sphere to be sampled from is given by the distance of the current position to the
boundary of the domain. Subsequent developments based on this algorithm cover methods for
more general elliptic boundary value problems (see, e.g., [21,67,94]).

Recently, there is also a growing interest in Monte Carlo approximations of elliptic PDEs
that include a drift component. Indeed, in the work [91] the Walk-on-Spheres algorithm is
extended to elliptic drift-diffusion equations by utilizing a von Mises-Fisher exit distribution
on the successive spheres. The article [92] introduces Monte Carlo methods for self-adjoint
elliptic PDEs with constant coefficients that estimate the solutions and its derivatives at
multiple points from one ensemble of trajectories. In [93|, the authors extend this global
approach to elliptic drift-diffusion equations.

To obtain global approximations for the drift-free Poisson problem (i.e., the special case of
(5.2) with ¢ = Idga, b =0, r = 0)

1
iAu +f=0 on D, (5.4)

u}aD =g on 0D,

the works [39] and [20] combine Walk-on-Spheres based Monte Carlo estimators with suitable
neural network representations and approximations. In particular, under suitable assumptions
these works construct ANNs that approximate the solution of (5.4) with a complexity that
only grows polynomially in both the inverse of the approximation accuracy! and the problem
dimension, thereby mitigating the curse of dimensionality.

Two features of the framework developed in [20] are particularly important for the devel-
opments of this chapter. First, it employs a modified version of the Walk-on-Spheres process
utilizing a specific class of modified distance functions as a substitute for the true distance
function in order to determine the radii of the successive spheres from which the successive
positions are sampled. Second, the framework admits a deterministic stopping criterion, inde-
pendent of the starting point of the Walk-on-Spheres process, in place of the random number
of steps used in the classical Walk-on-Spheres algorithm. Both the deterministic stopping rule
and the modified distance functions play an important role in the construction of the ANN
approximations, which will be developed for our setting in Chapter 6. Furthermore, the au-
thors of [20] work under an exterior ball condition on D rather than assuming convexity of
D.

Building on this framework, we analyze in this chapter Monte Carlo estimators for expecta-
tions of the form (5.1) and consequently of solutions of elliptic drift-diffusion equations of the
form (5.2). More precisely, we consider Monte Carlo estimators w: D x 2 — R satisfying for
x € D that

_ _ 1 - —T,0 T 1 M* Tt \2 T, — T, \2171 VX0 X, 7

w(z) =~ Z [hO(TM » Xap) + Esz(Xk—l) ha (Tk—1 + (X )V, X + T(Xk—l)yk)}

n -
=1

Here, the number n € N denotes the number of sample paths of the Walk-on-Spheres process,
the number M € N denotes the deterministic number of steps the employed Walk-on-Spheres
process undertakes, the function 7: D — R determines the radii of the successive spheres in the
generation of the Walk-on-Spheres process and is to be understood as a suitable substitute for
the true distance to the boundary of D. For the sample with index i € {1,...,n} the random
variables X(,..., X}/ denote the M steps of the Walk-on-Spheres process with start in

Xg " = g € D. The random variable 7_',? o corresponds to the physical time a Brownian motion

!The approximation error is measured in L?(D) in [39] and in L°°(D)in [20].
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started in the position X]f’_il needs to hit the boundary of the sphere with radius f(X]f’_il)

around X,ffl. The random variable (ka, Ykz) corresponds to the time and space occupation of
a Brownian motion with start in 0 inside the unit sphere.

The estimator in (5.5) extends the estimator introduced in [20] by incorporating the sampled
random times 7y;', € D, M € N, i € {1,...,n}. This additional time dependency appears
in stochastic representations of solutions of (5.2) as a compensation for the drift b and killing
r components (see Proposition 5.1.2 and Remark 5.1.3 and below).

To characterize appearing complexities (e.g., the sample complexity in this chapter, the num-
ber of parameters describing an ANN later in Chapter 6), we adopt the following terminology:
A real number ¢ € R is called an absolute constant, if ¢ does not depend on any variables or
parameters in the problem. Moreover, for quantities @, q1,...,¢q, € R, where n € N, we say
that @) depends only on q1,...,q, if Q) is an explicit function of the variables ¢1,..., g, and
@ has no other dependencies. In this case, this dependency is at most polynomial if there
exists an absolute constant ¢ € [0,00) such that @ < ¢(1 + |qi| + -+ + |gn])®. The main
contribution of this chapter establishes an error analysis for Monte Carlo approximations (5.5)
for expectations of the form (5.1) in the L>-sense (see Theorem 5.3.9 and Corollary 5.3.10
below). In particular, we demonstrate that for a prescribed approximation accuracy € € (0, 1)
the estimator (5.5) achieves E[sup,cplw(z) — w(x)|] < € under suitable assumptions on the
modified distance function 7 as well as with suitable choices of n, M € N. More specifically, n
and M can be chosen such that max{n, M} < cs79, where ¢ € [0,00) is an absolute constant
and ¢ € [0, 00) is a constant that depends only on sup, 1o o)xplhi(t; #)|; i € {0,1}, the Lip-
schitz constants of h;, i € {0,1}, the Lipschitz constant as well as a nondegeneracy constant?
of the modified distance 7, the diameter diam(D) of the domain, and the dimension d and
this dependency is at most polynomial. In particular, imposing that these problem features
grow at most polynomially with respect to the dimension d the Monte Carlo scheme indeed
overcomes the curse of dimensionality.

The remainder of this chapter is structured as follows. In Section 5.1 below we establish the
connection between functions of the form (5.1) and solutions of the PDE (5.2). In Section 5.2
we introduce the modified Walk-on-Spheres process and some of its important distributional
properties and we present a Walk-on-Spheres-based representation of the expectation (5.1).
In Section 5.3 we present the Monte Carlo estimator based on the Walk-on-Spheres process
established in Section 5.2 and provide our error analysis.

5.1. A Girsanov-Based Feynman-Kac Representation

In this section, we establish the connection between expectations of the form (5.1) and classical
solutions of the PDE (5.2) via suitable stochastic representations.

Unless otherwise specified, let d € N, 0 € R4 b e R? r € R, D C R? let f: D — R,
g: 0D — R. In the following remark, we recall sufficient conditions to establish existence and
uniqueness of a classical solution of the PDE (5.2) (see, e.g., [35, Chapter 6, Theorem 6.13|, |34,
Chapter 6, Theorem 2.4|).

Remark 5.1.1. Assume o is invertible, assume r > 0, assume that D C R? is open, connected,
bounded, and satisfies an exterior ball condition at every boundary point, assume that f is
uniformly a-Holder continuous, for some « € (0,1), and assume that g is continuous on 9D.
Then there exists a unique u € C°(D) N C?(D) that satisfies (5.2).

The next Proposition 5.1.2 gives rise to a stochastic representation of the solution of (5.2)
that is the base for the Monte Carlo estimates employed in subsequent section. We fix some
more notation. Unless otherwise specified, let (€2, F,P) be a probability space, let B: [0, c0) X

2For details, see Definition 5.2.3 and Corollary 5.3.10 below
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Q0 — R? be a standard Brownian motion, and let (Ft)efo,00) be the completed filtration
generated by B. For every z € D let

7% = inf{t € [0,00): x + 0B, € 0D}. (5.6)

Proposition 5.1.2. Assume that D is open, bounded, and connected, that f and g are con-
tinuous, that o is invertible, and that r > —%||o=1b||2. Let u € C°(D) N C%(D) be a solution
of (5.2). Then it holds for all x € D that

’LL(:ZI) —F e*(rJr%||0'—1bH2)7-Z+<0—1b,BTz)g(w + O'BTI)

+ / 6*(7'“1’%||O'_1bH2)S+<U_1b7BS>f(w _|_ UBS) dS . (57)
0

Proof. Let x € D. Note that It6’s formula implies for all ¢ € [0, 00) that

def(r+%||cr—1b||2)(t/\7-93)+<g_1b,BMTz) _ ]]_{t<7w}67(7"+%||a-—1b”2)t+(a—1b,Bt> (—r dt + <071b’ dBt>)
(5.8)

and
1
du(z + 0Biare) = Lperey ((Vu(z + 0By), 0 dBy) + 5 tr(oo ' D*u(x + 0 By)) dt). (5.9)

Combining this, the fact that for all £ € [0,00) it holds that Biarelyyerey = Bily<rey, and
the fact that u solves (5.2) with the product rule entails for all ¢ € [0, 00) that

d(6_(7"-1-%H071b||2)(t/\Tm)'*‘(U*lbvBtM””>u(x + O'Bt/\T”)>

= Lyageye CHRITINHETE ((Gu(e + 0By, 0 dBy) — f(z + 0 By) dt
—(b,Vu(z + oBy))dt + ru(z + 0 By) dt — ru(z + o By) dt + (b, Vu(z + o By)) dt

+ u(z 4+ oBy) (o~ 1b, dBt>) (5.10)
— ]l{t<7_x}€*(1”+%||0'71bH2)t+<0'71b,Bt><<O.Tvu(x +0By) + 0 "bu(z + 0 By),dBy)
— flx+0By) dt).
Written as integrals it holds for all ¢ € [0, 00) that
e—(r+%Hfflbll{‘))(t/\T””)+<0’1b,BmTz>u(x + 0Biare) — u(x)
- /OtATE e~ (3107 )5+ 0B £ 4 5B, ds (5.11)

tAT®
+ / e~ (rrallo™ bl)sH(o™"b.Bs) (u(x + 0Bs)o b + o' Vu(z + 0B,), dBy).
0

Next, let Tk, k € N, be a localizing sequence of stopping times for the local martingale
ATE —1712 -1

fOM e~ r+allo™ bINEHe™ 0B (4 (2 + 0 By)o'b + 0 Vu(z 4+ 0B;),dB;). This ensures for all

t €[0,00), k € N that

u(z) =E [6_(”%”01b2)(t/\7’““z)+<01b’Bt”k”z>U(x + 0 Binrare)

t/\‘rk/\ﬂ""”1 —1p)2 -1, B
+/ o= (5o b]2)s+(o 1, s>f(x+UBs)d8 . (5.12)
0
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This, the dominated convergence theorem, and the fact that u’ ap = 9 on 0D demonstrate
that

t—o00

. _ 1 —1p12 x -1 =
w(z) = lim E{e (45l 2 AT 0 8B ne)y (g 4 o By e
k—o0

t/\‘z'k/\ﬂ'g”1 1112 1
+/ o~ (r+3 o7 10]2)s+(o bvBS>f(:c+UBs)d3]
0

_E [e—w;na1b|2>ff+<olb,BTz>u($ 0B

) (5.13)
-
+ / 6_(T+%||U’1bH2)8+<"71b’BS>f($ + o Bjy) ds}
0
—E {e—(ména-lb|2>Tx+<o—1b737f>g(:c +0B;s)
+ /T e~ (3o 01?5+ ™0.Bs) £ (1 4 5 B,) dS]
0
This completes the proof. U

In the following remark, we informally derive another stochastic representation of the solu-
tion u of (5.2) based on the Feynman-Kac representation and establish a connection to the
representation (5.7) as well as reason why the representation (5.7) is preferable for our work.

Remark 5.1.3. Let W: [0,00) x @ — R? be a standard Brownian motion on  under the
probability measure Q. For every z € R% let X7: [0,00) x Q — R% and 7: Q — [0, 00) satisfy
XF=x+bt+ oW, t €]0,00), and 7° = inf{t € [0,00)|X} € OD}. Then the Feynman-Kac
formula yields under appropriate assumptions for every z € R¢ that

=T

u(z) = B [e_ﬁzg(sz)—i— /0 " e f(Xg)ds]. (5.14)

In Section 5.2 and following, we employ the Walk-on-Spheres algorithm which is based on the
isotropy of Brownian motion. For this reason, representation (5.7), which employs exit times
of x + 0B, is more convenient than (5.14) which is based on the non-isotropic process X?.

Note that (5.7) can be derived from (5.14) via Girsanov’s theorem (see, e.g., [95, Ap-
pendix A.1] for a similar derivation). To this end, let K : [0,00) x Q — R%, L: [0,00) x Q — R,
and 7% : Q — [0,00], € RY, satisfy

K, =W, + o 1bt, t €10, 00),
Ly = e~(o7oWa—glo bl 4 2 10 o), (5.15)
Tie = inf{t € [0,00): z + 0K € 0D}, z € RY.

Note that for all ¢ € [0,00), z € R? we have X¥ = 2 + 0K}, Ly = e~(o T KO +3lloT bt anq

7% = 7. Then, Girsanov’s theorem (see, e.g., [61, Section 3.5, Theorem 5.1]) implies for every

T € [0,00) that K is a Brownian motion on (2, Fr, (Ft)ejo,r), Pr) with % = Ly. Bya
suitable limiting procedure we obtain a measure P, such that K is a Brownian motion under

Py, and it follows from (5.14) that for all # € R? it holds that

)

_ 1) ~—1712) 2 —1
() = BP [~ rHEIoT DT A b

g($ + O'K'rj”{)
N /TK 6*(T+%||U_1b||2)s+<g_1b’KS>f($ —+ O'Ks) ds]|. (516)
0

This exactly corresponds to (5.7).
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Remark 5.1.4. Under the assumption that o is invertible one can transform the elliptic PDE
(5.2) to one with isotropic Laplacian. Indeed, let v € C?(c~1D) satisfy

1

—Av+ (67D, Vv) —rv+ f(o) =0 ono 1D
380+ (718, 70) o+ f(o) 51
U‘a(ale) =g(o) on (¢~ D).

Then the function u(x) = v(oc~'z), € D, satisfies u € C?(D) and (5.2). For this reason
we focus attention on the case o = Id in the remainder of this article. A proof for this
transformation in the case b =0, r = 0 is given in [20, Lemma 2.1].

Remark 5.1.5. In the situation of Proposition 5.1.2 with ¢ = Id let hgy: [0,00) X D — R,
hi:[0,00) x D — R satisfy for all t € [0,00), x € D, y € D that

ho(t,z) = e*(”%”b”Z)tHbv@g(:c) and hi(t,y) = e*(”%Hb”2)t+<b’y>f(y). (5.18)

Then it holds for all x € D that

z

u(z) = e o) (E[how, &+ Bre)]+E [/OT hi(s,z + By) ds} ) (5.19)

Under the additional assumption that g is extendable to D and that both g and f are Lipschitz
on D, it holds that hg as in (5.18) is well-defined on [0, 00) x D and hg and h; are bounded and
Lipschitz continuous. Hence, the relation between the PDE solution u and the expectation w
as in (5.1) is established as u(z) = e~ ®w(zx) for x € D. We remark that this transformation
is also used in |91, Section 2].

5.2. A Modified Walk-on-Spheres Algorithm

In this section, we introduce the modified Walk-on-Spheres algorithm as proposed in [20] and
demonstrate some relevant distributional properties. In particular, we present in Lemma 5.2.7
estimates on the tail probability of the number of steps the Walk-on-Spheres process requires
to reach the boundary of the domain within a certain distance. Moreover, we establish in
Lemma 5.2.9 a representation of functions of the form (5.1) based on the established Walk-
on-Spheres process which subsequently motivates the Monte Carlo estimator considered in
Section 5.3.

The following lemma demonstrates a consequence of the rotational invariance of Brownian
motion.

Lemma 5.2.1. Let 7 = inf{t € [0,00): || B¢|| > 1}. Then it holds that T and B; are indepen-
dent.

Proof. Throughout this proof let S = {y € R%: ||y| = 1} and let u: B(S) — [0,1] denote
the uniform distribution on (S,B(S)). First, observe that 7 and B, are measurable path
functionals of the path of B. Next, note that the fact that for all R € SO(d) it holds that
B and RB are identically distributed and the fact that for all R € SO(d), z € R? it holds
that |[|Rz|| = ||z| yield for all R € SO(d) that (7, B;) and (7, RB;) are identically distributed.
Moreover, observe that the fact that [0, oo] is a Polish space ensures that there exists a regular
conditional distribution x: [0,00] x B(S) — [0,1] of B, given 7 (cf., [65, Section 8.3]). This
implies for all A € B([0,00]), C' € B(S) that
Plr e A, B: € C] =E[lzeaylipccy] = ElrensE[ip.ecy | 7]]
» (5.20)
:/QE[H{BTGC} |7_]11{TEA}d]P):/AKV(t7C)(POT )(dt)
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Combining this with the fact that for all R € SO(d) it holds that (7, B;) and (7, RB;) are
identically distributed demonstrates for all A € B([0,o0]), C' € B(S), R € SO(d) that

/ k(t,C)(Por=Y)(dt) = Plr € A, B, € C] = P[r € A, RB, € C]

A (5.21)

:/m(t,RTC)(IP’OT_l)(dt).
A

This implies that for Po 7 1-a.a. t € [0,00) it holds that (¢, ) is a rotational invariant prob-
ability measure on S. This and the fact that u is the unique rotationally invariant probability
measure on S (cf., [70, Theorem 3.4]) imply that for Po 7~ !-a.a. t € [0,00) it holds that
k(t,-) = p. This and (5.20) yield for all A € B([0,¢]), C € B(S) that

Plr € A,B; € C] =P[r € Alu(C). (5.22)
This shows that 7 and B, are independent. The proof of Lemma 5.2.1 is thus complete. [

Throughout the remainder of this section, assume that D is open and bounded. Let r: R% —
[0, 00) satisfy for all z € R? that

r(z) = inf{||z — y||: y € D} (5.23)

The following lemma is a modification of [39, Lemma 3.2]. The geometric proof given there
can be adapted to yield the following statement. Recall for all x € D that 7° = inf{t €
[0,00): 4+ B; € 0D}

Lemma 5.2.2. Assume that D is convex. Then it holds for all x € D that
E[7*] < r(x) diam(D). (5.24)

The next definition is [20, Definition 2.7| and describes the class of modified distance functions,
which subsequently determines the radii of the successive spheres on which the Walk-on-
Spheres process is defined.

Definition 5.2.3. Let 8 € (0,1], € € [0,00), let 7: D — [0,00) be Lipschitz continuous, and
assume for all z,y € D with r(z) > € that #(y) < r(y) and 7(z) > Sr(z). Then 7 is called
(B, e)-distance on D.

With this notion of modified distance functions, we now introduce the Walk-on-Spheres pro-
cess. Let B € (0,1], § € [0,00), let 7 be a (,0)-distance on D. Let 7¥: Q@ — [0,00), k € Ny,
satisfy for all z € D, k € N that 7§ = 0 and

i = inf{s € [1}_1,00): || Bs — Bre || > 7(z+ Brp )} (5.25)

let Z,Z: Q — R? j, k €N, be standard normally distributed, let 5%: QO — R% j k€N, satisfy
for all j,k € N that & = ||Z]||7'Z], let X;”:Q — D,z € D, j € N, k € Ny, satisfy for all
z €D, j, k € Nthat Xj”’ =z and

X=X+ R(XE)el, (5.26)

let ¢: Q — [0, 00) satisfy ¢ = inf{t € [0,00): || B:|| > 1}, let pi, k,j € N, be i.i.d. copies of ¢,
assume that p?c, Z]]C, j,k € N are independent, let f,f’]: Q — [0,00), j € N, k € Ny satisfy for
all z € D, j,k € N that 75 =0 and

= 7 4 P ), (527

97



Lemma 5.2.4. For all z € D, k € Ny, j € N it holds that (f,f’j,X,f’j) and (73, + Brp) are
identically distributed.

Proof. First, note that (ﬂf’j, X'g’j) =(0,2) = (7§, + Byz). Next, observe that by assumption
it holds that 7/ = 72(x)p] and X{’ = z + 7(2)&] are independent. Moreover, note that
Lemma 5.2.1 proves that 7{" and x+ B¢ are independent. Combining this, the fact that 77" and
71" are identically distributed, and the fact that = + Br: and X7 are identically distributed
yields that (7} I X ! 7Y and (77,2 + Byp) are identically distributed. This, the strong Markov
property (cf., [61, Chapter 2.6]), and induction complete the proof of Lemma 5.2.4. O

For every ¢ € (0,00) let
D.={zxeD:r(z)>¢e}. (5.28)

For every € € (0,00), x € D, j € N let
kg = inf{ki €Ng:z+ B.,-]? §é DE}, (5.29)
k29 = inf{k € No: X7/ ¢ D.}, (5.30)
Lemma 5.2.5. For all ¢ € (0,00), 2 € D it holds that k* and k" are identically distributed.

Proof. The strong Markov property (cf., [61, Section 2.6]) and the assumption that pf;,Zi,
4,k € N are independent ensure for all x € D that ()_(,f’l) keN, and (z+ Bre )gen, are identically

distributed. This implies for all ¢ € (0,00), x € D that k¥ and kZ 1 are identically distributed.
This completes the proof of Lemma 5.2.5. O

The combination of the next two lemmas quantifies the decay of the tail probabilities of l;:g”’l the
number of steps the Walk-on-Spheres algorithm needs to reach regions of the domain close to
the boundary. To this end Lemma 5.2.6 provides bounds for the moment generating function
of a Brownian motions first exit from a sphere and Lemma 5.2.7 establishes the estimates of
the tail probabilities of Eg’l. The statements are modifications of [20, Proposition 2.11]. We
provide proofs for the convenience of the reader.

Lemma 5.2.6. Let v € (0,00), v € (0, %) and let 7 = inf{t € [0,00): | By|| = t}, Then it
holds that

2
e e L
1+ y < Ele ]gl_ﬁ. (5.31)
d
Proof. Throughout this proof let v, w: R — R satisfy for all z € R? that
1Lz |
v(x) = 3~ Tog and w(z)=1- At (5.32)
It6’s formula yields for every h € {v,w}, t € [0,00) that
t 1 t
h(By) = h(0) +/ € (Yh(By) + SAK(B.)) ds + / ¢V (Vh(Bs),dB,). (5.33)
0 0

For every h € {v,w} let 7',?, k € N, be a localizing sequence of stopping times for the local
martingale [;e"*(Vh(Bs),dBs) and for every h € {v,w}, k € N let Tr: Q — R satisfy
T,? =kATA T]?. Combining the fact that for all h € {v,w}, k € N it holds that T,? <kAT,
the fact that for all h € {v,w} it holds that (7/")ren localizes [, e7*(Vh(Bs),dBs), and the
optional stopping theorem with (5.33) establishes for all h € {v,w}, k € N that

Ty, 1
E[e"*h(Br,)] = h(0) +E { /0 €7 (vh(Bs) + 5 AM(B,)) ds . (5.34)
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Furthermore, note that the fact that for every h € {v,w} it holds that P(limj oo 7' = 00) = 1
ensures for every h € {v, w} that P(limj_,o 7J* = 7) = 1. This and the fact that P(7 < co) =1
(cf. e.g., |61, Section 4.2|, |75, Lemma 4.27|) imply for every h € {v,w} that

k—o00

]P’< lim 77 h(BTh) = ¢""h(B; )> =1. (5.35)

Moreover, observe that the facts that yt> < d and that for all k¥ € N it holds that P <t
assure for all k € N that e’ v(Brp) > 0. This, the fact that for all z € R? it holds that

yo(z) + 2 Av(z) = —72|2|7§H2 <0, the fact that v(B;) = 5 — % > 0, the fact that for all k € N

it holds that T}’ < 7, (5.34), (5.35), and Fatou’s lemma demonstrate that

T 1 fyt2 T s Y 1
E[e” ](2 - 2d> =E[e"v(B;)] < lllgng[ev kU(BTIg)] <wv(0) = 7 (5.36)
Hence, it holds that
T 1
Bl < (5.37)
d

Next, note that the fact that for all z € R? it holds that w(x) < 1. Combining this with
the fact that it holds for all k& € N that T}” < 7 assures that for all £ € N it holds that
eVleUw(BTw) < €)7. This, the fact that for all z € R? With |z|| < v it holds that yw(z) +

LAw(z) = 2C=12l®) > ¢ the fact that w(B,) = 1 — > 0, (5.34), (5.35), (5.37), and

dfr d+’yt2
the dominated convergence theorem yield that
2

E[e"] <1 -5 fw) = E[e"w(B,)] = lim B[ w(Bry)] > w(0) = 1. (5.38)

This demonstrates p ) )

1 + v yt
Ele""] > = =1+ —. 5.39
[e ] - 1 _ d1t22 d + d ( )

~yr

This and (5.37) establish (5.31). This completes the proof of Lemma 5.2.6. O

Lemma 5.2.7. Assume § > 0. Then it holds for all M € N, x € D that

. g252 \ M
PR = M) <214 552005n) (5.40)
Proof. Throughout this proof let T.: Q@ — [0,00], ¢ € (0,00), satisfy for every ¢ € (0,00)
that T, = inf{t € [0,00): || Bt|| = ¢} and let A(y) € R, v € (O,W), satisfy for every
v € (0, m) that A(y) = log(1 + 'y ) First, observe that the fact that for all z € D,
y € D; it holds that 7(x) < r(z) and T( ) > Br(y) > B and Lemma 5.2.6 assure for every
S (0, WJ(D)Q), xr € D5 that

d
E[e7Tdiam0)] < 5.41
e ] < d — vydiam(D)? (5:41)
and 929
E[feT@] > 14 (d J 5; =X, (5.42)

Throughout the remainder of this proof let Kz: Do — Ny U {+o0} satisfy for every z =
(z0,21,...) € DY that Ks(z) = inf{n € Ny: r(z,) < §}. Observe that Ky is measurable.
Moreover, note that for all # € D, j € N it holds that K5(X®J) = k3. This, Lemma 5.2.5, the
fact that P(k§ < oo) = 1, (5.42), the fact that for all x € D it holds that Tyjam(p) > T,%, the
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monotone convergence theorem, and the law of total expectation yield for all v € (0
x € Dg that

Tan(D)?)
’ diam(D)2 /7’

d Tiam _
T dam(Dy 2 E[e7 @] ZE[e } =K

(5.43)

The fact that Ks(X*!) is o(X®!)-measurable and the fact that X*! and (pL)nen are inde-

pendent ensures for every = € Ds, n € N, v € (0, m) that ¢y, ,(X®1), where

bnry(y) = [eXp (VZ o (%—1)2911)}

Ks(y)An - 2 1 N (5-44)
- /Q exp(vz,-zl Fyi1)*0} (@) )Pldw), y € DY,

5/\n

is (a version of) the conditional expectation E[exp(y) .2, f(Xf_’ll)%zl) | X®1]. The fact
that for all y € DNo, j € {0,1,...,K;s(y)} it holds that y],l € Dy, (5.42), (5.44), and the

assumption that (p}l)neN are independent imply for all y € DYo, n € N, € (0, W‘i[)ﬁ) that
Ks(y)An Ks(y)An Ks(y)An
gbnﬂ/(y) = H E[e’yf(yi—lﬁpzl} = H ]E[ YTy, 1)] > H e N (EKs(y)An) (5.45)
i=1 =1
This, (5.43), and the monotone convergence theorem ensure for all z € Dy, v € (0, m)
that
kx amo_ (s 1 2 - . >
= diam(oy >l E[E [exp<721 R ey p%) \X“H = lim E[gy(X™)]
> lim E[eMﬂ(Ké(XI’l)A")} - E[emm(xz’l)} (5.46)
~ n—oo ’
AR g\
Choosing v = m demonstrates for all x € Ds that
g2\
E{(l 1 ) ] <2. (5.47)
This and Markov’s inequality yield for all x € Ds, M € N that
PR > M) < 2(1 4 220 )7 4
(k5™ = M) < ( + 2diam(D)2) : (5.48)
This proves (5.40). This completes the proof of Lemma 5.2.7. O

The next lemma provides a probability measure to calculate expectations of integrals of time
dependent functions of Brownian motion based on the time-space occupation behavior of
Brownian motion.
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Lemma 5.2.8. Let U = {x € R?: ||z|| < 1}, and let p: B([0,00) x U) — [0,00) satisfy for all
A € B([0,00) x U) that p(A) = dE UOC 14(s, Bs) ds}. Then

(i) it holds that p is a probability measure and

(11) it holds for all measurable f: [0,00) x U — [—00, 00| where f is p-integrable or satisfies
f >0 that

/[Om)w f(p)u(dp) = dE [/OC (s, By) ds} : (5.49)

Proof. Throughout this proof let v: B([0,00) x U) 2 A — E[foc 1 4(s, Bs) ds] € [0, 00]. First,
observe that [83, e.g., Proposition 2.2.21 or 3.1.8] ensures that E[(] = 3. This proves that v is a
finite measure with ([0, 00)xU) = E[(] = é. This and the fact that for all A € B([0,00)xU) it
holds that p(A) = v4) _ dv(A) prove item (i). Next, observe that through approximation by

E[C] —
simple functions it holds for all measurable f: [0,00) x U — [—00, 00| where f is p-integrable

or satisfies f > 0 that

LR R OECORTE | (s B) sl e

This proves item (ii). The proof of Lemma 5.2.8 is thus complete. O

In the following lemma, a representation of functions of the form (5.1) via the Walk-on-
Spheres process is provided. In the sense of Remark 5.1.5, this establishes a Walk-on-Spheres
based representation of solutions of the PDE (5.2) (see, e.g., [39, Lemma 3.4]| and |20, Corol-
lary 2.10] for similar results).

Lemma 5.2.9. Assume § = 0, let ho: [0,00) x 0D — R, hy: [0,00) x D — R be measurable
and bounded, let w: D — R satisfy for all x € D that

x

w(z) = E[ho(7*, 2 + Bre)] + E[/OT hi(s,x + Bs)ds|, (5.51)

let 1 be as in Lemma 5.2.8, let (Vi,Yyr) ~ u, k € N, be independent, assume that (Vi, Yx))ken
and B are independent. Then it holds for all x € D that

w(zx) =E|ho(7%, 2 + Bre)

12 _ _
+ =@+ By )’ (T,f_l +7(x+ Brg )Vi,a + Br 4+ 7w+ BTE_I)Yk)] . (5.52)
Proof. Throughout this proof let T,.: Q — [0, 0], ¢ € (0, 00), satisfy for every ¢ € (0, 00) that
T. = inf{t € [0,00): || Bt|| = c}. First, note that the assumption that 6 = 0, [20, Remark 2.9],
the assumption that hq is bounded, and the dominated convergence ensure for all z € D that

E[/ hl(s,x+Bs)ds] = lim ZE[/k ha(s,z + By)ds|. (5.53)
0 n OOk:l T

x
k—1

The strong Markov property (cf., [61, Section 2.6]) and the scaling property imply for all

101



x € D, k € N that

T

/ ' hi(s,z + Bs) ds

T
k—1

T " Th—1
=E / hi(mi_4 —i—s,x—i—BT’iﬁs)ds
0

E

Tk~ Tk—1
=F [E [/ hi(ri i+ s,z + BTgflJrs) ds | ]'-712”1”
0

7(z+yo)
=K IE/ hi(to+ s,z + yo + Bs) ds
0

(t07y0):(7_}?_1737‘;§71)

T
=FE|E [F(:r + yo)Q/ hi(to + 7(z + yo)zs, x + yo + 7(x + yo)Bs) ds]
0

(to,yo)=(7_1:Brz_)

(5.54)

Throughout the remainder of this proof let U = {x € R?: ||z|| < 1}. Furthermore, note that
Lemma 5.2.8 and the assumption that (V1,Y7) ~ 1 demonstrate for all measurable ¢: [0, 00) x
U — [—o0, 0] where ¢ is u-integrable or satisfies ¢ > 0 that that

h 1 1
B[ et maas] =5 [ e =RV 65

This, the assumption that (V,Yy) ~ pu, k& € N, are independent, the assumption that
((Vk, Yx))ren and B are independent, (5.53), and (5.54) establish for all z € D that

x

EUO hl(s,x—i—Bs)ds}

0o (5.56)
Z (z + Bz )2hy <Tk 1 +7(x+ Bre )QVk,x—i—BTg_l —I—f(x—I—BTg_l)Yk) .
k=

This proves (5.52). The proof of Lemma 5.2.9 is thus complete. O

5.3. Error Analysis for the Modified Walk-on-Spheres Algorithm

In this section, we establish an error analysis for the estimator (5.5) as an approximation
of expectations of type (5.1) in the L>-sense. To this end, we establish in Subsection 5.3.1
bias estimates for the Monte Carlo estimator (5.5). In Subsection 5.3.2 we first present some
preparatory regularity properties of the Walk-on-Spheres process as well as the Monte Carlo
estimator (5.5) and conclude with an overall error estimation in the L>°-sense. The main results
are Theorem 5.3.9 and Corollary 5.3.10. Throughout this section assume D C R¢ to be open,
bounded, and convex, let r: RY — [0, 00) satisfy for all z € R? that r(z) = inf{||lz —y||: y €
OD}, let B € (0,1], § € (0,00), let 7: D — [0,00) be a (8, §)-distance on D, let 77, X, f:’],
¢, sz, 527, p{, x €D, j,l €N, k €Ny, be as in Section 5.2, let h, hg, h1: [0,00) x D — R be
measurable and bounded, let p: B([0,00) x {x € R%: ||z|| < 1}) — [0, 1] be as in Lemma 5.2.8.
For n € N, S CR", and F': S — R we denote with ||F||s the supremum norm of F' on its
domain S, i.e., ||F|oo = supeg|F(s)|-

5.3.1. Bias Estimates
Lemma 5.3.1. Let n,M € N, Ly, Lo € (0,00), assume for all t,s € [0,00), x,y € D that
Ih(t,) — h(s,9)] < Lilt — 5| + Lallz — gl (5.57)
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let w: D — R satisfy for all x € D that w(x) = E[h(7", 2 + Br=)], and let @ = W5 D X
Q — R satisfy for all x € D that

_ 1 —T,0 T,
w(z) = — E h(TM’ ,XM). (5.58)
Then it holds for all x € D that

—-M
lw(z) — E[@(z)]] < Ly diam(D)8 + Lod"? diam(D)"26"2 + 4||hlo (1 + %) . (5.59)

Proof. First, observe that Lemma 5.2.4 shows for all € D that

[h(Tw, x4 Brz) — h(Tys, @ + Brs )] ‘

w(z) - Ela(z)]| = ‘E[h(r’”, &+ Bye)] — }é[@ [h(ffj, X;’j)} ‘
= (5.60)
<|e

[(h(Txv & + Bre) — h(Tip, @ + BTﬁI))ﬂ{Mzkg}] ‘
+ |E[(h(r", @+ Bre) = h(rip, @ + Brg, ) L nragy] |

Next, note that combining the triangle inequality, the fact that {M < k§f} C {M < k§}, and
the assumption that h is bounded with Lemma 5.2.7 yields for all z € D that

(E [(h(r’”, @ + Bra) = h(rip, @ + Brff))]l{M@f;}} ‘

262 >_M

(5.61)
< 20|l BlL 1 ckgy) < Alblloo (1+ 570

Additionally, note that the assumption that for all ¢,s € [0,00), z,y € D it holds that
|h(t,xz) — h(s,y)| < Li|t — s| + La||x — y||, the fact that 7% > 77;, Jensen’s inequality, the
strong Markov property, the fact that {M > kj} C {7}, > Tlfg} and Lemma 5.2.2, imply for
all z € D that

< LiE|[7* = 3L ey | + L2E ||| Bre — Br}ﬁ{Hﬂ{Mzkg}}
< LiE||7" = 3 Larskey | + LB ||| Bre — BrﬁfH]l{T;fpf,%}}

€T
kg

= LiE|[7" = 7ii[Larzkgy | + LoE E[||Br= — B, | | fTﬁ]n{Tﬁ]ZT’%}} (5.62)

- _ 1/2
S LlE ’TI - Tlg\c/l‘]l{MZkg} + L2d1/2 (E [E[‘TI - T]:(:/[’ ’ fTﬁI]ﬂ{Tﬁ1>T;fz}:|)

- - ]

1/2
< L[l — 7| + Lo (B[l — ;1))
:L‘+B,,_acz L m—l—Bsz 1/2

SLlE[E[T k3 |]-'TacH+L2d/2<IE[E[T 3 |fT$H>
< Ly diam(D)6 + Lyd"/? diam(D)"/?5"2,

Combining this with (5.61) proves (5.59). O
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Lemma 5.3.2. Let n,M € N, let w: D — R satisfy for all x € D that

x

w(z) = EUO h(s,x+BS)ds], (5.63)

let (Vi Y() ~p, ik €N, beii.d., assume (VI,Y}), pi, Zi, i,k €N, and B are independent,
and let W = Wy par: D X Q — R satisfy for all x € D that

M
1 . . . o . .
W) = — S =S REE ) (T r ()R X R (XY (5.64)

.
Il
—
£
Il
—

Then it holds for all x € D that

(@) — E[i(@)]] < Al diam(D) (“‘m( 14 5 28m) 5)- (5.65)

Proof. First, observe that Lemmas 5.2.4 and 5.2.8, the techniques presented in the proof of
Lemma 5.2.9, and the assumption that (V;!,V}!), k € N, are i.i.d. and independent from B
establish that for all x € D it holds that

w(z) =E / h(s,x 4+ Bs)ds ]E{/ Y h(s,x + Bs) ds}
T 0
=E h(s,z + Bs)ds

T
7'M

Z { 7(x + Bre_ )2h<r,§_1 +7(x+ Brz )’V o+ Bra  +7(z+ BTg_l)Y,j)]
k

/ h(s,x 4+ Bs)ds

LS B[ (e + R S, ) |
k=1

(5.66)

Next, note that Lemma 5.2.4 and the assumption that (Vki, Yki), i,k € N, are i.i.d. and inde-
pendent from p};, Z,i, i,k € N, and B imply for all z € D that

ndZZE[ D2 (T + R )2V X+ R )Y )|

i=1 k=1

:$ZE[f<X;fl>2 (7 + FOREL PV K 4 ) |
k=1

(5.67)

Combining (5.66), (5.67), and the triangle inequality with the assumption that A is bounded
yields for all x € D that

T

/ h(s,x + Bs)ds

x
M

jw(z) — E[w]| = |E < [|AllocBIT* — 73] (5.68)

Next, observe that the strong Markov property, [20, Corollary 2.3|, and Lemma 5.2.7 demon-
strate for all x € D that

E|(r = 50 (egy | = BB|7 500 | Fog |1 arasy |

diam(D)?2 2 diam(D)? Sk o
< GemDEpg > M| < 24 (1 4 B )

(5.69)
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Moreover, note that the strong Markov property, the fact that 7% > 7§;, and Lemma 5.2.2
imply for all x € D that

x+BTgw
E|(r* — T]g\v/[)]]-{MZkgc}} < E{Tm - Tl%} = E[E |:T 5 | Fre H
(5.70)
<E [7“ <x + BT,Z%) diam(D)} < ddiam(D).
é

Combining this and (5.69) with (5.68) proves (5.65). The proof of Lemma 5.3.2 is thus com-
plete. O
5.3.2. Global L>-Error Analysis

Lemma 5.3.3. Let n,M € N, let (Vi,Y}) ~ p, i,k € N, be i.i.d. assume (Vi',Y}), pt, Zi,
i,k € N, are independent, and let W = Wr p 2 D x 0 — R satisfy for all x € D that

_ 12 0 vT,0 1 M_ vT,i _x,0 S X ) i v, _ XL i
a(x) = 3 tho(7yf X3) + Ek;r(xk;l)% (Tkgl + (X )PVE X+ r(Xk’l)Yk>].
(5.71)
Then it holds for all x € D, t > 0 that
Plla(z) - Elo()] > 4 < 2¢ ( nt” (572
WAL) = BW)| = U = 246xp| = M diam(D)2 |1 [lee\2 | :
2(||h0Hoo+ (d) [l2 ]l )

Proof. Let w; = W; 5pn0: D xQ — R, i€ NN[1,n], satisfy for all i € NN [1,n], x € D that
, M . : . . : o
@i(w) = ho(7y7's X37) + 5 Y FXE ) hy (%,f’_’l (XD )2V KT 4 f(X,f’_’l)Y,j). (5.73)
k=1

Observe that for all z € D it holds that (w;);enn[1,n] are independent and w(z) = LS wi(w).

Moreover, note that the assumption that for all z € D it holds that 7(x) < diam(D) and the
assumption that h;, i € {1,2}, is bounded ensure for all i € NN [1,n], z € D it holds that

M diam(D)?||h1 || oo

|wi(x)| < [[holleo + y (5.74)
This and Hoeffding’s inequality show for all x € D, ¢ > 0 that
Plla(z) — E[o(z)]| > ] = ]P’[ Soi(z) — E [iwi(:n)] ‘ > nt]
- . o (5.75)
< 2exp <_2(||h0”oo n Mdiam(2)2||h1w)2> .
This proves (5.72). The proof of Lemma 5.3.3 is thus complete. O

Lemma 5.3.4. Let L € [0,00) and assume for all x,y € D that |7(z) — 7(y)| < L||lxz — y||.
Then

(i) it holds for all k € Ng, i €N, z,y € D that | X3 — XV*|| < (1 + L)¥||z — y|| and
(i1) it holds for all k € Ng, i € N, x,y € D that

170" — 7 < 2diam(D)L [

k
7=

1(1 +L)jlp§] [z = yll. (5.76)
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Proof. First, we prove item (i) via induction on k& € Ng. Note that for all i € N, z,y € D it
holds that || Xy — X§"'|| = ||# — y||. This proves item (i) for the base case k = 0. Let k € N
and assume item (i) holds true for all [ € Ny N [0,k — 1]. This, the assumption that for all
z,y € D it holds that |F(z) — 7(y)| < L||x — y||, and the triangle inequality show for all i € N,
x,y € D that

15" = XU < X070 — X8I+ GG ) — 7(X)]

I i (5.77)
< @+ DX = Xen | < A+ L)% lz =yl

This proves that item (i) holds true for all & € No. Next, we prove item (ii) via induction on
k € Ny. Observe that for all i € N, z,y € D it holds that |75 — 7| = 0. This proves item (i)
for the base case k = 0. Let & € N and assume item (ii) holds true for all [ € No N [0,k — 1].
This, the assumption that for all z,y € D it holds that |F(z) — 7(y)| < Ll — y||, the fact
that for all z € D it holds that 7(z) € [0, diam(D)], and item (i) demonstrate for all i € N,
x,y € D that

7 =T < Tt = A+ el P ()P = (X))

k—1 L _
< 2diam<D>L[z<1+L>f 1 ] Iz — gl + 2 diam(D)Lob| K24, — X2
j=1
k—
< 2diam(D)L | (1 4+ L)*1pi + Z (1+ Lyt Z] |z — vyl (5.78)

This proves that item (ii) holds true for all & € Ny. The proof of Lemma 5.3.4 is thus
complete. n

Lemma 5.3.5. Let (V,Y) ~ u. Then it holds that E[V] = 2;([;%2),

Proof of Lemma 5.3.5. First, note that E[¢] = % (cf. [83, e.g., Proposition 2.2.21 or 3.1.8]).
Next, observe that It6’s formula yields for all ¢ € [0, 00) that

t t
| Be||* — 2(d + 2) i | Bs|? ds = 4/0 (Bs,dBy). (5.79)

Let M = (Mt);c[0,00) satisty for all ¢ € [0,00) that M; = 4ft/\< Bs,dBs). This and the fact
that for all ¢ € [0,(] it holds that || Bs|| < 1 implies that the local martlngale M is indeed a
square integrable martingale. Thus it holds for all ¢ € [0, 00) that

tAC
BllBuscl'] - 22+ 8| [ 152 as] =0, (5.50)

This, the dominated convergence theorem, and the monotone convergence theorem imply that

—2(2+d)EU0<\BS||2ds} (5.81)

Similarly, Itd’s product rule establishes for all ¢ € [0, 00) that

dt?
B - % - / |BJ2ds = 2 / 5(B,,dB,). (5.82)

Again this defines a local martingale, which stopped at ( is a square integrable martingale.
This, the dominated convergence theorem, and the monotone convergence theorem hence
demonstrate that

¢
Bl - 5B - E| [ 131 as] =0 (5.59)
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Combining this, the fact that E[¢] = 1, and (5.81) yields E[¢?] = %. This and item (ii)
in Lemma 5.2.8 establish that

SH

¢ d d+4
E[V] = vp(d(v, :dE/sds]:Egzz. 5.84
vi= [ e = | B = iy (589
The proof of Lemma 5.3.5 is thus complete. O

Lemma 5.3.6. Let n, M € N, let (V,f,Y,f) ~ i, i,k € N, be i.i.d., assume (V,f,Y,j), p};, Z,i,
i,k € N, are independent, let L,L; €[0,00), 7€ 40,1}, j € {1,2}, assume for all s,t € [0, 00),
z,y € D, i€ {0,1} that

|hi(s,2) = hi(t,y)| < Lils —t| + Lollz — gyl and  |F(z) = 7(y)| < Ll —yll, (5.85)

let W = W p i D x Q — R satisfy for all x € D that

1 7 xl Z"L a:z .Z”L T,
w(z) = ;; hU(TM7X )+ 5 Z m(Xpt) hl(% PPV X+ X I)Yk>]
(5.86)
Then
(i) it holds for all x,y € D that
iam 0
[Elw(x)] - Elo(y)]| < o — yll(1 + L)M M (LS 4 Bt
| 1 (5.87)
+ 3 (2diam(D) | oo + diam(D)? (L4 + 2d1anzl<D>L1)))
(ii) it holds for all x,y € D that
@(z) — a(y)| < ||lz - y|(1+ L>M<L8 + Mz X+ 2M diam(D) |1 o=
21! diam(D)? <& Mo AL l_Ll]]\j[d' D)2 (5.88)
2P 8 9 [ 4 5 ] 4 HM 02 ),
i=1k=1 j=1

Proof. First, note that Lemma 5.2.4, the assumption that (Vki,Yki), i,k € N are identically
distributed, and the assumption that (Vki, Yki), p};, Z,i, i,k € N, are independent ensure for all
x € D that

)

Efi(x)] = E | ho(75;
5% [ (Kt (702 + P PV X 4 R ) o
This assures for all z,y € D that
[Ef(x)] - Ela(y)]| < E[|ho(75;', X571 — ho(7, X371
M

z,1 ,1 —/ vl
8 B[O (7 + LV X 4 ()W)

_ oyl yl oyl Syl | oyl
- T(Xig—ﬂ hy (Tk—l + T(Xig—ﬂzvklan—l + T(Xlg—l)Yé) ’]
(5.90)
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Next, observe that the assumption that for all i € {0,1}, s,t € [0,00), z,y € D it holds
that |h;(s, z) — hi(t,y)| < Li|s — t| + L[|z — y|| and the fact that for all z € D it holds that
7(z) < diam(D) imply for all k € NN [1, M], z,y € D that

_ ol 1 s owl szl | /ol
[P (72 + (XL PV X, + (Y )
_ oyl yl oyl syl | oyl
- r(X,f_l)2h1 (Tlg—l + T(Xlzc/—l)2vk17 Xlzc/—l + T(Xllf/—l)ykl)’

< 2diam(D)| by [|oo[F(XEY,) — F(XPL)] (5.91)

+ diann(D (23 (|72 — 74 |+ VI CRE )2 - 22
\ b \ 7]' o \ b T \ b
+ 5 (IXE - R+ IR RS~ rRE)) )

This, the assumption that for all z,y € D it holds that |7(z) — 7(y)| < L|z — y||, the fact
that E[¢] = % (cf. [83, e.g., Proposition 2.2.21 or 3.1.8|), the assumption that for all i, € N
it holds that p! and ¢ are identically distributed, item (ii) in Lemma 5.2.8, Lemma 5.3.5, the

fact that for all & € N it holds that % < 1, the fact that for all j,k € N it holds that

HYkJH <1, and Lemma 5.3.4 establish for all x,y € D that

1M
D

k=1
_ ol yl oyl Syl | — oyl
- T(Xlg—ﬂzhl (Tlg—l + T(Xlg—l)2vk17Xlg—1 + T(Xlg—ﬁykl) H

P2 (72 + PG PV X+ ()Y

< o=yl 32 [0+ L) (2aiamn(D) ] (5.92)

k—1
+ diam(D)? (L} + 2L} diam(D) (E[V!] + L Elp}]) ) )|
j=1
2 1 : 1 diam
<l —yll(1+ L)M 2= (2 diam(D)||hy || + diam(D)? (L; n w))

Similarly, it holds for all z,y € D that

— 0 .
E[[no(rit, X5 = ho(74it K4H|] < Nl — yll(1+ L) (1§ + 2EGE)) - (5.08)

Combining this and (5.92) yields for all z,y € D that

Efm(@)] - Elo@)]| < |z - yll(1 + )M M?(L1§ + 2185mD)

. (5.94)
+ 5(2 diam (D)1 ||os + diam(D)2<L5 + %)))

This proves item (i). Moreover, note that item (ii) is proven analogously. The proof of
Lemma 5.3.6 is thus complete. O

Lemma 5.3.7. Let (V,Y) ~ u. Then it holds for all t € [0,00) that

dy

P[> <2 2 and P[V >t <4et. (5.95)

Proof of Lemma 5.3.7. First, observe that Lemma 5.2.6 yields that E[egc] < 2. Combining
this with Markov’s inequality demonstrates for all ¢ € [0, 00) that

ol

P[¢ > t] < E[e3%]e~ 3t < 2¢7 5. (5.96)
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Next, observe that item (ii) in Lemma 5.2.8 and Fubini’s theorem establish for all ¢ > 0 that

¢ [e%s)
PV > t] = E[l; o0y (V)] = dE [/ Ljt,00)(8) ds] = d/ P[¢ > s]ds. (5.97)
0 t
This and (5.96) show for all ¢ € [0, 00) that
© _a, _dy
PV >t <2d e 2°ds =4e” " (5.98)
¢
The proof of Lemma 5.3.7 is thus complete. O

The next lemma is a modification of [20, Lemma 4.5]. We include a proof for the convenience
of the reader.

Lemma 5.3.8. Let X: Q — [0,00) be a random wvariable, let cq,ca,c3,c4,A > 0, assume
ca, ¢4 > 0, assume for all t € [0,00) that P[X > t] < 2(601702((]5714)_‘—)2 +ec3*c4(t*A)+). Then it

holds that
\/ log(2 1 log(2 1
EX] <A+ YOTls@ 1 ctlog@+1 (5.99)
NG c4
Proof of Lemma 5.3.8. Throughout this proof let A € R satisfy
_ Veitlog(2) | cz+log(2)
A=A+ NG SR (5.100)

Observe that A > A. This and the assumption that for all ¢ € [0, 00) it holds that P[X > t] <
2(ecr—e2((t=A)")% | ees—ca(t=A)") engures that

]E[X]:/OOOIP[th]dtgA+/)\OOIP>[X2t]dt

<\ 2e% / e—c2(t=A)? qp 4 9¢cs / e—cat=4) q¢
A A
Next, note that the fact that it holds that A — A > CSHCZg@) implies that
& 2 2 1
2603/ emealt=A) g = ZecsmeaA=A) < Z o~ log(2) — (5.102)
A €4 G 4

Moreover, observe that the fact that A — A > 7”1\}?(2) and the fact that 24/log(2) > 1
establish that

2e! /OO eme2(t=4)? qp = 9e1 /OO e~ ds < 2¢% /00 se~e2%" ds
A

- A—A Jy_
A A (5.103)
eCl ) e~ log(2) 1
< e—CQ(A—A) < < .
= (= A, S Vavatie® Ve
Combining this, (5.101), and (5.102) with (5.100) yields
1 1 \/ log(2) +1 log(2) + 1
E[X] <At 4 Lo gy YaTls@ 1l otlog@+1 (5.104)
\/6 Cy \/6 Cq

The proof of Lemma 5.3.8 is thus complete. 0

The following Theorem demonstrates that the estimator (5.5) approximates functions (5.1)
in the L>-sense. The proof follows similar arguments as those presented in [20, Proof of
Theorem 2.26].
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Theorem 5.3.9. Let n,M € N, let (V,f,Ylj) ~ u, i,k € N, be i.i.d., assume (V,j,Ylj), pi,
Zl, i,k €N, and B are independent, let L,L; € [0,00), i € {0,1}, j € {1,2}, assume for all
s,t € [0,00), x,y € D, i € {0,1} that

|his,x) = hi(t,y)| < Li|s —t| + Lyllz —yll ~ and  |r(z) =7 (y)| < Lz —yl, (5.105)

let w: D — R be continuous and satisfy for all x € D that

x

w(z) = E[ho(7*, z + Bye)] + E[/OT hi(s,x + Bs) ds] , (5.106)

let W = Wr 12 D % Q0 — R satisfy for all x € D that

n L 1 M . . . o . .
3 [ho(rt X+ 5 3 PO, P (2, 4 2 PV, ()|
(5.107)

Then it holds for all K € N that

E|supu(a) - a(o)]

zeD
< (LY + ||y |o0) diam (D)6 4 Lyd"/? diam(D)"/?5"2
iam(D)? . 252 -M
o+ (4lolloo + 22em P Wl ) (7 4 P70 )

i 3 1 .
+ (13 + 2285mD) 4 (5 diam (D)oo + liaan(D)? (1] -+ 2E45mD) ) ) ) 422 (D)

+ (L8+

2M diam(D)||1 ||co+LL M diam(D)2\ d'/2 diam(D)
d KM?

32y A1oB ) 2 Tog (W) + M Tog 1+ 1)) +log@+1) ol +

vn
12 diam(D)?2 (log(n)-+log(M)+log(6)+1)(LYd+L} diam(D)2 M)
T d*2KM

Mdiam(D)2||h1H00)
d

(5.108)

Proof. We first note that the supremum sup,cp|w(z) — w(z)| is measurable because of the
continuity of w and w. Throughout this proof, let K € N be fixed and assume without loss of
generality that D C [0, diam(D)]¢. Let ® C RY satisfy that

- d
@:{%:ieNom[o,KW(HL)M]} N D. (5.109)

Note that for all z € D there exist iy, ...,iq € Ng N[0, KM?(1 + L)M] such that

i1 diam(D)  (i1+1) diam(D) igdiam(D)  (ig+1)diam(D)
T e [K]l\/IQ(H—L)M’ IéMQ(l—i-L)M ) Koo X [Kj\i/[?(l—i-L)M’ I?MQ(H-L)M ) (5.110)
This implies for all z € D that there exists zp € © such that ||z — zg|| < dl/Q%.
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This, Lemma 5.3.1, Lemma 5.3.2, and Lemma 5.3.6 demonstrate

sup|w(z) — w(z)]

xzeD
< sup|w(x) — E[w(z)]| + sup|w(z) — @(zo)| 4 sup|E[w(z)] — E[@(zo)]]
zeD zeD xzeD
+ sup|w(y) — Elw(y)]|
yeD

< (LY + || ||oo) diam (D)6 + LYd"? diam(D)"26"/?

2 diam(D)?||h1 |00 252 -M
+ (4lholloo + 22emDP Wl ) (7 4 700 )

1am i : 1 diam 1/2 diam
(Lg + 2Lidiem(D) 4 g(zdlam(p)uhlnoo n dlam(D)Q(L% | 2L din (D)))) 472 o (D)

0 . 2M diam(D)||h1|eo+LAi M diam(D)2\ d*/2 diam(D
+<L2+ am(D)]| 1Hd g M diam( )) K;ﬂ( )
LOd Ll le D)3 — d'/2 diam(D)
1am 1am 3 lam
+ Z ZZ Vi o5 | | e
i=1 j=1 =1 k=1 7=1
+sup|w( ) — E[w ( )|

yeD
= C(h07h1757d7D>K1M) +Z7
(5.111)

where C'(hg, h1,6,d, D, K, M) € [0,00) and Z: Q — [0, 00) satisfy
C(ho, h1,0,d, D, K, M)
= (LY + ||h1]|oo) diam(D)é + LYd"? diam(D)"26"/?
2 diam(D)2||h1|oo g252 \ M
+ (4lolloo + 22emDP Wl ) (7 4 700 )

i s 1 .
+ (Lg + 2Lidiem(D) 4 5(2 diam(D)||h1 ]l + diam( D)2( L4 2 dlgmw)))) 472 dinm(D)

(LO 4 2M diam(D)||h1 ||oo+L3 M diam(D)? ) d'/2 diam(D)
2 d

KM?
(5.112)
and
2L9 dlam(D Ll i, 2L1 dlam(D)3 = i i d"/2 diam(D)
zZ= ZZPJ+ ZZ VHZPJ KM?
i=1 j=1 i=1 k=1 (5.113)
+sup\w( - Elw(y)]|-
yED

Moreover, note that the fact that for all i € N it holds that S 0, Z -1 ph < MM ,02
ensures that

2 diam(D)2(Ld+L! diam(D)2 M) & M . 2L} diam(D _
7 < 2R L O S S+ ‘ﬁ%ﬁ%%?%&ﬂ@ﬂ) Efw(y)]].
=1k= 1= ye

(5.114)
Next, observe that the union bound inequality, Lemma 5.3.3, and (5.109) assure for all t €
[0,00) that

i i t e
P suplo(y) — Elo(y)]| = 5| < > 2exp| - M e D2
yeD et 18|l holloc + 7 )
(5.115)
_ nt?
< 2exp (d(IOg(K) + 2log(M) + Mlog(1 + L)) 18(||hOHOO+Mdiam(D)Zﬂthoo )2
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Moreover, note that Lemma 5.3.7 and the assumption that Vki, i,k € N, are identically dis-
tributed demonstrate for all ¢ € [0, 00) that

2L} diam(D td"/2KM td*2 KM
P[ P KM2 Zlkz Vi 2 3} < nMP [Vl 6LT diam(D)* ] < dnM eXp<_ 12L1 diam(D)4)'
(5.116)
Furthermore, observe that Lemma 5.3.7 and the assumption that p};, i,k € N, are identically
distributed imply for all ¢ € [0, 00) that

2 diam(D)2(Ld+ L} diam(D)2M) t td V2K M
P [ R IVE ZEUCZ P Z3| s nMP|p; > 5 diam(D)2(LYd+ L} diam(D)2M)

td*/2 KM
< 2nM exp (— 12 diam(D)2(LYd+ LT diam(D)2 M) ) '

(5.117)

Combining (5.114), (5.115), (5.116), and (5.117) with the union bound inequality establishes
for all ¢ € [0, 00) that

P(Z > t)

< 2exp <d(log(K) +2log(M)+ Mlog(1+ L)) — M:ilifm(D)2||h1H 2)
18 ([0 | o+ e

td> /2K M td /2K M
+4nM exp (7 12L1 diam(D)4) +2nM exp (7 12diam(D)2(LVd+L1 diam(D)QM)>

(5.118)

<2 (exp <d(log(K) + 2log(M) 4+ Mlog(1 + L)) — M;fm(D)Qthn 2)
18 (|l g | o + I )

3/2
+exp (log(S) +log(n) +log(M) — 33 diam(D)2(tg?de]\fdiam(D)QM) )>
This, (5.111), and Lemma 5.3.8 (applied with X \~ Z, A ~ 0,
c1 N d(log(K) 4 2log(M) + M log(1 + L)), ca2

n
M diam (D)2 [l oo \ 2’
d*2KM '
¢z N log(3) +log(n) +log(M), ca-n 12 diam(D)2(LJd+ L} diam(D)2M)

in the notation of Lemma 5.3.8) prove (5.108). The proof of Theorem 5.3.9 is thus complete.

O
Corollary 5.3.10. Assume the situation of Theorem 5.5.9, let ¢ € (0,1), and assume
— i e?
0= mm{l’ (L0111 lloo) diam (D) + LYdV2 diam (D) V2)2 }’
M =max{ 1, log(G(QHho||ood+diam(D)\\h;!;o))—log(d)-l-log(s*l) ’ and (5.120)

log| 145 Giam(D)?
n = K? = max{1, [9C(ho, h1,d, D, M)*c]*},
where C(hg,h1,d, D, M) € [0,00) satisfies
C(h07 h17 d7 D7 M)
0 diam . . iam .
- (Lg + 2y diam(D) 5(2 diam(D)||h1]|os + diam(D)? (L2 n M)))W diam(D)

10 2M diam(D)||1 ||co+LL M diam(D)?\ d%/2 diam(D)
2+ d M2

+ 3\/5(1 +Vd+ /d(2log(M) + Mlog(1 + L)) + 1og(2)> (Hholloo n Mdiam(Z)QHh1lloo)

i 12diam(D)?(LYd+L} diam(D)2M)(log(6)+3+log(M))
d¥2M )

(5.121)
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Then it holds that E[sup,cp|w(z) — w(z)|] < € and there exist ¢,q € (0,00) such that max{n, M} <
cdie=9, where q is an absolute constant and ¢ depends only on L, LY, LY, L1, L, ||hollco,
P10, B~1, diam(D), and d and this dependency is at most polynomial.

In this chapter, we developed Walk-on-Spheres Monte Carlo approximations for expectations
of the form (5.1) arising as stochastic representations of solutions of elliptic PDEs of the type
(5.2). In particular, we conducted an L*-type error analysis and established bounds on the
complexity of the resulting estimators. Combining these results with the ANN framework in
Chapter 3, we develop next in Chapter 6 ANN representations and approximations for the oc-
curring processes and Monte Carlo estimators to achieve ANN approximations for expectations
of the form (5.1) for the special case h; = 0.
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Chapter 6.

Deep Neural Network Approximation of
Elliptic PDEs with Drift and Killing

This chapter is based on Section 5 of the joint work [64] with T. Kruse.

In this chapter, we transfer the Monte Carlo results from Chapter 5 to approximation via
ANNSs. For this purpose, we employ the ANN framework presented in Chapter 3 in combination
with the Monte Carlo estimators introduced in Chapter 5 to obtain ANN approximations.
While the Monte Carlo analysis in Chapter 5 was conducted for expectations (5.1) involving
both hg and hq, we consider in this chapter ANN approximations of functions w: D — R,

w(z) = E[h(7*,z + Bre)], x € D. (6.1)

This corresponds to the special case of (5.1) with hg = h and hy = 0. We refer to Remark 6.2.2
for a discussion on how to include nonzero hy as well.

The main contribution of this chapter, Theorem 6.2.1, develops an ANN approximation
result for functions of the form (6.1). More precisely, under the assumption that h can be
represented by an ANN and the distance to the boundary dist(-, dD) can be suitably approxi-
mated by ANNs, w can be approximated in the L*>-sense with accuracy ¢ € (0,1) by an ANN
U such that P(¥) < ée~9, where ¢ € [0,00) is an absolute constant and ¢ € [0, 00) depends
only on the number of parameters, the Lipschitz constant, and the least upper bound on
[0, 00) x D of the realization of the ANN representing h, the number of parameters and a uni-
form Lipschitz constant of the ANNs approximating the distance to the boundary, diam(D),
and d. Moreover, this dependency is at most polynomial. In particular, under similar poly-
nomial bounds on the problem quantities as in Chapter 5, the number of parameters P(¥) of
the approximating ANN W grows at most polynomially in the dimension d and the reciprocal
g1 of the approximation accuracy (see Remark 6.2.2 below).

Through the stochastic representation established in Chapter 5, these approximation results
yield corresponding approximation results for associated elliptic PDEs.

For the remainder of this chapter, we recall the notation and definitions presented in
Chapter 3. We specialize the activation function to the ReLLU activation function given by
¢: R >z — max{z,0} € R and subsequently write for every ® € N the realization function
Ry(®) of the ANN @ as R(P).

The remainder of this chapter is structured as follows. In Section 6.1, we provide ANN
representation and approximation results for the Walk-on-Spheres process introduced in Sec-
tion 5.2 and for the Monte Carlo estimator studied in Section 5.3. In Section 6.2, we combine
the ANN representations and approximations from Section 6.1 with the error analysis estab-
lished in Section 5.3 to obtain an ANN approximation of functions that satisfy (6.1) in the
L°°-sense.

6.1. ANN Approximations of Modified Walk-on-Spheres
Algorithms

The following lemma is a version of [106, Proposition 3|, providing an ANN approximation of
the product function R? 3 (z,y) — zy € R on compact intervals.
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Lemma 6.1.1. There exist absolute constants k1, ka, k3 € [0,00) such that for all ¢ € (0,00),
€ (0,1] there exists I1 € N such that

(i) it holds that R(II) € C(R?,R),
(i) it holds for all x,y € [—c, ] that |(R(II))(z,y) — zy| < e, and
(iii) it holds' that max{L(II), |D(I)|} < k1 + Kalogy (L) + k3(logy(c)) ™.

The next two lemmas establish ANN representations and approximations of all processes
appearing in the estimators of Section 5.3. More precisely, Lemma 6.1.2 establishes an ANN
architecture that is used to represent the Walk-on-Spheres process and Lemma 6.1.3 provides
an ANN architecture that is used to approximate the corresponding exit times. The proofs
are consequences of induction as well as composition (see, e.g., Lemma 3.2.2), parallelization
(see, e.g., Lemma 3.3.2 and Definition 3.3.3), and linear combination (see, e.g., Lemmas 3.4.6
and 3.4.7) of ANNs. Additionally, in the proof of Lemma 6.1.3 the ANN approximation of the
product function Lemma 6.1.1 is used. A similar statement for the Walk-on-Spheres process
itself (cf. Lemma 6.1.2) is formulated and proved in [20, Lemma 3.6, Corollary 3.7].

Lemma 6.1.2. Let d € N, let v € N satisfy that R(xr) € C(R% R) and min{L(r), |D(x)|} > 2,
let (pr)ren € RY. Then there exist (Xk)ken, € N such that

(i) it holds for all k € N, x € D that R(Xo), R(Xy) € C(RY, R?), (R(Xo))(x) = x, and
(R(Xk)) () = (R(Xp-1))(@) + (R()) (R(Xk—-1)) (2))pr; (6.2)
and
(i) it holds for all k € N that L(Xo) =1, | D(Xo)]| =,

L(Xy)=k(L(r) —1)+1, and ID(Xk)| <2d+ |D(v)]. (6.3)
Lemma 6.1.3. Let d € N, let D C R be open, bounded, let v € N satisfy for all x € D that
R(r) € C(RYR), min{L(r), |D()|} > 2 and 0 < (R(x))(z) < r(x), let (pg)ren C RY satisfy
for all k € N that ||p|| = 1, let (vi)ken C [0,00), and for every x € D let (P¥)gen, < RY,

(T )ken, C [0,00) satisfy for every k € N that P§ = x, Pf = P?_; + (R(v))(Pf_y)pk, T§ =0
and T® =T | + ((R(x))(PF_,))*vx. Then there exist (O%) (ke)eNox(0,1] E N

(i) it holds for all k € N, ¢ € (0,1], x € D that R(6§), R(03) € C(R%,R), (R(05))(x) =0,

k
[(R(O7))(x) = Tj7| < é‘zl% (6.4)
J:
and
(i1) it holds for all k € N, € € (0,1] that L(OF) =1, |D(O§)]| =d,

L(65) < k1 + k2 logy (L) + k3logy(diam(D)) + k(L(x) — 1), and (6.5)
D(65)] < max{2,d} + kmax{r1 + rkalogy (L) + k3logy(diam(D)),2d + | D(x)] },

where K1, Kka, k3 € [0,00) are the absolute constants from Lemma 6.1.1.

'For every n € N, x € (z1,...,2,) € R" let |z] € R satisfy |z| = max;eqs
of this chapter.

n}|zi| throughout the remainder

~~~~~
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The following lemma provides an ANN approximation of the Monte Carlo estimator (5.5) in
the case of hy = 0. Before stating Lemma 6.1.4, we briefly explain some of the mathematical
objects appearing in Lemma 6.1.4. The ANN ¢ € N in Lemma 6.1.4 denotes a function
which determines the radii of the successive spheres on which the Walk-on-Spheres process
takes place. For z € D and index i € {1,...,n} the sequence (P,f’i)keNO C RY denotes the
(deterministic) Walk-on-Spheres process, with start in € D, unit directions (p};)keN C R¢,
and means of determining the radii of the successive spheres through the ANN t. The sequence
(T Y ken, C [0, 00) denotes the corresponding exit times of successive spheres of the associated
process (ka’i)keNO, where the real number v} € [0,00) takes on the role of the sampled exit
time of a Brownian motion from the unit sphere.

Lemma 6.1.4. Let d,n,M € N, € € (0,1], let D C R? be open, bounded, let L € [0, 00),
let h,v € N satisfy for all x € D, s,t € R that R(h) € C(R R), R(x) € C(RLR),
[(R(H))(s,2) — (R(H))(¢,2)| < L[s — 1, min{ﬁ(t)a D@1} = 2, and 0 < (R(v))(z) < r(z),
for every i € NN [1,n] let (pl)ken, C R? satisfy for all k € N that ||pl]| = 1, for every
i € NN [1,n] let (v})ken C [0,00), and for every x € D, i € NN 1, n] let (P“)keNo C RY,

(T,f’i)keNO C [0,00) satisfy for every k € N that P} = PmZ =P + (R(x ))(Pk;l)pk,

TP =0 and TP = T + (R(e)(PF')))2vk. Then there exists ® = P, € N such that
(i) it holds for all x € D that R(®) € C(R%, R) and

1z 0 0 eL M
\(R(@))(@—n;m(h))(m,P e (6.6)

and
(i) it holds that
L(P®) < L(h) + k1 + k2 logy (L) + k3logy(diam(D)) + M(L(x) — 1) and
|D(@)] < nmax{lD( )], max{2,d} + 2d + | D(v)] (6.7)

+ M max{r; + k2 logy (L) + k3logy(diam(D)),2d + | D(x |}}

where K1, K2, k3 € [0,00) are the absolute constants from Lemma 6.1.1.

Proof. First, observe that Lemma 6.1.2 (applied for every i € NN [1,n] with d ~ d, t ¢,
(pe)ken N (Ph)ken in the notation of Lemma 6.1.2) and Lemma 6.1.3 (applied for every
i€ NN [l,n] with d A d, D ~ D, t ~ (pk)keN 2 (p,Z;)kENa (Uk)keN ) (Ui;)keN,
(PE)(@mepxny O (P )@kepxNg (Ti) (@ k)eDxng (Tzf’z)(x,k)erNO in the notation of
Lemma 6.1.3) demonstrate that there exist (X};)(Lk)e(Nm[Ln]xNO), (0.") i pyemnin))xn, & N
such that

(I) it holds for all i € NN[1,n], k € No, € D that R(X%) € C(R%, RY), R(65") € C(R, R),

RO =P ad |ROFNE T <eXn 69

and
(IT) it holds for all i € NN [1,n], k € N that D(Xi) = D(X}), D(O5") = DO, L(X)) =
£(65") =1, Ipxi)| = |65 = d.

LX) =KL -1)+1,  |DX})]| <24+ |D(v)] (6.9)
L(© Z) K1 + Kalogy (1) + ks logy(diam(D)) + k(L(x) — 1), and
|D @“ | max{2,d} + kmax{m + Ko log2( ) + k3 logy(diam(D)), 2d + |D(t)|},

where k1, ko, k3 € [0,00) are the absolute constants from Lemma 6.1.1.
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This Lemma 3.2.2, Corollary 3.3.4, and Lemma 3.4.6 establish that there exists ® € N such
that

(A) it holds for all # € D that R(®) € C(R?% R) and

(R(®))(@) = 1 3 (RO) (RIOF)) 2. (RIKi)@)) (6.10)

and

(B) it holds that

L(®) < L(h) + k1 + ko logy (L) + k3logy(diam(D)) + M(L(x) —1) and
|D(®)] §nmax{|D( )|, max{2,d} + 2d + | D(x)] (6.11)

+ M max{ k1 + K2 logz( ) + r3logy(diam(D)), 2d + | D(x |}}

Observe that item (A), item (I), the assumption that for all # € D, s, € R it holds that
(R(H))(s,2) — (R(H))(t,x)| < L|s — t|, and the triangle inequality show for all x € D that

LS~ @) P

(R@)@) - 3

| R©3) - T | <

i Yo (612

Combining this with item (B) proves items (i) and (ii). The proof of Lemma 6.1.4 is thus
complete. n

6.2. ANN Approximations for Solutions of Elliptic PDEs

The next theorem is the main result of this section. We establish that under the assumptions
stated below expectations of the form (6.1) can be approximated by ANNs in the L>-sense,
where the size of the approximating ANNs is bounded by a polynomial quantity depending
on the problem inputs. In Remark 6.2.2, we discuss the implications of Theorem 6.2.1 for
overcoming the curse of dimensionality in the approximation of expectations of the form (6.1)
by ANNs. Moreover, we comment on further generalizations of Theorem 6.2.1.

Theorem 6.2.1. Let d € N, let D C R? be open, bounded, and convex, let (Q, F,P) be a
probability space, let B: [0,00) x  — R? be a standard Brownian motion, for every x € D let
7% = inf{t € [0,00): z + By € 0D}, let L1, Lo € (0,00), let h € N satisfy for all s,t € [0,00),
z,y € D that R(h) € C(R¥1 R), SUD(,, ) e(0,00)x D | (R(D)) (u, 2)| < 00, and

[(R(5))(s,2) = (R(0)) (&, 9)| < Lals —t] + Lallz — yl|, (6.13)

let w: D — R be continuous and satisfy for all x € D that w(z) = E[(R(h))(7*,x + Bre)],
let n € [0,00) be an absolute constant, let C € [0,00), and let (v:).c(0,1) & N satisfy for all

z,y€ D, e€(0,1) that R(x.) € C(RYR), P(r.) < Ce™,

(R(x)) () —=r(z)| <&, and  [(R(x2))(2) — (R(x))(y)| < Cllz -y (6.14)

Then there exist an absolute constant g € [0,00) and a constant ¢ € [0,00) that depends only
on diam(D), sup(, ,yc(0.00)xD|(R(0))(w, 2)[, L1, L2, P(h), C, and d and this dependency is at
most polynomial such that for every e € (0,1) there exists ¥, € N with R(¥.) € C(R%,R),

2gg|w(x) — (R(¥))(z)] <e, and  P(V.) <ce™ 1 (6.15)
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Proof. Throughout this proof let B = sup(u7z)e[07oo)><5|(R(b))(u, 2)|, let Z,g: Q- R jkeN,
be standard normally distributed, let &: Q — R?, j k € N, satisfy for all j,k € N that
& = | ZL|71Z1, let ¢: Q — [0,00) satisfy ¢ = inf{t € [0,00)|[|B;|| > 1}, let pl, k,j € N, be
i.1.d. copies of (, assume that pi, Z,f;, J»k € N are independent, let (J¢)ce(0,1) € (0, 1] satisfy
for all £ € (0,1) that

2

(3
5. = mind 1 6.16
: mm{ »36(Ly diam(D) + Ly diam(D)1/2d1/2)2}’ (6.16)

let (M:)ce(0,1) € N satisfy for all € € (0,1) that

log(24B) + log(s™1)

M. = max< 1, 5 , (6.17)
10g<1 T 18dian6a(D)2)
let (7e)ee(o,1) € (0, 1] satisfy for all e € (0,1) that
Ve = min{l, 2ch781\/[5}’ (6.18)
and let (ne)zc(0,1) € N satisfy for all € € (0,1) that
fe = max{l, [36¢(d, M., b, D, 0)25*212}, (6.19)

where
d'/? diam(D)
M2
+3V2B (1 +d2 4+ \/d(2log(M.) + M. log(1 + C)) + 1og(2)) (6.20)

12 diam(D)?Ly (log(6) + 3 + log(M.))
+ T .

d"? diam(D) + Lo

2L di D
(0, 20.0,0,C) = (£ + 212

Combining |1, Lemma 3.2|, Lemma 3.2.2, and (6.14) with |20, Remark 2.8] demonstrates for
all € € (0,1) that there exists b. € N such that it holds for all € R that R(b.) € C(R%,R),
L(be) = L(vs) + 1, [D(b:)] < |DPlrsc )],

(R(b))(x) = (R(rs:))(w) — )7, (6.21)

3

and that R(b.) is a (},4.)-distance (cf., Definition 5.2.3). Subsequently, for e € (0,1) we

denote by (X]f’j’s)(kavj)eproxN the (family of) modified Walk-on-Spheres process and by
(ﬂf’j’s)(%k’j)eproxN the (family of) associated (physical) times generated by the (1,4.)-
distance R(b.) as well as the random variables &, p;., i,k € N (cf., Section 5.2). Moreover, for
e €(0,1) let w.: D x Q — R satisfy for all x € D that

B(x) = - (RO X5, (6.22)
€ i=1

Next, observe that Lemma 6.1.4 (applied for every w € , ¢ € (0,1) with d ™~ d, n v ng, M
M, e A ey D D, L Ly, b b, v be, (9)) @ pyeiniia))xN 9 (64 (W) ik e(NA[Ln]) <N
(V) i )e@niin)xN O (P(W)) (@ k)en,n]))xy in the notation of Lemma 6.1.4) demonstrates
that for every € € (0,1) there exists ®.: @ — N such that
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(I) it holds for all w € Q, x € D that R(®.(w)) € C(R% R) and

(RE@-)(0) - w0 < 225 5 i (6.23)

and

(IT) it holds for all w € Q that
L(®.(w)) < L(§) + K1 + Ka log2< ) + kg logy(diam(D)) + Mo(£(b.) —1) and
|D(®.(w))] < ne max { ID(h)], max{2, d} + 2d + | D(b.)]

+ M. {1 + 5z logy () + g logy(diam(D)), 24 + | D(b.)] }},
(6.24)

where k1, ko, kg € [0,00) are the absolute constants from Lemma 6.1.1.

This, (6. 18) the assumption that (p}), i,k € N, are identically distributed, and the fact that
Elp}] = 1 (see [83, e.g., Proposition 2.2.21 or 3.1.8]) imply that for all £ € (0,1) it holds that

_—— (6.25)

E[sup\(R(@s))(ﬂf) — W ()| d 2

] < Ve L M €
xeD

Next, note that Corollary 5.3.10 (applied for every € € (0,1) with e ~ 5, ho ~ R(h), LY ~ Ly,
LY~ Ly, hy ~ 0, L} A0, LY ~ 0, L AL, 7~ R(b.) in the notatlon of Corollary 5.3.10)
yields for all € € (0, 1) that

E[suplute) - w0 < 5 (6.26)

This, (6.25), and the triangle inequality yield for all € € (0,1) that

E[sup]w(ac) - (R(CI)E))(JZ)’] <e. (6.27)
xeD

This implies that there exists w. € Q, € € (0,1), such that for all € € (0, 1) it holds that

jelg\wtv) — (R(®(we)))(2)] < e (6.28)

Next, observe that (6.16) and Jensen’s inequality ensure for all € € (0,1) that

5o = max{l, 36(Ly diam(D) + Lo diam(D)l/Zdl/Z)%—?}

6.29
< (14 72diam(D)(L? diam(D) + L3))de 2. (629

This, (6.17), the fact that for all = € (0,00) it holds that log(z) < x, and the fact that for all
€ (=1, 00) it holds that log(1 + z) > ¢F (0,1) that

log(24B) + 1 -1
M — a1, [0B(24B) +lox(e)

82 ’

IOg(l T 18 diam(D)2> (6.30)
< 2+ 18(log(24B) + log(c 1)) diam(D)?5- 2 + log(24B) + log(c ™)
<c (h? D)d26_57

where

c1(h, D) = 3+ log(24B)

+ 18(log(24B) + 1) diam(D)*(1 + 72 diam(D)(L} diam(D) + L3))? (6.31)
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This, the fact that for all z € (0, 00) it holds that logy(z) < x, and (6.18) imply for all € € (0, 1)
that
logy(v-!) <72t = max{1, 2421 < (14 2Ly¢,(h, D))de . (6.32)

Furthermore, observe that (6.20) and the fact that for all ¢ € (0,1) it holds that d, M. € N
assure for all € € (0,1) that

¢(d, Mz, b, D) < ex(h, D, C)M2d'?, (6.33)

where

c2(h, D, C) = 2diam(D)(La + 6 diam(D) L (1 + log(6)))

+3V2B(2 + /2 + log(2) + log(1 + C)). (6.34)
This, (6.19), and Jensen’s inequality establish for all e € (0,1) that
ne <1+ (1+36¢(d, Mz, b, D, C)%c™%)? < 34 2592¢5(h, D, C)* M2d% . (6.35)
This and (6.30) show for all € € (0,1) that
ne < c3(h, D, C)dbe 14, (6.36)

where c3(h, D, C) = 3 + 2592¢1(h, D)?ca(h, D, C)%. Combining this, (6.28), the assumption
that for all € € (0, 1) it holds that P(r.) < Ce™", (6.29), (6.30), (6.32), and Lemma 3.1.3 with
item (II) proves (6.15). The proof of Theorem 6.2.1 is thus complete. O

Remark 6.2.2. We conclude this chapter with a few remarks concerning the conclusion of
Theorem 6.2.1 as well as ways to extend the result.

(i) Observe that Theorem 6.2.1 states an explicit polynomial dependency of the constant ¢
in its conclusion on the problem dimension d. Moreover, additional implicit dependencies
of ¢ on d may arise through the remaining problem parameters appearing in the theorem
such as for example diam(D). Theorem 6.2.1 implies that under the assumptions that
these terms grow at most polynomially in the dimension d € N, i.e., there exists an
absolute constant K € [0, 00) such that for all

Te{diam(Dx sup \(R(b))(u,z>r,L1,L2,P<h>,c} (6.37)
(u,z)€[0,00)x D

it holds that T < Kd¥, the overall number of parameters of the approximating ANNs

grows at most polynomially in the dimension d and the reciprocal e~! of the approxi-

mation accuracy ¢. In this sense, the ANN approximation presented in Theorem 6.2.1

overcomes the curse of dimensionality.

(ii) The assumption that h can be represented directly as an ANN can be weakened to the
assumption that h can be approximated uniformly on [0, 00) x D, where the size of these
approximating ANNs appears in the dependency of the constant ¢ in the conclusion of
Theorem 6.2.1.

(iii) Note that Lemmas 6.1.2 to 6.1.4 can be extended to include nonzero h; under suitable
assumptions as imposed on h (i.e., h) in the approximation of the Monte Carlo scheme
(5.5). The statement and proof of Theorem 6.2.1 can be extended to this scenario as
well.
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Chapter 7.
Conclusion and Outlook

This thesis investigated two classes of high-dimensional approximation problems, one arising
from MDPs and the other from elliptic PDEs. For both problems, we conducted the common
strategy of establishing problem specific Monte Carlo approximations which are subsequently
utilized as structural bases for ANN approximations.

We developed the MLFP approximation methods for functional fixed-point equations that
are motivated by Bellman equations of MDPs and under suitable assumptions, these methods
achieve prescribed approximation accuracies with computational complexities that grow at
most polynomially in the relevant state space dimension and in the reciprocal of the accu-
racy. Hence, in these situations they overcome the curse of dimensionality. Subsequently, we
combined the resulting Monte Carlo methods with ANN representation and approximation
to establish ANN approximations, for which the size of the approximating ANNs grows at
most polynomially in the dimension of the underlying space as well as in the reciprocal of the
prescribed approximation accuracy.

For the approximation problem motivated by linear elliptic PDEs with drift and killing, we
developed Walk-on-Spheres Monte Carlo methods for stochastic representations of such PDEs
together with error estimates in the L®-sense and quantitative bounds on the complexity
parameters depending at most polynomially on relevant problem features. In the case in which
the integral in the stochastic representation vanishes, the resulting Monte Carlo methods were
transferred to ANN approximations with a corresponding analysis of the network complexity
of the approximating ANNs.

The results of this thesis lead naturally to several possible research directions. For the first
problem class, these are for instance the consideration of MDPs with more general action
spaces to relax the assumption of a common and finite action set. Furthermore, it would
be interesting to extend and strengthen the error analysis of the MLFP scheme to uniform
bounds or estimates for the tail probabilities of the error. Another direction is to extract
strategies from the MLFP approximations or the corresponding ANN approximations to obtain
approximations of optimal strategies for control problems.

For the second problem class, a natural extension is to consider elliptic PDEs with state-
dependent coefficients. Another direction, which is motivated by the inherent time dependency
in the expectations of the form (1.5), which appeared as a result of the drift and killing
compensation (cf. Proposition 5.1.2 and Remark 5.1.5), is to extend the Walk-on-Spheres
methodology to time-dependent problems, in particular, parabolic PDEs.
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