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Constructive Neural Network Learning
Shaobo Lin, Jinshan Zeng , and Xiaoqin Zhang

Abstract—In this paper, we aim at developing scalable neural
network-type learning systems. Motivated by the idea of con-
structive neural networks in approximation theory, we focus on
constructing rather than training feed-forward neural networks
(FNNs) for learning, and propose a novel FNNs learning system
called the constructive FNN (CFN). Theoretically, we prove that
the proposed method not only overcomes the classical saturation
problem for constructive FNN approximation, but also reaches
the optimal learning rate when the regression function is smooth,
while the state-of-the-art learning rates established for traditional
FNNs are only near optimal (up to a logarithmic factor). A series
of numerical simulations are provided to show the efficiency and
feasibility of CFN.

Index Terms—Constructive neural network learning, general-
ization error, neural networks, saturation.

I. INTRODUCTION

TECHNOLOGICAL innovations bring a profound impact
on the process of knowledge discovery. Collecting data

of huge size becomes increasingly frequent in diverse areas
of modern scientific research [44]. When the amount of data
is huge, many traditional learning strategies, such as kernel
methods [38] and neural networks [15] become infeasible due
to their heavy computational burden. Designing effective and
efficient approaches to extract useful information from massive
data has been a recent focus in machine learning.

Scalable learning systems based on kernel methods have
been designed for this purpose, such as the low-rank approx-
imations of kernel matrices [3], incomplete Cholesky decom-
position [13], early stopping of iterative regularization [24],
and distributed learning equipped with a divide-and-conquer
scheme [43]. However, most of the existing methods including
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(a) (b)

Fig. 1. Learning capability of [7]’s networks. (a) Noise-free data. (b) Noise
data.

the gradient-based method, such as the back propagation [37],
second order optimization [40], greedy search [4], and the
randomization methods like random vector functional-link
networks [33], echo-state networks [20], extreme learning
machines (ELMs) [17], fail in generating scalable neural
network-type learning systems of high quality, since the
gradient-based method usually suffers from the local minima
and time-consuming problems, while the randomization meth-
ods sometimes brings an additional uncertainty and general-
ization capability degeneration phenomenon in some special
learning tasks [23]. In this paper, we aim at introducing a
novel scalable feed-forward neural network (FNN) learning
system to tackle massive data.

A. Motivations

FNN can be mathematically represented by
n∑

i=1

ciσ(ai · x + bi), x ∈ Rd (1)

where σ : R → R is an activation function, ai ∈ Rd, bi ∈ R,
and ci ∈ R are the inner weight, threshold and outer weight
of FNN, respectively. From the approximation theory view-
point, ai, bi, and ci can be either determined via training [28]
or constructed based on data directly [26]. Although various
FNNs possessing optimal approximation property have been
constructed in [1], [7]–[9], [22], [26], and [29], the idea of con-
structing FNN has not attracted lots of attention in the machine
learning community. The main reason is that the constructed
FNN possesses good learning performance for noise-free data
only, which is usually impossible for real world applications.

Fig. 1 shows the learning performance of FNN constructed
in [7]. The experimental setting of Fig. 1 can be found
in Section IV. From approximation to learning, the tug of
war between bias and variance [10] dictates that besides the
approximation capability, a learning system of high quality
should take the cost to reach the approximation accuracy into
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(a) (b)

Fig. 2. Performance of refined construction of [7]’s networks. (a) Learning
by part of samples. (b) Learning through average.

account. Using the constructed FNN for learning is doomed
to be over-fitting, since the variance is neglected. A preferable
way to reduce the variance is to cut down the number of neu-
rons. Noting that the number of neurons of [7]’s FNN is the
same as that of inputs of samples, we select part of samples
whose inputs possess good geometrical distribution to con-
struct FNN instead. It can be found in Figs. 1 and 2(a) that
the accuracy of constructed FNN based on part of samples
is 0.04, which is much better than 0.08 for the constructed
FNN with the whole data. This implies that the over-fitting
does exist for the constructed FNN and reducing the number
of neurons is feasible to conquer it.

It is generally unreasonable to directly throw away a part
of samples. Our idea stems from the local average argument
in statistics [14], showing that noise-resistent estimators can
be derived by averaging samples in small regions. Our con-
struction starts with selecting a set of centers (not the samples)
with good geometrical distribution and generating the Voronoi
partitions [31] based on them. Then, an FNN is constructed
according to the well-developed constructive technique in [7]
by averaging outputs whose corresponding inputs are in the
same small region. As the constructed FNN suffers from
the saturation in the sense that the learning rate cannot be
improved once the smoothness of the regression function goes
beyond a specific value, we present a Landweber-type iterative
method to overcome it at the last step. As Fig. 2(b) shows, the
accuracy of the constructed FNN in this way is 0.03, exhibiting
the necessity of the average and Landweber-type iteration.

B. Contributions

In this paper, we adopt the ideas from constructive neural
networks in approximation theory [7], [22], [26], local average
in statistics [6], [14], Voronoi partition in numerical anal-
ysis [31], [39], and Landweber-type iteration for saturation
problem in inverse problems [12] to propose a new scalable
learning scheme for FNN. In short, we aim at constructing an
FNN, called the constructive FNN (CFN) for learning. Our
main contributions are threefold.

First, different from the previous optimization-based train-
ing schemes [21], [42], our approach shows that parameters
of FNN can be constructed directly based on samples, which
essentially reduces the computational burden and provides a
scalable FNN learning system to tackle massive data. The
method is novel in terms of providing a step stone from FNN

approximation to FNN learning by using tools in statistics,
numerical analysis, and inverse problems.

The saturation problem, which was proposed in [7] as an
open question, is a classical and long-standing problem of
constructive FNN approximation. In fact, all of FNNs con-
structed in [1], [7]–[9], [22], and [26] suffer from the saturation
problem. We highlight our second contribution to provide an
efficient iterative method to overcome the saturation without
affecting the variance very much.

Our last contribution is the feasibility verification of the
proposed CFN. We verify both theoretical optimality and
numerical efficiency of it. Theoretically, we prove that if
the regression function is smooth, then CFN achieves the
optimal learning rate in the sense that the upper and lower
bounds are identical and equal to the best learning rates [14].
Experimentally, we run a series of numerical simulations to
verify the theoretical assertions of CFN via comparing it
with a benchmark algorithm for regression: regularized least
squares (RLSs) with Gaussian kernel [11] and a popular neural
networks learning scheme: ELMs [17].

C. Outline

The rest of this paper is organized as follows. In the next
section, we present the details of CFN. In Section III, we
study the theoretical behavior of CFN and compare it with
some related work. In Section IV, some simulation results are
reported to verify the theoretical assertions. In Section V, we
prove the main results. In Section VI, we conclude this paper
and present some discussions.

II. CONSTRUCTION OF CFN

The construction of CFN is based on three factors: a Voronoi
partition of the input space, a partition-based distance, and
Landweber-type iterations.

A. Voronoi Partition

Let X ⊂ Rd be a compact set and �n := {ξj}n
j=1 be a set

of points in X . Define the mesh norm h� and separate radius
q� [39] of �n by

h� := max
x∈X

min
j

d
(
x, ξj

)
, q�

:= 1

2
min

1≤j �=k≤n
d
(
ξj, ξk

)

where d(x, x′) denotes the Euclidean distance between x and
x′. If there exists a constant τ ≥ 1 satisfying h�/q� ≤ τ,

then �n is said to be quasi-uniform [39] with parameter τ .
Throughout this paper, we assume �n is a quasi-uniform set
with parameter 2.1 That is

h� ≤ 2q� ≤ 1

nd
≤ 2h� ≤ 4q�. (2)

Due to the definition of the mesh norm, we get

X ⊆
n⋃

j=1

Bj(h�)

1The existence of a quasi-uniform set with parameter 2 was verified in [32].
Setting τ = 2 is only for the sake of brevity. Our theory is feasible for arbitrary
finite τ independent of n, however, the good numerical performance requires
a small τ .
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(a) (b)

Fig. 3. (a) Voronoi partition and (b) partition-based distance.

where Bj(r) denotes the Euclidean ball with radius r and
center ξj.

A Voronoi partition (Aj)
n
j=1 of X with respect to �n is

defined (e.g., [31]) by

Aj =
{

x ∈ X : j = min

{
arg min

1≤k≤n
d(x, ξk)

}}
.

It is obvious that Aj contains all x ∈ X such that the center
ξj is the nearest center to x. Moreover, if there exist j1 and j2
with j1 < j2, and

d
(
x, ξj1

) = d
(
x, ξj2

)
< d(x, ξk)

for all k ∈ {1, 2, . . . , n}/{ j1, j2}, then x ∈ Aj1 , since j1 < j2.
It is obvious that Aj �= ∅, Aj ⊂ Bj(h�) for all j ∈ {1, . . . , n},
Aj1 ∩ Aj2 = ∅ ( j1 �= j2), and X = ⋃n

j=1 Aj. Fig. 3(a) presents
a specific example of the Voronoi partition in [0, 1]2.

It should be mentioned that our construction scheme is also
feasible for other partition approaches satisfying d(x, ξj) ≤ h�

for each x in the small region with center ξj. Since the Voronoi
partition is a classical partition technique for scattered data
fitting and has been widely used in numerical analysis [39] and
statistics [31]. We adopt the Voronoi partition in this paper.

B. Partition-Based Distance and the First Order CFN

To introduce the partition-based distance, we rearrange the
points in �n in the following way: let ξ ′

1 be an arbitrary point
in �n, and then recursively set ξ ′

j+1 satisfying ‖ξ ′
j − ξ ′

j+1‖l2 ≤
2h�, 1 ≤ j ≤ n − 1. For the sake of brevity, we denote by �n

its rearrangement {ξ ′
j }n

j=1. Let (Aj)
n
j=1 be a Voronoi partition

with respect to �n. Then, for any x ∈ X , there exists a unique
k0 ≤ n such that x ∈ Ak0 . Given any two points x, x′ ∈ X, we
define the partition-based distance [22] between x ∈ Ak0 and
x′ ∈ Aj0 by

d(x, x′) = d(x, x′), if k0 = j0

and otherwise

d(x, x′) =
max{ j0,k0}−1∑

j=min{ j0,k0}
d
(
ξj, ξj+1

)+ d
(
ξk0, x

)+ d
(
ξj0, x′).

In the above definition, {ξj}n
j=1 are used as freight stations

in computing the distance. The purpose of introducing the
partition-based distance d(·, ·) is to guarantee a strict order of
points in different Aj. In this way, we can extend the construc-
tion technique in [7] from d = 1 to d > 1, and also preserve
the good approximation performance. Fig. 3(b) presents an

example for the partition-based distance between t1 and t2
in [0, 1]2.

Let Sm = (xi, yi)
m
i=1 be the set of samples and Im = (xi)

m
i=1

be the set of inputs. Let Tj = Aj ∩ Im be the set of inputs
locating in Aj (Tj may be an empty set). Denote by Tj =
{x j

1, . . . , x j
|Tj|} and its corresponding outputs as {y j

1, . . . , y j
|Tj|}.

Throughout this paper, |A| denotes the cardinality of the set A.
The first order CFN is then given by

N1
n,w(x) :=

∑|T1|
i=1 y1

i

|T1| +
n−1∑

j=1

⎛

⎝
∑|Tj+1|

i=1 y j+1
i∣∣Tj+1
∣∣ −

∑|Tj|
i=1 y j

i∣∣Tj
∣∣

⎞

⎠

× σ
(
w
(
d(ξ1, x) − d

(
ξ1, ξj

)))
(3)

where (0/0) = 0, σ is a sigmoidal function and w ∈ R+ is
a localized parameter to embody the sigmoidal property of σ .
Its value depends on σ , m, and d. We refer the readers to
Section III-B for detailed information of w.

C. Iterative Scheme for the rth Order CFN

The constructed neural network in (3) suffers from the
saturation. Indeed, it can be found in [7] and [22] that the
approximation rate of (3) cannot exceed n−2/d, no matter
how smooth the regression function is. Such a saturation
phenomenon also exists for the Tikhonov regularization algo-
rithms [12] in inverse problems and Nadaraya–Watson kernel
estimate in statistics [14]. It was shown in [12] and [34]
that the saturation can be avoided by iteratively learning the
residual. Borrowing the ideas from [12] and [34], we intro-
duce an iterative scheme to avoid the saturation of CFN. For
k = 1, 2, . . . , r − 1.

1) Compute residuals ei,k = yi − Nk
n,w(xi), i = 1, 2, . . . , m.

2) Fit Uk
n,w to the data {(xi, ei,k)}m

i=1, that is

Uk
n,w(x) :=

∑|T1|
i=1 e1

i,k

|T1| +
n−1∑

j=1

⎛

⎝
∑|Tj+1|

i=1 e j+1
i,k∣∣Tj+1
∣∣ −

∑|Tj|
i=1 e j

i,k∣∣Tj
∣∣

⎞

⎠

× σ
(
w
(
d(ξ1, x) − d

(
ξ1, ξj

)))
. (4)

3) Update Nk+1
n,w (x) = Nk

n,w(x)+ Uk
n,w(x). We obtain the rth

order CFN Nr
n,w after repeating the above procedures

r − 1 times.

D. Summary of CFN

The proposed CFN can be formulated in Algorithm 1. In
step 2, we focus on selecting n quasi-uniform points in X .
Theoretically, the distribution of �n significantly affects the
approximation capability of CFN, as well as the learning
performance. Therefore, �n is arranged the more uniformly,
the better. In practice, we use some well developed low-
discrepancy sequences, such as the Sobol sequence [5] and
the Halton sequence [2] to generate �n. As there are some
existing MATLAB codes (such as the Sobolset comment for
the Sobol sequence), we use the Sobol sequence in this paper,
which requires O(n log n) floating computations to generate n
points. In step 3, to implement the rearrangement, we use the
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Algorithm 1 CFN
Step 1 (Initialization): Given data Sm = {(Xi, Yi):i =
1, . . . , m}, the iteration number r, the number of neurons
n, the activation function σ and the parameter w.
Step 2 (Sampling): Select n quasi-uniform points �n: =
{ξj}n

j=1 in X .
Step 3 (Rearranging): Rearrange n quasi-uniform points
in �n such that d(ξj, ξj+1) ≤ 2

n1/d .

Step 4 (Voronoi partition): Present a Voronoi partition with
respect to �n and to get a set of subsets (Aj)

n
j=1 satisfying

Aj ∩ Ak = ∅, and ∪n
j=1Aj = X .

Step 5 (Constructing the first order CFN): Define the
first order CFN by (3).
Step 6 (Initializing for iteration): For k ∈ N, define ei,k =
yi − Nk

n(xi) and generate a new set of sample (xi, ei,k)
m
i=1.

Step 7 (Iterative updating function): Define the updating
function Uk

n,w by (4).
Step 8 (Updating): Define the (k + 1)th order CFN by
Nk+1

n,w (x) = Nk
n,w(x) + Uk

n,w(x).
Step 9 (Repeating and stopping): Increase k by one and
repeat Step 6-Step 8 if k < r, otherwise, the algorithm stops.

greedy scheme via searching the nearest point one by one.2

It requires O(n2) floating computations. In step 4, it requires
O(n2) floating computations to generate a Voronoi partition.
In step 5, the partition-based distance requires O(n) floating
computations. Then it can be deduced from (3) that there are
O(mn) floating computations in this step. From steps 6 to 9,
there is an iterative process and it requires O(rmn+rn2) float-
ing computations. Summarily, the total floating computations
of Algorithm 1 are of the order O(rmn + rn2).

III. THEORETICAL BEHAVIOR

In this section, we analyze the theoretical behavior of
CFN in the framework of statistical learning theory [10] and
compare it with some related work.

A. Assumptions and Main Result

Let Sm = (xi, yi)
m
i=1 ⊂ Z := X × Y be a set of samples

drawn independently according to an unknown joint distri-
bution ρ, which satisfies ρ(x, y) = ρX(x)ρ(y|x). Here, ρX is
the marginal distribution and ρ(y|x) is the conditional dis-
tribution. Without loss of generality, we assume |yi| ≤ M
almost surely for some positive number M. The performance
of an estimate, f , is measured by the generalization error
E( f ) := ∫

Z ( f (x) − y)2dρ, which is minimized by the regres-
sion function defined by fρ(x) := ∫

Y ydρ(y|x). Let L2
ρX

be the
Hilbert space of ρX square integrable functions on X , with
norm ‖ · ‖ρ. According to [10], there holds

E( f ) − E( fρ) = ∥∥ f − fρ
∥∥2

ρ
. (5)

To state the main result, some assumptions on the regression
function and activation function should be imposed. Let s =

2This greedy scheme sometimes generates a rearrangement that
d(ξj, ξj+1) ≤ c0n−1/d with c0 > 2. We highlight that the constant 2 in
the algorithm is only for the sake of theoretical convenience.

u + β for some u ∈ N and 0 < β ≤ 1. A function f : X → R
is said to be s-smooth if for every α = (α1, . . . , αd), αl ∈
N,
∑d

l=1 αl = u and for all x, x′ ∈ X , the partial derivative
(∂uf /[∂xα1

1 · · · ∂xαd
d ]) exists and satisfies

∣∣∣∣∣
∂uf

∂xα1
1 · · · ∂xαd

d

(x) − ∂uf

∂xα1
1 · · · ∂xαd

d

(x′)
∣∣∣∣∣ ≤ C

[
d(x, x′)

]β

for some universal positive constant C. Let F s be the set of
all s-smooth functions.

Assumption 1: fρ ∈ F s for some s > 0.
Assumption 1 describes the smoothness of fρ , and is a

regular assumption in learning theory. It has been adopted
in [23], [25], [30], [35], [36], and [41] to quantify the learning
performance of various neural network-type learning systems.
Let M(
) be the class of all Borel measures ρ on Z such
that fρ ∈ 
. Let Gm be the set of all estimators derived from
the sample Sm. Define

em(
) := inf
fS∈Gm

sup
ρ∈M(
)

E
{∥∥ fρ − fS

∥∥2
ρ

}
.

Obviously, em(
) quantitatively measures the quality of fS. It
can be found in [14, Th. 3.2] that

em
(F s) ≥ C0m− 2s

2s+d , m = 1, 2, . . . (6)

where C0 is a constant depending only on C, M, s, and d. If
an Sm-based estimator fS reaches the bound

sup
ρ∈M(F s)

E
{∥∥ fρ − fS

∥∥2
ρ

}
≤ C1m− 2s

2s+d

where C1 is a constant independent of m, then fm is rate-
optimal for F s.

Let σ : R → R be a sigmoidal function, that is

lim
t→+∞ σ(t) = 1, lim

t→−∞ σ(t) = 0.

Then, there exists a K > 0 such that

|σ(t) − 1| < n−(s+d)/d if t ≥ K (7)

and

|σ(t)| < n−(s+d)/d if t ≤ −K. (8)

For a positive number a, we denote by [a], �a�, and �a� the
integer part of a, the smallest integer not smaller than a and
the largest integer smaller than a.

Assumption 2: The following assumption presents some
restrictions on the activation functions.

1) σ is a bounded sigmoidal function.
2) For s > 0, σ is at least �s� differentiable.
Conditions 1) and 2) are mild. Indeed, there are numer-

ous examples satisfying 1) and 2) for arbitrary s, such as the
logistic function

σ(t) = 1

1 + e−t

hyperbolic tangent sigmoidal function

σ(t) = 1

2
(tanh(t) + 1)
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with tanh(t) = (e2t − 1)/(e2t + 1), arctan sigmoidal function

σ(t) = 1

π
arctan(t) + 1

2
and Gompertz function

σ(t) = e−ae−bt

with a, b > 0.
The following Theorem 1 is the main result of this paper,

which illustrates the rate-optimality of CFN.
Theorem 1: Let s > 0, r ∈ N with r ≥ s, and Nr

n,w be the
estimator defined by Algorithm 1. Under Assumptions 1 and 2,
if n ∼ m(d/[2s+d]) and w ≥ 4Kn1/d with K satisfy-
ing (7) and (8), then there exists a constant C2 independent of
m or n such that

C0m− 2s
2s+d ≤ sup

fρ∈F s
E
{∥∥Nr

n,w − fρ
∥∥2

ρ

}
≤ C2m− 2s

2s+d . (9)

B. Remarks and Comparisons

There are three parameters in CFN: 1) the number of cen-
ters n; 2) the parameter w; and 3) the number of iterations
r. Theorem 1 shows that if some a priori information of
the regression function is known, i.e., fρ ∈ F s, then all
these parameters can be determined. In particular, we can set
w ≥ 4Kn1/d, r = �s�, and n = [md/(2s+d)]. K in (7) and (8)
depends on s, σ , and n. So K can be specified when σ and
n are given. For example, if the logistic function is utilized,
then w ≥ 4([(s + d)n1/d log n]/d) is preferable.

However, in real world applications, it is difficult to check
the smoothness of the regression function. We provide some
suggestions about the parameter selection. Since Theorem 1
holds for all w ≥ 4Kn1/d, w can be selected to be sufficiently
large. The iterative scheme is imposed only for overcom-
ing the saturation problem and regression functions in real
world applications are usually not very smooth. We find that
a few iterations (say, r ≤ 5) are commonly sufficient. Thus,
we set r ∈ [1, 5] in real world applications and use the
cross-validation [14] to determine it. The key parameter is
n, which is also crucial for almost all neural network-type
learning systems [21], [25], [30], since n reflects the tradeoff
between bias and variance. We also use the cross-validation
to determine it. Compared with the optimization-based neural
network-type learning systems, the total computational com-
plexity of CFN (with cross-validation) is much lower, since the
computational complexity of CFN is of order O(mn) for fixed
r and that of optimization-based methods is at least O(mn2).

The saturation problem of FNN approximation was
proposed as an open question by Chen [7]. It can be found
in [1], [2], [8], [9], and [22] that the saturation problem for
constructive neural network approximation has not been set-
tled, since all these results were established on the assumption
that the regression function belongs to F s with 0 < s ≤ 1.
However, for optimization-based FNN, the saturation problem
did not exist as shown in the prominent work [28], [29]. In
this paper, we succeed in settling the saturation problem by
using the proposed iterative scheme. Theorem 1 states that if
fρ ∈ F s, then CFN is rate-optimal for all s > 0, since its
learning rate can reach the lower bound in (6).

Finally, we compare Theorem 1 with two related theoreti-
cal results about learning performances of optimization-based
FNN learning [30] and ELM [25]. Denote

NM
n :=

{
f =

n∑

k=1

ckφ(ak · x + bk) : ‖ f ‖∞ ≤ M

}

where ak ∈ Rd, bk, and ck ∈ R. Define

f1,S = arg min
f ∈NM

n

1

m

m∑

i=1

( f (xi) − yi)
2. (10)

Maiorov [30] proved that for some activation function φ, if
fρ ∈ F s and n ∼ md/(s+d), then there holds

C0m− 2s
2s+d ≤ sup

fρ∈F s
E
{∥∥ f1,S − fρ

∥∥2
ρ

}
≤ C3m− 2s

2s+d log m (11)

where C3 is a constant independent of m or n. It should be
noted from (10) that f1,S is obtained by solving a nonlinear
least squares problem, which generally requires higher com-
putational complexity than CFN. Furthermore, comparing (9)
with (11), we find that CFN is rate-optimal while (10) is near
rate-optimal (up to a logarithmic factor).

Denote

N R
n :=

{
f =

n∑

k=1

ckφ
(
a∗

k · x + b∗
k

)
: ck ∈ R

}

where a∗
k ∈ Rd and b∗

k ∈ R are randomly selected according
to a distribution μ. The ELM estimator is defined by

f2,S = arg min
f ∈N R

n

1

m

m∑

i=1

( f (xi) − yi)
2. (12)

It is easy to see that the optimization problem (12) is a linear
problem and can be solved by using the pseudo-inverse tech-
nique [17]. The theoretical performance of ELM was justified
in [25], asserting that for some activation function, if fρ ∈ F s

and n ∼ md/(s+d), then there holds

EμE
{∥∥ f2,S − fρ

∥∥2
ρ

}
≤ C4m− 2s

2s+d log m (13)

where C4 is a constant independent of m or n. It follows
from (6) and (13) that (12) is near rate-optimal in the sense
of expectation, since there is an additional Eμ in (13) due to
the randomness of f2,S. Compared with (13), our result in (9)
shows that CFN can remove the logarithmic factor and avoid
the randomness of ELM.

IV. SIMULATIONS

In this section, we verify our theoretical assertions via a
series of numerical simulations. When d = 1, the rearranging
step (step 3 in Algorithm 1) is trivial. Thus, we divide the sim-
ulations into two cases: d = 1 and d > 1. All numerical studies
are implemented by using MATLAB R2014a on a Windows
personal computer with Core i7-3770 3.40 GHz CPUs and
RAM 4.00 GB. Throughout the simulations, the logistic acti-
vation function is used and the statistics are averaged based
on 50 independent trails.
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(a) (b)

(c) (d)

Fig. 4. Roles of parameters. (a) Role of n for f1. (b) Role of w for f1.
(c) Role of r for f1 and f2. (d) Small w and large r for f1.

A. Simulations for d = 1

In the simulations, we generate training data from the
following model:

Y = f (X) + ε (14)

where ε is the Gaussian noise with variance 0.1 and indepen-
dent of X. The centers are n equally spaced points in [−1, 1].
The test data are sampled from Y = f (X). Let

f1(x) = 1 + 80

3
x2 − 40x3 + 15x4 + 8

3
x5 + 20x2 log(|x|)

and

f2(x) = (1 − x)5+
(

8x2 + 5x + 1
)

where a+ = a when a ≥ 0 and a+ = 0 when a < 0. It is easy
to check that f1 ∈ F1 but f1 /∈ F2 and f2 ∈ F4 but f2 /∈ F5.

In the first simulation, we numerically study the roles of
three parameters n, w, and r. Since we are interested in the
role of a specified parameter, the other two parameters are
selected to be optimal according to the test data directly. In
this simulation, the number of training and test samples are
1024 and 1000. The results of the simulation are shown in
Fig. 4. Specifically, Fig. 4(a) describes the relation between
the test error and the number of centers. From Fig. 4(a), it
follows that there exists an optimal n ranged in [10, 20] min-
imizing the test error, which coincides with the theoretical
assertions n ∼ md/(2s+d) = 10241/3. Fig. 4(b) demonstrates
the relation between the test error and w. It can be found in
Fig. 4(b) that after a crucial value of w, the test error does not
vary with respect to w, which coincides with the assertion
in Theorem 1. Fig. 4(c) presents the relation between the test
error and the number of iterations. It is shown in Fig. 4(c)
that such a scheme is feasible and can improve the learning
performance. Furthermore, there is an optimal r in [1, 5] min-
imizing the test error (the average value of r is 2.2 via average
for 50 trails). This also verifies our assertions in Section III.

TABLE I
COMPARISONS OF LEARNING PERFORMANCE FOR d = 1

Fig. 4(d) presents another application of the iterative scheme
in CFN. It is shown in Fig. 4(d) that once the parameter w
is selected to be small, then we can use large r to reduce the
test error.

In the second simulation, we compare CFN with two
widely used learning schemes. One is the RLS with Gaussian
kernel [11], which is recognized as the benchmark for regres-
sion. The other is the ELM [17], which is one of the most
popular neural network-type learning systems. The corre-
sponding parameters including the width of the Gaussian
kernel and the regularization parameters in RLS, the num-
ber of hidden neurons in ELM, and the number of centers,
the number of iterations in CFN are selected via fivefold
cross validation. We record the mean test rooted square mean
error (RMSE) and the mean training RMSE as TestRMSE and
TrainRMSE, respectively. We also record their standard devi-
ations in the parentheses. Furthermore, we record the average
total training time as TrainTime. We also record the time of
training for fixed parameters in the bracket. Since the train-
ing time of ELM is different for different number of neurons,
we record in the bracket the training time for ELM with
optimal parameter. We finally record the mean test time as
TestTime. The results are reported in Table I. It is shown
in Table I that the learning performance of CFN is at least
not worse than RLS and ELM. In fact, the test error of CFN
is comparable with RLS but better than ELM and the train-
ing price (training time and memory requirement) of CFN
is comparable with ELM but lower than RLS. This veri-
fies the feasibility of CFN and coincides with our theoretical
assertions.

B. Simulations for d > 1

When d > 1, the strategies of selecting centers and rear-
rangement operator are required. In this part, we draw the
Sobol sequence to build up the set of centers and then
use a greedy strategy to rearrange them. Specifically, we
start with an arbitrary point in the Sobol sequence, then
select the next point to be the nearest point of the current
point, and then repeat this procedure until all the points are
rearranged. We show in the following Fig. 5 that such a
greedy scheme essentially cuts down the maximum distance
between arbitrary two adjacent points (max dist). For com-
parison, we also exhibit the change of the minimum distance
(min dist).
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(a) (b)

Fig. 5. Distribution of centers. (a) d = 2. (b) d = 5.

We demonstrate the feasibility of CFN by comparing it with
RLS and ELM for various regression functions. Let

f3(x) = (1 − ‖x‖2)
6+
(

35/3‖x‖2
2 + 6‖x‖2 + 1

)

f4(x) = (1 − ‖x‖2)
7+
(

35‖x‖6
2 + 245‖x‖5

2 + 720‖x‖4
2

+ 1120‖x‖3
2 + 928‖x‖2

2 + 336‖x‖2 + 48
)

and

f5(x) = 1 + 80

3
‖x‖5

2 − 40‖x‖3
2 + 15‖x‖4

2 + 8

3
‖x‖5

2

+ 20‖x‖2
2 log(‖x‖2)

where ‖x‖2 denotes the Euclidean norm of the vector x. It is
easy to check that for d = 2, 3, f3 ∈ F4 but f3 /∈ F5, and for
d = 5, f4 ∈ F4 but f4 /∈ F5, and for d = 2, 3, 5, f5 ∈ F1

but f5 /∈ F2. The simulation results are reported in Table II. It
can be found in Table II that, similar to the 1-D simulations,
the learning performance of CFN is a bit better than RLS (in
terms of training time), and slightly better than ELM (in terms
of test error). This also verifies our theoretical assertions.

C. Challenge for Massive Data

Since our main motivation for introducing CFN is to tackle
massive data, we pursue the advantage of CFN for massive
data sets. For this purpose, we set the number of training
samples to be 50 000, 100 000, 150 000 and the number of
test samples to be 100 000, 200 000, 300 000. As the memory
requirements and training time of RLS are huge, we only com-
pare CFN with ELM in this simulation. The simulation results
are reported in Table III. It is shown that when applied to the
massive data, the performance of CFN is at least not worse
than that of ELM. In particular, CFN possesses a slight smaller
test errors and dominates in the training time.

Based on the numerical results, we find that CFN performs
slightly better than ELM in terms of generalization error but
requires more training time for data set with middle size. When
r ≤ 5 and n ≤ m, the computational complexities of CFN and
ELM are O(rmn) and O(mn2), respectively. The reason for
the time-consuming of CFN over ELM is that for data set
of middle size, the selected n in ELM is a bit smaller than
CFN and both of them are very small (reflected by the testing
time). Under this circumstance, the computational complexity
of ELM O(mn2) is smaller than that of CFN (rmn). However,
for massive data set, CFN performs at least not worse than

TABLE II
COMPARISONS OF LEARNING PERFORMANCE FOR d > 1

TABLE III
COMPARISONS OF LEARNING PERFORMANCE FOR MASSIVE DATA

ELM in generalization but requires less time. The reason is
that for massive data, a large number of neurons in ELM and
CFN are required. Large n inevitably leads to much more
training time for ELM. Thus, besides the perfect theoretical
behaviors, CFN is also better than ELM for this massive data
set. It should be mentioned that there are several variants of
ELM [16], [18], [19]. We compare the proposed CFN here
only with the original learning algorithm proposed in [17] to
facilitate verifying our theoretical assertions. We believe that
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for some delicate variants the learning performance of ELM
can be essentially improved, but it is out of our scope.

V. PROOF OF THEOREM 1

The lower bound of (9) can be derived directly by (6).
Therefore, it suffices to prove the upper bound of (9). For
1 ≤ k ≤ r, define

Ñk
n,w(x) := E

[
Nk

n,w(x)|X1, . . . , Xm|
]
.

Then

E
[
‖Nr

n,w − fρ‖2
ρ

]
= E

[∥∥Nr
n,w − Ñr

n,w

∥∥2
ρ

]
+ E

[
‖Ñr

n,w − fρ‖2
ρ

]

(15)

since E〈Nr
n,w − Ñr

n,w, Ñr
n,w − fρ〉ρ = 0. We call the first term

in the right-hand side of (15) as the sample error (or estimate
error) and the second term as the approximation error.

A. Bounding Sample Error

We bound the sample error in two cases: r = 1 and r > 1.
We first consider the case r = 1. Since fρ(x) = E[Y|X = x],
we have

Ñ1
n,w(x) =

∑|T1|
i=1 fρ

(
X1

i

)

|T1|

+
n−1∑

j=1

⎛

⎝
∑|Tj+1|

i=1 fρ
(

X j+1
i

)

|Tj+1| −
∑|Tj|

i=1 fρ(X j
i )

|Tj|

⎞

⎠

× σ
(
w
(
d(ξ1, x) − d

(
ξ1, ξj

)))
. (16)

Denote

gj :=
∑|Tj|

i=1 Y j
i∣∣Tj

∣∣ =
m∑

i=1

Yi

I{Xi∈Aj}∑m
l=1 I{Xl∈Al}

and

g∗
j :=

∑|Tj|
i=1 fρ

(
X j

i

)

∣∣Tj
∣∣ =

m∑

i=1

fρ(Xi)
I{Xi∈Aj}∑m
l=1 I{Xl∈Al}

where IA denotes the indicator function of set A. Define further

c1(x) := 1 − σ
(
wd(ξ1, x)

)

cn(x) := σ
(
w
(
d(ξ1, x) − d(ξ1, ξn−1)

)

and

cj(x) := σ
(
w
(
d(ξ1, x) − d

(
ξ1, ξj−1

)))

− σ
(
w
(
d(ξ1, x) − d

(
ξ1, ξj

)))
, 2 ≤ j ≤ n − 1.

We have

N1
n,w(x) =

n∑

j=1

gjcj(x) (17)

and

Ñ1
n,w(x) =

n∑

j=1

g∗
j cj(x). (18)

Since Aj1 ∩ Aj2 = ∅ (j1 �= j2) and X = ⋃n
j=1 Aj, for arbitrary

x, there is a unique k0 such that x ∈ Ak0 . Without loss of

generality, we assume k0 ≥ 2. Then it follows from (2) and
the definition of d(ξ1, x) that:

d(ξ1, x) − d(ξ1, ξk) ≥ 1

4
n−1/d, 1 ≤ k ≤ k0 − 1

∣∣d(ξ1, x) − d
(
ξ1, ξk0

)∣∣ ≤ 2n−1/d

and

d(ξ1, x) − d(ξ1, ξk) ≤ −1

4
n−1/d, k ≥ k0 + 1.

Due to (7), (8), and w ≥ 4Kn1/d, we have when k ≤ k0 − 1
∣∣σ
(
w
(
d(ξ1, x) − d(ξ1, ξk)

))− 1
∣∣ < n−(s+d)/d (19)

and when k ≥ k0 + 1
∣∣σ
(
w
(
d(ξ1, x) − d(ξ1, ξk)

))∣∣ < n−(s+d)/d. (20)

Then for arbitrary j ≤ k0 − 1 and j ≥ k0 + 2, (19), (20) and
the definition of cj(x) yield

∣∣cj(x)
∣∣ ≤ 2n−(s+d)/d. (21)

Since |Yj| ≤ M almost surely, we have |gj| ≤ M and |g∗
j | ≤ M

almost surely for any j = 1, . . . , n. Since

E
[
gj|X1, . . . , Xm

] = g∗
j

we get

E
[(

N1
n,w(x) − Ñ1

n,w(x)
)2|X1, . . . , Xm

]

≤ 2M2n−2s/d

+ E
[((

gk0 − g∗
k0

)
ck0(x)

)2|X1, . . . , Xm

]

+ E
[((

gk0+1 − g∗
k0+1

)
ck0+1(x)

)2|X1, . . . , Xm

]
.

We hence only need to bound

E
[((

gk0 − g∗
k0

)
ck0(x)

)2|X1, . . . , Xm

]

since

E
[((

gk0+1 − g∗
k0+1

)
ck0+1(x)

)2|X1, . . . , Xm

]

can be bounded by using the same method. As σ is bounded,
we have

E
[((

gk0 − g∗
k0

)
ck0(x)

)2|X1, . . . , Xm

]

≤ 4‖σ‖2∞E
[(

gk0 − g∗
k0

)2|X1, . . . , Xm

]
.

Due to the definition of gk0 and g∗
k0

, we get

E
[((

gk0 − g∗
k0

))2|X1, . . . , Xm

]

=
∑m

i=1

(
Yi − fρ(Xi)

)2
I{

Xi∈Ak0

}

(
mμm(Ak0)

)2

≤ 4M2

mμm
(
Ak0

) I{
mμm

(
Ak0

)
>0
}
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where μm(Ak0) denotes the empirical measure of Ak0 . Then it
can be found in [14, pp. 65–66] that

E

⎡

⎣
I{

mμm

(
Ak0

)
>0
}

mμm
(
Ak0

)

⎤

⎦ ≤ 4n

m
.

This implies

E
[∥∥∥N1

n,w − Ñ1
n,w

∥∥∥
2

ρ

]

= E
[

E
[(

N1
n,w(X) − Ñ1

n,w(X)
)2|X, X1, . . . , Xm

]]

≤ 2M2n−2s/d + 32‖σ‖2∞M2n/m.

Since n ∼ md/(2s+d), we obtain

E
[∥∥∥N1

n,w − Ñ1
n,w

∥∥∥
2

ρ

]
≤ C′m−2s/(2s+d) (22)

where C′ is a constant depending only on M.
We then bound the sample error for r > 1. It follows from

the definition of Nk+1
n,w (x) that:

Nk+1
n,w (x) = Nk

n,w(x) + N1
n,w(x) −

∑|T1|
i=1

(
Nk

n,w

(
X1

i

))

|T1|

−
n−1∑

j=1

⎛

⎜⎝

∑|Tj+1|
i=1

(
Nk

n,w

(
X j+1

i

))

∣∣Tj+1
∣∣

−
∑|Tj|

i=1

(
Nk

n,w

(
X j

i

))

∣∣Tj
∣∣

⎞

⎟⎠

× σ
(
w
(
d(ξ1, x) − d

(
ξ1, ξj

)))

where Tj := {X j
1, X j

2, . . . , X j
|Tj|}, j = 1, . . . , n. Since

∑|T1|
i=1

(
Nk

n

(
X1

i

))

|T1|

+
n−1∑

j=1

⎛

⎜⎝

∑|Tj+1|
i=1

(
Nk

n

(
X j+1

i

))

∣∣Tj+1
∣∣ −

∑|Tj|
i=1

(
Nk

n

(
X j

i

))

∣∣Tj
∣∣

⎞

⎟⎠

× σ
(
w
(
d(ξ1, x) − d

(
ξ1, ξj

)))

is independent of Y1, . . . , Ym, and

Ñk
n,w(x) = E

[
Nk

n,w(x)|X1, . . . , Xm|
]

we have

E

[(
Nk+1

n,w (x) − ˜Nk+1
n,w (x)

)2

|X1, . . . , Xm

]

≤ 2E
[(

N1
n,w(x) − Ñ1

n,w(x)
)2|X1, . . . , Xm

]

+ 2E
[(

Nk
n,w(x) − Ñk

n,w(x)
)2|X1, . . . , Xm

]
.

Therefore, we obtain

E
[∥∥Nr

n,w − Ñr
n,w

∥∥2
ρ

]
≤ 2rE

[∥∥∥N1
n,w − Ñ1

n,w

∥∥∥
2

ρ

]
.

Then it follows from (22) that:

E
[∥∥Nr

n,w − Ñr
n,w

∥∥2
ρ

]
≤ 2rC′m−2s/(2s+d). (23)

B. Bounding Approximation Error

It is obvious that
(
Ñr

n,w(x) − fρ(x)
)2 = (

Ñr
n,w(x) − fρ(x)

)2
I{

μm

(
Ak0

)
>0
}

+ (
Ñr

n,w(x) − fρ(x)
)2

I{
μm

(
Ak0

)
=0
}.

Due to the definition, we obtain
∥∥Ñr

n,w

∥∥∞ ≤ (2‖σ‖∞ + 1)rM

almost surely. Then it follows from [14, pp. 66–67] that:

E
[(

Ñr
n,w(X) − fρ(X)

)2
I{

μm

(
Ak0

)
=0
}
]

≤ 3(2‖σ‖∞ + 1)2r2M2 n

m
.

Furthermore
(
Ñr

n,w(x) − fρ(x)
)2

I{
μm

(
Ak0

)
>0
}

= (
Ñr

n,w(x) − fρ(x)
)2

I{
μm

(
Ak0

)
>0,μm

(
Ak0+1

)
>0
}

+ (
Ñr

n,w(x) − fρ(x)
)2

I{
μm

(
Ak0

)
>0,μm

(
Ak0+1

)
=0
}.

Similar method in [14, pp. 66–67] yields

E
[(

Ñr
n,w(X) − fρ(X)

)2
I{

μm

(
Ak0

)
>0,μm

(
Ak0+1

)
=0
}
]

≤ 3(2‖σ‖∞ + 1)2r2M2 n

m
.

Hence, we have

E
[(

Ñr
n,w(X) − fρ(X)

)2] ≤ 6(2‖σ‖∞ + 1)2r2M2 n

m

+ E
[(

Ñr
n,w(X) − fρ(X)

)2
I{

μm

(
Ak0

)
>0,μm

(
Ak0+1

)
>0
}
]
.

(24)

To bound

E
[(

Ñr
n,w(X) − fρ(X)

)2
I{

μm

(
Ak0

)
>0,μm

(
Ak0+1

)
>0
}
]

we need to introduce a series of auxiliary functions. Let X∗
j

be arbitrary sample in Aj and Y∗
j be its corresponding output.

If there is no point in Aj, then we denote by Y∗
j = 0, and

g(X∗
j ) = 0 for arbitrary function g. Define

L1
n,w(x) = fρ

(
X∗

1

)+
n−1∑

j=1

(
fρ
(

X∗
j+1

)
− fρ

(
X∗

j

))

× σ
(
w
(
d(ξ1, x) − d

(
ξ1, ξj

)))

and

Lk+1
n,w (x) = Lk

n,w(x) + Vk
n,w(x)
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with

Vk
n,w(x) = fρ

(
X∗

1

)− Lk
n

(
X∗

1

)

+
n−1∑

j=1

((
fρ
(

X∗
j+1

)
− Lk

n

(
X∗

j+1

))

−
(

fρ
(

X∗
j

)
− Lk

n

(
X∗

j

)))

× σ
(
w
(
d(ξ1, x) − d

(
ξ1, ξj

)))
.

Then for arbitrary x ∈ X and 1 ≤ k ≤ r, there holds
∣∣∣Ñk

n,w(x) − fρ(x)
∣∣∣ ≤ max

X∗
1 ,...,X∗

n

∣∣∣Lk
n,w(x) − fρ(x)

∣∣∣ (25)

where the maximum runs over all the possible choices of X∗
j ∈

Aj, j = 1, 2, . . . , n.
Due to the definition of cj(x), we get

L1
n,w(x) =

n∑

j=1

fρ
(

X∗
j

)
cj(x), and

n∑

j=1

cj(x) = 1.

We then prove that for arbitrary k ≥ 1, there exists a set of
functions {ck

j (x)}n
j=1 such that

Lk
n,w(x) =

n∑

j=1

fρ
(

X∗
j

)
ck

j (x), and
n∑

j=1

ck
j (x) = 1. (26)

We prove (26) by induction. It is obvious that (26) holds for
k = 1 with c1

j (x) = cj(x). Assume (26) holds for l ≥ 1, that is

Ll
n,w(x) =

n∑

j=1

fρ
(

X∗
j

)
cl

j(x), and
n∑

j=1

cl
j(x) = 1.

Obviously

Vl
n,w(x) =

n∑

j=1

(
fρ
(

X∗
j

)
− Ll

n,w

(
X∗

j

))
c1

j (x).

Therefore

Ll+1
n,w(x) = Ll

n,w(x) + Vl
n,w(x) =

n∑

j=1

fρ
(

X∗
j

)
cl

j(x)

+
n∑

j=1

(
fρ
(

X∗
j

)
−

n∑

i=1

fρ
(
X∗

i

)
cl

i

(
X∗

j

))
c1

j (x)

=
n∑

j=1

fρ
(

X∗
j

)(
cl

j(x) + c1
j (x) −

n∑

i=1

cl
j

(
X∗

i

)
c1

i (x)

)
.

Define

cl+1
j (x) := cl

j(x) + c1
j (x) −

n∑

i=1

cl
j

(
X∗

i

)
c1

i (x). (27)

Then it follows from
∑n

j=1 c1
j (x) = 1 and

∑n
j=1 cl

j(x) = 1 that:

n∑

j=1

cl+1
j (x) = 2 −

n∑

i=1

n∑

j=1

cl
j

(
X∗

i

)
c1

i (x) = 1.

This proves (26). Equation (26) together with (27) implies

Lk+1
n,w (x) − fρ(x) =

n∑

j=1

ck+1
j (x)

(
fρ
(

X∗
j

)
− fρ(x)

)

=
n∑

j=1

ck
j (x)

(
fρ
(

X∗
j

)
− fρ(x)

)

−
n∑

i=1

c1
i (x)

⎡

⎣
n∑

j=1

ck
j

(
X∗

i

)(
fρ
(

X∗
j

)
− fρ

(
X∗

i

))
⎤

⎦

= Lk
n,w(x) − fρ(x) −

n∑

j=1

c1
j (x)

×
(

Lk
n,w

(
X∗

j

)
− fρ

(
X∗

j

))
.

If we denote by λk(x) := Lk
n,w(x)−fρ(x) with λ0(x) := −fρ(x),

then

λk+1(x) = λk(x) −
n∑

j=1

c1
j (x)λ

k
(

X∗
j

)

=
n∑

j=1

c1
j (x)

[
λk(x) − λk

(
X∗

j

)]
.

When 0 < s ≤ 1, we get from (21) and fρ ∈ F s that

∥∥∥λ1
∥∥∥∞ ≤

∣∣∣∣∣∣

n∑

j �=k0,k0+1

c1
j (x)

[
fρ
(

X∗
j

)
− fρ(x)

]
∣∣∣∣∣∣

+ 4
∥∥ fρ

∥∥∞n−s/d + C‖σ‖∞
(

2sn−s/d + 4sn−s/d
)

= C′
1n−s/d (28)

with

C′
1 := 4

∥∥ fρ
∥∥∞ + 6C‖σ‖∞.

When s > 1, it follows from the multivariate mean-valued
theorem that:

λ1(x) =
n∑

j=1

c1
j (x)

[
fρ
(

X∗
j

)
− fρ(x)

]

= n−1/dn1/d
n∑

j=1

c1
j (x)

d∑

�=1

(
x(�) − X∗(�)

j

)
β1,�

(
ξx,j
)

where ξx,j ∈ [0, 1]d, β1,� is the first partial derivative of fρ with
respect to x(�) and x = (x(1), x(2), . . . , x(d)) with x(�) ∈ [0, 1].
Set

αn,1(x) = n1/d
n∑

j=1

c1
j (x)

d∑

�=1

(
x(�) − X∗(�)

j

)
β1,�

(
ξx,j
)
.

We have from (21) and x ∈ Ak0 that
∥∥αn,1

∥∥∞ ≤ n
1
d ‖σ‖∞d max

1≤�≤d

∣∣∣x(�) − X∗(�)
k0

∣∣∣
∥∥β1,�

∥∥∞

+ n
1
d ‖σ‖∞d max

1≤�≤d

∣∣∣x(�) − X∗(�)
k0+1

∣∣∣
∥∥β1,�

∥∥∞

+ n
1
d 2d max

1≤j≤n,1≤�≤d

∥∥β1,�

∥∥∞n− s
d .
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This means ‖αn,1‖∞ ≤ C̃k+1 with

C̃1 := 2d‖σ‖∞ max
1≤�≤d

∥∥β1,�

∥∥∞(1 + 2‖σ‖∞).

Since fρ ∈ F s with s = u + β, we can repeate the above
procedure u times to obtain

λu(x) = n−u/dαn,u(x) (29)

where αn,u satisfies
∣∣αn,u(x) − αn,u(x

′)
∣∣ ≤ Cd(x, x′)β

and
∥∥αn,u

∥∥∞ ≤ C̃u

with some positive constant C̃u independent of m and n. For
r = u, we then have

∣∣∣λu+1(x)
∣∣∣ ≤

n∑

j=1

c1
j (x)

∣∣∣λu(x) − λu
(

X∗
j

)∣∣∣

≤ n−u/d
n∑

j=1

c1
j (x)

∣∣∣αn,u(x) − αn,u

(
X∗

j

)∣∣∣

≤ n−u/d
n∑

j=1

c1
j (x)

∣∣∣x − X∗
j

∣∣∣
β

.

It follows from (21) that:
∥∥∥λu+1

∥∥∥∞ ≤ 2‖σ‖∞
(

C̃u + 2C‖σ‖∞
)

n−s/d.

For k > u, the above estimate yields

∣∣∣λk+1(x)
∣∣∣ ≤

n∑

j=1

c1
j (x)

∣∣∣λk(x) − λk
(

X∗
j

)∣∣∣

≤
n∑

j=1

c1
j (x)

∣∣∣λk(x)
∣∣∣+

∣∣∣λk
(

X∗
j

)∣∣∣

≤ ≤ 4‖σ‖∞
(

C̃u + 2C‖σ‖∞
)

n−s/d.

That is
∥∥∥λk

∥∥∥∞ ≤ C̃k, k > u (30)

with C̃k = 4‖σ‖∞(C̃u + 2C‖σ‖∞)n−s/d. Thus, Theorem 1
follows from (15), (28), (30), (22), and (23).

VI. CONCLUSION

In this paper, we succeeded in constructing an FNN, called
CFN, for learning purpose. Both theoretical and numerical
results showed that CFN is efficient and effective. The idea of
“constructive neural networks” for learning purpose provided
a new springboard for developing scalable neural network-type
learning systems.

We concluded in this paper by presenting some exten-
sions of the constructive neural networks learning. this paper,
the neural network was constructed by using the method
in [22]. Besides [22], there are large portions of neural
networks constructed to approximate smooth functions, such

as [1], [8], and [9]. All these constructions are proved to pos-
sess prominent approximation capability and simultaneously,
but suffer from the saturation problem. We guess that by using
the approach in this paper, most of these neural networks can
be used for learning. We will keep studying in this direction
and report the progress in a future publication.

ACKNOWLEDGMENT

The authors would like to thank three anonymous review-
ers and the associate editor for their constructive and helpful
comments.

REFERENCES

[1] G. A. Anastassiou, “Multivariate sigmoidal neural network approxima-
tion,” Neural Netw., vol. 24, no. 4, pp. 378–386, 2011.

[2] E. I. Atanassov, “On the discrepancy of the Halton sequences,” Math.
Balkanica New Series, vol. 18, nos. 1–2, pp. 15–32, 2004.

[3] F. Bach, “Sharp analysis of low-rank kernel matrix approximations,”
ArXiv:1208.2015, 2013.

[4] A. R. Barron, A. Cohen, W. Dahmen, and R. A. Devore, “Approximation
and learning by greedy algorithms,” Ann. Stat., vol. 36, no. 1, pp. 64–94,
2008.

[5] P. Bratley and B. L. Fox, “Algorithm 659: Implementing Sobol’s quasir-
andom sequence generator,” ACM Trans. Math. Softw., vol. 14, no. 1,
pp. 88–100, 1988.

[6] X. Chang, S.-B. Lin, and Y. Wang, “Divide and conquer local average
regression,” Electron. J. Stat., vol. 11, no. 1, pp. 1326–1350, 2017.

[7] D. B. Chen, “Degree of approximation by superpositions of a sigmoidal
function,” Approx. Theory Appl., vol. 9, no. 3, pp. 17–28, 1993.

[8] D. Costarelli and R. Spigler, “Approximation results for neural network
operators activated by sigmoidal functions,” Neural Netw., vol. 44,
pp. 101–106, Aug. 2013.

[9] D. Costarelli and R. Spigler, “Multivariate neural network operators
with sigmoidal activation functions,” Neural Netw., vol. 48, pp. 72–77,
Dec. 2013.

[10] F. Cucker and D. X. Zhou, Learning Theory: An Approximation Theory
Viewpoint. Cambridge, U.K.: Cambridge Univ. Press, 2007.

[11] M. Eberts and I. Steinwart, “Optimal learning rates for least squares
SVMs using Gaussian kernels,” in Proc. Adv. Neural Inf. Process. Syst.,
vol. 24. 2011, pp. 1539–1547.

[12] H. Engl, M. Hanke, and A. Neubauer, Regularization of Inverse Problem.
Amsterdam, The Netherlands: Kluwer Acad., 2000.

[13] S. Fine and K. Scheinberg, “Efficient SVM training using low-rank
kernel representations,” J. Mach. Learn. Res., vol. 2, pp. 243–264,
Mar. 2002.

[14] L. Györfy, M. Kohler, A. Krzyzak, and H. Walk, A Distribution-Free
Theory of Nonparametric Regression. Berlin, Germany: Springer, 2002.

[15] M. T. Hagan, H. B. Demuth, and M. H. Beale, Neural Network Design.
Boston, MA, USA: PWS, 1996.

[16] G. B. Huang, L. Chen, and C. K. Siew, “Universal approximation
using incremental constructive feedforward networks with random hid-
den nodes,” IEEE Trans. Neural Netw., vol. 17, no. 4, pp. 879–892,
Jul. 2006.

[17] G.-B. Huang, Q.-Y. Zhu, and C.-K. Siew, “Extreme learning
machine: Theory and applications,” Neurocomputing, vol. 70, nos. 1–3,
pp. 489–501, 2006.

[18] G.-B. Huang and L. Chen, “Convex incremental extreme learning
machine,” Neurocomputing, vol. 70, nos. 16–18, pp. 3056–3062, 2007.

[19] G.-B. Huang, “What are extreme learning machines? Filling the gap
between Frank Rosenblatt’s dream and John von Neumann’s puzzle,”
Cogn. Comput., vol. 7, no. 3, pp. 263–278, 2015.

[20] H. Jaeger and H. Haas, “Harnessing nonlinearity: Predicting chaotic
systems and saving energy in wireless communication,” Science,
vol. 304, no. 5667, pp. 78–80, 2004.

[21] M. Kohler and J. Mehnert, “Analysis of the rate of convergence of least
squares neural network regression estimates in case of measurement
errors,” Neural Netw., vol. 24, no. 3, pp. 273–279, 2011.

[22] S. Lin, Y. Rong, and Z. Xu, “Multivariate Jackson-type inequality for a
new type neural network approximation,” Appl. Math. Model., vol. 38,
no. 24, pp. 6031–6037, 2014.



232 IEEE TRANSACTIONS ON CYBERNETICS, VOL. 49, NO. 1, JANUARY 2019

[23] S. Lin, X. Liu, J. Fang, and Z. Xu, “Is extreme learning machine fea-
sible? A theoretical assessment (part II),” IEEE Trans. Neural Netw.
Learn. Syst., vol. 26, no. 1, pp. 21–34, Jan. 2015.

[24] S. B. Lin and D. X. Zhou, “Distributed kernel-based gradient descent
algorithms,” Construct. Approx, vol. 47, no. 2, pp. 249–276, 2018.

[25] X. Liu, S. Lin, J. Fang, and Z. Xu, “Is extreme learning machine feasi-
ble? A theoretical assessment (part I),” IEEE Trans. Neural Netw. Learn.
Syst., vol. 26, no. 1, pp. 7–20, Jan. 2015.

[26] B. Llanas and F. J. Sainz, “Constructive approximate interpolation by
neural networks,” J. Comput. Appl. Math., vol. 188, no. 2, pp. 283–308,
2006.

[27] V. Maiorov and R. S. Meir, “Approximation bounds for smooth functions
in C(Rd) by neural and mixture networks,” IEEE Trans. Neural Netw.,
vol. 9, no. 5, pp. 969–978, Sep. 1998.

[28] V. E. Maiorov and R. Meir, “On the near optimality of the stochastic
approximation of smooth functions by neural networks,” Adv. Comput.
Math., vol. 13, no. 1, pp. 79–103, 2000.

[29] V. Maiorov, “Almost optimal estimates for best approximation by trans-
lates on a torus,” Construct. Approx., vol. 21, no. 3, pp. 337–349,
2005.

[30] V. Maiorov, “Approximation by neural networks and learning theory,”
J. Complexity, vol. 22, no. 1, pp. 102–117, 2006.

[31] M. Meister and I. Steinwart, “Optimal learning rates for localized
SVMs,” J. Mach. Learn. Res., vol. 17, no. 1, pp. 6722–6765, 2016.

[32] F. J. Narcowich, X. Sun, J. D. Ward, and H. Wendland, “Direct and
inverse Sobolev error estimates for scattered data interpolation via spher-
ical basis functions,” Found. Comput. Math., vol. 7, no. 3, pp. 369–370,
2007.

[33] Y.-H. Pao, Adaptive Pattern Recognition and Neural Networks. Reading,
MA, USA: Addison-Wesley, 1989.

[34] B. U. Park, Y. K. Lee, and S. Ha, “L2 boosting in kernel regression,”
Bernoulli, vol. 15, no. 3, pp. 599–613, 2009.

[35] L. Shi, Y.-L. Feng, and D.-X. Zhou, “Concentration estimates for learn-
ing with l1-regularizer and data dependent hypothesis spaces,” Appl.
Comput. Harmonic Anal., vol. 31, no. 2, pp. 286–302, 2011.

[36] L. Shi, “Learning theory estimates for coefficient-based regularized
regression,” Appl. Comput. Harmonic Anal., vol. 34, no. 2, pp. 252–265,
2013.

[37] D. E. Rumelhart, G. E. Hintont, and R. J. Williams, “Learning rep-
resentations by back-propagating errors,” Nature, vol. 323, no. 6088,
pp. 533–536, 1986.

[38] J. Taylor and N. Cristianini, Kernel Methods for Pattern Analysis.
Cambridge, U.K.: Springer, 2004.

[39] H. Wendland, Scattered Data Approximation. Cambridge, U.K.:
Cambridge Univ. Press, 2005.

[40] B. M. Wilamowski and H. Yu, “Neural network learning without back-
propagation,” IEEE Trans. Neural Netw., vol. 21, no. 11, pp. 1793–1803,
Nov. 2010.

[41] Q. Wu and D.-X. Zhou, “Learning with sample dependent hypothesis
space,” Comput. Math. Appl., vol. 56, no. 11, pp. 2896–2907, 2008.

[42] J. Zeng, S. Lin, and Z. Xu, “Sparse regularization: Convergence of
iterative jumping thresholding algorithm,” IEEE Trans. Signal Process.,
vol. 64, no. 19, pp. 5106–5118, Oct. 2016.

[43] Y. C. Zhang, J. Duchi, and M. Wainwright, “Divide and conquer kernel
ridge regression: A distributed algorithm with minimax optimal rates,”
J. Mach. Learn. Res., vol. 16, no. 1, pp. 3299–3340, 2015.

[44] Z.-H. Zhou, N. V. Chawla, Y. Jin, and G. J. Williams, “Big data oppor-
tunities and challenges: Discussions from data analytics perspectives
[discussion forum],” IEEE Comput. Intell. Mag., vol. 9, no. 4, pp. 62–74,
Nov. 2014.

Shaobo Lin received the Ph.D. degree in applied mathematics from Xi’an
Jiaotong University, Xi’an, China, in 2014.

He is currently an Assistant Professor with the College of Mathematics
and Information Science, Wenzhou University, Wenzhou, China.

Jinshan Zeng received the Ph.D. degree in applied mathematics from Xi’an
Jiaotong University, Xi’an, China, in 2015.

He is currently an Assistant Professor with the School of Computer and
Information Engineering, Jiangxi Normal University, Nanchang, China.

Xiaoqin Zhang received the B.Sc. degree in electronic information science
and technology from Central South University, Changsha, China, in 2005
and the Ph.D. degree in pattern recognition and intelligent system from the
National Laboratory of Pattern Recognition, Institute of Automation, Chinese
Academy of Sciences, Beijing, China, in 2010.

He is currently a Professor with the College of Mathematics and
Information Science, Wenzhou University, Wenzhou, China.



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles false
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.4
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.0000
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 0
  /ParseDSCComments false
  /ParseDSCCommentsForDocInfo false
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo false
  /PreserveFlatness true
  /PreserveHalftoneInfo true
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Remove
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
    /Arial-Black
    /Arial-BoldItalicMT
    /Arial-BoldMT
    /Arial-ItalicMT
    /ArialMT
    /ArialNarrow
    /ArialNarrow-Bold
    /ArialNarrow-BoldItalic
    /ArialNarrow-Italic
    /ArialUnicodeMS
    /BookAntiqua
    /BookAntiqua-Bold
    /BookAntiqua-BoldItalic
    /BookAntiqua-Italic
    /BookmanOldStyle
    /BookmanOldStyle-Bold
    /BookmanOldStyle-BoldItalic
    /BookmanOldStyle-Italic
    /BookshelfSymbolSeven
    /Century
    /CenturyGothic
    /CenturyGothic-Bold
    /CenturyGothic-BoldItalic
    /CenturyGothic-Italic
    /CenturySchoolbook
    /CenturySchoolbook-Bold
    /CenturySchoolbook-BoldItalic
    /CenturySchoolbook-Italic
    /ComicSansMS
    /ComicSansMS-Bold
    /CourierNewPS-BoldItalicMT
    /CourierNewPS-BoldMT
    /CourierNewPS-ItalicMT
    /CourierNewPSMT
    /EstrangeloEdessa
    /FranklinGothic-Medium
    /FranklinGothic-MediumItalic
    /Garamond
    /Garamond-Bold
    /Garamond-Italic
    /Gautami
    /Georgia
    /Georgia-Bold
    /Georgia-BoldItalic
    /Georgia-Italic
    /Haettenschweiler
    /Helvetica
    /Helvetica-Bold
    /HelveticaBolditalic-BoldOblique
    /Helvetica-BoldOblique
    /Impact
    /Kartika
    /Latha
    /LetterGothicMT
    /LetterGothicMT-Bold
    /LetterGothicMT-BoldOblique
    /LetterGothicMT-Oblique
    /LucidaConsole
    /LucidaSans
    /LucidaSans-Demi
    /LucidaSans-DemiItalic
    /LucidaSans-Italic
    /LucidaSansUnicode
    /Mangal-Regular
    /MicrosoftSansSerif
    /MonotypeCorsiva
    /MSReferenceSansSerif
    /MSReferenceSpecialty
    /MVBoli
    /PalatinoLinotype-Bold
    /PalatinoLinotype-BoldItalic
    /PalatinoLinotype-Italic
    /PalatinoLinotype-Roman
    /Raavi
    /Shruti
    /Sylfaen
    /SymbolMT
    /Tahoma
    /Tahoma-Bold
    /Times-Bold
    /Times-BoldItalic
    /Times-Italic
    /TimesNewRomanMT-ExtraBold
    /TimesNewRomanPS-BoldItalicMT
    /TimesNewRomanPS-BoldMT
    /TimesNewRomanPS-ItalicMT
    /TimesNewRomanPSMT
    /Times-Roman
    /Trebuchet-BoldItalic
    /TrebuchetMS
    /TrebuchetMS-Bold
    /TrebuchetMS-Italic
    /Tunga-Regular
    /Verdana
    /Verdana-Bold
    /Verdana-BoldItalic
    /Verdana-Italic
    /Vrinda
    /Webdings
    /Wingdings2
    /Wingdings3
    /Wingdings-Regular
    /ZapfChanceryITCbyBT-MediumItal
    /ZapfChancery-MediumItalic
    /ZapfDingBats
    /ZapfDingbatsITCbyBT-Regular
    /ZWAdobeF
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 200
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 300
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages false
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 200
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 300
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages false
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 400
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e55464e1a65876863768467e5770b548c62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc666e901a554652d965874ef6768467e5770b548c52175370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /DEU <>
    /ESP <>
    /FRA <>
    /ITA (Utilizzare queste impostazioni per creare documenti Adobe PDF adatti per visualizzare e stampare documenti aziendali in modo affidabile. I documenti PDF creati possono essere aperti con Acrobat e Adobe Reader 5.0 e versioni successive.)
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020be44c988b2c8c2a40020bb38c11cb97c0020c548c815c801c73cb85c0020bcf4ace00020c778c1c4d558b2940020b3700020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken waarmee zakelijke documenten betrouwbaar kunnen worden weergegeven en afgedrukt. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU (Use these settings to create PDFs that match the "Recommended"  settings for PDF Specification 4.01)
  >>
>> setdistillerparams
<<
  /HWResolution [600 600]
  /PageSize [612.000 792.000]
>> setpagedevice


