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Representing functions from data

A basic problem in data science is to model real valued functions on sets
from data. To transition from pairs (x;,yi) € X xR to f € C(X). ltis a
deep and substantial topic but still it is worth looking for a moment at the
abstract foundations. One core step is to represent the data
@ A feature map is
o A bijective representation ¢ of a set X onto K C E where E is a linear
space.
o A feature map is universal if ¢ can approximately linearise functions!

Ex|x = C(K)

e For example K three points in 2 dimensions; product of linear functions
is linear!

o Theory of Choquet simplexes
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Kernels

Kernels form a useful tool in machine learning, they offer concrete
approaches to resolving the core problem, and also can be very useful in
reducing the dimension and complexity of calculations

o What is a kernel?

o A set X embedded into E and E*
¢ : X—=E
Yy X—E*
then one gets K (x, x") := (¢ (x), ¢ (x")) and conversely.

e Amari's statistical manifolds of probability measures all have this
property

P — Lp(p)
pdy — pl/”
o Sometimes a Hilbert space (e.g. p =2 in Amari)
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Kernel based regression

Although there are many issues, one cannot deny the convenience of
kernels. For every data point one gets a new function on points:

AN /
K (xx') = (¢ (x) ¢ (x)).
o Kernels are useful for regression and machine learning
o Some real observational data (vayj)jzl...N then solve this system
vi= 2 MK (gox)
k=1..N
to express
o the observed function in terms of the kernel functions ¥ (x;) € E*.

F()i= ) MK (x)

k=1...N

o Crucially this calculation only depends on the N2 numbers K (xj, Xk)
and does not need the embedding - E can be infinite dimensional.
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Inner products

It is not clear that kernels should induce inner products, but when they do,
one can use Gaussian tricks. Symmetric kernels are an essential
component in algorithms for pattern analysis (Bishop, 1995; Hastie et al.,
2001; Scholkdpf and Smola, 2002)

@ suppose we have a symmetric and universal kernel

o Consider a gaussian random variable X' on E* with co-variance given
by the inner product on E .

E [X (x1) X' (x)] =<x1,x2> xi,x€E

e A measure on functions (images).

o Can sample from the conditional distribution of X' given the
evaluations (xj,yj)jzl___N.

o Allows interpolation - get a random function defined everywhere and
consistent with the monochrome data.
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Tensor algebras

o Let E be d-dimensional Banach space with basis £ = {ey, ..., eq}.
Denote by

T(E) = é E®k
k=0

and

[ee]

T((E)) =[] E™
k=0
the spaces of formal polynomials, power series in the letters from &£.
o T()and T (()) are functors from the category of vector spaces to that

of algebras
e moreover T (E*) C T ((E))".

Cris Salvi (DataSig) Signature kernel - a PDE 02/07/20 6/18



From alphabets to Hilbert spaces

The basis £ = {e1,...,eq} C E induces structure on T ((E)).

° o A basis for E®" is the words of length n with letters drawn from the
alphabet & :

{eK =€ ®...Q ekn}K=(k1,...,kn)e{1,...,d}"

o The choice of £ induces an inner product on E, E®", T(E), T((E)).

1, ifi=]j

<e,'1 Q... €, € ®...®ejn> =01+ Oinjn 0jj = {0, Iy

e Making the canonical projection
o T= (T, TL ..., T" ...) = T" € E®" orthogonal.
@ The inner product is
o Defined for A,B € T((E)) as

[ee)

(A, B) =) (n(A), tn(B))

n=0
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The signature as a universal feature set for

unparameterised paths

@ Suppose that x is a finite stream of information defined on [s, t] with

features in the vector space E
e The signature is the solution of the universal differential equation

driven by x
dS(X)sy = S(X)su®dxy, S(x)ss=1=1(1,0,0,...)
S(x)se = 1 +/ Jsu®dxy, S(x)ss=1=(10,0,...)

o Informs about the stream x|(s , through the response S(x)s,¢ of the
exponential nonlinear system. gmeaning without maths).

o If E is the formal span of a finite alphabet A= {a; _an} then
S € T ((E)) the space of infinite formal linear combinations of words
with letters drawn from A. The solution lives in a vector space. S is a
feature map!

e S does not depend on the parameterisation of the path segment. It is a
powerful nonlinear filter that removes sampling rate from data and
faithfully preserves the order of events, the curve. Hambly, Lyons 2010
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Signature Kernels

Signatures exist over any interval and (for rough paths) decay factorially.
@ Suppose that x, X are rough paths/streams of finite 1 and p variation
over [s, t] and controlled by wy, wx;Let (s1,52) C [s, t]
o then x, X have signatures:

(s1,9) > S(xs,5,) = (1,x31’s2,...,...,...,xs’;’&,...) € T((E))
(s1,9) = S(Xap5p) = (LXL oo XL XD L) € T((E))

e they are multiplicative functionals
e and they have factorial decay (neoclassical inequality)

wx(s1, s
Hxsﬁ,szHE@k < % V(s1,52) € A
wx (s1, )k/P
||X§1,52||E®k < W, V(s1,5) € A
o !

@ For any two unparameterised rough paths X and Y the signature
kernel K (X,Y) := (5(X/),S(Y,)) is always well defined.
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Oberhauser and Kiraly

@ In their paper Kernels for Sequentially Ordered Data (Franz J. Kiraly,
Harald Oberhauser; JMLR 20(31):1-45, 2019) Franz and Harald
observed that a kernel on the space carrying the data always implies a
kernel on truncated signatures of sequences in the implied linear
space, and importantly

e they use dynamic programming and low-rank techniques to
demonstrate that for the truncated signature kernel and bounded
variation paths there were efficient algorithms to compute this
truncated kernel.

e Harald, with his student Csaba, Bayesian Learning from Sequential
Data using Gaussian Processes with Signature Covariances. (Toth,
Csaba, and Harald Oberhauser., ICML in press (2020)) explored the
practical ramifications of this kernel in a range of practical contexts
and demonstrate its value.
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Our work - the Goursat PDE

It is easy to see that, unlike the truncated signature, the full signature
kernel is universal, but calculating it directly would seem to involve infinite
series of integrals with exponentially increasing numbers of terms.

@ This talk is based on Computing the full signature kernel as the
solution of a Goursat problem (Thomas Cass, Terry Lyons, Cristopher
Salvi, Weixin Yang https://arxiv.org/abs/2006.14794)

o We derive a PDE. evaluating the full signature kernel between two
unparameterised paths

o In the paper we further establish the PDE is well defined, has numerics
and solutions for any rough streams. It is an interesting "S" PDE!
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The basic statement

Theorem

Let | = [u, '] and J = [v, V'] be two closed time intervals and let
x € CY(I,E) and y € C}(J, E). Consider the bilinear form
kx,y : I X J — IR defined as follows

key 2 (s:1) = (S(X)s, S(y)e)
then ki, is a solution of the following linear hyperbolic PDE

azkx,y L.
Seor (%, ye) k.

with initial conditions ks, (u, ) = ks (-, v) = 1 and where x; = C‘!j—);f o

. dx,
and y; = d—;|q:t.

Cris Salvi (DataSig) Signature kernel - a PDE 02/07/20 12/18



Clearly, for any t € J we have ky (u, t) = (5(X)yu, S(¥)ve) = 1 and for
any s €/, key(s,v) =1

key(s,t) = (S(X)us, S(¥)ve)
= 1+/S 5( UP®pr,1+/ 5 vq®dyq>

p=u
s t
p=u q=v

- 1+/ / X)up @ X5, S(¥)vq ® Yg)dpdg

q=v

— 1q / / S5(¥)va) (% Vq) dpda
p=uJq=v

— 14 / / S(¥)va) (3. V) dpdq
p=uJq=v

- 1+/ / kx,y(P,q)<vaYq>deq
p=uJq=v
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The Equation continued

By the fundamental theorem of calculus we can differentiate

s t
1 +/ / ky (P, @) (%p, yq) dpdq
p=uJqg=v
firstly with respect to s

Okyy(s. t) /f

aS o kaY<s' q)<X5qu>dq

=v
and then with respect to t to obtain the desired linear hyperbolic PDE

azkx,y(s, t)

asat = <X51yt>kX,y(S' t)
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Goursat

Theorem (Lees 1960 (Goursat 1916) Theorems 2 & 4)

Leto: |l — R and T : J — R be two absolutely continuous functions
whose first derivatives are square integrable and such that o(u) = T(v).
Let C;, G, G3: D — R be a bounded and measurable over D and

C4 : D — R be square integrable. Then there exists a unique function
u:D — R such that u(s,v) = o(s), u(u, t) = ©(t) and (almost
everywhere on D)

d
—|— C2(5 t) aL;

If in addition C; € CP~Y(D) (i=1,2,3,4) and ¢ and T are CP, then the
unique solution u : D — R of the Goursat problem is of class CP.

+ Gi(s, t)u+ Ca(s, t)

v

Set G = G = Gy =0 and Gi(s, t) = (Xs, y4) .If the two input paths x, y
are CP then their derivatives will be of class CP~1 and therefore the
solution k, , will be of class CP. Finite difference approximation works.
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The numerics

Sig-Ker naive Sig-Ker PDE Absolute error
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175 12420 175 12420 175 000024
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100 100 100
11186 11186 0.00012
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10875 10875 000008

10565 10565 ¥
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[ 09942 0 09944 0+ 0.00000

0 50 00 150 0 50 00 150 50 00 150

Figure: Example of error distribution of k., (s, t) on the whole grid (s, t) € D.
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analysis

The equation in the bounded variation case is already useful.

@ A challenge is to make sense of
e the equation when paths are rougher:

% kyy (s, t) = (dxs, dye)ke,y (s, t)

e Since k makes sense it is reasonable that one can.
o One successful approach (see the paper) is
@ to make a common parameterisation of x and y
@ use the extension theorem to add the cross integrals to make x and y
jointly a rough path
@ solve the second order rough ode
@ show that the solution was independent of the choice of extension.
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Thank you!

R R VAV
DataSig

Arough path between
mathematics and data science

AlanTuring  Imperial College LA™
B e mees gem 25
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