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Abstract: In this paper we propose an algorithm for the bi-level optimal input design involving
a parameter-dependent evolution problem. In the inner cycle a control is fixed and the parameter
is optimized in order to minimize a cost function that measure the discrepancy from some data.
In the outer cycle the found parameter is fixed and the control is now optimized in order to
minimize a suitable measure of uncertainty of the parameters. The inner cycle uses a trust-
region reduced basis approximation of the model with creation and enrichment of the reduced
basis on-the-fly. Numerical examples illustrate the efficiency of the proposed approach.
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1. INTRODUCTION

Mathematical models based on partial differential equa-
tions (PDEs) are very useful in many fields, such as natural
sciences, medicine and engineering. However, PDE models
involve unknown parameters which have to be estimated
from experiments, while we might have some control input
variables that we are able to change in real time. Parame-
ter estimation (PE) comprehends methods and algorithms
are able to find or approximate the underlying parameters
using empirical data or observations. It is often the case
that the choice of a particular control speeds up or slows
down the PE, hence being an important choice when the
temporal or computational costs are limited.

In this work two problems are discussed. First, the step
of PE is not trivial: usually such problems are ill-posed or
non-convex, hence resulting in non-unique or non-global
solutions. Even when well-posed, some applications deal
with such high-dimensional discretizations that the solu-
tion is prohibitively costly. For this reason model order
reduction methods are developed, where the “expensive”
models are replaced by cheaper and less accurate surro-
gates. In our case the reduced basis (RB) is used, creating
a reduced-order model on the optimization path in such
a way that the local minimum found by our taylored
optimization method in the reduced space is very close
to a local minimum in the full space.
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The second problem belongs to the optimal input/experi-
mental design; we want to find the “best” control, namely
the one that gives us a “better” PE in a bi-level algorithm.
In particular, assuming there are measurement error in the
observations, the “best” control is the one that minimizes
the uncertainty given by the parameter optimization.

2. PARAMETER ESTIMATION PROBLEM

We assume that all parameters are stacked in a vector
1 € R and belong to the compact (admissible) set

Py = {ung},u? guigp? forizl,...,d}
The state variable y satisfies the evolution problem

£ W), o)y +au(y®),9) = (fult;w), @)y 4 W
y(0) =y, in H

for all ¢ € V and ¢t € (0,T], where y, € H, V, H are
Hilbert spaces with V< H < V' (Gelfand triple) and u
denotes the control belonging to a convex, bounded, closed
subset U,q of a Hilbert space U. Further, the bilinear form
a, : V xV — R is continuous, coercive, symmetric and
fu(su) € L2(0; T3 V') for any (u,u) € Xag = Pag X Uag-

It follows that (1) admits a unique solution y =y, € Y =
W(0,T) = L*(0,T; V)N HY(0,T; V') for any p € Pag; cf.,
e.g., Hinze et al. (2009). Furthermore, we assume that a,
and f,, depend affinely on the parameters:

ap = :zzﬁ?(ﬂ)dla f#(t; u) = :zflﬁlf(ﬂ)fl(t; ) (2)

for any (p,u) € X9 and t € [0,T]. Otherwise, we apply
the empirical interpolation method to get approximations
satisfying (2); cf., e.g., Hesthaven et al. (2016).
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The goal is to estimate unknown model parameters y €
P.d, where the control input should be chosen in an
optimal way explained later. Here, we suppose that u €
Uaq is fixed and consider

min J(y, p) subject to (y,p) € Y x P.q satisfies (1) (P)
As (1) is uniquely solvable, we can define the reduced
cost J(1) = J(yu, p), where y,, solves (1). Then, (P) is
equivalent to

minJ(p) subject to (s.t.) g€ Pag (P)

In our application the cost quantifies the discrepancy to a
given desired (or observed) state § € L2(0,T; H):

J() =143 Jo lyu(®) = 90117 dt + 5 =2l (3)

where || - ||2 stands for the Euclidean norm, ¢ is a non-
negative weight and 4 € R? is a reference parameter.
Existence of an optimal solution i can be ensured under
continuity for p — a, and p — f,, but — due to non-
convexity — there are possibly many local solutions; cf.,
e.g., Hinze et al. (2009). A local optimal solution i to

(15) is characterized by first-order necessary optimality
conditions. Let §j = yp be the optimal state associated
with i and the adjoint variable p = p; € Y the solution of
the adjoint equation

—di (1), 0) r + au(B(t), 9) = (5(t) = (1), ) y
p(T)=0 in H

for all ¢ € V and t € [0,T). Using the adjoint approach

the gradient of the cost functional at i is given as

V(a) = o(i— i)+ T ﬁvw (1)ag(5(1), B(1))

~ 1 S 60,0 € R

3. DISCRETIZATION

Next we introduce a high-dimensional discretization,
called full-order model (FOM), which we assume to be ac-
curate enough, but however expensive to solve. To reduce
significantly the computational costs a further approxima-
tion is applied, the reduced-order model (ROM), faster to
solve but less accurate.

3.1 FOM

Let ¢1,...,¢on € V be given linearly independent func-
tions and V& = span {¢1,...,on} C V. The FOM for (1)
reads: for given p € P,q the function yliv (t) € VIV solves
S W @),0)  +au(yy (1), 90) = (fultw), @)y @
yp (0) =PVyo
for all ¢ € VN and t € (0,7], where PY : H — VN is a
projection. Due to nyV (t) € V¥ we have

N — N . .
Y () = _:zly,“ (t)pi

so that (4) reduces into finding the coefficient vector
Yu(t) = (yui(t))1<i<n solving
My (t) + Apyu(t) = fu(tw),
My#(()) = Yo

for t € [0,T)

€ (0,7 5)

forf( w) = ((fult;uw), e)viv) € RNy, = ((yo, 0i)m) €
RV A, =

((au(ps,9i)) € RN M = (({¢5,9i)1)) €
RNXN
Remark 1. Due to (2), both A, and f, satisfy
my . my .
A= LR AL v = Lo (5 w)

for Ay = ((a( iy, 1)) and fi(tu) = ((fi(t;u), ei)vry

For solving (5) we apply the implicit Euler method for the
time integration; cf., e.g., Quarteroni (2017). To simplify
the presentation we utilize an equidistant time grid ¢ =
(k—1DAt, k=1,...,K and At = T/(K — 1). Then, the
problem is to find {yﬁ}f 1 C R solving
(M + AtA,)yk = Myl + At} (u)
(6)
Myu =VYo
for k=2,...,K and p € Pag with £¥(u) = £, (t*;u) € RV,
Note that yﬁ is the coefficient vector of the approximation
yk e VN of yV(t) € VN cf. (8).
Remark 2. Similarly, we get the Galerkin approximations
for the adjoint state, the reduced cost, and the reduced
cost gradient. More precisely, the discrete adjoint sequence
{pE}, C RY satisfies:
(M + AtA,)ph = M(pit! + At(F" — yh))
pp =0

where {y£} | solves (6) and §* = Y, i ~ ity

holds. Further, the reduced cost J in (3) is approximated
by

). ©

R K
V() =145 3 e (v = 3) M(v = 3Y)

12
+5 [l = Al
where the a;’s are trapezoidal weights. Then,

. K me N my N T
VIV () = L on [ SO (mAS - SV (it )] v

+o(p—p)
is the gradient of the reduced cost. <&

(7)

3.2 ROM

For the moment we assume that for / < N we are given an
¢-dimensional reduced-order space V* = span {1;}{_; C
VN, whose construction will be explained in Section 4.
We define the coefficient matrix ¥ € RM*¢ satisfying

val\ll”cpl for j = 1,...,¢. Then, the ROM for
reads as follows: find {y" kit C R? such that
( ) n k 1

(M + AtAL)ykt = MOyE=1E 4 Atk (u)

MéyLt = vt
with y¢ = Ty, Mf = \IJTM\II Al =S 9 ()T AT
and £4(u) = 37,0 O ()T EF (u). The solution {ym*}/<

uniquely exists (see Kunisch and Volkwein (2001)) and it is
interpreted as a reduced-order approximation for {yZ}szlz

b N4
yllj ~ yﬁ’ = \Ilyk eRN

For 1 < k < K we also use the additional notations

Zym% e VN and it = ZYﬁfwz evl (8
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Similarly, setting y%* = W My* we construct a reduced-
order adjoint approximation {p%}<, C R by solving
¢ AN VAR YA S W, okl 0kt
(M® + AtA7)pyt = Mprth e + At (35" — My )
Pl =0

Finally, the reduced cost function is approximated by

7t ; & ket Tl kst k)T ok 0

T =14 5 Yo [ (i) "Myt - 2() Ty
k=1

K
Ternk o X
+3 k;ak ") My* + 2 ||l — a3

(9)

and its gradient is defined similarly.

3.8 A-posteriori RB error estimates

Now we present a-posteriori error estimates for the error
of the ROM without evaluating the full-order solution. For
our trust-region (TR) algorithm we will need estimates for
the state and for the cost function.

Let us define the p-dependent space-time energy norm for
the sequence {y*}£ | c VN as

; i J e\ /2
70, = (175 + 8t 3 e 4))

for j = 2,...,K, and ||y'|, = ||y"||z. Furthermore, let

a, > 0 be the p-dependent coercitivity constant of the

bilinear form satisfying a, (v, ) > a, ||g0||%, forall p € V

and p € P,q. Then we can define the error estimates in the

following prepositions.

Proposition 3. Let {yfj K | and {y,’j*l}szl be given by (8)
k _ .k ke N _ N

and err; = Yu — s eV fork=1,..., K. Forp eV

we define the residual

k—1,¢

T ¢
<res,ku (P>(VN)/7VN :<#7 SO>H - au(yﬁ 390)

+ <fu(tk; U)a 90>V’,V
and ef = ||resﬁ'\|(VN),. Then [err/|l, < AJ for j €
{1,..., K}, where

j 12 At k22

Al = (||erru||H + ?j k22|€“| ) (10)

Proof. We refer to Grepl and Patera (2005) for a proof.
Proposition 4. Let {yﬁ}szl and {yﬁ’z}ﬁil be given by (8),

the reduced cost functions JN (1) and ﬂ(u) be given by
(7) and (9) respectively, the estimator A/, be defined by
(10), and the cost error defined by err] = IN () — T ().
Then, we have

|erri| < A/‘f (11)

where

M=

A= B lak(mﬁf oAk sl gk ), (12)

which, again, does not require the evaluation of the full-
order solution {yF}f .

Proof. We skip the proof, available in Petrocchi et al.
(2022).

4. TR-RB APPROXIMATION

It is fairly easy to find a reduced basis for one fixed
parameter, as we see in the next subsection. But when
the parameter changes, the basis found before is not
necessarily a good reduced basis for the new state. For
this reason, a Greedy algorithm is often used (in the
offline phase) to find a “common” reduced basis for all
the parameters in the admissible set P,q so that in the
online phase a fast computation of a state for a new
admissible parameter is possible. This leads to the well-
known offline/online decomposition (see, e.g., Grepl and
Patera (2005), Binev et al. (2011), Haasdonk (2013)). In
the context of optimization the offline computation might
not be very suitable, because during the optimization
method only parameters from a small (but a-priorily
unknown) subset of P,4 are required. In Qian et al. (2017),
Keil et al. (2021), Banholzer et al. (2020)) the RB space is
built during a TR, optimization process, where — following
the optimization path — the RB space is enriched if it
is necessary. We will utilize these ideas to develop our
algorithm for the optimal experimental design. Since we
cannot recall all details of the algorithm we refer to
Petrocchi et al. (2022) and Banholzer et al. (2020) for
further information. See also the recent paper Banholzer
et al. (2022), where the TR, approach is used in a multi-
objective parameter optimization problem.

4.1 Creating and enriching a reduced basis

For a fixed p € P,y we compute a reduced-order approx-
imation of y* by the proper orthogonal decomposition
(POD) method (cf., e.g., Kunisch and Volkwein (2001)).
Given some relevant snapshots {z"}X C RY, we use
POD to compute a coefficient matrix ¥ € RY** by solving
K
min{ S ap ||z - WO TWE | | T WO = I}
k=1
with the positive, symmetric matrix W = (({¢;, ¢i)v)). It
turns out that we have

N
P = ;‘I’z‘j% e VN, (W) =6ij, 1<d,5 <0, (13)

so the reduced space can be characterized by the matrix
U. In general, the dimension of the reduced space £ may
vary; for example, it can be fixed a-priorily or it can be
chosen based on the eigenvalue decay in the POD method;
see, e.g., Gubisch and Volkwein (2017). Details about our
choice for the RB dimension and about our choice of
snapshots are discussed in Petrocchi et al. (2022).

If, on the other hand, we already have computed an RB
space V! = span {11, ..., 1} characterized by the matrix
U (see (13)), let us assume that we want to enrich the basis
in the parameter pu; € P,q. Then, we can find another
matrix ¥, € RY*% using POD on the subspace that is
orthogonal to the reduced space, and then we merge the
matrices (using Gram-Schmidt W-orthonormalization, if
necessary). Again, details are available in Petrocchi et al.
(2022).

4.2 TR framework

The TR optimization method computes iteratively a first-

order critical point of (P). At each iteration & > 0 of
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the optimization algorlthm we call such approximated
optimal parameter 1% We consider a cheaply computable
model m®*) (approximation of the reduced cost) that
can be trusted to accurately represent the function J
in a reasonable neighborhood of u®), called trust region
TR = {p: |p— p®|y < W}, where §*) is called
TR radius. The TR method finds p*+1) by solving the
problem

m]iRI}i m® (s) st |Isll, <P u® £ s Py (14)
se
Setting i = u*) + s the RB version of (14) is
7, (k)
Jb k) t. (k) NP () 15
Jnin JEE(R) s () = = g = (15)

Here and whenever some quantity depends on the iteration
k, we show it in the superscript, like the RB cost J%®*) . The
so-called efficiency ¢(®) helps us to quantify the accuracy
of the RB and to define the TR.

How the model behaves in the TR tells us if we need to
enrich the basis, or reduce the TR radius (in case the model
is not accurate enough), or if we can enlarge the RB basis
and even skip the enrichment process, in case the model
is already accurate enough in the trust region.

4.8 TR subproblem

Let us suppose that we have fixed a TR radius 6
Then a proposed parameter, solution of (15), is evaluated
using a projected Armijo-BFGS algorithm (we refer to
Kelley (1999) for the details). The iterations of the BFGS
algorithm are indicated in the second superscript of the
parameter: {u(k’j)};-nz’cl is the sequence of BFGS iterates

and i = pF™) is the result of the BFGS algorithm.
The maximum number of BFGS iterates is fixed at 400,
and the algorithm finishes automatically when one of the
termination criterion is satisfied:
q® (u(kyj)) > B6F)
9

(16a)

= Py (9 + VIO (ED)) |, < evup,  (16b)
where 1 € (0,1] and 4,5 is the tolerance of the sub-
problem. Equation (16a) tells us if we are too close to the
border of the trust region (where the RB model is less
accurate) and Py, is the projection onto P,q.

Once that the projected BFGS method evaluates the
descent direction d(¥7) for the parameter p*3) the Armijo
backtracking finds %741 as:

plBItD = Py (W5 1 o yd ) € Pog

where o ;) = 0.5% and the power 3 = JB(k,j) is the
smallest integer such that the sufficient decrease and the
TR constraint are satisfied:

j&(k)(u(k‘:jﬂ)) _ j&(k)(u(k,j))
: , 17a)
e kit _ k2
< —gla kI )7
with o = 10~% and
g™ (uFI+D) < 5k (17b)

4.4 Modification of the trust region

Once that the sub-problem has found a suitable candidate
ji := pFme) there are different possibilities: for example,

we might realize that the candidate is on the border of the
trust region, and since the model is not accurate there, we
could shrink the TR radius and find a new candidate or
just enrich the basis; on the other hand, if we notice that
some “predicted sufficient reduction” is satisfied, we can
enlarge the TR radius.

The approximated generalized Cauchy point (AGC) is
defined as /‘54]%'0 = Py, (u®) — B0V JEE (4F) | with
a®0) chosen such that (17a) and (17b) are satisfied; cf.
Yue and Meerbergen (2013). The cost of the evaluation of
this parameter is “free”, since it is evaluated in the first
iteration of the BFGS algorithm. Then, an error-aware
sufficient decrease condition is introduced (Qian et al.
(2017)):

jz,(k+1)(u(k+1)) < jl,(k) (u(féc) (18)

where we highlight that JE®) refers to the reduced model
at iteration k, while J&*+1) refers instead to the model
after the (k + 1)-th (eventual) enrichment. This condition
is central in the proof of convergence and the “sufficient”
and “necessary” conditions we will see in the algorithm
refer to the verification of it. Let us say explicitly that this
condition is not straightforward to verify. Indeed, the left-
hand side requires the evaluation of the cost function post-
enhancement on the new parameter. We want to avoid
this evaluation if some other conditions are not satisfied.
For this reason, we postpone the evaluation of the FOM
solution until we have to check the termination criterion
or we want to enrich the RB.

To ensure that the candidate is a good parameter, a
sufficient condition is analyzed'

JE () + ATE < Je0 (5 ), (19)

If (19) is satisfied, the candidate is accepted, u*+1) = i
and the model is “updated” (that means, the basis is
enriched) there. Then, the TR radius is doubled if the
predicted sufficient reduction (of model m*¥)) is realized,
namely if

(k) _ _ TN () — JN (1)) ﬁ
P FE) (u00)—JO k) (ki) = P2

where 35 € (0,1).

If the sufficient condition (19
necessary condition:

O = 870 < O i)
If this also fails, it means that the point i probably needs
an enhancement too big to satisfy the error-aware sufficient
decrease condition (18). Then it must be rejected, the
model must be enriched and the TR radius shrunken. If,
on the other hand, the sufficient condition fails and the

necessary condition holds, we enrich the model and check
(18) on the candidate parameter:

j@,(kJrl)(/:L) < je,(k) (ﬂx%c)

If this holds, the candidate and the enrichment are ac-
cepted (and again, if (20) holds the radius is doubled),
while if it fails both the parameter and the enrichment are
rejected and the radius is shrunken.

(20)

) does not hold, we check a

Defining

M (D) = ) = Py () = VI ()



Andrea Petrocchi et al. / IFAC PapersOnLine 55-26 (2022) 149-154 153

the stopping criterion for the parameter estimation is
gV (,u(k“)) < &4, where &, is the overall tolerance.

4.5 Skipping the enrichment

Enriching the basis often leads to too many basis elements,
hence wasting the ROM purpose. For this reason, in
Banholzer et al. (2020) the possibility of skipping the
enrichment was included. In particular, this happens when
all these three conditions hold:

g () < 5504+ (210)
N, (k+1)y_ £,(k)/, (k+1)
lg G ge,<k)>(z<k+1)(§t . STy (21b)

VN (ukHDY g g (k) (k1) .
| (#l‘ng(mkﬂ))”(f 2 < min {Tgrad7 535(k+1)}
(21¢)

with B3 € (0,1), ¢“®)(n) = [l = Py, (n = VI B (1)) 2,
and 74, Tgrqaq > 0 are arbitrary accuracies. Inequality (21a)
indicates how much the model m**1 is trustworthy, in-
equality (21b) checks the convergence criterion of the re-
duced model, and inequality (21c) checks the RB accuracy
of the cost gradient.

Convergence results for this algorithm are showed in Keil
et al. (2021) and Banholzer et al. (2020) for an elliptic
system. The proof can be adapted to our case, as discussed
in Petrocchi et al. (2022).

5. OPTIMAL INPUT DESIGN

The result of the parameter estimation can depend
strongly on the chosen control, even leading to convergence
errors. In order to gain confidence in the accuracy of the
parameter estimation, we want to find a “optimal” control,
with the purpose of minimizing the uncertainty of the
estimated parameter.

Following standard ideas of the optimal experimen-
tal/input design (Goodwin and Payne (1977), Atkinson
et al. (2007)), we use an adaptive algorithm storing past
data, such that the cost function will measure the discrep-
ancy will all data stored. The superscript [n] on objects like
data vectors, state variables and cost functions specifies
the experiment index, namely what control function it is
being considered. The algorithm starts from initial guesses
ul!l and pl' and finds a new parameter and a new control
at each iteration. Then, for n > 1, the algorithm iterates
on three phases:

e The first phase is the simulation of some data §" !

using the control u[*~! and the true parameter ;*.

e The second phase is the TR-RB a%)proximation, from
which we obtain the parameter ;™.

e The third phase is the optimal input design, whose
purpose is to find a new control u!”). The algorithm
stops when the control just found is very close to the
previous one.

Simulating measurement errors, for n > 1 (experiment
index) we assume that the data is a random variable
presenting some additive noise, i.e.
Ak, k,
gt =y e, (22)
where 1, i ~ N(0,03%) for all k = 1,..., K (temporal
index), i = 1,..., N (coefficient index in the FOM basis).

So, in a way, we assume we are able to measure the FOM
coefficient of the state variable corresponding to the true
parameter at each time step, plus some error. The data
collected at each iteration, }7[”] € RVE is a vector stacked

with all entries yf’["] fork=1,...,Kandi=1,...,N.

Hence, the solution of the second phase pl™ will be an
estimator of the true parameter p*. To evaluate the quality
of such estimator we use the Fisher’s information matrix,
which quantifies how informative an experiment is.

Skipping the details, the Fisher’s information matrix
M i € R¥%? of the estimator ul™ is in our case

I PR
(Myyin1 )50 = 03/0 Su[n],j(t) San}z(t)dt

for any j,1 € {1,...,d}, where SEZ] (t) is the coefficient

nl j
vector (in the FOM basis) of the sensitivity of the output
with respect to the j-th parameter, evaluated in ™ and
using control ul™. More information about how this is
evaluated (in particular in the RB framework) can be
found in Petrocchi et al. (2022).

uln

Then, the measure of uncertainty is chosen as the trace of
the inverse of the Fisher’s information matrix:

o(u) = trace (M;[i])
6. NUMERICAL EXAMPLES

We consider examples in a one-dimensional spatial interval
Q = (0,4) with H = L*(Q) and V = H'(Q2). In both
cases the initial value is yo(x) = 1 and the time horizon

is T = 2. The chosen initial control is u(t) = 3 cos(10¢t) €
Upa = {u € L2(0,T) | =3 <wu(t) <3, Vte (0,7)} CcU=
L?(0,T), and data is always evaluated with the formula

(22), where yﬁ’*[n] is evaluated with a FOM solver and

o2 = 1073. The initial reference parameter fi in (3) is the
middle point of P,q, and at any following iteration n > 1
the reference parameter is the optimal parameter pl"—1]
fOUIéd in the previous iteration. The constant o is fixed to
107°.

In the discretized setting, the control u = w(t) is a step
function and it is determined by the vector u = (u) € R¥
with u(ty) = wup for k& € {1,...,K}. Furthermore, in
the numerical example the optimal input optimization
problem

ul"l = argmin {¢(u)|u € U}

Uw={ueRN| -3<uy, <3fork=1,....K}
is solved using the function fmin 1 bfgs b from the
Python library scipy.optimize without specifying the
gradient of ¢(u) and approximating it numerically.

In the next tables we are going to analyze the number
£y, £, of bases generated by the TR optimization method
(respectively for the state and adjoint variables), the error
err* = |[u™ — ¥l and ¢(ul™) = min, ¢(u), where
the optimal solutions p™ and w[™ are computed by the
strategy explained in Section 5.

Run 1 (2 parameters). We consider d = 2 parameters,
p € Pag = [0.24,3.4] x [0.11, 5.0] and an equation in strong
form
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yt(:v,t) - Ulymw(x’t) + %y(x’t) =0

ym(oa t) =0, ljflyx(la t) = :u2u(t)

y(,0) = yo(x)
so that a,(y, ) = 1 [ ¥/ (2)¢'(2) dz + 3 [ y(2)e(a)dz
and (f.(t;u), )v,v = pou(t)e(L). The true parameter is
p* = (1,2) and the initial parameter is ) = (3.4,0.11).

Table 1. Run 1.

Starting values n=2 n=3
Ly, by 12, 30 18, 50
err* 3.05 3.14e-05  1.02e-06
Second phase time 11 s 9s
#(ul) 4.5e-06 1.8¢-09  1.8e-09
Third phase time 288 s 31 s

We can observe how the second phase converges very
fast to a parameter very close to the true parameter.
Furthermore, the third phase reaches the “best” control
in just one iteration. With this control the second phase
in the next iteration finds a more accurate parameter
and then the third phase does not find a better control,
therefore stopping.

Run 2 (4 parameters) Let d = 4 and P,q = [0.24,3.4] x
[0.11,5] x [0.013, 4] x [0.97,2.22] and

au(y0) = p fy 2y (@) (x) dw + po [y (1) () da

+ s [y ()@ (@)da + L [y(@)e(z) dz

and (f,(t;u),o)v/,v = pau(t)e(l). The real parame-
ter is p* = (1,1.3,0.8,2) and the initial parameter is
(3,5,0.1,2). The result are showed in the next table.

Table 2. Run 2.

Starting values n=2 n=3
Ly, Lp 24, 30 30, 40
err* 4.26 3.23 6.9e-05
Second phase time 180 s 20 s
o(ulnl) 19 1.3¢-06  2e-07
Third phase time 540 s 15 s

In this example we can see how computational times
and errors rise with bigger sizes of the parameter space.
Let us observe that the TR algorithm works way faster
than a standard weak greedy and we can appreciate the
full potential of such algorithm when applied to higher
dimensions. With the first control the algorithm fails to
approximate the true parameter, but as soon as a new
control is generated, the trust-region approximation gives
a good estimator.
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