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For many important problems the quantity of interest
is an unknown function of the parameters, which
is a random vector with known statistics. Since
the dependence of the output on this random
vector is unknown, the challenge is to identify its
statistics, using the minimum number of function
evaluations. This problem can be seen in the context
of active learning or optimal experimental design. We
employ Bayesian regression to represent the derived
model uncertainty due to finite and small number
of input-output pairs. In this context we evaluate
existing methods for optimal sample selection, such
as model error minimization and mutual information
maximization. We show that for the case of known
output variance, the commonly employed criteria in
the literature do not take into account the output
values of the existing input-output pairs, while for
the case of unknown output variance this dependence
can be very weak. We introduce a criterion that takes
into account the values of the output for the existing
samples and adaptively selects inputs from regions
of the parameter space which have an important
contribution to the output. The new method allows
for application to high-dimensional inputs, paving
the way for optimal experimental design in high
dimensions.

1. Introduction

For a wide range of problems in engineering and
science it is essential to quantify the statistics of
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characteristics. The main obstacle towards this goal is
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that this dependence is not known a priori and numerical or physical experiments need to be
performed in order to specify it. If the problem at hand allows for the generation of many input-
output pairs then one can employ standard regression methods to machine learn the input-output
map over the support of the parameters and subsequently compute the statistics of the output.

However, for several problems of interest it is not possible to simulate even a moderate
size of parameters. In this case it is critical to choose the input samples carefully so that they
provide the best possible information for the output of interest [1-3]. A class of problems that
belong in this family is the probabilistic quantification of extreme or rare events rising from
high dimensional complex systems such as turbulence [4-8], networks [9], waves [10-12], and
materials or structures [13,14]. Of course the considered set-up is not limited to extreme or rare
events but it is also relevant for any problem where the aim is to quantify the input-output
relationship with very few but carefully selected data points.

The described set-up is a typical example of an optimal experimental design or active learning
problem [1]. Specifically, we will assume that we have already a sequence of input-output data
and our goal will be to sequentially identify the next most informative input or experiment that
one should perform in order to achieve fastest possible convergence for the output statistics.
The problem has been studied extensively using criteria relying on mutual information theory or
the Kullback-Leibler (KL) divergence (e.g. [15]). More recently another criterion was introduced
focusing on the rapid convergence of the output statistics [16]. A common characteristic of these
methods is the large computational cost associated with the resulting optimization problem that
constrains applicability to low-dimensional input or parameter spaces.

The first objective of this work is to understand some fundamental limitations of popular
selection criteria widely used for optimal experimental design (beyond the large computational
cost). Specifically, we will examine how well these criteria distinguish and promote the
parameters that have the most important influence to the quantities of interest. The second
objective is the formulation of a new, output-weighted selection approach that explicitly and in
a controllable manner takes into account, beyond the uncertainty of each parameter, its effect
on the output variables, i.e. the quantities of interest. This is an important characteristic as it
is often the case that a small number of parameters controls a specific quantity of interest. The
philosophy of the developed criterion is to exploit the existing samples in order to estimate which
parameters are the most influential for the input and then bias the sampling process using this
information. Therefore, while traditional criteria tend to estimate the regression parameters with
uniform accuracy over all input parameters (even those that do not contribute to the output), the
introduced criterion adaptively detects the most influential input parameters and allocates more
samples to reduce the regression error over these important input directions.

Beyond its intuitive and controllable character on selecting parameter values according to their
effect to the output statistics, the new criterion has a numerically tractable form which allows for
easy computation of each value and gradient. The latter property allows for the employment
of gradient optimization methods and therefore the applicability of the approach even in high-
dimensional input spaces. We demonstrate ideas through several examples ranging from linear
to nonlinear maps with low- and high-dimensional input spaces. In particular, we show that the
important dependencies of given quantities of interest can be identified and quantified using a
very small number of input—output pairs, allowing also for quantification of rare event statistics
with minimal computational cost.

2. Set-up

Let the input vector x € R” denote the set of parameters or system variables and y € R? be the
output vector describing the quantities of interest. The input vector can be thought of as high-
dimensional with known statistics described by the probability density function (pdf) p(x) that
corresponds to mean value py and covariance Cyy (or correlation Ryy). In what follows we will
use p to denote pdf and an index will be used only if the random variable is not automatically
implied by the argument.
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A map from the input to the output variables, y = T(x), exists and our aim is to approximate
the statistics of the output, p(y), using the smallest possible number of evaluations of the map
T. We will assume that we have already obtained some input-output pairs, which we employ in
order to optimize the selection of the next input that one should evaluate. This problem can be
seen as an optimal experimental design problem where the experimental parameters that one is
optimizing coincide with the random parameters. All the results/methods presented in this work
can be formulated in the standard set-up of optimal experimental design in a straightforward way.

The first step of the approach is to employ a Bayesian regression model to represent the map
T. Our choice of the Bayesian framework is dictated by our need to have a priori estimates for
the model error, as those will be employed for the sample selection criteria. For simplicity we will
present our results for linear regression models, although the extension for regression schemes
with nonlinear basis functions or Gaussian process regression schemes is straightforward. We
formulate a linear regression model with an input vector x that multiplies a coefficient matrix
A € R o produce an output vector y, with Gaussian noise added:

y=Ax+e,
e~N(0,V)
and p(y1x, A, V)=N(Ax, V). (2.1)

We emphasize that for what follows we consider the case of a known noise variance V € R**4.
From the perspective of applications, the motivation for known variance is that for a wide range
of engineering problems in mechanics, fluids, vibrations, materials, etc. there are well-established
experimental methods or high-fidelity simulation methods, which are very accurate but with very
large cost. For problems like these the challenge is not to estimate the output or measurement
noise (which is typically estimated or calibrated beforehand) but to identify the effect of the
uncertain parameters of the problem to the quantities of interest. For this reason we focus on
the case of known noise variance. The case of unknown covariance matrix V is discussed in the
electronic supplementary material, appendix D. The basic set-up involves a given dataset of pairs
D ={(y1,x1), (y2,%2), - - -, (YN, XN)}. We set Y =[y1,y2,...,yn] and X =[x1,x2, ..., xn].

For the matrix A we assume a Gaussian prior with mean M € R?*" and covariance K € R"*""
for the columns, and V for the rows. This has the form:

|K|d/2

p(A)~N(M,V,K)= W

exp (—%tr((A -MTvia- M)K)) : (22)

Then one can obtain the posterior for the matrix A [17,18]

p(A|D, V)~ N(Sy:S5, V, Sxx), (2.3)
where,
S =XXT + K
(2.4)
and Syx = YXT + MK.

Essentially, XXT is the data correlation of the sample input points x;, i=1,...,N. We choose
K=ol (I is the identity matrix) and M =0, where « is an empirical parameter that will be
optimized. Therefore, the above relations take the form

Sxx = XXT + ol
and
Syx =YX,
Based on the above we obtain the probability distribution function for new inputs x:
p(y 1%, D, V) =N (Sy:S5'x, V(1 +¢))

(2.5)

_Tg-1
and c=x S, X
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Then we can obtain an estimate for the probability density function of the output as

p(y|D,V) =Jp<y|x, D, V)p(x) dx. (26)

It is important to emphasize that the output y is random due to two sources: (i) the uncertainty
of the input vector x, and (ii) the uncertainty due to the model error expressed by the term c. The
latter is directly related to the choice of data points x;, i=1, ..., N and the goal is to choose these
points in such a way so that the statistics of y converge most rapidly.

The most notable property for this model is the fact that the model error is independent
of the expected output value of the system. This fact holds true also for Gaussian Process
regression (GPR) schemes or regression models that use nonlinear basis functions. This property
will have very important consequences when it comes to the optimal input sample selection for
the modelling of the input—output relation.

(a) Properties of the data correlation Sy,
One can compute the eigenvectors, t;, and eigenvalues, aiz, of the data correlation matrix, Syy,
R=[t1] - [In] eR™™ and o?, i=1,...,m.
By applying a linear transformation to the Sy, eigendirections, X = RTx we have

mo.2
xTS;xlx = Z X—lz
i=1 i
Thus, the eigendirections of Sy, indicate the principal directions of maximum confidence for
the linear model. The eigenvalues quantify this confidence: the larger the eigenvalue the slower
the uncertainty increases (quadratically) as Xiz increases. For a new, arbitrary point, xy4+1 =h,
added to the family of x points we will have X' =[X | xn+1]. By direct computation we obtain

N
Six=Y XX =Sy +hh’. (2.7)
i=1

If the new point belongs to the j eigendirection, xn41 = KYj, where « € R then the new data
correlation will be,

S\ =S+ /<2r]-r-T.

It can be easily checked that under this assumption the new matrix S, will have the same
eigenvectors. Moreover the j eigenvalue will be a’jz = aj2 + 2, while all other eigenvalues will
remain invariant. Therefore, adding one more data point along a principal direction will increase
the confidence along this direction by the magnitude of this new point.

The larger the magnitude of any point we add, the larger its impact on the covariance.
One can trivially increase the magnitude of the new points but this does not offer any real
benefit. Moreover, in a typical realistic scenario there will be magnitude constraints. To avoid this
ambiguity, typical of linear regression problems, we will fix the magnitude of the input points, i.e.
x e S"1 = {xeR™, |x|| =1}, so that we can assess the direction of the new points, without being
influenced by the magnitude. For nonlinear problems the input points should be chosen from a
compact set, typically defined by the mechanics of the specific problem.

3. Fundamental limitations of standard optimal experimental design criteria

Here we consider two popular criteria that can be employed for the selection of the next most
informative input sample xn41. The first one is based on the minimization of the model error
expressed by the parameter ¢ (equation (2.5)), while the second one is the KL divergence or
equivalently the maximization of the mutual information between input and output variables,
which is the standard approach in the optimal experimental design literature [1].

YE806107 9Lt ¥ 905 "y 01 edsy/jeunol/BoBuysiqndiraposjefos H



We hypothesize a new input point xy41 = h. As the corresponding output is not a priori known
we will assume that it is given by the mean regression model, yn4+1 = Syx S;xl XN+1. The new pairs
of data points will be D’ = {D, (xy+1, yN+1)}. Under this set-up the new model error will be given
by c(x;h) = xTS;}lx, where the new data correlation matrix is given by (2.7). In addition, the mean
estimate of the new model will remain invariant since,

S} Shy' =[Syx + SyxSy hh'][Syx + hh'] ™!
= SyxSi [Sxx + hh!|[Sxx + hh']™!

=SSy (G

(@) Minimization of the mean model error

The first approach we will employ is to select h by minimizing the mean value of the uncertainty
parameter ¢ (equation (2.5)). Using standard expressions for quadratic forms of a random variable
[19] we obtain a closed expression, valid for any input distribution. More specifically, we will
have:

pe =E[X S x] = tr[S 1 Cun] + 11y Siy ity = tr[ 81 R ]. (32)
Moreover for the case of Gaussian input we also obtain [19]
02 = Var[x! S/ 1x] = 2tr[S/; 1 Cx S/ ] 4 40 IS 1 Can 81 (3.3)

We note that the model uncertainty depends only on the statistics of the input x (expressed
through the covariance Cyy) and the samples X (expressed through the constant (i.e. non-
dependent on x) matrix S/,). In other words, the matrix Y and the output distribution play no
role on the mean model uncertainty.

To understand the mechanics of selecting input samples using the mean model error we
assume that Ryy is diagonal with eigenvalues 01.2 + p,jzci i=1,...,d, arranged with increasing
order. We also assume that samples are collected only along the principal directions of the input
covariance. In this case the quantity that is minimized takes the form

m

pe(h) =tr[Si ' Ri] =
i=1

2 2
o + uy,
I y=sgesmt,
nj + Six
where 1; denotes the number of samples in the ith direction. One should choose h, or equivalently
k, according to the value of the derivative of p.(h). In particular,

24,2
hi=6y, k=arg miin (_%Z‘ZMX,-) .
i
If all directions have been sampled with an equal number (e.g. each of the directions have
n; = 1), sampling will continue with the most uncertain direction. After sufficient sampling in this
direction, the addition of a new sample will cause a smaller effect than sampling the next most
important direction and this is when the scheme will change sampling direction. This behaviour
guarantees that the scheme will never get ‘trapped” in one direction. It will continuously evolve,
as more samples in one direction lead to a very small eigenvalue of S;}l R.y along this direction,
and therefore sampling along another input direction will cause a bigger contribution to the trace.
Itis clear that sampling based on the uncertainty parameter c searches only in x-directions with
important uncertainty, while the impact of each input variable is completely neglected. Therefore,
even directions that have zero effect on the output variable will still be sampled as long as they are uncertain.
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(b) Maximization of the mutual information

An alternative approach for the selection of a new sample, xy+1 =he sm=1 s maximizing the
entropy transfer or mutual information between the input and output variables, when a new
sample is added [1]:

I(x,y|D, V)= + & D — Exy|D- (3.4)
where each of the entropies above are defined as,
&= [pwlogpeadx, &b =y D, Vtogpy 1D, V),
ExylD = Hp(y, x| D', V)logp(y,x| D', V)dxdy.

This is also equivalent to maximizing the mean value of the KL divergence [2]

D/
EY[Dgy[p(x |y, D)lIp(x)]] = J J p(x|y, D', V)log pily. D, V) dxp(y | D', V) dy
yJx p(x)
p(x,y| D', V)

- D', V)log PoYIZ, )
L J Py 1D V)log oy 1D, V)
=Z(x,y|D, V).

We first compute the entropy of p(x,y | D', V):
cal) = [ pty,x1 D', V) log pty, x1 D', Vydly
= H p(y|x, D', V)p(x)logp(y | x, D', V) dxdy + ﬂ p(y |x, D, V)p(x) log p(x) dx dy
= J Eyx(h)p(x) dx + Jp(x) log p(x) dx

= Ex[gylx(x} h)] + &

We focus on computing the first term on the right-hand side. For the linear regression model,
the conditional error follows a Gaussian distribution. From standard expressions about the
entropy of a multivariate Gaussian we have

1 d 1
Ey1x(h) = 5 log(1 + o) 2mev| = 5 log(1 + c(x; h)) + 5 log |2meV].
Therefore,

(g, 1«00 )] = SETog(1 + el )] + 1 log eV

In the general case, we cannot compute the entropy of the output, conditional on D'. To this
end, the mutual information of the input and output, conditioned on D, takes the form

I(x,y | D', V) =&y(h) — gIEx[log(l + c(x;h))] — %log |27eV|. (3.5)

This expression is valid for any input distribution and relies only on the assumption of
Bayesian linear regression. To compute the involved terms, one has to perform a Monte Carlo
or importance sampling approach, even for linear regression models and Gaussian inputs. This,
of course, limits the applicability of the approach to very low-dimensional input spaces. We note
that the above expression is valid for the case of known noise variance, V. The case of unknown
variance V is considered in the electronic supplementary material, appendix D.
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(i) Gaussian approximation of the output

To overcome this computational obstacle one can consider an analytical approximation of the
mutual entropy, assuming Gaussian statistics for the output. This assumption is not true in
general, even for Gaussian input, because of the multiplication of the (Gaussian) uncertain model
parameters (matrix A) with the Gaussian input (vector x).

We focus on the computation of the entropy of the output y, so that we can derive an
expression for the mutual information. We will approximate the pdf for y through its second-
order statistics. Given that the input variable is Gaussian and the exact model is linear the
Gaussian approximation for the output is asymptotically accurate. Still, it will help us to obtain
an understanding of how the criterion works to select new samples.

We express the covariance of the output variable using the law of total variance

Cyy(D', V) = E¥[Cyy (D', V)] + cov[EV(y | x, D', V). (3.6)

The first term is the average of the updated conditional covariance of the output variables
and it is capturing the regression error. The second term expresses the covariance due to the
uncertainty of the input variable x, as measured by the estimated regression model using the
input data in D"

As we pointed out earlier the mean model using either D or D’ remains invariant. Therefore,
we have

Cyy (D', V) = V(1 + 2c(h)) + Sy Sy Cu S/ ST

In this way we have the approximated entropy of the output variable using a Gaussian
approximation, which is also an upper bound for any other non-Gaussian distribution with the
same second-order statistics

1 d
£y(0) = 7 1og V(L + pe(h)) + SyaS CurSLIS | + 5 log(2e).

Therefore, we have the second-order statistics approximation of the mutual information in
terms of the new sample h € S"=1 denoted as Z¢:

1 1
Tc(x,y| D, V)= 5 1og [V(1 + pe(h) + SyxSix Cxx S Shyl — 5 log 1V

xx Dyx
- gE"[log(l + c(x; h))]. (3.7)

We observe that the second-order approximation of the mutual information criterion has
minimal dependence on the output samples Y. Specifically, (3.7) depends on the uncertainty
parameter ¢ and its statistical moments, as well as the term Sny;xlCXXS;,} S;x. However, the
latter is not coupled with the new hypothetical point h and to this end the minimization of this
criterion does not guarantee that the output values will be taken into account in a meaningful
way. Instead, the selection of the new sample depends primarily on minimizing ¢ = tr[Six Ryx],
always under the constraint ||h|| =1, a process that depends exclusively on the current samples X
and the statistics of the input x.

Therefore, regions of x associated with large or important values of the output y are not
emphasized by this sampling approach and the emphasis is given in regions that minimize the
mean model error p.. We note that these conclusions are valid for the second-order approximation
of the mutual information criterion, with known output variance, 0‘2,. When one considers
the mutual information criterion with unknown output variance which has to be inferred
using conjugate priors, there is dependence of the criterion on the output vector Y. However,
this dependence may be very weak or even zero depending on inference parameters that are
optimized based on the data. See the electronic supplementary material, appendix D, for details.
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(<) Nonlinear basis regression

Similar conclusions can be made for the case where one uses nonlinear basis functions. In this case
we assume that the input points ‘live” within a compact set. Specifically, let the input x e X C R™
be expressed as a function of another input z € Z C R® where the input value has distribution p(z)
and Z is a compact set. One can choose a set of basis functions

X = ¢(z). (3.8)
In this case the distribution of the output values will be given by :

p(y|z,D,V)=N(SysS,;6(2), V(1 +c))

_ (3.9)
and c=¢(z) S;¢¢(Z)~
The mean of the model uncertainty parameter c = ¢(z)S;¢1)¢(z)T will become
pe=tr[S;; Cogl + 1S 4 1g = tr[S 4 Reg), (3.10)
where
N
Spp =) d(z)p(z)" and S}, =Sy +p(h)p(h),
i=1
and

u¢=J¢(z>p<z) dz and c¢¢=j(¢(z)—u¢>(¢(z)—u¢)Tp<z) dz.

Following the same steps as we did for the linear model, we will have, first for the conditional
entropy (assuming that the model noise in the nonlinear case is Gaussian)

Eyz(z;h) = % log(1 + C)d|27reV| = glog(l + c(¢(z);h)) + % log |2meV|.
Therefore,
d 1
E*[£yz(z; )] = EEZ[log(l + c(¢p(z); h)] + 3 log |27eV|.

The exact expression for the mutual information for the nonlinear case will be:

I(y|D, V)=, — gEz[log(l + c(¢(z); h)] — %log 27eV). (3.11)

To perform the second-order statistical approximation for the entropy &, we follow the same
steps as for the linear model case to obtain

1 -1 “1gr 1
Is(x,y| D', V)= > log V(1 + pc(h)) + Sy¢s¢¢c¢¢s¢¢sy¢| ) log|V|

- gIEZ[log(l + c(¢(z); h)]. (3.12)

The sampling strategy is more complicated in this case due to the nonlinearity of the basis
elements. However, even in the present set-up the sampling depends exclusively on the statistics
of the input variable z and the form of the basis elements ¢. The measured output values of the
modelled process do not enter explicitly into the optimization procedure for the next sample, in
the same fashion with the linear model.

4. Optimal sample selection considering the output values

We saw that selecting input samples based on either the mean model error or the mutual
information does not effectively take into account the output values of the existing samples. Our
goal is to develop an approach that (i) will give emphasis on the output values of the existing
samples, and (ii) will be computationally tractable. In [16] a similar problem was considered
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where the goal was to design a sampling method that will accelerate the convergence of the pdf
in regions associated with rare events. In particular the following steps were followed in [16]:

(1) Using the existing samples the authors obtain an estimate of the map (denote it as yo(x)),
as well as the map-estimation-error, cryz0 (x), at every point x.

(2) This map-estimate and its error are then used to estimate the output pdf, denoted as
Pyo(y), as well as the pdf of the perturbed map along the direction of the map-estimation-
error, denoted as p,+ (y).

(3) A new hypothetical sample point, h, was assumed and its impact first on the map-
estimation-error, ayzo(x; h), and then on the pdf of the perturbed map, Pyi (y;h), was
quantified.

(4) Then the goal was to select the new sample that minimizes the distance of the two pdfs,
i.e. between Py: (y;h) and py,(y). As a distance the authors considered the L; difference
of the logarithms of the two pdfs, instead of the KL divergence. The reason was that
in the KL divergence the difference of the logarithms is multiplied with the pdf itself
and therefore rare events play a less important role on the value of the criterion. By
considering only the difference of the logarithms gave more emphasis in the regions
associated with rare events.

The approach was very effective on computing the rare event properties (tails of the pdf) for
arbitrary quantities of interest with a very few samples. However, it was limited by the large cost
related to the computation of the two pdfs mentioned above, which was performed with direct
Monte Carlo methods. For this reason the method could be applied in problems with relatively
low-input dimensionality.

In the present work we are going to build on [16] to derive a new criterion that follows the
same principles as the one just described but it is also computationally tractable and can be used
beyond the context of rare events, i.e. for general optimal experimental design problems with a
large number of parameters.

Specifically, we are going to apply the following steps:

(1) We will employ an asymptotic form of the criterion in [16] that will provide, analytically,
the distance of the pdf logarithms, i.e. the pdf of the map-estimate and the pdf of the
asymptotically perturbed map-estimate.

(2) Using standard inequalities for norms of derivatives we will bound the asymptotic form
of the criterion by a more intuitive and tractable form. This new form has an interesting
interpretation as it naturally weights the importance of the estimated map-error by the
pdf of the input but also the inverse of the pdf of the output. In this way more emphasis
is given to inputs associated with large values of the output.

(3) The final step of our analysis is to demonstrate how the derived bound can be analytically

approximated in terms of second-order properties of the input pdf, as well as second-
order properties of the estimated output. This last step is the most cumbersome but also
crucial in order to apply the method in high-dimensional problems, as the analytical
approximation of the criterion allows for the application of gradient optimization
methods.

In figure 1 we provide a sketch of the main idea. A two-dimensional input space is shown
where the output is a function that primarily depends on one input variable. The input variable
has important variance in both dimensions. While methods relying on mutual information
give emphasis primarily on the statistics of the input variable, resulting in an equally good
approximation of the map over all input dimensions through a uniform coverage of all input
dimensions, an output-weighted approach assesses the importance of each candidate input
sample by its effect on the statistics of the output, i.e. the quantity of interest. In this way the
output values for the observable interest are taken into account explicitly and in a controllable
manner.
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(a) sampling focusing on the input b) output-weighted sampling

Figure 1. A schematic of an input space (grey plane), the pdf of the input (coloured contours), and the output surface (white
plane). A criterion that only takes into account the characteristics of the input, x, focuses on sampling the input directions
according to their variance (a). However, not all input dimensions have the same effect on the output, y. Here only x; contributes
to the output. By using a regression trained with the existing samples we quantify the effect of each input direction to the output
and select more samples from the important input dimensions (b). This expedites the convergence of the output statistics, p,.
(Online version in colour.)

Derivation of the output-weighted criterion

Our goal is to compute samples that accelerate the convergence of the output statistics, expressed
by the probability density function, p(y). To measure how well this convergence has occurred, we
are going to rely on the distance between the probability density function of the mean model

Yo= Sny;xlxr (41)

and the perturbed model along the most important direction of the model uncertainty (dominant
eigenvector of V), denoted as ry:

Y+ = SyxSiix + prv(l + x'S3'x), (4.2)

where < 1is a small scaling factor. The corresponding probability density functions, py,(y) and
py, (y) will differ only due to errors of the Bayesian regression, which vary as h changes. It is
therefore meaningful to select the next sample that will minimize their distance. Moreover, as
we are interested on capturing the probability density function equally well in regions of low
and large probability we will consider the difference between the logarithms. Specifically, we
define, [16],

Dyog (r+lyor) = [ 110g . () ~Tog 1)1 dy, 43)
Y

where Sy is a finite domain over which we are interested to define the criterion. Note that the
latter has to be finite in order to have a bounded value for this distance. It can be chosen so that it
contains several standard deviations of the output process. The defined criterion focuses exactly
on our goal, which is the convergence of the output statistics, while the logarithm guarantees that
even low probability regions have converged as well. This criterion for selecting samples was first
defined in [16] and it was shown that it results in a very effective strategy for sampling processes
related to low-probability extreme events. However, it is also associated with a very expensive
optimization problem that has to be solved in order to minimize this distance. Apart from the
cost, its complicated form does not allow for the application of gradient methods for optimization
and therefore it is practical only for low-dimensional input spaces where non-gradient methods
can be applied. Here one of our goals is to study its relationship with existing criteria. We are also
aiming to bound it by a more trackable form that is applicable for gradient optimization methods.
To study the relationship of the criterion (4.3) with the KL divergence, we note that for bounded

probability density functions the following inequality holds

D (yolly+; Sy) = L (log py, (y) — 1og py, (¥)Py, (y) dy < k Dy o1 (y+lly0), (44)

Y
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where « is a constant. To this end, the criterion based on the difference of the logarithms is more
conservative (i.e. harder to minimize) compared with the KL divergence (defined over the same
domain).

Our next goal is to bound the D; 1 criterion by one that is more tractable to optimize. We
consider the criterion (4.3) for an asymptotically small value of 8. This form of the criterion
essentially expresses the infinitesimal difference between the mean model and the infinitesimally
perturbed model by ,Boyz. To compute analytically the value of the criterion for § — 0 we employ
an asymptotic result originally obtained in [16] for the study of the criterion for a large number of
input samples, i.e. very small o*yz. For this case, or equivalently the case where g is very small that
we are interested in here, we have the asymptotic form (Theorem 1 in [16])

|(d/dSEL02(6 ) - Tyopys]
Diogt 3+ Iy = 5 | % W= g, (45)

Sy pyo (S)
where,

o, (x;h) = tr(covly | x, D']) = tr(V)(1 + c(x; h)),

is the conditional variance (on x) if the output is scalar or the trace of the output conditional
covariance matrix in the general case, while yp(x) is the mean model from the input-output data
collected so far.

Using standard inequalities for the derivatives of differential functions one can bound the
derivative in (4.5). Specifically, if the function E[cryz(x) - 1yy(x)=s] has a uniformly bounded second
derivative (with respect to a hypothetical new point h), and py, (s) has no zeros or singular points,
there exists a constant «g such that ([20], Theorem 3.13, p. 109)

J |(d/dS)E[(75(x) : 1}/o(x)=s]| ds < KOJ E[Uyz(x) ’ 1y0(x)=s] ds. 4.6)
Sy Pyo (S) Sy Pyo (S)
Moreover,
]E[U;(X) : 1y0(x)=s] U}/Z(X) px(x) >
SV WO g =B | L[S | = | P2 6200 dx,
J O] ) | 5. Pr(yo0) T I

where Sy is the inverse image of the domain Sy through the map, yo(x). Based on this we obtain
the output-weighted model-error criterion, which bounds (i.e. it is more conservative) the original
criterion (4.3) as well as the information-based criterion:

27 PX(X) 2 ‘h)d
o= || e 7

In practice, Sy is chosen as R or the support of the input pdf, py. Because of the inequality (4.6)
we can conclude that convergence of Q[ayz] also implies convergence of the metric DLOgl (y+lyo)-
However, the Q criterion is much easier to compute compared with DLOgl (y+lyo) and it can be
employed even in high-dimensional input spaces. With the modified criterion the output data and
their pdf are taken into account explicitly. In particular, the conditional variance (or uncertainty)
of the model at each input point x is weighted by the probability of the input at this point, px(x),
as well as the inverse of the estimated probability of the output at the same input point, py,(yo(x)).

The term in the denominator comes as a result of considering the distance between the
logarithms in (4.3). If we had started with Dky(yolly+;Sy), we would have cancellation of this
important term. Note that a relevant approach, based on the heuristic superposition of the
outcome and the mutual information criterion, was presented in [21]. However, there is no clear
way how the two terms should be weighted or in what sense the outcome can be superimposed
to the information content. We emphasize that the presented framework is not restricted to linear
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Figure 2. lllustration of the criterion for sample selection. The map, T(x), as well as the input pdf, p(x), are shown in the top row,
while the conditional pdf of the output, p,(T(x)), and the weight used for sampling, p(x)/p, (T(x)), are shown in the bottom
row. (Online version in colour.)

regression problems and it can also be applied to Bayesian deep learning problems (a task that
will not be considered in this work). In addition, we have not made any assumption for the
distribution of the input x.

A simple demonstration

To illustrate the properties of the new criterion we consider the map
T(x) =0.1x; — 0.5x5, where x ~ N(0,1).

Note that the x; variable is more important than x; in determining the value of the output,
given that the two input variables have the same variance. It is therefore intuitive to require more
accuracy for the second direction. However, the information distance or entropy-based criteria
take into account only the input variable statistics to select the next sample, in which case, both
directions will have equal importance. This is illustrated in figure 2, where we present contours
of the exact map, T(x), as well as of the input pdf, p(x). We also present the contours of the output
pdf conditional on the input, py(T(x)) (bottom left), and the weight that is used in the criterion Q.
Clearly, relying on the sampling criterion that uses only information about the input will not be
able to approximate the map in the most important directions. On the other hand, we observe that
the weight used in the Q criterion takes into account explicitly the importance of both the input
variable statistics but also the information that one has estimated so far from the input-output
samples. Here we used the exact map T(x) to demonstrate the weight function but in a realistic
scenario the estimated mean model y(x) will be used to approximate the output pdf.
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(a) Approximation of the criterion for the symmetric output pdf

Our efforts will now focus on the efficient approximation of the criterion Q. To simplify the
presentation we will focus on the scalar output case, d =1. The first step of the approximation
focuses on the denominator. This term introduces the dependence to the output data and acts as
a weight to put more emphasis on regions associated with large deviations of y(x) from its mean.
We will approximate the weight, p%l (v), by a quadratic function that optimally represents it over
the region of interest, Sy. Therefore, for the scalar case we will have

Py ) = p1+ P2y — 1), (4.8)

where p1,p2 are constants chosen so that the above expression approximates the inverse of the
output pdf optimally over the region of interest. We use this expression into the definition of Q
(equation (4.7)) and obtain the approximation

Qlog1 =1 [ P dx +pa [ 060 13 P03 0 . ®9)

Note that the first term does not depend on the output values but only on the input process. It
is essentially the same term that appears in the entropy-based criteria. The second term however
depends explicitly on the deviation of the output process from its mean and therefore on the
output data. Specifically, it has large values in regions of x where the output process has important
deviations from its mean, essentially promoting the sampling of these regions. The two constants
p1,p2 provide the relative weight between the two contributions. They are computed for a
Gaussian approximation of the output pdf in the electronic supplementary material, appendix B.
For the case where the pdf py is expected to have important skewness, i.e. asymmetry around its

mean, a linear term can be included in the expansion of p%l (v), so that this asymmetry is reflected
in the sampling process.

(b) Linear regression with Gaussian input
For the case of linear regression the first term in the criterion (4.9) will take the form
[ P00 oum) dx= o3t + et = 031 + 1S R, (4.10)

where we have considered the case of a scalar output with V:a‘z/. The second term of the
criterion (4.9) will take the form

01% J 1009 — 1y, p(¥)oy (x; h) dx = J [(SyxSxr (x — o) A(1 + xSl x)p(x) dx

=co+ J (= 1) 83 Sy Syx St (x — )X S xp(x) dx,
where ¢ is a constant that does not depend on h
- -1 2 —tr[g-1gT -1
o= [ 18585 x = ) Pp) e = 1S 18T, 8,08 ol

We observe that the second term depends on fourth-order moments of the input process x but
also on the output values of the samples Y. This term can be computed in a closed form for the
case of Gaussian input. Specifically,

[ x0T 888185 0 TS a0 i

= ,[ xXTs;} S;X Sy S XX TS Ixp(x) dX’

+ J X8} S;xSWS;xlx’x/TS;;l;pr(x’) dx’
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+ [ XTSISES S EIX IS Xpx) dx
+ J xTs ! S;XSWS;X1 X IS up(x) dx,

where x' =x — py and p(X) is the zero-mean translation pdf of the original one. The second and
third term on the right-hand side vanish as they consist of third-order central moments of a
Gaussian random variable. For the first term we employ a theorem for the covariance of quadratic
forms, which gives for two symmetric matrices, A and B [19]:

cov(xT Ax, X" Bx) = 2tr(ACxxBCxy) + 41 ACxxBlix.
Therefore,
E[x” Axx” Bx] = 2tr(ACyxBCxx) + 4112 ACxx Bty — tr(ACyy)tr(BCry).
From this equation, it follows,
J X181, 8 S XX TS X p(x) dx’
=2tr[S,' S, Sy S Cax Sy Caxl — co tr[ Sy Cux].
In addition, the last term becomes
J XTSST Sy SN il S 1p(X) dX = ] 81 1 (S ST 8 S Cal = copay St e
We collect all the computed terms and obtain

1 _ _ _ _
Q) — =p1(1+ S5 Car] + IS i) + paco(1 + I3 ey — tr[Si Crx])
14

+ 29tr[S3 Sy Sy S CuxSy Cra]- (4.11)

This is the form of the Q criterion under the assumption of Gaussian input for the case of linear
regression. For the case of zero mean input it becomes

1 _ _ _ _
Q)= = (1~ p2c0) tr[S)" Cax] + 2p2 tr[S3 S5 SyrSici Cx Sy Cax] + comst. 4.12)
\%4

The coefficients p1, p; are determined using the output pdf of the estimated model through the
samples D (equation (4.8)), i.e. the pdf of yo(x). Note that the exact form of the output pdf, used
in the criterion, is not important at this stage as it only defines the weights of the criterion Q(h).
For a Gaussian approximation of the output process the coefficients are given in the electronic
supplementary material, appendix B.

(c) Nonlinear regression with Gaussian input
For the case of regression with nonlinear basis the first term in the criterion (4.9) will take the form
Jp(z)oyz(z; h)dz =03 (1+ pe(h) = oj(1+ tr[S}, Cppl + 15,5 11s), (4.13)

where we have considered the case of a scalar output with V:a‘z/. The second term of the
criterion (4.9) will take the form

1
p J (W0(2) — 11y)*p(2)oy (z; h) dx = J [(SysS 5 (¢(2) — 1p)*(1 + 6(2)'' S, $(2)p(2) dz

= [ 60806 = w1+ 678 0)p(9) do,

where we expressed the integral using the pdf for the basis elements ¢. In this way the integral
is now expressed exactly as in the linear regression case. To obtain a closed approximation
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we approximate the pdf for ¢ through its second-order statistics (i.e. approximate p(¢) with a
Gaussian pdf). The analysis shown for the linear case with Gaussian input is then valid leading
to the following expression for the Q criterion:

1 _ _ _ _
Q) — =pi(1+ tr[S),, Copl + 13S0 1) + Paco(l + 1Sy 11y — e[S, o)
14

+2p2tr(S;1 815 SysS 5y Cos Sy Coo ). (4.14)

So, for a given basis ¢(z) one needs first to obtain the mean vector u4 and covariance Cyg using
the expressions in §3c and then follow the same steps as in the linear case. The expression for the
gradient of the Q criterion, under general choice of ¢(z) is given in the electronic supplementary
material, appendix A.

5. Examples

(a) Linear map with a 2D input space

To demonstrate the properties of the new criterion we first consider the two-dimensional problem

2
T(x) =a1x1 + dpxp + €, where x~N (O, |:001 002:|) and 0‘2/ =0.05. (5.1)
2

We consider two cases of parameters

— casel: 21 =0.8,4, =1.3,and 07 =14, 05 = 0.6.
— case II: 41 = 0.01, 3 =2.0, and 02 = 2.0, 07 = 0.2.

The two cases are presented in figure 3 in polar coordinates. The black arrows indicate the
principal directions of the input covariance, scaled according to the eigenvalues of the covariance
matrix, while the green arrow indicates the direction of the gradient of the map T(x). While for
the first case the contributions of both input variables to the output are comparable and thus
sampling is important for both of them, for case II the contribution of the first input variable is
negligible. However, this input variable is the one with the highest uncertainty.

For each case we assess four adaptive sampling strategies according to the criteria:

(1) The directly computed mutual information, Z(x,y | D’) is maximized in st,

(2) The second-order statistical approximation of the mutual information, Zg(x,y|D’) is
maximized in S!,

(3) The uncertainty parameter, u.(h) is minimized in S!,

(4) The output-weighted model error criterion Q(h) is minimized in st

For the Q criterion we choose p; = 0 and pp = 1 to emphasize the role of the second, new term that
takes into account the output samples. This case of parameters corresponds to the case where we
optimally approximate p%l over the full real axis, i.e. B — oo using the notation of the electronic
supplementary material, appendix B. We denote this criterion as Q. We also compare with a
Monte Carlo approach where samples are randomly generated from the input distribution of x
and then normalized so they belong in S!.

For the adaptive strategies based on u. and Q~ we use the analytical expressions (3.2)
and (4.12), respectively, together with their gradient computed in the electronic supplementary
material, appendix A. This allowed us to use gradient-based optimization methods. For
the adaptive strategies based on the mutual information, Z(x,y|D,h) and its second-order
approximation, Zg(x,y | D, h), we used a random sampling approach and equations (3.5) and (3.7),
respectively. Specifically, we generated 10° samples from the input distribution x and used the
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Figure 3. Black arrows indicate direction and magnitude of the principal directions (and corresponding eigenvalues) of the
input covariance Gy, for each case of parameters. The green arrow indicates the gradient of the map 7(x). (Online version in
colour.)

exact expression:
E*[€y <06 h)] = E*[log(1 + x" Si'x)],

which was numerically computed as an ensemble average. For the computation of Z we also
generated 10° realizations of the vector a = (a1,4;), which according to the linear regression
method follows the normal distribution (2.3):

p@|D,02) ~ N (Sy:Sii, 0283 Y.

Next, we computed a pdf approximation for y using the generated samples and the kernel
smoothing functions method [22], and we approximated the entropy of the resulted distribution
by direct numerical integration. Note that this additional step, required for 7, has a vast
computational cost. Most importantly, because of the absence of an analytical expression for the
gradient of 7, its application to high dimensional inputs is impossible. For this example the next
sample vector was parametrized as h =[cos(6), sin(¢)] and the criterion was optimized by direct
selection of the maximum value over a one-dimensional grid for 6 € [—(r/2), (7 /2)].

All four adaptive strategies are initiated with four random samples drawn from the x
distribution. For each case we present the average error curve over 400 experiments, i.e.
experiments with different sets of initial samples and different realizations of the observation
noise (figure 4: left panels). In particular, for each of these 400 experiments and for every
number of N samples, we compute the conditional output variance, o%(y | Dy) (obtained using
the estimated map from the N samples), and we compute its difference from the exact output
variance, O’Z(y) (obtained using the exact map). Then we average the absolute difference
lo2(y | D) — o?(y)| over all 400 experiments. The standard deviation for each error curve is also
presented in the shaded region. For the four adaptive sampling strategies we also present the pdf
of the orientation of the samples h = (hy, hy), i.e. = arctan(hp /h1).

In both cases of parameters we observe that the strategy based on the Q criterion outperforms
the other three adaptive strategies. This difference in performance is even more pronounced for
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Figure 4. Comparison of the four adaptive strategies based on different criteria and the Monte Carlo method. On the left plots
the average error of the output variance is shown with respect to the number of samples used over 400 experiments for each
criterion. The shaded regions indicate 0.20 based on the 400 numerical experiments. The pdf of these samples is shown for
each adaptive strategy in the plots on the right. The black vectors indicate the eigenvectors of the input covariance C,, and the
green vector denotes the gradient of the exact map: (dy, @). (Online version in colour.)

case II, where one of the input variables has negligible contribution but large uncertainty. An
interesting observation is that the Monte Carlo strategy performs as good as the . criterion and
the mutual information criteria, 7 and Zg. This is not a surprise given that Zg depends primarily
on ¢ and the latter is designed to give more emphasis on input directions with large uncertainty,
without taking into account their expected contributions to the output, similarly with Monte
Carlo. The same conclusions hold even for the full mutual information criterion, an indication
that although 7 partially incorporates the output samples, it does not do it in a useful way.

Similar observations can be made if we examine the pdf for the input samples obtained from
the four adaptive strategies. We can see that for each case of parameters the strategies based on
te, I, and Zg behave very similarly and tend to place input samples in the direction of larger
uncertainty. On the other hand, the Quc-based strategy is placing more samples in directions
that compromise between large expected impact to the output variable but also with important
uncertainty. We note that all the cases presented here correspond to a known output variance, 0‘2,.
Results for this example corresponding to unknown variance aé are presented in the electronic
supplementary material, appendix D.

(b) A high-dimensional linear problem

The next problem to demonstrate the optimal sampling approach is a 20-dimensional linear
function. Note that for this case optimization of the mutual information is an impossible task
given the fact that the full expression for the mutual information is hard to optimize in the absence
of expressions for its gradient.
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Figure 5. Coefficients, ¢, of the map T(x) (black curve) plotted together with the variance of each input direction 0,727 (red
curve) for the high dimensional problem (5.2). (Online version in colour.)

Specifically, we consider the system

20
T(x)= Z X + €, where x, ~N(0,02), m=1,...,20, (5.2)

m=1

where the coefficients and input variances are chosen as

i = <1+40(%)3) 1073, m=1,...,20

and

02 = G + % (m — 10)3) 107, m=1,...,20.
This system represents a typical high-dimensional case, where we have some very influential
degrees of freedom and some that have negligible impact to the output variable. The energy of
these coefficients is typically not related to their influence to the output variable. In figure 5 we
present the coefficients and input variances.
For the observation noise we consider two cases:

— case 062 =0.05 (accurate observations)
— case II: 2 = 0.5 (noisy observations)

Given that Z%?zl 2,02 =0.0272 the first case corresponds to relatively accurate observations
while the second is a highly noisy observations case. We expect the adaptive sampling approach
to be more valuable for the second case, given that for the first case we need very few samples
anyway.

We apply the adaptive criteria after we have obtained one sample per input direction, to
guarantee that the matrix Sy, is invertible. Then we run each numerical experiment L = 400 times
to make sure that the randomness due to the observation noise does not favour any method.

In figure 6 we present the performance of the sampling approach based on p. and Qe, as
well as a direct Monte Carlo approach. For the first case (accurate observations), shown in the left
plot, we note a clear advantage of the Q~, sampling approach that takes into account the output
samples. This advantage is more pronounced in the second case of noisy observations, where the
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(a) case I: accurate observations (b) case II: noisy observations
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Figure 6. Performance of the two adaptive approaches based on g, and Q. for the high-dimensional problem (5.2).
The left plot (a) corresponds to observation noise, af = 0.05 (accurate observations) and the right (b) to ag = 0.5 (noisy
observations). (Online version in colour.)
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Figure7. Energy of the different components of h with respect to the number of iterations N for case | of the high-dimensional
problem. (Online version in colour.)

approach using the Qs criterion obtains an order of magnitude higher accuracy from the very
first samples. Note that the . sampling strategy is comparable with the Monte Carlo approach,
since it does not take into account the output samples.

The same conclusions can be obtained if we observe the variance of the hy components,
over different runs of the numerical experiments, I=1,...,L (here L =400), i.e. over different
realizations of the observation noise:

1

L L

1 . _

o2 lm) =7 Y Uinmi =N, where =7 hnmp, m=1,...,20. (5.3)
1=1 =1

Results are shown in figure 7. Sampling according to u. results in a distribution that
is following the shape of the variance o,. Specifically, the scheme iteratively changes input
directions based on their variance, starting from the most energetic (m =1 and m =20) and
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Figure 8. Exact pdf for the two cases of the nonlinear map using MC with 10° samples. (Online version in colour.)

moving towards the less energetic ones (m = 10). Then the loop begins again, until all the input
directions are equally well sampled, after which point the sampling is random.

Sampling according to Q«, on the other hand, is performed in one loop starting from the most
energetic directions, but giving more emphasis in the input directions close to m =20 that have
both high energy and large contribution to the output y. This ‘asymmetry” in the sampling results
in significantly faster convergence compared with the Monte Carlo method or the . criterion.

The effect of the domain selection Sy is discussed in detail in the electronic supplementary
material, appendix C, where a parametric study is also shown. Specifically, if we use a finite
number of standard deviations to optimally approximate p%l (equation (4.8)), by employing
Qp (with g finite), the term p. in the criterion improves the behaviour of sampling for large N
(electronic supplementary material, appendix C).

(c) A2D nonlinear problem with nonlinear basis functions

The next application involves a nonlinear map with a 2D input space. Specifically, we consider
the two-dimensional nonlinear problem

2
T(z) =121 + drzp + &32‘;’ + 51422 +¢, wherex~N (0, |:601 0022i|> and 0‘2, =104 (5.4)

We consider two cases of parameters

— casel:d1 =102, 4, =5,43=0,44 =10% and 07 =2.1071, 07 =5.10~3.
— caseIl: a1 =10, 3 =5, 43 =0, 44 =10, and 07 =2.1073, 05 =5.1075.

In the first case the output has very weak dependence on the first variable although the latter has

very large variance. Moreover, the second variable has significantly smaller variance but plays the

dominant role for the output. On the other hand, for the second case, both input variables play an

important role and their variance is also comparable. The exact pdf computed with an expensive

Monte Carlo simulation is shown in figure 8. Both distributions are characterized by heavy tails.
We set up a nonlinear Bayesian regression scheme with the following odd basis functions:

$(2)=77, (i,j)€1(0,1),(1,0),(1,1),(0,3),(3,0)} (5.5)

This set of basis functions contains all the odd monomials with an order less or equal to 3. We
observe that for the nonlinear case although the input space is two-dimensional, the regression is
performed in a five-dimensional space. To avoid an ill-conditioned matrix S¢¢ we assume a prior
with covariance K=ol (see equation (2.4)). For the cases considered we set « = 10~L. For each
case we first choose randomly (using the distribution of z) two samples. Then we use the criteria
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Figure 9. Performance of the two adaptive approaches based on 14, and Q, for the nonlinear, two-dimensional problem. In
the second case both input directions have important roles to the output and the two methods are comparable, as expected.
(Online version in colour.)
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Figure 10. Performance of the two adaptive approaches based on ¢, and Q, for the nonlinear, two-dimensional problem and
case | parameters. The resulted pdfs for samples selected according to the two criteria are compared with the exact pdf. (Online
version in colour.)

based on . (equation (3.10)) and Qo1 (equation (4.14)) to optimize 100 samples. For each step
we employed a gradient-based optimization using the expressions presented in the electronic
supplementary material, appendix A and we restricted the samples in the disk to: |z| <2. For
each criterion we performed 200 optimization cycles, i.e. we computed for each criterion the full
sequence of 100 samples 200 times and we computed the statistics of the error (mean and standard
deviation), so that the results are not sensitive on the randomness due to observational noise or
the initial samples.

The convergence analysis for each criterion is presented in figure 9. The left plot shows the
convergence of the two methods for the parameters of the first numerical experiment (case I).
Each curve is the mean error computed from the 200 optimization cycles, while the shaded area
indicates the spread across different runs. Note that for case I there is only input variable z,
that plays a dominant role on the output, while the other input variable has negligible effect
but important variance. In agreement with the results of the linear problems, the samples based
on the Q1 criterion achieve better performance as they rapidly align with the direction that has
the most important influence on the output.

This is not the case for the samples based on the p, criterion that align primarily with the
directions of importance variance, resulting in a slower convergence. For the case II parameters
both input directions have comparable variance and comparable effect to the output. In this case,
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as expected, the two criteria have comparable performance. This is clearly demonstrated by the
right plot in figure 9. Finally, in figure 10 we demonstrate the convergence of the pdfs for the first
case of parameters.

6. Conclusion

We have analysed fundamental limitations of popular criteria for samples selection, employed in
the optimal experimental design community. These criteria are based on maximization of entropy-
based quantities, typically having the form of mutual information between input and output
variables. Specifically, we have shown that beyond the large computational cost associated with
these criteria that restricts their applicability to very low-dimensional problems, there is weak
dependence of the induced sampling process to the output values of the existing samples when
the variance of the output noise is assumed to be known. Even for the case of unknown variance,
although the dependence on the output values is not controllable and can become very weak.
In this way, directions of the parameter space that contribute the most to the output may not be
emphasized. This is not a failure of the existing criteria but rather an intrinsic property following
the fact that they are designed to converge uniformly over all parameters, independently of their
influence to the output.

Motivated by these limitations, we have presented a new criterion for optimally selecting
training samples that significantly accelerates the convergence of Bayesian regression schemes
with respect to the state of the art. The criterion explicitly takes into account the fact that different
parameter values have different impacts to the output of interest, with some of them being
much more influential than others. In this way, it places more samples towards the influential
parameters, which are also characterized by important uncertainty. In addition, the introduced
criterion is more practical to compute, compared with mutual information criteria, as its gradient
can be analytically derived, allowing for the employment of gradient optimization methods.
Therefore, the new method allows for the optimization of samples, even for a large number
of parameters, paving the way for optimal experimental design and active learning in high
dimensions.

Future work will focus on the formulation of the presented framework on the training of deep
neural networks. The presented approach is expected to have an important impact in application
areas such as optimal experimental design for systems where very few experiments are available
(e.g. biology), adaptive sampling in complex environments with multiple objectives, uncertainty
quantification and extreme event statistics in challenging problems such as fatigue-crack, coastal
flooding, critical network events, and others.
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Appendix A: Gradient of trace criteria
Several criteria in this work take the form
Ah] = tr[S],'C], (A1)

where C is a symmetric matrix and S’ = S,, + hh’. The gradient of this expression can be
explicitly computed. We first note that

080 _ _g10(bh")
ahk T ahk xxT?
where,
d(hh™)
= d;phj + dgih;.
ahk klty + kj
In this way we will have
o\ _,0(hhT)
—— = —tr[S/;} s,.'C

= (85215 (851 Tm + k)8 T [Clni
= _hM[Sz/p;l]mn[C]ni[S;Tvl]ik - [Sfp;l]kn[c]ni[sfvzl]ijhj
— 7hTslflcslfl _ (Slflcslflh)T
= —2n’s; 'Ccs
For the case of nonlinear regression h = ¢(z). Then

No(@)0(2)") _ 90,
6zk 8Zk

0p;
6+ 5200
In this way we will have

oA\ — 8¢ 1 a(bm ’1—
Oz _[S¢¢l]ij(7@1¢m + T%(éj)[swl]mn[c]m
99,

_ Trq/—1 /=17 2V
= —2[¢"s},'Cs ), P



Appendix B: Optimal approximation of p, 1
To approximate the inverse of the output pdf over S, we are going to use a least square approach.
Specifically, we will assume a symmetric output density and we will employ the approximation
1
py(y)  py(0)

+pa(y — py)°. (B1)

The constant p, is chosen so that we have optimal least square approximation over the interval
[ty by + Boy] where (3 is a fixed parameter that defines the output region of interest, S,. By direct
minimization we obtain

p2 5 /Hy +ﬂ0'y yQ 5

dy — .
#3382, (ny)

For the case of Gaussian output the above expression takes the form

_ 5V2m 22 B3
P2 = 5o, (/0 2dz — 3 )

In this way the least square approximation over the interval [y, 1, + So,] will be

- 3
~ 210, + ZF(/zede—é>(y—uy)2. (B2)

py(y)

We denote the criterion with the coefficients obtained from this approximation as )g. Specifically,

Qﬂa( ) \/70'3;0( + tr[S;;lcm] + Hy S, ! M)

\2/
2 3
;\/U? (/ z e;dzf B) (CO(1+M3; S;x ) +2tr[SmlS§xS S: IC S’ IC ])

Yo 0

(B3)

For large values of 3 we have limg_,o, & = oo and the @ criterion is essentially dominated by the

output-dependent term. For the case of very small 5 we have limg_,o k = *{Ti/”



Appendix C: Effect of the weights in the () criterion

Here we present additional results for Case I of the high dimensional system. Specifically, in Figure
11 we present the performance of the sampling algorithm according to various choices of the [
parameter. The corresponding sampling patterns are shown in (Figure 12). All cases presented are
averaged over L = 500 numerical experiments to remove the effect of observational noise.
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Figure 11: More detailed results for Case I of the high dimensional problem. The effect of the (£
parameter is shown. While for the first iterations it plays no role, asymptotically it improves the
behavior of the sampling scheme.

We observe that for 5 = 2 or 5 = 3 the performance for small N is very close to the one obtained
with Q. For larger N, however, the performance with finite 5 is improved. In addition to the finite
B case, we also present two cases with fixed pi, ps. Specifically, we have Qo1 representing the case
p1 = 0.01 and py = 1, while Qg.go1 represents the case p; = 0.001 and ps = 1. It is interesting to
observe that (Qp.oo1 has better performance for small N compared with all other criteria.
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Figure 12: More detailed results for the samples of h with respect to the number of iteration N for
Case I of the high dimensional problem. The effect of the § parameter is shown.



Appendix D: The case of unknown o3

Here we consider the case of a priori unknown covariance 0‘2,. To simplify the presentation we will
restrict our analysis to scalar output and vector input. We formulate a linear regression model with
an input vector x that multiplies a coefficient vector a to produce an output scalar y, with Gaussian
noise added that has unknown variance:

Yy = alx + e,

e~ N(0,0%), (D1)
2y _ A(aTx. o2
p(ylx,a,0%) = N(a"x,07).

For the vector a we assume a Gaussian prior with mean m = 0 and covariance K = Ia, where « is
a parameter that will be optimized with respect to the evidence. This has the form:

p(a) ~ N(0,Ia). (D2)

A conjugate prior for 0% is the inverse Gamma (or inverse Wishart in the multi-dimensional case):

2 2
2 q(o5,v) 90
0v) =G exp|——5 |, D3
plot) = 250 e (%) (D3)
where ¢ is a normalization constant: ¢ = #(5/2), 0§ is a prior value for o and v is a parameter
v

that is optimized via empirical Bayes.
The posterior for the unknown coefficients will be given by eq. (3), while the posterior for o3

takes the form ) ) ) )
q(CTY‘X+O'0,N+l/) ( UYXJrJO)
exp | ———o5— |,

21D) = D4
p(O'V| ) (0‘2/)1_%% 20_%/ ( )

where, a%{‘x =YY" — («+1)7'S,,S;,}S],. Multiplying the predictive distribution (5) with the

x

posterior for 02 and integrating over this argument we have the predictive pdf (¢—distributed):
Py, D) = T(SyaS0x, (03 x +05)(1+ )", N +v+1) (D5)

where the parameters («,v) are chosen by maximizing the evidence (set the gradient of p(Y|X)
equal to zero), which leads to the following fixed-point problem:

A2 0%'|X +v
T N+4v
o= m
(62)7'SyeS2aSy, — m’ (D6)
Prew — g, W(N;V)iq/(%)

b

0.2
log <‘;X + 1) +(62)71 -1

where U (z) = dl%g(x) is the digamma function.



Selecting inputs by maximization of the mutual information

We follow the same steps as in the known variance case. We hypothesize a new sample, xy11 =
h € S™~! and the goal is maximizing the entropy transfer or mutual information between the input

and output variables, when this new sample is added. For this case of a priori unknown variance

0% we denote the mutual information as Z. We will have

I(x,y|D") = & + Eyipr — Euyir- (D7)
Following the same steps with section 3.2 we have for the entropy of p(x,y|D’):
Ezy(h) = E¥[E 1 (x;h)] 4 &,

We focus on computing the first term on the right hand side. In this case of a priori unknown variance
the conditional output follows the t—student distribution (eq. (D5)). Using standard expressions
for its entropy we have (setting N' =v+ N + 1)

=220 (552) 4 () (0 (53

1 1
—5 log(1+ ¢(x;h)) + S log(0% %/ + 77),

where,

yr~rx

=YY" +(S,.S;2 h)? — (a+1)7'8,4S.} [Syz + SyzS,ahh”]T (DS)

Yyr—TT

(S, S;'h)2.

yr - xTxT

o =YY" —(a+1)7'S) SIS

(07

:U%{‘X_Fl—i—a

Note that in the second equality we used eq. (8). In general, we cannot compute analytically the
entropy of the output, conditional on D’. To this end, the mutual information of the input and
output, conditioned on D', takes the form

I(x,y|D') = &,(h) - %E” [log(1 + ¢(x; h))] + %bg(‘f%qx’ (h) +05) + R, (D9)
where R are terms that do not depend on the new point h. The second and third terms are computed
for each h with direct Monte-Carlo using 10° samples. It is important to emphasize that the mutual
information criterion with unknown variance, (D9), depends on the output values Y (through the
third term on the right hand side), in contrary to the known variance case (section 3.2). However,
as it can be seen from eq. (D8) this dependence can be very weak or even zero depending on the
value of the parameter o which is chosen based on maximization of the evidence.

In the last expression the term with the highest computational cost is the entropy of the output
(first term) as one needs to estimate the histogram of y. An analytical approximation can be
obtained based on a Gaussian assumption for the output, y. In this case the mutual information
takes the form:

. 1 1 1
ZTa(x,y|D") = 3 log(27rea§(h)) — §Ex [log(1 + e(x;h))] + 3 10g(a%{,|x, (h) +02) + R, (D10)

where 03 (h) is the estimated variance of the output after a new candidate input h. This is computed

with Monte-Carlo simulation of y, i.e. generate 10° random realizations using (D4), (3) and (D1).



(Q—criterion with unknown output variance

We emphasize that the selection approach using the @ criterion is not modified at all for the case
of unknown output variance. This is because the unknown variance o3, appears as a multiplication
factor in the @Q criterion (eq. (31)), i.e. 0% is re-estimated each time a new data point is added
using equation (31) but its value does not modify the optimal sample h.

Numerical comparison for the 2d linear problem

Results and direct comparison with the case of known o% are shown in Figure 13 for the linear
problem of section 5.1 with a two-dimensional input. For all methods shown we have run 400
experiments (as we did for Fig. 4). In the higher dimensional problem the approach based on direct
computation of mutual information is not applicable due to the vast computational cost. As we
can observe the selection process based on mutual information with unknown output variance (fg
or f), has slightly improved performance compared with the case of known 0‘2/ (Zg or Z) but this
improvement is observed only for very small number of samples. As N increases the criterion with
unknown output variance is comparable with mutual information with given output variance (Zg
or 7). This is because the optimal value of « tends to zero as N increases and therefore the criteria
with known and unknown output variance become practically identical.

It is important to emphasize that beyond the faster convergence of the Q—criterion, its main
advantage is the low computational cost (many orders of magnitude smaller compared with the
methods based on mutual information either with direct computation or through a Gaussian ap-
proximation) which allows applicability to higher dimensional problems.
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Figure 13: Comparison of selection methods based on different criteria and the Monte-Carlo method
including also the case of unknown of. Problem setup and parameters are as in section 5.1 and
Figure 4. The following methods are shown: mean square error, p.; QQ—criterion; Gaussian approx-
imation of mutual information with known variance, Zg, and with unknown variance, i’g; directly
computed mutual information with known variance, Z, and unknown variance, 7. The QQ—criterion
does not depend on whether the noise variance is known or estimated. Note that the pdf of samples
(right plots) between Z and Zg overlap, i.e. are indistinguishable.



Corrections to the manuscript ‘Output-weighted optimal
sampling for Bayesian regression and rare event statistics
using few samples’

Themistoklis P. Sapsis *
Department of Mechanical Engineering,
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March 29, 2021

List of corrections

1. Page 11: Reference to [20] should read: ‘Theorem 3.18, p. 113"
2. After eq. (4.5), add the definition: £ = %%...% .

3. Eq. (4.6) should have a square root at the right hand side:

|%E[U$’(X) ) 1}’0(X)=SH E[Ui(x) : 1y0(x)=s] e
/ Pyo(s) 45 < o / s B)
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