










































































































































































































0

L

L

L

λ

γ

Dδ

δ D
2

D

λ
D+1

δ D

δδ DD
22

λ 1λ 2





































0 5 10 15 20 25 30
0.3

0.32

0.34

0.36

0.38

0.4

0.42

0.44

0.46

0 2 4 6 8 10 12 14 16 18 20
0.32

0.325

0.33

0.335

0.34

0.345

0.35









































































−10 −8 −6 −4 −2 0 2 4 6 8 10
0

0.1

0.2

0.3

0.4

0.5

0.6

0.7

0.8

0.9

1

x

ei
ge

nf
un

ct
io

n

quality of approximation of the first eigenfunction with n=500

−10 −8 −6 −4 −2 0 2 4 6 8 10
−0.8

−0.6

−0.4

−0.2

0

0.2

0.4

0.6

0.8

x

ei
ge

nf
un

ct
io

n

quality of approximation of the second eigenfunction with n=500

−10 −8 −6 −4 −2 0 2 4 6 8 10
−0.1

0

0.1

0.2

0.3

0.4

0.5

0.6

x

ei
ge

nf
un

ct
io

n

quality of approximation of the third eigenfunction with n=500







0 20 40 60
0

0.2

0.4

0.6

0.8

1
Test error Banana

dimension

te
st

 e
rro

r

hard loss     
soft loss clip

0 20 40 60
0.2

0.4

0.6

0.8

Test error Breast−cancer

hard loss     
soft loss clip

0 20 40 60
0.2

0.3

0.4

0.5

0.6

0.7
Test error diabetis

hard loss     
soft loss clip

0 20 40 60
0.3

0.4

0.5

0.6

0.7

0.8

0.9

1
Test error flare−solar

te
st

 e
rro

r

0 20 40 60
0.1

0.2

0.3

0.4

0.5

0.6
Test error german

0 20 40 60
0

0.2

0.4

0.6

0.8

1
Test error Heart

dimension



0 5 10 15 20 25 30 35 40 45 50
0.3

0.4

0.5

0.6

0.7

0.8

0.9

1
checkdec(Tf1,Xe,Ye,Xt,yt,3.8730)

dimension

er
ro

r

empirical clipped risk
test error

0 1 2 3
x 10−3

0

10

20

30

40

50

60

70

80
pentebeaudessinspecialflare(Tf1,Ye)

lambda=k/10000 for k=0:30

di
m

en
si

on

0.04 0.045 0.05 0.055
0

10

20

30

40

50

60

70

80
pentebeaudessinspecialflare(Tf1,Ye)

di
m

en
si

on

lambda=k/10000 for k=400:550

6 

1.4 






























































