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Lecture 26: Geometrization and Randomized Coordinate Descent
Lecturer: Jiantao Jiao Scribe: Sahil Patel, Hanlin Zhu

1 Review

We begin with a brief review of the various stochastic optimization methods we have discussed thus far. In
particular, we consider the specific problem formulation where our objective function is given by the sum of
a set of functions,

mgnf(w) = rrgn:lifl(x)

We assume that evaluating V f;(x) takes O(1) time, which implies that evaluating Vf(z) = 2 3" | V f;(x)
takes O(n) time. Further, we assume that each f; is L-smooth and that f is u-strongly convex. For gradient
descent (GD), we recall that the number of iterations to achieve e accuracy is O(klog(1/e)), where we
define the condition number x = L/u, and given that the entire gradient V f(z) must be computed at every
iteration, the overall query complexity is O(nklog(1l/e)). To attain the same accuracy, stochastic gradient
descent (SGD) requires a greater number of iterations, O(1/(ue)), due to the effect of stochasticity, however,
the cost of of each iteration is only O(1) to evaluate a single gradient V f;(x) such that the query complexity is
O(1/(ue)). Stochastic variance reduced gradient (SVRG) achieves a query complexity of O((n+ k) log(1/¢)),
which can be seen as a sort of “best of both worlds” between GD and SGD as we now have a factor of n+ &
instead of nk and the asymptotic behavior of log(1/e€) is better than 1/e for small e.

2 Stochastic Variance Reduced Gradient

2.1 Geometrization
We recall from the last lecture that we proved the following performance guarantee for SVRG:

Theorem 1. For s > 0, we have
— * ~ * ~ * 1 _ *
(1 —20L) (Bf (Tog1) — f7) + B | o1 — 2*||* < ALy? (Bf (&) — f7) + —Elzs —z &

Ifn=1/8L) and m > 2/(np) = 16L /1 = 16k, then

Ef (Fap1) = f*+ HE [Tags —2"|* < (;) £ @o) = £ + ulFo — ="

We note that to achieve the exponential decay in our particular measure of suboptimality, which combines
the absolute suboptimality with the distance of the final iterate to the minimum, as described in the final
line of the theorem, the upper bound on the length of each epoch m must depend on the condition number
k = pu/L and by extension the strong convexity parameter p, which may be difficult to estimate, especially
compared to the smoothness parameter L. Therefore, it would be desirable to avoid such a dependence,
and the technique of geometrization provides a means of precisely accomplishing this [I]. Specifically, we
consider the randomly chosen length of each epoch N to now be distributed geometrically with respect to
m rather than uniformly as before. We also leverage a special property which can be shown to only hold for
geometric distributions,



Lemma 2. Let N ~ Geom(m) for m > 0. Then for any sequence Dy, D1, ... with E|Dy| < oo,

E(Dy — Dny1) = (; - 1) (Do —EDy)

Proof By definition of the geometric distribution,
E(Dy = Dys1) = Y (Dn = Dypy1) m" (1 —m)

n>0

= (1 — m) Dy — Z D, (mn—l _ m”) = (1 — m) %DO - Z D, (m"—l _ mn)

n>1 n>0

=(1—m) %DO—%ZDnm"(l—m) :(;—1>(DO—EDN),
n>0

where in the last equality we have used the fact that E|Dy| < oco. O

To show how geometrization exactly works, we recall that in the proof of [I} we obtained the following bound
on the distance ||zk41 — ™|

(12 * (12 * * (12 ~ *
E|[zpp1 — 2|7 < |z — ™[] = 20(1 = 2Ln) (f (zx) = F*) = pm ok — «*||° + 4L0” (f (&) — [*)
We then performed a telescoping sum, which we were able to express in terms of an expectation with respect
to N ~ Unif{0,...,m — 1}, to arrive at
Ellzm — 2*||* < E || & — 27|* —2n(1—2Ln)m (Bf (Fo11) — f*) —pnmE | Ze1 — 27| +4Ln’m (Bf (&) — f7)

We notice that the term E ||z, — 2*||* appears in the above expression, and unfortunately we cannot relate
it to Ts41 since N is randomly distributed between 0 and m — 1. We therefore chose to simply drop the term
by lower bounding it by 0 in deriving the result of [} As a consequence, the optimal choice of m ends up
requiring knowledge of . However, if we instead take N ~ Geom(m), we can entirely circumvent this issue.
We specifically consider the choice of m = n/(n + 1), which we note is entirely independent of u. Letting
k = N and defining Dy = E ||zn — x*||2, we apply |2 to obtain

E &1 — 2| S E|E —2*|*=20(1=2Ln)n (Bf (F541) = f*) —pmE ||Esp1 — o*|*+4Ln*n (Ef () - [7) .

We see that we now conveniently have E ||Z,11 — 2*|* in place of E ||z, — 2*||?, which allows us to derive a
tighter bound. Rearranging yields

201~ 20) (F (Bu12) = £+ (4 ) B = °| < ALP (B (@) ~ ) + 15 o, o7

It can then be shown that this result gives the same query complexity as regular SVRG, though we do not
include the proof here for sake of brevity.

3 Randomized Coordinate Descent

3.1 Introduction of Randomized Coordinate Descent

We now introduce another stochastic optimization method known as Randomized Coordinate Descent
(RCD). We consider the case where our objective function is no longer composite, i.e., it cannot be ex-
pressed as f(z) = Y., fi(z). However, we recognize that the gradient can still be decomposed in the
following manner by definition:
0f(x) 3f(w)>
k)

Vi(z)= <8$15-"v Oz,




where n now denotes the dimension of the problem. The key idea of RCD is to only compute a single
coordinate of the gradient Jf(x)/0x;, which requires less computational cost than computing the entire
gradient V f(z), though we note it may not necessarily be the case that we always obtain a factor of n
speedup. The update rule is specifically given by

Tiy1 = Tt — T’vitf(x)eit,v

where i; ~ Unif{1,...,n}, V;,f(z) = 0f(x)/0z;, and e;, is the standard basis vector along coordinate i;.
We can construct an unbiased estimate of the gradient by appropriate scaling by a factor of n,

g(x) = nV;, f(r)e;,
such that .
Eg(z) = Z Vi f(@)e;, = Vf(z).
i=1

We can also characterize the variance,

n

E|g(@)|? =Y n(Vi.f(2))® = n|Vf ()],

i=1

which scales with the dimension of the problem. We recall from our analysis of SGD that if f is Lipschitz,
we can bound the variance of the gradient estimator as E[|g(z)||? < M?. We then derived a standard
performance guarantee of the form
|20 — =*[| M

\/T )

where 7 = + 23:1 xs. If we specifically assume that f is 1-Lipschitz, i.e. |V f(z)|| <1, then E||g(z)||* < n,
so that M? = n. Compared to GD, where we simply have M? = 1, we recognize that RCD is worse by a
factor of n, but this is naturally offset by the fact that we only compute one out of the total n coordinates
of the gradient at each iteration such that the overall query complexity is essentially the same in this case.

Ef(z) - f* <

3.2 Randomized Coordinate Descent for Smooth Optimization

In this section, we introduce RCD(y) algorithm for coordinate-wise smooth functions. First, we formally
define the coordinate-wise smoothness.

Assumption 3 (Coordinate-wise Smoothness). A function f: R™ — R is coordinate-wise smooth if there

exists (81, Pa, ..., Pn) s.t.
IVif(z+ue;) — Vif(z)] < Bilul, Vien], YeeR", YueR.
When f is twice-differentiable, this is equivalent to
(V2f(x)i < Bi, Vo eR™

Note that when f is convex, we have
e (V2 () < Tr(V2f(2) < 3 B,
i=1

which implies that f is a smooth function with 8=, ;.

With the above coordinate-wise smoothness assumption, we start to analyze the convergence rate of

RCD. Recall that GD achieves O(+) convergence rate for smooth functions with learning rate n = O(%)



The choice of 7 is “conservative” in GD, and thus in RCD we use an “aggressive” algorithm RCD(y). The
updating rule of RCD(7) is

- %ﬁ(vitf(x))eit

Tip1 < Ty

where the sampling rule is

Note that the learning rate in RCD is 5— instead of 1 R ﬁ as in GD. Therefore, intuitively, the step
it i—1 Pi

size of RCD moving in one direction is n times that of GD. Also, to sample i;, we only need access to a
random oracle which returns a uniformly random number between [0, 1], then a binary search with O(logn)
computational time suffices to obtain ;.

For notation convenience, we also define

-1l =

Now we provide the theoretical guarantee of RCD(7).

Theorem 4. For RCD(~) with T > 2 and function f that is convex and coordinate-wise smooth (Assumption
@), it holds that

2RY (21) 355, B
T-1 ’

E[f(zr)] — f* <

where Ri_(z1) = SUDy. f(2)< f (21) lz —2*[[[1—y
Remark The term R;_,(z1) can be interpreted as the radius. The term Y . , 8 ~ ( when v = 1.
Therefore, the convergence rate of RCD and GD are of the same order. Moreover, the advantage of RCD
is that the computational cost per iteration (O(logn) per iteration with initial cost O(n)) is much less than
GD (O(n) per iteration).

To prove Theorem [4 we also need the following lemma.

Lemma 5. For any function f that is convex and coordinate-wise smooth (Assumption@ and for any i,

1 . \2
Eiwp, [f(we41) — f)] < AN (||Vf(33t)H[1ﬂ]>

Proof The proof starts with the following fact

1
(o= 5 Fut@)e) - 1) < 3 (Vaf)™ (1)

which is due to the coordinate-wise smoothness of f. By choosing = = z; and taking expectation over both
sides, we can obtain that

Eip, [f(2ee1) — f(@0)] <Eimp, [2 .

Vit )|
zj ]

) BWZ[BI ”Vf(‘“))]

J =1 1

1 2
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Proof [Proof of Theorem 4] Let Ay = f(z;) — f(x*), then by the convexity of f and Holder’s inequality,
we can obtain that

Ay S(Vf(l"t), Ty — CU*>
<IVE@Of—yllze — 2 [[p-q)-

By (), we have f(z¢41) < f(x¢) < -+ < f(x1), which implies that ||z; — 2*||;1_,) < Ri_,. Therefore, by
Lemma [5

B[y — Ay < — o [ Af }
TS T B (R ()
1 1 1 Ay 1

A Am] = AR @) S B B — AR @) S, B

Finally, by telescoping, we can conclude that

=E|

2R} (1) 300, B
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3.3 Randomized Coordinate Descent for Smooth and Strongly Convex Opti-
mization

For smooth and strognly convex function, GD needs O(xlog(1/¢)) iterations to achieve e-accuracy. The
following theorem shows that the RCD achieves the similar convergence rate.

Theorem 6. For function f that is p-strongly convex w.r.t. |- ||1—+) and coordinate-wise smooth (Assump-
tion @), define Ky = 21%5"’ then RCD(vy) guarantees that

E[f(z141) = f(27)] < (1 - ) (f (z1) = f(27)).

Remark Wheny=1and L =73, 3, we have k, = %, which is consistent with GD.

To prove Theorem [ we first present the following lemma.

Lemma 7. Let f be p-strongly convex w.r.t. any norm || - ||, then

. 1
F@) = f@) < V@)
I
Proof For any z,y, by the strong convexity and Holder’s inequality, we have
I
f(@) = f) V@) (@ —y) = Sz -yl

u
<IVE@llle =yl = S llz =yl



Denote z = ||z — y||, then

B 2 1
fl@) = fly) < 2|V f@)lls = 527 < ZIIW(I)Hf-

Choosing y = z* completes the proof. O

Proof [Proof of Theorem [6] Recall Lemma [f] that for any i, we have

1

Elf (@is1) = (@) < ~ g5z

2
(19 f@0lli—y) -
By Lemma [7] we can further obtain that

E[f(ze11) — f(x)] < —ﬁ(ﬂm — f(@"))

1
=E[Ai1 — A < ——A,

—E[A] < (1- —)EIA
which concludes that
Elf (zr41) — f(2")] < <1 - 1) (F(er) — Fa™))

3.4 Summary

In this section, we introduced the RCD(7) algorithm for coordinate-wise smooth and convex functions, which
achieves the same convergence speed as GD while the computational cost per iteration is only O(logn)
compared to O(n) per iteration for GD.

For coordinate-wise smooth and strongly convex functions, RCD(7y) algorithm also achieves the same
convergence speed as GD while the computational cost per iteration is exponentially better than GD.
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