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STOCHASTIC PRIMAL DUAL FIXED POINT METHOD FOR COMPOSITE
OPTIMIZATION*

YANAN ZHU AND XTAOQUN ZHANG

Abstract. In this paper we propose a stochastic primal dual fixed point method (SPDFP) for solving the sum
of two proper lower semi-continuous convex function and one of which is composite. The method is based on the
primal dual fixed point method (PDFP) proposed in [7] that does not require subproblem solving. Under some mild
condition, the convergence is established based on two sets of assumptions: bounded and unbounded gradients and
the convergence rate of the expected error of iterate is of the order O(k~) where k is iteration number and a € (0, 1].
Finally, numerical examples on graphic Lasso and logistic regressions are given to demonstrate the effectiveness of
the proposed algorithm.

Key words. Stochastic algorithm; proximal point method; primal dual; fixed point; composite optimization;
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1 Introduction. This paper is devoted to discussing a stochastic algorithm based on the
primal dual fixed point method (PDFP) [7] for minimizing the sum of two proper semi-continuous
convex functions, one of which is a composite, i.e.,

(1.1) ¥ = argrgin (fioB)(x)+ fa(x),
zeR?

where f;(x) may not be differentiable and B : R? — R™ is a linear transform. The function fa(z)
is proper convex lower semi-continous on R? with the following form:

1
1.2 = - 7 )
(12 Ple) = 30
where ¢;(x),i =1,--- ,n are smooth convex functions.

Many problems in machine learning can be formulated as in (1.1). For example, the generalized
lasso [31] is given as follows:

(1.3) x* = arg min E;qﬁz(x) + pl| Bz,

zERC

where € R, 1 > 0 is the regularization parameter and B the penalty matrix specifying a certain

sparsity pattern of z. The function ¢;(x) can be square loss ¢;(z) = 3(alx — b;)?, logistic loss

#i(r) = log(1 + exp(—b;al'r)), and hinge loss ¢;(z) = max{0,1 — b;alx}, where a; € R¢ denotes
the ¢th sample and b; € R denotes the label of the sample.

1.1 Motivation. The problem dates back to the structural risk minimization principle in
[32], in which the goal of statistical learning is to minimize the regularized expected risk function:

F(x) = E¢(L(x,€)) + R(x),

*Submitted to the editors DATE.

This manuscript is for review purposes only.



2 YANAN ZHU AND XIAOQUN ZHANG

where L(z, £) is the loss when applying the prediction rule z on £ and R(x) is the regularizer. Rather
than computing the expectation of the loss, one can use a set of training samples to minimize the
regularized empirical risk:

Fompl) = = >" L, &) + B(a).
i=1

If the number of samples n is large enough, the regularized expected risk F'(z) and the regularized
empirical risk Fe,,,,(x) are close with high probability. Since the number of training samples is large,
computing the gradient of the first term of the Fe,,,(z) will be time consuming, which means it will
be inefficient when we directly use many formal algorithms to minimize Fe,,,(z). Thus, instead of
using all the samples to compute the full gradient, the stochastic algorithms use one sample or a
small portion of the samples to compute a noisy gradient in each iteration to reduce the complexity
of the algorithms.

1.2 Recent work. If the linear transform B is the identity, the problem can be rewritten as

(1.4) ¥ =argmin fi(z) + fo(x),
z€R4

and there are many algorithms that can solve it. For deterministic (or batch) algorithms, e.g.,
the proximal gradient descent (PGD) method (also known as proximal forward backward splitting
(PFBS)] [8] and its acceleration versions [4, 20, 14]. If fo(x) has the form (1.2), many researchers
study the stochastic version of PGD algorithms, e.g., stochastic proximal gradient (SPG) descent
[25, 10]. The difference between PGD and SPG descent is that PGD uses all the samples to compute
the full gradient in each iteration, while SPG descent uses one or a small portion of the samples to
compute a noisy gradient. Owing to variance caused by random sampling, SPG descent uses dimin-
ishing step size, which leads to a sub-linear convergence rate. To accelerate the convergence rate and
use a larger step size, many researchers apply variance-reduction techniques to these algorithms,
e.g., the proximal stochastic dual coordinate ascent (Prox-SDCA) method [27] and its acceleration
[28] and the proximal stochastic gradient method with variance reduction (Prox-SVRG) [34].

If the linear transform B # I, PGD and SPG descent will have to solve Proxy¢,.g5(-), which is
not easy in many problems. To deal with it, many deterministic and stochastic algorithms were
designed, e.g., the split Bregman method [11, 26], the alternating direction of multipliers method
(ADMM) [15, 9], and the fixed-point method based on proximity operator (FP20) [17]. Inspired
by FP20, the authors in [7] used just one step for the sub-problem of FP20 and proposed the pri-
mal dual fixed-point (PDFP) algorithms. Noting the simplicity of the PDFP approach for solving
the problem (1.1), we study the stochastic version of the PDFP algorithms and apply it to solve
machine-learning problems.

Among the stochastic algorithms used to solve (1.1), the most popular stochastic algorithms are
the stochastic versions of ADMM. There are many types of the stochastic ADMMs, e.g., stochastic
ADMM (STOC-ADMM) [21], the convergence rate of which is O(1/v/k) for general convex functions
and O(log(k)/k) for strongly convex functions, where k is the iteration number. Based on regu-
larized dual averaging (RDA) [33] and the online proximal gradient (OPG) [38], Suzuki proposed
the RDA-ADMM and OPG-ADMM [29], the convergence rates of which are the same for general
and strongly convex objective functions as STOC-ADMM. To accelerate the algorithms, several
researchers have utilized variance-reduction techniques in the stochastic ADMMs. For example,
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TABLE 1
Convergence rate of stochastic ADMDMs

Algorithms general convex strongly convex storage
STOC-ADMM [36] O(1/Vk) O(log(k)/k)  O(md + d?)
RDA-ADMM [29] O(1/Vk) O(log(k)/k) O(md)
OPG-ADMM [29] O(1/Vk) O(log(k)/k) O(md)
SAG-ADMM [37] O(1/k) unknown O(nd + md)
SCAS-ADMM [35] O(1/k) O(1/k) O(md)
SDCA-ADMM [30] unknown linear O(n + md)
SVRG-ADMM ([36] O(1/k) linear O(md)

Zhong-Kwok proposed the stochastic averaged gradient ADMM (SA-ADMM) [37] by combining
the stochastic averaged gradient [19] and ADMM. The SA-ADMM can achieve a O(1/k) conver-
gence rate for general convex objective functions, while the rate for strongly convex functions is
unknown. SA-ADMM requires extra memory to store historical gradients to approximate the full
gradient, which is not scalable in term of storage. Thus, Zhao et al. proposed the scalable ADMM
(SCAS-ADMM) [35] with a O(1/k) convergence rate for general and strongly convex objective func-
tions. Although SA-ADMM and SCAS-ADMM use the variance-reduction technique, they both
have a sublinear convergence rate, which defeats the original purpose of using variance reduction.
Thus, Suzuki [30] and Zheng-Kwok [36] put forward the stochastic dual coordinate ascent ADMM
(SDCA-ADMM) and stochastic variance-reduced ADMM (SVRG-ADMM) methods, respectively.
Both algorithms can achieve a linear convergence rate for strongly convex functions. Different from
SDCA-ADMM, SVRG-ADMM is more scalable in terms of storage. Table 1 summarizes the con-
vergence rate and storage requirements of different stochastic ADMM algorithms.

In this paper. we propose a stochastic version of PDFP. Under the boundness and non-boundness
gradients of function fs(x), we prove both the convergence and convergence rate of SPDFP. Com-
pared with the stochastic version of ADMM, the computation of SPDFP only involves matrix vector
multiplication and proximal operation, which is easy for many problems. Therefore, SPDFP can
serve as an alternative to solve many machine-learning problems. In addition, numerical results
of SPDFP on fussed lasso, graph guide support vector machine (SVM) and graph guide logistic
regression on real data show some advantages compared to other state-of-the-art methods.

1.3 Organization of this paper. The paper is organized as follows. In Section 2, we present
notations and lemmas that are used throughout the paper. In Section 3, we introduce SPDFP
Algorithm 1 and its equivalent form Algorithm 2. Algorithm 1 will be used in convergence analysis,
while Algorithm 2 will be used in implementation for numerical stability concerns. We then pro-
vide the convergence analysis of the algorithms. Based on different assumptions, we give different
convergence results of the algorithms. Finally, several numerical examples are given to show the
effectiveness of the algorithms.

2 Preliminaries. In this section, we present notation and lemmas used througnout the
paper.
DEFINITION 2.1. The operator Proxy(-) is defined by

. 1
Prox¢(y) (Rd N Rd) Dy — argg}im{f(x) + §||x — y||§}
xTe
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DEFINITION 2.2. Letting f be a proper convex lower semi-continuous function on X, then the
sub-differential of f is a set-valued operator Of : X — 2% defined by

of(x) ={s e X|f(y) > f(x) 4+ (s,y — x) for all y € X}.

DEFINITION 2.3. An operator T : R* — R? is firmly non-expansive if and only if it satisfies
1Tz — Ty|l3 < (T —Ty,z —y)

for all (z,y) € RY x RY. It can be verified that Prox; and I — Prox; are firmly non-expansive.

LEMMA 2.4. If f is convex and has %—Lipschitz continuous gradients, then

(V@) =V fy),x—y)>BIVIE) - VIiwl3
for all x,y € R™.

If f is v-strongly convez, then

(V)= Viy),z—y)>vlz—yl3

DEFINITION 2.5. [18, 23, 25] Define a family of functions (¢¢)cer as follows:

(t°—1)/c if c#0

@C:(O,+oo)—>]R:t—>{ log (1) ife=0,

The following lemma is important in the proof of the convergence rate of SPDFP. It can also
be found in Lemma 4.4 of [25].

LEMMA 2.6. [18, 25, 25] Let « be in (0,1), and let ¢ and T be in (0,00); (Nk)ken+ is a strictly

positive sequence defined by n, = 15 and k € N*. (sp)ren- is a sequence satisfying

0 < spp1 < (1—mp)sy + 707 Vk € N*.

Let ko be the smallest integer such that ng, < 1. Then, for every k > 2ko the following estimate
holds:

l1—a a—1 1-a @
, ckg —c(l =207k +1) T2%c
(vt e () e (S e
Skt+1 < if @ €(0,1).

’7'02

S’“O(k;]f&)c+ (k + 1)

1+ 2)per(h) i a=1
0

Remark 2.7. From Lemma 2.6, it can be seen that

O(k~%) if a€(0,1)
e O(k—1)+0(logk(k)) ifa=1, c=1.
Ok 4+0Kk™) ifa=1, c#1.
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3 Algorithms. In this section, we present the SPDFP and its variant. First, we present the
fixed-point formulation for the solution of (1.1), which can be found in Theorem 3.1 of [7].
THEOREM 3.1. ([7],Theorem 3.1) Let \ and 7y be two positive numbers. Supposing that x* is a
solution of (1.1), then there exists v* € R™ such that
v" = (I — Proxzy, )(B(z" =V fa(2) + (I - ABBT)v*)
(3.1) — To(a*,v")
¥ = 2" — yVfa(x) — ABTTp(z*,v")

The PDFP is given as

Algorithm: Primal dual fixed-point method

step l:set 1 € R%, v; € R™ and choose proper v > 0, A > 0, then
step 2:for k=1,2,---

Tpyy = ok — YV f2(k)
Vi1 = (I = Proxgp, ) (Bayy g + (I = ABB)uy)

_ T
Thyl = Tpypd — AB* vg 41

until the stopping criterion is satisfied.

From (3.1), it can be seen that the PDFP is actually a fixed-point iteration. In addition, PDFP
uses the full gradient and constant step size in each step, which is not applicable for many large-
scale problems. Generally, the stochastic version of PDFP will use a stochastic gradient instead of
a full gradient and diminishing step size to reduce the variance caused by random sampling.

We now give the notation for the stochastic gradient. Recalling the computation of the full gradient,

Vi) = -3 Vé;()
j=1

the computation of the stochastic gradient is given as follows:
e Given batch size p, the set {1,2,--- ,n} is divided into % non-overlapping batches, where
the number of entries of each batch is p.
e Then, the batch i is chosen with probability £ and the stochastic gradient of fo at

[denoted V fzm (x)] is given by

Vi@ =2 S Ve

Jj=(i—-1)p+1

It can be verified that the expectation of the stochastic gradient at = is exactly the full gradient,

ie, E(V fgi] (x)) = V fa(z), which means that the stochastic gradient is an unbiased estimate of the
full gradient.
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6 YANAN ZHU AND XIAOQUN ZHANG

For a stochastic setting, the fixed-point formulation in (3.1) should be modified, and we give
the following lemma.

LEMMA 3.2. Let A > 0,7 > 0 be two positive numbers. Supposing that z* is a solution of
(1.1), then there exists v* € Of1(Bx*) such that

vt = (I — Proxhk)(%B(x* — %V fa(z*)) + (I — ABBT )v*)

(32) _ To(k) (.1?*, 1}*) 5
= — 'kafQ(x*) _ ,kaT ° Ték) (37*,1)*)
where hy(z) = %kfl(%’“x) Conversely, if x*,v* satisfy equation (3.2) then x* is the solution of

the problem (1.1).

Proof. See Appendix. 1]

Using Lemma 3.2, considering the discussion above, and noting the fact that

v* = (I — Proxy, ) (%B(m* — %V fa(z*)) + (I — ABBT)v*)

A
St = 7—([ — Proxzy p, ) (B(z" — .V fa(a™)) + (I - )\BBT)l;’U*),
k

(3.3)

we introduce the SPDFP:

Algorithm 1: Stochastic primal dual fixed-point method

Step 1: Set #; € R, v; € R™ and choose proper ¢, A, and « € (0, 1]
Step 2: For k=1,2,---
Yk = 7=
choose i), randomly from 1,2,--- ,n/p with probability £.
Tyl =Tk — WV 5 ()
k1 = 2y (I = Proxae ) (Bayyy + (I = ABBT) %uy)

_ T
Try1 = Tyt — VB vk

until the stopping criterion is satisfied.
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Letting vgy1 := %vkﬂ, we have the following equivalent form:

Algorithm 2: Stochastic primal dual fixed-point method

Step 1: Set 1 € R4, v; € R™ and choose proper ¢ and « € (0, 1)
Step2: Letk=1,71=c¢
choose i; randomly from 1,2,---,n/p with probability £
iy =0 -V )
vy = (I — PrOXlefl) (BxH% + (I = ABBT)Lv)
Ty =Ty 1 — ABT v,
Step 3: For k=2,3,---
Ve = ja
choose i}, randomly from 1,2,--- ,n/p with probability £
Tyl =Tk — WV 5 ()
vpy1 = (I — ProxWkal)(ngk+% + (581 = ABBT)vy,)

T
Tkl = Tl — AB* vg 41

until the stop criterion is satisfied.

Remark 3.3. Algorithms 1 and 2 are equivalent by changing the notation. In the following, we
use Algorithm 1 for convergence analysis and Algorithm 2 for the numerical simulations.

It can be seen that the differences between PDFP and SPDFP (Algorithm 2) lie in step size
and the computation of gradient: PDFP uses a constant step size and full gradient, while SPDFP
uses diminishing step size and stochastic gradient. The reason for using diminishing step size in
SPDFP is to reduce the variance caused by random sampling. Moreover, there is a difference in
the update of the variable vy, i.e., in SPDFP there is a factor (5:2)<.

4 Convergence analysis. In this section, we present the convergence results of SPDFP.
Under the assumption of bounded and non-boundness gradients of function fa(x), we give both
the convergence and convergence rate of SPDFP. In addition, Table 2 is given to summarize the
convergence results.

Before we show the convergence, we present the basic results on the sequence.

LEMMA 4.1. Choosing 0 < X < 1/pmax(BBT) and letting (xy,vi) be the iteration of Algorithm
1 and (z*,v*) as in Lemma 3.2, we then have the following estimate:

2
X « v *
B (Jlas — [ + 5 o — v°[3)

2
< E® (o~ 2°13) + L (1~ Apwin(BBT)EW (o — v7[3)

— 2 EW(V fo(ay) — Vfola),ap — ) + ZEED (V5 (1) — V fa(a)]12),

(4.1)

where E*) () denotes the expectation up to the k-th iteration and pmaz(BBT), pmin(BBT) denote
the mazimum and minimum eigenvalues of matriz BBT | respectively.

Proof. See Appendix. ]
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The inequality (4.1) is essential in the following convergence analysis. Here and in what follows
we use the notation

2
(4.2) ar = E® (|l — 213 + Lo — 7 13).

and then the inequality (4.1) in Lemma 4.1 can be rewritten as

’Yj
A

— 2ER(V fo(ay) — Va(a*), 2 — ) + ZEFFD (VI (@) = V fo(2)13).

ar+1 < EW (lag — 2*(|2) + £ (1 — Mpmin(BBT)EW® (||, — v*[|2)

(4.3)

4.1 Bounded gradient. Now we establish the convergence of SPDFP based on the uniform
boundedness of the gradient of fa(z).

THEOREM 4.2. Assuming fo(z) = LY ¢i(x) + ¥|z||3  for some v > 0 and V¢;(z),i =

T n

1,--- ,n are uniformly bounded. If we choose ¢ > 0, € (0.5,1] and 0 < A < m, then
(4.4) lim E® (||l — 2*||3) — 0.
k—oc0

Proof. Denote I(z) = L 3" | ¢;(x) and ko to be the smallest number such that vz, < 5; then,
by Eq. (4.3), we have, for k > ko,

T
A

— 2B (Vfoler) = Vhale"), i — )+ REED (VA (w0) = Vo) 3)
< ap — 2'ykE(k)<Vf2(xk) —Vfa(z*), z — x*>
+ A PEEHD (V1 () + v — V() - v )

®
a1 < E® (lag — 27(|2) + “E(1 = Mpmin(BBT)EW (J|ug, — v*[|3)

®
< a = 2mEW(V fa(ar) = V fo(a®), 2 — ™) + 20 REW (||lag — 27|[3)
+ 2R EE D (| V1 () — Vi(27) 3)

(4.5)
®
s S a = 2B (V fo(n) = V fa(a®), mx — &) + 202 7EW) ([l — 2*]3)
+ 497 (EFTD (Wil (2) 13) + | VI(z*)]13)
@
< ap, — 20BNV fo(zn) — Vfala®), z, — o) + 22 REP (||log — 2*)13) + v M
Ci) an — 9 o (k) 2 2
< agp — 2vy (1 — vy) BV (|log, — 27[)3) + M
©®
< ap — viEW (|op — 2%)13) + i M
where

e Inequality (1) follows from Lemma 4.1.
e Inequalities (2) and (3) use the inequality ||a 4 b|3 < 2||al|3 + 2|b]|3.
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e Inequality @ uses the fact that the VI(x) is uniformly bounded, i.e., there must be a constant M
such that 4(E® VWil (z)(13) + | Vi(z")|3) < M
e Inequality @ uses the strong convexity of function fa(x).
e Inequality @ uses the fact that 20y, (1 — vyg) > vk since v < iy < i for k > ko.
Summing Eq. (4.5) from kg to k, we have

k
Z vnE® (o — 2*|3) < ak, + M Y 92— app
(4.6) k=ko k kko
< Ak + M Z ")/z
k=ko
Letting kK — +o00, we obtain
“+o0
(4.7) Z vE® (log — 27(13) < ak, + M Z T
k=ko k=ko

Since o € (0.5,1], we have "7, yx = oo and Y ;7 , 47 < oo. Thus, if lim E®) (|2, — 2|3 4

k—oc0

0, then there must be a constant ¢ > 0 such that E®) (||z), — 2*||2) > ¢, Vk > ko; we then have

(4.8) 00 = ¢V Z Y < Z YV E®) (|| — 2¥)|3) < ap, + M Z Vi < oo.
k=ko k=ko k=ko
Contradiction. Thus, lim E®)(||z;, — z*||3 — 0. |

k—o0

Remark 4.3. Tt can be seen that Theorem 4.2 holds if we add a [y term on logistic loss or hinge
loss.

Theorem 4.2 gives the convergence of SPDFP, but does not provide the convergence rate. The
following theorem gives the convergence rate of SPDFP.

THEOREM 4.4. We assume that fo(xz) = £ 37" | ¢;(x) + 5| z||3 for some v > 0 and V¢;(z) is

n

uniformly bounded (related to M ). Furthermore, the matriz B has full row rank. Given ¢ > 0,«a €
(0,1,0 < A < %BT) in Algorithm 1, and letting kg > 0 be an integer large enough such that

Apmin(BBT)
Shmi==

Vo < mm{ and then the following estimate holds:

(4.9) aps1 < (1 —vyp)ag + M, Yk > k.
Proof. From the proof of (4.5), we have for k > ko
(4.10)
ax1 <E® (Jlax — 2 3) — vnE® ([lag — 2*[13) +~EM + & 3 ( — Muin(BBT)EM) ([|og, —v*[[3)
= (1= vy)EW ([l — 2*)13) + l’“(1 ~ Mpin(BBT)EW (||oy, —v*|[3) +77M

A
,72
< (1= vy)E® (g — 21 + 2 o —7113) + M

= (1 —vyk)ar + ’Y;%M
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The first inequality of (4.10) holds since we replace aj, by E®) (||z), — 2*[|3) + W/\i(l — Apmin(BBT))
E®)(|luy, — v*||3) in Eq. (4.5) and use the fact that 4, < 5. The second inequality follows from

the fact that v, < v, < 222mBBD) g > f O

COROLLARY 4.5. If we let ng = vy, and D = VMQ and ¢y = ve, then Eq. (4.9) becomes

(4.11) ap+1 < (1 — nk)ak + UI%D, Vk > k.

Using Lemma 3.2 and the fact that ny, = 7& < 1 <1 to Eq. (4.11), we obtain
0
(4.12)

(DC(%SOkQa(k) -+ ag, exp (Cokéia)> exp (_00(1 — 20 (k + 1)1_0‘) n (DQO‘CO

l-«a 1-« k—2)
a1 < if a€(0,1).
ko €0 DC(Q) 1 .
— ————(1+ —)®pe— =1
o (757) T e T R e B)if e

for k > 2ky. This gives the O(k~—%) convergence rate of SPDFP.

4.2 Non-boundness of gradient. In the preceding section, we gave the convergence analy-
sis based on the bounded gradient of the first term of f5; however, if it is not true but the following
assumption holds, then there are also convergence results of SPDFP.

ASSUMPTION 4.1. There exist Cy,Cy > 0 such that the following inequality holds:
(4.13) EEH (V15 (i) = Vfalen)llF) < CED (lax]3) + Co,

where xy, denotes the kth iteration of Algorithm 1.

It can be seen that the left-hand side of Eq. (4.13) is

EXD (W 5 (@) — Vo) 12) = ESHD (VL @)13) — B (I fa () |13)
< B (| W5 (@) )12).

Thus, to satisfy inequality (4.13), we only need to verify
(4.14) ECHD (|9 £ @) 13) < CLE® (Jaw]3) + Co.

If fo(z) is square loss i.e., fo(z) = L[|Az —b[|3 = L 3" (ala — b(i))? [here, al is the ith row of
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matrix A and b(4) is the ith component of vector b, then by the definition of VfQ[i’“](xk) we have

/p

B4 (|9 1) (2)]2) = EZf—E (145 gz = 613)

n/p
1
< P meax(AjA]T)wM(u(ijk —b;)[13)
4.15 ”/”
(4.15) < pZE (sl + 1o ]2)?
I n/p
<23 2 (AT A (an3) + 11513
npj 1
2L2 2L
< LE® (|| (@xl3) + prllz,
where

e A; is the sub-matrix of A drawn from (j — 1) *p+1 to j*p+1 rows and b; is a subvector
of b drawn from same index from b.

o L,= max{pmaX(AlAT), T 7pmaX(An/pAn/p)}

Thus, we can choose C; = 2p and Cy = = Lo 11612 in Assumption 4.1. We now give the convergence
and convergence rate of SPDFP based on ﬁssumptlon 4.1.

THEOREM 4.6. Assuming fo(x) is v-strongly convex, = is the continuous gradient and Assump-

’ 3
tion 4.1 holds. If we choose a € (0.5,1],7, = 75 and 0 < A < m, then
(4.16) lim E* <||xk — |2 ) 0.
k—o0

Proof. As before, letting ko be large enough such that ~y,
have, for k > ko,

< ma then by Eq. (4.3) we

@
art1 < ax — 29EW(V foar) = Vfa(2*), 2 — 27) + EFTD(|V £ [ (@) = Va(a*)3)
=ay — Z’VkE(k)<Vf2(xk) —Vi(z"), 2, —x >
+ZEED (W (1) = V fo(an) + V falar) — Vfa(a®)]3)

® ,
(4.17) < ap — 2BV fo(ax) — Vfala*), zy — &) + 202EED (| 125 () — V fo (1) |3)
+ 20EW (|V fao(ar) — V f2(2")]3)

®
< ap — 29,(1 — 5 )E(k)<vf2(ﬂ?k) Vfa(a®), 2z — 2%) + 292 (CLEW ||z ||3) + Co)

®
< ap — 29 (1 — E)VE M|z — 2*3) + 29RCLE® (|2, — 2 + 27||3) + 297C,
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® 1 20C X *
< ar — 2y (1 - (B + TI)W’k)VE(k)(ka — z*)3) 4+ 77 (4C [|l2*||5 + 2Cs)
v+2C X ¥
=ar — 27 (1 - Tlﬁ%)V]E(k)(ka —a*[[3) + 7 (4C1 [|=*[13 + 2C2)
®
< ay, — WvB® (|2, — 2*[3) + 7 (4C1 |27 13 + 2C2),
where
e Inequality (D) follows from Lemma 4.1.

Inequality (2) and (5) use the inequality |la + b||2 < 2]||a||3 + 2||b]|2.
Inequality (3) uses Assumption 4.1 and % is the continuous gradient of fa(x).

Inequality @ uses the v-strong convexity of function f2(x) and the fact that

151%

< < —FPY <
Te=Tk = 90,1 2018) <8

e Inequality (6) uses the fact that 27k(1 — (”*;#)’yk)l/ > vy since Yi < Yig < mw’k > ko.
Similar to Theorem 4.2, we obtain the result by contradiction.

For the convergence rate, we have the following theorem.

THEOREM 4.7. Assuming fao(x) is v-strongly convex% smooth, Assumption 4.1 holds. Fur-

thermore, the matriz B has full row rank. Given ¢ > 0, € (0,1],0 < A < W, and letting
) T
ko > 0 be an integer large enough such that vy, < min{ 2(V+%I/(31/3)’ ApmmlEBB )}’ then the following

estimate holds:
(4.18) a1 < (1 —vy)ag +viMy, vk > ko,

where My = 4C1||z*||3 + 2C5.

Proof. Recalling Eq. (4.17), we have, for k > ko,
(4.19)
2
T

a1 <E® (log — 2*|3) + \ (1 = Mpmin(BBTHE® (||og, — v*]12) — vyiE® (||ag, — z*||3)
+ 7 (4C1 ||lz*||3 + 2C5)

2
= (1= vWE® (o — 273) + 2E (1 = Apin(BBTNED (o, — 0*[3) + 22 (10 a” [ +2C2)

2
< (1= vy)E® (llor — 213+ 2 for — 07 3) + 2 (4C1 1213 + 2C2)
= (1 - vw)ai + 7 (401 2" |3 + 2C»)

= (1 — vyp)ak + i M.

2
In the first inequality, we replace ay by E®) (|lzy, — 2*(|3) + 2 (1 — Apmin(BBT)E®) (|Jvg — v*||3)
in Eq. (4.17) and use thi fact that vz, < m The second inequality follows from the fact
that 7 < g, < 2mintBE) k> k. 0
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* 12
COROLLARY 4.8. If we let i, = vy and D = w

,co = v, then Eq. (4.9) become
(4.20) arp1 < (1 —me)ay + 3D, Yk > ko.

Letting K = max{ko, k1}, where k1 is the smallest integer such that ng, < 1, then, by using Lemma
3.2 to Eq. (4.11), we obtain

(D100 + aeap( ) ey =X WY D

(4.21) apyq < if ae(0,1).

1—«

K Nco Dct 1
_ =0 1 L \eo o1 (k . 1
aK(k+1) +(k+1)60( +K) Peo 1( ) ZfO[

for k >2K.

Table 2 summarizes the convergence results of SPDFP based on the following;:
e Strong convexity of fa(z) (S.C.)

Bounded gradient (BG)

Assumption 4.1 (Asmp 4.1)

Full row rank of matrix B (FrkB)

Lipchitz continous gradient of fs(x) (Lip)

Range of a ()

Convergence (Cg)

Convergence rate (Cg rate)

TABLE 2
Summary of convergence results of SPDFP

Case S.C. | BG | Asmp 4.1 | Lip | FrkB « Cg | Cg rate
Theorem 4.2 | v - - - (0.5,1] | v -
Theorem 4.4 | v v - - v (0,1] v v
Theorem 4.6 | v - v v - (0.5,1] | v -
Theorem 4.7 | v — v v v (0,1] v v

Remark 4.9. Tt can be seen from Eq. (4.12) and Remark 2.7 that the best convergence rate
of SPDFP is O(1/k) (when oo = 1,¢ > 1). However, the number k¢ in Theorem 4.4 - Theorem 4.7
may be too large if the condition number of matrix BBT and fy(x) is bad. When this happens,
a larger «, which means faster decreasing step size, will diminish the overall performance of the
algorithm. Thus, in our second and third numerical examples, we choose o < 1, especially slightly
larger than 0.5 to solve some real-world datasets (see Section 5).

5 Numerical results. In this section, we investigate the numerical performance of SPDFP.
First, we synthesized an example called fussed lasso to see the behavior of SPDFP with different step
sizes (i.e., different «) to confirm the correctness of the convergence results. We then performed
experiments on graph guide SVM [21]. The comparison between SADMM [21] and SPDFP on
dataset 20newsgroups' for a multi-class classification task will be given. Finally, we performed

Thttp://www.cs.nyu.edu/ roweis/data.html

This manuscript is for review purposes only.



14 YANAN ZHU AND XIAOQUN ZHANG

experiments on graph guide logistic regression [2]. The comparisons between OPG-ADMM [29],
SCAS-ADMM [35], PDFP [7], and SPDFP on datasets a9a and covtype from LIBSVM |[6] will
be presented.

5.1 Synthetic example. First, we consider a synthetized example called fussed lasso, i.e.,
(51) i, oAz — b3 + ]| Bal
. min — ||Ax — v||Bx
zeRd 2n 2 b

where A € R"*¢ € R? b € R", and matrix B € R~ D*" ig a sparse matrix, the diagonal entry
of which is —1; the upper diagonal entry is 1 and all the other entries are zero. The first term is a
data-fidelity term and the second term ensures the sparsity of successive differences in z.

We synthesize the problem as follows. The entries of A are drawn from standard normal
distribution. Its dimension is n = 10000 and d = 200. For vector b, we first draw a vector xg, the
entries of which are 1. We then randomly choose 0.05 of its entries to be perturbed by noise; after
that, the vector b is computed by b = Axy + &, where € is random Gaussian noise. The ground
truth of (5.1) is then obtained by running PDFP for 3000 iterations for which we observed the
convergence.

—4—alpha = 0.3

———alpha = 0.5
alpha = 0.7

102 — = alpha=1

log(lIxk - x [l /11X Il)

0 20 40 60 80 100 0 20 40 60 80 100
# of epochs # of epochs

Fic. 1. Relative error of the function value (left) and of the iterate (right) vs epoch over 10 independent
repetitions

Figure 1 gives the relative error of function value and error of iteration. In each figure, we con-
sider different step sizes, i.e., vz = ¢/k*3,¢/k%®, ¢/k*7, ¢/k (i.e., « = 0.3,0.5,0.7,1). The constant
c is given such that it give the best performance for a given a. The batch size is 100 here. From
the results we can see that example with bigger o have better performance both for relative error
of the function value and of the iterate, which conforms to our convergence analysis. Figure 2 gives
the relative error of the function value and of the iterate versus time. We consider different step
sizes (a = 0.7,1) and batch sizes (p = 100,1000). It can be seen that the examples with larger «,
i.e., a = 1, and batch size, i.e., p = 1,000, exhibit the best performance.
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== alpha = 0.7, p=100 = alpha = 0.7, p= 100
alpha=0.7, p= 1000 p=
10° alpha =1, p=100
= = alpha=1, p=1000 101
0 \
b \ =
— \ *x .
s \ £ 10?2
10 -
£ 5
£ 02 e
g e
g
10 -
104
10 ~.
~
10° 10°
102 107 10° 10! 102 102 107 10° 10' 102
log(time(s)) log(time(s))

F1G. 2. Relative error of the function value (left) and of the iterate (right) vs time with different batch sizes
and « over 10 independent repetitions

5.2 Graph-Guide SVM. The second example we considered is a problem called graph
guide SVM, which was also considered in [21]. The problem is formulated as follows:

(5.2) min

1 n
min 3" 61(a) + 2l + v Bz,
=1

where ¢;(x) = max{0,1 — b;sl'x},i = 1,--- ,n the hinge loss, and b; denotes the label of the ith
sample s;. The matrix B is determined by sparse inverse covariance selection [3] (or graphical lasso
[12]). In [21], the author uses stochastic ADMM to solve this problem, i.e., the problem (5.2) is
reformulated as

1 )
- — i(z) + ||zl +v
(5.3) %Rdn;¢<> vllel3 + vyl

st. Bxr=y.

Denoting fa(z) = + 31" | ¢;()+7[z|13, f1(x) = ||z]/; and the approximated augmented Lagrangian

as follows, "

L@y, N) = folzr) + (VI (@n), @ — ai) + fi(y)

(54) E |z — @13
— (A, Bz —y) + 2| Bz — y|2 + K12
( v+ gl B -yl +

the STOC-ADMM is formulated as

Tr1 = argmin L, (2, vk, Ar)
z€R4
(5.5) Ykt1 = argmin L5, (zh11,9, M)
z€R4

Aet1 = Ak — B(BTrsr — Yrt1),
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16 YANAN ZHU AND XIAOQUN ZHANG

which is equivalent to

T

v = (2 + BBTB) " [BT By A + - — Vi)

Ch1 Cht1

A
(56) Yg+1 = PrOXfl/B (Bll'k+1 - Ek)

Met1 = A — B(BTry1 — Yrg1)-

The key step of SPDFP (Algorithm 2) is given as follows:
<
ka

Thyd = Tk = WV S5 ()

T =

(5.7) El
V41 = (I — PI‘OX%fl)(BIkJF% + (T) (I — )\BBT)’Uk)

T
Th+1 = CCkJr% —A\B Vi41-

It can be seen that the difference between SPDFP and STOC-ADMM is that SPDFP does not need
to solve the linear equation, which may decrease the complexity in each iteration.

In the experiment, we compared STOC-ADMM and SPDFP on dataset 20newsgroups?, which
is composed of binary occurrences of 100 popular words counted from 16, 242 newsgroup postings
on the top level of which are four main categories: computer, recreation, science, and talks. As
in [21], we split 80% of the postings for training and 20% for testing and used the one-versus-rest
scheme for this multi-class classification task. The parameters for STOC-ADMM are exactly the
same as in [21]. For SPDFP, we set A = 0.02 and v, = 2/k%55 to ensure the best performance.
All the other settings in the model are the same for both algorithms. We give the plot of testing
accuracy averaged over 10 independent repetitions both as a function of epoch and as a function of
time. From Figure 3, it can be seen that the training accuracy of the SPDFP is as good as that of
STOC-ADMM, while SPDFP achieves the highest accuracy much quicker.

5.3 Graph guide logistic regression. The third example that we performed experiments
on was the graph guide logistic regression model [2]:

1

5.8 in— S ¢, B,
(5.8) mrrel%gn;qb(fcﬂrvlll z[|x

where ¢;(z) = log(1 + exp(—b;s! z)). As in [21, 36], we used sparse inverse covariance selection [3]

to obtain the graph matrix G and B = [G; I], where I denotes identity. We also added a Iy term
to make the problem meet our setting, i.e., we solved the following problem:

1
(5.9) min = > ¢;(z) + v1||z]3 + v2|| Bz 1.
=1

TERIM 4
The following are the details of the example:

2http://www.cs.nyu.edu/ roweis/data.html
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0.86 0.86
0.85 0.85 - %
0.84 0.84
g 083 g‘ 0.83
5 5
Q Q
s 082 § 082
o =
g £
B 7
8 081 8 o8t
08 0.8
079 —&§— STOC-ADMM 0.79 SToCADMM] |
o
078 078
0 05 1 1.5 2 0 10 20 30 40 50 60
# of epochs time(s)

Fia. 3. Testing accuracy averaged over 10 independent repetitions as a function of epochs (left) and computation
time (right) for multi-class classification. Dataset: 20newsgroup

e We used two datasets, a9a (54 features and 581012 samples) and covtype (123 features
and 32561 samples), from LIBSVM [6].

We used half of the set for training and half for testing.

The ground truth of (5.9) was derived by running PDFP for 10,000 iterations.

We compared SPDFP with SCAS-ADMM ([35], OPG-ADMM [29], and PDFP [7].

The mini-batch version of different algorithms has been given; the batch size was 200 for
a9a and 1,000 for covtype.

e All the algorithms were run 10 times and the average reported.

10 100
—6—PDFP —6— PDFP
~—t— SPDFP ~—t— SPDFP

SCAS-ADMM SCAS-ADMM
—t#— OPG-ADMM —#— OPG-ADMM
10%%
-1
5 510
kel kel
<] 5
G 107! G
13 o
2 =
5 k<t
[} o
= =102
102
10 : 10 .
10° 10! 102 10° 10" 102
# of epochs(log) # of epochs(log)
(a) a9 (b) covtype

Fi1G. 4. Averaged relative error of objective value vs epochs over 10 independent repetitions

Figure 4 gives the log-log plot of relative error of the function value and epochs. It can be seen
that the performance of SPDFP is as good as that of traditional algorithms, while the performance
of PDFP is not good in this large-scale problem. Figures 5 and 6, which give the objective value
and testing loss of the algorithms, also verify this fact. Figure 7 gives the plot of objective value
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0.7 4 07
—O—PDFP —@— PDFP
065 —+— SPDFP 068 —+— SPDFP
SCAS-ADMM 066 SCAS-ADMM
06 —w— OPG-ADMM : —w— OPG-ADMM
0.64 o6
055F |®
® 0 062
2 2
T o5 g
> >
z = 06
2 2
8 o045} g 058
= =
o [
056
04}
054
035} 052
. 0 . . . .
0 5 10 15 20 25 30 0 5 10 15 20 25 30
# of epochs # of epochs
(a) a9 (b) covtype
Fic. 5. Averaged objective value vs epochs over 10 independent repetitions
0.7 4 : . 07 . . .
—e—PDFP —e—PDFP
065 —+— SPDFP 068 1 —+— SPDFP
SCAS-ADMM 066 SCAS-ADMM
06 —#— OPG-ADMM : =—#— OPG-ADMM

064 M

0.55

051

test loss
test loss

04

035

0.54 L

052

05

0 5 10 15 20 25 30 0 5 10 15 20 25 30
# of epochs # of epochs
(a) a9a (b) covtype

F1G. 6. Averaged testing loss vs epochs over 10 independent repetitions

versus time. It can be seen that stochastic algorithms perform much better than deterministic
algorithms (we plot 300 iterations for PDFP in Figure 7, i.e. 300 epochs).

We also note that in the convergence analysis, we added an l5 term to make the problem strongly
convex. However, if we eliminate the Iy term, i.e., set v; = 0, the SPDFP exhibits similar perfor-
mance in this example; see Figure 8 - 11.

6 Conclusions. In this paper, we propose the stochastic primal dual fixed-point algorithm
for solving the problem considered in (1.1). Based on boundness and non-boundness assumptions of
gradient of fy(x), we give the convergence and convergence rate of SPDFP. Under mild conditions,
SPDFP can achieve a O(k~) rate, where k is iteration number and « € (0,1]. The efficiency of
SPDEFP is confirmed through examples on fussed lasso, graph guide SVM, and graph guide logistic
regression for some real-world datasets.
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—6—PDFP —e—PDFP
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Fic. 7. Averaged objective value vs time over 10 independent repetitions

10 100
—e—PDFP —o—PDFP
—+— SPDFP —+— SPDFP
SCAS-ADMM SCAS-ADMM
—#— OPG-ADMM —#— OPG-ADMM
10%%
-1
= 5 10
S S
5 5
G 107" G
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2 2
5 k<t
[} o
= =102
102
107 - 103 .
10° 10’ 102 10° 10 102
# of epochs(log) # of epochs(log)
(a) a9 (b) covtype

F1G. 8. Averaged relative error of objective value vs epochs over 10 independent repetitions (without la term)

7 Appendix. Here, we give the details of the aforementioned lemmas. First, we give a
lemma that will be used in the proof of Lemma 3.2.

LEMMA 7.1. Letting v > 0 and h(x) = rfo(z/r),r € R%, then, for all y € R,

Proxy,(y) = rProx,-14,(y/7).

Proof. The assertion can be proved by using the definition of Proxy, () and change of variables.l
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F1G. 9. Averaged objective value vs epochs over 10 independent repetitions (without la term)
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F1G. 10. Averaged testing loss vs epochs over 10 independent repetitions (without la term)

7.1 Proof of Lemma 3.2

Proof. By the first optimality condition of problem (1.1), we have

(7.1)

Letting
(7.2)

z* = argmin(f; o B)(z) + f2(z)

zERC

& 0€ = Via(z*) — v0(f1 o B)(z")

2t €xt — 2w Via(z*) — BT of(Bz*)
ot ert — 3 Via(z*) - NBT o %afl(Bx*).

v* € 0f1(Bz"),

This manuscript is for review purposes only.



STOCHASTIC PRIMAL DUAL FIXED POINT METHOD FOR COMPOSITE OPTIMIZATION

»
065 —6—PDFP 068 —e—PDFP
: b SPDFP b SPDFP
SCAS-ADMM 066 SCAS-ADMM
06 —t0— OPG-ADMM —#— OPG-ADMM
064
055
3 Soe2
S 05 g
2 2 o0s
8 045 3
8 8058
056
054
N 052 PRDDbbbb bbby p-
0 0.2 04 06 08 1 12 0 1 2 3 4 5 6 7
time(s) time(s)
(a) a9a (b) covtype

Fic. 11. Averaged objective value vs time over 10 independent repetitions (without lo term)

then equation (7.1) can be rewritten as
(7.3) * =" — V(") — BT v*.
From equation (7.2), we also have

(7.4) %v* € 87—;]”1(3&:*),

which means that

Bx" = Proxs ¢ (Bz" + %v*)

21

A
< (Bz* + %v*) - %v* = Proxx p, (Bx™ + l/\kv*)
& vt = (I — PrOXkafl)(B.’E + 3 )
. A v Tk o
St = %(I—Prox%kfl)(Bm + 3 )
A A
(7.5) & v' = —Br" +v" — —Proxu ; (Br" + ,y—kv*) )
Yk Yk At A
A * *
A by = Br*+v
& v’ =—Br" +v" — —Proxayy (%)
Tk Tk Tk =
Tk
Svt=—Bz" 40 —Proxhk(—Bx + v )
Yk Yk
* A * *
svt =1 - Proxhk)<—Bx +v )
Tk
where, in the second-to-last equality, we let h*(z) = ,%kfl(%) = %kfl(l;x) and using Lemma 7.1.
Tk
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Inserting Eq. (7.3) into the last equality of Eq. (7.5), we have

v* = (I — Proxp) (%B(az* — 7%V fa(z™)) + (I — )\BBT)U*)

ot = %(I — Proxz ;) (B(w* =V f2(a")) + (I - )‘BBT)TU*)'

Combining (7.3), (7.5) and (7.6), we obtain
A
v = (I - Proxhk)<—B(x* — Vo)) + I — /\BBT)U*)
Yk
= To(k) (z*,v%)
¥ =a" —yVfa(z¥) — WkBTTék)(a:*, v*).
The converse can be similarly verified. This completes the proof. ]

7.2 Proof of Lemma 4.1.
Proof. Letting (x*,v*) be that in Lemma 3.2 and (zg,vr) be the iterate in Algorithm 1,
TV () = (I — Prox;x)(), where h*(x) = 2 (%) = 2 f1(3). We denote
Tk

A i
o) (z,y) = Bl - V@) + (I = ABBT)y

AL
= = Bg|!)(z) + My
Yk

(k) (z,y) = %B(x — vV fo(x)) + (I — )\BBT)y

A
739(2)( r) + My

Here, g( )( )=z — 'kafQ[i](x) and g,(f)(:r) =z — % Vfa(x), M =1 - \BBT.
i) Estimation of |lvker — v*||3:

Il

(Tk,vr)) — v

[vgsr — v* )13 = [T (08,
k k k *
= 1T (o) (@r,00)) — TP (057 (2%, 0%) |13
g )

v
k k k * k * *
(7.7) < (TP () (i, 00)) = TP (08 (2, 07)), o) (@r, 0n) — 08 (27, 0%))
)\ * * *
= %<Tf’“><¢§,2k (2 vx)) — T (087 (@, v)), Blgy) (21) — 917 (2*)))

(T () (@, 00)) — T (087 (@, 0%)), M (v — v*)).

,’L

The second equality follows from Eq. (3.2) and the inequality follows from the firm non-

expansiveness of Tl(k) (see definition 2.3).
Here, and in what follows, for convenience, we denote Tl(k)(npgkl)k) T(k)( (’Z.) (zk,vr)) and

k k k k * *
T (o8) = T (8 (2%, v7).
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ii) Estimation of ||zj1 — 2*[|3
(7.8)
|zks1 — 2|3

= ||zt — wV A @) = BT o T (01)) — (2% = eV fala*) — 3BT o T (05) 13
= llgi) (zx) = BT o TV (1)) = (97 (%) — BT o T (68)) I3
= llgi") (@) — g2 (@) = BT o (T (o) ) = T (08)) 13
= llgit) (zx) — 92 ()3 = 2% (BT o (T{M (68} ) = {7 (68)), i) () — 012 (27))
+ BT o (T (i), - T (A
=w&mw—ﬁ%mm—wm#‘a“k<w T (e8)), i), () — 92 (27))

2
v k k k k '7 k k k k
= By o)) - TGN+ E NP @) - T 1B

The first equality follows from Eq. (3.2). In the last equality, we use the definition M =

I —ABBT and |y|lym = V< y, My >.
iii) From (7.7) and (7.8), we have
(7.9)

" 713+1 *1(2
lewrr =I5+ = o — v 3
1 2 * k k k 1 2 *
nﬁm wm?umanwa(ﬂh<>>T“(“»¢;<rw?@»

k k k k ’Y k k k k
ffwﬂH¢>rﬂﬁw9m@+fwﬂk¢Ufﬂ%@5m

1t 1,ig

+ﬁﬂwmd%%ﬂW@%m

< g, @) = 92 (@)1I3 = 2 (BT o (117 (")) = T (68)), 1), () — 917 (2%))
%m Y (eii) - ﬂ“w@mm+aﬁwﬂkw%) R COINE

nﬁy K) = 90 @B = 2 (BT o (T7 (1)) = T (08)) . i) (@) — 92 (2"))

7 k k k
NP = T M

1,0k
Ak k), (k X
-m§%@PH2>ﬂN@&mﬁwm—ﬁ%»>

2
v k k k k *
+ 29T () = T (87), M (o —v))

2 * k k k k 2 *
=gt} (zr) — 92 (@)3 — 29 (BT o (T (1) = TV (05), 98} (21) — g (%))

v k k k k k k k k 2)/ %
—iﬁﬂ%dﬁw¢ﬁw9m@+%mﬂNdb—ﬂk@hﬁmﬂmw—QMw»

+2'Yk <T(k) ) ) T(k)( (k )),M(Uk —v*)>
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2
. Vi srnk) (K k), (k .
= i, (k) — 07 ()13 +27\k (TP () = T (o), M (v, = v*))

’Y k
AT @) =T ()
2 2
* 8l * 0] k k k k %
= klzk k) — k2 % By k— ?\4_7 1 1,4,/ — 41 2 — Uk — %\/[
gt} () — 982 ()13 + 2 o — % BT (o)) = T (08) — (v — 0|

2
2 * ’y *
< g, (@) = i @3 + (1 = Mowain(BBT))[for = v* 3,

where the first equality uses Eq. (7.8) and the second equality of (7.7). The first inequality
uses the fact that 7 is decreasing with respect to k. The second inequality uses Eq. (7.7).
The last inequality uses the fact that 0 < A\ < which means that 0 < M =<
(1 — Apmin(BBT)).

Considering the expectations of both sides of inequality (7.9), we obtain

1
Pmaz(BBT)?

(7.10)
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EFHD (lags — 2713 + 22 opgr — 07|[3)
<EF(|lgt!) (2x) — 92 («*)113) + <1—Apmm<BBT>>E<’“><||vk—v*n%)

. 2
=E<’“+l>(uxk—w*—mw&’“(xk)—w NIB) + W = Apmin (BB DE® (o — v* )

2
* gl *
= E® (Jlog — 2" 3) + 21~ Apmin(BBT)E® (s, — v 3)

— 2BV fo(ar) = Vo), ap — ") + RECD (V) () = Vhala?) 3).
where, in the third term of the last equality, we use the fact that

k:+1 ( f[lk]( )) _ ]E(k) (va(fEk:))
This completes the proof. ]
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