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CONVEXIFICATION WITH BOUNDED GAP FOR RANDOMLY
PROJECTED QUADRATIC OPTIMIZATION *

TERUNARI FUJIT, PIERRE-LOUIS POIRION?, AND AKIKO TAKEDAS

Abstract. Random projection techniques based on Johnson-Lindenstrauss lemma are used for
randomly aggregating the constraints or variables of optimization problems while approximately
preserving their optimal values, that leads to smaller-scale optimization problems. D’Ambrosio et al.
have applied random projection to a quadratic optimization problem so as to decrease the number
of decision variables. Although the problem size becomes smaller, the projected problem will also
almost surely be non-convex if the original problem is non-convex, and hence will be hard to solve.

In this paper, by focusing on the fact that the level of the non-convexity of a non-convex qua-
dratic optimization problem can be alleviated by random projection, we find an approximate global
optimal value of the problem by attributing it to a convex problem with smaller size. To the best of
our knowledge, our paper is the first to use random projection for convexification of non-convex op-
timization problems. We evaluate the approximation error between optimum values of a non-convex
optimization problem and its convexified randomly projected problem.

Key words. random projection, Johnson-Lindenstrauss lemma, quadratic programming, non-
convex optimization
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1. Introduction. We consider the following non-convex quadratic optimization
problem having large-scale decision variables x € R™:

(1.1) P = min{z'Qz + c'z | Az < b},

where @ € R™ ™ is a symmetric matrix, A € R™*" ¢ € R™ and b € R™. Here, we
assume that the feasible region is full dimensional (hence, equality constraints are
excluded) and at least one of the eigenvalues of () is positive.

In this paper, we find a feasible solution with a bounded approximation error
to the optimal value of (1.1). For the purpose, we reduce the non-convex problem
to a lower-dimensional convex optimization problem using random projection and
convexification techniques, and evaluate the gap between optimum values of the two
optimization problems. Random projection refers to the technique that maps a set of
points X C R™ to a set PX C R? in a lower dimensional subspace with random matri-
ces P € R™™ in a way that some intrinsic properties of the set X are approximately
preserved with high probability. The main idea of random projections comes from the
Johnson-Lindenstrauss lemma ([9]) that states that if the probability distribution of
P is properly chosen then there exists d < n such that the Euclidean distance between
any pair z,y € X of points in X is approximately preserved with high probability,
Le. [Pz — Pyll~ [z — yl|.
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Random projections have been already used in various studies to reduce the size of
an input matrix while retaining most of its information (see for example [25, 7, 6]), and
they are often used for some machine learning problems. Notice that this framework
may also be referred as sketching, if random projection matrices are used not to reduce
the dimension of the decision variables x but to reduce the sample size of the data
in the problem. For example in a least-square problem setting, i.e. m€18||y - Xz|?

xr

where C' C R™ is a convex set, X € R™ %™ is the design matrix and y € R™ is the
response vector, the sample size m’ is reduced using random projections. The use
of random projections to approximate least-squares problems has been extensively
studied by, for example, [15, 3, 18, 24]. Random projections have also been used in
a non-convex setting: in [2], the authors apply random projections for the k-means
clustering problem to reduce the number of data points, i.e., the sample size in the
problem. Since the reduced problem is also a non-convex optimization problem, the
error from its optimum value is evaluated under the assumption that an approximation
algorithm is used.

While random projection has also been applied to reduce the number of con-
straints of a Linear Problem (LP) by randomly aggregating them in [23], it has been
applied to a Quadratic Problem (QP) so as to decrease the number of decision vari-
ables in [5]. In [1] the authors apply random projections to Semi-Definite Program-
ming (SDP): the variables of the SDP are randomly projected to a space of lower
dimension.

In this paper, we show that random projections can also be applied to convexify
a non-convex optimization problem. More precisely, we will use random projection
to define a convexification of (1.2) and give some error bounds for the error between
these two problems. Notice that in [5] the authors already use a random projection
matrix P € R¥" to project (1.1) into the following QP:

(1.2) RP = min{u'Qu + ¢ u | Au < b},

where u € RY, Q = PQPT,é= Pcand A = APT. However, although (1.2) is a QP of
smaller size, i.e. the variables of (1.2) belong to a smaller dimensional space, if (1.1)
is non-convex then the projected problem will also almost surely be non-convex, and
hence will be hard to solve. Therefore, we focus on the fact that if d is small enough
then eigenvalues of the matrix @ are skewed towards positive values (see Figure 1
shown later), which implies that ignoring negative eigenvalues for the reduced matrix
due to the convexification does not lose much information about problem (1.1). In
this paper, taking advantage of the fact, we show the following: if the dimension d
is carefully chosen then (1.1) can be approximated by a convex QP of smaller size.
More precisely, we consider the following convex QP:

(1.3) CRP = min{u' QT u+¢'u | Au < b},

where Q1 = FT(Q) is the projection of Q onto the positive semidefinite cone. Using
an optimum u* of (1.3), we have a feasible solution PTu* to (1.1), for which an
approximation error from the optimum value of (1.1) is estimated.

To the best of our knowledge, our paper is the first to use random projection for
convexification of non-convex optimization problems. We evaluate the approximation
error between optimum values of a non-convex optimization problem and its convexi-
fied problem. More precisely, we will prove that if the dimension d is properly chosen
then the optimal value of CRP is a good approximation of the one of P.
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The rest of this paper is organized as follows. In section 2, we introduce math-
ematical preliminary. In section 3, we prove our main results on approximate opti-
mality under the assumption that tr @ > 0 and in section 4, we discuss how to relax
the assumption while achieving similar theoretical results. In section 5 we discuss
the results of numerical experiments for two types of problems: randomly generated
problems and support vector machine (SVM) problems with indefinite kernel which
are attributed to non-convex quadratic optimization problems. Conclusions follow in
section 6.

All the notations used in this paper are in Table 1.

TABLE 1
Notations in this paper.

| Notation | Convention
Co,C1,Cs,C3 | absolute constant
C C = HlaX{CQ, Cg}
1X1,, the sub-Gaussian norm of a sub-Gaussian random variable
1X 1., the sub-exponential norm of a sub-exponential random variable
llall the Euclidean norm of a vector a
| M]] the operator norm of a matrix M : || M| = max,— [[Mz]
(| M|z the Frobenius norm of a matrix M : [[M||p =), M,
FT (M) the projection onto the positive semidefinite cone of a matrix M
1 the all one vector
I, the identity matrix of size n
diag(a) the matrix whose diagonal is the vector a
cond(M) the condition number of a matrix M
opt(F) the optimal value of an optimization problem F
E(X) expectation of a random variable X
0ij Kronecker delta: 0;; =1 if i = j, d;; = 0 otherwise
N(w,2) the normal distribution with mean p and covariance X

2. Preliminaries.

2.1. Sub-Gaussian and sub-exponential random variables. In this section
we review some necessary definitions and theorems in the paper. First, we recall some
properties of sub-Gaussian and sub-exponential random variables and concentration
inequalities.

DEFINITION 2.1 (Sub-Gaussian random variables). A random variable X that
satisfies

Elexp(X?/K)] < 2

for some K > 0 is called a sub-Gaussian random variable. The sub-Gaussian norm of
X, denoted ||X||¢2, is defined to be the smallest K that satisfies the above inequality,
or equivalently, we define

X1, =inf{s > 0] Elexp(X?/s?)] < 2}.

LEMMA 2.2 ([22, Example 2.5.8]). A Gaussian random variable X ~ N(0,0?) is
sub-Gaussian with || X||,,, < Cso, where Cy is an absolute constant.
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DEFINITION 2.3 (Sub-exponential random variables). A random variable X that
satisfies
Elexp(|X]/K)] <2

for some K > 0 is called a sub-exponential random wvariable. The sub-exponential
norm of X, denoted || X||,,, is defined to be the smallest K that satisfies the above
inequality, or equivalently, we define
X1y, = inf{s >0 | Elexp(|X|/s)] < 2}.

LEMMA 2.4 (][22, Exercise 2.7.10]). For a sub-exponential random variable Z,

then Z — E[Z] is sub-exponential too, and
1Z -E[Z]ll,, <CslZly,

where C3 is an absolute constant.

In the following, we often use the absolute constant C defined by C = max(Cs,Cs).

Sub-Gaussian and sub-exponential distributions are closely related as we can see
in the following lemma, which implies that the product of sub-Gaussian random vari-
ables is sub-exponential.

LEMMA 2.5 ([22, Lemma 2.7.7]). Let X and Y be sub-Gaussian random vari-
ables, then XY 1is sub-exponential. Moreover,

[ XYy, < NX My, 1Yy, -
We also recall Bernstein’s inequality for sub-exponential random variables.

THEOREM 2.6 (Bernstein’s inequality, [22, Theorem 2.8.1]). Let X1, Xo,..., XN
be independent, mean zero, sub-exponential random variables. Then, for every t > 0,

we have
>t] <2 C+ i 2 t
>t| <2exp| —Cymin , ,
Zi]\il ||XZH12/,1 max; || Xil|,

Prob (

where C1 is an absolute constant.

N

>x

i=1

2.2. Definitions of e-net and estimation of the operator norm of a ma-
trix. Next, we recall the definition of e-net.

DEFINITION 2.7. Consider a subset K C R™ and let € > 0. A subset N C K is
called an e-net of K if every point in K is within distance € of some point of N, i.e.

Vee KPyeN, |z -yl <e.

2 n
LEMMA 2.8 (][22, Corollary 4.2.13]). There exists a e-net with size (E + 1) of

the unit n-FEuclidean ball.
e-nets can help us estimate the operator norm of a matrix.

LEMMA 2.9 (][22, Lemma 4.4.1, Exercise 4.4.3]). Let A be an m x n matriz and
e €[0,1). Then, for any e-net N of the unit sphere S, we have

1
sup [|[Az|| < [|A]| £ —— - sup [|Az]].
1
€N — & zeN

Moreover, if m =n and A is symmetric, we have

sup |z" Az|< ||A]| < N - sup |z Az|.
zeN T 48 zeN
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2.3. Properties of random projections. Now we recall basic properties of
random projection matrices. In this paper we call a matrix P € R%*" a random
projection matrix or a random matrix when its entries P;; are independently sampled
from N(0,1/d).

One of the most important features of a random projection defined by a random
matrix is that it nearly preserves the norm of any given vector with arbitrary high
probability. The following lemma is known as a variant of the Johnson-Lindenstrauss
lemma ([9]).

LEMMA 2.10 ([22, Lemma 5.3.2, Exercise 5.3.3]). Let P € R¥™™ be a random
matriz whose entries P;; are independently drawn from N(0,1/d).
Then for any © € R™ and ¢ € (0,1), we have

Prob [(1—¢)[|z|* < [ Pz|* < (1 +¢) |lz]*] = 1 - 2exp(~Cos?d),

where Cy is an absolute constant.

Random projections also approximately preserve inner products, linear function
values and quadratic function values.

LeEMMA 2.11 ([5, Lemma 3.1, 3.2, 3.3]). Let P € RY*" be a random matriz whose
entries P;; are independently sampled from N(0,1/d). Then for any x,y € R", A €
R™*™ having unit row vectors, Q@ € R™*™ and ¢ € (0,1), the following probabilistic
inequalities hold.

(i) With probability at least 1 — 4 exp(—Coe?d), we have

ety —ellz| |yl < «"PTPy <aTy+eal Iy -
(ii) With probability at least 1 — 4m exp(—Coe2d),
Az —¢|z||1 < APTPz < Az 4 ¢ ||z 1.
(iii) With probability at least 1 — 8 rank Q - exp(—Coe3d),
2'Qx = 3¢ |* |Ql| p < 2TPTPQP Pz < 2" Qu + 3¢ |l | Q]

The above lemma, which estimates the error induced by random projections on
different values, will be used to bound the error on the optimal value of a randomly
projected quadratic optimization problem.

3. Convexified randomly projected problem.

3.1. Convexifying the objective function. In this section we give an error
bound between P and CRP. First we consider the distribution of the eigenvalues of
Q = PQPT. We can easily confirm that E[PQPT] = %Id:

>3 PrQuPy
kol
=> > QuE[PxPy]
PR
0550kt
_ O 210K
zk:zl: =

_uQ
d

E[(PQPT);;] =E

0ijs
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where d;; denotes the Kronecker delta symbol. By the above equality, we expect the
eigenvalues of PQPT to be distributed around dQ. One example of eigenvalue distri-
butions of Q and PQPT is shown in Figure 1, where we observe that the eigenvalue
distribution of PQPT is skewed towards positive values and the negative spectrum of
PQPT is negligible. In the next lemma, we evaluate the maximum deviation between
the eigenvalues of PQPT and %.

PQPT X MOMNK XX | X X

~920 0 20 40 60 80 100 120 140
eigenvalues

FIG. 1. Distributions of eigenvalues of @ and PQPT (Q € R2000x2000 wyith cigenvalues A (Q) =

_10+%, PER2OOX2000),

LEMMA 3.1. Let Q be an n x n symmetric matriz and let P be a d X n random
matriz whose entries are sampled from N(0,1/d). Then, for every t > 0,

trQ ] J . d*t? dt
>t £2-9%exp | —C; min , .
( 1 (406 FIRERE

Prob [HPQPT - —la
Proof. First, using the eigenvalue decomposition of @, we write

Q=UAUT,

where U is an orthogonal matrix and A = diag(A1, ..., A,). Since the distribution of
PU is the same as the distribution of P, we have that the distribution of PQPT is
the same as the distribution of PAPT, hence

trQ tr Q)

Prob H‘PQPT — TIdH > t] = Prob H’PAPT — TIdH > t] :

By Lemma 2.8, we can take a 1/4-net N with a size of 9" of the unit n-Euclidean
ball. Using Lemma 2.9 with e = 1/4, we get

[ t
(3.1) Prob HPAPT - YTQIdH > t}
<Prob |2 sup xl (PAPT — wld) x| > t]
L zeN d
=Prob | sup 2V PAP z — w > E
lzeN d 2

n

. Aj t
=Prob | sup ()VP],:CQ——J) >,
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where the PJ are the column vectors of P.
Let X; = (P7,z), then X; are independent Gaussian random variables of vari-
ances 1/d. Thus, by Lemma 2.2, we obtain

1
%0, <0y
Aj

With the above inequality, Lemma 2.4 and Lemma 2.5, the random variable )\jXJ?— i

turns out to be sub-exponential whose sub-exponential norm is bounded by

By Bernstein’s inequality (Theorem 2.6), we obtain, for each z € N, the following
inequality :

by
NXD -2

= <clxxF

1

- el

le

2 _ sl
Iy, < I 2, < co 2L

- 2 A L
(3.2) Prob ; )\ X ) >3
r t
<2exp | —C; min 4 , 2
( o (c) s (025
d*t? dt
=2exp | ~Crmin (4(:6 QI 2C° IIQII>> '
Finally, from (3.1), (3.2) and a union bound on N, we have

trQ d?t? dt
Prob [HPQPT H > t] <2-9%xp [ —C; min , ,
' 4C51|Q|7 2¢* 1@l

which completes the proof. ad

COROLLARY 3.2. Let Q be an nxn symmetric matriz and let P be a dxn random
matriz whose entries are sampled from N(0,1/d). If tr @ > 0, then for any e > 0, we
have

Prob Hmin(O, )\min(PQPT))‘ >e|Qllp]

vt (0 Qted]Ql) wQ+ed|Ql,
<2-9 exp( C1m1n< 400 ||QH2F , S]] )),

where Amin (M) denotes the minimum eigenvalue of a matriz M.

Proof. Suppose that |min(0, Amin(PQPT))| > €||Q|| . This implies that
Amin (PQPT) < 0 and |)\mm(PQPT)|> e ||Q|| p- Furthermore, since tr @ is positive,
we have that \min(PQPT — 221;) < 0 and [Amin(PQPT — “QI D> ZL 42 Q -

The last inequality implies that HPQPT - %IdH > "dQ +e Q| g
By the above argument, we obtain the following inequality:
Prob Hmim(O7 )\min(PQPT))| > HQHF}

Q1 WQ
d Y= "a

< Prob [HPQPT —

+a||Q|F] .
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t
Taking ¢t = YTQ +¢|Q||p in Lemma 3.1 ends the proof. O

Next, we evaluate the difference between 2" Qx and " PTQT Pz
(=2"PTF* (PQPT) Pz) for a fixed vector x, where Ft denotes the projection onto
the positive semidefinite cone. The following theorem will be used to evaluate the
error between the optimal values of P and CRP. In [5], the authors use Lemma 2.11
(iii) to evaluate the error between the optimal values of P and RP. In this sense,
Theorem 3.3 is an extension of Lemma 2.11 (iii).

The following theorem is proven by probabilistically evaluating the difference
between the optimal values of RP and CRP due to the randomness of problem RP,
though the convexification technique itself is a deterministic operation.

THEOREM 3.3. Let Q@ be an n X n symmetric matriz that satisfies tr Q > 0 and
let P be a d x n random matriz whose entries are sampled from N(0,1/d).
Then, for any x € R™, with probability at least

1 — 8rank @ - exp(—Coe3d) — 2 exp(—Coead)

2
9. 9%exp [ €, min (trQ+ssdH§2llF) 7trQ+3a3dIIQIIF ,
4C0 Q% 203 Q|

we have
|2TQz — aTPTFT (PQPT) Px| < (321 + &3 + £2¢3) |2 * |Ql - -

Proof. By Lemma 2.10, Lemma 2.11 (iii) and Corollary 3.2, with probability at
least

1 — 8rank @ - exp(—Coe?d) — 2 exp(—Coead)
2
2 9texp (—01 i <<m~@ + 23 |Qlp)* trQ + ad ||Q||F>> |

4CS ||Q[% 23 1Q||
we have
(3.3) 2TQu — 2T PTPQPT Px| < 321 [|2]* Q] ,
(3.4) |P2|2< (1 + &2)|z|%,
(3.5) Imin(0, Amin(PQPT))| < &3 [|Q] 5 -

First, we decompose the error ’xTQx —z"PTF* (PQPT) P,T’ into two terms:

|2"Qz — 2"PTF* (PQPT) Pz
<|2"Qx — 2" PTPQPTPz| + |«T PTPQPT Pz — 2" PTF* (PQPT) Pa|.
The upper bound on the first term is given by (3.3). To bound the second term, we

define Q— = PQP" — F* (PQPT). Since —Q~ > O, we can define its non-negative
square root \/—Q~. With these notations, we get the upper bound on the second
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term as follows:

2T PTPQPT Pz — 2" PTF* (PQPT) Pz| = |« PT(—Q ") Px|

= |min(0, Amin(PQPT))| || Pz|?
<es QI (1 + e2)ll]|.
(by (3.4)(3.5)) d
In the next lemma we evaluate the probability shown in Corollary 3.2 or Theo-
rem 3.3.

LEMMA 3.4. Let Q be an nxn symmetric matriz that satisfies tr Q > 0 and define

(o] -
lQI? [

O

T

O

Furthermore let D > C.

2k 12D% logé
If(i)d>-—=-"2 -
f(l) B \/7_:+ Clsg 3

2
5. 9%exp | —Cy min (trQ+esdH§2llF> 7trQ+3€3dIIQHF <5
4CS QI3 203 1Ql

2D3F — k
and (it) d < ————
(i) e3V/F

, then

Proof. For simplicity, we use p = and ¢ = v/7. The conditions (i) and (ii) are

<l

equivalent to

2p  12D%  logé

3.6 d>——
( ) - €3 + Clé'g 37
2D3q —
(3.7) d< —1°F
€3

We will prove that

2
2. 9% exp | -y min (trQ+83dllé2llp) ,trQJrisdHQllF <5
4D5 Q1% 2D3 (|Q|

holds which will end the proof as D > C.
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We can easily show that 2 - 9% < exp(3d) for all d € N and thus, we obtain

2.9%exp <_C1 min <(trQ o ”QHF)2’ BQ L |Q”F>>

1D°Qll7 2D7@l
2
<exp [ 3d -y min [ FQE Q)" 61Q + esd Q1
1@l 2D Q)
: (p+ 53d)2 pq + €3dq
=exp (3d — Cymin ( D5 ops

Since (3.7) is equivalent to p + e3d < 2D3¢q, we have

i [P esd)® pg+esdg) _ (p+esd)’
4D6  ° 2D3 4D6

Thus,

ad (o [0 Q+esd|Qllp)” trQ+esd Qg
2 9 exp < Cl min < 4’D6 HQ”; ) 2D3 ||Q|| ))

<exp (3d - %(p + 53d)2> .

Next, we show that 3d — fﬁ(p + e3d)? < logd, which will complete the proof.
Note that the quadratic equation,

G

d— —L
3 4D5

(p + e3d)* =logd
is equivalent to
Cie3d? + (2Cie3p — 12D%)d + 4D%log 6 + C1p* = 0

of which real solutions are given by (if there are any)

_ —2Cye3p + 12D5 + \/(2C e3p — 12D6)2 — 4C13(4D6 log § + C1p?)
o 201€§

_ —Ciezp + 6D° £ /36D'2 — 12D6Cye3p — 4D5C1e3 log §

B 615‘% '

d

If there are no real roots, then 3d — fﬁ(p + e3d)? < logd holds for all d. Thus,
it is sufficient to show that
o —Ciesp+6D° + \/36D12 — 12D6Cye3p — 4D6Cye2log §
- C15§ '

d

b
To show this inequality, we use the following inequality a — % >+va?—b(a,b>
a

0,a? > b) which can be easily verified by squaring both sides. Applying this inequality
with @ = 6D% and b = 12D5Cye3p + 4D°C1e3 log §, we obtain

12D5Ce3p + 4D%Cre3 log §

. Db —
(3.8) 6 6D

> \/362312 — 12D5Cye3p — 4D6Cy£3 1og 0,
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which completes the proof:

2p  12D%  logd

d>_-=£ by (3.6
2By - (by (36))
_ —Cie3p + 6DS 1 615 — 12D5Cre3p + 4DC1e3 log §
Cl<€§ Cla‘% 2-6DS
— 6D6 36D12 — 126 — 4DSC1e2log 6
Z Cl£3p + + \/ Cl€3p 6183 Og . (by (38)) I:l

2
6183

Remark 3.5. The quantities 7 and k defined in Lemma 3.4 are known as stable
rank (also called numerical rank) [10] and effective rank (also called intrinsic dimen-
sion) [20, 21]. Clearly, k7 < rank @ and they can be interpreted as the robust version
of the usual rank. These quantities are used in covariance estimation [22].

3.2. The error bound in a special case. We now evaluate the error between
the optimal value of the original problem (1.1) and that of the convexified projected
problem (1.3) under the following assumptions.

ASSUMPTION 3.6. In the original problem (1.1), we assume the followings:

A1) The problem (1.1) has a finite optimal value at x = x*.

A2) All the rows of A are unit vectors (i.e., ||Ai]| = 1).

A3) tr@ > 0.

A4) There exists a closed ball B(0,r) which is contained in the polytope Az <b.
(

A2) holds without loss of generality: if |A4;|] # 1, we replace A; by A;/| Al
and b; by b;/||Ai]| and then the assumption is satisfied. (A3) is essential in this
paper, though it is replaced by a weaker assumption later in section 4. As shown in
Lemma 3.1 and Corollary 3.2, the eigenvalues of Q = PQPT concentrate around %,
and ignoring the negative spectrum of PQPT does not change the problem so much
especially when tr @ is large enough. (A4) also can be weaken later in subsection 3.3;
An essential requirement is that the polytope is full dimensional; equality constraints
are not acceptable in (1.1).

We investigate the relationship between P, CRP, and the following problem:

(
(
(
(

CRP. = min{u'QTu+c"u | Au < b+e|2*| 1},

where € > 0 and 1 is the all-one vector.

For an optimization problem F, we denote by opt(F) the optimal objective func-
tion value of F. We also let S, T and T be the feasible regions of P, CRP and CRP,,
respectively.

We can easily show that opt(CRP) > opt(P) and opt(CRP) > opt(CRP,).

LEMMA 3.7. Under Assumption 3.6 (A1) and (A4), opt(CRP) is finite and
opt(CRP) > opt(P).

Proof. First, we show that opt(CRP) is finite. Assumption 3.6 (A4) implies that
u = 0 is feasible for CRP, and therefore, opt(CRP) < oo. We can confirm that
opt(CRP) > —oo by contradiction. If opt(CRP) = —oo, there exists a sequence

{uF}22 | in T such that ukTQJruk +¢c'u* = —0o  (k — 00). Since u* € T, we have
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AuF = APTuF < b, which implies PTuy, € S and
opt(P) <(PTu®)TQ(PTu”) 4 T (PTuF)
SukT]:Jr (PQPuF + (Pc)TuF
:ukTQJruk +éuf = —o0,
which implies a contradiction to Assumption 3.6 (Al).

To show the rest part of the proof, let u* be an optimum of CRP. From the
same argument before, we have that PTu* € S and

opt(P) <(PTu*)TQ(PTu*) + ¢"(PTu*)
Su*TQ+u* +cTu*
=opt(CRP). 0
LEMMA 3.8. Under Assumption 3.6 (A1) and (A4),
opt(CRP) > opt(CRP,).

Proof. This follows immediately from T C T, of two feasible regions. Note that,
as shown in Lemma 3.7, we have 0 € T and the feasibilities of CRP and CRP. are
guaranteed. ad

The inequality opt(CRP) > opt(CRP.) includes the case where opt(CRP.) = —o0,
though, as we will see later in Theorem 3.10, this case does not occur.
Next, we investigate the gap between P and CRP..

THEOREM 3.9. Let x* € R™ be an optimum of P. Under Assumption 3.6 (A1),
(A2) and (A3), for any e,e1,€2,€3,€4,> 0, we have

opt(P) > opt(CRP.) — (321 + €3 + e223) 2" |” | Qll p — ea ||
with probability at least
1 — 4mexp(—Coe?d) — 8rank Q - exp(—Coe?d) — 2 exp(—Coesd) — 2 exp(—Coeid)

vt [ [ Q+esd Q) trQ+esd Qg
2-9 exp( C1m1n< 200 ||Q||2F , S]] ))

Proof. By Lemma 2.11(i)(ii) and Theorem 3.3, with probability at least

1 — 4mexp(—Coe?d) — 8rank Q - exp(—Coe3d) — 2 exp(—Coe3d) — 2 exp(—Coeid)

2
—2-9%exp | —C; min (trQ+€3d”§2HF) ,trQ+§3dHQ”F )
4C8 Q7 203 Q|

the following inequalities hold:
(3.9) APTPz* < Ax* +¢||z*|| 1,

(3.10) 2*TQa* — &* TPTF* (PQPT) Pr*|< (3e1 + 3 + e23) |2** Q- »
(3.11) c"PTPx* < ca* +e4||2*| ||c]| -
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(3.9) implies that Pz* is a feasible solution for CRP.. By (3.10) and (3.11), we
have

opt(P)
:x*TQx* +cTz*
>a*TPTF* (PQPT) Pr* — (361 + €3 + £2¢3) |2*))* | Q| p + ¢TPT Pa* — ey |jz*|| ||
=(Pz*)TQ"(Pxz*) + &' (Px*) — (31 + €3 + £223) [|2*|* | Qll p — €4 |lz" | ]
>opt(CRP.) — (3e1 + 3 + £223) [|27||* Q]| p — £a |27 |l 0

It should be noted that the error estimate in Theorem 3.9 includes the information
on the optimum of P (more precisely, ||z*||). The estimate seems unrealistic because
x* is not available. However, the necessary quantity is ||z*||. In the case of a bounded
feasible region for P, it may be bounded by some threshold R such as ||z*||< R by
proving that the feasible region of P is included in a ball ||z||< R.

THEOREM 3.10. Under Assumption 3.6 (A1), (A2) and (A4), opt(CRP,) is fi-
nite and we have

qMCRP)quCRsz(1+Jﬁi>qMCRP)
r

Proof. First, we admit the finiteness of opt(CRP.) and show the inequality. We
will confirm the finiteness at the end of this proof.

Since we have already shown that opt(CRP) > opt(CRP,) in Lemma 3.8, the

second inequality:

t(CRP
opt(CRP:) > %7
where we let « = 1 — %, is proven now. Since B(0,7) C S, Az < b for all =
r T

satisfying ||z|| < r. Therefore,

(3.12) b; > max (Ax); =r||A4i]l=r (=1,2,...,m).

llzll<r

Next, we construct a feasible solution for CRP close to u}, an optimum of CRP..

This will enable us to evaluate the error between opt(CRP) and opt(CRP:).
By the definition of CRP,, we have Au} < b+ ¢|z*||1, and thus, for each
i=1,2,...,m, we have

€ [|lz*|] > .
———— ) (b; +ellx
e ) el

. e [lz* || .
=b; +e |z —m(bi+5”$ )
€ l|lz*|]

U

(adul), < <1 -

<b+elz*| - (r+e||l*]]) (by (3.12))
=b;.
This implies that au? is feasible for CRP, hence

(3.13) opt(CRP) < g(aul),
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where g(-) is the objective function of CRP and CRPx, i.e. g(u) = u'Q%u + ¢ u.
Note that Q7 is positive semidefinite, which implies g is convex and thus we have
(3.14) glaul) = glou: + (1 — a)0) < ag(ul) + (1 — a)g(0) = aopt(CRP.).
From the two inequalities (3.13) and (3.14),
opt(CRP)
o)

opt(CRP.) >

is derived.
And lastly, we show that opt(CRP,) is finite. Let u. be an arbitrary feasible
solution of CRP,, i.e. Au. < b+ ¢ ||a*|| 1, then, substituting u. for u* in the above

discussion, we have
opt(CRP) < g(au:) < ag(ue).

Since we have already shown the finiteness of opt(CRP) in Lemma 3.7, g(u.) is turned
out to be lower bounded, and thus opt(CRP.) is finite. O

LEMMA 3.11. Under Assumption 3.6, for any €,e1,€2,€3,4 > 0, we have
opt(CRP) > opt(P)
[l ]|

> (1420 ) opt(CRP) - (321 4 20+ 2020) 1717 2 = e e

with probability at least

1 — 4mexp(—Coe?d) — 8rank Q - exp(—Coeid) — 2 exp(—Coead) — 2 exp(—Coeid)

vt [ (@ Q+esd Q) trQ+esd]|Qllp
2.9 exp< C1m1n< 200 ||QH§7 , Sallle]] ))

Proof. This statement follows from Lemma 3.7, Theorem 3.9 and Theorem 3.10.0

THEOREM 3.12 (Approximation theorem under Assumption 3.6). Define & =

2
St
|||g|||§’k — ”rQCﬁ Let ¢,e1,€3,64 € (0,1],01,82 € (0,1/2) and D > C. Suppose that
) log((24rank @ + 6)/d1) log(6/d1) log(12m/d1)
d>
(i) d > max{ Coc? T Coe? Coc? ;
2k 12D%  logé,
i) d>_~2 b o227 9%
(”) - €3 \/7_: * Clé'g 3’
A
i) d < 22Tk

E3VT
Then with probability at least 1 — d1 — s, the following inequalities hold:

opt(CRP) > opt(P)
z* * *
=z (1 + 5|T—”> opt(CRP) — (3e1 + 23) [|2*|” QI p — ea || el

Proof. Let €2 =1 in Lemma 3.11, then we have
opt(CRP) > opt(P)

¥ * *
> (1+a” ”) opt(CRP) — (3¢, + 2¢3) " |12 Qll p — e 1" | ]

r
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with probability at least

1 — 4mexp(—Coe?d) — 8rank Q - exp(—Coe?d) — 2 exp(—Cod) — 2 exp(—Coe3d)

vt o (e Q+esd|Qllp)” trQ + esd Q)
2-9 exp( C1m1n< 206 ||QH2F ; 203 Q] ))

By (i) and the assumption g1 < 1,
)
8rank Q - exp(—Coe3d) + 2 exp(—Cod) < (8rank Q + 2) exp(—Coeid) < 31

(i) also implies

(=%}

2 exp(—Coetd) <

)

w| S w|

4m exp(—Coe?d) <

Since (ii), (iii) are the same assumptions as the ones made in Lemma 3.4, we have

2
9. 9% exp [ —Cy min (trQ+ssd||§2HF> 7trQ+§3dIIQIIF < b,
4C5 Q7 203 Ql

ending the proof. 0

Theorem 3.12 has shown some upper and lower bounds on the size d of a randomly
projected QP. Indeed, to bound |opt(P) — opt(CRP)|, the existence of these bounds
is reasonable. Larger d makes the gap between opt(P) and opt(RP) small, while
smaller d makes the gap between opt(RP) and opt(CRP) small because the matrix
Q (= %Id) in the objective of opt(RP) tends to be positive definite. Therefore,
to make the bound of |opt(P) — opt(CRP)| small, a well-balanced d for both gaps
is needed. In Proposition 3.15, we show that for a certain class of non-convex QPs
(1.1), there exists d satisfying the above (i)-(iii), and furthermore, how small d can
be in those cases.

Now we discuss how to obtain a feasible solution for the original problem P from
u*, the optimal solution of CRP. As shown in the proof of Lemma 3.7, 2’ = PTu* is
feasible for P and

opt(CRP) > 2’ Qa’ + "2’ > opt(P),
so that z’ is a feasible solution of P that we expect to achieve an approximate optimal

value.

3.3. The error bound in a more general case. Previously, we assumed that
the feasible region contains a sphere centered at the origin ((A4) in Assumption 3.6).
Next, we will consider a more general situation, i.e. we make the following assumption.

ASSUMPTION 3.13. (A1),(A2),(A3) in Assumption 3.6 and
(A4’) There exists a closed ball B(xo,r) which is contained in the polytope Ax < b.

Considering the variable translation y = z—x(, we obtain the translated problem:

Pr = min{y'Qy+ (2Qz0 +¢)Ty [ Ay <b— Az},
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It is obvious that opt(Pt) = opt(P) — 2{Qxo — ¢"xo, hence it is enough to solve
Pt instead of P. Moreover, there exists a closed ball B(0,r) which is contained in
the polytope Az < b — Az so that we can apply the previous argument. Define the
convexified randomly projected problem of Pr:

CRPt = min{v' Qv + (P(2Qxo + ¢))"v | Av < b— Az},

and then, by Theorem 3.12, we obtain a generalized approximation theorem. Note
that one of optimal points of P is y* = z* — xg.

THEOREM 3.14 (Approximation theorem under Assumption 3.13). Define ¥ =

§
)

TS

Il

t
E TQ e s s (0,1],01,62 € (0,1/2) and D > C.
1Ql QI

Suppose that

. log((24rank @ + 6)/61) log(6/d1) log(12m/d1)
>
(i) d > rnax{ o2 T CoeZ Coc?
3 2k 12D%  logé,
>_Z " _
(“) d2 E3 VT Clag 3’
s
i) d < 227K

Then with pmbabz%%ty at least 1 — §1 — d2, the following inequality holds:
opt(CRP1) > opt(Pr)
> (1210 opr(CRPr) - 320+ 220) 107
— ea[ly" (| 12Qx0 + ¢ -

Now we show some conditions on the size n,m and cond(Q) for non-convex QP
(1.1) to guarantee the existence of d satisfying the above (i)-(iii) in Theorem 3.14,
where we define cond(Q) = o, /01, the condition number of Q. In the following
proposition, P(n) may be formed with specific functions such as log’ n and n™(0 <
T <1).

PROPOSITION 3.15. Assume that m < Cn holds for some constant C and a func-
tion P(n) satisfies that

/nP(n)

logn < P(n) and P(n)++vn< cond(Q)2"

Then, if n is large enough, we can chose

o(22)

such that the (i)-(iii) of Theorem 3.14 are satisfied. Here, ¢ is a constant that only
depends on €,e1,€4,01.

Proof. By (i) and the assumption logn < P(n), we can take d = Pg(;l) using a
0

constant £¢ that only depends on €,e1,e4,01.
We can chose D% = C’ (d + %) = (M + %), where C’ is a constant, that

P
€0

depends only on €3, da, such that (i7) is satisfied.
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To finish the proof we need to verify (iii):

e OB )

5(2) e3VT ’

which is equivalent to:

(3.15) £ iP(n) + % < 2v0 | 200 | a2,
€0 €0

From the definitions of 7 and I;, we easily see that

1 ) 3
WTLSTSTL and 0<k<n.

Hence, the left-hand-side, z—(%)\/?P(n) + k, of (3.15) has

(3.16)

€3
E—g\/ﬁP(n) +n

as a an upper bound, for n large enough, and the right-hand-side of (3.15) is lower-

bounded by

2VC’ B
aocond(Q)Qn Pn).

Hence the condition

nP(n)
P N
(n)+vn < cond(Q)2
is enough to prove (iii) and hence that d = P;; ) satisfies the three condition of
0
Theorem 3.14, for n large enough. d

3.4. Relative error. The approximation inequality shown so far has an additive
form. But we do not know how large or small the error term appearing in the theorem
is compared to the optimal value opt(Pr). The purpose of this section is to transform
the approximation inequality in Theorem 3.14 into a multiplicative form, n-opt(Pr) >
opt(CRP7) > opt(Pt), where n > 1 measures how much the error term is relative to
the optimal value. Writing the approximation as above allows to see the parameters
of Pt that influence the relative error between the two problems.

For a matrix M € R™" and a vector w € R", we treat (M, w) as an (n? + n)-
dimensional vector where the inner product of (M, w;) and (Ms,ws) is defined as
follows:

(My,wr), (M2, w2)) gz sn = tr(M{ M) + w] ws.

COROLLARY 3.16. We can rewrite the approximation inequality shown in Theo-
rem 3.14 into the multiplicative one:

(;) (1 L VB +2e9) + 53)) opt(Pr) > opt(CRP1) > opt(Pr)

r+elly*| cos 0*
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where 0% is the angle between vectors & = (y*y* ", y*) and ¢ = (Q,2Qxo +c¢) € R+,

Proof. By the definition of £ and ¢, we have,

Opt(PT) = <€7 <>]Rn2+n-

We also have

* % T %12 2 2
(lyy™ 1+ 1y 1) (IQIF + 12Qz0 + ¢l
* 112 2 2
Uy I* + "I QI + 112Qzo + c*)
x4 2 * (12 2
Z |y P 1N % + ™[I 12Qzo + ¢l

el ¢l

and now we can evaluate the error term in Theorem 3.14:

%12 *
E = (3e1 + 2e3) [[y* 17 [|Qll p + €4 [y [ [12Qz0 + ]|

4 *
< /(31 +260)2 + ) (g 1 1QI% + Iy 12Q0 + )
(by Schwarz’s inequality)

< \/(@Ber +253)2 + 1) el 1
<€7<>Rn2+n

cos 0*
opt(Pr)
cosf*

= /(Ber + 2632 + %)

= \/(Be1 +225)2 +23)

4. Scaling and Preconditioning. In this section we will provide an error
bound for CRP under a weaker assumption than (A3) in Assumption 3.6.

AsSsUMPTION 4.1. (A1),(A2) in Assumption 3.6, (A4’) in Assumption 3.13 and
(A3’) At least one of the eigenvalues of Q is positive.

We consider the scaling y = Uz and the following scaled problem:
Pl = mzin{zTQ’z +(UT(2Qxo +¢))T2 | A2 < b— Axo}.

where U is a scaling invertible matrix, Q' = UTQU and A’ = AU. Obviously, we
have opt(P’) = opt(Pr). The corresponding convexified randomly projected problem
becomes

CRP/ = Hti]n{wTQ’er + (PUT(2Qx0 + ¢))"w | A'w < b — Az},
and opt(CRP’;) = opt(CRPr) holds.

In order to apply the arguments so far, we have to make sure that tr Q' is positive.
Von Neumann'’s trace inequality [16] implies that

(4.1) trQ =tr(U'QU) = tr(QUUT) < Zn:

where A\ > Ay > ... > )\, are eigenvalues of Q and 01 > 09 > ... > 0, > 0 are
singular values of U. The equality holds for (4.1) when U = VT diag(oy, 02, ...,0,)V,
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where the eigenvalue decomposition of @ is given by Q@ = VT diag(\1, Az, ..., A\n)V.
Thus, if o1 and o, are fixed, the maximum value of tr Q' is given by

l n
max trQ = Z)‘N%_'_ Z o2,
i=1

O2yeuny On—1 . l+1
1=

where [ is the index determined by Ay > ... > X\ >0 > N\41 > ... > \,. Therefore,
if Q has at least one positive eigenvalue, we can generate Q' so as to satisfy tr Q' > 0,
that makes it possible to use the same error-bound analysis to P7.
Based on the above discussion, we consider the case where the form of U is given
as
U= VTdiag(Ul, ey 01,00, .. ,0,)V  (Lopsand n —1 o,s8).

In the previous theorems on approximation errors of CRP, 7 and k are used as
discussed in Remark 3.5. In the following theorem on the approximation error, we
will use 7 and cond(U).

LEMMA 4.2. There exists a closed ball B (
tope A’z < b— Axg.

Proof.

If | z|| < ﬁ, then |Uz|| < ||U||||z|| < r. Since B(0,7) C {x | Ax < b— Axp},
we have Uz € {x | Ax <b— Az} and A’z = A(Uz) < b — Auxo.

?HEOREM 4.3 (Approximation theorem under Assumption 4.1). Define 7 =
QI

2
1Q
Suppose that

0, |T7”) which is contained in the poly-

a

. Let e,e1,e3,64 € (O, 1],51,52 S (071/2)

) log((24rank @ + 6)/d1) log(6/d1) log(12m/d1)
d>
(i) _max{ Coc? ' Coe2 Coc?
. 12C%  logds
> _
(u)d_clEg T ]
(iii) d < 2C3F — cond(U)*k

ezcond(U)2V/F
Then with probability at least 1 — d1 — 2, the following inequality holds

(4.2) opt(CRP%) > opt(Pr) = opt(P/)

> <1 + econd(U) Hyr |> opt(CRPY) — (3¢1 + 2¢3)cond(U)? ||y"|\2 QI »

— eqcond(U) [y [|2Qx0 + | -

2 /
St

Proof. Define 7 = 19 ”g,k’ = rC/) )

Q]| Q']

¥ = diag(o1, 09, ...,0,). First, we observe that

A =diag(A, A2, ..., Ap), and

QI = [UTQU|| = [V ARV = [2AS] < oF [IA] = of QI
QN = UTQU|x = [VTSASV | = IZAZ| 2> o} Al = 02 1QU
trQ =tr(UTQU) = tr(VTZAXV) = tr(ZAY) < o3 tr A = o7 tr Q.
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Then, on the condition (iii), we have

207 — K 1 <2cg|cy|p tr Q' )

11 Qs

€3 7! €3

1 1l
> 3__ N=lWE
> 2 (3¢ gy O
_ 1 3. /% k
= eacond(D)2 2037 cond(U \/_
207 — cond(U)*k
~ egcond(U)2VF

On the other hand, for the condition (ii), it is easy to see that

12C%  logds 2 k’ 12(36 _ logds
_ o2 5 —=
Clé'% 3 T e3F C1€3 3

Thus, under the conditions (i)-(iii), we have
log((24 rank 6)/61) log(6/01) log(12m/é
) 0> s { LELCATIORQ +0)/5) los/5) loti2m ) )
CoEl C0€4 6082
2 kK 12C%  logd,

) 4> 2 _
(11 ) Rk \/F + Clag 37
2037 — k'
iii’) d < ———=—

) d< =z

which are the same to conditions in Theorem 3.14. By Theorem 3.14 and Lemma 4.2,
we have, with probability at least 1 — §; — 2,

(4.3) opt(CRPL) > opt(Pr)

||Z*|| ) / %112 /
>(1+¢ opt(CRP) — (321 + 2e3) ||27]7 |1 Q’|]
( /U] T r

—eq |27l HUT(2QIO + C)H )

Note that ||z*|| = HU‘ly*

< ||U=Y [ ly*|I, which leads to

U ond(U ,

IIZ*II Q11 < J[U=? HUH ly*I* QI = cond(U)? ly*[I* Q1 -
11U (2Qz0 + o)|| < [UTHHIUIly* | 2Q0 + ¢l = cond(U) [ly*|| 12Qo + €l

By using these inequalities into (4.3), we obtain an error bound in the claim. d

We can derive an approximation error of CRP7. in a multiplicative form similar
to Corollary 3.16 under Assumption 4.1, though we omit the description.

5. Numerical Experiments.

5.1. Randomly generated problems. We perform some experiments on ran-
domly generated non-convex QPs. In the previous sections, we discussed the error
between the optimal values of the original problem P and of the convexified pro-
jected problem CRP. In this section, to estimate the error in practice, we compare
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opt(P),opt(RP) and opt(CRP) so that the errors by random projection and con-
vexification can be verified separately.

Unfortunately, it is difficult to find global optimal solutions of P and RP because
they are non-convex QPs. Therefore, we use D.C. algorithms [19] with a multi-start
strategy with 10 randomly chosen initial points to find a best possible approximated
optimal value. Thus, in this section, opt(P) and opt(RP) denote best possible ap-
proximation values of the true optimal values.

Random instances are generated as follows: @ is a diagonal matrix whose diagonal
entries are first drawn from some distribution independently and next normalized to
1Qllr =1. ¢=1/ynl, A; (i=1,2,...,m') are random unit vectors and b; = 1. We
also add the constraints —1 < x < 1 to ensure the boundedness of the feasible region.
The total number of constraints is given by m = m’ + 2n.

0.6
05 —&— n=200.d= 90.m = 5000 +2n —$— 1n=200,d= 90,m = 5000+ 2n
—$— n =200.d = 120, = 5000 + 2n B —$— n=200,d = 120,m = 5000 + 2n
—§— n=200,d = 150, = 5000 + 2n 05 —$— n=200,d = 150,m = 5000 + 2n
_ 0.4 —$— n=200,d = 180,m = 5000 + 2n ” —$— = 200,d = 180,m = 5000 | 2n
& & 047 -
Z03 E
i 1031 \
[ ™ r
3;/ 0.2 % 021 \
0.1 To01 \
% — s : b \f\y
0o * * —3 0.04 13
1.2 14 1.6 1.8 2.0 1.2 1.4 1.6 1.8 2.0
H H
(a) opt(RP) — opt(P) (b) opt(CRP) — opt(RP)

o7 —$— n=200,d=90,m = 5000 + 2n
—$— 1 =200,d = 120,m = 5000 + 2n
0.6 —$— n=200,d = 150,m = 5000 + 2n
—$— n=200,d = 180,m = 5000 + 2n

opt(CRP) — opt(P)

=

12 14 1.6 1.8 2.0

(c) opt(CRP) — opt(P)

F1G. 2. The difference between opt(P), opt(RP) and opt(CRP) versus p.

We set n = 200, m' = 5000, d = 90, 120, 150, 180 and the distribution for randomly
chosen diagonal entries of @ is N(u,12), where u is the parameter relating to the
convexity of the original problem. More precisely, the larger u is, the more positively
the eigenvalue distribution of @ is skewed. We calculated optimal values 10 times
each for fixed (d, ). The average and the standard deviation of the difference between
opt(P), opt(RP) and opt(CRP) are shown in Figure 2.

Figure 2(a) shows opt(RP) — opt(P), the error due to random projection. We
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confirm that opt(RP) — opt(P) gets smaller as d gets larger. This is because as d
gets larger, random projections become more likely to preserve geometric quantities
or function values (Lemma 2.11).

Next we discuss the results shown in Figure 2(b), that is the error due to convexi-
fication: opt(CRP)—opt(RP). The first observation we can make is that d should be
smaller for opt(CRP) — opt(RP) to be smaller. This is the opposite of the previous
observation. This fact comes from Lemma 3.1. Indeed, for opt(CRP) — opt(RP) to
be small, QT must be a good approximation of Q, or equivalently, most eigenvalues
of Q must be positive, which will be satisfied by setting d small since Q ~ dQ I;. We
also see that opt(CRP) — opt(RP) decreases monotonically with respect to p. This
is because if p is large, then P and RP will be nearly convex problems and the error
caused by convexification will be small.

Figure 2(c) shows opt(CRP) — opt(P) we mainly discuss in this paper. Since
we use convexification, the error between opt(CRP) and opt(P) highly depends on
the eigenvalue distribution of ¢). Our method behaves better when the percentage of
positive eigenvalues of @) is large.

5.2. Application for Support Vector Machine Classification with Indef-
inite Kernels. Let K € R"*" be a given kernel matrix and y € R™ be the vector of
labels, with Y = diag(y). The classic soft margin SVM problem [4, 11] is formulated
as:

(5.1) min{a"YKYa —2a"1]0<a < C1,a"y = 0},

where o € R™ and C is the SVM misclassification penalty which is fixed to 1 in
this paper. There are some works (see e.g., [17, 8, 14, 12]) investigating applications
where kernel matrices formed using similarity measures are not positive semidefinite
and algorithms for SVM (5.1) with indefinite K. If K is an indefinite kernel matrix,
(5.1) is a non-convex QP. The corresponding convexified randomly projected problem

1S

(5.2) min{u' FH(PYKYP )u —2u"P1|0 < PTu < C1,u" Py =0},

where P € R%*™ is a random matrix and v € R%. Although we can not apply our
theoretical guarantees because the original problem does not have a full dimensional
feasible region, we expect PTu* to be a good approximation of the optimum of the
problem (5.1), where u* is an optimum of the convexified randomly projected problem
(5.2).

We performed the experiments on the image data of 0, 1 and 7 from the MNIST
handwritten digits database [13] using the indefinite simpson score [12] as a kernel
function value to measure the similarity of two images. We experimented with three
different binary classifications: 0 and 1, 0 and 7, and 1 and 7. In all cases, we choose
1000(= n) train data where each class has 500 points or images and 400 test data
where each class has 200. The results are shown in Tables 2 to 4. We have solved
(5.2) 20 times with different random P for each d and evaluated the optimum of (5.2)
with test data. “Training Accuracy” and “Test Accuracy” in the tables refer to the
average and standard deviation among 20 training-accuracy and test-accuracy values.
We confirmed that SVM with simpson score works to find a good approximate solution
of the original problem (5.1) for appropriate d. We also calculated the accuracy using
the optimal solution of the following problem obtained by convexifying (5.1) directly:

(5.3) min{a" FT(YKY)a—2a"1|0<a < Cl,a'y =0},
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and obtained 63.90% training-accuracy and 68.50% test-accuracy, 62.00% training-
accuracy and 61.00% test-accuracy and 66.70% training-accuracy and 53.00% test-
accuracy for the binary classification of 0 and 1, 0 and 7, and 1 and 7, respectively,
so that we conclude that combining random projections and convexification performs
as well or better than just convexification alone.

6. Conclusions. Random projections have been applied to solve optimization
problems in suitable lower-dimensional spaces in various existing works. However,
to the best of our knowledge, it is the first time they are used to build a convex
approximation for a non-convex quadratic optimization problem. In this paper, we
proved that the randomly projected problem RP that is proposed in [5] is close
to a convex problem. This allowed us to propose a convexified randomly projected
problem, CRP, that we used to obtain an approximate optimal value of P.

In our framework, the existence of a value d, that will correspond to the dimension
after projections, depends on the distribution of the eigenvalues of Q. We proved that
even if tr @ is negative then, under some additional error cost, we could use scaling and
preconditioning to transform the problem into a new one where the theory applies. To
confirm that our method is practical, we applied our framework to SVM classification
problem with indefinite kernel, though the problem setting does not satisfy the condi-
tions necessary for the theoretical guarantee. As shown in subsection 5.2, our method
is able to find good approximate global optimal solutions by only solving CRP, which
scores as well or better than solving a problem that is only a convexification of the
original problem. At least, it is worth trying our method for a non-convex quadratic
problem since CRP is convex and its size is smaller than the original problem and
opt(CRP) can be obtained by the solver with few computational resources.

One of the directions for future research is to generalize the objective function
and constraints, which is still difficult since our argument depends on Lemma 2.11
that shows that random projections preserve linear or quadratic function values. For
a general objective function, we can consider an iterative method using quadratic
approximation of the function at each point, but obtaining theoretical guarantees in
such a case needs further investigations.
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TABLE 2
Accuracy (average and standard deviation of 20 times for each d) of (5.2) for the MNIST 0-1,

while (5.3) achieved 63.90% training-accuracy and 68.50% test-accuracy

| d | Training Accuracy (%) | Test Accuracy (%) |
300 48.47 £ 17.13 48.45 £+ 16.89
400 62.92 £ 17.90 63.55 £+ 20.13
500 80.16 £ 17.17 82.25 £+ 18.53
600 95.58 £ 0.43 97.18 = 0.40
700 97.12 £ 0.27 98.48 + 0.46
800 97.15 £ 0.56 96.53 = 0.43
900 88.40 £ 3.01 87.53 £ 4.12
1000 64.60 £ 1.56 68.53 £ 2.40
TABLE 3

Accuracy (average and standard deviation of 20 times for each d) of (5.2) for the MNIST 0-7,

while (5.3) achieved 62.00% training-accuracy and 61.00% test-accuracy

| d | Training Accuracy (%) | Test Accuracy (%) |
300 49.90 + 9.24 49.40 £+ 10.27
400 59.67 £ 14.56 61.83 £+ 16.52
500 76.99 + 20.22 79.18 £+ 20.56
600 95.73 £ 0.29 98.43 + 0.18
700 94.25 + 0.85 95.53 + 0.91
800 84.00 &+ 2.99 81.93 £ 3.95
900 69.37 + 3.42 66.15 + 2.57
1000 62.42 + 0.96 61.05 £ 0.57
TABLE 4

Accuracy (average and standard deviation of 20 times for each d) of (5.2) for the MNIST 1-7,

while (5.3) achieved 66.70% training-accuracy and 53.00% test-accuracy

| d | Training Accuracy (%) | Test Accuracy (%) |
300 55.09 + 14.40 53.43 + 12.80
400 64.88 + 15.64 62.80 + 14.14
500 89.00 £ 12.61 83.30 £ 11.56
600 95.00 £ 0.85 90.23 £ 1.54
700 92.56 £ 1.60 86.53 £ 2.95
800 84.26 £ 3.09 76.60 + 4.27
900 72.44 + 3.20 60.83 = 4.19
1000 66.96 = 0.63 53.60 £ 0.78
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