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Abstract

In this paper we prove a new complexity bound for a variant of Accelerated
Coordinate Descent Method [7]. We show that this method often outperforms
the standard Fast Gradient Methods (FGM, [3, 6]) on optimization problems
with dense data. In many important situations, the computational expenses of
oracle and method itself at each iteration of our scheme are perfectly balanced
(both depend linearly on dimensions of the problem). As application examples,
we consider unconstrained convex quadratic minimization, and the problems
arising in Smoothing Technique [6]. On some special problem instances, the
provable acceleration factor with respect to FGM can reach the square root of
the number of variables. Our theoretical conclusions are confirmed by
numerical experiments.
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1 Introduction

Motivation. In the last years, coordinate descent methods attract more and more at-
tention of the Optimization Community. Its popularity is based mainly on the fact that
they can be applied to problems of a very big size. Starting from the paper [7], it be-
came possible to provide the randomized variants of these schemes with very attractive
worst-case efficiency guarantees, which take into account a very high sparsity of the data.
Consequently, the further developments of these methods were naturally related to the
needs of Big-Data machinery: parallelization, distributed computing, etc (see, for exam-
ple, [4, 5]). However, in this paper we show that the coordinate descent strategies can be
useful even for the problems of moderate-size when the data is dense.

In [7], there was proposed a variant of Fast Gradient Method [3], where the gradient
step was replaced by a step along coordinate direction (we call this method Accelerated Co-
ordinate Descent Method, ACDM for short). It was suggested to choose the corresponding
active coordinate randomly, in accordance to uniform distribution. The expected com-
plexity of this scheme for finding an e-solution for unconstrained minimization problem is
of the order

n .
iterations, where L; is the uniform upper bound on the ith diagonal element of the Hessian
of the objective function, and n is the number of variables. At the same time, in [7] it was
also mentioned that this scheme is not appropriate for Huge-Scale optimization problems

since it needs at least one full-dimensional vector operation at each iteration.
Complexity bound (1.1) was improved in [2] up to the level

0 ([” i Ll} 1/2) (1.2)

iterations. For choosing the active coordinate, the authors suggest to use probabilities
—1

n

Li | > Ly| ,i=1,...,n. Finally, in our paper we get the further improvement in the
k=1

complexity of ACDM, up to the level

10, (1/ ;LQ/Q) (1.3)

-1
n
iterations. The probabilities we use now are defined as Li1 /2 > L,lc/ 2| . This is the first
k=1
time when we get the complexity estimate of ACDM, which does not depend explicitly in
the dimension of the space of variables.

Another important result of our paper consists in finding interesting applications,
where the new scheme becomes dominant. We show that in all unconstrained convex
optimization problems obtained by Smoothing Technique [6], our method provably out-
performs the standard Fast Gradient Methods. For some classes of problems, the gain in
the computational time reaches the square root of the dimension. This improvement is
mainly achieved due to the fact, that in many situations the computational expenses at



each iteration of our method are perfectly balanced with the computational time spent
for updating the results of matrix-vector products (both depend linearly in the dimension
of the problem). For the standard first-order methods, this is not true even if we apply
them for unconstrained minimization of convex quadratic function with dense matrix.
For the latter problem, the worst-case estimates of computational time of our method
are provably better than the estimates of unbeatable Conjugate Gradients.!) Note also
that for problems with explicit minimax structure, it is always possible to compute good
bounds for the constants L;, i = 1,...,n (see Section 3.3).

Contents. In Section 2, we present a new version of ACD-method for solving the prob-
lem of unconstrained minimization of strongly convex function with Lipschitz continuous
partial derivatives. The probability of choosing component i to be active is define as

-1

n

Li/ 2 [Z L,i,/ 2] , where L; is the corresponding Lipschitz constant. Our scheme, com-
k=1

plexity analysis, and efficiency estimates are nonstandard since they all are continuous

in the convexity parameter of the objective function. In order to obtain the efficiency
estimates and the rules of the method just for differentiable convex function, we need to
pass to the limit in the corresponding expressions, tending the convexity parameter to
zero.2)

In Section 3, we present some applications, where the new method has the best known
worst-case bounds for the total computational time. In Section 3.1 we develop a gen-
eral model of the objective function, which allows to update and compute efficiently the
directional derivatives. Our key observation is that in many cases a single directional
derivative can be easily computed, often in linear time. After that, we analyze the be-
havior of the new ACDM on the problems of quadratic minimization (Section 3.2) and in
the framework of Smoothing Technique (Section 3.3)). In both cases, we show that our
method has better worst-case guarantees in computational time, as compared with the
total computational time of the standard FGM.

We conclude the paper by presenting the results of preliminary computational exper-
iments (Section 4). At our class of test problems, new ACDM always outperforms the
standard Fast Gradient Method with automatic adjustment of the Lipschitz constant for
the gradient.

Notation. In what follows, we assume that the finite-dimensional linear vector space of
variables E, dimE = N, is represented as a direct product of n-dimensional spaces E(®),
dimE® = n;:

E = ®E(Z), N = an
i=1 i=1

We denote by ng), i € {1 :n}, the corresponding dual spaces. Thus, E, = &) ]Egj). Value
1

n

1=

1) Of course, this result does not contradict to the well known fact on optimality of conjugate gradient
methods. Note that coordinate descent methods belong to another family of optimization schemes, which do
not generate minimization sequences belonging to Krylov spaces.

2) When this paper was already finished, we found a very recent paper [1], where there was analyzed a version
of ACDM with the same distribution of probabilities. This version can be also used for minimizing strongly
convex functions. However, it becomes inefficient as the convexity parameter goes to zero.



of linear function s € Efki) at point () € E@ is denoted by (s, (). We define

def 5 (0) (D)
(s,xy = > (s, 2), zek, sek,.

If E = RY, Then the matrices U; are composed by columns of the unit N x N-matrix:
Iy = (Uy,...,Up).

For a linear operator A, acting from one linear vector space E’ to another linear vector
space E!, we define its adjoint operator by identity

(Au,v) = (A*v,u), uwel, vek"

Clearly, A* : E" — E..

For all spaces E@, we fix self-adjoint positive-definite operators B; : E(®) — Eg)
(notation: B; = Bf > 0), i =1,...,n. Using these operators, we can introduce in these
spaces the scalar products and Fuclidean norms:

(2, @), def (Biz®,y®),  [2®2 def (Biz®,2®), 20 y@® e ED, i e {1:n}.

Similarly, for the dual spaces, we have the following definitions:

(s, vy def (s, B o), ||s@2 def (s, B 15y, 5@ 4@ cEY e {1:n).

Thus, we get valid Cauchy-Schwartz inequalities:
(5@ 20y < O ]2@;, 2@ e ED, 5D e EY i€ {1:n}. (1.4)

In order to define the norms for the whole space E, we use the scaling coefficients
L = (Ly,...,Ly,) (to be defined later in (2.3)), and the tolerance parameter o € [0, 1].
For z = (z1,...,2() e E and s = (sV,...,s() € K, denote

(59, 20),

-

(s,x)y =

=1

n

lzlfy = ZIIL?HH:(“H% (1.5)

=z - 7) || * 2
Islify. = 2L (Is11)”
Clearly, for all z € E and s € E* we have
<37$> < HxH[a} : HSH[a]* (1'6)

3



In the case E = RY, we have Ha:H[Qa

| = (Byx, x), Hs”%a]* = (s, B;'s), with

n n
B, = Y LeU;BUF, B;' = Y L;*U;B;'U!.
i=1 i=1
For a differentiable function f(z), € dom f C E, denote by V f(z) € E, its gradient.
Then, its partial derivatives are defined as follows:

Vif(z) ¥ UT -V e EY, ie{1:n}.

If function f is convex, then for any = € dom f and any partial displacement h() ¢ E()
satisfying condition x + U;h() € dom f (we call it feasible), we have

fl+URD) > fl@)+(Vf(),UhD) = f(z)+ ULV f(z), hD)

(1.7)
= f(a)+ (Vif(z),hD), i€ {l:n}.
2 Accelerated Coordinate Descent Method
Consider the following optimization problem:
min f(z), (2.1)

z€E

where function f is convex and continuously differentiable on E. We assume that this
problem is solvable and x, € F is its optimal solution.
Global behavior of function f(-) is described by the following characteristics.

e Parameter of strong convexity o, > 0, such that
fo) = f@)+ (Vi) -2+ toaly—alf_, VeycE  (22)
e Lipschitz constants L; for partial derivatives:

IVif(@+Uh@) = Vif(2)lf < Ll @,

(2.3)
Ve eE, hD cE®, e {l:n}.
These inequalities are equivalent to the following conditions:
fla+Uh®) < fz) + (Vif(2),hD) + 3Lil kD,
(2.4)
Ve cE, ) ¢ E® e {1:n}.
For the sake of simplicity, we assume that parameters o, and L def (L1,...,Ly) are known.

Let us define now the partial gradient step at point x € E along the active coordinate
ie{l:n}

def

h) (z) BV, f(x). (2.5)



In view of inequality (2.4), for any stepsize 7 € R, we have

fl@+rUh (@) = f(@) < m(Vif(z), hD(2)) + F LillhO ()2 (2.6)
= —1(1—37L)(IVif(2)]})*.

Finally, we need to define a random generator j = Rg(L), € [0,1], which generates
random numbers j € {1 : n} with the following probabilities:

mli] = Prob(j=1i) = &L}, ie{1:n}, (2.7)
where Sg = > Lf.
i=1
For solving the problem (2.1), consider the following method.

Method ACDM,(xo)
1. Define vg=x9 €E, Ag =0, By =1, and 3 = .
2. For t > 0, iterate:
1) Choose active coordinate iy = Rg(L).
2) Find parameter a;y; > 0 from equation a?HSE = Aiy1Biy, (2.8)

where At+1 = At + Ai41 and Bt+1 = Bt + O01—aQt+1-

at41 O1—aOt+1 1—ag)xi+ai(1—PF6¢)v
3) Define oy = Aiﬁ By = 73‘;&* ,and Yy = ( t)1t—attﬁ(t LTy

4) Compute V;, f(y;). Update z;41 =y + L%’&Uith(it)(yt),

and vi11 = (1 — Bo)ve + Beye + —1=aa—U;, h () (yy).

L; Bypimglic] "

Denote wy = (1 — f)vy + Biye. Then

_ (—ap)ze + at(1=B:)  wi—Peye _ (I—o)zitonws Py
Yo = T=ap 1—aeft 1-p¢ 1—aft 1—aeft”

Thus, in method (2.8) we have the following representation:
ye = (1 —ap)z + g (2.9)

Method (2.8) generates random output, which depends on particular implementation
of the collection of i.i.d.-variables Z; = {iop,...,4:} (define Z_; = 0). In what follows,
notation E7, () denotes the expectation of corresponding random variables.



Theorem 1 Let sequences {xt}1>0 and {vi}i>0 be generated by method (2.8). Then, for
any t > 0 we have

2AB7,  (f(zt) = f(2:)) + BeBr_, (loe — z:f ) < llwo — llf_ gy, (2.10)
h
where P s g
t = 401 _q [( +’7) ( ’7)] = 45§t )
(2.11)
2
By > [+ +0-y1",
/2
and vy = 251;;"2
Proof:

Denote r? = ||Jv; — :c*H[?l_a]. Then

2
Wl g0 | o)

_ 2 - l—ay, (&) _ (1)}2 l1-a
o =gy = 32 Lo =l + L e

it
= e — 3 — 5225 (s, Fn), w0l — 2l) (195, f) 1)
t *||1—o Bir1mplic] i \Yt), Wy * W%[it] i \Yt)li, ) -

1—ap2
Li, " Bia

Since |[wy — 24|12, < (1 — Be)r? + Bellye — z4|3_,,, We can continue as folows:

(2.6) . .
B}y < Bur? + BBy — v, — 224 (Vi f (ye), wi™ — 2

mali]

2
2at+1L

oz (F ) = Pl + 7 Uh (1)

2.7 a i i
%D By + BiBiyallys — wllT_ — i[;ﬁ-j (Vi f (), wi™ — 2l
a2 i
25 SE(f () — v+ £-Ush) ().
Note that E;, f(xi41) = > mali] f(ye + L%Uih(")(yt)). Therefore, taking expectation of the
i=1

above inequality in random variable ;, we obtain

Ei,(Biy1riy) < B+ arp10i—allye — lli_g + 20050 (V f (1), 25 — wy)
(2.12)

+2;€111 S5(f(y) — Ei(f(2241)))-

2.9 1

Since wy 29 Y + —

ot

(y¢ — x¢), we obtain

a1 (VF(Ye)s 2e —we) = arri(VF(ye)s w — g + 152 (20— m0))

(2.2)
< a1 (f (@) = f(u) = Sarpio1-allye — 2o + arn 5524 (f (@) — f(ur))

2.8
22 a1 f(@4) = A f (ye) + Acf (21) — Fai01-allye — 2|3,
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Substituting this inequality in (2.12), we obtain
Ei,(Brsiriyr) < Berf +2A4u(f(2e) — f(24)) = 24001 (i (f(2e41) — fla)-
It remains to take the expectation in Z;_; and sum up all previous inequalities. We obtain
2A,Ez, ,(f(we) — F@) + BB, (7)< 18 = lleo— a3y

Let us estimate now the growth of coefficients A; and B;. Note that By = 14+ 01_44;.
Therefore, equation for finding parameter a;+1 in method (2.8) looks as follows:

(App1 — At)ngz = A1 (1 + o1-0Aty1).

Denote Cy = aigyAtl/Q, t > 0. Then

o1 CEL(1+Ch ) = 012,53(CEy — CF)? < 4012,53(Ciya — Co)*CEy ).

1/2

Thus, Cip1 — Cp > (14 CZ1)Y2 > Cyp + (1 + CF)Y/? with v = 02157;. Now, by induction
we can easily check that Cy > 3 [(14 )" — (1 —~)’] > 4t for t > 0. Indeed, in this case,

2
1+C2 > 1+31+0)2+11 -9 -1 -9»)t > 1 [A+)"+ (1 —9)]

Hence,
Cra1 2 3 [A+7) = Q=]+ 3[A+7)"+ 1 =)]

= A ).
Thus, 4; > —1— [(1 + )t —(1— ,y)t]Q

1 42
I . > —4S§t , and

B, = 140104 > 1+1[1+9) = (1= > LA+ + (1 -y

a

Note that method (2.8) and its efficiency bounds (2.10), (2.11) are continuous in the
convexity parameter o1_n. As 01_o — 0, we get a monotone decrease of values B; to one,

and values A; go to their lower bounds 45%.
a/2

Remark 1 The first coordinate descent version of method (2.8) with o = 0 (uniform
distribution) was suggested in [7]. In [2], this method was extended onto arbitrary values
of a € 0,1]. However, in [2] the authors used another random strategies (m; = L$'/Sq).
As a result, they get weaker complexity bounds. Indeed, in order to solve problem (2.1)

with accuracy e, they need O | ¥ ?/52“ Ind ) iterations (see Theorem 4 in [2]). Our method
O1—a
requires O Sf /22 In i) iterations. It is easy to see that we always have
T1—a

\% nSa > Sa/2>

and sometimes the gain can reach a factor of order \/n. We give the corresponding
examples in Section 3.



3 Examples of applications

3.1 Favorable structure of objective function

Let us compare now the complexity bounds of the Accelerated Coordinate Descent Method
(2.8) with complexity bounds of the standard Fast Gradient Methods (e.g. [6]). For the
sake of simplicity, we assume that in problem (2.1) we have dimE® = 1, i € {1 : n}.
Thus, dim F = N = n. Moreover, let us assume that the objective function in (2.1) is
twice continuously differentiable. Therefore,

Ll(f) = Sup <V2f($)€i,6i>, WS E’ (NS {1 : n}a (3.1)
zelR

where e; is the ith coordinate vector in E.
Let us define also the Lipschitz constant for the gradient of objective function in (2.1):

_ 2
L(f) Sup ﬁ%w f(x)h, h). (3.2)
Assuming that ||e;|| <1 for all i =1,...,n, we clearly have L;(f) < L(f), i € {1: n}.

For our comparison, let us choose o = 1. Then all distances in E = R" are measured
in the standard Euclidean norm, which does not depend on the Lipschitz constants for
the derivatives. For the sake of notation, denote || - || = || - || (). Denote R = |zg — z«|| and
let us assume that g = 0 (no strong convexity).

In this situation, fast gradient methods solve problem (2.1) up to accuracy € in

0 (IFGM - MR) iterations (e.g. [8]). At each iteration, they need to update

€1/2
n-dimensional vectors and to call oracle (a constant number of times). Denoting the
corresponding computational expenses by Traar, we get the following bound for total
computational cost:

Cram = Irgym-Tram = ~5-R-Trou-

Similarly, in view of Theorem 1, for solving problem (2.1) up to accuracy €, method (2.8)

def S . . . . .
needs O (I ACDM = 611//22 R) iterations. Thus, its total computational cost is
S1/2
Cacom = lacom -Tacom = S R-Tacpum-

Note that Sy /5 < nL1/2(f). Therefore, in order to ensure Cacpy < Craum, we need to

find problems, for which Tacpy < %TFG M-
Let the objective function f in problem (2.1) has the following structure:

flx) = F(Az,x), (3.3)

where F'(s,z) : R™t" — R is a convex differentiable function, and A is an m x n-matrix.
Our main structural assumption on function F' is that the complexity T of its first-order
oracle is linear:

Tr =O(m+n). (3.4)



This time is required for computing the function value F(s,x) and the gradient
VFE(s,x) = (VsF(s,x),VF(s,x)) € R™ x R".

Note that Vf(z) = V. F(Az,x) + ATV F(Ax,z). Let us estimate now the complexity of
one iteration of our methods, assuming that matrix A is dense and

m > O(n). (3.5)

For Fast Gradient Method, the most expensive computation at each iteration is the call
of oracle. In accordance of our assumptions, computation of the function value and the
gradient needs O(mn) arithmetic operations. All other costs (update of n-dimensional
vectors, computation of scalar products, etc.) need O(m + n) operations. Thus, we
conclude that

TFGM = O(mn) (36)

For ACD-method (2.8), at each iteration we need to know only the value of directional
derivative V;, f(y¢). If the vector Ay, is already computed, this needs O(m+n) operations.
Therefore, during the process (2.8) we need to update recursively these vectors. For this,
we need to update also the products Az, Avs, and Aw;. These operations need just
computation of convex combinations of some already computed vectors with the cost
O(n). Only two operations for computing Az;+1 and Avyi1 need addition of i;th column
of matrix A with some factors, and their cost is O(m). Thus, we conclude that in our

case
(3.5

)
Tacom = O(m+n) < LTpgu. (3.7)

Hence, for all optimization problem (2.1) with above structure we have Cacpy < Crenr-

In the next two parts of this section we give examples of objective functions, for which
ACD-method (2.8) can outperform the standard schemes by a dimensionally dependent
factor. For these examples, we can guarantee that L;(f) << L(f), i € {1:n}.

3.2 Unconstrained minimization of quadratic function

Let A € R™" be a symmetric positive-definite matrix, and F(s,z) = 3(s,z) — (b, z).

Then, all structural assumptions of Section 3.1 are satisfied, and we conclude that for

problem
: _ 1
we have Cacpym < Craum.
Let us assume now that matrix A has positive elements, which have same order of
magnitude:

0 <k < ABD < gy dje{l:n}, (3.9)
and k2 < O(k1). Then,
51/2 S n/{;/2. (310)
On the other hand,
L(f) - Amax(14) Z /fl)\max(lnlg) = NKi, (311)



where 1,, € R" is the vector of all ones. This implies that

nK 1/2
Si2 < ,Tf'L/(f)'

In other words, assumption (3.9) implies Cycpyr < O (ﬁ) Cram.

3.3 Smoothing Technique

Smoothing technique [6] can be applied to objective functions with sufficiently simple dual

representation:
= A _

f(@) r;leag{( z,u) — d(u)}, (3.12)
where @@ C R™ is a closed convex bounded set, and function ¢ is convex on ). Let us
measure distances in R” by some norm || - || x. We assume that

leillx < 1, i=1,...,n, (3.13)

where e; is ith coordinate vector in R"™.

Function f defined by (3.12) is typically nonsmooth. However, optimization problem
in (3.12) must be simple enough since we assume it solvable in a closed form (otherwise,
the value f(x) is not computable). In this situation, it is often possible to approximate f
by a convex function with Lipschitz continuous gradient.

Indeed, let prox-function d(u) be differentiable and strongly convex on @ in some norm
|| - ||o with convexity parameter one:

(Vd(ul) — Vd(ug),ul — ’U,2> > Hu1 — UQH2U, U, Ug € U. (3.14)
Assume that d(u) > 0 for all u € Q and d(up) = 0 at some prox-center ug € Q.
Denote
Julw) = max{{Az, u) — ¢(u) — pd(u)}, (3.15)

where p1 > 0 is the smoothness parameter. Then f, approximates f with accuracy O(u),
and its gradient is Lipschitz continuous with constant L(f,) = iHAHZ, where

Al = max{{Az,u) : [lz]x <1, [juflv <1}.
(3.13)
Note that ||A]| > max{(Ae;,u): |lullu} = |Aes||;; for all i =1,...,n. Therefore,
u

; [Aeilly; < nfAf. (3.16)

Recall that the gradient of function f, is defined as
Vi) = Alwu,(z), (3.17)

where u,(z) is the unique solution of the optimization problem in definition (3.15).

10



Let us justify now the bounds for L;(f,), ¢ € {1 : n}. Consider two points z; and
x9 = x1 + h, where h is an arbitrary direction in R™. Denote u; = u,(z;), i = 1,2. From
the optimality conditions for optimization problem in (3.15), we have

(Azy — Vo(uy) — uVd(uy),ugy —up) <0,
(Axg — Vp(u2) — pVd(ug),ur —ug) <0.

Adding these two inequalities, we get

(3.14)
pllur —u2llfy < p(Vd(ur) — Vd(ua), u1 — uz)

< (Azy — Azy — (Vo(ur) — Vo(uz)), ur — ug)

S <Ah, ug — ZL1>.
Taking now h = 7e;, where e; is the i¢th coordinate vector in R", we obtain:

T (Vifu(@s) = Vifu(@)) P27 7(es, AT(ug — w1)) > pllus — usl?

> W(Aei,ul—uﬁ = W(Vz‘fu(fvl)—vifu(wz))Q-

Thus, we can take L;(f,) = %(HAeiH”l})Q, i € {1:n}. Consequently,
n (3.16)
2L3/2(fu) <" nL'2(f,). (3.18)

If the set @ and function ¢ in (3.15) are simple, then f, satisfies all conditions of
Section 3.1 (in particular, with known product Az, vector u,(z) is computable in O(m)
operations). Therefore, for its unconstrained minimization, efficiency estimates of ACD-
method (2.8) are always not worse than the bounds of any Fast Gradient Method.

Let us present an example, where ACD-method (2.8) is much better than FGM (since
Li(fu) << L(fu), i € {1 : n}). Assume that all elements of matrix A are positive and
have the same order of magnitude:

0 < r < AW < gy de{l:m}, je{l:n}, (3.19)

1/2
and ko < O(k1). Then, clearly L;(f,) < %n% Therefore, Sy /5 < nkg (%)

On the other hand,
L(f,u) = %/\max(ATA) Z iﬁ%m)\nlax(lnl;l;) = i/ﬁ%mn
Thus, comparing the bounds

S1/2R 3/2 R
Cacom = O(m- E1//2> SO(nm/ SR )

and

v

1/2
Cray = O (mn . LJ#) O <n3/2m3/2 . “1/27}21/2) 7

we can see that the bound for ACD-method (2.8) is at least in O (n1/2) times better.

11



4 Preliminary computational experiments

In our computational experiments, we solved the following problem with randomly gen-
erated data:

N )
min {fﬂ(m) = ;gb# ({ai, z) — C(Z))} , (4.1)

z€RM
where ,
I it |7 < p,
o) = § e ISk
7| = 5p, if 7> p.
Coefficients of dense vectors a;, ¢ = 1,..., N, are uniformly distributed in the interval
[1,2]. Coefficients of vector ¢ = (¢, ..., ¢™)T € RN are chosen as ¢ = (a;,7), where

the entries of vector y € RM are uniformly distributed in the interval [—1, 1].

Thus, the optimal value of function f,, is zero. Therefore, for all methods we use the
termination criterion f,(z) < e with e = 1072. We choose also u = e.

Among numerous variants of Fast Gradient Methods, we choose the method with
the maximal adaptivity to the unknown Lipschitz constant for the gradient of objective
function. Its scheme is as follows.

FGM: Choose zg € E and Ly > 0. Set vg = zg.

For ¢ > 0 iterate:

1) Find the smallest i; > 0 such that for
Aty = 2’itJ}1Lz <1 +Vv1+ 2it+2LtAt) v Tty = ati:isAt’

Ytie = (1- Ttie )Tt + Tti, Oty and Te1, = Ytd, — ﬁvf(yt,it>

(4.2)

we have f(yei,) = f(e+1) 2 s |V () |1
2) Set 441 = Tiq14p Vi1 = Ut — i, VI (Yri)s

Apy1 = Ay +ag;,, and Lyq =207 1L,.

On the contrary, for Accelerated Coordinate Descent Method (2.8) with parameters
a =1 and gy = 0, we choose the fixed worst-case estimates for the coordinate Lipschitz

constants
Li(fy) = llA%e|? i=1,...,M, (4.3)

where A = (ay,...,ay) and the norm is standard Euclidean. Since we take 8 = a/2 = %,
we get the following distribution of probabilities:

7T1/2[i] = M Zzl,,M

S AT ey (4.4)
k=1
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M 2
At the same time, S? 1 (Z HATeiH> .

1/2 —
/ L\

In all our experiments we use the staring point 2o = 0 € R™. In the method below,
notation Az (or, Ay, Av) is used for the value of the linear operator in (4.1), computed
at point z € RM:

Ar = ATy —ce RV,

The scheme of ACD-method for problem (4.1) looks as follows.

ACDM for (4.1): Define vy = 29 = 0 € RM | Ayy = Azg = —¢, and Ay = 0.

1)

For t > 0, iterate:

Find parameter a;4+1 > 0 from equation at2 +1S,%’ = A1 + apt1.
a

Set Apy1 = Ay + agy1, and 7 = ﬁ

Define yy = (1 — 7¢)zy + v Update Ay, = (1 — 1) Az + 7 Avy.

Choose i; in accordance to distribution (4.4) and compute V;, f(y¢).

Update w11 = yr — L%Vz‘tf(yt)ez‘u Axy = Ay — ivitf(yt)ATeit7

Vi1 = v — a1 Vi f (Y €i,, and Avgyy = Avy — 2V fy) ATe,.

7F1/2[it]

(4.5)

Note that the computational cost of all operations in the above method, including the
computation of directional derivative V;f(y;) = (ATe;, Vf(y)), is linear in the dimensions
of problem (4.1).

In view of its adaptivity, in our experiments, FGM is a priori in a much better position

13



than ACDM. Nevertheless, the computational results are as follows.

FGM ACDM

N| M IT NF | TIME (sec) || IT/M | TIME (sec)
100 | 50 4727 | 18916 0.547 || 2024 0.578
50 | 100 4889 | 19566 0.578 2305 0.672
200 | 100 | 11244 | 44986 4.750 3700 4.000
100 | 200 || 12859 | 51450 5.250 3750 4.203
400 | 200 || 25473 | 101902 40.234 5495 23.125
200 | 400 | 26184 | 104750 40.719 6345 30.157
800 | 400 | 55511 | 222056 358.234 || 8789 302.203
400 | 800 || 61994 | 247992 397.656 || 11461 245.657
1600 | 800 || 122542 | 490184 3185.953 || 13899 1652.733
800 | 1600 || 126748 | 507008 |  3213.156 || 19139 | 2360.719

Table 1. Performance of FGM and ACDM on problem (4.1).

In this table, first two columns display the dimensions of problem (4.1). In all our
tests, the matrix A is dense. Therefore, for the largest problem we have more than one
million nonzero coefficients. Columns IT and NF' show the number of iterations and
number of function evaluation of FGM. Column I7T/M shows the number of blocks of M
iterations in method ACDM. Finally, the column TIME displays the total computational
time in seconds.

For us, the main characteristics of complexity of the problem for numerical scheme
is the total computational time. As we can see, ACDM always outperforms FGM. Its
domination is less impressive with respect to the theoretical prediction. However, this
can be explained by the ability of method (4.2) to use much smaller estimate of the
constant L(f,) than the worst-case theoretical value.

To conclude, we can see that potentially, ACDM is a promising computational scheme,
which has good chances to outperform FGM on many important real-life problems. At
this moment, as compared with FGM, ACDM has four main drawbacks:

e absence of version with separable constraints;

e impossibility to adjust the worst-case estimates for L;(f) during the minimization
process;

e absence of a reliable stopping criterion;
e impossibility to generate good primal-dual solutions.

In our opinion, any advancement in these directions will be very interesting.
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