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Abstract

In this paper, we study local convergence of high-order Tensor Methods for solving
convex optimization problems with composite objective. We justify local superlinear
convergence under the assumption of uniform convexity of the smooth component,
having Lipschitz-continuous high-order derivative. The convergence both in function
value and in the norm of minimal subgradient is established. Global complexity bounds
for the Composite Tensor Method in convex and uniformly convex cases are also
discussed. Lastly, we show how local convergence of the methods can be globalized
using the inexact proximal iterations.
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1 Introduction

Motivation In Nonlinear Optimization, it seems to be a natural idea to increase the
performance of numerical methods by employing high-order oracles. However, the
main obstacle to this approach consists in a prohibiting complexity of the correspond-
ing Taylor approximations formed by the high-order multidimensional polynomials,
which are difficult to store, handle, and minimize. If we go just one step above the
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commonly used quadratic approximation, we get a multidimensional polynomial of
degree three which is never convex. Consequently, its usefulness for optimization
methods is questionable.

However, recently in [18] it was shown that the Taylor polynomials of convex
functions have a very interesting structure. It appears that their augmentation by a
power of Euclidean norm with a reasonably big coefficients gives us a global upper
convex model of the objective function, which keeps all advantages of the local high-
order approximation.

One of the classical and well-known results in Nonlinear Optimization is related
to the local quadratic convergence of Newton’s method [13,19]. Later on, it was gen-
eralized to the case of composite optimization problems [14], where the objective is
represented as a sum of two convex components: smooth, and possibly nonsmooth
but simple. Local superlinear convergence of the Incremental Newton method for
finite-sum minimization problems was established in [24].

The study of high-order numerical methods for solving nonlinear equations is dated
back to the work of Chebyshev in 1838, where the scalar methods of order three and
four were proposed [2]. The methods of arbitrary order for solving nonlinear equations
were studied in [6].

A big step in the second-order optimization theory was made since [22], where
Cubic regularization of the Newton method with its global complexity estimates was
proposed. Additionally, the local superlinear convergence was justified. See also [1]
for the local analysis of the Adaptive cubic regularization methods.

Our paper is aimed to study local convergence of high-order methods, generaliz-
ing corresponding results from [22] in several ways. We establish local superlinear
convergence of Tensor Method [18] of degree p > 2, in the case when the objective
is composite, and its smooth part is uniformly convex of arbitrary degree ¢ from the
interval 2 < g < p — 1. For strongly convex functions (¢ = 2), this gives the local
convergence of degree p.

Contents We formulate our problem of interest and define a step of the Regularized
Composite Tensor Method in Sect. 2. Then, we declare some of its properties, which
are required for our analysis.

In Sect. 3, we prove local superlinear convergence of the Tensor Method in function
value, and in the norm of minimal subgradient, under the assumption of uniform
convexity of the objective.

In Sect. 4, we discuss global behavior of the method and justify sublinear and linear
global rates of convergence for convex and uniformly convex cases, respectively.

One application of our developments is provided in Sect. 5. We show how local
convergence can be applied for computing an inexact step in proximal methods. A
global sublinear rate of convergence for the resulting scheme is also given.

Notations and generalities In what follows, we denote by E a finite-dimensional
real vector space, and by [E* its dual spaced composed by linear functions on [E. For
such a function s € E*, we denote by (s, x) its value at x € [E. Using a self-adjoint
positive-definite operator B : E — E* (notation B = B* > 0), we can endow these
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spaces with mutually conjugate Euclidean norms:
Ixll = (Bx,x)'%, x€E, gl = (s.B7'9)"% geE"

For a smooth function f : dom f — R with convex and open domain dom f C E,
denote by V f(x) its gradient, and by V2 f(x) its Hessian evaluated at point x €
dom f C [E. Note that

Vi) eE*, V?’f(x)h € E*, x edomf, h €E.
For non-differentiable convex function f(-), we denote by d f (x) C E* its subdiffer-

ential at the point x € dom f.
In what follows, we often work with directional derivatives. For p > 1, denote by

DP f()[h1, ..., hpl

the directional derivative of function f at x along directions h; € E,i = 1,..., p. If
all directions A, ..., h), are the same, we apply a simpler notation

D f(x)[h]?, h eE.

Note that D? f(x)[-]is asymmetric p-linear form.Its normis defined in the standard
way:

D f(x)|| = , X E{Dpf(x)[hl, byl il <L i=1, ..., p}

= max {|D7 feotnr?| 1l <1} (1.1

(for the last equation see, for example, Appendix 1 in [21]). Similarly, we define
1D? £ @) = D? (| = max | |D? f)h)” = D? FOIY| = Al < 1} (1.2)
In particular, for any x € dom f and i1, hy € E, we have
Df )] = (Vf(x).h1), D*f0lhi ha] = (V2 f(x0)hi, ha).

Thus, for the Hessian, our definition corresponds to a spectral norm of the self-adjoint
linear operator (maximal module of all eigenvalues computed with respect to B > 0).

Finally, the Taylor approximation of function f(-) at x € dom f is defined as
follows:

fx+h)=2,(f,x;x+h)+o(|h]|”), x+hedom f,

p

e 1

Q,(foxy) E F+ D ly = a1,y €.
k=1
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318 N. Doikov, Y. Nesterov

Consequently, for all y € E we have

p
V2p(foxiy) =) G Dby a1 (1.3)
k=1 :
P
VE2p(foxiy) = 0 gy D@Ly = (1.4)
k=2 '

2 Main inequalities

In this paper, we consider the following composite convex minimization problem

min_ {F(x) = f(x) +h(x)], @.1)

xedom

where 7 : E — R U {400} is a simple proper closed convex function and f €
CP-P(dom h) for a certain p > 2. In other words, we assume that the pth derivative
of function f is Lipschitz continuous:

IDP f(x) = DPf(WI < Lpllx —yll, x,y € domh. 2.2)

Assuming that L, < +o0, by the standard integration arguments we can bound
the residual between function value and its Taylor approximation:

L
1fO) = 2p(f.x: 9] = Gy —xIPF x,y € domh. (2.3)

Applying the same reasoning to functions (V f(-), k) and (V2 f (-)h, h) with direction
h € E being fixed, we get the following guarantees:

L
IVF) = VQ,(f, xi »ls < p—’;lly —x|I?, 2.4

L
IV2£(y) = V22, (f xs Il < = ~ly 25)

which are valid for all x, y € dom A.
Let us define now one step of the Regularized Composite Tensor Method (RCTM)
of degree p > 2:

def .
7= Ty & argmin {2,700+ Gply =7 0] @6)

It can be shown that for

H > pL, 2.7
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Local convergence of tensor methods 319

the auxiliary optimization problem in (2.6) is convex (see Theorem 1 in [18]). This
condition is crucial for implementability of our methods and we always assume it to
be satisfied.

Let us write down the first-order optimality condition for the auxiliary optimization
problem in (2.6):

(VQ,(f,x;T) + %IIT —x||P7'B(T —x),y = T) + h(y) = h(T), (2.8)
for all y € dom 4. In other words, for vector

def H -
(T = V.Qp(f,x;T)vLFIIT—pr B(T — x) 2.9)
2.8
we have h'(T) ( e) oh(T). This fact explains our notation

ef

FI(T) ¥ V) +1(T) e dF ). (2.10)

Let us present some properties of the point 7 = Ty (x). First of all, we need some
bounds for the norm of vector F/(T). Note that

|+ ;nT —alP BT | Z v - Ve,

()L

ST =P, .11)
Consequently,
+H
IF(T)ll« < ‘+ IT —x|I?. (2.12)
Secondly, we use the following lemma.
Lemmal Let 8 > 1and H = BL ). Then
: o
(T x = 1) = (G ) IF @O - E70 — 2 213)
! -1
In particular, if B = p, then
| 1 ptl
(FI(T),x = 1) = (&) IF DL (2.14)

Proof Denoter = |T —x||,h =
as follows:

p, ,andl = %. Then inequality (2.11) can be written

|F'(T) + hrP ' B(T — x)|2 < 1>/%P.
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320 N. Doikov, Y. Nesterov

This means that

201212
(F/(T),x = T) = -5~ | F/(D) |2 + S (2.15)
Denote
1 h2 _l2 1
a=—|FDI% b= [ S I
2h 2h p—1

Then inequality (2.15) can be rewritten as follows:

JC

a a a 1
(F(T),x—T) > % +b7% > min {— —i—bt“} — (+a) (—) pTHa .
T t>0 Ut o
Taking into account that 1 + o = % and 1-%1 = pz—:l, and using the actual meaning

of a, b, and o, we get

ptl p+1 —1
2 DI (p-DT @2-)T
(F/(T),x —T) > : — - e -
p—1 b+l pl =1
e (p+DhT @n'T
—1
R s P
= IF/(DI" - —
p+D7 (p-1'
p—1
et (p2 12)]27
= IF' (D" - = P

p=1 1
(PP—=D 7 (p+ 17
It remains to note that
— —1 _
W-m (-1 N B-1)T [\
= . Y = — . J— .
p I (rhH 5

3 Local convergence

The main goal of this paper consists in analyzing the local behavior of the Regularized
Composite Tensor Method (RCTM):

xo € domh, xp41 =Tg(x), k>0, 3.1

as applied to the problem (2.1). In order to prove local superlinear convergence of this
scheme, we need one more assumption.
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Local convergence of tensor methods 321

Assumption 1 The objective in problem (2.1) is uniformly convex of degree g > 2.
Thus, for all x, y € dom /& and for all G, € dF (x), Gy € 0F(y), it holds:

(Gx — Gy, x —y) = oyllx — yll4, (3.2)

for certain o, > 0.

It is well known that this assumption guarantees the uniform convexity of the
objective function (see, for example, Lemma 4.2.1 in [19]):

F(y)zF(X)+(Gx,y—X>+‘;—”’||y—xllq, y € domh, (3-3)

where G is an arbitrary subgradient from 9 F (x). Therefore,

lof
F*= min F(y) > mln{F(x)+<Gx, —x)+—q||y—x||"}
yedom h ye q

11\ e
=F(>—"T(—> 1GL 1. (3.4)

9q
This simple inequality gives us the following local convergence rate for RCTM.

Theorem 1 For any k > 0 we have

p=q+1 p

F CFF < (g — g T (L) (L) T ey — pr)ET. (35)
(Xk41) (@=Dag = ()" (o [Fx) — F¥] :
Proof Indeed, for any k > 0 we have
F(xx) — F* = F(xp) — F(xkq1)
@3 oy q
> (F'(Xk41), Xk — Xgp1) + ;IIXk — X1l
q
2.13) o, (2.12) o p! ?
> 1 — /A B I F
> llxx — xk+1119 = p (L T HII (xk+1)||*)
g—1
L E
G4 oy p! >p q qq_
— F(x — F*
7 (L,,+H (F (xk41) )
And this is exactly inequality (3.5). O

Corollary 1 If p > g — 1, then method (3.1) has local superlinear rate of convergence
for problem (2.1).

Proof Indeed, in this case q%l > 1. O

@ Springer



322 N. Doikov, Y. Nesterov

For example, if ¢ = 2 (strongly convex function) and p = 2 (Cubic Regularization
of the Newton Method), then the rate of convergence is quadratic. If g = 2,and p = 3,
then the local rate of convergence is cubic, etc.

Let us study now the local convergence of the method (3.1) in terms of the norm of
gradient. For any x € dom & denote

def .
n(x) S min |VF(x)+ gl (3.6)
g€dh(x)
If 0h(x) = @, we set n(x) = +o0.
Theorem 2 For any k > 0 we have

p
L H g—1
M) = IF Gl < S [ Ly |7 (3.7)

Proof Indeed, in view of inequality (3.2), we have

(V) + 8k Xk — Xk1) = (F (kg1), Xk — Xk1) + 0g llxk — xp1 11
2.13)
> ogllxk — xeg1ll?,

where gy is an arbitrary vector from 9/ (xy). Therefore, we conclude that
n(xi) > ogllxe — Xk+1 (Ko

It remains to use inequality (2.12). O

As we can see, the condition for superlinear convergence of the method (3.1) in
terms of the norm of the gradient is the same as in Corollary 1: we need to have
%1 > 1, thatis p > g — 1. Moreover, the local rate of convergence has the same
order as that for the residual of the function value.

According to Theorem 1, the region of superlinear convergence of RCTM in terms

of the function value is as follows:

1
p+l q\ p—a+1
Q:{xedomhF(x)—F*Sé(#(#)) } (3.8)

Alternatively, by Theorem 2, in terms of the norm of minimal subgradient (3.6), the
region of superlinear convergence looks as follows:

1
G = [x edomh: n(x) < <aqp : (Lppﬁ)q_l)”“ } (3.9)

Note that these sets can be very different. Indeed, set Q is a closed and convex neigh-
borhood of the point x*. At the same time, the structure of the set G can be very

@ Springer



Local convergence of tensor methods 323

complex since in general the function n(x) is discontinuous. Let us look at simple
example where h(x) = Indg(x), the indicator function of a closed convex set Q.

Example 1 Consider the following optimization problem:
min {70 ¢ Ixl? € @02+ @2 <1}, (3.10)
xeR2
with
o) _ 2(73 _
FO0) = Tl = FI2 4 = e = FIP,

for some fixed 02, 03 > 0 and ¥ = (0, —2) € R?. We have
Vi) =rx) - W, x@ +2),
where r : R?2 — Ris
r(x) = oz + 203]lx — x|

Note that f is uniformly convex of degree ¢ = 2 with constant o3, and for ¢ = 3 with
constant 03 (see Lemma 4.2.3 in [19]). Moreover, we have for any v € [0, 1]:

(VX)) =Vf(),x—y) =o2lx _y||2+03||x _)’”3
: a2 l—v} 24v
> min{ — + o3t lx —
= tzl(f)l{ v 03 lx =yl

1—v

> 0,2 |2+v'

o3 - llx — y|

Hence, this function is uniformly convex of any degree g € [2, 3]. At the same time,
the Hessian of f is Lipschitz continuous with constant L, = 403 (see Lemma 4.2.4
in [19]).

Clearly, in this problem x* = (0, —1), and it can be written in the composite form
(2.1) with

+oo, if x| > 1,
0, otherwise.

h(x) = {

Note that for x € domh = {x : |x]| < 1}, we have

0, if [xfl <1,

oh(x) = {{yx, y =0} if x| = 1.

Therefore, if ||x|| < 1, then n(x) = ||V f(x)|| = oo. If ||x|| = 1, then
3.6 .
() glig{[(r(x) + )/)x(])]2 + [ )+ y)xP + 2r(x)]2}
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324 N. Doikov, Y. Nesterov

Elig{(r(x) + )2 +4r)rx) +y)x? + 4r2(x)}

_ 472()(?)(1 _ (x(2))2)’ it x® < _%,
T PP +4x @), otherwise.

Thus, in any neighbourhood of x*, n(x) vanishes only along the boundary of the
feasible set. O

So, the question arises how the Tensor Method (3.1) could come to the region G.
The answer follows from the inequalities derived in Sect. 2. Indeed,

12 L, + H
IF DIl < ”p,

Xk — X1l

and

F(xk) — F(xk1) = (F'(Xk1)s Xk — Xkt1)

1

2.14) P! : Pl

> (—) NF gD 1"
(p+DL,

Thus, at some moment the norm || F'(xg) ||« will be small enough to enter G.

4 Global complexity bounds

Let us briefly discuss the global complexity bounds of the method (3.1), namely the
number of iterations required for coming from an arbitrary initial point xo € dom % to
the region Q. First, note that for every step 7 = Ty (x) of the method with parameter
H > pL,, we have

F) 2 @, (f, 0 T) + —— T = 7+ + h(T)
"x; N _x
- (p+1)!

(2.6) { . H 41
=" min{2,(f,x;y)+ ——y—x||""" +h }
min p(f>x5y) (p+1)!||y I »
@3 H+L, |
< mm{F + ——P Iy = x|P* }
min ) (p+1)!||y I
Therefore,
F(T(x) = F* < bl — x*P*1, x € domh, @.1)

. def . . . . .
with x* = arg m111E1 F (y), which exists by our assumption. Denote by D the maximal
ye

radius of the initial level set of the objective, which we assume to be finite:

p & sup 1 llx —x*| : F(x)fF(xo)} < 4o0.

xedom h
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Local convergence of tensor methods 325

Then, by monotonicity of the method (3.1) and by convexity we conclude

1

1
5<F(Xk+1)—F*> < B<F/(xk+1),xk+l —x*) < IF () [l 4.2)

In the general convex case, we can prove the global sublinear rate of convergence
of the Tensor Method of the order O (1/k”) [18]. For completeness of presentation,
let us prove an extension of this result onto the composite case.

Theorem 3 For the method (3.1) with H = pL , we have

Lpr-H
Ck=D7P >

Fx) — F* < 02T k> 2. (4.3)

Proof Indeed, in view of (2.14) and (4.2), we have for every k > 0

F(xp) — F(xgg1) > (F'(Xk1)s Xk — Xkt1)

(2.14) p! )p , ptl
> | ——) -IF & g
= <(p+ nL, E ek 1) [

+1

1
4.2) p‘ P «\
- <(p+1>LpDP“> (Forn = F7) 7

1
Denoting &y = F(x;) — F* and C = (W) ", we obtain the following
recurrence. " r
prl
8 — 8ks1 = €80\, k=0, “4)
@.1)
or for ury = CP8; < 1, as follows:
ptl
Mk — M1 = Mk-f-l’ k> 0.

Then, Lemma 1.1 from [8] provides us with the following guarantee:

p(1+ui/”>)p < ( 2p ),

< e k> 2.
P = ( k—1 k—1 =
Therefore,
2 P H@2p)? L,DPt!
cr Ck—1) p! (k—1)r

O
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326 N. Doikov, Y. Nesterov

For a given degree ¢ > 2 of uniform convexity with o, > 0, and for RCTM of
order p > g — 1, let us denote by w, 4 the following condition number:

def p+1 (q— 1)(171 LPDI”*qul

w =
P-4
p! q 0yq

Corollary 2 In order to achieve the region Q it is enough to perform

q4 % =t
iterations of the method.
Proof Plugging (3.8) into (4.3). O

We can improve this estimate, knowing that the objective is globally uniformly
convex (3.2). Then the linear rate of convergence arises at the first state, till the entering
in the region Q.

Theorem4 Let o, > 0 with q < p + 1. Then for the method (3.1) with H = pL,

we have

F(xy) — F* < exp (-LW) (F(xo) — F*), k=1 (4.6)
I+wpg

Therefore, for a given ¢ > 0 to achieve F(xg) — F* < ¢, it is enough to set

K = [(1+w;{5) -10gMW 1. @7

&

Proof Indeed, for every k > 0

F(x) — Fxkr1) = (F'(Xk1)s Xk — Xkt1)
1

(2.14) p! )p , pl
> _— N F(x P
> ((p+ DL, | F* (xXk+1) |l

1

p! Q l pﬂfrl / ’
_ < )L_) NF GraD e 7 - IF Gag D
p

(p+1

1

1 g1
p! % ’ )" ( ’
4.2).64 > . . AF _ F)
_<p+1 LpD””“1> <q—1> (ki)

— (Ly’ : (F(xk+1) _ F*)

Wp,q

Denoting &; = F(x;) — F*, we obtain

1/p

1
5k+1§L’(I]/'5k s exp|——77; S, k> 1.
1+a)p’f,7 1+a)p,,‘;7
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Local convergence of tensor methods 327

We see that, for RCTM with p > 2 minimizing the uniformly convex objective of
degreeq < p+1,the condition number w,l,/ 5 is the main factor in the global complexity
estimates (4.5) and (4.7). Since in general this number may be arbitrarily big, complex-

ity estimate 0~(a)},{ #) in (4.7) is much better than the estimate O(wé’,’ ; D/p(p=q-+1)),

in (4.5) because of relation fﬂrl > 1.

These global bounds can ﬁeqlmproved, by using the universal [3,10] and the accel-
erated [7,9,10,17,28] high-order schemes.

High-order tensor methods for minimizing the gradient norm were developed in
[4]. These methods achieve near-optimal global convergence rates, and can be used for
coming into the region G (3.9). Note, that for the composite minimization problems,
some modification of these methods is required, which ensures minimization of the
subgradient norm.

Finally, let us mention some recent results [12,20], where it was shown that a
proper implementation of the third-order schemes by second-order oracle may lead to
a significant acceleration of the methods. However, the relation of these techniques to
the local convergence needs further investigations.

5 Application to proximal methods

Letus discuss now a general approach, which uses the local convergence of the methods
for justifying the global performance of proximal iterations.

The proximal method [23] is one of the classical methods in theoretical optimiza-
tion. Every step of the method for solving problem (2.1) is a minimization of the
regularized objective:

st = argmin{a F) + 3l —xl). k =0, 5.1)
X

where {ax}i>1 is a sequence of positive coefficients, related to the iteration counter.

Of course, in general, we can hope only to solve subproblem (5.1) inexactly. The
questions of practical implementations and possible generalizations of the proximal
method, are still in the area of intensive research (see, for example [11,25-27]).

One simple observation on the subproblem (5.1) is that it is 1-strongly convex.
Therefore, if we would be able to pick an initial point from the region of superlinear
convergence (3.8) or (3.9), we could minimize it very quickly by RCTM of degree
p > 2uptoarbitrary accuracy. In this section, we are going to investigate this approach.
For the resulting scheme, we will prove the global rate of convergence of the order
o1 /K5,

Denote by @i the regularized objective from (5.1):

def 1 1
Dp1(x) = a1 F(x) + Sl —xl? = a1 f(x) + Sl — i + a1 h(x).

We fix a sequences of accuracies {;}>1 and relax the assumption on exact mini-
mization in (5.1). Now, at every step we need to find a point x4 and corresponding
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328 N. Doikov, Y. Nesterov

subgradient vector g1 € 0Pk (xgx+1) with bounded norm:
lgr+1lls < Ska1. (5.2)
Denote

def 1
Fl(xpq1) = s (8ert = Bl —x) € OF (ver).
+

The following global convergence result holds for the general proximal method
with inexact minimization criterion (5.2).

Theorem 5 Assume that there exist a minimum x* € dom h of the problem (2.1). Then,
for any k > 1, we have

k k
Y ai(F(xi) — F*) + 5 Y a?||F'()ll2 + e — x*[12 < Ri(8), (5.3)
i=1

i=1

where

2
k
def 1
Ri(®) = 5<||xo—x*||+26i) :
i=l

Proof First, let us prove that for all k > 0 and for every x € dom &, we have

k
Hixo —x12+ Y @i F(x) = lx — x| + Cr(x), (5.4)
i=1
where
def k a-2 8.2
Ce) = ) aF () + S IF Glls + (i x —xio) — - |-
i=1

This is obviously true for k = 0. Let it hold for some k > 0. Consider the step number
k + 1 of the inexact proximal method.
By condition (5.2), we have

laks1 F' (ern) + BGrr — xi0ll < 8¢y

Equivalently,
/ “l%+1 / 2 1 2 51%+1
(a1 F" (X 1), Xk — Xpg1) = > | F* (DIl + Ellxk+1 —xi|l” = -

(5.5)
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Therefore, using the inductive assumption and strong convexity of @4 1(-), we con-
clude

k+1 k

1
—||xo —xlP 4 @) = Slxo —xI?+ ) @i F() +ae F )
i=l i=1

(5.4)
> Dpr1(x) + Cr(x)

v

1
P (1) + {1, X = Feg1) + 5 kst — x| + Cr(x)

1
ax41 F (xeq1) + §||xk+1 — xill? + (gk1, Xk — Xeg1)
1
(gt X =) + Sk — x[? 4+ Cr(x)
1
= a1 F 1) + (@it F' (1), X — Xpg1) — §||xk+l — x|I?

1
+ (k1. X — xx) + Ellxk+1 — x| + Ci(x)

2 2
(5.5) )
> g1 FOort) + =L F ()12 — kz“

+ (8k+1, X —x) + 5||xk+1 —x|* + Cr(x)

1
= Sl - x[? 4 Cry1(x).

Thus, inequality (5.4) is valid for all £ > 0.
Now, plugging x = x* into (5.4), we have

Za,<F<xl>—F>+ Za IF Gl +—||xk x*|?

i=1

=

Lo — 212+ 2 282+Z (8i.Xi—1 — x*)

N =

(

—

EIIXO—X I”*+ 5 21:824-21:8”)6, L= E (5.6)
L L

In order to finish the proof, it is enough to show that oy < Ry (8).
Indeed,
1 2 *
Crpl = 0+ 50y F Sl — X7l
(5.6) 1
< o+ 55;%+1 + Skt1v/ 20k

= (\/a_k—i- %8,(“)2.
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Therefore,
1 1
VaL S SR e < e S et —=

k
1
=5 (IIXO — x*|| + ;ai) = VRi(5).

O

Now, we are ready to use the result on the local superlinear convergence of RCTM
in the norm of subgradient (Theorem 2), in order to minimize @41(-) at every step
of inexact proximal method.

Note that

0P 41(x) = ag+10F (x) + B(x — xp),

and it is natural to start minimization process from the previous point x;, for which
0@y 41(xk) = ax+10F (xi). Let us also notice, that the Lipschitz constant of the pth
derivative (p > 2) of the smooth part of @1 is ax41Lp.

Using our previous notation, one step of RCTM can be written as follows:

T (Pr+1,2)

def .
= argmm{akH.Qp(f, 3 y) +
yeE

1
_ o pH h i 2]
(D) 1y = 2lI"" +arnh(y) + Sy — xll”y,

where H = ayy1pL,. Then, a sufficient condition for z = x; to be in the region of
superlinear convergence (3.9) is

1
p‘ p—1
a1 |1 F )l < (—) ,
"= \an(p+ DL,

or, equivalently

p=1 1
g+ < <;) ! (p_’) ' .
|7 i) |l (p+ DL,

To be sure that x, is strictly inside the region, we can pick:

p—1

1
— 1 N p! K 57
ag4+1 = (2\|F’(Xk>||*> ((p+1)L,,) (5.7

Note, that this rule requires fixing an initial subgradient F’(xo) € 9 F (xp), in order to
choose aj.
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Finally, we apply the following steps:
20 = Xk, Zi+1 = Te(Prt1,21), 1 =0. (5.8)

We can estimate the required number of these iterations as follows.

Lemma 2 Atevery iteration k > 0 of the inexact proximal method, in order to achieve
@4yt @) lls < k1, it is enough to perform

2Dy (8
f = [@ log, 1og2( 5k';<1>)—‘ (5.9)

steps of RCTM (5.8), where

k 1
def PUIF (x0) I+ »
D.(8) = m —x* 5.,(—>
k(8) aX{IIxo x|+ ;_l “\(p+DL,2r 1

Proof According to (3.7), one step of RCTM (5.8) provides us with the following
guarantee in terms of the subgradients of our objective @4 1(-):

+1)L
19}y @l < ELEELL @ (2 ), (5.10)

where we used in (3.7) the values ¢ = 2, 0, = 1, ax41L, for the Lipschitz constant
of the pth derivative of the smooth part of @1, and H = ax41pLp.

1 1
+1L,\ 7T (5.7) +DL v
Denote g = (%) P (%) ” Then, from (5.10) we have

BI®; 1 @Ol < (BIDhq @—Dx)”
<. < (BI®p, Goll)”
(Bag1 I F' (x)ll)?"
1 t

p
L ((p+ DL\ 7!
= (akarll <Tp) ||F/(xk)||*)

sn (1)
= (5) : (5.11)

Therefore, for

1
1 - 1 L (2pUIF Gl | P
t > log, log, (m> = Toap -log, log, <m (ﬁ) ) , (5.12)
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it holds ||¢]/(+1(Zt)||*
above. We have

23,, 2 ((p+ YL p) R & (53) 2p-) ((p+])L >
p.

< 8k+1. To finish the proof, let us estimate || F’(xg)||+« from

S11SY

k
D @ IF ol
i=1

2(1 2(1=p)
(”)Zumx, Dl 7 1F G2, (5.13)

i=1

Thus, for every 1 <i < k it holds

(5.13)
IF' )l < I1F GimDI% - D, (5.14)

n—2

with D = R 2(8) ((pH)L )" 2 ,and p = ppl Therefore,

(5.14) k _

IF' Gl = IF (o)l - DIoreit+ot!
/ ’ ,ok—l i%”k

= IF' ol (IF )2 - D)

) e (o 1)
- < IF'(xo)lls - max{——— 1
I’ (x0) ||« * I F’ (x0) |«

_ k

(p+DLy2! Y s)

=max{Tp(||xo—x*||+ 51’) o F (o) [l ¢ -
: i=1

= IIF’(XO)II*'<

Substitution of this bound into (5.12) gives (5.9). O

Let us prove now the rate of convergence for the outer iterations. This is a direct
consequence of Theorem 5 and the choice (5.7) of the coefficients {ay}i>1.

Lemma 3 Let for a given € > 0,
Fx) —F*>e, 1=<k=K. (5.15)

Then for every 1 <k < K, we have

Ly (Ivo—+"1+5 5-)”“
F(y) — F* < -0 - i=10 (p+1)2;'*2vk<s), (5.16)
k2 ’

p—1

’ . ok k . k
where 5, & ZZ L Vi) (IF(XO)II* (Ixo—x |+2,_18,>> .
a;

&
i=1%
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Proof Using the inequality between the arithmetic and geometric means, we obtain

k
5.3 1 2 (5.7) 1
Re@) =" 2>l IF @)l

LI
& - ((p+1>L> Zl

2 k 2 k
k p! p=1 a:
) (0
8\ (p+1DL, el
T dig
2 2 sk =
(o) (2" (0
= — —_— a;
8 \(p+ DLy s il
= LN . =
P - 1>
> L4 ' Za, L 517)
8 (p+ DL, Ak+1
Therefore,
- G3) Ry (8)
F (i) — - Zal(F(m—F)
Zai i=1
i=1

k
> ai
i=1
G.17) Rk(a) (p+ DLy (akt %81%1
T P! a
. k p+1 p—
Ly (llxo—x I+ i 8,~) (p + 1)2P2 <||F/(xo)||*)k
= P+l ’

k7 p! 1 F7 (xie) |1
where the first inequality holds by convexity. At the same time, we have

1Pl = 8

o Flw - F*
- [k — x*]| [k — x|
(5.15) e (5.3) I3
> > %
llxe — x*|l llxo — x*| + Y i_; &
p=1
LF o)l \ % :
Thus, (”F,(Xk)”*) < Vi(e) and we obtain (5.16) O
A
Remark 1 Note that (E) k= exp(

~In %) Therefore afterk = O (ln l) iterations
the factor Vj (¢) is bounded by an absolute constant

Since the local convergence of RCTM is very fast (5.9), we can choose the inner
iyi>

accuracies {§;};>1 small enough, to have the right hand side of (5.16) being of the
~ 1
order O(1/ k%). Let us present a precise statement
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Theorem 6 Let 5y = 15 for fixed absolute constants ¢ > 0 and s > 1. Let for a given
e > 0, we have

Flxx)—F*>e 1<k=<K.
Then, for every k such that In w <k <K, we get

_ L,RPT! (p41)2P—2 -1
* )4 P eXP(P )
F(xk) - F S kaJrl P! 3

(5.18)
where

def cS
R = |lxo—x*|| + —.
s—1

The total number of oracle calls Ny during the first k iterations is bounded as follows:

S

1 2Dk
Ny <k- <1 + log, log, )
log, p c

where

1 F’ 1
p e R’( PUIF (x0) I« )p .
(p+DL,2r1

Proof Indeed,

Xk:&—c(l-l-ik:l) =< C<1+/kd—x) = c(l— ! /kdx_(s_l)>
P T i=2is - | x$ - s—ll
k=6=D 1 cs
Zc(l_ s—1 +s—1> = s—1

Thus, we obtain (5.18) directly from the bound (5.16), and by the fact that

F' «R pt —1 F! R
Vit = (LLCOIRY (2o LR

k e
<exp(p—1),

when k > In Lol R
> OllLX,

Finally,
k
(5.9) 1 2D 1 2Di*
N < ’7 log, lo ——‘ < k+ log, lo
; log, p g2 108, 5 logng g2 108, -

@ Springer



Local convergence of tensor methods 335

Dk* 1 2Dk*
Zlogz log2 =k-|1+ oz, p log, log, — )

10g2 2

m}

Note that we were able to justify the global performance of the scheme, using only
the local convergence results for the inner method. It is interesting to compare our
approach with the recent results on the path-following second-order methods [5].

We can drop the logarithmic components in the complexity bounds by using the
hybrid proximal methods (see [15,16]), where at each iteration only one step of RCTM

is performed. The resulting rate of convergence there is O (1 /kPT+I ), without any extra
logarithmic factors. However, this rate is worse than the rate O (1/k?) provided by the
Theorem 3 for the primal iterations of RCTM (3.1).
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