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Abstract

The conditions of relative smoothness and relative strong convexity were recently intro-
duced for the analysis of Bregman gradient methods for convex optimization. We introduce a
generalized left-preconditioning method for gradient descent, and show that its convergence on
an essentially smooth convex objective function can be guaranteed via an application of relative
smoothness in the dual space. Our relative smoothness assumption is between the designed pre-
conditioner and the convex conjugate of the objective, and it generalizes the typical Lipschitz
gradient assumption. Under dual relative strong convexity, we obtain linear convergence with
a generalized condition number that is invariant under horizontal translations, distinguishing
it from Bregman gradient methods. Thus, in principle our method is capable of improving
the conditioning of gradient descent on problems with non-Lipschitz gradient or non-strongly
convex structure. We demonstrate our method on p-norm regression and exponential penalty
function minimization.

1 Introduction

1.1 Setting and method

We study the minimization of a proper, closed, and essentially smooth convex function f : R? —
R U {00},

min f(x). P

min f(2) ®)
For unconstrained f, i.e., dom f = {z € R? : f(x) < oo} = R, essential smoothness is simply
differentiability. For constrained f, essential smoothness is the assumption that f is differentiable
on int(dom f) # @ and that the norm of the gradient grows without bound, |Vf(z)|| — oo, as
x approaches the boundary of the domain. Thus, a global minimizer z.;, of f, if it exists, is in
int(dom f). The method that we introduce (Algorithm [1.1]) is a non-linear generalization of linear
left-preconditioning for gradient descent (see, e.g., [I5], sect. 9.4]), and our analysis relies on recent



Algorithm 1.1 Dual preconditioned gradient descent.

Given an essentially smooth convex f:R? — RU {co}, a Legendre convex k : R — RU {co} with
Vf(int(dom f)) C int(dom k) and 0 = argmin,~ k(z*), ¢ € int(dom f), and L* > 0. For all i > 0,

generalizations of the typical Lipschitz gradient assumption [7]. For the sake of exposition, we will
assume in the introduction that f is twice continuously differentiable on int(dom f), but this is not
a requirement of our method.

In the analysis of first-order methods, it is standard to assume that the derivatives of f at some
order are globally bounded by constants. For example, consider the gradient descent method, whose
iterates satisfy

w1 = argmin {(Vf(w;),2) + & o~ :]*} (1)

zedom f

where L > 0 and x € int(dom f). A classical analysis shows that the iterates of gradient descent
converge linearly in 4, i.e., f(2;) — f(@min) = O(X?) for A = 1 — /L, when f is assumed to be > 0
strongly convex and Vf is assumed to be L-Lipschitz continuous (typically called “smoothness”).
Taken together for twice continuously differentiable f, these conditions are equivalent to the con-
ditions that the eigenvalues of the Hessian matrix of second-order partial derivatives V2 f(x) are
everywhere lower bounded by p > 0 (strong convexity) and upper bounded by L > 0 (smoothness),

pl = V2f(x) < LI for all z € int(dom f). (2)

Analyses of first-order methods using only non-constant bounds on the derivatives of f have
recently been discovered [111 [7, 45, 42, [3T]. In particular, [7] studied the following generalized
gradient method that takes a designed essentially smooth, strictly convex reference function h :
R? — RU{oco} with int(dom f) C int(dom h). Given xg € int(dom f), this method’s iterates satisfy

ziy1 = argmin {(Vf(z;),x) + LDy (z, x;)} (3)

xcdom f

where L > 0, (-,-) is the Euclidean inner product, and Dy (z,y) = h(x) — h(y) — (Vh(y),z — y) for
x,y € int(domh). is due to [34] and falls in a family of so-called Bregman gradient methods.
A standard analysis of (see, e.g., [8]) makes the “absolute” assumptions that f is Lipschitz
continuous and that h is strongly convex. In contrast, consider the following “relative” conditions
between f and h, for y > 0and L > 0

uV2h(z) = V2f(z) = LV?h(z) for all x € int(dom f). (4)

For twice continuously differentiable f, Bauschke et al. [7] first showed that with £ =0 1is a
sufficient assumption to guarantee the sublinear convergence of f(x;) — f(Zmin) in . Lu et al.
[31] extended this analysis, and showed that with ¢ > 0 is sufficient for the linear convergence
of f(x;) — f(Tmin). Conditions (4) are “relative” in the sense that it is possible for (4) to hold for f
and h that are both non-smooth or non-strongly convex. For example, [7] study a Poisson inverse
objective whose derivatives of all orders are unbounded as z — 0. They design an appropriate h,



whose Hessian is also unbounded at 0, but which satisfies . Analyses of first-order methods using
non-constant bounds on the derivatives of f have been extended to non-convex f [12] 23] continuous
convex optimization [30], composite least-squares problems [24], symmetric non-negative matrix
factorization [23], and the Sinkhorn algorithm [33]. Notably, relative smoothness conditions have
also been used to justify fast implementations of third-order tensor methods [36].

The method that we introduce (Algorithm exploits an application of these relative conditions
in the dual space through an essentially smooth, strictly convex dual reference function k : R? —
RU{o0} with Vf(int(dom f)) C int(dom k) and 0 = arg min, k(z*). The method is a generalization
of left-preconditioned gradient descent, which we discuss in more detail in section In section
we consider the conditions under which we can provide convergence rates for our method. For
twice continuously differentiable f sufficient conditions that we study are the existence of p* > 0,
L* > 0 such that

W [V2E(VE(2)] ™t 2 V2f(2) < L*[V2k(Vf(z))] " for all 2 € int(dom f). (5)

When p* = 0, we show that k(V f(x;)) — k(0) converges sub-linearly with rate O(i~1) (and thus
X; = Tmin) along the iterates of Algorithm When f is strictly convex and p* > 0, we show that
f(z;) — f(Zmin) converges linearly with rate \* =1 — p*/L*. As we show in section [3| assumptions
are relative smoothness and strong convexity assumptions in the dual space, and they are
distinct from . In section we design dual reference functions for p-norm regression (see [17, 2]
and references therein) and exponential penalty functions (see, e.g., [21], 20]).

1.2 Preconditioning

In this paper, we introduce a generalization of linear left-preconditioning, which is a fundamental
technique used in algorithms for solving linear systems. In this subsection, we review linear pre-
conditioning, following closely Wathen’s short introduction [46], and give an interpretation of our
method and Bregman gradient methods as left- and right-preconditioning, respectively.

Consider the problem of minimizing a positive-definite quadratic, which is equivalent to finding
the solution x of a linear system of d equations with d unknowns: Az = b where b € R? and
A € R4 is symmetric and positive-definite. “Preconditioning” refers to the idea of modifying this
system in a way that preserves the solution, but improves the convergence of iterative methods.
For example, given a positive-definite P € R%*?  we may consider the following systems (known as
left- or right-preconditioning, respectively):

P Az =P or AP ly=bst. 2 =Py (6)

These have the same solution as the original, and if P~'A or AP~! approximates the identity, then
iterative methods will converge faster. Indeed, for iterates of the conjugate gradients method (CG)
[26], (x — 2;, A(x — x;)) converges linearly with a rate that varies monotonically with the condition
number k4 = N4, /A4 ie., the ratio of the largest to the small eigenvalue of A [25, Chap. 3.1].
Smaller condition number is better, so if k4 > 71A, then left-preconditioned CG will converge
faster. Preconditioned methods typical solve a system with P at every iteration. Thus, P should
satisfy two criteria: x¥ “'4 should be small and Pz = b should be easy to solve. It may seem difficult
to strike this balance, but it is possible in many cases. Wathen [46] gives an example due to Strang
for Toeplitz matrices that reduces the complexity of linear solves from O(d?) to O(dlogd). More
generally, preconditioners are considered essential in solvers for very large, sparse, linear systems
[10, 39].



Consider now the more general problem for an unconstrained f. One can show that the
following are stationary conditions of Algorithm or , respectively:

VE(Vf(z)) =0 or Vf(Vh*(y)) =0 s.t. x = Vh*(y), (7)

where Vh*(y) = argmax,cga (z,y) — h(z). Clearly, (6) specializes for appropriately chosen
quadratic f,k,h. Thus, our method and the Bregman gradient method may be seen as a
generalization of left- and right-preconditioning for gradient descent, respectively. Moreover, for
symmetric, positive-definite A, P € R?*?  the existence of L,y > 0 such that uP < A < LP
guarantees x! A< L/p and an error bound on preconditioned CG. This is generalized by the
primal and dual relative conditions. However, in contrast to the linear case, the choice of
left (dual) vs. right (primal) in the non-linear case is much more consequential and the two methods
are not equivalent in general (left- and right-preconditioning for CG are equivalent [39, Chap. 9.1]).
The class of f satisfying the dual conditions for a fixed k is closed under horizontal translations.
This is not true in general for f satisfying the primal conditions for a fixed h. Thus, in general,
w# p*, L # L* and the global information encoded in the dual reference function k is distinct
from the information encoded in the reference function h.

Non-linear preconditioning is far less studied, but has been considered in a number of works.
Non-linear preconditioning methods have recently been shown to stabilize Euler discretization
schemes of stochastic differential equations [27, 40]. In fact, the non-linear preconditioning of
[27] is the same as the one we consider for exponential penalty functions. Finally, recent work
[18, 22] developed non-linear preconditioning schemes for Newton’s method applied to problems
arising from the discretization of partial differential equations.

2 Convex analysis background

2.1 Essential smoothness and convex conjugates

In this section we review some basic facts of convex analysis that will be used throughout. Let
h:R? — RU{co} be a proper closed convex function with domain domh = {z : R? : h(z) < oco}.
To indicate dom h = R?, we simply define h : R? — R as ranging only over the reals. dh(z) denotes
the subdifferential of h at € R%. For a proper convex functions, being closed is equivalent to
being lower semi-continuous (Isc). Let ||-|| and (-, -) indicate the Euclidean norm and inner product,
respectively, unless otherwise specified. The convex conjugate h* : R? — RU{oo} of a proper closed
convex function h is given by

h*(x*) = sup{{x,2") — h(x) : € dom h}. (8)

h* is also a proper closed convex function, and (h*)* = h [38] Cor. 12.2.1]. For more on h*, we
refer readers to [38] [I5] [13].

In this work, we study the minimization of an essentially smooth convex function f [38, Chap.
25], which can be thought of as an assumption of differentiability. For constrained f, essential
smoothness comes with additional structure that prevents f from having sharp edges at the bound-
ary of its domain. In some cases, we will consider the additional assumption that f is strictly
convex on the interior of its domain.

Definition 2.1 (Essential smoothness and Legendre convexity). Let h : R? — RU{oo} be a proper
closed convex function. h is essentially smooth if,



1. int(dom h) is not empty.

2. h is differentiable on int(domh), with lim;_,« [[Vh(z;)| = oo whenever x; € int(domh) is a
sequence converging to the boundary of int(dom h).

h is Legendre convex, if additionally
3. h is strictly convex on int(dom h)

In this work, the assumption that h is essentially smooth carries with it the implied assumption that
h is proper and closed.

Essentially smooth convex functions can only be minimized in their interior.

Lemma 2.2. If h: RY — RU {oco} is an essentially smooth convex function that is minimized at
ZTmin € dom h, then T, € int(dom h).

Proof. Suppose that i, is a boundary point. Since int(domh) # @, by convexity there exists
a line segment connecting the boundary point x;, and any other interior point a. However, by
[38, Lem. 26.2], we know that the directional derivative converges to —oo as we tend towards the
boundary point on this line segment, hence x,;n could not be a minimum of h. O

Legendre convex functions (essentially smooth, strictly convex functions) have even more conve-
nient structure. One consequence of Legendre structure, which will be used in our analysis to show
that k is radially unbounded, is that achieving a minimum is sufficient to imply that a Legendre
convex function grows without bound.

Lemma 2.3. Let h: R? = RU{oo} be a Legendre conver function that is minimized at 0 € dom h.
Then h is radially unbounded, i.e., if v; € R? is a sequence such that ||x;|| — oo, then h(x;) — oo.

Proof. First, by Lemma it follows that 0 € int(domh). Because h is strictly convex, 0 is the
unique minimum of h. Thus, we can define the sphere S = {x € R? : ||z|| = r} for some r > 0
such that S € int(dom k). By continuity of h in the interior of its domain, and the uniqueness of
the minimum at zero, we have inf,cs h(z) > h(0). Now, assume without loss of generality that
lz;|| > r. By strict convexity of Legendre functions, property |3, we have

h(0) + ”fj” (h ( i ) - h(O)) < 1(0) + (h(z;) — h(0)) 9)

B

and thus

h(z;) > h(0) + ”a;—l” <inf h(z) — h(O)) . (10)

zeS
Our result follows by taking i — oo. O
A second key consequence of Legendre structure is that the gradient map Vh is invertible and

given by (Vh)~! = Vh*, which also gives a characterization of the inverse of V2h(z). We summarize
both of these properties in Lemma [2.4]



Lemma 2.4. Let h : R? — R U {oc} be Legendre conver. Then, h* is Legendre convex, the map
Vh is one-to-one and onto from the open set int(dom h) onto the open set int(dom h*), continuous
in both directions, and for all x € int(dom h)

Vh*(Vh(z)) = z. (11)
If h is C% on an open set containing x and det V2h(x) # 0, then
V2h* (Vh(z))V2h(z) = V2h(x)V2R* (Vh(z)) = I. (12)

Proof. For the first part see Rockafellar [38, Thm. 26.5]. For (12), note that, by the inverse function
theorem, VA* is continuously differentiable at VA(z) under the assumption that Vh is continuously
differentiable on an open set containing x. The remainder follows by the chain rule applied to

(D). O

2.2 Relative smoothness and relative strong convexity

Analyses of first-order methods for differentiable optimization typically require that Vf is Lipschitz
continuous (smooth). Recent generalizations of smoothness (and strong convexity) [7, BI] can be
used to guarantee convergence of first-order methods beyond the Lipschitz V f case. We will use
these in our analysis of dual preconditioning. Following [7], we define these relative conditions in
terms of zeroth-order properties.

Definition 2.5 (Relative smoothness and strong convexity). Let h,g : R* — R U {oo} be proper
closed convex functions, () € domh Ndomg be a convex set, and L,y > 0. Define dr,,d,, : R? —
R U {oo} forz € Q by

dp(z) = Lg(x) — h(z)  du(x) = h(z) — pg(z) (13)

and for x ¢ Q by dr(z) = d,(x) = oo. h is L-smooth relative to g on Q, if dr convex. h is
p-strongly convex relative to g on @, if d,, is convex.

The special cases with g(z) = Hx||§ /2 are exactly the classical conditions of strong convexity and
smoothness. We now provide first- and second-order characterizations.

2.3 First-order characterizations for relative conditions

The first-order characterizations of relative smoothness and strong convexity are given in terms
of the Bregman divergence [I6] [6], which for essentially smooth convex h : R? — R U {oo} and
x € dom h,y € int(dom h) is given by h(x) — h(y) — (Vh(y),x — y). Unfortunately, in our analysis,
we will require smoothness relative to f*, which can fail to be differentiable when f is essentially
smooth. Thus, we will make use of a generalization of the Bregman divergence, which we define via
the one-sided directional derivative of h : R? — R U {—o00, 00} with respect to y € R? at a point x

where h is finite: L L
R (x;y) = lim (2 + ey) — M) )
el0 €

(14)

This may take values in {00, —oo}. The advantage of one-sided direction derivatives is that they
always exist at © € dom h for proper convex h [38] Thm. 23.1]. We are now prepared to define a
novel generalization of the Bregman divergence.



Definition 2.6 (Generalized Bregman divergences). Let h : R — R U {—o00,00} be a function.
Let z,y € R? be points at which h is finite and h'(y;x —y) exists. Define the generalized Bregman
divergence,

Di(z,y) = h(z) = h(y) = W' (y; 2 — y). (15)

If b is proper, closed, and convez, then Dy (x,y) is defined for all x,y € domh [38, Thm. 23.1] and
is finite for y € dom 0h = {x € R : Oh(x) # 0} [38, Thm. 23.2].

Clearly, Dy (x,y) coincides with the standard Bregman divergence if h is differentiable at y. The
advantage of the generalization is that it allows us to define the relative conditions in terms of
first-order properties without the assumption of differentiability.

Proposition 2.7 (First-order characterizations of relative conditions). Let h,g : R — R U {oc}
be proper closed convex functions, @ C domhNdomg be a convex set, and L, > 0. The following
are equivalent

1. h is L-smooth relative to g on Q.

2. For all z,y € Q, Dy(z,y) < LDy(z,y).
The following are equivalent

8. h is p-strongly convex relative to g on Q.

4. Forall z,y € Q, nDy(z,y) < Dp(z,y).

To prove these equivalences, we will use two lemmas, which extend the first-order characteriza-
tion of one-dimensional convexity to the non-differentiable case.

Lemma 2.8 (A variant of the mean value theorem). Let r: [0,1] — R be a continuous function.
Define 1! (z) = limeo(r(z + €) — r(2))/e. Assuming that v/, (2) exists for z € [0,1), if s,t € [0,1]
and s < t, then there is exists z € [s,t) such that v/ (2) > (r(t) —r(s))/(t — s).

Proof. We can add a linear function to r without changing the difference between the two sides on
the inequality, so without loss of generality we may assume that r(s) = r(¢) = 0. Then, we want to
prove that 77, (2) > 0 for some z € [s,t]. Since r is continuous, it has a minimum in [s, ¢], so there is
a z € [s,t] such that r(u) > r(z) for every u € [s,t]. If z =t, then r(z) = r(s), so we could instead
take z = 5. Thus we may assume that z € [s,t). Then 7/, (2) = limy . ye(z4) rw-r(z) 0, because

u—=z

r(u) > r(z), proving the claim. O

Lemma 2.9 (Characterization of one-dimensional convexity). Let r: [0,1] — R be a continuous
Junction. v is convex on [0,1] if and only if r', (2) (defined in Lemma@ exists for all z € (0,1),
and for all s,t € (0,1) such that s < t,

r(t) > r(s) + rg_(s)(t — ). (16)

Proof. Suppose that r is not convex on [0, 1]. Then by continuity, it is also not convex on (0, 1). After
adding a linear function, we can arrange that 0 = r(s) = r(t) < r(z) for some 0 < s < z <t < 1.
Since r is continuous, r achieves its maximum restricted to the interval [s, ], so we could choose
z € (s,t) such that r(z) = maxye[s7(u) > 0. Since 7(z) > 0 and r is continuous, there is a
u € (s,2) such that r(v) > 0 for every v € [u,z]. By Lemma there is a v € [u, z) such that



' (v) > w >0, and so 0 = r(t) > r(v) + !, (v)(t —v) > r(v) > 0. This contradiction proves
that 7 is indeed convex.

Now suppose that r is convex and continuous on [0, 1]. By [38, Thm. 23.1] the difference quotient
1(z£9=r(2) 5 a non-decreasing function of € for € > 0 and z € [0,1), and limit 1, (z) exists. Using
the fact that the difference quotient is non-decreasing in € it follows that 7(t) > r(s) 4+ 7/, (s)(t — s)

for every s,t € [0,1], s < t. O

We are now prepared to provide the proof of equivalence between the zeroth- and first-order
definitions of the relative conditions.

Proof of Proposition[2.7 We only show the equivalence of 1. and 2., the proof of the equivalence
of 3. and 4. is similar. First, suppose that 1. holds, i.e., dy, is convex. Let z,y € Q). Then for
xy =y + t(x — y), we have (after dividing by ¢ and rearranging)

h(zt) = h(y)

M) < Lg(a) ~ Lgty) - L2 9 (17)

h(z) = h(y) — ;

Taking the limit ¢ | 0 gives us that Dy (z,y) < LD,(z,y), with the existence of the limits following
from [38, Thm. 23.1].

For the other direction, suppose that Dy (z,y) < LDy(z,y) for every z,y € Q. Let z,y € Q,
and x; = y + t(x — y). Then for any 0 < s < t < 1, it is easy to check that both h'(xs; x5 — 2¢) and
g’ (x4; x5 — ) are finite (if one of the directional derivatives is non-finite, then this would contradict
the convexity or finiteness of these functions over Q). Thus Dy (z,, z:) and Dy(zs, x) are finite and
satisfy Dp(2s,x¢) < LDg(xs,z¢) . Thus, it follows that for any 0 < s <t < 1,

Dy, (zs,2¢) = LDgy(xs,x¢) — Dp(xs,2¢) > 0. (18)

Let r(t) = dr(x:) for t € [0,1] be the restriction of dz, on the line segment between z and y, then
implies that the condition holds. r is a continuous function by [38, Thm. 10.2]. Thus, by
Lemma r is a convex function on [0, 1]. This holds for all z,y € Q, thus dj, is convex.

O

2.4 Second-order characterizations of relative conditions

Verifying relative smoothness or strong convexity is typically done via second-order conditions. Just
as Lipschitz continuity of VA can be characterized by a bound on V?2h, the relative conditions can
be characterized by the second derivatives of h and g [7, BI]. Proposition allows V2h, V2g to
be undefined at a point, a slight generalization of the standard result that is useful in our analysis
when V2f is undefined at 2min.

Proposition 2.10 (Second-order characterizations of relative conditions). Let h, g : RY — RU{oc0}
be proper closed convex functions that are differentiable on the interior of their domains. Let
Q C int(dom g) Nint(dom h) be an open convex set, z € Q, and L,y > 0. If h,g are C? on Q\ {z},
then

1. h is L-smooth relative to g on Q if and only if,

V2h(z) < LV?g(x) Ve e @\ {z}.



2. h is p-strongly convex relative to g on Q if and only if,
pV3g(x) < V2h(z) Yz eQ\{z}.

Proof. Again, we prove the relative smoothness equivalence, and relative strong convexity follows
similarly. For relative smoothness, (=) follows from part one of [35, Thm. 2.1.4] applied to dy, at
x € Q. For (<), it is sufficient to prove convexity of the restriction of dy, to an open line segment
with endpoints z,y € Q. Let z; = y+t(x—y) and r(t) = dp(z) for t € (0,1). Let a € (0,1) be such
that x, = z, if it exists, or some arbitrary a € (0, 1), otherwise. dj, is continuously differentiable at
all z € @ by [38, Thm 25.5]. Thus r'(¢t) = (Vdp(z:),z — y) is a continuous and finite function of
t € (0,1). If ' is non-decreasing, then the argument of [38] Thm. 4.4] gives us our result. Thus,
with a slight abuse of notation,

Y() =1(a) + 7 (8) = (@) = (@) + im [ (x—y, V2du(ar)(z —y)).

The limit is actually a one-sided limit, depending on ¢ < a or t > a. Either way, V2d(z;) =
LV?%g(z;) — V2h(x;) is positive semi-definite, so 7’ is non-decreasing. O

3 Analysis of the dual preconditioned scheme

3.1 Motivation and assumptions

Relative smoothness of f with respect to a reference function h is the key assumption under which [7}
42| [31] analyzed the convergence of Bregman gradient methods. We now build towards an analysis
of dual space preconditioned gradient descent method (Algorithm ) using the assumption that
k is smooth relative to f*. As shorthand to distinguish these two assumptions, we use the terms
primal relative smoothness to refer to the condition that f is L-smooth relative to h and dual
relative smoothness to refer to the condition that k is L*-smooth relative to f*. To motivate our
assumption, consider the following idealizations.
Consider the Bregman gradient method update , which can be rewritten as,

Tip1 = arg min {(Vf(z:) = LVh(z;), z) + Lh(x)} . (19)

In this form, it is clear that, if h = f and L = 1, then the iteration would converge in a single
step to the minimizer of h = f. This is an idealization, because a single iteration would be as
expensive to compute as the original problem. The spirit behind primal relative smoothness is that
the condition A = f can be relaxed to admit A for which the update is efficiently solvable and
the iterates still converge.

Now, consider the case that f is Legendre convex with a minimum at Zp;,, and let f¥(z*) =
f*(x*) — (2%, Tpmin) for x* € RY. Notice that V f#(V f(x)) = & — Zmin by Lemma and that
Algorithm @ with k = f7 and L; = 1 would converge in a single step to the minimizer i, of f.
Thus, in analogy to the relative smoothness analysis of [7] in the primal space, the spirit behind
our analysis under dual relative smoothness is that the requirement k£ = f can be relaxed while
maintaining the convergence of Algorithm In particular, sufficient assumptions on k are that
it is minimized at 0 and smooth relative to f*.

More precisely, our analysis of Algorithm [I.1] uses following assumptions.



Assumption 3.1. 1. f:R¥ - RU{oco} is convex and essentially smooth.
2. k:R? — RU{oc} is Legendre conver and uniquely minimized at 0.

3. Vf(int(dom f)) C int(dom k) and for all z,y € int(dom f),

Di(Vf(y), Vf(x)) < L*Dy(z,y)

As we show in the following sections, Assumption is a necessary condition of the relative
smoothness of k with respect to f*. Assumption is the assumption that requires the most
effort to verify, since the convexity of L* f* — k will typically be difficult to check. For this reason,
we also provide second-order sufficient conditions expressed (mostly) in terms of conditions on f
and k.

3.2 Dual relative conditions for Legendre convex objectives

When f is essentially smooth and strictly convex (Legendre), we are able to provide clean character-
izations of the dual relative conditions. In particular, Assumption is necessary and sufficient
for the smoothness of k relative to f* on int(dom f*). We begin by linking D, and Dy« in what is
a well-known identity for Legendre convex f.

Lemma 3.2. If f : R? = RU {oo} is an essentially smooth convex function, then

Dy (Vf(y),Vf(z)) < Dy(z,y) (20)
for all z,y € int (dom f). If f is Legendre convex, then this is an equality.

Proof. Note, by [38, Cor. 26.4.1], we have V f(int(dom f)) = domdf*. Thus, Ds-(Vf(y),Vf(z))
is finite for any z,y € int(dom f). Note z € 9f*(Vf(x)). Now,

Dy (V(), V(@) = £ (V) — £ (Vf(@) = (f) (V(2); VI(y) = VF(2))

f* VW) = (V@) = (2, V(y) = V(2))
®

= —f) + Vi), + f(@) = (Vf(z),2) = {2,V f(y) - V[(z))
=f(@) = fly) + (Vf(),y — x) = Dy(z,y)
where (a) follows from [38, Thm. 23.2], (b) follows from [38, Thm. 26.4]. If f is Legendre convex,

then by Lemma f* is Legendre, f* is differentiable on int(dom f*) = Vf(int(dom f)), and (a)
is an equality [38, Thm. 23.4] . O

,\
INs

We can now provide first-order characterizations of the dual relative conditions.

Proposition 3.3 (First-order characterization of dual relative conditions, Legendre convex case).
Let f,k: R? — {R, 00} be Legendre convex functions. The following are equivalent.

1. k is L*-smooth relative to f* on int(dom f*).

2. Vf(int(dom f)) C int(dom k), and for all z,y € int(dom f),

10



The following are equivalent.
3. k is p*-strongly convex relative to f* on int(dom f*).

4. Vf(int(dom f)) C int(dom k), and for all z,y € int(dom f),

1w Dy(e,y) < Dy(VF(y), Vi (@)).

Proof. We prove the relative smoothness results, and the relative strong convexity ones follow
similarly. First, notice that that V f(int(dom f)) = int(dom f*). by Lemma For (1} =
7 by the definition of relative smoothness, we have int(dom f*) C domk, and since this is an
open set, we necessarily have int(dom f*) € int(dom k). By Proposition we have that for all
x*,y* € int(dom f*),

Dy(y",x") < L*Dy-(y*, z"). (21)

By Lemmas [2.4] and this implies

Di(Vf(y), V(x)) < L*Dy-(V(y), Vf(x)) = L"Dy(,y), (22)

for all x,y € int(dom f). For (2] = , by Lemma we have for all x,y € int(dom f),
Dy(z,y) = Dy (Vf(y), VI(2)). (23)
Using this, Proposition implies that k is L*-smooth relative to f* on int(dom f*). O

If f is Legendre convex, then the dual relative conditions have a natural second-order character-
ization, which reveals the structure of the difference between them and primal relative conditions.
Again, typically it is easiest to prove dual relative smoothness (or strong convexity) via these
second-order conditions.

Proposition 3.4 (Second-order characterizations of dual relative conditions, Legendre convex
case). Let f : RY — RU{oo} be Legendre conver, minimized at Tumin, and C? on int(dom f)\ {Zmin }
such that det V2 f(x) # 0 at x € int(dom f) \ {Zmin}. Let k : RY — R U {00} be Legendre convex,
C? on int (dom f*) \ {0} such that det VZk(z*) # 0 at 2* € int(dom f*) \ {0}. Let L, > 0.

1. k is L*-smooth relative to f* on int(dom f*) if and only if,

Vf(z) 2 L [VR(Vf (@)™ Va € int(dom f) \ {@min}-

2. k is p*-strongly convex relative to f* on int(dom f*) if and only if,

WKV @) XV (@) Ve € int(dom f) \ {2min}-

Remark 3.5. It is well-known that the primal and dual relative conditions are equivalent in the case
of V2h(z) = I = V?k(x*) (see, e.g., [48, 41l 28]). In particular, if f is p-strongly convex and L-
smooth on int(dom f), then its convex conjugate f* is (1/L)-strongly convex and (1/p)-smooth on
int(dom f*). In fact, for twice continuously differentiable f, the equivalence is a simple consequence
of Propositions and However, this equivalence is not true in general.

11



Given a Legendre convex ¢g : R — R U {oo} define the following sets of functions

F4 = {Legendre convex f : f is smooth and strongly convex relative to g}, (24)
Z; = {Legendre convex f : g is smooth and strongly convex relative to f*}. (25)

Let k(z*) = |2*|?7/q for * € R and 1 < ¢ < 2. A simple argument by contradiction shows that
Fr ¢ Fy, for all twice continuously differentiable i : R — R, implying that the primal and dual
relative conditions are not equivalent in general. Consider

fo(z) = |z =" /p, (26)

for p = 47 and x € R. First f, € F for all b, which follows from E'(fi(z)]t = (p— 1)z —

1

b|P—2 = ¢/ (x) and Proposition On the other hand, suppose there is some twice continuously

differentiable h : R — R such that f, € % for all b. Then there exists u > 0 such that ph”(b) <
//(b) = 0 for all b. This implies that A”(x) = 0 and thus h(xz) = 0. However, this leads to a

contradiction, because smoothness is violated: f{'(b+¢€) > 0= Lh"(z) for any L,e > 0.

Proof of Proposition[3.]} We prove the relative smoothness result, and the relative strong convexity
one follows similarly. By Lemma if Vf is continuously differentiable for « € int(dom f)\ {min },
then Vf* is continuously differentiable for 2* € int(dom f*) \ {0} by the inverse function theorem.
Thus, by Proposition dual relative smoothness is equivalent to: for all * € int(dom f*)\ {0},

V2k(z*) < L*V2f*(2*). (27)

By Lemma is equivalent to for all z € int(dom f) \ {®min},
VEk(Vf(2)) = L*[V2f(2)] 7" (28)
Since A~! < B~ is equivalent to B < A for positive definite matrices, we are done. O

A major difference between the primal and dual relative conditions is the fact that dual relative
conditions are invariant under horizontal translations of f. To see why, let k& be L*-smooth relative
to f* on a convex set ). Define g(z) = f(z — z) for z € R%. Then, by [38, Thm. 12.3], g*(z*) =
f*(x*) 4+ (z,2*). Bregman divergences of functions that differ only in affine terms are identical
(see [6] for the differentiable case), so we have for all z*,y* € Q, Dy(z*,y*) < L*Dy+(z*,y*) =
L*Dg+(z*,y*). Thus k is L*-smooth relative to g* on (). Invariance under horizontal translation is
clearly easy to violate in the case of primal relative smoothness.

Even if h is allowed to translate with f, the primal and dual relative conditions can lead to
distinct conditioning. Given a positive definite A > 0, let

f@)= Az =l /p, (@) =le— AT /o, k(@) = (27| /g, (29)

for 1/p+1/q=1and p > 2. It can be shown that f satisfies both the dual (with respect to k) and
primal (with respect to h) relative conditions. Nonetheless, the condition numbers are distinct. A
simple calculation reveals that in this case

oGt e E ()
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where onin and opmax are the smallest and largest singular values of A, respectively. Thus, the
primal condition number is larger than the dual number (since 4 — ¢ = 3 — (p — 1)~! < p when
p > 2). Similarly, the example f(z) = ||Az — b||3/4 + ||Cz — d||2/2 of [31, p. 339] can be shown to
have better conditioning under the dual preconditioned method than under the Bregman gradient
method.

3.3 Dual relative conditions for essentially smooth objectives

We now show that the smoothness of k relative to f* on dom f* is a sufficient condition for As-
sumption We also provide a sufficient, second-order condition.

Proposition 3.6. Let f,k : R? — R U {oo} be essentially smooth convex functions. If k is L*-
smooth relative to f* on dom f*, then Vf(int(dom f)) C int(dom k) and for all x,y € int(dom f),

Proof. Note that by [38, Cor. 26.4.1], V f(int(dom f)) = dom df* C dom f*. We have dom f* C
domk by the definition of relative smoothness. By Proposition and Lemma for every
x,y € int(dom f) we have

Dy(Vf(y),Vf(x)) < L*Dp(Vf(y),Vf(x)) < L*Dy(z,y) (32)

Now, we are going to show that Vf(int(dom f)) C int(dom k). We argue by contradiction. Suppose
there is a * € Vf(int(dom f)) such that z* ¢ int(dom k). So z* has to be in dom k \ int(dom k),
i.e., on the boundary of int(dom k). Using the essential smoothness of k, by [38, Lemma 26.2] it
follows that for any y* € int(dom k), we have

x4+ MNy* —2");y" —2*) ] —ocoas A | 0. (33)

We fix an arbitrary y* € int(dom k), and define the function h : [0,1] — R as h(\) = L*f*(a«* +
AMy* — %)) — k(z* + AMy* — 2*)). Then relative smoothness implies that h is a finite, continuous
convex function on [0, 1]. However, for such a function we must have limsup, o 2/, (A) < oo, since
otherwise it could not be finite on [0, 1] by Lemma By combining this with , it follows that

@+ My* —z%);y* —2*) s coas AL O.
Let 7 : [0,1] = R be r(\) = f*(z* 4+ A(y* — 2*)), then this implies that 1/, (\) — oo as A | 0, and
by of Lemma this contradicts the assumption that f* is finite in dom f*. Hence we must
have z* € int(dom k), and Vf(int(dom f)) C int(dom k). O

The next proposition gives a second-order sufficient condition for Assumption [3-1]3}

Proposition 3.7. Let f : R4 — R U {oc} be essentially smooth, and C? on int(dom f). Let
k:R? — RU{cc} be Legendre convex, and C? on int(domk). If V f(int(dom f)) C int(dom k),
det V2k(x*) # 0 for all z* € int(dom k), and

Vif(z) = L*[V?k(Vf(x))]™"  Va € int(dom f), (34)

then D (Vf(y),Vf(z)) < L*Dys(x,y) for every z,y € int(dom f).
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Proof. Let z,y € int(dom f), and let W C R be a bounded open neighborhood of the segment
I=[Vf),Vfy]={Vflz)+ Q1 -1tV f(y) : 0 <t < 1} such that (W) C int(dom k).
Let § > 0. Let ¢ > 0, and let f. : R — RU {oo}, fe(2) = f(2) + €/1+||z]]2. Then f. is a
Legendre convex function, and dom(f.) = dom(f). We have V f.(z) = Vf(z) + e(1 + ||z]|?) 22
and V2f.(2) = V2f(z) 4+ e(1 + ||2]|>)"2 (1 + ||z]|2)1q — 2T2) = 0 for every z € int(dom f). So
[Vfe(z) = Vf(z)|| <eand 0 < V2f.(2) — V2f(2) < el for every z € int(dom f). Let I. denote the
segment [Vf.(z), Vf.(y)] C R Choose e small enough so that

1. the 2e-neighborhood of I, is in W (so dist(I., R\ W) > 2¢).
2. eIy < $[V2k(w)] ! for every w € W.

3. Ywi,we € W st |Jwy — wa| < €, [V2h(wi)] ™! < (14 595)[V2k(w2)] ™! (uniform continuity

of (V2k)~! on compact set cI(W) by Heine-Cantor theorem).

We will show that (L* + ) f* — k is convex when restricted to the segment I.. Let w € I, and
2z = (Vf) Y w) € int(dom f). Then Vf.(2) = w, and since ||Vf(z) — w|| <€, we get Vf(z) € W.
We have V2((L* + &) f* — k)(w) = (L* +6)[V2f(2)]7! — V2k(V f.(2)), and we would like to
show that this is = 0. So we want to show V2f.(2) < (L* + 0)[V2k(V f.(2))]~!. This follows
from V2f.(2) X V2f(2) + elq and ely = $[V2k(V fe(2))]7! and V2f(z) = L*[V2k(V f(2))] 7 =
(L* + g)[V%(er(z))]’l. So for small enough €’s (L* 4 §) f* — k is indeed convex when restricted
to I. Then Dp(V fe(y),V fe(x)) < (L* +6)Dy=(V fe(y),V fe(x)) = (L* 4 0)Dy, (x,y), using the
convexity of (L* +6) f — k on I. combined with the same limiting argument as in (17), and Lemma
Taking € | 0, and then 6 | 0 we get Dy (Vf(y), Vf(z)) < L*D¢(x,y). O

3.4 Convergence rates for dual space preconditioned gradient descent

In this section we show that Assumption [3.1]is sufficient to provide convergence rates for Algorithm
on essentially smooth convex f. We find that k(V f(z;))) — k(0) converges with rate O(i~1).
Under an additional dual relative strong convexity condition, we find that f(z;) — f(2min) converges
with rate O((1 — p*/L*)?). We begin with the following descent lemma.

Lemma 3.8 (Descent lemma). Let f, k : R? — RU{oo} satisfy Assumptz'on. If z¢ € int(dom f),
then for all i > 0, the iterates x; of Algorithm are such that x; € int(dom f) and for all
x € int(dom f),

k(Vf(z:) < k(Vf(z)) = Dr(Vf(2), VI (@i-1)) + L"Dy(wi1,2) = L* Dy (2, ). (35)

Proof. Let C = int(dom f). We proceed by induction. For i = 0 we have z¢y € C' by assumption.
Now, for ¢ > 0, assume the induction hypothesis for x;_1. Define,

oy = 1y — %Vk(Vf(xi_l)) (36)

for A > 0. Because ;1 € int(dom f) # 0, the set S = {A > L* : x5 € C} is not empty. Let x € C.

Let 2* = Vf(z), 71 = Vf(xi—1) and 2} = Vf(z)) for A € S. The following identities follow by
our definition of ) and some algebra.

(VE(@i_y), 2" —23) = AMzi1 —ax, 2" —23) (37)

(i1 —xx, Vf(x) = Vf(zy)) = Dy(xr,x) + D(xim1,22) — Dy(ziz1, x). (38)
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Combining and , we get
ADg(zi1,25) + (Vk(z]_y), 25 —2j_,) =

ADg(zi—1,x) — ADg(zx,2) + (Vk(z]_y), 2" — 2}_,)
Putting everything together, we have
k(x3) = k(x_1) + (VE(]_1), 2} — 2]_1) + Di(2}, 27_1)
(a)
< () + (V@) 25 — 70} + L Dy(wi1, )
(b)
< k(27_1) + (Vk(z_1), 2} —2]_1) + ADs(wi-1,72)
© k() + (VE(]y), 2" —2fy) + ADj(wi-1,2) — ADy(x, )
(d)
< k(z*) — Di(a*,2;_1) + ADf(xi—1,2) — ADs(zy, ). (40)

(a) follows from L*-smoothness, (b) from L* < X and the non-negativity of the Bregman divergence,
(c) from (B9)), and (d) by definition and simple algebra. Taking = x;_; and recalling the definition
of z7_; and z3 reveals that

k(Vf(22) + ADp (2, xi1) < k(Vf(2io1))- (41)

Now, our goal is to show that x; = zp» € int(dom f) by showing that L* € S. We proceed by
contradiction, so suppose L* ¢ S. Then xz« € R?\ int(dom f). Hence we can find A > L* such
that x4 € d(dom f). Now take a sequence A; — A such that A\; > A. By the above discussion for
all j > 0 we have k(V f(zy,)) < k(Vf(x;-1)). k being minimized at 0 means it satisfied Lemma
and thus is radially unbounded. This implies that HVf(a:AJ)H < ¢ for some ¢ > 0 and all j > 0.
But this contradicts the requirement that HVf(x,\J)H — 00 since xy; — xp € d(dom f) from the
assumption of essential smoothness. This completes the proof that z; = zp« € int(dom f). Since

L*e S, ensures that holds. O
We can now provide convergence rates for our method.

Theorem 3.9. Let f,k:R? — R U {oo} satisfy Assumption , If ¢ € int(dom f), then for all
i > 0 the iterates of Algorithm satisfy
L*
k(Vf (i) = k(0) < —=(f(z0) = f(@min))- (42)
In particular, V f(x;) — 0. If additionally f is Legendre convex and there exists p* > 0 such
that pw*Dy(x,y) < Di(Vf(y), Vf(x)) for all z,y € int(dom f), then for all i > 0 the iterates of
Algorithm satisfy

*

) = famin) < (1= 22 ) (7(00) = S (43)

Proof of Theorem[3.9 Let C' = int(dom f). We have z; € C and k(V f(z;)) < k(V f(z;-1)) by
the Descent Lemma, We also have zni, € C by Lemma Finally, of Lemma, with

T = Tmin gives us,

k(Vf(xi)) = k(0) < L*(f(zi-1) — f(xi)) = De(0, Vf(2i-1))
L*

(f(wiz1) — f(z4)) 4

INIA
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Putting this together, we get

i(k(Vf(2:)) = k(0)) < D k(Vf(2:) — k(0)

j=1
< L7(f (o) — f ().

Dividing by 4 gives our first result. This implies that &(V f(x;)) — k(0), which implies that
V f(z;) — 0 by continuity and the uniqueness of k’s minimum. Now, assume that f is Legendre
convex and there exists p* > 0 such that p*Dy(x,y) < Di(Vf(y), Vf(z)) for all 2,y € int(dom f).
For all i > 0,

(45)

(@)

L*(f(wi) = f(#min)) < L*(f(@iz1) = f(Zmin)) — Dr(0, Vf(2;-1))

QL (i) — Fmin)) — 1 (@) — ),

where (a) follows from and the non-negativity of k(z*) — k(0). (b) follows from dual relative
strong convexity. This inequality implies our desired result. O

(46)

Theorem guarantees the convergence of the iterates of Algorithm under the assumption
that dual relative smoothness hold globally for a fixed L*. Unfortunately it may be difficult to to
derive a tight bound on L* or small L* may be appropriate locally. In this case, it may be useful to
use a line search to choose L*. Consider the following generalization of the update rule of Algorithm

LI

1
iv1 = 2i — 7, VK(V (1) (47)
where L} > 0 is allowed to depend on the iteration. The next proposition shows that, under suitable

assumptions, converges with rates analogous to Theorem (3.9

Proposition 3.10 (Adaptive step sizes). Let f : R? — RU{oo} be a proper closed convex function
that is differentiable on int(dom f) # () and minimized at Tmin. Let k : R — R U {00} be a proper
closed convex function that is differentiable on Vf(int(dom f)). If o € int(dom f) and for all i > 0
the iterates x; in satisfy

1. x; € int(dom f),
2. k(Vf(zi)) < k(Vf(zic1)),
8. k(Vf(x) = k(0) < Ly (f(wiz1) — f(=4)),

then we have .
maXp<;j<i—1 Lj

k(Vf(zi)) = k(0) < (f(zo) = f(@min))- (48)

Remark 3.11. In practice, a possible choice of step sizes is

7

L7 =min{2",r € Z: 1., 2., and 3. of Proposition [3.10] are satisfied}. (49)

If L* is the smallest real number such that f is dual L*-smooth relative to k (see Lemma for
an equivalent condition), then this scheme satisfies that L} ; < 2L* for every ¢ > 0 (hence we are
making steps that are almost as large or larger as if we would use the smallest possible fixed L*,
without knowing the value of L* in advance). The search through the set in for finding L} can
be initialized at L;_;.
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Proof of Proposition[3.10 The proof follows similar lines as in the previous case. First, by summing
up the inequalities from [3| we obtain that

Y K(Vf() = kO] < Y Ly (flwi1) = f(21) < (f(2o) = f(@min)) max L,

~ ~ 0<j<i—1
1<5<i 1<5<i

and using , it follows that >, ., ,[k(Vf(z;)) — k(0)] = i(k(V f(z:)) — k(0)). The result follows
directly. T O

An important question that we do not address in this section is whether the sub-linear conver-
gence of k(Vf(x;)) — k(0) implies specific rates of convergence of other quantities of interest. These
might be, for example, ||z; — Zmin|| or f(2;) — f(@min). Rates for these will likely depend on both
f and k.

4 Applications

4.1 Exponential Penalty Functions

Consider the following problem.
miRré{cTa: : Az < b}, (LP)
zTE

where ¢ € R%, b € R", and A € R"*¢, Associate with this linear program the following relaxation
into an unconstrained problem: min,cga fr(z) for

fr@)=cle+7 Z exp((A;z — b;)/7), (50)

=1

where 7 > 0 and A; is the ith row of A (a row vector). This approximation of with exponential
penalty functions was studied by several authors (see [44] 21], 37, [5]) and is directly useful in the
machine learning literature for boosting (see, e.g., [32]). Here we design a dual reference function
for f. under the following assumptions.

Assumption 4.1. Suppose that the following hold for problem (LP)).
1 |Ail =1 for1 <i<n.
2. A e R™ js of full rank d < n.

3. P={x € R": Ax < b} is a polytope, which is contained in a Euclidean ball of radius R > 0
and contains a Euclidean ball of radius r > 0.

The dual reference function will be designed so that is smooth relative to f* and Algorithm [I.1]
with appropriate step-size choices, converges with global guarantees.
Define the dual reference function & : R? — R,

k(z*) = [l2"[| = log([l«"[| + 1). (51)
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This behaves like a quadratic ||z*||?/2 near its minimum x* = 0 and like ||z*||, i.e., grows linearly,
at infinity. It is also possible to verify that k is Legendre convex. Furthermore, we have:

T* I a*xrt
= Vik(z*) = - .
[zl + 1 =l +1  (fla | + 1)2[lz*]]

Hence, [VZk(2z*)]71 = (14 ||2*||)I. From Proposition and this inequality it follows that the fact
that k is L*-smooth relative to f is implied by

V2 (x) X L*[1+ ||V ()] I Vo eRL (53)

Vk(z*) (52)

This is the strategy of the following theorem, which shows that f. is dual smooth to this choice of
k under our assumptions.

Proposition 4.2. Under Assumptionfor fr defined in and k defined in , we have
that

V2 (2) = LAVZk(Vf(2)]™! Vo eRY, (54)
where the dual relative smoothness constant is given by
. 2R|ATA
rr = R4 e (55)

Here, HATAH is the induced matriz norm, and

n=sup [[A%s] <vanllaT,. (56)

llsll oo <1

Because fr and k are Legendre convex, k is smooth relative to f* and Theorem implies that
Algorithm [1.] converges with k(V f(z;)) converging at a rate O(1/i).

Remark 4.3. From Theorem [3.9] we have

k(Vf-,—(J?)) < Lr(f‘r(xo) - f‘r(xmln)). (57)
This suggests that, if we can start from an initial point within the polytope, then we can reach a
point where ||V f; ()] is significantly less than ||¢|| (which is expected to be near the minimum) in
polynomial amount of steps, depending on the conditioning R/r and the value of 7. The step-size
1/L7¥ can also be chosen adaptively, as explained in Proposition Near the minimum, both f(x)
and k(z*) behave like quadratic functions, so local linear convergence rates hold. We believe that
this iterative scheme is reasonably efficient for high dimensional well-conditioned polytopes, but in
other less well conditioned instances it is outperformed by existing algorithms such as multiplicative
weights [4] or [20], which is based on Newton’s method (hence uses second-order information).

Proof of Proposition[4.2 Note that 1 <7 < n, because [|A;| = 1. Let a(z) := max;cpn) (Aiz — b;).
Then a(z) < 0 inside the polytope and a(z) > 0 outside of it. By differentiation, we have

Vir(x) = Ajexp((Aiz — b;)/7) +c, (58)
i=1
n T )
V2, (z) = Z % exp((A;z — b;) /7). (59)
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Note that f. is defined everywhere and differentiable. Furthermore, under our assumption that
rank(AT A) = rank(A) = d, it is evidently strictly convex and therefore Legendre.
The Hessian of f; satisfies

V2f(z) = exp(a(m)/T)ATiA < exp (a(z)/7) HA AH

Because nn > 1, it is clear that the claim of the theorem holds for every x where a(z) < 0 (i.e.
inside the polytope or on its boundary). From now on we will assume that z is such that a(z) > 0
(outside of the polytope). Let x. be a minimizer of a(z) (at least one exists since the polytope is
compact and «(z) is a continuous function), then using the assumption [|4;|| = 1 it follows that
a(z.) = —r < 0. Hence x # x.. We are going to need an upper bound on ||z — .||, which we will
obtain as follows. By the definitions, we have A;x. < —r +b; and A;x = A;jx — b; + b; < a(z) + by,
hence

I (60)

T

T r a(x)
A; ——(z— =——Ax+—"—A,;
! (xc + a(z) + r(x a:c)) alz)+r it alz) +r ite
r a(z)
< . _ N —
~ alz)+ T(a(m) +hi)+ alx) + (=rtbi) =b
Therefore x. + W(m —x.) € PC B; (2R), so
alz) +r 1 T 1
—p | <28 — >
O<|lz—x <2 . R and |z—=z > al@) 73R (61)
Let Z = {i € [n]; Ajz —b; > 0}, T = {i € [n]; Ajz —b; <0}, and
Gr(z) =Y erlAm=big, Grla) = ertAm=biy, (62)

i€l eJ
Then Vf (z) = Gz(z) + G7(x) 4+ c¢. We have

Gr(2)T (z — z. _ L(Aiz—bs
[G2(o) > LD o g 71 Y b1 )

1€T
> o — x| e (alw) + 1)
® r oaw
= ﬁe T

Here, (a) follows from the facts that thereis a j € Z such that A;(z—z.) = a(x)+b;—Ajz. > a(z)+r
and the fact that A;(z — x.) > b; + r — b; > 0 holds for every i € Z. (b) follows from . From
we obtain that

AT A

V2f.(z) < exp (a(z)/T) | I

2R JAAY @ (63)

T
224 AL o s, + 16 @+ felbr.

Hence follows from the facts that |Gy ()| < n and 4+ ||| > 1. As discussed follows
from [V2k(x*)] 7 = (1 + ||*||)1. O

=

=
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4.2 p-norm Regression

Consider the following p-norm regression problem,

min || Az —b]f;, (pnorm)

where A € R"*4, d < n,b € R", and p > 1. This problem is a useful abstraction for some important
graph problems, including Lipschitz learning on graphs [29] and ¢,-norm minimizing flows [IJ.
Algorithms specialized for p-norm regression have recently been studied in the theoretical computer
science literature by several authors (see, e.g., [I7, 2] and references therein). In this subsection,
we design an appropriate dual reference function for under the following assumptions. Let
A; denote the rows of A (as row vectors).

Assumption 4.4. Suppose that the following hold for problem (pnorml).
1. 2<p<o0o.

2. A is full rank d, and for all x € R? there is a subset I(x) C [n] such that A;x # b; for all
i€ 1(z), and span{A; :i € I(z)} = R%.

3. cg = iansH:l ||ASH§ > 0.

. —2
4. e = infy perasju=1, o) =1 2oie [Asul""" (Aiv)? > 0.

Remark 4.5. Although these assumptions seem restrictive, we can show that, if n > 2d — 1 and
(Ai)1<i<n and (b;)1<i<n are chosen as independent random variables with densities that are abso-
lutely continuous with respect to the Lebesgue measure on R? and R, then the assumptions hold
with probability 1. Assumption 2 is implied by the stronger assumption that any d rows of A define
a full rank d matrix, and the maximal number of equalities A;x = b; that hold for any «x is no more
than d. This stronger version of Assumption 2, and Assumption 3 holds with probability 1 under
the random allocation due to the fact that the set of real valued d x d matrices with determinant 0
has Lebesgue-measure 0 in R?¢ (due to the fact that the determinant is a multivariate polynomial
of the entries, and the zero set of such polynomials has Lebesgue measure zero unless they are
constant 0, see [I9]). The minimum in Assumption 4 is achieved for some Ui, and vy, due to
continuity and compactness of the unit sphere. Since any d rows of A form an independent basis
with probability 1, it follows that u and v can be orthogonal to at most d — 1 of them, respectively,
so using n > 2d — 1 there exists an 4 in the sum >, |Aiumin\p72 (A;Umin)? that is non-zero, hence
Assumption 4 holds.
Consider the dual reference function k : R¢ — R,
2, \?
k) = (l2*F +1)° - L, (64)

for ¢ = ;55 (hence L 11— 1), This behaves like a quadratic ||z*||?/2 near its minimum z* = 0

and like ||2*||?/q at infinity. For this k, we have
Vk(z*) = 2*(1 + ||z*]?) = (65)

As the next theorem shows dual relative strong convexity and smoothness of k relative to the
conjugate of (pnorml) hold under our assumptions.
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Figure 1: Convergence rates for p-norm regression are mostly unaffected by the dimension d for
these random instances with p = 4.

Proposition 4.6. Let f(x) = || Az — b||§ be the p-norm objective. Under Assumption for k
defined in , there exists pu*, L* > 0 such that

p VRV (@)™ 2 V() 2 LVPR(Vf()) ™ Vo eRY (66)

See and for the definitions of u* and L*. Because f and k are Legendre convex, k is
smooth and strongly convex relative to f* and Theorem [3.9 implies that Algorithm [1.1] converges
with f(x;) — f(@min) converging at a linear rate O((1 — pu*/L*)*).

To test the empirical performance of this method, we have implemented it with A;, b, and zq
i.i.d. as standard normals for power p = 4, d € {102,103,10%}, and n = 10d. The inverse step-size
L was chosen to be L§ = 1 initially, and multiplied by 2 if the function value would increase due to
too large steps (hence this was chosen adaptively in the beginning, but L} was never decreased later
on). As Figure [1| shows, empirically our method seems to be performing well, with high precision
achieved after 50-80 gradient evaluations, and the convergence rate seems to be mostly unaffected
by the dimension d. Hence in this random setting dual space preconditioning is indeed very efficient,
and competitive with previous works [I7, [2| [T] which had dimension dependent convergence rates.
We think that based on Proposition [£:6] it can be shown that with high probability, dimension-free
convergence rates hold in this random scenario when the number of vectors n tends to infinity
(the proof would be based on concentration inequalities for empirical processes, see e.g. [I4] for an
overview of such inequalities). Note however that we do not believe this always to be the case for
general non-random A and b, and there could be instances of very poor conditioning (such as when
n = d) where the homotopy method of [I7] or the IRLS method of [3] could perform better. The
proof of Proposition is based on the following two lemmas.

Lemma 4.7 (Bounds on the gradient). Let f(z) = ||Az — b||} be the p-norm objective for (pnorm)).
Under Assumption[].], we have

Le|z|P~" = Ca < IVf ()|l < Usllz|P~" + De (67)
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for all x € RY, with constants

n (p—1)/p
Lo =2"P e =277 inf ||As Cq = b; [P cl/p7
e G = Inf MAsly. - Ce Z\ | ¢

Ug=2P"2(p+1) sup |As|?,  Dg=2P" 2(p <Z|b |p>
llsl=1

Proof. By differentiation, we have

2)=p Y [Aw —b["7 (Aiz — b;)A;, (68)
i=1
thus
IVf @)l =p||>_ [Aiw — bi["? (Aiz — b;) A
i=1
> max <|;ﬂ| Z |Asz — biP 7% (As — by) Az, 0)
X
=1
= max <|§” Z |:‘A xr — b |p 2 (A T — b; ) |A1$ — bi‘p_2 (AZ.’E — bl)b1:| 70)
=1
> max (ﬂ Z (|A z—bil? — Az — bP ! |bi‘) ,0> ,
X
i=1

now by Young’s inequality |A;z — b;[P ™" |bs| < |Aiz — b; P 2= Ly ‘b " hence

> max <|1|Z(|AZ£L' — bz‘p _ |bz|p) ,0)
=1

P
using the fact that |a +b[" < (a| + |b])P = (M) < 27 1(Jal? + |b|") by convexity (this is
so-called the C, inequality), so |A;x — b;[" + [b;|" > 27P+1 | A;2|”, hence
1 ¢ +1 P
—Z (277 | Az’ — 26 [P) ,0

2 b;
= max <2_p+1 {uiﬂlfl ASHg} )P - Zh 1”' i , ) ;

and the lower bound follows from Assumption by straightforward rearrangement. For the upper
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bound, notice that

Vi)l <p sup. DAz — b Al
=1

lvll=175=

n
<202 sup 3 (|4sal ™" [Aso] + o 4w
vli=1 =1

n

<o [Ilwll”‘l sup 30 (s )+ sup 32" A

lsll=1,llvll=1 5=, lvll=13=

< 9p—2

)

p+1 p—1 -
p sup [|As|)f+ =—— > |bif”
P ys|=1 P =

hence the result follows. The last step uses Fenchel-Young, and rearrangement. O

Lemma 4.8 (Bounds on the Hessian). Let f(x) = ||[Az — b||} be the p-norm objective. Suppose
that Assumption [{.4 holds, and let

n 1/(p—2)
Ry = (> [P AT A; /(g2 P/ (P=2), (69)
i=1
= inf Aun(VZf(2)) = inf -1 Agz — bi|P 72 (Au)2. 70
pu = inf (VEf(z)) Hx”SLHu”:lp(p );\ 1" (Aiw) (70)
Then pg > 0, and we have
(Lullz)|P~? + Cu)I 2 V2 f(x) X (Un|=|[P~* + Dy)I (71)

for all x € R?, with constants

Ly = min — )2 P ley, P
H <p(p ) H QR%_Q

n
Ug =2""3p(p—1)  sup Z |Aul % (Aw)?,

lull=Llvl=13=

" P2 AT 4,
> b2 A]

i=1

Cyy = min (%Hm(p - 1)2—P—1CHR‘;;2) D = p(p—1)2°3

Proof. We have by differentiation

V2 () = plp— 1S [ — b2 AT A, (72)

i=1
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Notice that using the fact that |a — b|P=2 + |b[P~2 > 2=~ |q|P~2 we have

|Ajz — b; P2 AT 4,

M=

Vf(z) =p(p—1)

i=1

NE

=pp—1) Y (270 Al — ) AT A

i=1

2": |biP 2 AT A;

i=1
Let Ry be as in 7 then using the above bound, we can see that for |z|| > Ry, we have
V2f(x) = p(p — 1)2 Pen =PI
= plp— 1277 e ||x)|P% + plp — 1277 e Ry

= p(p—1)27 " eyl = p(p — 1)

(73)

Since the minimum of the continuous function A (V2f(x)) is achieved on the compact set Bg,,,
and by the second part of Assumption it cannot be zero, and hence pg > 0 and V2f(x) = pgl
for every x € Bg,,. The lower bound in follows by combining this with . For the upper
bound, using the inequality |a + b|P~2 < 2P~3(|a|P~2 + |b|P~2), we obtain that

n
Z |Ai8|p_2 AlTAl

i=1

V2f(x) < p(p—1)2°~3 sup

Al l|P~2

n

biP=2 AT A,
> lbiP2A;

i=1

+p(p—1)2°73

Now we are ready to prove our main result in this section.

Proof of Proposition[{.6 First, both f and k are Legendre convex in this case. This is easy to
verify for k, and evidently f is differentiable everywhere. To verify strict convexity of f, note that
V2 f(x) = 0 under part two of Assumption Since both f and k are twice differentiable, by
Proposition it suffices to check that holds for the linear convergence of Algorithm We
have by differentiation,

V2h(z®) = (14 |2*|>) 7 T+ (g = 2)(1 + [«*|>) 7 2*2*7 . (74)

Now it is easy to see that for p € [2,00), we have ¢ = p/(p — 1) € (1,2] and it is not difficult to
verify that V2k satisfies that for all z* € RY,

* ip=2 * -1 * 1p=2
L+ 21227701 = [VPh(z™)] " = (p = 1)1+ [la"*)2»= 1. (75)

The claim of the theorem now follows by some straightforward rearrangement using Lemmas
and with constants

u* = min Cn____ L E— (76)
2(p—1)(2+2D¢) A(p — 1)Uép— )/ (p—1)
. Up Co (r—2)/(p—1)
L* = min ((LG/Q)(p_Q)/(p_l) AUy (LG> +2Dy | . (77)
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5 Discussion

In this paper we introduced a non-linear preconditioning scheme for gradient descent on Legendre
convex functions f that converges under generalizations of the standard Lipschitz assumption on
V f. There are at least two interpretations of this method. The first is as a generalization of
gradient descent in which the update direction is preconditioned by the gradient map Vk of a
designed dual reference, Legendre convex function k. The second interpretation is as a Bregman
gradient method in the dual space, which minimizes the designed k while the conjugate f* plays
the role of the “reference function”. The choice of k affects the conditioning of our method, which
is made explicit in our analysis through a relative smoothness condition between k and f*. The
dual relative conditions admit non-smooth f and k, and are provably distinct dual cousins of the
relative smoothness conditions introduced by [7]. k serves as a model of the convex conjugates f*
in a certain problem class. In section [4) we show how this method can be applied to exponential
penalty functions (see, e.g., [21, [20]) and p-norm regression (see [17, [2] and references therein) with
global convergence rate guarantees.

Algorithm is related to a number of existing methods, some of which are subject to the
analysis we provide. The most notable of these is the method of steepest descent with respect
to a given norm ||-|| (now not necessarily Euclidean). Here we follow the exposition of Boyd and
Vandenberghe [I5] sect. 4.9]. The steepest descent iteration is given by

1
Tit1 = x; + T IV f(z:)], d, where d € argmax (—V f(z;),x), (78)
le]<1
and [|lz*[|, = supy ;<1 (z, ") is the dual norm of [|-||. The identity ol|=*1? /2) = l=*||, arg max{(z*, z) :

lz|]| < 1} for all z* € R? implies that for strictly convex and differentiable |||, the steepest descent
method is a special case of dual preconditioned gradient descent with k(z*) = ||=* Hz /2. Our
analysis does not apply in the case of other norms or normalized steepest descent [15]. Algorithm
also generalizes the rescaled gradient method of [47, sect. 2.2]. Thus, our method may be
seen as a generalization of the steepest descent method and rescalings of gradient descent. Dual
preconditioning is more distantly related to the dual gradient methods [43] [@9]. These methods are
designed for problems with non-smooth, but strongly convex structure. They exploit the duality
between classical smoothness and strong convexity by applying smooth minimization algorithms
to a dual problem. Similarly, Algorithm can be seen as a move to the dual space, in which a
dual problem k(z*) ~ f*(2*) — (z*, Zin) (dual to f(z) + dy—z, .. ()) is minimized by a Bregman
gradient method. Thus, dual gradient methods and dual preconditioning are most easily applied
when the dual structure is relatively more benign to model than the primal structure, e.g., when f
has super-quadratic growth.

There are a couple natural questions that arise from this work. First, it may be useful to pursue
the analogy with dual gradient methods further and to design methods for the general composite
model that exploit dual relative smoothness. Second, there is still considerable difficulty in the
design of k. Thus, it may be productive to investigate whether methods from linear preconditioning
(see [10] for a review), such as incomplete factorizations or sparse approximate inverses, can be
generalized to the non-linear setting for the design of k. Nonetheless, the dual relative conditions
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studied in this work provide new avenues for improving the conditioning of optimizers via hard-won
domain-specific knowledge.
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