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Abstract

In this paper, we analyze different first-order methods of smooth convex optimization employing
inexact first-order information. We introduce the notion of an approximate first-order oracle. The list
of examples of such an oracle includes smoothing technique, Moreau-Yosida regularization, Modified
Lagrangians, and many others. For different methods, we derive complexity estimates and study the
dependence of the desired ac- curacy in the objective function and the accuracy of the oracle. It
appears that in inexact case, the superiority of the fast gradient methods over the classical ones is not
anymore absolute. Contrary to the simple gradient schemes, fast gradient methods necessarily suffer
from accumulation of errors. Thus, the choice of the method depends both on desired accuracy and
accuracy of the oracle. We present applications of our results to smooth convex-concave saddle point
problems, to the analysis of Modified Lagrangians, to the prox-method, and some others.
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1 Introduction

In large-scale convex optimization, first-order methods remain the methods of choice due
to their cheap iteration cost. When the objective function is assumed to be smooth (e.g.
its gradient is Lipschitz-continuous with constant L), the simplest numerical schemes to
be considered are the gradient method and its variants. However, it is well known that
these methods exhibit non optimal worst-case complexity of O (%) iterations, where € is
the desired accuracy for the objective function.

In the black-box framework, the first-order methods that achieve the lower complexity

bound of O (ﬁ) iterations, have been developed for various classes of problems since

1983 [18, 19, 13, 14]. Theses schemes, also called Fast Gradient Methods (FGM), outper-
form theoretically, and often in practice, the classical gradient methods. A new interest
to this field has appeared in the last years with development of smoothing technique for
non-smooth convex problems (see [14, 15, 16, 4]). In this approach, FGMs are used for
minimizing a smooth approximation of the initial nonsmooth objective function.

All these first-order methods need an exact first-order information. Namely, at each
point, the oracle must provide an exact value of the function and its gradient. However,
in the problem obtained by the smoothing technique, the gradient of the modified objec-
tive function is computed by solving another auxiliary optimization problem. In many
situations in practice, we are able to solve this subproblem only approximately. Hence,
the first-order information given to numerical methods is often inexact. This is only one
among many other examples, which motivate our research in analyzing the behavior of
first-order methods working with inexact oracle.

In this paper, in Section 2 we introduce a new definition of inexact first-order oracle
and give some simple examples. In Section 3, we show how our concept works in the
situations when the inexact oracle is computed by an auxiliary optimization problem. In
particular, we consider convex-concave saddle point problems, modified Lagrangians, and
Moreau-Yosida regularization.

In the Sections 4 and 5, we look at the classical and fast gradient methods for F Ll’l(Q),
the class of convex functions which gradient is Lipschitz-continuous on convex set Q with
constant L. We obtain their efficiency estimates under assumption that the available
oracle provides us only with approximative first-order information. For each method,
we also study the link between the desired accuracy in the objective function and the
necessary accuracy of the oracle.

It appears that in inexact case, the superiority of FGM over the classical one is not
anymore absolute. If the accuracy of the oracle is not high enough, any FGM, contrarily
to the classical gradient method, suffers from accumulation of errors. Hence, the choice
between these methods depends on the relative complexity of computations in inexact
oracle. This comparison is done in Section 6.

In Section 7, we compare our approach with other popular definitions of inexact or-
acle, as applied to the smoothed max-representable functions typically obtained by the
smoothing techniques [3, 1]. We show that our definition can give better complexity
results.

In Section 8, we discuss the consequences of the applicability of our definition of inexact
oracle to non-smooth and weakly-smooth convex problems. In our approach, it is possible
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to apply any first-order method of smooth convex optimization (i.e. developed for the
class Fil(Q)) to functions with a weaker level of smoothness. For that, we just replace
in the method the gradients by subgradients (this is for non-smooth case), and use the
Lipschitz constants, which grow with the desired accuracy. In this way, we can obtain a
“universal” first-order method, which has the optimal rate of convergence for objective
functions with different level of smoothness. By this application, we prove the lower
bounds on the rate of accumulation of errors in the first-order methods. It appears that
accumulation of errors is a intrinsic property of any FGM. The slower gradient methods
are able to keep the error on the level of accuracy of the oracle. All methods discussed in
our paper have the lowest possible rate of accumulation of errors.

In the last Section 9, for the problems with strongly convex objective function, we
obtain the complexity results and study the links between oracle accuracy and desired
accuracy for the solution.

2 Definition of inexact first-order oracle

Consider the following convex optimization problem:

* = min f(x), 1
£ = min £ (2) 0
where @) is a closed convex set in a finite-dimensional space F, and function f is convex
on Q. The space E is endowed with the norm ||| and E*, the dual space of E, with
l9llz = supyep{l{g, )] : lyllz < 1} where (.,.) denotes the dual pairing. Let (1) be
solvable with optimal solution z*.

Definition 1 Let function f be convex on convex set Q. We say that it is equipped with a
first-order (9, L)-oracle if for any y € Q we can compute a pair (fs5.0.(y), 95.0.(y)) € R x E*
such that for all x € Q we have

foo(y) +{gsL(y),z —y) < f(o)
(2)
< fso@) +(gsr(),z—y) + Lz — yl%+ .

We denote by Os.1,[f](y) = (f5.0.(y), 95...(y)) the response of the oracle at point y.

In some applications, the Lipschitz constant L is a function of the oracle accuracy
6, which can be chosen arbitrarily. In this case, we have a one-parametric family of
(6, L(9))-oracles.

Recall that for functions in Fi’l(Q), for any pair of point x,y € @ we have

F)+ (Vf(y) e —y) < f2) < fy) + (V) z—y) + 5 e =yl (3)

Thus, our definition is a generalization of the properties of the standard first-order oracle
providing the exact gradient and the exact function value. However, as we will see soon,
our approach is not restricted by the functions from F z’l(Q).

Let us mention the most important properties of (9, L)-oracle.
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e Taking in (2) z = y, we obtain:
fo.L(y) < f(y) < foLly) + 4. (4)

Thus, f51(y) is a lower d-approximation of the function value.

e For all z,y € Q we have

fx) = fso(y) +{gsy),x—y) > fly)+(gsL(y),x—y)—J. (5)

Therefore g5 r,(y) is an d-subgradient of f at y € Q:
95,.(y) € 0sf(y) ={z € E": f(z) > f(y) + (z,x —y) =0 VzeQ}

Methods of non-smooth convex optimization based on §-subgradients have a long
history (see e.g. [21, 20, 2, 10] for subgradient methods, and [2, 7, 8] for proximal
point and bundle methods). In our paper, we will show that the second inequality
in (2) can be satisfied even by usual subgradient. This opens a possibility for using
FGM in nonsmooth convex optimization.

o If (g50.(y),x —y) >0, for all z € Q, then fys < f* and therefore f(y) < f* + 6.
Thus, (6, L) oracle provides us with a certificate for the quality of an approximate
solution.

e Let @ = E. Then for any g, € df(y) we have

lgy — g5l < [26L]Y2 (6)

Indeed, for any € E we have f(z) > f(y) + (9, — v) > fs..(y) + (94, — ¥).
Comparing this inequality with the second part of (2), we get (6).
o If f; has (d;, L;)-oracle, i = 1,2, then fi; + fa has (61 + d2, L1 + Lo)-oracle.

In the end of this sections, let us consider two simple examples of inexact oracle. The
more serious applications will be given in Section 3.

1. Computations at shifted points. Let function f € F]b}l (Q) be endowed with an
oracle providing at each point y € ) the exact values of function and gradient computed
at a shifted point y5. Let us show that such an oracle can be seen as an (4, L)-oracle with

6=Mlly—ysllz, L=2M.
Indeed, the first inequality in (2) is satisfied since for any = € Q) we have

f(x) = flys) + (Vf(ys),z — ys)

= flys) +(Vf(ys),y —ys) + (Vf(ys),z —y).

def def
Thus, we can take f51.(y) = f(ys) + (Vf(ys5),y — vs), and gs.r(y) = V f(ys)-
In order to prove the second inequality in (2), note that for all z € ) we have

3
f@) < Fys) + (Vf(ws)x —ys) + L ||z — ys]|%

—
=

fs) +(Vfys),y —ys) + (Vf(ys),z —y)

2 2 2
+4 e =yl + 4 e — sl — 5 llz — ylls-
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Since | - |3 is a convex function, ||z — ysl|% < 2[ly — ys||% + 2llx — y[|%. Therefore,

@) < f) +{g0),x —y) + Mz —yl%+ My —ys|| %

Thus, we can take L = 2M and § = M|y — ys/|%.

2. Convex problems with weaker level of smoothness. Let us show that the
notion of (0, L)-oracle can be useful for solving the problems with ezact first-order informa-
tion, but with lower level of smoothness. Let function f be convex and subdifferentiable
on Q. For each y € @ we fix its unique subgradient g(y) (this has nontrivial sense for
nonsmooth functions only). Assume that f satisfies the following smoothness condition:

lg(z) =gl < Lule—ylp, Voye (7)
where v € [0, 1], and L, < +o00. This condition leads to the following inequality:
f@) < f)+ e —y)+ £l —ylp™, Yo,y eq. (8)

Denote the class of such functions by FLluy(Q) If v = 1, we get functions with Lipschitz-
continuous gradient. For v < 1, we get lower level of smoothness. In particular, if v = 0,
then we get functions with bounded wvariation of subgradients. Clearly, the latter class
includes functions which subgradients are uniformly bounded by M (just take Lo = 2M).

Let us fix v € [0,1) and arbitrary 6 > 0 . We are going to find a constant A(d,v) such
that for any function from F LILV(Q) we have

f@) = f) = (gly),o—y) < 28z —y|% 46, Va,yeq. 9)

Then, we can apply to these functions the usual first-order methods working with inexact
(6, A(0,v))-oracle. Comparing (8) and (9), we come to the following definition:

Lo _ (r=1/%?) =%
Ao, v) = 2?38({167t v 5t 2} = 2171_1;’5,())({1in z —57}.

The optimal value of 7 in the later maximization problem is 7, = [g—g . %7—”} HV. Thus,

1w 14v 1w 1—v
A(S,v) = 2r,° [f;y Sy } = Ln? =1L, [’5—5}%] R (10)

In particular, for v = 0 (functions with bounded variation of subgradients),
2
A(,0) = 4 (11)

Thus, the ezact first-order oracle for nonsmooth convex functions can be seen as an (6, é—;)—
oracle. The similar statement is true for functions with Holder-continuous gradient (7).
Therefore, we can cover the problems with weaker level of smoothness by our analysis of
the methods working with (d, L)-oracle. Note that in this case, ¢ does not really represent
an accuracy of the oracle. The choice of a smaller § does not cost more, and the answer
of the oracle is the same for any §. However, the corresponding Lipschitz constant grows

1—

as O ((TlTZ). These observations give us a possibility to apply any first-order method of

smooth convex optimization to non-smooth or weakly smooth functions (see Section 8).
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Remark 1 This analysis can easily be generalized to the case where we use §-subgradients
with bounded variations instead of exact subgradients. We obtain in this case a (20, A(6,v))-
oracle.

Remark 2 Another typical approach in order to apply first-order method of Fi’l(E) to
a function with a weaker level of smoothness is to smooth the function using averaging
of the first-order informations. Assume that E is endowed with the standard euclidean
norm. Consider a convex function f € F]b’o. Let § >0,z € E, and define:

1
=g [T

%wzvmazén oy
y—z||o<

where Vs denotes the volume of the Euclidean ball Bo(z,9), and {g(y) : y € B(z,0)} is
a measurable selection of subgradients of f in this ball. As f is convexr and Lipschitz-
continuous with constant M we have:

f(@) > fy) +{9(),x —2) + (g(y),2 —y) Vo,y,2€E

f(@) < fly) +{9(y),z —2) +(g(), 2 —y) + M ||lz —yl, Vr,y,z€E.

Averaging now with respect to y these two inequalities, we obtain:

f(x) > f5(2) + (9s(2),x —2) =M Vax,z€ Z

F@) < 1)+ go(ea =)+ oM 4 3 [ e ylydy.
6 Jly—zl <6

Furthermore, we have:

2z — 23+ 20ly — =3 &
2 2
o =yl < /212 — 2012 + 21y — =]3 < e 242

and therefore:
> M - 5M

With 6 = U465, fs1(z) = fs(z) — 0M, gs1(2) = gs(2), we obtain an (6, 7%2)—omcle. Note
that the dependence of L in M and 0 is of the same order as what we have using directly
subgradients instead of averaging.

3 Inexact oracles obtained by optimization pro-
cedures

In this section, we consider different smooth convex optimization problems of the form (1)
with objective function defined by another optimization problem:

fla) = max¥(z,u) (12)
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where U is a convex set, and ¥(z,u) is smooth and strongly concave in u for any = € Q
with concavity parameter £ > 0. The computation of f(x) and V f(x) requires the exact
solution of this auxiliary problem. However, very often this is impossible or too costly.
Instead, we have to use the approximate solutions.

We will measure the accuracy of an approximate solution u, for problem (12) in three
different ways:

Vi(ug) = meal%(VQ\I/(x,ux),ufux),

Va(us) = max |W(a,u) = W) + § o —ullp] (13)

Va(ugy) = max (VU (z,u) — ¥(z,uy)].

Since ¥(x,-) is strongly concave, we have:
U(z,u) < U(z,up) + (Vol(z,up), u—ug) — §llu—uyl|3, wel.

Therefore,

For a given level of accuracy § > 0, the condition Vi(u,) < ¢ is the strongest one, and
condition V3(uy) < ¢ is the most relaxed.

We describe now three classes of max-type functions for which the approximate solu-
tion of subproblem (12) must satisfy one of conditions Vj(u,) < 6. The choice of i depends
on the class, taking into account the definition of (d, L)-oracle.

Let us show how to satisfy stopping criterions (13) in practice. The most common
criterion is the third one. It reduces to estimating the optimality gap in the value of
objective function. In many optimization methods there exists a direct control of this
condition. Other criterions are more difficult. Therefore, let us describe a “brut force”
approach for satisfying the strongest condition.

Let D, < oo be the diameter of U. Let us choose ug € U and form a new function

U(z,u) = ¥(z,u) — zpullu—uol3.

Denote by V;(u) the corresponding accuracy measures, and u} = arg ma[}(\fl(:v,u). For
ue
any u € U we obtain

0 > (Vo¥(z,ul),u—ul) = (VoU(z,ul),u, —ul) + (Vo (z,ul),u — uy)

T

> —Va(ug) + (Vo (z,ul) — VoW (x, ug), u — ug) + (VoW (z, ug), u — uy)
> —Va(ug) — || VoW (z,ul) — VoW (x, ug) ||« Dy + (VoW (z, uz), u — ug).

Hence, if VoW (x,-) is Lipschitz continuous on U with constant L, then we get

_ 3) _ _
Vi(ugz) < Vi(ug) + MDZ < Vs(ug) + Du[2LVi’)(ux)]1/2 + H‘D’l%'
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Thus, if we choose pu = we can get the desired level of V;(u,) by ensuring V3(u,) <

52
I8LDZ" -
maximization in the scale V3 depends logarithmically on the desired accuracy. If this is
L1/2
§1/2

o
302>
Note that function ¥(z,-) is strongly concave. Therefore, the complexity of its

done, for example, by FGM, then it requires at most O( ln%) iterations (see section

2.2 in [13]).

3.1 Functions obtained by smoothing technique

Let U be a closed, convex set of a finite dimensional space F' endowed with the norm
|| p, and
U(z,u) = G(u) + (Au, z),

where A : F' — E* is a linear operator, and G(u) is a differentiable, strongly concave
function with concavity parameter £ > 0. Under these assumptions, optimization problem
(12) has only one optimal solution u%. Moreover, f is convex and smooth with Lipschitz-
continuous gradient V f(z) = Au}. The corresponding Lipschitz-constant is defined as

L(f) = Al e (14)

where || A|| p_, g« = max{[|Au||g- : ||u||p = 1}. The importance of this class of functions is
justified by the smoothing approach for nonsmooth convex optimization (see [14, 15, 16,

4)).

Suppose that for all y € ¢ we can find a point u, € U satisfying condition
Va(uy) = W(y,up) — U(y,uy) < 3. (15)

Let us show that then we can construct an (0, 2L( f))-oracle.
Indeed, since ¥(-,u) is convex, for all u € U, we have

fl@) = V(z,uz) > V(z,uy) > Y(y,uy) + (V1¥(y,uy),z —y) ”
16
= f5..(y) +{950(y),x —y),

where f51.(y) aof U(y,uy), 95.0(y) o V¥ (y,uy) = Auy, and L will be specified later.
Further, note that

(ViV(y,up),z —y) = (gs5L(y),z —y) + (A(yy, —uy), z —y). (17)

Since f has Lipschitz-continuous gradient, we have:
L
f@) < f@) (Vi) —y) + 5 e -yl

= fly) (VUi up) e —y) + D e -y

= fly) + s W), —y) + B o — ylf% + (Al —uy)z —y).
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On the other hand, we have:
(Aly —uy),z —y) < luy —wyl|, [AT (2 = 9)]
W 2 L) 2
< 5y =yl + =57 e - vlle
Therefore,
F@) < F@)+ (9sc@)e—y) + L) e —yll5 + 5 [lug — uy[}-

. . %2 *
Since ¥ is strongly concave, % ||u, — uyHF < U(y,u,) — ¥(y,uy). Thus,

fl@) < U(yuy)+ 209 (y,up) — Uy, uy)) + (g5)x —y) + L(f) |z — yll3 -

In view of conditions (15) and (16), we prove that the pair (¥(y,uy), Au,), satisfying
condition (15), corresponds to an (4, L)-oracle with L = 2L(f).

3.2 Moreau-Yosida regularization

In this section, we consider functions of the form
. def
f@) = min{Lx.u) < hlw) + 5 Ju—all3}, (18)
u

where h is a smooth convex function on a convex set U C E. The function f is convex with
Lipschitz-continuous gradient V f(z) = k(z — u}.), where u}, denotes the unique optimal

solution of the problem (18). The Lipschitz constant of the gradient is equal to k.
Instead of solving exactly the problem (18), we compute a feasible solution u, satisfying
Va(ug) = max{ﬁ(x,ux) — Lz, u) + 5 |lu— ux||§} ) (19)

uelU

(Since L is convex in u, we inverted the sign in the definition of V4 in (13).) Let us show
that for all z € ) the objects

fop(@) = Llz,uz) =8 = hlug) + 5 luz — [l — 4,

(20)
gr(x) = Vil(z,ug) = Kz —uy)
correspond to an answer of (¢, L)-oracle with L = k. Indeed,
fle) = Llzui) = Lly,ug) + 5y —2,2u; —z—y)
= L) + 5l — w36+ 5y — .20 — 2 — )

K * 2
= ‘C(yvuy)+’{'<y_uya$_y>+§Huw_uy‘|2_6
+5(y — ,2u; — 2uy, +y — )
= L(y,uy) + 6y —uy,x—y)—06

* 2 2 *
+5 (Il = gl + lly — 2ll3 + 20y — 2,03 — w,))

Y

L(y,uy) + Ky — uy,x —y) — 9.
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Thus, we satisfy the first inequality in (2) with the values defined by (20).
Further, for all x,y € @ we have

* 2 2
flx) = huy)+ §llup —zll3 < hluy) + § [luy — 2|5
= h(uy) + 5wy —yll; + 5z — y,z +y — 2uy)

= L(y,uy) + Ky —uy,z —y) + 5y — |3

Thus, in view of definition (20), we prove the second inequality in (2) with L = &.

3.3 Functions defined by Augmented Lagrangians

Consider the following convex problem:

max {h(u) : Au =0}, (21)
uelU
where h is a smooth function, which is concave on the convex set U C F, F' is a finite-
dimensional space, and A : F' — E* is the linear operator. Let FE be endowed with the
standard Euclidean norm. In the Augmented Lagrangian approach, we need to solve the
dual problem:

min f(z), (22)
fa) ' max (o, u) = hu) + (o, Au) - 5| Auf3] . (23)

It is well known that f is a convex smooth function with Lipschitz-continuous gradient :
Vf(z)= Aul,

where u) denotes any optimal solution of the optimization problem (23). The Lipschitz
constant of the gradient is equal to %

The problem (22) is usually solved by a first-order method. For that, we need to
compute exactly f(x) and V f(x) at each test point xj, which is impossible or to costly
in practice.

Assume instead, that we compute an approximation u, € U such that

Vi(ug) = max (VoW(z, uy), v — ug)

uelU
(24)
= max (Vh(ug) + ATz — kAT Aug,u — ug) < 0.
ue
Let us show that the objects
f(S,L(J:) = \I’(:U,ux), gé,L(x) = vlqj(xvuaz) = Au, (25)

correspond to a (d, L)-oracle with L = % Indeed, for all z,y € E we have

fl@) = max{h(u) + (z, Au) - 5 Au3}

> Buy) + (o, Auy) — 5 Auy | = Uy uy) + (@ -y, Au,),
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Thus, in view of definition (25), the first inequality in (2) is proved. Further,

flz) < max{h(uy) + (VA(uy), u —uy) + (@, Au) — 5 Aull3}

(24)
< maéc{h(uy) — (ATy — HATAuy, u — uy) + (z, Au) — %||Au||%} )
ue

= ‘Il(y7uy) + <Auy7 T — y>

+max {(z — y, A(u —uy)) — 5| A(u—uy)[3} + .

Thus, in view of (25), we prove the second inequality in (2) with L = %

4 Gradient methods with inexact oracle

Consider the problem (1), where f is endowed with (§, L)-oracles. In this section, we will

use the standard Euclidean norm ||z||s = (x, z)'/?

Tr(z,g) = argggg[%@,y — ) + §lly — z||3]

is computable. The first order optimality condition for point 77, (z, g) are as follows:

<g+L(TL($7g)_x)7y_TL($7g)> > 0 VyEQ

4.1 Primal gradient method (PGM)

Consider the following method:

Initialization: Choose zg € Q.
Iteration (k > 0): Choose 0 and L.
Compute (f5k,Lk($k)795k7Lk (z1)).

Compute z1 = Tr, (2k, 95,1, (Tk))-

Lemma 1 For k > 1, we have

k—1 k-1
2) (i) = f@)] < gllwo — ¥ + ZO 7
1= 1=

Proof:

. We assume that the gradient mapping

(26)

(27)

(28)

11
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Denote 7 = ||z, — 2*||3, fx = fs,.L,.(zk), and gk = gs, 1, (xx). Then

M = Tht 2zpe — 2o — ) = [loen — @l
(26) 2 2 * 2
< it (96 T — Tepr) — Tk — |
= o2+ Rl — ) = 2o oee — o) + 4o — ol

kT T, \9k k Ly \Ik> k41 k 2 [ Tk+1 k
(i) 2, 2 o 12 s
< et @) = Sl = 2 @) = i — il
Summing up these inequalities for i = 0,...,k — 1, we obtain (28). O

When the exact first-order information is used (§; = 0, L; = L), then the sequence
{f(zi)} is a decreasing sequence. It is not true when we use an inexact oracle. Therefore,

let us define R

N Doico Ly miga

T = =5 € Q.
Zi:O Lz

Since f is convex,

. 1 ro—1* 2_,’_ k:l L-ﬁlé‘i
flo) - fa) < AnBAzebs (29)

In the case when the oracle accuracy is constant (; = 0, L; = L), we have:

F@) — fl@r) < 245 R Y |l —a¥,. (30)

Thus, there is no error accumulation, and the upper bound for the 1"es.iduad2 is decreasing
with k up to the level §. Hence, for the accuracy of order §, we need O(%) iterations.

4.2 Dual gradient method [17]

This method generates two sequences {xy }r>0 and {yg x>0

Initialization: Choose x¢ € Q).

Iteration (k > 0): 1. Choose ¢ and L.

31
2. Compute (fs,.r, (x1), 9.1, (a1)). (3
LA 1
3. Compute g1 = arg;réin > E<95i,Li(xi)a r—x;) + 5|l — zoll3|.
i=0

Define yy = T, (zk, 95,1, (¥x)), k > 0.
Lemma 2 For any k > 0 we have
k

k
> i) = f@)] < %on—ﬂf*\l%r;o%. (32)

i=0 "
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Proof:
For k > 0, denote fi = fs, 1, (%k), 9k = 95,1, (®k), and

k
Yr(z) = ;)L%.[fz' + (g1, 2 — xi)] + glle — wol’, ¥y = min ().
In view of the first inequality in (2), for all z € Q we have
Ui < k() < Do £f@) + 3l — o (33)
k
Let us prove that 1} > > A [f(y;) — &]. Indeed, this inequality is valid for k = 0:
i=0 '

(2)
flyo) < fo+ (90,90 — zo) + £ [lyo — wol” + d0 = Lot + do.

Assume it is valid for some k > 1. Since Wi (x) is strongly convex, we have:

ve(@) > i +glle—al3, veQ

Therefore,
* — : 1 _
Ui = min{n(@) 1+ (o - )]
* 1 : L 2
> v+ 2 min { fut (g w — o) + Bllo — a3}
2

> i+ 7 (f () — k)

k
Thus, using our inductive assumption, we prove that 9} > > Li[f(yz) — ;] for all £ > 0.
i=0
It remains to combine this fact with inequality (33) for z = x*. O

Same as for Primal Gradient Method, we can define

N S Li_lyi
Y = iko 1 € Q,
i=0 1

and obtain the decreasing upper bound

l ro—x* 2 k .71 .
fn) — far) < AR Ikt s, (34)

=0 "¢

Thus, we obtain the same convergence results as that for PGM. For this reason, in the rest
of this paper notation PGM refers both to the primal and to the dual gradient methods.

13
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5 Fast gradient method with inexact oracle

In this section, we adapt one of the last versions of Fast Gradient Method (FGM) devel-

oped in [14]. Let d(z) be a prox-function, which is differentiable and strongly convex on

Q, and ¢ = arg mig d(x) be its prox-center. By translating and scaling d if necessary, we
e

can always ensure that
d(z0) =0, d(z)> 3|z —xzo)*, VaeQq. (35)

Here ||| denotes any norm on E.
Let {a}32, be a sequence of reals such that

2 k
a € (0,1, P <A Z;% k> 0. (36)
1=
Define 7, = %41k > (. Consider the following method.
Ap1Lk41

Initialization: Choose &g, Lo, and zo = arg Hliél d(z).
e

Iteration (k > 0): 1. Compute (fs, 1, (), 5,.1,, (Tk))-

2. Compute y, = T, (T, 95,1, (Tk))- (37)
k
3. Compute zj = arg ml(g{d(x) + > Filgsi,L; (i), — x4) )
xre i=0 "

4. Choose 0x+1 and L. Define g1 = 12 + (1 — 7%) Yk

Denote v = min{d(z) + Yo Pilfsrs (@) + g5,z (20),  — @)}

i

k
Theorem 1 For all k > 0, we have: Ay f(yr) < ¥; + Ep with Ey, = ) Aid;.

=0
Proof:
Denote fi, = f5,.1,.(zx), and g = gs,..1, (xx). For k =0, we have
vy = ggg {d(iﬁ) + 72[fo + (90,7 — xoﬂ}

(35)
>

| ®
%glgél(g{foJr<90,$—w0>+%|1$—9€0|12} > 72[f(yo) — do].

Assume now that the statement of the theorem is true for some k£ > 0. By the
optimality conditions of the optimization problem at Step 3,

(Vd(z) + 30 Sgiw—z) > 0, Vzeq.

14
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Hence, in view of strong convexity of d,

d(x) > d(zi) + (Vd(zk), 2 — zi) + 5|7 — 22

> d(z) + Y %<9iazk_$>+%”$_zk“2'
Thus, for all z € Q,
k+1 k

d(z) + ;} i+ gz —ai)] = d(z) + Z L + (90 2 — 23)]

=

+3 |l — 2l” + T Uit + (grr1, @ — @)

We have obtained:

Vo1 2 Yi+ ggg{% 2 = 2il|* + P [forr + (gre1, @ — zpn)])

On the other hand, we have:

Ui+ T et + (g1, @ — @)

> Acf(ye) — Ep + 755

et + (grr1, T — Tpy1)]

)
> Aplfisr + (o, ve — )] = B+ 7 [forr + (g, @ — Thg1)]

= App1ferr + (grat, ey — Tps1) + 755 (@ — 2p11)) — B

Taking into account that

Ay — Tpr1) + 705 (2 — Th41)
= Aeti(yr — 2) + 75w — T ez — 1o (L= m)ye = T (@ — ),
we obtain
Ui+ T (et + (k1)@ — @)l 2 Aprafern + 755 gk, @ — 2k) — B
Therefore,
Verr = Arpifierr — B+ ggg{% lz = 2* + P (g1, @ — 24)}
= A [fk-i—l + gﬂeig{ﬁ lz = 2&)1* + 7 (g1, @ — Zkz>}] - Ej,
(36)

. 2L
> App {fkﬂ + mlnxe@{%ﬁ |z — zkH2 + T (gkr1, T — Zk>}] — Ej.
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For x € Q, define y = 7z + (1 — 7 )yg. Since y — x4 = Tk(x — 2x), we obtain

) L
min {¢ |z — zkH2 + 7% (gks1,x — zk)}

. (L
= mm {% ly — 1 l|® + (gh+1,y — Tpi1) s y € Q + (1 — Tk)yk} (38)

Y

[ Liga _ 2 _ }
%13{72 |y = g1 |” + (Grt1, Y — Thg1) ¢ -

On the other hand,

Uiy > A [fk—l—l + mln s Peid o — 2% + mi{ghs, @ — Zk>}] — By,

(2),(38)
> A f(rs1) — Er — Ak 1041,

and we get: Api1f(Yrt1) < Veyr + Epyp1 with Eppy = Ep + Ap10p41- O

Theorem 2 For all k > 0, we have f(yg) — f* < A%C <d(m*) + Zf:o Aiéi).
Proof:
Denote f; = fs,1,(x:), and g; = g5, 1,(z;). Then

vi = min{a)+ 3 U+ o o)}

TEQ
k

< d(w*)+20%§[f¢+<gmw*—xi>] < d(@®) + A f(z®).

i=

Now, using the recurrence obtained in Theorem 1, we complete the proof. O

If use the simplest choice of sequence {ozl} iea; = ”1, then the sequence of Lipschitz

constants must satisfy inequality (ki < Z ’;Zl,

Ly > D /[Z Z“}

(It is true, for example, for any increasing sequence {Ly}x>0.) In this case, we obtain

f) =1 < =% (d(w*)-l-f: > ]2+15Z>

i=0 2L;

Consider the case of constant accuracy of the oracle (§; = 6, L; = L). Then we have
Ay, = GHDEH) 2
= 4L

s Tk = 773, and therefore

* k: 3
flye) = f* < 4(f;i<f)2>+ D 20(1+1)(z+2)5.

16
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Since 8 (i +1)(i +2) = 2 (k +1)(k + 2)(2k + 6), we obtain

P = < s+ 12k +6)0 < ML 4 L(k+3)0. (39)
Contrarily to the classical gradient methods, the use of inexact oracle in FGM results in
accumulation of errors. The first terms in (39) decreases as O(k%), but the second term
is increasing in k. Asymptotically, the use of inexact oracle makes FGM divergent.

For non-asymptotic behavior, we can consider two cases.

1. The oracle accuracy J is fixed.

In this case, we can find the number of iterations k* that minimizes the residual in
the objective function:

B(k) = 4(1]';%*;) + 1k +1)5+ 20

This function is convex in k£ and its minimum is reached at the iteration

kro= 29/

At this moment, the obtained accuracy in the objective function is:
E(k*) = O©(*3LV3R3).

2. The oracle accuracy ¢ can be chosen.

Let us assume that parameter L of inexact oracle is independent on §. If we need to
reach the accuracy e for the residual f(yr)— f*, it is enough to perform k iterations, with
k satisfying two inequalities:

Mde) < 5, Lk+3)<s
The first inequality gives us: k > %(x*) — 1, and the second one gives k < % — 3. This
is possible if and only if ,

24/8Ld(x*)+4v/e

In conclusion, if we choose the oracle accuracy satisfying relation (40), then after

k(e) — 8Ld(l’*) —1

€

iterations, we obtain a point yy) € Q satisfying f(yue)) — f* < e
Contrarily to the classical gradient methods, in order to reach accuracy € by FGM, we
need to require that the accuracy of inexact oracle satisfies (40).

6 Inexact oracle: What method is better?

If the oracle is exact, FGM is the optimal method for the class F' é’l(Q). For the accuracy
e in the objective function, it needs O(\/gR) iterations. At the same time, PGM needs

0 (LTRQ) iterations.

17
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Situation is more complicated when inexact first-order oracle is used. Contrary to
PGM, FGM suffers from an errors accumulation. In order to compare their efficiency, we
consider two cases.

1. Oracle accuracy can be chosen.

In this case we assume that L is independent on the oracle accuracy § (see examples
in Section 3). If we need to reach the accuracy of e for function value, PGM with inexact
oracle requires accuracy of the oracle on the level of ©(e). However, it needs O (LTI#)
iterations.

For FGM with inexact oracle, due to the errors accumulation, we need a higher accu-

racy of the oracle (© <\€/3f/j%> ). But the necessary number of iterations is only of the order

0 <\/§R> Thus, the choice between two methods depends on complexity of inexact

oracle. Denote by C(0), the computational time, which is needed by inexact oracle for
computing the answer (f5r(z), gs..(x)). Then PGM is preferable if

3/2
LLR2C(e) < El%LWRC(LmR).

Consider the following situations.

e The oracle is very expensive: C(8) = Q(3) (e.g. C(6) = (%) Then, it is preferable
to use PGM.

e Oracle has moderate efficiency: C(d) = © (%) Then both methods are in a certain
sense equivalent.

e Oracle is very efficient: C(6) = o (%) (for example, C(6) = 51%, oreven C(8) =1In ).
Then FGM is better.

2. Oracle accuracy is fixed.
In this case, the sequence of iterates generated by PGM satisfies inequality

k * LR?
f@@®) —f < S Tt 9,
whereas the sequence obtained by FGM satisfies inequality
k * 4LR? E+3
fWH) =1 < g5ty T 500

The dependence of these two rates of convergence in k are represented at the following
picture for different values of the oracle accuracy:

18
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The higher is the accuracy of the oracle, the larger is the number of iterations, where
the FGM is better than PGM. At the limit, when the oracle accuracy § = 0, FGM
outperforms PGM for any number of iterations.

On the other hand, when the oracle accuracy is very poor, the accumulation of oracle
errors in the FGM is so high that PGM is always better than FGM.

For a higher, but non zero accuracy, the situation is more complicated. Due to the
constant factors in the convergence rates, PGM starts to provide smaller error for the few
first iterations. After that, due to its high convergence rate, FGM decreases the gap in
objective function much better than PGM. For FGM, this gap attains its minimum value

at the moment N; = © <\3/ L5R2> with corresponding accuracy 6* = ©(§%/3LY/3RY/3). Tt

is not interesting to perform more iterations since then the gap can only increase due to
accumulation of errors.
Note that there exists a moment N, after which the PGM provides us better accuracy

than FGM. However we have to wait until N3 = © gj}; iterations in order to have the

accuracy of PGM becomes better than 6*. After that, we can reach by PGM the final ac-
curacy of order ¢ (not possible by FGM). This needs © (LTR2) iterations. Asymptotically,
by PGM we can obtain an accuracy exactly equal to 4.

In conclusion, FGM is the method of choice when we need an accuracy lower than
82/3LY3R2/3. For reaching a better accuracy, PGM must be used.

20
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7 Comparison with other approaches

Fast-gradient methods using inexact first-order oracle have been already studied in [3]
and [1]. In this approach, the set @ is assumed to be bounded, and oracle provides at
each point y € @, an approximative gradient g(y) satisfying condition

(g(y) = Vf(y)z—2)| < & Va,y,2€Q. (41)

Let us compare this definition with (2), taking into account their applicability and the
obtained results.
First of all, the applicability of (41) needs more assumptions.

e The set @ must be bounded (do not need this for (2)).

e The objective function must be differentiable. The existence of the gradient at all
points is necessary since it must be compared with the approximative gradient. In
our case, we are able to consider also non-smooth convex function.

But even in the smooth case f € FLI’I(Q), we can argue that the condition (41) is
stronger than (2). Let f € FLI’I(Q):

1. Let us show that the approximative gradient g(y) satisfying (41), can be used also
in our definition. Indeed, in view of (3) and (41), for all =,y € @ we have

F) =€+ gw),z—y) < f@) < fFy) +E+ (9w), 2 —y) + Lz —y)?.

Thus, taking f51(y) = f(y) — &, and gs 1.(y) = g(y) we satisfy (2) with § = 2¢.

2. On the other hand, our condition (2) does not imply (41) with any £ = ©(d). Indeed,
consider the function f(x) = maxyecy ¥(x,u), where

U(w,u) = =3 [luls + (z,0), Q={yeR":|yll, <1}, U=R" (42)

For point z = 0, let us fix for the answer of oracle some point ug with ||uglla =
62, Since uf = 0, and f(0) — ¥(0,uy,) = 3 (= g, the answer of the oracle
(5,0.(0),95,1(0)) = (=35, up) satisfies condition (2) with L = 2 (see Section 3.1).
However,

max [(V(0) = 95..(0). = 2)| = 2max,cq [(uo, )| = 25172

Let us compare now the quality of the answers of these oracles for FGM (we assume
that @ is bounded). It is proved that FGM using the oracle (41) converges as follows:

Fly) — f* < CLE 43¢

where C' is an absolute constant. Thus, there is no error accumulation. Therefore, the
accuracy of the oracle can be of the same order as the desired accuracy of the solution.
At first sight, this result seems to be better than the results obtained with (4, L)-oracle.

However, note that for the same level of accuracy, condition (41) is much stronger
than (2). Let us look at important example. Consider the class of functions with explicit
max-structure: f(x) = maxyecy V(z,u), where set U is closed and convex, and ¥(x,u) =
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G(u) + (x, Au), where G(u) is a differentiable, strongly concave function with concavity
parameter £. Assume that we want to solve the primal problem mingcq f(x) with accuracy
€. In our definition of inexact oracle, the oracle accuracy § corresponds directly to the
accuracy of solving the dual problem (see Section 3.1).

For definition (41), we can also use an approximate dual solution:

Vix) = Au

o g(x) = Aug.
However, now we need to satisfy the following relation:
[(A(uy —uz)y—2)| < € Va,y,2€Q. (43)

(We can take £ = e since the condition (41) avoids accumulation of errors). For that, we
need to have u, close to u}:

||U:r: - Ex” < diam (Q)~|€|A||F—>E* )

Since W is strongly concave: W(x,uy) — W (x,uz) > 5 [|us — ut||?, a sufficient condition for
(41) is as follows:

2

\I/(x,u;) - \I/(x,ux) < % (diam(Q)~|€|A|IF%E*> .

In our approach, in order to avoid accumulation of errors, it is enough to solve the dual
problem up to accuracy €3/2 (see (40)) (instead of € for 41) .

Remark 3 In some cases, inequality ¥(x,ut) — U(z,u,) < €2/8 is also a necessary
condition for (43). Indeed, consider again the saddle point problem defined by (42). We
have f(0) — ¥(0,up) = % |uoll3. In order to satisfy condition (43) we need to ensure

€ 2 2max{(uo,y)| = 2||uoll2 = 24/2(£(0) — (0, uo))-

Remark 4 The definition of inexact oracle used in [1] is in fact a little bit different from
(41). The author assumes that g(y) satisfies the following conditions:

f@)> fy) +(9(),z —y) —& VYo edomf

f@)> fy)+ 9,z —y) =&z —yll Yz edomf

and that the set Q is bounded. It is possible to prove that this definition implies (41) with
& = Do (where Dg denotes the diameter of Q) and with V f(y) eventually replaced by a
subgradient when the function is non-smooth.

8 Applications to non-smooth optimization

8.1 Solving weakly smooth problems

Let f be a convex function satisfying the Holder condition (7). This class includes non-
smooth convex functions with bounded variation of subgradients (v = 0), and smooth

22
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convex functions with Holder continuous gradient (v € (0, 1]). We have shown in Section
2, that for all § > 0 these functions can be equipped with (0, L)-oracle with

1—v

L = A(,v) = L, [%.%}H—V.

This observation allows us to apply first-order methods of Fi’l(Q) to functions with
weaker level of smoothness, replacing the gradients by subgradients and using the Lipschitz

1—v
constants that grow as O (5_1TV> with the desired oracle accuracy.

Remark 5 In this case, § does not represent the real accuracy of the oracle. It does not
cost more to generate a first-order information corresponding to a smaller 6. In fact, for
each § > 0, the answer of (9, L)-oracle is the same. It just returns the value of the function
and a subgradient.

Oracle accuracy § is involved only in the computation of Lipschitz constant L = A(d,v).
This constant must be properly used in the numerical methods. In view of this flexibility,
there is always a tradeoff between the high “accuracy” of the oracle, and the small Lipschitz
constant L.

For the sake of simplicity, we assume that the number of iterations N is fixed.
Let us apply PGM (27) to a weakly smooth function f with the inexact (4, L)-oracle.
In view of (30), after NV iterations we have

1—v

f@n) — f(z*) < L, [% . 1%} ¥

L:—Z. Then the optimal accuracy dny can be found from the equation

5 oy (1) 44
Denote 7 =
CN&}V% = 1.

Thus, we come to the following bound:
fan) —f@) < ov (s +1) = 3 (44)
Note that

1—v
1 — 2
1-v L, 1—v|1+v R? 1-v L,R'1tv
— 1 f— _— . v, = = - Y, __Zvrit
oy = (TCN)TH7 = <1+u LV[z 1+u} 2N> = T Ly O

Thus, we come to the following upper bound:

N

A * v 1+v g
flan) = fa*) < ()7 (45)
For functions with bounded variation of subgradients (v = 0), we get:
1
fan) = f@*) < LoR- ()7,

which is the optimal rate of convergence (see [12, 13]). However for functions with Holder
143y

continuous gradient, the obtained rate is not optimal (it can reach O(N~ "2 ), see [11, 9]).
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Further, let us apply now FGM to a weakly smooth function using an (4, L)-oracle. In
view of (39), after N iterations we have:

1—v

fn) = @) < 4b |5 42T 4 8- (V1)

L Oy (B)F 4+ (N +1).

The equation for optimal dx now becomes C’N(sl% = N + 1. Therefore, we get
N

flyn) = f(@*) < on (C—N+N+1) = ZN(N +1).

SN
Note that
14+v
5y = (Cnryrs = (1zogp, [ 1] m )7
N = (Ovy)™ = (15 40 |5 50| e
— lov _LyR'Y o
= I (N_H)%(H-u)
Thus, we obtain the following upper bound:
14+3v
2L, Rt 2\ 2
fon) = fla7) < (20 (46)

For functions with bounded variation of subgradients (v = 0), we get

1

fn) = @) < 2LoR (5%5)7,

which is the optimal rate. For functions with Holder continuous gradient, the obtained
rate of convergence is also optimal ([11, 9]). Thus, we get a universal optimal first-order
method both for smooth, weakly smooth and non-smooth convex functions.

The applicability of any first-order method of smooth convex optimization to non-
smooth convex problems, justified by the notion of (d, L)-oracle, has many interesting
consequences. We mention two of them.

e We can apply PGM and FGM to objective functions formed as a sum of smooth and
non-smooth components.

e We can get lower bounds on the rate of accumulation of errors in the first-order
methods based on (6§, L)-oracle. It appears that accumulation of errors is an intrinsic
property of any FGM. Slower first-order methods can avoid accumulation of errors,
and PGM is the fastest method having this good property.

We discuss these topics in the next section.
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8.2 Solving composite optimization problems

Consider the composite convex objective function:

f(z) = fi(z) + f2(2),

where f is a smooth convex function with Lipschitz continuous gradient (constant L(f)),
and fo is a non-smooth convex function which variation of subgradients is bounded by
constant M (f2). We assume that the standard exact first-order oracles are available for
both f1 and fo.

Note that function f; is equipped with (0, L(f1))-oracle, and by (11) function fs has
(8, 55 M?( f2))-oracle. Hence, we conclude that the data

(fily) + fo(v), Vi(y) + 92(v), g2(y) € Ofa(y), (47)

can be seen as (d, L)-oracle for function f with L = L(f1) + 55 M?(f2). Assume also that
the number of iterations N for our methods is fixed.

Let us apply now PGM to function f using the inexact (d, L)-oracle (47). Then, after
N iterations we have:

Fan) =1 < (LA + 5M2(f) &+

Minimizing this expression with respect to § > 0, we obtain §* = ]‘gj(\ff/)f . Therefore, the
best upper bound for the residual is

2
fom=r s R g

This method has the optimal rate of convergence for nonsmooth part of the problem, but
not for the smooth one.

Let us check now the performance of FGM as applied to the composite problems. In
view of (39) after N iterations of the scheme, we have

Fyn) = f* < A(L(A) + 25 M2(f2) e + 0+ (N + 1),

21/2M (f2)R

Minimizing this function in § > 0, we obtain: §* = (N1

. The upper-bound therefore
becomes

AL(f1)R? | 23/2M(f2)R
flyn) = < (N+1)2 (N+1)/2
For composite objective function, this method is optimal both for the smooth and non-
smooth parts of the problem.

Remark 6 Our analysis is similar, in a certain sense, to that of [6], where the author
applies a version of FGM to a stochastic composite optimization problem.

In the deterministic case, the author applies a variant of FGM, replacing for the non-
smooth part of objective, the gradients by subgradients, and the Lipschitz constant by a
value of the order O(M(f2)N3/?). This method appears to be optimal both for the smooth
and non-smooth parts of the composite function.

In our approach, N = @((%M(fg))2/3), and we get M(fo)N3/? = O(3M?(f2)), which
is, up to a constant factor, the quantity that replaces the Lispchitz constant for our method.
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8.3 First-order methods and accumulation of errors

Applicability of first-order methods of smooth optimization to non-smooth problems,
based on the notion of inexact oracle, opens a possibility for deriving lower bounds on
accumulation of errors. This is the main subject of this section.

Let us start from the following observation.

Theorem 3 Consider a first-order method for Fi’l(Q) with convergence rate O(Lk}f)
Assume that the bounds on the performance of this method, as applied to a problem

equipped with inexact (5, L)-oracle, are given by inequality

flan) — < Gblao=a"lP | oy pas, (48)

where C1, Cy are absolute constants, and k is the iteration counter. Then ¢ > p — 1.

Proof:

Let f be a non-smooth convex function, which variation of subgradients is bounded by
constant M. We have seen that for such a function, the standard oracle can be treated as
(o, Ag—;)—oracle for any 6 > 0. Therefore, by our method we can ensure the following rate
of convergence:

fla) = fr < GMERE 4 oypa,

Optimizing the right-hand side of this inequality in §, we get
flz) — f* < [201C9)Y2MR - k"2,

From the lower complexity bounds for nonsmooth optimization problems, we know that
the black-box methods cannot converge faster than O(ﬁ) Hence, we conclude that
p—qg=<1l O

In the exact case, for minimizing a function in F Ll’l(Q), any first-order method with
convergence rate @(LTIEZ) is optimal (e.g. FGM), and any method with the convergence
rate G(LTRQ) is suboptimal (e.g. PGM). In the case of inexact (0, L)-oracle, the situation
is more complicated.

The total performance of the method depends also on the way it accumulates the
successive errors coming from the oracle. In this situation, the superiority of FGM over
PGM is not anymore so clear. As we have seen in the previous sections, FGM suffers from
accumulation of errors, but PGM does not.

From Theorem 3, we know that this accumulation is a direct consequence of the fast
convergence of the scheme. Any method with complexity estimate @(\/gR) must suffer
from this instability. On the other hand, it appears that in inexact situation, both FGM
and PGM are optimal, but in different senses.

e g=0=p<1:

It is impossible to have a first-order method without accumulation of errors, which
has better complexity than PGM, that is @(LTRQ) :

e p=2=qg>1:

On the other hand, if we have a first-order method with complexity @(\/gR), then
it always has accumulating of errors, which grow at least as ©(kJ) .
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The next theorem relates the rate of convergence of the method with the required
accuracy of the oracle.

Theorem 4 Let parameter L of inexact oracle (2) be independent on 6. Under assump-
tions of Theorem 3, accuracy € in the residual of objective function requires at least the
following accuracy of the oracle:

e e a/p
0 < (p+q)C2 [(p+q)C1LR2:|

Proof:
In order to guarantee accuracy € by the estimate (48), we have to choose k and § such
that:

%FRQ <ae, (k16 < (1—a)e

1/p
for some a € [0,1]. The first inequality gives us k > [%ERQ} , and using the second

inequality, we obtain

Cy [M}q/pé < (1-a)e

e

(1—a)ad/P.¢(pta)/p
Thus, ) S CQ[ClLRQ]Q/p

n a. O

. It remains to maximize the right-hand side of this inequality

Corollary 1 If a first-order method has efficiency estimate © (LTRQ), then it can be ap-

plied to an (6, L)-oracle, with accuracy at least Q(%) or higher.

For the method optimal with respect to accumulation of errors (q=p—1=10), we can

choose § = Q(e).

Corollary 2 If a first-order method has efficiency estimate © <\/§R>, then it can be

applied to an (0, L)-oracle, with accuracy at least Q(Lej;;;;q) or higher.

For the method optimal with respect to accumulation of errors (¢ =p—1=1), we can

choose 6 = Q(%)

9 Strongly convex case

In this section, we assume that convex function f, which is endowed with (9, L)-oracle,
satisfies also condition

f@) > f@)+4lz—a*®, Vreq. (49)

This inequality is satisfied, for example, when f is strongly convex on () with parameter
u, that is

flaz+(1—a)y) <af(y)+(1-a)f(z)—al-a)f e —ylg (50)

for all z,y € @, and o € [0,1]. In this section, we study the possibilities of solving
the problem (1) with strongly convex objective, when only an inexact (J, L)-oracle (2) is
available.
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9.1 Inexact PGM for strongly convex case

Let function f be equipped with (d, L)-oracle. Let us apply to it PGM, starting from
some point @ € Q). Denote by w4 the point obtained after N iterations. Then

i} (30) Liw  —yo (49) v B .
flup) = < sxlle*—al*+d6 < F(f(@)—f)+4,

where vy = % Choosing N = 2v¢, and denoting the resulting u4 by p(a), we get

fpa) — f*—28 < 2(f(ug—1) — f* —26)

Repeating now the operation ugy1 = p(ug), k > 0, we obtain
flup) = f* < 5e(fluo) = f*) +20. (51)

As usual, in our analysis we consider two cases.

1. The oracle accuracy is fixed.

As in the general convex case, there is no accumulation of errors. The best accuracy
for the objective, that can be reached asymptotically, is 20. However, we can get the same
order of accuracy after iterations in ©(vylog, M) iterations.

2. The oracle accuracy can be chosen

If we need to reach final accuracy e for the residual in objective function, the oracle

accuracy can be chosen as § = ie. Then the process (51) generates the required solution

after £ > 1 + log, M iterations. The total number of iterations in the process does
not exceed (o)
_ f(@o)—f~
N-k = 27f-(1+log2°7). (52)

Note that the dependence of this bound in the condition number ¢ is not optimal.

9.2 Inexact FGM for strongly convex case

Let us apply to problem (1), (2) the fast gradient method starting from some point @ € Q

and using the prox-function dy(z) = 3||z — u[|3. And let u; be the point obtained after

N iterations. In accordance to (39), we have

49 a)—f*
flug) - po B O 45 (N 1),

Let us choose N = 47]10/2 — 1 and denote the point u4 by v(@). Then,

_ . N = def , 1/2
F@) = < A(F) — f 46 5= 4?6
Therefore the process ugy1 = v(ug), k > 0, has the the following convergence:

Fluger) = f* =% < L) — = 2) < Z(fluo) — f*—2).  (53)

We consider now two important cases.
1. The oracle accuracy is fixed.
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Contrarily to the general case, now there is no accumulation of oracle errors. The error
on the objective function decreases with the number of iterations. However, we are not
able to reach the level of oracle accuracy. The best what can be achieved asymptotically
is @(7}/25). This needs @(7}/2 log, W) iterations. Thus, FGM is the method of

choice when the target accuracy for objective is not higher than ’y;/ %5 .
2. The oracle accuracy can be chosen.
9e

If we need accuracy € for the objective, we can define § < pespvEL Formally, we can
2l

f
choose the oracle accuracy d of the same order as e. However note that in some applications

the value v can be very big. Under this choice, we reach the level € in k = O(logy M)
iterations. Hence, the total number of iterations of FGM does not exceed
1/2 —f*
O(v/? log, H)=L"), (54)

Thus, in the strongly convex case, for the choice between PGM and FGM, we have
compare the efficiency of the method with the accuracy of the oracle. The picture becomes
more diverse since we need to take into account the magnitude of the condition number.

9.3 Application to non-smooth strongly convex problems

In this section we assume that function f, which variation of subgradients is bounded by
constant M, is strongly convex with parameter p. Assume also that its inexact (J, J\g—;)—
oracle is available.

In order to solve problem (1) up to accuracy e, let us apply PGM described in Section
9.1. We need to choose § = %e. Then the condition number is as follows:

_ 1 2M?
V= e

% In M) iterations. This complexity is

Thus, in accordance to (52), we need O(
optimal, up to a logarithmic factor (see [12, 5]).
For the fast gradient method, described in Section 9.2, we need to satisfy the system

of equations

_ 9e . M?
= 327}/27 V£ = 260"
2
Thus, v = (18% 2) , and we obtain from (54) the same optimal complexity (up to a

logarithmic factor).
These results confirm that our complexity analysis presented in Sections 9.1, 9.2, is
tight both for PGM and FGM.
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