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1 Gradient Descent for Beta Smooth Function

Up to now, we have learned the gradient descent algorithm with linear search. The advantage of the algorithm
is the simple interpretation. However, the linear search step involved in gradient descent algorithms makes
more computational effort to find a proper step size. This also leads to difficulties in theoretical analysis
(See Page 222).

Q: Whether exists a method to provide a proper step size s which can guarantee the convergence of the
gradient descent algorithm without line search.

The answer is Yes! for the specific objective function.
Definition 1 f: R"™ — R is a 8-smooth function if

o V[ exists which is continuous.

e For any x1,X2 € dom(f),
IVf(x1) = Vf(x2)ll2 < Bllx1 — %22 (1)

This means V f is a B-Lipshitz continuous function.
Let us show some examples:

e f(x) = (b, Ax) is a 0-smooth function.

e f(x)=1|b— Ax||? is a Apax(A T A)-smooth function.

Lemma 1 Let f be a B-smooth function, then for any x and 'y € dom(f), then
F(y) < 00+ (V0. y ) + 2y x| 2
Proof 1 Denote g(t) = f(x + t(y — x)), then g(0) = f(x) and g(1) = f(y). Then we have

1 1
9(1) —g(0) = ; g'(t)dt :/0 (Vf(x+tly — x)),y — x)dt. (3)

Thus,
) = F(x) — (Vf(x),y — x) = / (VF(x+ Hy — %)) — VF(x),y — x)dt
1
< / IV (x + ty — %)) = VL) ly - x|t
0

! B
< [ t8ly —xlde = iy - x|,
0

where the first inequality due to Cahuchy inequality and the second inequality based on the definition of
B-smooth function.



This Lemma tells us that if a function f is 8-smooth, we could build a quadratic upper model at every point
in the domain of f, namely, for any x € dom(f) we can construct a function

mly) = J(x) + (VS0 y =)+ ly —x]? ()
such that
o ma(x) = (%),
o £(y) < mxly) for any y € dom(f).

Lemma 2 f is 3-smooth and V2f exists if and only if | V2 f]l2 < B.

Hint: Consider the Taylor expansion of f(y) at x is

fly) = f(x) + (V2 f(x),y —x) + %(y —x) "V (x+tly —x)y —x),

where 0 <t < 1.

Next, let us illustrate a gradient descent for S-smooth function in Algorithm 1. In the algorithm, it is notable
that the step size is s; = % for all t.

Algorithm 1 Gradient Descent for S-smooth Function

1: Input: Given a initial starting point x° € dom(f), a tolerance € and t = 0
2: while |V f(x")|| > € do

3 xt :xt—%Vf(xt) and t :=t+ 1.

4: end while

5: Qutput: x”, where T is the last step index.

Example 1 Let us consider the least squares problem again. That is
1 2
min §\|Ax —b|]® = f(x).
We can compute that
e Vf(x)=AT(Ax — D),

4 ﬁ = Amax(ATA)y

e iterative step:

Xt+1 —xt — mvf(xt) (5)
t 1 t
=X = —h AT (4x' = b) (6)
AT A . ATb
= <I - )\max(ATA)> X N (ATA) (™)

This is an iterative algorithm and easy for implementation.

Q: How to prove the algorithm converges???



Theorem 1 Suppose that {x'}i2, is generated by Algorithm 1 and the given tolerance ¢ > 0, if T >
28(/C0)=F") tphen
€ )

min V7)) <. ®)

Proof 2 Recall that my(x) = f(x') + (Vf(x'),x — x*) + B|x — x*||2 > f(x) is a quadratic function for
any x € dom(f). And its minimizer is the solution of Vm(x) = Vf(x') + B(x* —x) = 0. Thus, x* =
x' — GV f(x') = x", namely x"*1 is the global minimum of m(x). Then

FET) <me(x) = f(x') - %Ilvf(xt)ll2 < my(x') = f(x). (9)

So, we have that f(x!*1) — f(x!) < f%HVf(xt)HQ for all t. Inaddtion,

T-1 T—

1
FO) = f(x%) = ) (fx") — f(x") < - % IV£ )% (10)
0

~
I
=)

Therefore,
T
25 duin_ IVFeIP < an I < () = F(xT) < Flxo) = . (11)

Based on this fact, we have
2 0) _ fx*
lnilef(Xt)H2 S ﬂ(f(XT) f )

IfT Z Qﬁ(f(’:g)*f*), then

. t <
i V6] < (13)

Remark 1 Tow facts should be discussed.

o Let us discuss the convergence property of {x'}:2, that generated by Algorithm 1. Assume that f*
exists, then based on the proof of Theorem 1, we have

QBZHW )P < flxo) = 7. (14)

This implies {||V f(x")]|}32 is a convergence sequence, and tlim IVf(xH|| =0. So, if x* — x*, then
— 00

*

is the stationary point of f.
o Local Minimum? Global Minimum???

o Let us discuss the convergence speed. Suppose that, take e = 1072, then according to Theorem 1, it
should be T > 10*. If we take e = 1073, then T > 10°.

e T0000006 slow!!!! Maybe T = O(1/e) or T = O(1/+/€) is better. Next subsection will show that the
convex and B-smooth objective function can achieve the hopeful speed.
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