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High-Order Evaluation Complexity for Convexly-Constrained
Optimization with Non-Lipschitzian Group Sparsity Terms

X. Chen* and Ph. L. Toint!

10 January 2020

Abstract

This paper studies high-order evaluation complexity for partially separable convexly-
constrained optimization involving non-Lipschitzian group sparsity terms in a noncon-
vex objective function. We propose a partially separable adaptive regularization al-
gorithm using a p-th order Taylor model and show that the algorithm needs at most
O(e=P+1)/(P=a+1)) evaluations of the objective function and its first p derivatives (when-
ever they exist) to produce an (¢, d)-approximate g-th-order stationary point. Our algo-
rithm uses the underlying rotational symmetry of the Euclidean norm function to build
a Lipschitzian approximation for the non-Lipschitzian group sparsity terms, which are
defined by the group ¢2-f, norm with a € (0,1). The new result shows that the partially-
separable structure and non-Lipschitzian group sparsity terms in the objective function
do not affect the worst-case evaluation complexity order.

Keywords: complexity theory, nonlinear optimization, non-Lipschitz functions, partially-separable

problems, group sparsity, isotropic model.
AMS subject classifications:, 90C30, 90C46, 656K05

1 Introduction

Both applied mathematicians and computer scientists have, in recent years, made signif-
icant contributions to the fast-growing field of worst-case complexity analysis for nonconvex
optimization (see [12] for a partial yet substantial bibliography). The purpose of this paper is
to extend the available general theory in two distinct directions. The first is to cover the case
where the problem involving non-Lipschitzian group sparsity terms. The second is to show
that the ubiquitous partially-separable structure of the objective function (of which standard
sparsity is a special case) can be exploited without affecting the complexity bounds derived
in [12].

We consider the partially-separable convexly constrained nonlinear optimization problem:

min f(z), where f(z) = Y fi(Uiz) + 3 Uiz = bil|* = " fiUi), (1.1

il ieN ieH iENUH
NUHY M, NNH =10, f; is a continuously p times differentiable function from IR" into
R for i € N, and f;(U;x) = |[Ujz — b;||* for i € H, a € (0,1), || - || is the Euclidean norm,
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U; € R™*"™ with n; < n, and b; € IR™. For simplicity, we assume that, for each i € M, U;
has full row rank and ||U;]| = 1, and that the ranges of the Ul for i € A span IR" so that
the intersection of the nullspaces of the U; is reduced to the origin. We also assume that the
ranges of the U] (for i € H) are orthogonal, that is

UU =0 for i#j,i,j €M (1.2)

Without loss of generality, we furthermore assume that the rows of U, are orthonormal for
i € H. Our final assumption, as in [17], is that the feasible set & C IR" is non-empty closed
and convex, and that it is “kernel-centered” in that is, if Py[-] is the orthogonal projection
onto the convex set X and T denotes the Moore-Penrose generalized inverse, then

Ufbi + Peex(u;) | F] € F whenever b; € UpF, i€ H. (1.3)

These assumptions allow us to cover interesting applications. For example, consider the
row sparse problem in multivariate regression [29, 30, 38]

i HX — B|% + M| X , 1.4
in 17+ Al X e, e (1.4)
where H € R™", B € R"*7,|| - || is the Frobenius norm of a matrix,
IHX — B} = ZE ZHMX@,J Bij)? and | X|lg, /e, = Z ZXQ )2
Jj=11i=1 (=1 =1 gj=1

Let n =vvy, F=R"b; =0, 2z = (xn,xu,...,xw)T € R™ and set U; € R"*" for i € N =
{1,...,7} be the projection whose entries are 0, or 1 such that U;z be the ith column of X
and U; € R for i € H = {1,...,v} be the projection whose entries are 0, or 1 such that
Uiz be the ith row of X. Then problem (1.4) can be written in the form of (1.1). It is easy
to see that the {UlT tien span IR". Hence, all assumptions mentioned above hold for problem
(1.4).

Problem (1.1) encompasses the non-overlapping group sparse optimization problems. Let
G1,...,Gy, be subsets of {1,...,n} representing known groupings of the decision variable
with size ny,...,ny, and G; N Gj = 0,4 # j. In this case, problem (1.1) reduces to

min f1(x +)\ZHU3:H“ (1.5)

where f; : IR" — IR, is a smooth loss function, A > 0 is a positive number and U; € R™*"
is defined in the following way

1 ifjeG;

Ui = { 0 otherwise for k=1,...,n

Thus U;x = xg, is the ith group variable vector in IR™ with components z;,j € G;. If
F={x|a; <ax; < Bii=1,...,n} with a; < 0 < ;, then all assumptions mentioned above
with Uy = I € R™", for 1 € N hold for problem (1.5).

In problem (1.1), the decision variables have a group structure so that components in the
same group tend to vanish simultaneously. Group sparse optimization problems have been
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extensively studied in recent years due to numerous applications. In machine learning and
statistics, when the explanatory variables have high correlative nature or can be naturally
grouped, it is important to study variable selection at the group sparsity setting [8, 29, 30,
34, 36, 39]. In compressed sensing, group sparsity is refereed to as block sparsity and has
been efficiently used to recovery signals with special block structures [1, 22, 32, 33, 35]. In
spherical harmonic representations of random fields on the sphere, U;x contains the coefficients
of homogeneous harmonic polynomials of the degree i. Since ||U;x|| is rotationally invariant,
the group sparse function ), ,, |U;z|| has been used in [31].

Note that problem (1.1) also covers some overlapping group sparse cases, provided (1.2)
remains valid. A simple example is given by

and  fo(Usz) = [(z3 4+ 24)* + x%)]%

[N

fiUiz) =[] + 23 + (x3 — 24)°]

0

00110
0 and U2:<00001>.
0

Problem (1.1) with a € (0,1) and n; = 1,47 € H has been studied in [5, 6, 14, 15, 16,
18]. Chen, Toint and Wang [17] show that an adaptive regularization algorithm using a p-
th order Taylor model for p odd needs in general at most O(e*(p“)/ P) evaluations of the
objective function and its derivatives (at points where they are defined) to produce an e-
approximate first order stationary point. Since this complexity bound is identical in order
to that already known for convexly constrained Lipschitzian minimization, the result in [17]
shows that introducing non-Lipschitzian singularities in the objective function does not affect
the worst-case evaluation complexity order.

The unconstrained optimization of smooth partially-separable was first considered in
Griewank and Toint [28], studied by many researchers [25, 24, 13, 37, 19, 21] and exten-
sively used in the popular CUTEst testing environment [26] as well as in the AMPL [23],
LANCELOT [20] and FILTRANE [27] packages.

In problem (1.1), all these “element functions” f; depend on U;z € IR™ rather than on z,
which is most useful when n; < n. Letting

with

o O

100
U= 01 0
001 -1

ri=Ugzx e R" forie M and fr(x)= Zfl(x) for any Z C M,
1€T

we denote

(@) E 3T fiUix) = 37 fiw) and fy(2) €N fiUim) = Y filwi).

ieEN ieEN 1€H =

The p-th degree Taylor series

zwmmzmw+25%mwwwmmmewzzwmwmwmm
j=1"" ieEN

indicates that, for each j, only the |A| tensors {V%, f;(x:)}ienr of dimension nf needs to be
computed and stored. Exploiting derivative tensors of order larger than 2 — and thus using
the high-order Taylor series (1.6) as a local model of far(z + s) in the neighbourhood of  —



Chen, Toint: High-Order Evaluation Complexity of Non-Lipschitzian Optimization 4

may therefore be practically feasible in our setting since nf is typically orders of magnitude
smaller than n. The same comment applies to fy(z) whenever |U;z — b;|| # 0.

The main contribution of this paper is twofold.

e We propose a partially separable adaptive regularization algorithm with a p-th order
Taylor model which uses the underlying rotational symmetry of the Euclidean norm
function for fy and the first p derivatives (whenever they exist) of the “element func-
tions” f;, for i € M.

e We show that the algorithm can produce an (e, d)-approximate g-th-order stationary
point of problem (1.1) at most O(e~®+1/(P=a+1)) evaluations of the objective function
and its first p derivatives for any ¢ € {1,...,p}.

Our results extend worst-case evaluation complexity bounds for smooth nonconvex opti-
mization in [11, 12] which do not use the structure of partially separable functions and do
not consider the non-Lipschitz continuity. Moreover, our results subsume the results for non-
Lipschitz nonconvex optimization in [17] which only consider the complexity with ¢ = 1 and
n; =1 forie H.

This paper is organized as follows. In Section 2, we define an (€,9) g-order necessary
optimality conditions for local minimizers of problem (1.1). A Lipschitz continuous model to
approximate f is proposed in Section 3. We then propose the partially separable adaptive
regularization algorithm using the p-th order Taylor model in Section 4. In Section 5, we
show that the algorithm produces an (e, d)-approximate g-th-order stationary point at most
O(e~wH1)/(p=a+1)) evaluations of f and its first p derivatives.

We end this section by introducing notations used in the next four sections.

Notations. For a symmetric tensor S of order p, S[v]P is the result of applying S to p copies
of the vector v and
151 < max |S[u)?| (1.7)
llvll=1
is the associated induced norm for such tensors. If S; and Sy are tensors, S7 ® Sy is their
tensor product and Sf® is the product of Sy with itself k& times. For any set X, |X| denotes
its cardinality.

Because the notion of partial separability hinges on geometric interpretation of the prob-
lem, it is useful to introduce the various subspaces of interest for our analysis. We will
extensively use the following definitions. As will become clear in Section 2, we will need to
identify

Clz,e) ™ i e H | |Uiz — bi]| < €} and A(z,e) E 1\ C(z,e), (1.8)

the collection of hard elements which are close to non-Lipschitz continuity for a given x and
its complement (the “active” elements), and

1

R(x,¢€) of m ker(U;) =
1€C(x€)

span (U}]) (1.9)

1€C(x,€)

the subspace in which those nearly singular elements are invariant. (When C(z,€) = (), we
set R(z,e) =R".) For convenience, if € = 0, we denote C(x) 3 C(x,0), A(x) o A(z,0) and

R(x) dof R(x,0). From these definitions, we have

Uid =0, for i € C(x), de R(z). (1.10)
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Also denote by
Ry < span(UT) (1.11)
and observe that (1.2) implies that the Ryiy are orthogonal for i+ € H. Hence Ry; is also
the subspace in which all singular elements are invariant but the i-th. We also denote the
“working” collection of elements from N and those in H not close to non-Lipschitz continuity
by
W(z,e) & N U Az, e). (1.12)

We denote W(x) o W(z,0) when e = 0.
If {x1} is a sequence of iterates in IR", we also use the shorthands

Cr = C(ap,e), Ap=A(zk,€), Rk =R(xk,€) and Wy = W(xg,€). (1.13)

We will make frequent use of
def
fWk(x) = Z fz(‘r)a (114)
€W
which is objective function “reduced” to the elements “away from non-Lipschitz continuity”
at Tk.
For some x,s € R", we often use the notations r; = U;x — b; and s; = Uj;s.

2 Necessary optimality conditions

At variance with the theory developed in [17], which solely covers convergence to e-approximate
first-order stationary points, we now consider arbitrary orders of optimality. To this aim, we
follow [11] and define, for a sufficiently smooth function A : R"” — IR and a convex set
F C R", the vector x to be an (e, d)-approximate g-th-order stationary point (¢ > 0, > 0,
g€ {1l,...,p}) of min,cr h(x) if, for some ¢ € (0, 1]

Bh.q(x) < exq(6) (2.1)
where w
¢27q(x) = h(z) — ﬁrﬁienfTh,q(x,d), (2.2)
lldl| <o
and .
def (5£
X0 S5 (23
=1

In other words, we declare x to be an (¢, d)-approximate g-th-order stationary point if the
scaled maximal decrease that can be obtained on the ¢-th order Taylor series for h in a
neighbourhood of x of radius ¢ is at most e. We refer the reader to [11] for a detailed
motivation and discussion of this measure. For our present purpose, it is enough to observe
that qﬁ}i q(x) is a continuous function of x and § for any q. Moreover, for ¢ =1 and ¢ = 2, §
can be chosen equal to one and qb,lhl(az) and gi),llg(x) are easy to compute. In the unconstrained
case,

1 (2) = [IV3h(@)]
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and computing ¢,11 o reduces to solving the standard trust-region problem

P a(w) = i Veh(@)ld] + §Vih(z)[d]?).

In the constrained case,

Bha(a) = | min Vin()id]
7 r+deF
lldll<1
which is the optimality measure used in [9] or [17] among others. However, given the potential
difficulty of solving the global optimization problem in (2.2) for ¢ > 2, our approach remains,
for now, conceptual for such high optimality orders.
We now claim that we can extend the definition (2.1) to cover problem (1.1) as well. The
key observation is that, by the definition of W(z, €) and R(x,¢),

fA@e)(@) = fape(@+d) < fulr +d) < fapeo(@+d) +e[H| forall d e R(z,e). (2.4)

Note now that fyy (e is smooth around x because it only contains elements which are away
from non-Lipschitz continuity, and hence that Ty, »(x, s) is well-defined. We may therefore
define = to be an (e, §)-approximate g-th-order stationary point for (1.1) if, for some § € (0, 1]

Yo (x) < exg(0), (2.5)

where we define et
= f(z) — min wa(z,e)’q(a?, d). (2.6)

r+deF
4] <8, dER(,€)

By the definition of W(z, €), we have fyy(,.¢ () < f(x) and thus

ey

. )6
W (@) — min wa(m%q(x, d) < wqu(x)-
r+deF
lldl|<d, dER(w,€)

Taking € = 0, z is g-th-order stationary point if ¢?‘£(z), . =0

The optimality measure (2.5) may give the impression (in particular in its use of R(z,¢€))
that the “singular” and “smooth” parts of the problem are merely separated, and that one
could possibly apply the existing theory for smooth problems to the latter. Unfortunately,
this is not true, because the “separation” implied by (2.5) does depend on €, and one therefore
needs to show that the complexity of minimizing the “non-singular” part does not explode
(in particular with the unbounded growth of the Lispchitz constant) when e tends to zero.
Designing a suitable algorithm and proving an associated complexity result comparable to
what is known for smooth problems is the main challenge in what follows.

Theorem 2.1 If z, is a local minimizer of (1.1), then there is § € (0, 1] such that

W0 (@) = 0. (2.7)
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Proof. Suppose first that R(z.) = {0} (which happens if there exists x, € F such that
fr(xs) = 0 and span;cy, {UL'} = R™). Then (2.7) holds vacuously with any ¢ € (0,1]. Now
suppose that R(x.) # {0}. Let

41 = min [1, min || Uz, — bZH} € (0,1].
i€ A(xx)

*

Since x4 is a local minimizer of (1.1), there exists d2 > 0 such that

fl@) = min fa(e. +d)+ Y |Ui(zs +d) — b

TxtdeF ;
<5 ieH
< min  f(ze+d) + Y |Us(ee +d) = bi*

HdEF A
|52 dER () s
= min fN(l'* + d) —+ Z HUZ(fE* + d) o biHa
LHdEF '
IIdllggc&;ng(x*) i€ A(x)
Ty +deF
[|d]|<d2, dER ()
where we used (1.10) and (1.12) to derive the last two equalities, respectively.

Now we consider the reduced problem

T +dEF
ld|| <82, dER(z+)
Since we have that

Pwa (@) = fa(@) + D0 U = bill* = far(we) + ) [Uiwe = b5 = f(x),

i€A(x+) 1€H
we obtain that
W (@) < min W) (T« +d)
TsxtdeF
lldl| <62, dER(z+)
and z, is a local minimizer of problem (2.8).

Note that there is d3 € (0,071) such that for any x, + d in the ball B(x,,d3), we have
1Ui( + d) = bil| = |Uiws = bill = [[Usd]] = 61 = [|Usll[|d]| = 61 — 05 >0, i € Alzx).

Hence fyy(z,)(7« + d) is g-times continuously differentiable, and has Lipschitz continuous
derivatives of orders 1 to ¢ in B(z*,d3). By Theorem 3.1 in [10], there is a § € (0, min[dy, d5]],
such that

d .
1,[)5)/ (74) = fw(e,) (Tx) — min Ty (x4,d) = 0.
W(zx )9 * W(zx) 4
«+deEF
1415, deR (w.)

This and the identity f(z+) = fyy(z.)(®«), give the desired result (2.7). O
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We recall z, a g-th-order stationary point of (1.1) if there is § € (0,1] such that (2.7)
holds.

Theorem 2.2 For each k, let xy, be an (e, Ok )-approximate q-th-order stationary point of
(1.1) with 1 > 6, > 6 > 0 and ¢, — 0. Then any cluster point of {zx} is a q-th-order
stationary point of (1.1).

Proof. Let z, be a cluster point of {z}}. Without loss of generality, we assume that
Ty = limp_y00 2. From 0 < x4(6) < 2 and 1/1;:(;(3;) > 0 for any 0 € (0,1), we have from (2.5)
that limy_,o0 1/);’;}5’@ () = 0. We now need to prove that ¢?;g(x*) =0.

If R(xz.) = {0}, (2.7) holds vacuously with any 6 > 0, and hence x, is a gth-order-stationary

point of (1.1). Suppose now that R(x.) # {0}. We first claim that there exists a k. > 0 such
that

C(ag,€ex) CC(xy) for k> k. (2.9)
To prove this inclusion, we choose k, sufficiently large to ensure that
|op — 24| +ex < min ||Ujzye —bsl|, for k> k.. (2.10)
jEA(a:*)

Such a k, must exist, since the right-hand side of this inequality is strictly positive by definition
of A(z.). For an arbitrary k > k, and an index i € C(xy, €x), using the definition of C(x,¢),
the identity ||U;|| = 1 and (2.10), we obtain that

[Uizs = bil| < |Ui(@s — @) || + |Uizp — bil| < [lze — @k + e < i 1Ujx — bil.
This implies that |Ujzs — b;i|| = 0 and i € C(x,). Hence (2.9) holds. By the definition of
R(x,e) and W(x,¢€), (2.9) implies that, for all k,

R(zy) € R(zg,ex) and W(xi) C W(xg, €x). (2.11)
For any fixed k > k., consider now the following three minimization problems:

ming Tt q(zr, d)
Ak Wiy e 2.12
(4,k) { s.t. zp+deF,de R(zg,er), ||d|| < o, (2.12)

mind Tf q(.TUk,d)
B,k Wenp ) 2.13
(B, ) { s.t. zp+deF,deR(xy), ||d| < o, (2.13)

and

s.t. xp+deF,deR(z), |d| < .

Since d = 0 is a feasible point of these three problems, their minimum values, which we
respectively denote by ¥4, Up ) and d¢cy, are all smaller than f(zy). Moreover, it follows
from the first part of (2.11) that, for each k,

(C, k) { ming TfW(z*)7Q(xk7 d) (2.14)

19B,k: > ﬁA,k- (2.15)
It also follows from (2.9) and (1.2) that

TfW(?fk’Ek)’Q($k’ d) = TfW(w*)’q(xk’ d) — fW(I*)(xk) + fW(wk,Ek)(xk) = wa(x*)»Q(xk’ d) + [H]ej,
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for all d € R(z.), and thus (2.15) becomes
Var <V9pr <Voi+ |Hlep for all k > k. (2.16)

The assumption that xj is an (e, dx)-approximate gth-order stationary point of (1.1) implies
that
f(.l:k) — 19C,k — "H’Ez § f(:ck) — ﬂA,k S Equ((Sk), fOI‘ all ]{7 Z k*. (2.17)

Now (2.11) implies that Ty, ¢(zk, d) < wa(%%q(a}k, d). Hence

. 1)
f(@r) = dop = flaw) — min_ T q(@rsd) > UF ().
r+deEF
lldl| <ok, dER(+)

As a consequence, (2.17) implies that

Vrigt (@) < erxg(e) + [Hlef. (2.18)

In addition, the feasible sets of the three problems (2.12)-(2.14) are convex, and the objec-
tives functions are polynomials with degree ¢q. By the perturbation theory for optimization
problems [21, Theorem 3.2.8], we can claim that

lim J¢p = min Ty a(@Tss ), (2.19)
k=00 . +dEF
lldl|<dx, dER ()

where 6, = liminfy_,o, 0 > 8. This implies that letting k — oo in (2.18) gives

0,6 .
wf’q(x*) = f(xs) — min wam)’q(x*,d) =0.
Tx+deEF
]| <6, dER (2

3 A Lipschitz continuous model of fy, (z + s)

Our minimization algorithm, described in the next section, involves the approximate mini-
mization of a model m(xy,s) of fyy, in the intersection of a neighbourhood of zj with Ry.
This model, depending on function and derivatives values computed at xj, should be able to
predict values and derivatives of f at some neighbouring point = + s reasonably accurately.
This is potentially difficult if the current point happens to be near a point at which the
function is not Lipschitz continuous.

Before describing our proposal, we need to state a useful technical result.

Lemma 3.1 Let a be a positive number and r # 0. Define, for a positive integer j,

j—1
w(a—7) € a](a—1. (3.1)
i=1
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Then, if V?HrHa is the value of the j-th derivative tensor of the function || -||* with respect to
its argument, evaluated at r, we have that,

‘T”a—2i T(Qi—j)@ ® I(j_i)@) (32)

i
V|t =" by

i=1

for some scalars {@,j}g:l such that Zgzl ¢ij =m(a—7j) , and that

|90l = e = ) e, (33)

Moreover, if 51, B2 are positive reals and ||r|| = 1, then
| 9218 = 9 Bar ||, = e — )] | 8277 — g579]. (3.4)
Proof. See appendix. |

Consider now the elements f; for ¢ € AN. Each such element is p times continuously
differentiable and, if we assume that its p-th derivative tensor V% f; is globally Lipschitz
continuous with constant L; > 0 in the sense that, for all x;,y; € IR™

IVE, fi(wi) = VE filyi)lp) < Lillw — will, (3.5)
then it can be shown (see [11, Lemma 2.1]) that

1

filwi + si) = Ty, p(@i, si) +

Because L; in (3.6) is usually unknown in practice, it may not be possible to use (3.6) directly

to model f; in a neighbourhood of . However, we may replace this term with an adaptive

parameter o;, which yields the following (p + 1)-rst order model for the i-th smooth element

fia 1

(s g — g Jlg. [P+ ;

mi(@i, si) = Ty, p(@i, 8:) + (p+ 1) aillsi|P7, (e N). (3.7)

Now we consider the elements f; for ¢ € H. Let r; = U;xz — b;. Using the associated

Taylor’s expansion would indeed ignore the non-Lipschitzian continuity occurring for r; = 0

and this would restrict the validity of the model to a possibly very small neighbourhood of zy,

whenever r; is small for some i € A(zy,€). Our proposal is to use the underlying rotational

symmetry of the Euclidean norm function to build a better Lipschtzian model. Suppose that
r; # 0 # r; + s; and let

_l’_

u; = i . ri=ri(z+s)=ri+s and uf = Ti . (3.8)
7] 7"l
Moreover, let R; be the rotation in the (u;,u;) plane® such that
Riuf = u;. (3.9)

WIf y; = ujﬂ Ri=1.1fn; =1and n-rj' < 0, this rotation is just the mapping from IRy to R_, defined by
a simple sign change, as in the two-sided model of [17].
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We observe that, given the isotropic nature of the Euclidean norm and the value ||7;||%, the
derivatives of ||r; 4+ s;||* with respect to s; can be deduced from those | ||r;|lu; [|*. More
precisely, for any d € R™,

[ lilla | = Yiril|* and VE| flrillui” [|*[d)" = V¢ |rill[Rid)". (3.10)
For example, when ¢ = 1, one verifies that
VHril|*[Rid) = allrs||*=2rT Rid
= allri||* 2|7l (R ui)"d
= a| |lrlui || |n-uuz-+>Td
= V| il |

We may then choose to compute the Taylor’s expansion for the function || - || around ||r;||u;,

that is "
el = [l ™ ]

= || Irillu; || +Z g,VKHHTzHUJFH [l = Nril)w; ]

+
_||TZ||G+Z HT H
_HMw+§:JLJ4ﬂﬂLVm T

Hnll

(Il gt o )

Using the expression (3.2) applied to ¢ copies of the unit vector u; and the fact that r‘ [u;]? =
(rlu;)? = ||r;|? for all j € IN, we now deduce that, for ¢; = ||r; + s — ||| > —”T‘ZH

i =+ sill* = IITzH‘“rZ Cz” il (3.11)

which is nothing else than the Taylor’s expansion of ||r;+(u;||* (or, equivalently, of ||[|7;||u; +
Giug ||*) expressed as a function of the scalar variable ¢; > —||r;||. As can be expected from
the isotropic nature of the Euclidean norm, the value of |r7]|* (and of its derivatives after
a suitable rotation) only depend(s) on the distance of r;” to the non-Lipschitz continuity at
zero. Thus, limiting the development (3.11) to degree p (as in (3.7)), it is natural to define

ullrill, G) % Z||G+Z T@Z O trot, (i€ Aze), (3.12)

which is a unidimensional model of ||r; + (ju;||* based of the residual value ||r;]|. Note that
w(||rill, i) is Lipschitz continuous as a function of ¢; as long as ||7;|| remains uniformly bounded
away from zero, with a Lipschitz constant depending on the lower bound. We then define the
isotropic model

def .
mi(w, si) = pll|rill, G) = palllrill, llri + sill = [lrall) for i € A(z,e), (3.13)
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so that, abusing notation slightly,
def a 2 7I-(a' —f) / a—~ .
mi(xi, i) = T, p(xiysi) = ||| + Z TQ lril| 5, (i € Az, ¢€)).
=1 ’

We now state some useful properties of this model.

Lemma 3.2 Suppose that p is odd and that A(x) # 0 for some x € F. Then, fori € A(z),

mi(:ci,si) > ”T‘l’JrSZ'Ha, (314)
and, whenever ||r; + s;|| < [|ri(x)]|,
Veu(l|rill, &) = Veu(llrill, 0) = w(a — €)||rs|*~* (¢ odd), (3.15)
and
Veu(llrsl, &) < Veu(llrll, 0) = m(a — O)||rs|*™* (¢ even). (3.16)

As a consequence, m;(z;,(;) is a concave function of ¢; on the interval [—||r;]],0].

Proof. Let i € A(z). From the mean-value theorem and (3.11), we have that, for some
€ (0,1),

p
: a 0) a p— -
rs + sill* = llrall* + ( ———=G{ Il + (( +1)! *)CPHIITﬁVCzUiH Pl (37
/=1

Since p is odd, we obtain that 7(a —p — 1) < 0 and Cipﬂ > 0. Thus (3.14) directly results
from (3.17), (3.12) and (3.13). Now (3.12) and (3.13) together imply that

Verlllrill, i) = Veu(lrl, 0) + Z Cj “lrif| (3.18)

j=t+1

for ¢; = ||ri(z) + si|]| — ||ri(z)]] < 0. Suppose first that ¢ is odd. Then we have that w(a — j) is
negative for even j, that is exactly when Cij s non-positive. Hence every term in the sum of
the right-hand side of (3.18) is non-negative and (3.15) follows. Suppose now that ¢ is even.
Then 7(a — j) is negative for odd j, which is exactly when Cij s non-negative. Hence every
term in the sum of the right-hand side of (3.18) is non-positive and (3.16) follows. The last
conclusion of the lemma is then deduced by considering ¢ = 2 in (3.16) and observing that
w(a—0)|ri(x)]** = ala — 1)|ri(z)]|*"> < 0. O

Thus the isotropic model m;(z;, s;) overestimates the true function ||r;(z) + s;]|* and cor-
rectly reflects its concavity in the direction of its non-Lipschitz continuity. But m;(z;,s;) =
w(||l7ill, &) is now Lipschitz continuous as a function of s;, while ||r;(x) + s;||* is not.

Combining (3.7) and (3.13) now allows us to define a model for the complete f on R(z,¢)
as

m(zx,s) e Z mi(xi, S;). (3.19)
€W (x,€)

Since r;(z) # 0 for i € A(z,€), this model is in turn well defined.

We conclude this section by observing that writing the problem in the partially-separable
form (1.1) is the key to expose the singular parts of the objective function, which then allows
exploiting their rotational symmetry.



Chen, Toint: High-Order Evaluation Complexity of Non-Lipschitzian Optimization 13

4 The adaptive regularization algorithm

Having defined a model of f, we may then use this model within a regularization minimization
method inspired from the ARp algorithm in [11]. In such an algorithm, the step from an iterate
x) is obtained by attempting to (approximately) minimize the model ((3.19) in our case). If
an (e,0)-approximate g-th-order-stationary point is sought, this minimization is terminated
as soon as the step s is long enough, in that

sll > wer=erT (4.1)

for some constant w € (0, 1], or as soon as the trial point xj + s is an approximate g-th-
order-stationary point of the model, in the sense that
Ok (17, 55) < min W a min ||ri(xg + sk)|l| xq(0k) (4.2)
m.q \Tha Ok ) = (p—q+ 1) icAlzptsie) BRI XalOk '
for some 6,6y, € (0,1], where 1/Jm7q (g + sg) is the optimality measure (2.6) computed for the
model m(z, s), that is
€5 def .
mq(T,8) = m(z,s) — min Tng(x,s +d). (4.3)
r+s+deF
lld||<d,dER(,¢€)
When ¢ = 1, 05, = 1 and the feasible set F = IR", we have x,(d;) = 1, and (4.2) holds if
0||sk|| > ae and
Yol (@, s6) = VIn(@) + Vo (@) < ae.

In view of the optimality condition (2.5), we also require that, if ||r;(z + s)|| < € occurs
for some ¢ € H in the course of the model minimization, the value of r;(z + s) is fixed,
implying that the remaining minimization is carried out on R(xp + s,€). As a consequence,
the dimension of R(zy + s,€) (and thus of Ry) is monotonically non-increasing during the
step computation and across all iterations. It was shown in [11, Lemma 2.5] that, unless
xp is an (e, 1)-approximate p-th-order-stationary point (which is obviously enough for the
whole algorithm to terminate), a step satisfying (4.2) can always be found. The fact that this
condition must hold on a subspace of potentially diminishing dimension clearly does not affect
the result, and indicates that (4.2) is well-defined. This model minimization is in principle
simpler than the original problem because the general nonlinear f; have been replaced by
locally accurate polynomial approximations and also because the model is now Lipschitz
continuous, albeit still non-smooth. Importantly, the model minimization does not involve
any evaluation of the objective function or its derivatives, and model evaluations within this
calculation therefore do not affect the overall evaluation complexity of the algorithm.

We now introduce some useful notation for describing our algorithm. Define

def def def def Tik
ik = Uiwp, 1ip = Uy — b, sip = Upsg,  ujp = Treel
ik

and
A Ay + sp,6), RE Y R(ay, + sp,0) and Wi Wy, + sy, €.

Also let

Afir = fiwin) = filwin +sin)s Afe = frye (@r) = fpe (4 5) = Y Afig,

16)/\/7L
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def
Am; i = mi(wi g, 0) — mi(wi g, sik), Amy = Z Amg i,

iEW;
and
AT, def wa,j7p(xk’ O) — wa,j’p(xk’ Sk)
= [Ty p(@r, 0) = Tpy p(rs sk)] + [m 4+ (0, 0) = m g (2, 55)] (4.4)
= Amyp+ ﬁ Z O’ikaSijk”erl.
ieN

Our partially-separable adaptive regularization degree-p algorithm PSARp is then given by
Algorithm 4.1 on the following page.

Note that an zo € F can always be computed by projecting an infeasible starting point
onto F. The motivation for the second and third parts of (4.9) and (4.10) is to identify
cases where the isotropic model m; overestimates the element function f; to an excessive
extent, leaving some room for reducing the regularization and hence allowing longer steps.
The requirement that pp > 7 in both (4.9) and (4.10) is intended to prevent a situation
where a particular regularization parameter is increased and another decreased at a given
unsuccessful iteration, followed by the opposite situation at the next iteration, potentially
leading to cycling.

It is worthwhile noting the differences between the PSARp algorithm and the algorithm
discussed in [17]. The first and most important is that the new algorithm is intended to find
an (€, 0)-approximate g-th-order stationary point for problem (1.1), rather than a first-order
stationary point. This is made possible by using the g-th-order termination criterion (4.5)
instead of a criterion only involving the first-order model decrease, and by simultaneously
using the step termination criteria (4.1) and (4.2) which again replace a simpler version based
solely on first-order information. The second is that the PSARp algorithm applies to the
more general problem (1.1), in particular using the isotropic model (3.12) to allow n; > 1 for
1€ H.

As alluded to above and discussed in [12] and [4], the potential termination of the algorithm
in Step 2 can only happen whenever ¢ > 2 and xp = z is an (e, 1)-approximate p-th-order-
stationary point within Ry, which, together with (2.5), imply that the same property holds
for problem (1.1). This is a significantly stronger optimality condition than what is required
by (4.5). Also note that the potentially costly calculation of (4.2) may be avoided if (4.1)
holds.

Let the index set of the “successful” and “unsuccessful” iterations be given by

Sdéf{/f20|pk277} and L{déf{k20|pk<17}.

Also define

S Ssn{0,...,k} and U, ¥ {0,... k}\ Sk
We then state a bound on |Ug| as a function of |Sk|. This is a standard result for non-
partially-separable problems (see [7, Theorem 2.4] for instance), but needs careful handling

of the model’s overestimation properties to apply to our present context.
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Algorithm 4.1: Partially-Separable Adaptive Regularization (PSARp)

Step 0: Initialization: zg € F and {0;0}icpr > 0 are given as well as the accuracy
e € (0,1] and constants 0 < 7 < 1 < v < 7, n € (0,1), 0 >0, 61 = 1,
omin € (0, minjen 0i0] and Ky, > 1. Set k = 0.

Step 1: Termination: Evaluate f(xj) and {Vg;fwk (azk)}?zl. If

YE () < exg(Ok-1) (4.5)

p

return ¢ = z;, and terminate. Otherwise evaluate {V7 I (@) Yy 1

Step 2: Step computation: Attempt to compute a step s € Ry such that zp + s €
F, m(zg, s) < m(zk,0) and either (4.1) holds or (4.2) holds for some & € (0,1].
If no such step exists, return z¢ = z; and terminate.

Step 3: Step acceptance: Compute

Afy
. 4.6
Ph= AT, (4.6)
and set 11 =z if prp <, or X1 = Xk + Sk if pr > 7.
Step 4: Update the “nice” regularization parameters: For i € N, if
fi(zip + sik) > mi(Tik, sik) (4.7)
set
Tik+1 € [1104k, Y204 k). (4.8)
Otherwise, if either
pr=>n and Af;p <0 and Afjr < Amyg — K Afil (4.9)
or
pr>n and Afip >0 and Af; > Amy g + Ko A fil (4.10)
then set
Oik+1 € [Max[omin, Y00k, i k], (4.11)
else set
Oikt+1 = Of k- (4.12)

Increment k& by one and go to Step 1.

15
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Lemma 4.1 Suppose that AS.2 and AS.3 hold and that 0;) < omax for all i € M and all
k> 0. Then, for all k > 0,
k < k%Sk| + K,

where

ke 4

1 (S) max
N |log ol and b 9t V] log(ff >
log 1 log 71

Omin

Proof. Note that py is defined by Afr and AT} which are computed on W,j =NU AZ.
Following the proof of [17, Lemma 4.11] and (3.14), we have Afi > Amy, if (4.7) fails for all
i € N. Hence, from (4.6), we have p, > 1 >n and k € S;. If k € Uy, 0, is increased with
(4.8) for at least one ¢ € N. Let J; ; be the set of iterations where 0;; (j < k) is increased.
Then |Uy| < |N|maxien | ikl Using k = |Sk| + [Uk| — 1 completes the proof. ]

5 Evaluation complexity analysis

We are now ready for a formal analysis of the evaluation complexity of the PSARp algorithm
for problem (1.1), under the following assumptions.

AS.1 The feasible set F is closed, convex, non-empty and kernel-centered (in the
sense of (1.3)).

AS.2 Each element function f; (i € N) is p times continuously differentiable in an
open set containing F, where p is odd whenever H # ().

AS.3 The p-th derivative of each f; (i € N) is Lipschitz continuous on F with
associated Lipschitz constant L; (in the sense of (3.5)).

AS.4 There exists a constant fioy such that far(z) > fiow for all x € F.

If H # (), there exists a constant x> 0 such that |V f;(Uiz)|| < kp for all
reV,ieNandje{l,...,p}, where

y {ac € F| there exists ¢ € H with ||r;(x)| < %} . (5.1)
Note that AS.4 is necessary for problem (1.1) to be well-defined. Also note that, because
of AS.2, AS.5 automatically holds if F or V are bounded or if the iterates {zj} remain in
a bounded set. It is possible to weaken AS.2 and AS.3 by replacing F with the level set
L={xeF| f(x) < f(xo)} without affecting the results below. Finally observe that V need
not to be bounded, in particular if span;c4,(U;) is a proper subspace of IR". The motivation
for the particular choice of La in (5.1) will become clear in Lemma 5.5 below.

We first recall a result providing useful bounds.

Lemma 5.1 There exist a constant ¢ > 0 such that, for all s € IR™ and all v > 1,

Pl < > llsill” < [N sl (5.2)
ieEN
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Proof. See [17, Lemma 4.1]. O

This lemma states that ) ;|| - || is a norm on IR"™ whose equivalence constants with respect
to the Euclidean one are ¢ and [N/

Our next step is to specify under which conditions the standard e-independent overesti-
mation and derivative accuracy bounds typical of the Lipschitz case (see [11, Lemma 2.1] for
instance) can be obtained for the elements functions of (1.1). We define, for a given k > 0
and a given constant g > 0 independent of e,

def . .
Oy = {i € AL [ min[lrigll, Irig + sipll] > p}- (5.3)

Observe that if, for some ¢ € H and b; ¢ U;F, then both ||r; ;|| and ||7; x + s; || are bounded
away from zero, so i € Oy, for all k and all p such that p < min,er ||Usz — bs||. Thus we
assume, without loss of generality, that

b; € UyF forall i€ (5.4)

We then obtain the following crucial error bounds.
Lemma 5.2 Suppose that AS.2 and AS.8 hold. Then, for k > 0 and Lyax def max;en L,
1 .
fi(zig + sik) = mi(Tik, sik) + RS [Ti,kLmax —oip|llsiklPT with |mkl <1, (5.5)

for alli € N. If, in addition, u > 0 is given and independent of €, then there exists a constant
L(p) independent of € such that, for ¢ € {1,...,p},

L(p) -

14 R vZ4 p—L+1
”vfoUOk,u(xk + sk) vsTfNuokM,p(xb sk)|l < (p—C+1) sk : (5.6)
Proof. First note that, if f; has a Lipschitz continuous p-th derivative as a function

of x; = Uz, then (1.6) shows that it also has a Lipschitz continuous p-th derivative as a
function of x. It is therefore enough to consider the element functions as functions of z;.

Observe now that, for each k and i € N, AS.2 and AS.3 ensure (5.5), and the inequality

Li _
V5, i@ + sik) = Vo, T p(@in, sip) || < : I s g7~ (5.7)

(p—C+1
immediately follows from the known bounds for p times continuously differentiable functions
with Lipschitz continuous p-th derivative (see [11, Lemma 2.1]). Consider now i € O, for
some k and some fixed p > 0, implying that min[||r; |, |7 & + sixl|] > ¢ > 0. Then

V_KHTUC + Sikaa[d]é = VEH HTi,k -+ Si7k||u::kHa[d]£ = VEH HTZ"k -+ Si7k||ui7kHa[Ri’kd]£ (58)

where R; 1 is the rotation such that Rzku:rk = u; . We also have from (3.10) with « replaced
by xj + si that
Ve T (ks i) [d)" = VI I il || [Ri ] (5.9)
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Taking the difference between (5.8) and (5.9), we obtain, successively using the definition of
the tensor norm, the fact that R; j is orthonormal and (3.4) in Lemma 3.1, that

IV 7ok + 50k = VE, Tonep(@is i)

= max
lldll=1

VUi + sip ) = V4, Tonyp (@i 5i) ]|

st ‘VZ” i + 5ol || [Rixd)” = V| ”7"727k||ui,kHa[R“fd]£’

= [V Wik + sigllsn]|* = V[ lrisluie]* g
a—Z|'

= |m(a = O |lIrip + sipll ™ = lrip

Now the univariate function v/(t) L ya g (more than) p 4 1 times continuously differentiable
with bounded (p+ 1)-rst derivative on the interval [t1,?2] and thus, from Lemma 5.2, we have
that y .

d'v d'v L, ¢
() — = (ta)| < ——E |t — to P!

g 1)~ g () —(p—£+1)!|1 2| ’

where L, is the upper bound on the (p + 1)-rst derivative of v(¢) on interval [t1, 2], that is
L, = |r(a —p— 1)|min[ty, t2]*P~L. As a consequence, we obtain that

L(p)
m\“ﬁyk +sigll = llrin

) HTz’,k: + Sm”] > 1 to define

m(a— 1)

a—¥ a—Vl| __

[VElI7ie + sikll® = V&, T p(@ies 506 [l < [

where we use the fact that min||r; x

def —p—
L(M) = maX|W(G—p—1)|Ma P 17Lmax]-

We then observe that ||s; || = ||7ix + sik — ikl > ’||rlk + skl — Hrzk||| which finally yields
that L)
ans e ! s K e+l
HV‘ H"”z,k + Sz,kH VsiTmi,p(xz,h sl,k)H[g] < (p—(+1) Hsz,kH .
Combining this last inequality with (5.7) and the fact that Vii Irik+sikll® = Vi g+ sixl®
then ensures that (5.6) holds. O

Observe that the Lipschitz constant L is independent of ¢ whenever H = (). Our model
definition also implies the following bound.

Lemma 5.3 For all k > 0 before termination, s, # 0, (4.6) is well-defined and

1
Umin§p+

ATy, > 22 ||y |[PTE 5.10
2 S s (5.10)
Proof. We immediately deduce that
oo
AT, > —2 si k[P 5.11
o> Gy 2 (5.11)

from (4.4), the observation that, at successful iterations, the algorithm enforces Amj > 0
and (4.11). As a consequence, s # 0. Hence at least one ||s; ;|| is strictly positive because
of (5.2), and (5.11) therefore implies that (4.6) is well-defined. The inequality (5.10) then
follows from Lemma 5.1. O
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Following a now well-oiled track in convergence proofs for regularization methods, we
derive an upper bound on the regularization parameters.

Lemma 5.4 [17, Lemma 4.6] Suppose that AS.2 and AS.3 hold. Then, for alli € N and all
k>0,
Oik € [Umina Umax], (512)

def
where omax = Y2Lmax-

Proof. Assume that, for some i € N and k > 0, 0, > L;. Then (5.5) gives that (4.7) must
fail, ensuring (5.12) because of the mechanism of the algorithm. O

It is important to note that opax is independent of e. We now verify that the trial step
produced by Step 2 of the PSARp Algorithm either essentially fixes the residuals r; to zero
(their values being then fixed for the rest of the calculation), or the step is long enough (i.e.
(4.1) holds), or it maintains these residuals safely away from zero in the sense that their norm
exceeds an e-independent constant.

Lemma 5.5 Suppose that AS.1, AS.2, AS.3 and AS.5 hold, that H # 0 and that (4.1) fails.
Let

1
1—a

def . a a

w = min |, e (KN+ _— ) (5.13)
(p—gq+1)!
Then, if, for somei € H,
il < w, (5.14)
we have that
rie + sipll <€ or |rig+ sigll > w. (5.15)

Proof. The conclusion is obvious if i € C,': =H\ AZ. Consider now i € A; and suppose,
for the purpose of deriving a contradiction, that

I7ik + sikll € (e,w) for some i€ A, (5.16)

and immediately note that the failure of (4.1) and the orthonormality of the rows of U; imply
that )
Isill < llskll < wer=e™ <1 (5.17)

and also that (4.2) must hold. As a consequence, for some d; € (0, 1],

alrik + sinlxXg(k) = VEk (g, 1. (5.18)
Consider now the vector
. . def Tik T Sik
dr = —min [0, |rix + SZ]CH]U:—k with vi‘fk = U;ru;fk = U;rm. (5.19)
i, i,

We now verify that dj, is admissible for problem (4.3). Clearly ||d| = 6 because the rows of
U; are orthonormal. We also see that (1.2) and (1.11) imply that, since i € A;,

di, € R{z} - RZ_ (5.20)
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Moreover, we have that
@ + s + di, € [xx + s, 2+ 55— Uj (rige + sig0)]s (5.21)
where [v, w] denotes the line segment joining the vectors v and w. But
Tp + S — Uj(ri,k +8ik) = Tp+ Sk — UiTUz'(xk + s) + U;bi
— (I = UU) (g + s) + Ulb;

= Prer(uy)lzr + sk + Uib;
e F,

where we have used (1.3) to deduce the last inclusion. Since F is convex and zj + s € F,
we deduce from (5.21) that xp + sx + dp € F. As a consequence, dj, is admissible for problem
(4.3) and hence, using (5.18),

allrik + sixllXg(0r) = VGE (wy, s1) > max [0,m(zk, $k) — Tong(Tk, Sk — di)] - (5.22)
Moreover (5.20) and (3.13) imply that
m(xk, sg) — Tm,q(Tk, sk — di)
= mn (2, 8k) = Tinperq(Tks 88— di) + M (T ey Si k) — M (T4 s S5 — Usdy,)

> — |mpar(@k, k) — T g (ke sk — di)| + mi(@i g, 5ik) — M@k, S5 — Usdy).
(5.23)
We start by considering the first term in the right-hand side of this inequality. Observe now
that (5.14) ensures that z; € V (as defined in (5.1)). Hence AS.5, (5.14) and (5.17) together
imply that, for each i € NV,

|mi(xg, sk) — Tm,.q(zk, Sk — di)|

(]
=| =

IA

VﬁTmi,q ('ri,kv Si,k) [_Uzdk]g

~
Il
-

|~

M=

p 1 i
(Z mvgﬁm’k)[si’k]” - (p:kl)v |W{ZHSi,kHP+1H> [—Uidi)‘|.
t=¢{ ’ :

~
I

1
(5.24)

Using now the identity ||U;dg| = ||dk|| = 0k and the fact that

p
Z 1 <1+ xp-0(1)<3
L (t—0) = ot ’

we obtain from (5.24), the triangle inequality and (5.17) that

q
1 O'Z'Jg
i) = Toalonesn = )l < 3 g (3IVE )l + (724 9 sl ) o

— (p+1)!
(5.25)
But we have from Lemma 3.1 and (5.17) that, for £ € {1,...,q},
1)!
9 sl = b — €4 1)l < ~2E D (5.26)

~(p—g+ 1)
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and therefore that

M2k, 51) = Tonyea(Ths Sk — Okl + Si,kHvz‘—t—k)‘ <3V (/w + mamax) Xq(0k)

< Law T xq(6r),

(5.27)
where we have used (5.13) to derive the last inequality. Let us now consider the second
term in the right-hand side of (5.23). Applying Lemma 3.2, we obtain that pu(||7; % + ikl )
is concave between 0 and —||r;, + s; x| and p(||r;x|l,-) is concave between 0 and —||r; k|-
Therefore, because of (5.14), we may deduce that

mi(Zi ks Sik) — Mi(Tigs Sik — Usdr) = p(l|7in + sill, 0) — u(llrin + sikll, |Usdgll)

> Vel + siell, 0)|Usdy |
> Fhpllrpll, Wi + sill = gDV
> allripl|*ox

> Law® x4 (0k),

where the second and third inequalities result from (3.15). Combining now this inequality
with (5.22), (5.23) and (5.27), we deduce that

allrig + sigllxq(0k) > $aw™™ xq(0k) — 1w "xq (k) = faw® ™ xq(6)-

Finally, we obtain using (5.16) that
1

w> 1w
which is impossible in view of (5.13). Hence (5.16) cannot hold and the proof is complete.
(]

This last result is crucial in that it shows that there is a “forbidden” interval (e,w) for the
residual’s norms ||7;(zx + si)||, where w only depends on the problem and it is independent
of e. This in turn allows to partition the successful iterates into subsets, distinguishing
iterates which “fix” a residual to a near zero value, iterates with long steps and iterates with
possibly short steps in regions where the considered objective function’s p-th derivative tensor
is safely bounded independently of e. Our analysis now follows the broad outline of [17] while
simplifying some arguments. Focusing on the case where H # (), we first isolate the set of
successful iterations which “deactivate” a residual, that is

def
Sc = {k eS| |Irix + sik

| <e and |[|r;i| > € for some i € H},

and notice that, by construction
|Sel < H|. (5.28)

We next define the e-independent constant
o= 3w

and

So keS| skl > 1w}, (5.29)



Chen, Toint: High-Order Evaluation Complexity of Non-Lipschitzian Optimization 22

Moreover, for an iteration k € S\ (Sc US,,), we verify that A4y can be partitioned into
def .
Tor = {i€ A | |Irixll € la,+00) and |[rix + sikll € [a, +00)}
def .
Tok = {i€ Akl (Irigll € [w,+00) and |rix + sikll € (€, a))
or ([lrigll € (e,;a) and |rix + sixll € [w,00))}

def .
= {ie A | Irigll € (e,w) and |rig + sikll € (e, w)}

Ik =

Morever, Lemma 5.5 shows that Zg, ;. is always empty and one additionally has that, if i € Zy 1,
then

skl > lsikll = |Irin + sipll = lrgll| > w—a = 1w,

implies that k € 5. Hence Zy, . is also empty and

Ay =Tos for keS\(ScUS,) Y So. (5.30)
The next important result shows that steps at iteration belonging to So are long enough,
because they are taken over regions where a good e-independent Lipschitz bound holds. In-
deed, if H # () and assuming that ¢ < «, we have, for k € S, that A; = A and thus that
VV,;|r =W, and RZ = Ryj. Moreover, the definition of I j = Ay ensures that Ay C Oy, and
thus that Lemma 5.2 (and in particular (5.6)) guarantees that fyy, satisfies standard deriva-
tive error bounds for functions with Lipschitz continuous p-th derivative (with corresponding
Lipschitz constant L(«)). We may therefore apply known results for such functions to fyy, .
The following lemma is extracted from [11], by specializing Lemma 3.3 in that reference to
the optimization of fyy, over Ry for functions with Lipschitz continuous p-th derivative (i.e.
B =11in [11]).

Lemma 5.6 Suppose that AS.1 — AS.3 and AS.5 hold, that
e<a if H#D (5.31)

and consider k € So such that the PSARp Algorithm does not terminate at iteration k + 1.
Then

(p—gq+1) >+1

1 . def
Skl > koer—att  with ko =
sl 2 o o (L

(5.32)

We may finally establish our final evaluation complexity bound by combining our results so
far.

Theorem 5.7 Suppose that AS.1-AS.5 and (5.31) hold. Then the PSARp Algorithm requires
at most

[Rs(£(@0) = fiow)e 7777 | + 1 (5.33)

successful iterations and at most

Ums(f(xo)fbw)(e—;ﬂh” <1+|1°g71|>+ ! 1og<";“:")J+|H|+1 (5.34)

log ¥o log ¥o

evaluations of f and its p first derivatives to return an (€, d)-approzimate q-th-order-stationary
point for problem (1.1), where

_ 1
def  (p+1)! < (p—q+ 1) ) PErEs)
5 77(7'min§p+1 L(Oé) + 0+ Omax .

(5.35)
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Proof. Consider k € S before termination. Because the iteration is successful, we obtain
from AS.4, Step 3 of the algorithm and Lemma 5.3 that

F(@0) = flow = f(w0) = flaern) = D Afp=n > AT} > ”“mmg Z IskllPL. (5.36)

JESK JESK JES,
Defining now

Sek E S {0, kY, Sur E SN {0, k} and Soi = Son{0,...,k},

we verify that S, and So i, form a partition of S \ Sc . As a consequence, we have that

. pt1
f(20) = frow memmcl{| Skl Igln IskllP™ + 1Skl H}),ln [Elkan

(p+1)! sl K
. ptl 1 p+1
-t o o )

. ptl . 1 p+1
T (Sl 4150l i oyt (o)
1

m(j];nilg ! ‘Sk \ Sepl kG T €r- q“

where we have used (5.36), Lemma 5.1, (5.29) and (5.32) to deduce the second inequality,
and the assumption that (without loss of generality in view of (5.32)) ko < iw to deduce the
last. The above inequality yields that

v

_ _p+1
1Skl =[Sk \ Sel + [Sex] < Ks(F(x0) — fiow)e 77T + Sk,

where kg is given by (5.35). Since |Sc x| < |S¢| < |H|, we finally deduce that the bound (5.33)
holds. The bound (5.34) then follows by applying Lemma 4.1 and observing that f and its
first p derivatives are evaluated at most once per iteration, plus once at termination. |

We conclude our development by recalling that the above result is valid for H = 0, in
which case the problem is a smooth convexly-constrained partially-separable problem. Note
that the norm-equivalence constant ¢ occurs in (5.35), which indicate that the underlying
geometry of the problem’s invariants subspaces ker(U;) may have a significant impact on
complexity.

6 Conclusions

We have shown that an (e, §)-approximate g-th-order stationary point of partially-separable
convexly-constrained optimization with non-Lipschitzian singularities can be found at most
O(e*(pﬂ)/ (p*q“)) evaluations of the objective function and its first p derivatives for any
q € {1,2,...,p} whenever the smooth element functions f;, i € N of the objective function
are p times differentiable. This worst-case complexity is obtained via our Algorithm 4.1
(PSAR,) with a p-th order Taylor model which uses the underlying rotational symmetry of
the Euclidean norm function for fj; and the first p derivatives (whenever they exist) of the
“element functions” f;, for i € M.

Several observations are of interest. A first one is that the results remain valid if Lipschitz
continuity is not assumed on the whole of the feasible set, but restricted to the segments of



Chen, Toint: High-Order Evaluation Complexity of Non-Lipschitzian Optimization 24

the “path of iterates”, that is Ug[zk, zx+1]. While this might in general be difficult to ensure
a priori, there may be cases where problem structure could help. A second observation is that
convexity of the feasible set is only used on the segments U; i[z; i, U;rbl-]]. Again this might
be exploitable in some cases. The third observation is that, in line with [11], it is possible to
replace the Lipschitz continuity assumption by a weaker Holder continuity.

We have seen in the introduction that our framework covers general non-overlapping as
well as special cases of overlapping group sparsity, where (1.2) still holds. While it would
obviously be interesting to relax this orthogonality condition, this seems very challenging
with our present conceptual tools. Indeed, (1.2) is crucial for obtaining the second inclusion
of (5.20) in the proof of Lemma 5.5, itself a central piece of our argumentation. The main
difficulty, if (1.2) is not assumed, is to reconcile the analysis of the isotropic model described
in Section 3 in the segment between the current point and singularity (as assumed in the
definition of p in (3.12) and Lemma 3.2) with the requirement that a step along the same
segment leaves the (nearly) singular elements invariant (as requested in the definition of the
optimality measure (2.6)). Further progress covering the general overlapping group sparsity
case is therefore likely to require a new proof technique.

While it may be possible to handle non-kernel-centered feasible sets (maybe along the lines
of the discussion in [17]), this remains open at this stage. Another interesting perspective is
a more generic exploitation of geometric symmetries inherent to optimization problems: our
treatment here focuses on a specific case of rotational symmetry, but this should not, one
hopes, be limitative.
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Appendix

Proof Lemma 3.1 The proof of (3.3) is essentially borrowed from [11, Lemma 2.4], although
details differ because the present version covers a € (0,1). We first observe that V?||r||* is a
j-th order tensor, whose norm is defined using (1.7). Moreover, using the relationships

V" =7lr|""% and VI(r®) =7V, (7 €R), (A.1)
defining
v 1, and v = [Jla+2-20), (A.2)
/=1

and proceeding by induction, we obtain that, for some p;; > 0 with p11 =1,

v [ ]
J
= V! ZMj—l,i—l’/i—lHTHCHQ(FD PRUE-D=(-1)8 g r((-1)-(i-1)®
=2
J
= Z Hj—1i—1Vi—1 [(a —2(i — 1)) ||r|| 22002, CED=(G-DH)® o [G-D@
=2

+((2(i = 1) — (j — 1))||r[|e 20D RE-D=(-1)-D® g I(j—l)—(z‘—l)-{-l)@}

J
= Z Hj—1,i—1Vi—1 [(a + 2 — 2i)\|r||a—21' r(2i=7)® Q JCROLE
i=2
(26 = 1) = j + 1)[r|e207D D0 @ [tz

J
= Z pi—t1i-1vi-1(a +2 — 2i)||r|| 2 FRi-0® g 1(i-1)®

=2
j—1

T Z(QZ —J+ 1)#3’—1,@'1/1'“7“Ha_2i P08 o [I-1)®
i=1

J
= Z ((a +2— Qi)ujfl’iflljifl + (2Z — 7+ 1),Ujfl,iyi) ||’I"||a_22 r(%_])@ X I(J—Z)®’
i=1
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where the last equation uses the convention that pj0 = 0 and p;_1; = 0 for all j. Thus we

may write
J
VI lr||® = V[V )] = pgavs ||r]|* % r B @ 10709 (A.3)
i=1
with
piivi = (@42 =20 pj_11vi—1 + (26 — 5+ 1)pj—1,v4 (A4)

= [pj—rim1 + (20 — j+ Vi1 v,

where we used the identity
vi=(a+2—-20y,_y for i=1,...,j (A.5)

to deduce the second equality. Now (A.3) gives that

. . J . TTU 2i=j .
VIl = el () TP
=1

It is then easy to see that the maximum in (1.7) is achieved for v = r/|[|r||, so that

J
I gy = |3 pga| el = Jag] ]| (A.6)
=1
with )
def J
= Zﬂj,i Vi (A.7)
=1

Successively using this definition, (A.4), (A.5) (twice), the identity p;—1; = 0 and (A.7)
again, we then deduce that

j J
T = Z Hi—1,i—1Vi + Z(2Z — ] + 1)/-1]'71,1'7/’[

i=1 i=1
j—1 J
= Z ,[,Lj717iyi+1 —+ Z(Z’l/ - ] + ].),ujfl,iyi
i=1 i=1
j—1
= z; i1 [Vis1 + (2 — § + 1] (A.8)
1=

Jj—1
= > wyoralla+2 =20+ 1)y + (20— j + D
=1

7j—1

= (a+1-4)> mi1iv
=1

= (a+1-j)mj.

Since m; = a from the first part of (A.1), we obtain from (A.8) that

mj = m(a —j), (A.9)
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which, combined with (A.6) and (A.7), gives (3.3). Moreover, (A.9), (A.7) and (A.3) give
(3.2) with ¢;; = p;iv;. In order to prove (3.4) (where now ||| = 1), we use (A.3), (A.7),

(A.9) and obtain that

VI Birlle = V2| Barll e = pyavi | Barl| B 20 g pi-)®
i=1
j ) ) ] y N . o
- Z 11,505 || Bor[|*2 Bém_”r(%_ﬂ)@) & [U-D®

1=1

= na—3) [B7 = 8577 e @90 @ 16-0%

= n(a — j) [ a=j _ g—j] r2i-)® g [(G-)®

Using (1.7) again, it is easy to verify that the maximum defining the norm is achieved for
v =r and (3.4) then follows from ||r| = 1.



