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Abstract

In this paper we propose an accelerated version of the cubic regularization of Newton’s
method [6]. The original version, used for minimizing a convex function with Lipschitz-
continuous Hessian, guarantees a global rate of convergence of order O(#), where k is the
iteration counter. Our modified version converges for the same problem class with order
O(k%), keeping the complexity of each iteration unchanged. We study the complexity of
both schemes on different classes of convex problems. In particular, we argue that for the
second-order schemes, the class of non-degenerate problems is different from the standard
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1 Introduction

Motivation. Newton’s method is one of the oldest schemes in Numerical Analysis [1].
The first theoretical study of its local performance was carried out in [4]. During many
years, numerous useful suggestions were developed for stabilizing its local behavior (a de-
tailed description of the results and references can be found in the comprehensive mono-
graphs [2, 3] ). However, the global worst-case complexity analysis for the second-order
schemes was only given recently.

In [6] a cubic regularization of the Newton’s method (CNM), which can be applied to a
general smooth unconstrained minimization problem, was proposed. The main advantage
of this scheme consists in its natural geometrical interpretation: At each iteration we
minimize a cubic model, which appears to be a global upper estimate for the objective
function. This key feature ensures predictable global behavior of the process.

In [6], attention was mainly paid to different classes of nonconvex problems. For convex
problems, some of the statements of [6] can be strengthened. Moreover, we can employ
convex optimization techniques for accelerating the local scheme.

In this paper we assume that the objective function of a convex unconstrained mini-
mization problem has Lipschitz-continuous Hessian (that is the basic problem class under
consideration). As was shown in [6], the global rate of convergence of CNM on this prob-
lem class is of the order O( k%), where k is the iteration counter. However, note that CNM
is a local one-step second-order method. From the complexity theory of smooth convex
optimization (see, for example, Chapter 2 in [5]), it is known that the rate of convergence
of the local one-step first-order method (that is just a gradient method) can be improved
from O(%) to O(k%) by passing to a multi-step strategy. In this paper we show that a
similar trick works with CNM also. As a result, we get a new method, which converges
on the specified class of problems as O( 1713)

Contents. Section 2 contains all necessary results related to regular functions. Namely,
we present the main properties of uniformly convex functions and functions with Lipschitz-
continuous derivatives of a certain degree. In Section 3 we introduce a cubic regularization
of the Newton step and prove several useful inequalities. At the end of this section we
show that CNM, as applied to a convex function from the basic problem class, converges
globally as O(k%) The majority of the results of this section can be found in [6], but in
a slightly weaker form.

In Section 4 we derive an accelerated multi-step version of CNM. We prove that on the
basic problem class it converges as O(k%) This acceleration is achieved by a modification
of the technique of estimate sequences described in Section 2.2.1 [5].

In Section 5 we introduce a new class of problems, which can be seen as non-degenerate
problems for the second-order methods. This class is composed of the functions from the
basic problem class, which are uniformly convex of degree three. On these problems both
CNM and its accelerated version exhibit a global linear rate of convergence, which is
proportional to the product of a certain power of the second-order condition number and
the logarithm of the required accuracy. We show that the accelerated scheme with an
appropriately chosen restarting strategy works better than the pure CNM. The results of
this section suggest that the notion of non-degeneracy is method-dependent. The standard
classification of non-degenerate problems based on the usual condition number works



properly only for the first-order schemes.

In Section 6 we analyze the performance of the proposed schemes on strongly convex
functions from the basic problem class. We show that the main computational effort is
spent at the first stage of the process, aiming to enter the region of quadratic convergence.
In some sense, the complexity of such problems is almost independent on the required
accuracy. This situation can lead to erroneous conclusions on the efficiency of some
numerical schemes. In Section 7 we give an example of a method which, when applied to
strongly convex functions, formally converges as O(k—lg) However, its actual performance
appears to be worse than that of accelerated CNM.

Finally, in the last Section 8 we discuss the results.

Notation. In what follows E denotes a finite-dimensional real vector space, and E* the
dual space, which is formed by all linear functions on E. The value of function s € E* at
x € E is denoted by (s, x).

Let us fix a positive definite self-adjoint operator B : £ — E*. Define the following

norms:
|h]| = (Bh,m)Y? ~ heE,
IIsll« = <S,B_1S>1/2, s € E*,
|A| = max ||Ahll,, A:FE — E*.

[[h[I<1

For a self-adjoint operator A = A*, the same norm can be defined as

1Al = pax [(Ah, ). (1.1)

Any s € E* generates a rank-one self-adjoint operator ss* : E' — E* acting as follows
ss*-x = (s,x)-s, x€E.

We extend operator A(s) = |8;|L onto the origin in a continuous way: A(0) = 0.

Further, for function f(x), z € E, we denote by V f(z) its gradient at x:
flea+h) = f(@)+(Vf(),h)+o(l|h]), heFE.

Clearly Vf(z) € E*. Similarly, we denote by V2 f(z) the Hessian of f at x:

Vf(x+h) = Vf(x)+Vf(x)h+o(|h]), hecE.

Of course, V2 f(z) is a self-adjoint linear operator from E to E*.

Acknowledgements. The author would like to thank Laurence Wolsey for very useful
comments on the content of the paper.

2 Regular functions

In this section, for the sake of completeness, we include all necessary results on convex
functions possessing a certain type of regularity. We start from well known properties of
uniformly convex functions (see, for example, [8]).
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Let a function f(x) be differentiable on E. We call it uniformly conver on E of degree
p > 2 if there exists a constant o, = 0,(f) > 0 such that

fly) > f@)+(Vf(@),y—2)+ soplly — [P, Va,y € E. (2.1)

The pair (p, 0p) is called the pair of parameters of the uniformly convex function. Adding
such a function to an arbitrary convex function gives a uniformly convex function with
the same pair of parameters. Recall that the degree p = 2 corresponds to strongly convex
functions.

Lemma 1 Assume that for some p > 2, 0 >0, and all z,y € E the following inequality
holds:

(Vf(x)=Vf(y),z-y) > ollz—ylf, z,y€F. (2.2)

Then the function f is uniformly convexr on E with parameters p and o.

Proof:
Indeed,

fy) = fl) = (Vi@),y—z) = [{(fle+7(y—2)-Vf(z)y—x)dr

Oft— =

Il
Oft— =

Lf(a+r(y — ) — V(@) r(y - a))dr

(2.2) 1 . )
Py — 2lPdr = 1 _ P
> Jorrty—alrdr = doly—af.
O
In our analysis we often use the following inequality.
Lemma 2 For any h € E, and s € E* we have
1 (1) 7T L P
— —1 —1
(s, h) + Sollnllr > —=L (L) |||l (23)

Proof:
Denote by h the minimum of the left-hand side in (2.3). It satisfies the first-order opti-
mality condition

s+ o||h|[P"2Bh = 0.

Hence, (s, h) = —c||h||? and ||s||+ = o||h||P~*. Therefore

p
—1 —1 —1
(5. h) + SallalP = —Eolhlp = —2Lo (Ls].)"

and (2.3) follows. O



Lemma 3 Let f be uniformly convex on E of degree p > 2. Then

Fy) = f2) = (Vf(x)y—2) < B (é)ﬁ IVF(y) = V@I (2.4)

Proof:
Assume that f attains its global minimum at some point z*. Then

(2.1)

f@) = minf(y) > min[f(e)+ (VS(0)y—2)+ foylly - il

(2.3) 1 L3 SB5
= f@) -5 (D) IV@)E
Let us fix  and consider the convex function ¢(y) = f(y) — (Vf(z),y). Note that it is
uniformly convex with parameters p and o0,. Moreover, it attains its minimum at y = =.
Hence, applying the above inequality to ¢(y), we get (2.4). O

Note that for p = 2 conditions (2.2) and (2.4) are necessary and sufficient for a function
f to be strongly convex with parameter oo = o. Twice differentiable strongly convex
functions admit also the following convenient characterization:

(V2f(x)h,h) > oo||h||>, Vz,h€E. (2.5)
Finally, let us give an important example of a uniformly convex function. Let us fix
an arbitrary zo € E. Define the function dy(z) = %Hx — zo||P. Then

Vdy(z) = ||x —x0|P"% B(z — 20), € E.

Lemma 4 For any x and y from E we have
p—2
(Vdp(@) = Vdp(y),z—y) > (3)" lle—ylP, (2.6)

dy(@) — dply) — (Vdp()x —y) > (1) =yl (2.7)

Proof:
Without loss of generality assume xg = 0. Then

(Vdy(2) = Vdy(y), 2 —y) = ([lz|P~ Bz —|lyllP~* - By, —y)

= lzllP + Iyl — (Ba,y)(|l=]P~2 + [[y]"~2).

For proving (2.6), we need to show that the right-hand side of the latter equality is greater
or equal than

() el = (8)" bl + Iyl —2(80.]""

Without loss of generality we can assume that z # 0 and y # 0. Then, denoting by

_wll _ (Bzy) _
T= e = ey € L
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we get the statement required to be proved:
p p—2 1\P~2 2 /2
1+77 > ar(1+7P7%) + (§> [1+7°—=2arP%, 7>0, |of<1. (2.8)

Since the right-hand side of this inequality is convex in «, we need to justify two marginal
inequalities:

—2
a=1: 147 > 71472+ (3 -p,

(2.9)
—2
a=-—1: 1+7° > —7(1+7P72)+ (%)p (1+71)P
for all 7 > 0.
The second inequality in (2.9) can be derived from the lower bound for the ratio
14+ 7P +7(1+7P2 14771
+ P +7r(l+7 R oo
T+ s

Indeed, its minimum is attained at 7 = 1, and that proves the second line in (2.9). For
proving the first line, note that it is valid for 7 = 1. If 7 > 0 and 7 # 1, then we need to
estimate from below the ratio

1477 —7(1+7"%)  (Q1-7)1-7"1)  14+7+4+.. . 4772
|1 —7|P N |1 — 7P N |1 — 7|p—2

Since the absolute value of any coefficient of the polynomial (1 — 7)P~2 does not exceed
2P=2 the first line in inequality (2.9) is also justified. This proves (2.6), and, for proving
(2.7), we can use now Lemma 1. O

Another type of regularity that we are interested concerns the smoothness conditions
(see, for example, [7]). Usually they are stated in terms of Lipschitz conditions for deriva-
tives of a certain order:

IV*f (@) = VEFW)l < Lp(Dlle —yl, z,ye B, k>0,
In this paper we mainly consider functions with Lipschitz-continuous Hessian:
IV2f(z) = VW)l < Lslz—yl, wye€kE, (2.10)
where L3 def Ls(f). Consequently, for all z and y from E we have

IVf(y) = V(@) = V() (y =) < 5Lslly — > (2.11)
Moreover, for the quadratic model

Fow;9) € fl@) + (VF(@),y — 2) + 3V f(@)(y — ),y — )

we can bound the residual:

1fW) = folasy)l < Blly—=a|®, a,y€E. (2.12)

The simplest functions satisfying condition (2.10) are, of course, the quadratic func-
tions. However, sometimes another function ds(z) is quite useful.
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Lemma 5 For any x,y € F we have
IV2ds(z) = V2d3(y)| < 2]z —yll. (2.13)

Proof:
Without loss of generality, assume 29 = 0. Then d3(z) = §||z|*, and for any z € E we

have
Vids(z) = Ha:HB—l-”TlHBxx*B.

Let us fix two points x,y € F and arbitrary direction h € E. Define z(7) =z + 7(y — )
and

o(r) = (Vds(x(r))h,h) = lla(D)] - [hl? + i (Ba(r), ), 7€ [0,1].

Assume first that 0 € [z,y]. Then ¢(7) is continuously differentiable on [0, 1] and

x(T),y—x (T T :
#(r) = %.”h”2+W<Bh,y—l‘>—%<B$(7)ay_$>

_ (Ba(n)wy-z) 2 (Bx(1), 1)\ | a(Ba(r)n) B
RG] <’h” E ) TTRer (Bhy - o).

Bx(1),h
Denote o = m € [-1,1]. Then

$(D] < Ny —all- |8 (1—a®+2]a]) < 2]y — =[]
Hence,

[((V2d3(y) — V2ds(2))h, h)| = [6(1) = 6(0)] < 2|ly — | - |[n]%,

and we get (2.13) from (1.1).
The remaining case 0 € [x,y] is trivial since V2d3(0) = 0. O

In the sequel we often establish the complexity of different problem classes in terms of
condition numbers of certain degree:

def o
W) = o op>2 (2.14)

It is clear, for example, that y5(d2) = 1. On the other hand, from (2.7) and (2.13) we
conclude that y3(d3) = 1.

3 Cubic regularization of Newton iteration

In this section we present the most important properties of cubic regularization of the
Newton’s method. As compared with [6], here we take into account the convexity of the
objective function.

The main problem of interest is as follows:

min f(z), (3.1)



where f is a twice differentiable convex function with Lipschitz-continuous Hessian. As

suggested in [6], we introduce the following mapping;:

def . 7 def
Tu(z) = Argmin [u(@i9) < falwiy) + Ely - =]

Note that T' = Tj/(z) is the unique solution of the following system:
Vi) + V(@) (T —=x)+3M-||T —z| - B(T — ) = 0.
Denote rys(x) = ||z — Thr(x)||. Then,

VL E VT - V@) - V@) - 2) = Lry(@)B(T - 2)].
L bt o

Further, multiplying (3.3) by T — z, we obtain
(Vi(@),x—T) = (V2f(a)(T —2),T — z) + M3, ().
Let us assume M > Ls. Then, in view of (2.12), we have
f@)—f(T) > f(x)— ful@:T)
= (Vf(@),z =T) = 5(V*f(@)(T —2), T —x) = §riy

= %(VQf(:c)(T —z), T —z)+ %r?\/[(x)
In particular, since f is convex,

o) - f@) E W) S Y (Gl

Sometimes we need to interpret this step from a global perspective:

(2.12)

(3.6)
>

(M>Ls3)

f@) < min | faley) + Hlly - oP] < min[f(y) + BE |y -

Finally, let us prove the following result.

Lemma 6 If M > 2L3, then
3/2
(VF(T) > ok VAP
Proof:

Denote T'= Ty (z) and r = rps(x). Then

2]

172,.4 L: 2\ 2 (211) 2 2
Wt = (BIT-2?) "= VD) - V@) - V(@) (T - 2)|?

(321,) IV £(T) + %M -r-B(T — SU)HE

= VD2 + Mr(Vf(T), T —z)+

8

(3.2)

(3.3)

(3.4)

(3.5)

(3.6)

(3.9)



Hence,
(VIT),z=T) > 3IVADIZ+ g7 (M? = L3)r?. (3.10)

In view of the conditions of the lemma, we can estimate the derivative in r of the right-
hand side of the latter inequality:

1 2, 32 2 2 1 9 Lot M 2 2 (3.4)
— a2 VA2 + 357 (M2 — L3) > — 3| VA2 + (24) 5 > o,

1/2
Thus, its minimum is attained at the boundary point r = [ﬁHVf(T)H*} / of the
feasible ray (3.4). Substituting this value in (3.10), we obtain (3.9). O

To conclude this section, let us estimate the rate of convergence of the CNM method
as applied to our basic problem (3.1). We assume that a solution of this problem z* exists,
and the Lipschitz constant L3 for the Hessian of the objective function is known. Thus,
we just iterate

Th+1 = TLB(.CCk), k‘:O,l,.... (3.11)

Using the same arguments as in [6], we can prove the following statement.

Theorem 1 Assume that the level sets of the problem (3.1) are bounded:
|z —2*| <D Vz: f(x) < f(xo). (3.12)

If the sequence {x1}32 is generated by (3.11), then

flaw) = fl@*) < 9885, k>1. (3.13)

Proof:
In view of (3.6), f(zk+1) < f(zk), K > 0. Thus, ||z — 2*|| < D for all k£ > 0. Further, in
view of (3.8), we have

fan) < fa)+ DS, (3.14)

Consider now an arbitrary k > 1. Denote zx(7) = z* 4+ (1 — 7)(x — 2*). In view of (3.8),
for any 7 € [0, 1] we have

fanr) < flan(m) + 75 e — o P < flaw) = 7(f(an) = fla") + 7382

The minimum of the right-hand side is attained for

Te)=r@) ¢,

_ f(zp)—f(z*
T = \/ ( kL)3D3( ) < L5D3
Thus, for any k£ > 1 we have
)= f(x*))3/2
florn) < flan(r) - § - L=, (3.15)
Denote 6, = f(xg) — f(2*). Then
1 _ 1 O —0k4+1 (3;5) 2 . Ok > 1
vV Ok41 Ok Vorbki1(Vokt\/0k+1) = 33/L3D3  \/okr1(VOkty/0ks1) — 3y/LaD3’



Thus, for any k£ > 1, we have

(3.14)
1 s 1 k—1 < 1 k=1 > _k+d
Vo T Va1 + 3v/LsD3 = \/L3D3 <\/§+ 3 ) 3v/L3D3

4 Accelerated scheme

In order to accelerate method (3.11), we apply a variant of the technique of estimate
sequences, which was described in Section 2.2.1 [5] as a tool for accelerating the usual
gradient method. In our situation, this idea can be applied to CNM in different ways. We
mention only two of them.

1. Linear estimate functions. For solving the optimization problem (3.1), we
recursively update the following sequences.

e Sequence of estimate functions
Ur(x) = @)+ §le—wol®, k=1,2,...,

where [j(x) are linear functions in € E, and N is a positive real parameter.
e A minimizing sequence {x}}72 ;.

e A sequence of scaling parameters {Ax}72;:
def
A1 = Ap+ai, k=1,2,....

For these objects, we are going to maintain the following relations:

RE: Apflee) < of = minty(a),

, k>1. (4.1)

Ri: (o) < Apflo) + 255 o — o, Vo € B,

Let us ensure that relations (4.1) hold for £ = 1. We choose
rK = TL3 (:UQ), l1 (x) = f(l‘l), rek, A = 1. (4.2)

Then ] = f(z1), so Ri holds. On the other hand, in view of , we get
i) = fla) + §lle— ol

(38
< min[£(y) + %2y - 20l*] + §lle — 2ol

and R? follows.
Assume now that relations (4.1) hold for some k& > 1. Denote

v = argmin Y (z).
x
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Let us choose some ay, > 0 and M > 2L3. Define

ap = A:ﬁak’
ye = (1 —og)xg + agog,
(4.3)
i1 = Talyk),

Vrr1(z) = Yr(@) + aglf (k1) + (VI (@k41), @ — Tp1)]-

In view of R%, for any x € F we have
Ukpa(z) < Apf(x) + 22 |z — wo|l® + ax[f (zr41) + (Vf(@h11), 2 = 2p41)]

< (Ap+ap)f(z) + 8N g — 22,
and this is R% 4+1- Let us show now that, for an appropriate choice of ax, N and M,
relation R}C 41 18 also valid.

Indeed, in view of R}c and by Lemma 4 with p = 3, for any = € F, we have

Ur(x) = I(z)+ Fds(x) > vp+ 5 - §llo— ol
(4.4)
> Apf(e) + 5 - gllz— ol
Therefore
Vi = min {gp() +arlf(@e1) + (VI (@r11), 2 — 24}

@y N 3

> min {Axf(ar) + flle — vl + arlf @ri) + (V@) 2 — )]}

> min {(Ag + ap) f(Zrt1) + AV (@pt1), Tk — Tpp)

+ar(Vf(@ri1), @ — zpp1) + 5o — vg®]}

(4.3)

=" min {Ap1f(@rs1) + (VF(@re1)s Arr1yp — apvr — ApTpgr)
+ar(V f(zri1), ¢ — zpp1) + 5l — o]}
= min {Ar f(2ee1) + Appt (V(@r11), Yk — Trg1)

+ar(V f(2k11), 2 = vk) + 1512 — vel ]}

Further, if we choose M > 2L3, then by (3.9) we have

(VI (@) v — Th1) > \/ o I £ ()22

11



Hence, our choice of parameters must ensure the following inequality:

Ariiy/ 2227 - IV @) 122 + ardV f (@), @ — o) + e — we® > 0,

for all z € E. Using inequality (2.3) with p =3, s = axV f(zj11), and o = 1N, we come

to the following condition:
2 2 /4 3/2
Avy oy 2 3V NG (4.5)

For k > 1, let us choose

Ap = HEDGE)
4 = Apiy—Ap = (k+1)(k-é—2)(k+3) B k(k+lé(k+2) (4.6)
(k+1)(k+2)
(1) (h12),
Since —3/2A 23/2(k+1)(k+2)(k+3) _ 21/2(k+3) 1/2
e Pkl 6l (k2172 B[ (k+2) 2 = 3V

inequality (4.5) leads to the following condition on the parameters:

1 s> 2
vVLs+M — +/N°
Hence, we can choose
M = 2L3, N = 4(L3+ M) = 12Ls. (4.7)

In this case 2L3 + N = 14Ls.
Now we are ready to put all the pieces together.

Accelerated cubic regularization of Newton’s method

Initialization: Choose zg € E. Set M = 2L3 and N = 12L3.

Compute z1 = T, (o) and define Y1 (z) = f(z1) + %Hx — o3

Iteration k, (k> 1):

1. Compute v = arg min z) and choose y; = Eap + = vy
p k ger¢k( ) Yk E+3tk T 33V

2. Compute zp11 = T (yx) and update

VYry1(z) = Yi(x) + UHDQM [f(@rgr) AV f(@rr1), ® — Trg1))

The above discussion proves the following theorem.

12



Theorem 2 If sequence {x}32, is generated by method (4.8) as applied to the prob-
lem (3.1), then for any k > 1 we have:

14 Ly ||wg — z*||3

— ) < 4.
where x* is an optimal solution to the problem.
Proof:
Indeed, we have shown that
Ry Ry 2L34+N
Apflzr) < Wf < Apf(a®) + 25 |z — 27|,
Thus, (4.9) follows from (4.6) and (4.7). O

Note that the point v can be found in (4.8) by an explicit formula. Consider
Sk = VZk (:L')

This vector does not depend on x since the function i (z) is linear. Then

2 Bilsk
vy = To—\/w- .
‘ OV s

2. Quadratic estimate functions. Similar analysis can be applied to a variant of
scheme (4.8) based on quadratic estimate functions. Indeed, let us define

Vp(z) = qu(@)+ Fllz—20l®, k=1,2,...,
where g (z) are some quadratic functions. If we choose
xry = TL3(.’IJ0>, q1($> = fg(.T(); l’), Al = 17 (410)
then, for any N > L3 we can guarantee that the conditions
(3-8)
Apf(zi) < oy,
)
Ye(z) < fl@)+ B o —mol’, Vo e B,

hold for k£ = 1. Then, by the same arguments as above, we can see that the rules (4.3)
maintain (4.10) for all £ > 1 provided that N > 4(L3 + M). Thus, the new version of
(4.8) has a slightly better constant in the estimate of the rate of convergence:

13 Ly ||wg — z*||3

fla) - fa) < St

However, the rules for computing v, become more complicated.

13



5 Global non-degeneracy for second order
schemes

Traditionally, in numerical analysis the term non-degenerate is applied to certain classes
of efficiently solvable problems. For unconstrained optimization, non-degeneracy of the
objective function is usually characterized by a lower bound on the angle between the
gradient at point z and the direction pointing to the optimal solution:

def Vf(x),x—x*
a(z) = WW > u(f) >0, zekE. (5.1)

This condition has a nice geometric interpretation. Moreover, there exists a large class of
smooth convex functions, possessing the required property. This is the class of strongly
convex functions with Lipschitz-continuous gradient.

Lemma 7 u(f) > 21+;;((J{)) > V72(f).

Indeed, in view of inequality (2.1.24) in [5], we have

(Vi@)e—a) > FpllVI@IE+ 2 E e — |

2/ ogL
> o V@)l - [l =2,

and this proves the required inequality. O

Note that the complexity of the first-order schemes for the class of smooth strongly
convex function can be completely characterized in terms of the condition number ~s.
Indeed, on the one hand, the lower complexity bound for finding an e-solution of any
problem from this problem class is proven to be

O (A mil2) (5.2)
calls of oracle, where the constant D bounds the distance between the initial point and
the optimal solution. On the other hand, there exist simple numerical schemes, which
exhibit the required rate of convergence (see Chapter 2 in [5] for details).

What can be said about the complexity of the above problem class for the second order
schemes? Surprisingly enough, in this situation it is quite difficult to find any advantages
of the condition (5.1). We will discuss the complexity of this class in detail later in
Section 6. Now let us present a new non-degeneracy condition, which replaces (5.1) for
the second-order methods.

Assume that y3(f) = ZZ%?) > 0. In this case,

flx) = fz¥) é) 3\30—3‘||Vf(m)||‘:’/2 (5.3)

Therefore, for method (3.11) we have

(3.7) (5.3)
fag) = faen) 2 s V@) l?? 2 3vAs() - (fann) — f@). (54)

14



Hence, for any k£ > 1 we have

(54) e (3.8) _¥()*k-1
flag) = flz*) < UC Y A IR 2 Pl (5.5)

(14—% 73(f)>

Thus, the complexity of minimizing a function with positive third condition number ~3( f)
by method (3.11) is of the order

TN
o( Ly L ) (5.6)

calls of oracle. The structure of this estimate is similar to that of (5.2). Therefore, we
will say that such functions possessing the global second-order non-degeneracy property.
Let us demonstrate that the accelerated variant of the Newton’s method (4.8) can be
used to improve the complexity estimate (5.6). Denote by Ax(xg), k& > 1, the point zy
generated by method (4.8) with starting point xy. Consider the following process.

LB
1. Definem=>5 {WJ , and set yo = 0.

(5.7)
2. For k >0, iterate yrr1 = Am(yk)-
The performance of this scheme can be derived from the following lemma.
Lemma 8 For any k > 0 we have ||ypy1 — z*[|> < Ljyp — 3.
Proof: 1/
: 42e
Indeed, since m > (73 ( f)) , we have
Sosllyers — 2P < fluner) - flat) < el < Loyl — 2P,
O

Thus,

(3-8) (3.8)
FT, () — f@*) < Bllyp— 2P <" &2 flyo — ¥ e7F,

and we conclude that an e-solution to our problem can be found by (5.7) in

O (ks In |l — 2] ) (5.8)

iterations. Unfortunately, since the complexity theory for this problem class is not devel-
oped yet, we cannot say how far our results are from the best possible ones.

15



6 Minimizing strongly convex functions
Let us look now at the complexity of problem (3.1) with

oa2(f) > 0, Ls(f) < oo. (6.1)

The main advantage of such functions consists in possibility for the Newton’s method
(3.11) to converge quadratically in a certain neighborhood of the solution. Indeed, for
T =Ty, (x) we have

(36) (2.5)
f@)=f(T) = FVONT -2),T-z) = F-ri,(z)
(6.2)
(3.4) (2.4)
> 7 IVHDI 2 57 Ro2(F(T) — f))2
Hence,
(6.2) 2 2
FT) = f@) < R (@)~ fT)? < TH(f@) — f@)? (63)
and the region of quadratic convergence of method (3.11) can be defined as
o = {zeE: fl@)- fz") < %} (6.4)

Alternatively, the region of quadratic convergence can be described by the norm of the
gradients. Indeed,

(25) (3.6)
G i) < HVFDNT —2),T—z) < fl2) = f(T) < V@)l ris().

Thus,

i B4 ) 1/2
V@) > %@ > 2 [EIVIOIL]
Consequently,
VDIl < ZIVI@)IE, (6.5)
and the required region of quadratic convergence can be defined as
0.2
Q = {veB: |Viwl. <&} (6.6)

Thus, the global complexity of problem (3.1), (6.1) is mainly related to the number
of iterations, that is required to get from zo to the region Q¢ (or, to Q4). For method
(3.11), this value can be estimated from above by

LD
0 (,/ s(f) ) (6.7)

where D is defined by (3.12) (see Section 6 in [6]). Let us show that, using the accelerated
scheme (4.8), it is possible to improve this complexity bound.
Assume that we know an upper bound for the distance to the solution:

lzo — 2™ < R (< D).
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Consider the following process.

1/3
1. Setyo=1Tr, (1'0); and define mgo =5 {%{f))}%} / :

2
2. while ||V f(Tr,(yx)ll > 75 do {ykt1 = Amy (Yr), mrs1 = i i}

Theorem 3 The process (6.8) terminates at most after

1 8 (Ls(HR\?
mln[za'(%(f)”

stages. The total number of Newton steps in all stages does not exceed 4my.

Proof: .
Denote R, = R - (%) . It is clear that

me > 5[

a2(f) }1/3

k> 0.

For k£ > 0, let us prove by induction that
lye — 2"l < Ry
Assume that for some k£ > 0 this statement is valid (it is true for £ = 0). Then,

o % (2'1) % (4'9) 14L RB
Flyen —2* 2 < flr) = f@) < ey

(6.10)
14 2 1 2 1 2
< qpoeRy < 30aRp = 502Ri .

Thus, (6.11) is valid for all £ > 0. On the other hand,

L (9 ULsllye—z*? O 4Ll —e* 2R
k1) = f(z®) < m = m

(6.10) wng D .
< goellye —ar|F < 3 (F(uk) — f(27)).

Hence
6.2)

SNV Tl S Fw) — FTew) < Flw) — ()

(3.8)

< (VG -y < (1) Lm

(6.9)

(6.10)

(6.11)

and (6.9) follows form (6.6). Finally, the total number of Newton steps does not exceed

00 = m
Z mE = Mo Z ok/3 T 21/30_1 < 4m0-
k=0 k=0

17



7 Fake acceleration

Note that the properties of the class of smooth strongly convex functions (6.1) leave some
space for erroneous conclusions related to the rate of convergence of the optimization
methods in the first stage of the process, aiming to enter the region of quadratic conver-
gence of the Newton’s method. Let us demonstrate a possible mistake on a particular
example.

Consider a modified version M’ of the method (4.8). The only modification is introdu-
ced in Step 2. Now it looks as follows:

2’.  Compute g = Tas(yx) and update

Vi1 (x) = g (a) + EELERD (e (G0) 4 (V£ (G0), a0 — ). (7.1)

Choose 2y, : f(2x) = min{f(zx), f(Ir)}. Set zpr1 = Tar(2x).

Note that for M’ the statement of Theorem 2 is valid. Moreover, the process now becomes
monotone, and, using the same reasoning as in (6.2) and M = 2L3, we obtain

o)~ fann) = F) — fln) = Y220 [flarn) - @2 (12)

Further, let us fix the number of steps N. Define k= %N. Then, in view of (4.9), we
can guarantee that

flap) = fa®) < ERLf (7.3)
On the other hand

(7.2) o3/2
flap) = f@@*) > fz) = flane) > 5N @,L;/ Aflana) = fa)2 (T4)
Combining (7.3) and (7.4) we obtain

310.72.L1. RS -
flansr) — f(@") < ey NV 5. (7.5)

As compared with (4.9), the proposed modification looks amazingly efficient. However,
that is just an illusion. Indeed, in view of (6.4), in order to enter the region of quadratic

convergence of the Newton’s method, we need to make the right-hand-side of inequality
3

(7.5) smaller than 2. For that we need

203"
o) ([L;fr’/ 4) (7.6)

iterations of M’. This is much worse than the complexity estimate (6.7) of the basic
scheme (3.11) even without acceleration (4.8).
Another test could be an estimate for the number of steps, which is necessary for M’

1/2
to halve the distance to the minimum. From (7.5) we see that it needs O ([L?’R} / )

o2

iterations, which is worse than the corresponding estimate for the method (4.8).
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8 Discussion

1. From the complexity results presented in the previous sections we can derive a class
of problems, which are easy for the second order schemes:

oa(f) > 0, o3(f) > 0, Ls(f) < oo (8.1)

For such functions, the second-order methods exhibit a global linear rate of convergence
and a local quadratic convergence. In accordance with (5.8) and (6.4), we need

o ([E4]" m [2B100 - 1)) 2

iterations of (4.8) to enter the region of quadratic convergence.
Note that the class (8.1) is non-trivial. It contains, for example, all functions

€ap(x) = ady(z) + fd3(x),  a, (>0,

with parameters

U2(£a,ﬂ) =qQ, 0'3(504,6) = %ﬂa L3(£Oé,ﬁ) = 25-

Moreover, any convex function with Lipschitz-continuous Hessian can be regularized by
adding an auxiliary function &, g.
2. For one important class of convex problems, that is

o2(f) > 0, La(f) < oo, Ls(f) < oo, (8.3)

we have actually failed to clarify the situation. The standard theory of the optimal first-
order methods (see, for example, Section 2.2 in [5])) can bound the number of iterations,
that are required to enter the region of quadratic convergence (6.4), as follows:

12 [Ly(f)L2 .
O ([ w [=5 2 o - a*2] ). 8.4

Note that in this estimate the role of the second-order scheme is quite weak: it is used only
to establish the bounds of the termination stage. Of course, as it is shown in Section 6, we
could use it on the first stage also. However, in this case the size of the optimal solution
x* enters polynomially the estimate for the number of iterations. Thus, the following
question is still open:

For the problem class (8.3), can we get any advantage from the second order
schemes being used at the initial stage of minimization process?

3. From the computational point of view, the results presented in this paper are rather
preliminary. For example, we always assume that all necessary constants are known. In
practical algorithms, the adaptive strategies for updating these parameters are of crucial
importance. However, the author believes that the theory presented here could serve as
a useful guideline for such developments.
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