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Abstract

Modern industries provide a large spectrum of complex optimisation problems
which, most of the time, cannot be solved exactly. In these cases, we are often
called to use a approximated model to balance between the accuracy and the
complexity. Choosing the right model requires a great knowledge about different
algorithms complexity. This talk will focus on minimizing functions in compact
sets. We will start by reviewing some fundamental concepts in functional analysis
and make the connection with current research directions in optimisation.

1 Warm up

Consider a function in f : [0,1] — R. We note f, = min,cjo 1) f(z) and we fix
an value € > 0, our objective is to find = € [0, 1] such that

f(x)_f*SG,

which we also call it as an e-close solution of f.
We note the class of functions

Ci(K) :={f :]0,1] = R, f® being K-Lipschitz}

1.1 Lipschitz case

Lemma 1.1. Let’s consider f € Co(G), the number of iteration required on f

to find an e-close solution on f is Q(g

Proof. By the Lipschitz condition, we know that:

Vo € {x* - é,x*—&— é},f(ac) — flzy) <€

Therefore the problem is equivalent of finding an interval of size % in [0, 1].



Figure 1: The loop between upper-bound and lower bound at each iteration ¢

For the upper bound, we can make an algorithm that simply test all the values
xy = % for ¢ going from 1 to |G/e] + 1 and simply returns the minimum value

it meets. We are guarantee that one of the z;, € [x* — & Tt g] N[o,1]. So
the returned value z verifies :

f(2) < fley) < flan) +e

For the lower bound, we suppose that N < 4—C’; — 2 iterations have been

requested and the answer we got has always been :

fle)=...=flan) =0
For the sake of simplicity, we also consider 41 = 0, 42 = 1 are known
as f(0) = f(1) = 0. We consider a permutation o such that
0=2501) <@o(2) ... STo(ny2) =1

There exists ¢ such that : T, )11 — To() = %.
We can then consider two piece-wise linear functions fi, fa € Co(G) such
that :



Figure 2: (f1, f2) for Lipschitz lower bound

B o To(i) + To(iy41) _ To(i) T To(i)+1Y) _ _
J1(0) = fi(zs@y) =0, fl(—4 ) = —2¢, fl( 5 ) =f1(1)=0

7a0) = po(FrE Zm0ny g gy (B0 To0n)y o g ) = S1) = 0

We can verify the Lipschitz condition on f1, fo by noticing that :

2¢ _ 4e <G

To(i)+1 — To(s)

Lo(i)+1 " Lo (d)
2

Since (f1, f2) has separate non-zero sets, no matter what the algorithm
returns as z, we can always make sure that one of the two :

fi(z) = fila}) 2 2e > €.
In conclusion, we have a [%J + 1 upper bound and % — 2 lower bound which
differs only up to a constant multiplier if €/G is small enough. O
1.2 Smooth case

Lemma 1.2. Let’s consider f € C1(L), the number of iteration required on f

to find an e-close solution is Q( %



Proof. The argument is similar to the previous lemma. We need to take into
consideration that f’(z,) =0 and then :

‘v’xe \/7:1:* \/? |f/(z)]|<
‘v’ﬂce \/7:1,‘* \/7 f(zy) <\/_e><\/7—e

The upper bound comes also from the choosing x; = % with 4 picking from 1

to L\/gj + 1. The previous equation guarantee us there will always be a solution.

Figure 3: (f1, f4) for smooth lower bound

The lower bound requires a bit more engineering, we will build on f{ and f}

two piece-wise linear functions. We suppose that N < é\/% — 2 iterations have
been requested, we consider the permutation o such that

0=2,01) STo2) < ... S Tovg2) =1

There exists i such that : Z,(;)11 — Zo@) > 8y/5-
We make linear interpolation



Lo (i —To(s
F(0) = firo) =0, £ (o + 2O TE0) Ve

8
3(1’01' _xo'i) To(i) T To(i
f{(:vau) + ()+; - ) = VLe, f{(—() 5 ()H) =fi(1)=0
‘TCU‘-F.’an; 5($a' _xtf')
f30) = () =0, (o + —— ) = Ve
7(500 [ — To(s )
f (%(i) + ( H; © ) =VLe, f3(1)=0

The smoothness can be verified by :

v Le 8v/ Le < 8V Le _

Lo(i)+1 Lo (i) - . — N €
Lo TTo@ ()41 — Ta(i) | 8y/F

2 Convexity and first order methods

2.1 Convex function

Definition 2.1. A function f € Cy is convex if for all x,y,

f(@) = fly) = f'y)(@—-y) >0

The left hand side term is called the Bregman divergence of f and is often
noted as DY (z,y) := f(z) — f(y) — f'(y)(x — y). That notion is particularly
useful when generalised on higher dimension.

We note G the set of convex functions. One can notice that by replacing x
by x,, we have :

Yy, fy)y—z) > fly)— flxze) >0

which means that the derivative is negative on [0, z,] and positive on [z, 1].
That makes the problem very easy to solve by simply tracking the sign of its
derivative.

Lemma 2.1. Let’s consider f € C1(L)NG , the number of iteration required
only on [’ to find an e-close solution is ﬁg@) log (%) + Q(l)

Proof. From the smoothness, we know that :

Yo € {x* - \/E,x*—l- \/E}, flx) = f(z,) <€

By the assumption that x, € (0,1), we know that f'(0) < 0 and f’(1) > 0.



For the upper bound, we do a binary search on the segment. If we know
g'(a) < 0 and ¢'(b) > 0, we evaluate on “T'H’. If f’(“T'H’) > 0, we iterate on

[a, %’—b], else we iterate on [%‘ﬁ, b]‘

The segment size is reduced by 2 at each iteration, so the algorithm can stop
after log, (@) +1= 210g(2) log ( ) + 1 iterations.

Figure 4: (f1, f4) for smooth convex lower bound

For the lower bound, we suppose we have a segment [a a+16 \/%] such that

{z1,...,2N}N [a,a—l—lﬁ\/%] =0

Vi, z;<a = f'(z;)=-VLe (1)
Vi, x12a+16\/?:> I () :\/L_e

We will build (f1, f4) using linear interpolation.



£1(0) = fi(a) = —VLe, f1 a+8

%

I)=1 Ve

f;(O)zfg(aJrS\/E) —VTe, f2a+16\ﬁ) 41 = VILe

We notice that :
. [ €
argmin f; =a+4 7

argmin fo = a + 121/%

So for x > a+16,/7,

a+8,/€
@) - fiaD) > /+4\F filu)du = Y2 4\/} % > ¢

By symmetry, we can verifies the same for z < a, then also similar case for

f2.
And the smoothness of fi, fo holds if :

Wh L,
8\/% 4
Now, we claim that by induction, the lower bound algorithm can satisfy the
conditionif N <log, (1—16 \/§> = 2log(2) log ( ) — 4, which correspond to our
lower bound.

O

2.2 High dimension : Gradient descent

Now we consider F : R* — R, with d possibly bigger than N the evaluations of
gradients allowed.
Failure of Zero order methods in high dimension

Consider (z1,...,2xN) to be requested and x,,; the output, it is possible to
define an orthogonal base e1,...,exy1 such that :
x; € Span(ey,...,en41)

then one could extend the base and define F(X) = f({X,en2)), the solver
only gets f(0) and therefore cannot be close to the minimum of f.
Gradient descent



Lemma 2.2. If F is convex, VF is L-Lipschitz, it is possible to find an e-close
P 2
solution with O(M) requests of the gradient VF.

Proof. We define the gradient descent as :
Xip1 =Xy = VEF ()

We remind by convexity that F/(X;) — F(X,) < (VF(X:), X — X.), therefore

[ X1 — Xl
= X¢ — X\ |2 =20 (VF(Xy), Xy — Xo) + 07 |[VF (x)||?

then :
2 (F(X0) — F(X.))

<20 (VF(X0), X¢ — X.)
=[1Xe = X |? = Xi1 = X4 IV E ()|

We notice by smoothness that :

DY (X141, Xy) = F(Xp41) — F(Xy) = (VF(Xy), Xp41 — X3)

| N

L
*|\Xt+1 — X7

IN

(H ) v r ()

F(X11) — F(Xt) 5

By convenience if we choose n; = %,
1
F(Xt) = F(Xe1) > EHVF(%)HQ

And combine with the previous equation :

2 (Fx) - P(X)

1
<X = X=X = X+ 5 VE ()]
2
<X = X=Xt = X7 (FOX) = F(Xee))

So we only need to use the telescopic sum from 1 to N :

2
2 (P(X1) = F(X.)) < 1 = X2~ Xo1 — X2
N
2N " 2
(P - F()) < 237 (F(Xen) = FX)) € X1 = X 2= X = X

t=1



the last line is to define X3/ = % Zi\il X1 and use convexity.
Then we obtain that :

- 2
UX X
- 2N

LI X, —X.|?
2e :

F(Xng) - F(X*)
A quick manipulation brings us to N =
O

Unlike the previous cases, this time the simple method does not bring us to
the optimal performance. In fact, we can use accelerated gradient descent in
that case and obtain better performance, which we can also prove to be optimal.

Lemma 2.3. If F is conver, VF is L-Lipschitz and d > 2N, the number of

gradients require VF to find an e-close solution is Q(\/ M)

To sum up :
Conditions d=1|d» N
Convexity + Zero order method v X
Convexity + First order method | v v

Table 1: Solvable convex problems
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