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Abstract

This paper introduces a novel algorithm, the Perturbed Proximal Preconditioned SPIDER algo-
rithm (3P-SPIDER), designed to solve finite sum non-convex composite optimization. It is a
stochastic Variable Metric Forward-Backward algorithm, which allows approximate preconditioned
forward operator and uses a variable metric proximity operator as the backward operator; it
also proposes a mini-batch strategy with variance reduction to address the finite sum setting.
We show that 3P-SPIDER extends some Stochastic preconditioned Gradient Descent-based algo-
rithms and some Incremental Expectation Maximization algorithms to composite optimization
and to the case the forward operator can not be computed in closed form. We also provide
an explicit control of convergence in expectation of 3P-SPIDER, and study its complexity in
order to satisfy the approximate epsilon-stationary condition. Our results are the first to com-
bine the non-convex composite optimization setting, a variance reduction technique to tackle the
finite sum setting by using a minibatch strategy and, to allow deterministic or random approx-
imations of the preconditioned forward operator. Finally, through an application to inference
in a logistic regression model with random effects, we numerically compare 3P-SPIDER to other
stochastic forward-backward algorithms and discuss the role of some design parameters of 3P-SPIDER.

Keywords: Stochastic optimization, Variable Metric Forward-Backward splitting, Preconditioned Stochastic
Gradient Descent, Incremental Expectation Maximization, Proximal methods, Variance reduction,
Non-asymptotic convergence bounds.

1 Introduction

Efficient learning from large data sets require new
optimization algorithms designed to be robust to
big data and complex models era. In Statistics and
Machine Learning, we are often faced with solving

problems of the form

. RS
ArgMINepa | — Z Wi(s)+g(s) | ,
i=1

where n is the number of examples in the training
data set, s is an unknown quantity to be learnt
from the examples, W; is a loss function associ-
ated to the example #i¢ and g is a regularization
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term encoding a priori knowledge and constraints
on s; g may also prevent from overfitting. Quite
often, the regularization term g : R? — (0, 40o0]
is not differentiable, and the data fidelity term
n~t 3" | W; is smooth on the domain of g.

This paper is concerned with stochastic opti-
mization of a non-convex finite sum composite
function; more precisely, it addresses the differen-
tial inclusion problem

0¢e i;@z(s) + 9g(s), seR? (1)

where g : R? — (—o0,+00] is lower semi-
continuous convex with non-empty domain S and
for all i, G; : § — RY is globally Lipschitz on S.

The first goal of this paper is to provide a novel
algorithm. Motivated by applications in Statistics
and Machine learning, we require this algorithm
to satisfy the following three constraints. (c1) The
algorithm uses possibly preconditioned operators
h; instead of the forward operator G;:

VseS,  his,B) Y —B1Gi(s), (2
where B is a ¢ X ¢ positive definite matrix. Such
a condition encompasses preconditioned gradient
methods for example, which also includes gradient
methods with adaptive step sizes. It also encom-
passes Expectation Maximization (EM) algo-
rithms (Dempster et al (1977)) designed for large
scale learning. (c2) The algorithm may only have
access to approximations of h;(s, B). Such a con-
dition addresses the situations when h;(s, B) is
not explicit, for example when it is defined by an
intractable integral. This occurs at each E-step
of EM, when the conditional expectations under
the a posteriori distributions can not be computed
exactly. (c3) The algorithm addresses the finite
sum challenge while keeping the caused variabil-
ity induced by the algorithmic solution as small as
possible. For example, when the solution relies on
a random selection of a mini-batch of examples,
the algorithm has to propose a variance reduction
scheme.

A first class of problems of the form (1)
are minimizations of regularized loss functions

through gradient-based algorithms. In that case,

G; def VW;. (2) allows preconditioned gradients;

such a variable metric is known to accelerate the

convergence. Variable Metric Forward-Backward
(VMFB) algorithms were introduced to solve (1)-
(2) in the case G is a gradient. Nevertheless, as
discussed in Section 2.1, to our best knowledge
none of the variants of VMFB address the three
constraints cl, c2 and c3 simultaneously.

A second application of (1)-(2) is the EM
algorithm, an algorithm originally designed to
compute the Maximum-Likelihood estimator of
an unknown parameter 6 in latent variable mod-
els. When the complete data model is from the
curved exponential family, EM is equivalent to
an algorithm in the so-called statistic space (see
e.g. Delyon et al (1999)). This remark is the cor-
nerstone of stochastic EM algorithms including
incremental EM ones designed for incremental
processing of large data sets. EM only supplies
preconditioned forward operators —B(s)1G;(s).
Therefore, stochastic EM algorithms are naturally
in the setting (1)-(2) (see Fort et al (2020)). Here
again, as discussed in Section 2.2, none of the EM
variants in the literature address the constraints
(c2) and (c3) simultaneously.

Our first contribution is the design of a novel
iterative algorithm, named Perturbed Proximal
Preconditioned SPIDER (3P-SPIDER), which
combines (i) a preconditioned forward operator
associated to the smooth part n=*Y" | Gi(s),
(i) a variable metric proximity operator with
respect to the non-smooth part g, (i) a stochas-
tic approach to address the finite sum setting
induced by n=!'>""" | G;(s) combined with a vari-
ance reduction technique based on the SPIDER
algorithm (Nguyen et al (2017); Fang et al
(2018)); it also allows (%) numerical approxi-
mations of the preconditioned forward operator
when it has no closed form. The algorithm is
introduced in Section 3, together with discussions
on implementation questions. We also design a
stochastic VMFB algorithm which answers the
constraints cl and c2 but does not contain a
variance reduction step as required by c3.

The second contribution is to provide a non-
asymptotic convergence analysis in expectation
of 3P-SPIDER in the case the variable metric B
at iteration #t depends on the current value of
the iterate, and the G;’s are gradient operators;
see Section 4. The proof relies on a Lyapunov
inequality with an original construction, which
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is a consequence of the non-convex optimization
setting, and the fact the algorithm uses precon-
ditioned forward operators and variable metric
proximity operators (see Section 7.4).

Theorem 4.1 provides a control of convergence
in expectation for 3P-SPIDER, which explicitly
identifies the impact of non-exact preconditioned
forward operators, and the impact of initializa-
tion strategies. First, we prove that the learning
rate of 3P-SPIDER can be chosen constant over
iterations when the preconditioned forward oper-
ator is exact or replaced with an unbiased random
oracle; and is decreasing along iterations when it
is replaced with a biased oracle (deterministic or
random). Second, we provide the first convergence
result for a stochastic VMFB algorithm addressing
cl, c2 and c3 for non-convex finite sum composite
optimization. For example, it is the first result for
incremental EM with a non-smooth penalty term
(g # 0) and possibly biased Monte Carlo approx-
imations of the E-step.

When the forward operator h;(s,B(s)) is exact,
we study the complexity of 3P-SPIDER (see Corol-
lary 4.3): in order to satisfy the approximate
e-stationary condition, the number of calls Kj to
one of the operator h;(s,B(s)) is O(y/n/e), the
number of calls Kprox to the backward operator is
O(1/e) and, the learning rate can be chosen inde-
pendent of the accuracy e. Applied to the Gradient
method and applied to the EM method when there
are no constraints (g = 0), these explicit controls
of convergence retrieve previous results in the lit-
erature (see e.g. Wang et al (2019); Fort et al
(2020)) which are known to be at the state-of-the-
art.

Finally we show that this complexity analysis
remains valid when the forward operators are
approximated. In the difficult case when the
approximations are biased random oracles based
on Monte Carlo sums, we show that K and Kp,ox
are not impacted by the approximation and are
the same as with exact operators h;(-,B(:)), by
choosing an adequate number of terms in the
Monte Carlo sums. The price to be paid is a Monte
Carlo complexity of order O(y/n/e€?).

In Section 5, 3P-SPIDER is applied to inference
in a logistic regression model with random effects.
We show how the problem is of the form (1)-
(2). In this example, the preconditioned forward
operators are approximated by a Monte Carlo

sum computed from a Markov chain Monte Carlo
sampler. Through numerical analyses in the case
3P-SPIDER is a stochastic Expectation Maximiza-
tion algorithm in the statistic space, we discuss the
choice of design parameters. We also show how the
SPIDER variance reduction effect can be increased
by exploiting the Monte Carlo approximations of
the forward operator.

The proofs are given in Section 6 and Section 7;
technical details are also provided in Appendix.

Notations. We denote by (-,) the dot prod-
uct on R?, and by || - || the associated norm.
For a g x q positive definite matrix B, we set

(g def (B-,-) and || - ||p the associated norm.
I, denotes the ¢ x ¢ identity matrix. For a matrix
B, BT is its transpose. PL denotes the set of the
q X q positive definite matrices.

N (resp. N*) is the set of non negative (resp.
positive) integers. For n € N* we set [n] e
{0,--- ,n} and [n]* def {1,---,n}. Ry is the set
of the positive real numbers. For ¢ € R, [¢] is the
upper integer part.

I is the identity function. For a proper function
g : RT — (—o00,400], 9¢g(s) denotes the sub-
differential at s. For a continuously differentiable
function W at s € R?, VIW(s) is the gradient of
W at s.

All the random variables (r.v.) are defined on
(Q,A,P); for a rv. U, o(U) is the sigma-field
generated by U.

2 Motivating examples

In this section, we show that the Variable Metric
Proximal-Gradient algorithm and the Expectation
Maximization algorithm are examples of the gen-
eral framework described by (1) and (2). In the
first case, the preconditioning matrices B are cho-
sen by the user, while in the second case, they are
supplied by the algorithm.

2.1 Variable Metric
Proximal-Gradient algorithms

Consider the non-convex composite problem with
finite sum structure

1 n
q. _ .
find seRY: 0¢€ - E VWi(s)+9dg(s), (3)

i=1
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where g is a proper lower semicontinuous convex
function with domain S; and for all ¢ € [n]*, W; is

continuously differentiable on S. It is of the form

(1) with G; ' YW, being a gradient. (3) is an

example of the more general problem: finding a
zero on R? of the sum of two (set-valued) oper-

ators 0 € As + Cs. Here, A % pn-1 S VW,

and C % dg is a maximally monotone oper-

ator (see e.g. (Bauschke and Combettes, 2011,
Theorem 20.25)). (3) can be solved by Forward-
Backward splitting algorithms (see e.g. Combettes
and Wajs (2005); Beck (2017)): the forward step
uses the gradient of some if not all the functions
W;’s at each iteration; the backward step uses a
proximity operator associated to g. This yields
Proximal-Gradient based algorithms.

In the case ¢ = 0, which includes uncon-
strained optimization problems, stochastic gradi-
ent methods with variance reduction were pro-
posed in the situation

n_lzGi(S) =E[G(Z, )] (4)

and random oracles G(Z, s) are available; in the
non-convex setting, let us cite e.g. Ghadimi and
Lan (2013); Reddi et al (2016); Allen-Zhu and
Hazan (2016); Nguyen et al (2017); Allen-Zhu
(2018); Fang et al (2018); Zhou et al (2020).
These algorithms address the problem (1)-(2) by
choosing B equal to the identity matrix I, and
they use unbiased random oracles G(Z, s) for the
approximation of the forward operator.

For non-convex composite optimization (g #
0), let us cite Ghadimi et al (2016) and Karimi
et al (2016) for stochastic Proximal-Gradient algo-
rithms using unbiased oracles G(Z,s) (see (4)).
Li and Li (2018), Wang et al (2019), Zhang
and Xiao (2019), Nhan et al (2020) and Metel
and Takeda (2021) propose stochastic Proximal-
Gradient methods with unbiased random ora-
cles and including variance reduction schemes. In
Metel and Takeda (2021), g may be non-convex
but admits an efficiently computable proximity
operator. Atchadé et al (2017) allow for deter-
ministic or random approximations of the forward
operator n~! 3" | G;(s); when the perturbation
is stochastic, the convergence analysis covers both
biased and unbiased oracles, includes Nesterov

acceleration schemes, but is restricted to con-
vex optimization. Here again, all these algorithms
address the problem (1)-(2) by choosing B = 1I,,.
Forward-Backward suffers from slow conver-
gence, and Variable Metric Forward-Backward
(VMFB) methods were proposed by Chen and Rock-
afellar (1997) in order to accelerate the conver-
gence (see also refs. 11 to 16 in Chouzenoux et al
(2014)). VMFB changes the metric at each itera-
tion by using symmetric positive definite scaling
matrices multiplying the forward operator. It is
an alternative to inertial methods such as Heavy
Ball or Nesterov acceleration which use informa-
tions from the previous iterates. When solving
the inclusion (3), VMFB uses preconditioned gradi-
ents with an iteration-dependent preconditioning
matrix B, ! for the forward step at iteration #t,
and scales the proximal step consequently. Exam-
ples showing that VMFB is more efficient than
Forward-Backward and Forward-Backward with
inertial schemes, are provided in Chouzenoux et al
(2014) and Repetti et al (2014). Different strate-
gies exist for the definition of the variable metric
By; for example, it may be a diagonal matrix
depending on the past history of the algorithm
(see e.g. Park et al (2019) and references therein
for variable scalar metrics; see also Chen et al
(2019) in the case g = 0), or inherited from
Newton-type methods (see e.g. Becker and Fadili
(2012); Lee et al (2014); Becker et al (2019) for
the composite convex case; see also Kolte et al
(2015); Moritz et al (2016); Gower et al (2016) for
the smooth convex case with finite sum structure;
finally, see Zhang et al (2022) for the smooth non-
convex case with finite sum structure), or defined
through a Majorize-Minimize strategy to make the
backward operator explicit (see e.g. Chouzenoux
et al (2014) and Repetti and Wiaux (2021)). Con-
vergence results for VMFB exist in the convex case
(see e.g. Combettes and Vi (2014) and Bonettini
et al (2021); and Park et al (2019) for the strongly
convex case) and in the non-convex case (see e.g.
Chouzenoux et al (2014) and Repetti and Wiaux
(2021)). In Yun et al (2021), a stochastic VMFB is
studied in the non-convex case; the exact gradient
is approximated by a linear combination of ran-
dom oracles, with exponential forgetting, and the
oracles are assumed unbiased and bounded.
3P-SPIDER addresses non-convex composite
optimization with a finite sum structure by using
Proximal-Gradient algorithms accelerated via the
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Variable Metric cunning. It is a stochastic VMFB,
which contains a variance reduction technique
in order to overcome the finite sum setting; it
also allows oracles for the preconditioned forward
operators, oracles which can be biased or unbi-
ased when random (see e.g. Atchadé et al (2017)
and Fort et al (2018) for examples motivating
biased random approximations of the gradient).
The combination of these two sources of pertur-
bations is an original setting which, to our best
knowledge, is not addressed in the literature.
3P-SPIDER uses preconditioning matrices, which
may depend on the current value of the iterate and
therefore may be random. The non-asymptotic
convergence analysis derived in Section 4 will rely
on weaker minorization assumptions on the spec-
trum of the scaling matrices (see A 3) than in
Yun et al (2021); it will not require ordering
assumptions on the sequence of scaling matrices
as in Combettes and Vu (2014) and Bonettini
et al (2021), and will not assume a Kurdyka-
Lojasiewicz condition on the objective function as
in Chouzenoux et al (2014). As a consequence,
the construction of the Lyapunov inequality for
the convergence analysis of 3P-SPIDER differs from
these previous works.

3P-SPIDER requires the backward operator to be
explicit, which may be a strong assumption espe-
cially for variable metric proximity operators (see
Section 3.5); extensions of the convergence anal-
ysis to the case of inexact proximity operators is
out of the scope of this paper.

2.2 Expectation Maximization for
curved exponential families

Consider the parametric statistical model: the
observations are independent with density

Y /Zp(y,z; 0) o (dz) ,

with respect to (w.r.t.) a o-finite positive measure
o on R% . In this model, z acts as a latent vari-
able taking values in the measurable set (Z, Z)
endowed with a o-finite positive measure py, (see
e.g. Everitt (1984) for examples of latent vari-
able models). The goal is to learn the parameter
6 € © C R from n observations Y;,---,Y,, by

minimizing the negative normalized log-likelihood
def 1
F(0) = —= log | p(Yi,2; O)un(dz)  (5)
[t z

on O. Unfortunately, this is a non-convex problem
and most often, an optimization algorithm for the
minimization of (5) can not do better than con-
verging to a critical point of the objective function
(see Wu (1983)).

A popular model is the case when the complete
data likelihood (y, z) — p(y, z; 0) is of the form

ply, 2 0) < H(y, 2) exp ((S(y, 2), 6(0)) — ©(0))

where H : R xZ — R,, S : R% x Z — RY,
¢ :0 — RY p: O — R; it corresponds to the
so-called curved exponential family assumption. It
is satisfied by the mixture models as soon as the
components of the mixture are from the curved
exponential family. See e.g. Brown (1986) for an
introduction to curved exponential family of dis-
tributions; and McLachlan and Krishnan (2008)
for examples of such latent variable models.

EM for curved exponential families defines
iteratively a ©O-valued sequence {6;,t > 0}
through the mechanism: given 6,

e (E-step) Compute 35(0;), the expectation of
the sufficient statistics w.r.t. the a posteriori
distributions

(g def -y P,z 1) puu(d2)
SZ(gt) B /ZS()Q7 )fzp(}/uuv et)ﬂlv(du) .

¢ (M-step) Update the parameter

Or1 % argmingeq (V(0) — (5(6:), 6(6))) -

The algorithm alternates between a step in the
parameter space © (when computing 6;,; € RY),
and a step in the statistic space when computing
5(0:) € R2. Proposition 2.1 states that the limiting
points of EM run in the parameter space © are the
fixed points of an operator onto ©; finding such a
fixed point is equivalent to find a fixed point of an
operator onto the statistic space 5(©) C RY.



Springer Nature 2021 ETEX template

Proposition 2.1 Assume that for any s € S D 5(0),
def .
T(s) = argmingeg (¥(6) — (s, 6(9)))

exists and is unique. Set Lg def {0 €0©:T(5(0)) =6}
and Ls def {s €35(0):35(T(s)) = s}.

Ly is the set of the limiting points of EM. If 0, €
Ly, then s def 5(0%) is in Ls. Conversely, if sx € Ls

then 0, T(s«) is in Lg.

See e.g. Delyon et al (1999) for the proof. An
algorithmic corollary of Proposition 2.1, is that
EM is equivalent to any algorithm run in the
statistic space and designed to find the roots of
the function

Clard

S|

Z hi(s), where hi(s) % 5,(T(s)) — s,

on the subset 5(0) of RY. Under regularity con-
ditions on the statistical model, it is proved in
Delyon et al (1999) (see also a statement in (Fort
et al, 2020, Proposition 1)) that there exists a ¢ x ¢
positive definite matrix B(s) such that

V(FoT)(s) = ~B(s) (;Zﬁxs)) C®

where F'is the negative normalized log-likelihood
(see (5)). Therefore, the roots of n=!>""  h;(s)
on 5(0) are the roots of n™* Y7 | G;(s) on 5(0),

where G;(s) e —B(s) hi(s). It also means that

the roots of n=> 31" | h;(s) are the roots of the
gradient of FoT, the objective function transferred
on the statistic space through the map T : © —
RY.

As a conclusion, EM in the statistic space is
an example of problem (1)-(2), where the func-
tion g collects the constraint on s such as s €
S D 5(0O): (i) it is designed to find a root of
n~' Y Gi(s) = V(F o T)(s) under the con-
straint that s € S; (7)) it uses the quantities h;(s)
which are preconditioned forward operator since
there exists B(s) such that h;(s) = —B(s) ™ Gi(s)
(see (6)); (4) this preconditioned forward oper-
ator is intractable for at least two reasons: first,
due to the inner integrations on the set Z when
computing §;, since p(y, z; 0) and Z are often too
complex to make the integrals explicit; second,
due to the outer integration on the n examples

when computing s, which has a prohibitive com-
putational cost in large scale learning. However, a
Monte Carlo approximation of h;(s) is always pos-
sible, whatever ¢ and s. This remark is the corner-
stone to understand the stochastic versions of EM
(see e.g. Celeux and Diebolt (1985); Wei and Tan-
ner (1990); Delyon et al (1999); Fort and Moulines
(2003) which address the inner sum intractability;
and Neal and Hinton (1998); Ng and McLachlan
(2003); Cappé and Moulines (2009); Chen et al
(2018); Karimi et al (2019); Fort et al (2020,
2021a) for the outer sum intractability). They con-
sist in running a Stochastic Approximation (SA)
algorithm with mean field n=! """ | h;(s) (for an
introduction to SA, see e.g. Benveniste et al (1990)
or Borkar (2008)); this yields SA within EM pro-
cedures. They differ through the construction of
the random field used for the approximation of the
mean field (see (Fort et al, 2021a, Section 2.2.) for
a description of some SA within EM algorithms).

3P-SPIDER is among the SA within EM algo-
rithms. Compared to previous stochastic EM
methods, it encompasses the two random approx-
imations (of the sum in ¢ and of the integrals
on Z) and a variance reduction step, and it also
allows a more general penalty term g than the
{0, +o0}-valued indicator function of a set.

3 The 3P-SPIDER algorithm

We introduce a novel algorithm named Perturbed
Proximal Preconditioned SPIDER (3P-SPIDER),
solving (1) and satisfying (c1), (c2) and (c3). It
requires g to satisfy the following assumption

Al. g: R? — (—o0,+00] is proper, lower semi-
continuous and convex. Denote by S its domain

s {s eR?: g(s) < +o0}.

Under this assumption, we define a wvariable
metric proximity operator. For any v > 0 and
B € P, the proximity operator of the proper
lower semicontinuous convex function vg : R? —
(—o0, +00] relative to the metric induced by
B is defined by (see e.g. (Hiriart-Urruty and
Lemaréchal, 1996, Section XV.4))

def ) 1
proxt (s) Cargming, (~90) + 31151 ) - (@)
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When B = I, we simply write prox,,(s), which
is the proximity operator originally defined by
Moreau (1965). Lemma 3.1 shows that under Al,
proxfg(s) exists and is unique for all s € RY, v > 0
and B € Pi. It also provides characterizations of
this point. Its proof is in Section 6.1.

Lemma 3.1 Assume Al.

1. For any v > 0, B € P{ and s € RY, the
optimization problem (7) has a unique solu-
tion, characterized as the unique point p € S
satisfying

—7 ' B(p—s)€dg(p) -
2. Forcmy’y>0,B€733r,s€S and h € R?,

s = proxfg(s +~h) iff Bhedg(s). (8)
For s € R? and B € P{, set
hi(s, B) ' —B~1Gy(s)

h(s, B) % ! zn: hi(s, B) . (9)

By Lemma 3.1-item 2, it holds for any B € P{ and
v > 0: s = prox?, (s +~vh(s, B)) iff —Bh(s,B) €
dg(s). By (9), this yields for any B € P{, and
v > 0:

Sy = prox,}fg (sx + v h(s4+,B))
iff s, solves (1). (10)

3.1 Variable Metric Proximal and
Preconditioned Gradient

(10) shows that when solving the composite opti-
mization problem (1), as soon as a preconditioned
version of the operator s — n~'Y " Gi(s) is
used — with preconditioning matrix B~!, a prox-
imity operator of g relative to a metric induced by
the matrix B has to be used.

Based on the characterization (10), a natural
splitting algorithm to solve (1) under the con-
dition (cl) is: given o9 € S, a positive stepsize
sequence {Vi+1, k > 0} and a P{-valued sequence

{Bg+1,k > 0}, repeat
g1 = proxiitt (op + yky1h(on, Bet)) - (11)

It corresponds to the Variable Metric Forward-
Backward algorithm (see e.g. Chen and Rockafel-
lar (1997); Combettes and Vu (2014)).

In the large scale learning setting, the full sum
over the n functions h; (see (9)) can not be com-
puted at each iteration of (11). In addition, it may
happen that h;(s) is not explicit (see e.g. the case
of the incremental EM algorithms, Section 2.2).
Therefore, a natural idea is to propose the inexact
version of (11) defined by Algorithm 1: the proxi-
mal step is unchanged (see line 8); the SA step in
line 7 uses a random approximation Sy of the
exact mean field n=t Y | hi(§k); this approxi-
mation, defined by line 6, combines a mini-batch
approximation of a full sum (see line 3) and
possibly approximated terms dx+1,; (see line 5).

Algorithm 1 A stochastic Variable Metric
Forward-Backward
Require: k°"" € N*, v, > 0 for k € [k°™]*, b €
N* §init €Ss. R
Ensure: The sequence {S, k € [k°"*]}.
L: §o = §init
2: for k=0,--- ,k°"* — 1 do

3: Sample a batch By of size b in [n]*
4: Choose Bj41 € P{
5: For i € Byj1, compute an approximation
Ok+1,i of hi(Sk, Brt1).
6: Skr1=b"" Zi68k+1 Ok+1,i
7: Sk+1/2 =S+ VE+1 Sk+1
. B -
8: Sk+1 = Proxy, 7 g (Skr1/2)-
9: end for

3.2 The SPIDER variance reduction
technique

3P-SPIDER leverages on Algorithm 1 and on
the variance reduction technique SPIDER for
the definition of the field Siy; that approxi-
mates n=1 Y " hi(gk,BkH). SPIDER stands for
Stochastic Path-Integrated Differential EstimatoR,
and was originally introduced in the stochastic
gradient descent literature by Fang et al (2018)
(see also Nguyen et al (2017); Wang et al (2019)).
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We give the intuition of SPIDER in the SA setting
which encompasses the stochastic gradient one.
SA scheme solves a root finding problem £(s) =
0 on RY? by: given an initial value sog € R? and
a stepsize sequence {vi41,k > 0}, repeat sp11 =
Sk + Vk+1 Zk+1, where at each iteration #(k + 1),
Ek+1 is a random approximation of £(sg). Usu-
ally, it is required that conditionally to the past

of the algorithm, the expectation of Zj 1 is £(s);

. - . def
in that case, Zpy1 can be replaced with Sgy1 =

Zk+1 + Vikg1, where conditionally to the past,
Vi+1 is centered. SPIDER leverages on this remark
and on the control variate technique: it proposes
a clever construction of a random variable Vi1
approximating zero and correlated to Sy .

The recipe is as follows: consider that at
iteration #k, Si is a random approximation of
h(Sk_1, Bi). Then define Syi1 by Spi1 < Hiyr +
Vk+1 where

Hipy < b7 > hi(Sk, Brga)

iEB}H,l

Vi1 s, —b! Z hi(Sk_1, Bk) ,

1€BKt1

and Byyi is sampled at random in [n]*.
The r.v. Viy; approximates zero since both
b1 > ieBy,, Ni(Sk—1,Br) and Sy approximate

ntyY hi(Sk_1, Bi); Vir1 and Hyyq are corre-
lated via Bjyi.

Unfortunately, the r.v. Siy;1 is not an unbi-
ased approximation of n =t Y7 | hi(Sk, Big1) (see
Proposition 7.3 in the case By is of the form
B(§k)) In order to remove the bias, SPIDER
restarts the control variate mechanism regularly:
every k'™ iterations, compute a full sum over the n
terms and set Syiny; =n "t 3.1 | hi(Skin, Bpiny).

3.3 3P-SPIDER

3P-SPIDER is given by Algorithm 2. The itera-
tion index is (¢, k) where ¢ is the index of the
current outer loop and ranges from 1 to k°UY,
and k is the index of the current inner loop. At
outer loop #t, there are ki* inner iterations. The
inner iterations are Algorithm 1 (see Lines 8, 9,
12 and 13 of Algorithm 2) combined with the
SPIDER variance reduction trick (see Line 11 of

Algorithm 2) adapted to the case when the quan-
tities hi(§t,k, By kt1) — hi(§t7k,1, B, 1) can not be
computed exactly (see Line 10).

When G; is a gradient and B(s) = I, different

strategies were proposed for SPIDER for the choice
of b} and ki. In Fang et al (2018); Nguyen et al
(2017); Wang et al (2019), the number of inner
loops is constant (ki* = k™" for any ¢ > 1) and
b} = n; Nguyen et al (2017) also considers the case
when ki" is adapted based on the history of the
algorithm while being upper bounded; in Horvath
et al (2022), b} is deterministic and depends on
t, b depends on ¢, and ki is a Geometric random
variable with an expectation depending on ¢; in Li
et al (2021), b} does not depend on t and ki" is
random.
For the EM problem (see Section 2.2), Fort et al
(2020) introduced SPIDER-EM, a variance reduced
stochastic EM designed for large scale learning,
in a situation when the computation of h;(s) is
exact for all s,i. For this algorithm, the benefit
of an increasing batch size t — b} and a geomet-
ric number of inner loops ki with time-varying
expectation, is discussed in Fort et al (2021b). The
conclusion is that the best strategy is a determin-
istic increasing sequence b; in order to have an
increasing accuracy when refreshing the variable
S., and a constant number of inner loops k" = k™.
This paper allows b, and ki® to vary with ¢: they
may be deterministic functions of ¢ or random ones
as well.

The matrices { By k+1,t € [K°%]*, k € [k —1]}
can be deterministic or random. They could be
chosen prior the run of the algorithm; more effi-
cient strategies consist in adapting this matrix
along the run of the algorithm, based on its his-
tory. In EM (see Section 2.2), By 41 is of the form
B(§t7k) where B is defined by the statistic model.

After kI inner iterations, the outer loop
#(t + 1) starts: the stochastic mean field S0
is refreshed (see Line 3 to Line 6). Here again,
two approximations of the original SPIDER algo-
rithm are allowed: the first one is when computing
h; (S0, Be1) and the second one avoids the scan
of the full data set (one may choose b} < n).

The input variables of 3P-SPIDER are the num-
ber of outer loops k°%*, the number of inner loops
kin, the stepsize sequence {v;r,t > 1,k > 1} for
the SA steps, the size of the mini-batches b and
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Algorithm 2 The Perturbed Proximal Preconditioned SPIDER algorithm (3P-SPIDER)

Require: k°U* € N*, ki* € N* for ¢t € [k°u]*
te [kout]*’ Sinit e S and Binit € Pi

Ensure: The sequence {§t7k,t € [k°%*, k € [kin]*}.

1: S() kin = Smlt7 BO kin = Binit

, Vert1 > 0 for t € [k°U)* k € [ki"], b € N*, b} € N* for

2 fort =1, kout do R

3: St,O = St—l,k;{lv St,fl = St—l,k‘;;la Bio= By pin

4 Sample a batch By of size b} in [n]*, with or without replacement.

5: For all i € B; o, compute d;0,; equal to or approximating hi(§t70, By ).

6: Sto=(b})~* D icB, o 0.0,

7: for k=0,--- k" — 1 do

8: Sample a mini batch B, 41 of size b in [n]*, with or without replacement.
9: Choose By 41 € P{.

10: For all i € By k11, compute d; x+1,; equal to or approximating hz‘(gt,k, Bt7k+1)—hi(§t7k_1, By k).
11: Sth+1 =Stk +b7 Y cp ., Okt

12: §t,k+1/2 = §t,k + Ve, k1 Stkt1

13: Sppp1 = proxt)k(§t7k+1/2), where prox; def proxaihl.

14: end for

15: end for

b}, and the initial values of the iterate §init and
the metric Bj,j; in S and ’Pi respectively.

3.4 Monte Carlo approximation of
h;(s, B)

Set ¢ < (s,1,B) € Sx[n]* x P{. In some applica-
tions, there exist a measurable functlon Hy and a
probability measure 7y defined on the measurable

set (Z, Z) such that

hi(S,B) = AH@(Z)Wﬂ(dZ) . (12)

This is the case of EM in the statistic space (see
Section 2.2) where Hy(z) = S(Y;, 2) — s and

p(Ys, 25 T(s))

md2) S e T )

tw(dz) -

When the integral in (12) is intractable, one can
resort to Monte Carlo integrations to define the
approximations d; 41, and d;o,; (see e.g. Devroye
(1986) for exact sampling methods, and Robert
and Casella (2004) for an introduction to Markov
chain Monte Carlo methods). If {Z?,m > 0} are
independent samples with distribution my(dz) or
are a path of an ergodic Markov chain with unique

invariant distribution my(dz), then we can set

M
19 k41,i
(St k> Bt k+1 Z Hﬂt k+1, l m’ ) )
m=1

where ¥ 41,4 def (§t k>4, B gy1). We will show
numerically in Section 5 that when approximating
the difference h; (St k> Bekt1) — hi(See—1,Brk),
there is a gain in correlating the two sequences
{ng’k“”‘,m > 0} and {ng’k”‘m > 0}; this makes
stronger the effect of the SPIDER control variate
(see Section 3.2).

3.5 The computation of proxfg

When g = 0, prox,]fg(s) = s. When g # 0, p def
prox? (s) solves 0 € p—s+~vyB~" dg(p) and there
does not always exist an explicit expression of p.

When B = I, (Combettes and Pesquet, 2011,
Tables 10.1 and 10.2) provide properties of prox,,
and expressions of proximity operators for many
functions g.

When B is the sum of a diagonal matrix and
of a rank one matrix, (Becker and Fadili, 2012,
Section 3) presents iterative algorithms for the
computation of p. For a general positive definite
matrix B, we have from (Combettes and V1, 2014,
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Example 3.9)

VB Prox_ . 51 (\/Es) ,

proxt (s) =

where VB is the square root of the matrix B.
(Becker and Fadili, 2012, Lemma 5) (see also
Combettes and Vu (2014)) establishes a Moreau
identity i.e. an expression of prox,]fg as a function
of a proximity operator of the Fenchel conjugate
of g.

In the special case g is the {0, +oo}-valued
indicator function of a closed convex set S, the
projected Landweber method is an iterative algo-
rithm for the computation of p (see Eicke (1992),
see also (Combettes and Pesquet, 2011, Example
10.10)).

Finally, for applicatons including a metric
selection step, metric selection strategies for the
definition of B can be found in (Park et al,
2019, Section 3) for diagonal variable metrics; and
in Repetti and Wiaux (2021) for specific func-
tions g which circumvent the often challenging

computation of proxZ

4 Non-asymptotic
convergence analysis

This section is devoted to explicit non-asymptotic
bounds for the convergence in expectation of
3P-SPIDER. We will restrict to the case there exist
B:S— P{ and

By j+1 o B(St k) -

This framework encompasses the EM problem
(see Section 2.2) and any preconditioned gradient-
based algorithms (see Section 2.1) when the pre-
conditioning matrix depends on the past history of
the algorithm via the current value of the iterate.
We will also use the notation

hi(s) < hi(s,B(s)) . h(s) © h(s,B(s)) . (13)

3P-SPIDER is designed to solve (1) under the
constraints cl to c3. Therefore, based on (10),
we are interested in a control of the quantities

Prox, (§tk + Vekt1 E(§tk)) — S'\t’k where

def B(S,
prox, ;(s) & proxs, 5 y(s) .

Roughly speaking, these quantities evaluate how
far the algorithm is from the limiting set at
iteration #(¢,k). More precisely, we will con-
trol the cumulative ”distances to stationary”

kout kin_l .
t—1 2o A7y where A¥, is equal to

Iprox,  (Sek + Yer+1h(Ser)) — Sy k”B(St o)

; (14)

2
Vi k+1

h is defined by (9).

The controls in expectation of the cumulated
distances are obtained under the assumptions A
2 to A4. A2 is a smoothness assumption on the
functions h;, A3 assumes that n='>"" | Gi(s) is
a gradient operator of some so-called Lyapunov
function, and the spectrum of the matrices B(s)
are bounded uniformly in s. A4 are assumptions
on the approximations 0y y41,:-

A2. For all i € [n]*, the function h; is globally
Lipschitz on S, with constant L;: there exists a
positive constant L; such that Vs,s' € S, ||h;(s) —

hi(s)| < Li||s — s'|. Set L2 < n=15" 12

A2 only requires a Lipschitz property on S;
it is weaker than assuming the Lipschitz property
on the full space R? as sometimes assumed in the
literature (see e.g. Combettes and Wajs (2005)). A
2 holds for example when § is compact and for all
i € [n]*, the gradient Vh; exists and is continuous
onS.

A3. 1. There exists a function W : RY — R,
continuously differentiable on S and such that

%ZGi(s)

in addition, h;(s) = —B(s)"'Gi(s), where
B(s) € PL.

. VW is globally Ly -Lipschitz on S.

3. There exist 0 < Vmin < Umax < +00 such that
for any s € S, vwin|- > < ||- ||B(s < Vmasx]|- |-

Vs € S, VW(s) =

IS}

Here again, both the Lipschitz property and
the boundedness condition on the spectrum of the
matrices B(s) are required on S and not on the
full space R?. When B(s) does not depend on
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s (B(s) = B for any s € S), we have Ly, <
Vmax ™+ Y iy L.
The last assumption is on the fluctuations

of the errors when approximating Ez(gtk) —

N def i
hi(Sie—1): set & kt1i = Orkt+1,i — hi(Sek) +

Hz’(:g\t,k—l) and define its conditional bias and

variance, conditionally to the o-field generated

~ ~ def
by Biii1, Stk and Spp_1. Set Prriip =

o (Bt,kJrlaSt,kaSt,kfl)

def
fe gt = E[& ki1l Py

def
07 rrri = B ka1 — e 1l Pesrayz) -

We assume

A4. 1. Conditionally to By ji1, Six and Syj 1,
the approzimations {0 k41,9 € Brr+1} are
independent.

2. There exists a non negative constant Cy and for
any t € [k°"]*, there exists a non decreasing
deterministic sequence {my i,k > 1} such that
for any k € [ki* — 1], with probability one,

n

1 Cy
H*Zm,kﬂ,iﬂ < :
n o1 m¢ k+1

3. There exist non negative constants C, and Clyp
and for any t € [k°"]*, there exist non decreas-
ing deterministic sequences {My,k > 1} and
{M, .,k > 1} such that for any k € [k® — 1],
with probability one,

n
S ot €
. tk+1,0 = )
n M 11

=1
1 n 1 n ) 02b
v
- E bt o1, — - E fe k1,50 < i
i=1 j=1 t,k+1

We allow the errors & ;4+1,; to be deterministic
or random. When there are no errors (§; 41, = 0)

then C, = C, = C,, = 0. When the errors
are deterministic, we have & k11, = f¢,k+1,; and
07541 = 0. When the errors are random and

unbiased, then ji; 11, = 0. Therefore, some of the
constants Cy, C,, or Cy;, can be null as summarized
in Table 1.

In Section A, we discuss how A 4 is veri-
fied in the case h;(s’) — h;(s) is an expectation

exact 0 0 0
deterministic >0 0 >0
random, unbiased 0 >0 0
random, biased >0 | >0 | >0

Table 1 The sign of the constants Cy, Cy, Cyp when
there are no approximations on the h;(s)’ (case exact),
and when there are approximations.

under a distribution that may depend on (s, s',1)
(see Section 3.4), and d; 41, is a Monte Carlo
approximation.

Theorem 4.1 provides an explicit upper bound
of the cumulative distance to stationary A;k 11

(see (14)) along the Zf;lt ki® iterations of the
algorithm. It also provides an upper bound on the
cumulative errors Df, ., defined by

St k+1 — prox,  (Se.x + %,k+1ﬁ(5t,k))||§(§t‘k)

)

2
Vi k+1

where h is defined by (13). Given the current iter-
ate St k, Df .41 compares two iterations: the ideal

one proxt’k(gtyk + 'Vt,k+1ﬁ(§t1k-)) and the available
one prox i (Stk + Ve k+15tk41)-

Theorem 4.1 Assume A1, A2, A3 and A . Let
{k™,t € [k°™]*} be a deterministic positive sequence.
For any t € [k°™]* and k € [k{" — 1], define Ay 41 by

L.: 2 max in )
TRV 4 2, g2 20ma R (14 —2Cw . (15)
Vb My o1
Let {é\t,k,t € [KOU* k € [kiP]*} be the sequence given
by Algorithm 2 when the stepsize sequence {7V p41,t €
[kOU* k€ [k — 1]} satisfies

Umin Uminb

Yt k1 (1 + ) <k, Aery1 €(0,1/2) .
me k+1
(16)
Then,
kout k-it“ 1
53 v (5 - Ao ) {E[A7L] +E D]}
=1 k=1

<E [W(gl,o) + g(gl,o)] - Hgn (W +g)
k()ut

+ vmax Y Y0kt E [H&:Hz]
=1
Lout kit"

+ Umax Z Z (k%n —k+ 1) Ve, k ut,k s

t=1 k=1
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where & def St,0 — h(gt,O) and

d;f 20[) C(? Cy Qva va
b M; i, \[Mtk bMtQ,k

Uy i

s

2
mt,k} mt,k

The proof of Theorem 4.1 is given in
Section 7.5. Note that U 41 = 0 when the algo-
rithm uses exact preconditioned gradients at each
iteration: 5t 0,5 = h (St Q) and 5t k+1,0 = h (St k)

Z(St’k,l) for all 4,t, k.

Random number of inner loops ki". When
the number of inner loops k" at the outer loop #t
is a random number, we consider it is drawn prior
the run of the algorithm. Therefore the expec-
tations in Theorem 4.1 are conditionally to the
random sequence {ki",t € [k°"!]*}. The expecta-
tion w.r.t. the randomness of k" can easily be
obtained from Theorem 4.1; details are omitted.

The step sizes 7. The conditions on the
sequence {7y x+1,t € [k°"]*, k € [ki® — 1]} are
satisfied with

k -1
def 2C
Y k41 = H <1 + Ab ) Yt,0

j=0 Mi,j+1

where 74 is positive and strictly lower than

2 in
1 b L3, ki Ly,

T . 1in 4 min Ymax - T ;
ALvgaxv B |V T2 2 Amintma 0~

(17)
v + Qva/(\ﬁ infy g Mt’k+1) (see the proof in
Sectlon C.1). First, observe that when C}, = 0, the
step size can be a constant function of the inner
loop index k loop (Y4 k+1 = 0 for any k). On
the contrary, when Cj > 0 i.e. for a deterministic
approximation or a biased random approximation
(see Table 1), the stepsize sequence is a strictly
decreasing function of the inner loop index k.
Second, the maximal value of ;¢ is larger
when C,, = 0 than when C,, > 0. Here again,
deterministic or unbiased random approximations
requires more aggressive step sizes.

The initialization of the outer loops. Set
def

= ||&]|?. When Bo = {1, ,n} and §; 0, =
z(St,O) for all 4, then N; = 0; otherwise, N; is

positive.

Let us discuss the behavior of A; when 0t,0,i
is an unbiased random approximation of ﬁi(St,O)

with variance denoted by 0'37077;. When By =
{1,--+ ,n}, then

1 n
= 72‘%2,0,1 . (18)
i=1

Nevertheless, the strategy B, o = {1,--- ,n} has a
large computational cost; sampling a subset of size
b} reduces the computational cost but increases
the squared norm of the error: we have

n

BN € g 3 (7o + Iite) -

i=1

h(s)[?) .

(19)
with an equality if B; o is sampled with replace-
ment in {1,---,n}. See Section C.2 for detailed
computations. From a numerical point of view,
an efficient strategy consists in increasing the size
b} with the outer loop index t (see references in
Section 3.3 for 3P-SPIDER applied to EM).

Random stopping time of the algo-
rithm. In non-convex optimization, the last iter-
ate Sgou pin i not necessarily the point which

sV gou

minimizes, over the sequence {§t,k7t € [koM* k €
[kin]*}, the distance to the set of solutions of (1).
The quantity A*, motivated by (10), can not be
computed exactly in our framework so that the
"best” iterate can not be identified thanks to this
criterion. It is therefore popular to analyze the
algorithm when stopped at a random time (see

g. (Lan, 2020, Chapter 6)). For sake of simplic-
ity, we consider the case when k" = k' for any ¢
and Cp = 0. We have the following corollary:

Corollary 4.2 (of Theorem 4.1) Assume that kin =
K™, C, = 0 and the stepsize sequence is constant
Ye,k = V- Let (1, K) be a uniform random variable on

[k°U"* x [k'™]*, independent of the algorithm. Then

. 1 * *
(mk)e[k(}gg*x[km]* (5 - At,k> E [A} k + D k]

E [W(§1,o) + g(§1,0)} — ming (W +g)
— koutkin,y*
+ v [[1€ 7] + vimax B [ (K™

—K—|—1>L{77K} .
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An upper bound on Ay j can easily be obtained
from (15) as a function of Ly, L, Umin, Umax;
k‘in, b,’}/*, va and inft7k Mt7k+1-

Corollary 4.2 shows that, even by stopping
3P-SPIDER with this simple rule, the first term in
the RHS is inversely proportional to the maximal
number of iterations k°"tk".

Complexity analysis when & = 0, U, =
0 and ki* = k™. For smooth first-order opti-
mization, algorithms are compared through their
complexity in order to satisfy an e-first order
stationary condition. In stochastic composite opti-
mization, this criterion is naturally extended to
the approximate e-stationary condition defined by

]E[ :,K]Sea

where (7, K) is a random variable taking values
in [k°"* x [k'"]*; see e.g. (Ghadimi et al, 2016,
Section 4), (Wang et al, 2019, Section 3) and Fort
and Moulines (2021)).

Corollary 4.3 studies the proximal complexity
Kprox defined as the number of calls to the prox
operator in order to satisfy the approximate e-
stationary condition; the stochastic h-complexity
Ky, defined as the number of calls to one of the h;’s;
and the total number of iterations k"k°"t. Again
for sake of simplicity, and in order to compare our
results to the literature, we consider a simplified
setting.

Corollary 4.3 (of Corollary 4.2) Assume in
addition that & = 0 and Uy, = 0. The
approzimate e-stationary condition is satisfied with
Tx = Umin/(4LW): k™ /b L%jv/(”minvmaXLZ):
b = O(/nyommvmaxL/Ly) and kKoUK =
O(Ly, /(€vmin)). Moreover, Kprox = O(Ly;/(Vmin €))
and Ky, = O(y/VmaxLv/n/(€/Umin))-

The proof is in Section 7.6. This result shows
that the step size v, and the number of inner loops
k'™ are independent of the accuracy e.

When applied to Stochastic Gradient Descent,
3P-SPIDER in the setting of Corollary 4.3 is the
Prox-SpiderBoost algorithm studied in Wang
et al (2019): Corollary 4.3 and (Wang et al,
2019, Theorem 2) state the same complexity
results. (Wang et al, 2019, Table 1) compares
Prox-SpiderBoost to other stochastic gradient

algorithms for composite non-convex finite sum
optimization. It is shown that the variance reduc-
tion based on SPIDER order-level outperforms
other variance reduction strategies such as the
SVRG one and the SAGA on, introduced respectively
by Johnson and Zhang (2013) and Defazio et al
(2014). Hence, 3P-SPIDER reaches the state of the
art among the proximal stochastic gradient algo-
rithms designed to solve finite sum non-convex
composite optimization.

When applied to EM, 3P-SPIDER in the set-
ting of Corollary 4.3 is the extension of the
SPIDER-EM algorithm studied in Fort et al (2020)
to the case there is a proximal step which man-
ages the constraint g. Here again, the comparison
of Corollary 4.3 and (Fort et al, 2020, Theorem
2) shows that 3P-SPIDER reaches the state of the
art among the incremental EM algorithms with
variance reduction, including sEM-VR and FIEM
introduced respectively in Chen et al (2018) and
Karimi et al (2019) (see also Fort et al (2021a)).
See the comparison to the literature in Fort et al
(2020).

Beyond these two applications, Corollary 4.3
is - to our best knowledge - the first complexity
result for an algorithm designed to solve (1) under
the constraint (2) and for non-convex finite sum
composite optimization.

Approximate e-stationary condition: the
cost of inexact preconditioned forward
operators. Let us discuss the cost of inexact
hi(s)’s when the approximation is unbiased and
random (so that C, = Cy,, = 0, see Table 1):
does it deteriorate the proximal complexity Kprox
and the number of calls to an oracle of a precon-
ditioned forward operator h; (still denoted by Kj,
below) 7 detailed computations of the assertions
below can be found in Section 7.7.

If E [||&]2] = O(e'="/(v/nt)?) for some a €
[0,1) and

n(a—3)/2

Mi 41 =0 <€1_a t(k+ 1)a>

for some a,a € [0,1), then the approximate e-
stationary condition is satisfied with ki* = O(y/n),
b = O(y/n) and k°" = O(1/(y/ne)). In addition,
Kprox = O(1/€) and K = O(y/n/e). Therefore,
the conclusions of Corollary 4.3 remain valid, and
the approximations of the h;’s do not deteriorate



Springer Nature 2021 ETEX template

the complexity performances of the algorithms, as
soon as the approximation is small enough.

Let us now evaluate the computational cost,
in the case the unbiased random approximation
is a Monte Carlo approximation computed from
independent and identically distributed (i.i.d.)
samples. In this case, M. is the number of terms
of the Monte Carlo sum (see Section A). The
Monte Carlo complexity Kmc defined as the total
number of Monte Carlo draws required to satisfy
the approximate e-stationary condition is: Kyc =
O(y/n/€?) for any a,a’,a € [0,1).

To our best knowledge, it is the first com-
plexity analysis with such a Monte Carlo approx-
imation of the preconditioned forward operators
hi’S.

5 Application: Penalized
Logistic Regression with
random effects

5.1 The model

Motivated by applications in classification, we
consider a logistic regression model with random
effects.

Let n pairs of examples {(X;,Y;),i € [n|*}
where X; € R? collects the d explanatory vari-
ables, and Y; is the binary response variable taking
values in {—1,1}. We assume that given {X;,i €
[n]*}, the binary observations {Y;,i € [n]*} are
independent with distribution

(112w [ (e (X))

1
x ———exp (—(20°) |z — 0]|*) dz; .

v/ 27Tdad

In words, each example #i has an individ-
ual regression vector Z; in R? and given Z;,

the success probability P(Y; = 1 | Z;) is
(1 + exp(—(X;, Z;)))~!. The regression vectors
Zy,- -+, Zy are independent with a Gaussian dis-

tribution N (0, 0%1,). 0 is assumed to be unknown
and o2 is known.
The objective is the estimation of # by maxi-

mizing the penalized log-likelihood criterion, with
def

aridge penalty pen(f) = nr||0||?, where 7 > 0. By
a change of variable, we obtain that the criterion

to be minimized is (see Lemma B.1)

R
x exp (—2%/(20

exp (2 (Xi,0) /(02 X))
E: "H”Zl / T+ exp(—yi | X:l12)
%)) da + )13

where

The following lemma shows that the minimizers
of F are in a compact set K of R? thus implying
that the optimization problem can be constrained
to K. The proof is given in Section B.2.

Lemma 5.1 The minimizers of F' are in the set K def

{0 €R?: [0)% < (In4)/7}.

To solve this optimization problem, we propose
two approaches: a gradient one, solved in the origi-
nal space 6 € R? (see Section 2.1); and an EM one,
solved in the statistic space (see Section 2.2). The
discussions in Section 5.2 and Section 5.3 show
that EM is a gradient approach for finding the
critical points of s — F(U~1s/2).

5.2 A Gradient approach

We are interested in finding a critical point of F
in /. Equivalently, we want to solve

OefZG

where g is the {0, +o00}-valued indicator function
of the set I and

)+ 9g(0)

e X
G;(0) “forp - X L / z mpi(2)dz ;
1 X3l Jw
mp,i(2) is the probability density proportional to

exp (2 (X;,0) /(02| X4]]) — 22/(20?))
1+ exp(—y: | Xil|2)

(20)

We apply 3P-SPIDER with B < I, and h;(6,1,)

—G;(0); note that prox.  (0) = argmmze,cﬂx —
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6]|2. h; is the sum of an explicit term and an
integral with no closed form: it will be approx-
imated by a Monte Carlo method, based on a
Markov chain Monte Carlo (MCMC) sampler (see
Section 5.4 below). Therefore, d;5; will be a
biased random approximation.

5.3 An EM approach

The criterion F' to be minimized is of the form (5)
with Z = R, py,(dz) = dz and p(Y;, z; 6) equal to

exp (2 (X;,0) /(o®||Xil)) — 22/(20°) — 1017,
14 exp(=Y3[| Xi|2)

The curved exponential family assumption on the
complete data model is satisfied: p(Y;,z; 0) =

H(n,z>defxp<<sm,z>,¢<9>> b (6)) with ¢(6) <

0, 4(0) = [|0]]7, and

def X;
S00.2) 2 ey

From Section 2.2, EM in the statistic space is of
the form (1)-(2): it solves 0 € n=t Y7 | G,(s) +
9g(s) where G,(s) = BG,(Bs), B o U~1/2 and
g(s) is the {0, +oco}-valued indicator function of
the set {s € R?: T(s) € K} where T(s) & Bs; it
uses

- Ldef  Xi
h;(s) = W/RZWB”(ZMZ_S’ (21)

and the metric induced by B(s) B See

Section B.3 for detailed computations. As in the
gradient approach, h; requires the expectation
of the distribution m.; (see (20)) which has no
closed form. We will run 3P-SPIDER with B(s) «
B and a biased random approximation of the
hi(s)’s (see Section 5.4); note that proxZ;(s) =
B~largmin, i ((z — Bs)" B™'(z — Bs)).

5.4 The MCMC approximation of h;

We discuss how to design an efficient MCMC
sampler for the approximation of

def

Z,(0) = /zwe,i(z)dz, 9 R,
R

where 7y ; is defined, up to a normalizing constant,
by (20). By using an integration by parts and by
applying (Polson et al, 2013, Theorem 1), we show
that a data augmentation scheme is possible to
approximate integrals w.r.t. mp ;(2).

Lemma 5.2 For any i € [n]* and 0 € R%, it holds

79.4(2w)

+yill Xillo //
ill Xl 1+ exp (]| X:l2)

where 79 ;(z,w) is a probability density on Rx (0, +00).
The conditional distribution of z given w is a Gaussian
distribution with parameters

(Xi,0) /IXill + will Xillo? /2 @
1+ wo?]| X2 ’ 1+ wo?|[ X2
the conditional distribution of w given z is a Polya-
Gamma distribution with parameters (1, X;||z)-

dzdw ,

The proof is given in Section B.4. Therefore,
a Monte Carlo approximation of integrals w.r.t.
mg,; are obtained from a Gibbs sampler targeting
the distribution 7y ;(z,w): it produces a sequence
of pairs {(Z,,Q,),r > 0} and only the Z,’s are
retained for the Monte Carlo approximation. For
example, h;(s) given by (21) can be approximated
by

hi(s) = —8 + ——— 2||X E (X, Bs)
1 & sy —1
+yiHXiHEZ(1+exp(y¢||Xz'ler’ ) - (22)
r=1

This Gibbs sampler is uniformly ergodic (see
(Choi and Hobert, 2013, Proposition 3.1)); con-

sequently, upon noting that z — H;(z) = def (1+
exp(yi|| X;||z))~t is bounded by one uniformly in i
and z, the conditions A5 in Section A are verified
with U equal to the constant function 1 and with

a geometric convergence rate p(r) 4f ) for some
€ (0,1) (remember that S is a compact set in our
application); details are provided in Section B.5.
Therefore, A4 is verified and the rates m¢ y41,
My 41 and M,;;Hl are equal, and equal to the
number of points in the Monte Carlo sum (see
Proposition A.1).
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5.5 Numerical illustrations

Let us run 3P-SPIDER for minimizing the cri-
terion F'; based on previous results comparing
variance reduced Expectation Maximization algo-
rithms and variance reduced Gradient algorithms
(see e.g. (Chen et al, 2018, section 4)), we restrict
our attention to the EM approach. In this numer-
ical application, n = 24989 and d = 21; we choose
7 =1 and o2 = 0.05.

The data set. The n pairs (y;, X;) are built
from the MNIST data set. The 13007 examples
labeled y; = —1 are the examples labeled 1 or 7
in the MNIST training data set; the 11 982 exam-
ples labeled y; = 1 are the examples labeled 3 or
8 in the MNIST training data set. The covariates
X, are obtained as follows. Let X'™ be the 784 x n
matrix collecting the 784 pixels for each image.
The pixels take values in [0, 1]. Then the rows of
Xim are centered; by a PCA, each image is reduced
to a vector in R?0. This yields X™d ¢ R29xn,
Finally, X' is augmented with a row of ones,
yielding X € R?'*" The columns of X are the
Xi’S.

The algorithms. We compare four algo-
rithms. EM denotes the SAEM algorithm (Delyon
et al (1999)) combined with a proximal step: each
iteration processes the full data set so that there
is one iteration of EM per epoch:

n —_—
S211 % proxly (S + 15" hy(S8)

i=1

Online EM is the algorithm given by Cappé and
Moulines (2009) combined with a proximal step;
each iteration processes b examples and below, we

will run ki 2 [n/b] iterations per epoch:

SO o3 (SO 4 7 3 hi (Gomny)

ZGBT+1

For EM and Online EM, F\Z(S’\t‘) is a Monte
Carlo approximation of ﬁz(é\t‘) computed with m?
points. 3P-SPIDER is Algorithm 2; we choose ki =
k™ and k™ = [n/b] so that one epoch corresponds
to the k™ inner loops; we choose b} = n so that
the initialization of each outer loop is one epoch;
the 6, are computed by Monte Carlo sums (see
(22)) with m° points for 8;0,; and m' points for

Ot.k+1,4; since StO = St 1, we set d;1,; = 0 for

all i, so that S¢1 = Seo=n"' Y1, 0t 0. Finally,
3P-SPIDER and 3P-SPIDER-corr differ as follows:
the Monte Carlo approximation 0 j1,; necessi-
tates a Monte Carlo approximation of Hl(gtk)
and one of h;(S;x_1). In 3P-SPIDER, the Monte
Carlo approximations are based on two indepen-
dent chains (see (22)) while in 3P-SPIDER-corr
the chains are correlated.
All the algorithms are initialized at the null vec-
tor Slmt = 0 € R% The step size is equal to
= 0.4 during the first six epochs and then equal
to ~v = 0.1. The length of all the paths is 20 epochs.
On all the figures except Figure 3, we report a
mean value computed over 25 independent runs of
each algorithm; the shadowed area is delimited by
the minimal and maximal value of the displayed
criterion over these runs.
Analyses. Most of the comparisons are based
on the evolution of

(St.k +7Stk+1) — Sk,
At py1 = o

def ||prox5 g

as a function of the number of epochs; this crite-
rion is an approximation of A7, . (see (14)) which
can not be computed here since h has no closed
form in this application. The criterion Ay 41 for
3P-SPIDER and 3P-SPIDER-corr, is compared to
AE defined by

[prox?, (321 1 L 7,y (584)) — 5212
72 ’
and to AP defined by
||prox5g(§EEM +b71 D ieB h, (SoE)) — SOBH||2,

72
The best algorithm will have the smallest value of
A¢gti-

We first study the role of some design param-
eters of 3P-SPIDER, such as the number of Monte
Carlo points when computing d;¢,; (denoted by
mY) and ¢ +1 (denoted by m') and the balance
between k™ and b which satisfy k™b ~ n.

On Figure 1, two strategies are chosen: first, m® =
m! = 2[y/n]; then m® = m? = 5[/n]; in all cases,
in = [/n/10] and b = [n/k™]. For comparison,
EM and Online EM are also run, with a number of
Monte Carlo point equal to m! at each iteration.
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10? 10°

107

10

10" 10%

10* 10%

01 3 57 91113151719 01 3 57 91113151719

Fig. 1 Different strategies for the number of Monte Carlo
points when approximating h;(s) - see (22). Evolution of
AR in green, A in red, Ay 41 for 3P-SPIDER in blue
and Ay 41 for 3P-SPIDER corr in black, as a function of
the number of epochs. [left] m® = mt = 2[/n], [right]
m% =mt! = 5[y/n].

On Figure 2, the case when k'™ = [/n/10] is
compared to the case k™ = [1/n/2]; in both cases,
b= [n/k"] and m® = m! = 2[/n].

10? 10"
107
107
10®
10® 10"

01 35 7 91113151719 01 3 57 91113151719

Fig. 2 Number of inner loops per epoch. Evolution of
A% in red, Ay 41 for 3P-SPIDER in blue and Ay g1
for 3P-SPIDER corr in black, as a function of the number
of epochs. [left] kK™ = [/n/10] and b = [n/k™]. [right]
k" = [/n/2] and b = [n/k'"].

FEach algorithm returns a sequence of points
in the s-space, from which a sequence of points
in the f-space is deduced through the formula
§ = T(s) = Bs € R% On Figure 3, three compo-
nents of this #-sequence are displayed, versus the
number of epochs.

EM Online EM
—_— e
" Py A D it
0.02 ———— 002 fﬂ;q\p‘,‘\\"h’,
- s
e e Tt e o mid
() e of ,h..r,#h
-
0.02 [ = -0.02 |
- i
e L G
0.04 0.04 :Q‘.&"H\’M

01 3 57 91113151719 01 3 57 91113151719

3P SPIDER 3P SPIDER corr

01 3 57 91113151719 01 3 57 91113151719

Fig. 3 Estimation of three parameters. Evolution of the
three components of 6 by EM in green (top, left), OEM
in red (top, right), 3P-SPIDER in blue (bottom, left) and
3P-SPIDER corr in black (bottom, right), as a function of
the number of epochs.

Finally, we also display on Figure 4 the evo-
lution of the squared norm of the iterates [|S; x||*
obtained by 3P-SPIDER and 3P-SPIDER-corr, and
S22 and ||SP®||2 obtained resp. by EM and
Online EM. They are plotted as a function of the
epochs.

EM Online EM
2 2
15 19 ;
o N oo )
1 18 !
05 1.7

5 7 91113151719 5 7 9 1113151719

3P SPIDER 3P SPIDER corr

19 19
18 f 18

5 7 91113151719

5 7 9 1113151719

Fig. 4 Squared norm of the iterates. Evolution of || 5|
in green (top, left), ||§EEMH2 in red (top, right), “gt,k||2 for
3P-SPIDER in blue (bottom, left) and ||§tk ||? for 3P-SPIDER
corr in black (bottom, right), as a function of the number
of epochs.

Conclusions. EM has a slow convergence rate
and even fails to converge before 20 epochs con-
trary to the other algorithms (see e.g. Figure 4):
one update of the iterate per epoch is not enough
especially during the first iterations when more
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updates even based on part of the data set is a
better strategy (see e.g. the behavior of Online
EM, which contains k™ updates per epoch).
Online EM, 3P-SPIDER and 3P-SPIDER-corr pro-
cess part of the data set at each iteration; com-
pared to Online EM, the 3P-SPIDER’s contain a
variance reduction. All the plots illustrate the ben-
efit of this variance reduction, which reduces the
variability at convergence.

The choice of v impacts this variability: see e.g.
Figures 1, 2 and Figure 4 where a change occurs at
epoch #7 (remember that from epoch 2/ to 2¢+1,
Online EM runs k™™ updates of the iterates while
the 3P-SPIDER’s do not update the iterate since
they compute Sy ).

3P-SPIDER-corr improves on 3P-SPIDER. The
control variate has a larger impact when the cor-
relation is increased, as illustrated by all plots. It
decreases the variability introduced by the mini-
batches (b < n) and the variability introduced by
the Monte Carlo approximation d¢ j41.;-

Given the budget of n examples processed per
outer loops, Figure 2 shows that at convergence,
the accuracy is improved by larger mini batch sizes
and therefore a smaller number of inner loops.
Not surprisingly, a larger number of Monte Carlo
points decreases the variability at convergence (see
Figure 1).

6 Proof of Section 3
6.1 Proof of Lemma 3.1

Lemma 6.1 collects the two statements of
Lemma 3.1 and a third property.

Lemma 6.1 Assume Al.

1. For any v > 0, B € P{ and s € RY, the
optimization problem (7) has a unique solu-
tion, characterized as the unique point p € S
satisfying —y~* B(p — s) € dg(p).

2. For anyy>0, BeP{, seS and h € RY,

s = prox ,(s+h) iff Bhedg(s). (23)

3. Lety> 0 and B € P. The operator proxfg 18

firmly nonexpansive; this implies that for any
5,8 € RY,

[[proxT, (s") — proxJ, (s)II

< (proxZ (s") — proxZ (s),s' —s) , .

Proof Existence, uniqueness and characterization are
established in Hiriart-Urruty and Lemaréchal (1996,
Chapter XV, Lemma 4.1.1). The statement (23) fol-
lows from the characterization; note that prox% (s) €
S for any s € R?. The firmly nonexpansive property
is a consequence of Hiriart-Urruty and Lemaréchal
(1996, Chapter XV, Theorem 4.1.4). O

7 Proof of Section 4

7.1 Notations
Define for any s € S,

C o def 1 = def 1 -
h(s):ﬁZhi(s), hB:BZhi,
=1

where B is an n-tuple of elements of [n]* (with or
without multiplicity) of cardinal b.

All the random variables are defined on a prob-
ability space (Q2,.4,P). It is endowed with the
following filtrations for ¢ > 0 and k£ > 0,

def S
‘FO km 3 O—(Sinit),

]:t 0 dﬁf Ft 1 km \/U (Bt,O; 5t,0,i for all Z) 3

ft,k \/ U(Bt,k+1);
Fiprn & F, k2 \/ 0 (Ornpr for alli € By jya)

def
ft,k+l =

For any t € [k°"]*, set

& ¥ S0 —h(Sho) = Zétol— Sto) -

’LGBt 0

&t is the error when replacing the full sum using
exact terms h;(S¢ o), with a possibly subsum of
size b, < n using approximations of h;(S;).
Remember that

hi(Sex) +hi(Ser—1) ,

def
St k1, = Ot k1 —

and

def
i1 = B [EprilFrps1/2)

def
07 kit = E 1€ k41, — perrill*[Fepr1s2] -
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Finally, set

£ 1
Meger1 = = Z ISNEERE

1€Br k1

Throughout the proof, we will use the shorthand

notation
def

B = (St k) -

7.2 Preliminary lemmas

Lemma 7.1 Let B be a batch of [n]* of size b, sampled
at random (with or without replacement).

1. For any family {f1, s fu}s
E [b71 ZieB fz} =n"! Z?:l fi.
2. For any family {f1, -+, fn},

1 1 < 2
E[Hbzﬁ—nzﬂ ]
ieB 1=1

1 <& 1 —

3. Assume A2. For any s,s' € S, it holds

B || hate) = (s} = {h(e) = b} ]
< & (B2lls I = IIn(s) = R()IP) -

Proof The proof is along the same lines as the proof
of (Fort et al, 2020, Lemma 4). A detailed proof is
provided in Section C.3. O

Lemma 7.2 Assume A4-item 1 and A4-item 3. For
any t € [K°"]* and k € [k{™ — 1], it holds

Z Mt k41,0 »

1€Bt k41

Zﬂt k+1,i >

E [Hnt,k-H —E [ne k1| Fe i) | |]:t,k]

2
< 1 Cy 4 _gvb )
b A\ Mgt My,

E [Ut,k+1|-7:t,k+1/2] = %

E [0, k411 k]

Proof Let t € [k°]* and k € [ — 1]. We have

Z Mt k+1,i »

E [ﬂt,k+1|ft,k+1/2] = B
PE€EB: k1

since By k+1 € Ft g41/2; and by Lemma 7.1,

1 n
P Z Mt k+1,i -
i=1

E [ k+1|Fe k) =

We write
Mt k+1 — E [Wt k+1\}—t k}
1

=5 > §tk+1z—*ZMtk+1z
ZEBt k41

= Z {& k10— Bekt1i}
1€B kt1

1 n
Z Mt k+1,i — P Zm,mu .

’L’EBt,kJrl =1

The RHS is of the form U + V and we write
I + VIE = |[UI? + VI + 2(U,V) with U «+
b1 EzeBt - {&. k+1 i — Mt k+1,}- By conditioning
and by definition of Ut,k+1,iv we have

E[UIRFL = ZE| 3 obeerilFi

1€EB k1
Under A4-item 1, we have by Lemma 7.1

1 <& 9 Cy
bn ZUt,k+1,z‘ < bM ol
i=1

2
E [|U121Fe ] = T

By Lemma 7.1 again, it holds

n
B [IVIP1Zie] < 55 3 e

which yields

n
1 perrn gl
n < 1
=

E[IVI21F] < s

Finally, upon noting that E [U|]—'t’k+1/2] =0andV €
Fi k4172, we have

E[(U, V)1 Fis] =E [(E[UIFky1/2] V) IFrs] = 0.
This concludes the proof. O

7.3 Results on the variables S,

Proposition 7.3 studies the bias of the variables
St k+1. It shows that S ;41 is a biased approxima-
tion of h(S; x):

E (St st1|Fe k] # h(Si).
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When k£ = 0, we may have E[S; 1|F; 0] = H(gt,o)
if 9105 = hi(§t70) and Byo = [n]*. The choice
By = [n]* is the strategy proposed in Wang et al
(2019) for SpiderBoost; it has an important com-
putational cost but has the advantage to cancel
the bias of the variable S. at the beginning of each
outer loop. Along the inner loops, a (signed) bias
appears.

Proposition 7.3 For any t € [k°*Y]* and k € [ki" —
1], it holds

[Stk+1|ftk] h t
(Stk 1) +E [ne k1l Fer]

and
o k+1
E [St,kJrl - h(St,k)‘}—t,O} =&+ > E[n;lFro] -
j=1
Proof Let t € [k°"]* and k € [ki"® — 1]. We write

Stdt1 = Stk + hBy s (Sek) — hBt,kH(gt,kA) +

Nt k+1- By Lemma 7.1,
E[Stpr1|Fen] =Stk +h(Sen) —h(Se 1)
+E [ k1| Fe k] -
Since Fi,0 C Fi x, we have

E [St,k+1 - E(gt,k”]'—t,O] =E [St,k - ﬁ(gt,k—lﬂft,o]

+E [0 5411 Ft0] -
Summing from j =0 to j = k yields

E [St,k-',-l - E(S\t,k”]:t,o] =S50 —h(St,_1)
k
+ Z E [n¢,j411Ft0] -
j=o

The proof is concluded by using §t,0 = §t7—1 and the
definition of &; note that & € F; . a

Proposition 7.4 provides a control of the con-
ditional variance of Sy j.

Proposition 7.4 Assume A2, A J- item 1 and A 4-
item 3. For any t € [k°"]* and k € [k{* — 1], it holds

E |:Hst,k+1 —E [St pt1lFe.k] H |}—t,’f}

2
<y 2w
b Vb My i1
Cy c?,

+
bMpt1 b Mt k+1

a a 2
> 1St — St —1ll

Qva
Vb M; 41

+

Proof Let t € [K°"Y]*, k € [ki® — 1]. By Lemma 7.1,
Proposition 7.3, the definitions of Sy ;41 and of the
filtration Fy 1,

Stht1 — E [St k1| k]

=S¢ k41 — H(gt,k) =S¢kt H(§t,k—1)
=Nt k1 — B [0 o1 [ Fe k]

+h5, 0 (Sek) =P, 4y (Sek-1) = h(Ser) +h(SEk-1) -

The RHS is of the form U + V with U < n; p41 —
E [ k+1|Fe k] and V€ Fikr1/2- Then, we write

E [IU + VI Fe x| = E [JUI21F k] +E [IVI2IFR] +

i) [<]E [U\]—'t7k+1/2} ,V> \]—'t’k].
The term E[HVHQLEJC] is controlled by

—E [0 k41| Fe k)

Lemma 7.1: an upper bound is L?b~* ||§t,k —§t,k—1 H2
The term E [||U||2\]-'t7k] is controlled by Lemma 7.2:
an upper bound is Cy/(b M p11) + Cgb/(bM§k+1).
Upon noting that V' € F; 111/, and using Lemma 7.2

and Lemma 7.1, the scalar product is upper bounded
by

2E [HVH HE [U|]:t k+1/2} H’}—t k}

1/
<2 (B [IVIP]R} i
<7 (=)
where we used that a <1+ a2, O

Proposition 7.5 establishes an upper bound on
the conditional expectation of the quadratic error

ISek41 = h(Sk) 12

Proposition 7.5 Assume A2 and Aj. For any t €
("% and k € [k — 1], it holds

E [ISe41 = RS0 714

20, o
< (1 2 ) IS0 — F(Sp1)?
Mg k+1

2
+ T (1 . beAiZH) 80k = Bepl?
+ U gt
where
 , det 2G, 025 Cy 2Cyp C_gb
’ Mtk My g b My \[Mt & bMt%k
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Proof Let t € [K°**]* and k € [ki" — 1]. By definition
of the conditional expectation, we have for any r.v.
U,V and any o-field F such that V € F:

2
E |- V|*|17]
2 2
= E[|v - EWIFIPIF] + IE[U1F] - V]
We apply this equality with U <+ §t,k+1» V « H(gt,k)
and F < Fy j,. Proposition 7.4 controls the first term.

For the second one, by Proposition 7.3, Lemma 7.2
and A4-item 2 we have

IE [St.kr1|Fek] — h(Sep)l?
= IS¢,k — h(Spp—1) +E [ 511 Fe.r] II?

G
< IStk = h(Ste—DII" + —
My k41
+2 St — h(Ste—1)ll -
Mt k+1

We conclude by using ||a|| < 1+ ||a||? with a + ISt —
h(Stk—1)Il- 0

Corollary 7.6 (of Proposition 7.5) Assume also A3-
item 3. Fort € [k°"]* and k € [k{" —1], define Dy 41
by
s Bix (G FENI2
1St k+1 — proxy BF o (Stk + Ve k+1h(See)B, . >
and Dyo 0. Fort e [k°U)* and k € [ki"—

E [Hst,kJrl - H(gt,k)HQ'-Ft,k]

2C, Ca
< (1+ b > HSt,k—h(St,kfl)”z

mi k41

2
2 2 L 2Cp *
Fod (1 == ) A
Tk i b < Vo My gy ) "

2 IL? 2
14— 2Cw Dy 1
Umin b \/BMt,k+1

|, it holds

+ U 41 -

def
By convention, A} = 0.

Proof The proof consists in an upper bound for Hgt,k*

§t,k—1|‘2« Let s € S, Hh € RY v > 0and B be a
q %X q positive definite matrix. For any 8 > 0, it holds

Iproxy (s+~vH)—s|[5 < (1+6)IlproX (s+7h)=sllB

+ (14 B) [prox’g (s + vH) — proxyy (s + b .
We apply these inequalities with v <« v, B <

Byj—1, 5 < Spp—1, H < Sy and b+ h(Sy4_1).
Then, for any k > 0,

a 3 2
1Stk = Stk—1lB, s
S (LB W RALL + L+ H)De - (24)
We choose 3 = 1 and conclude by A3-item 3: || - || <

mm” HBt k—1" R
When k = 0, [|S¢
definition, §t,0 = §t7_1. Therefore, (24) remains valid
since Dy o = 0 and A;O = 0 by convention. This con-
cludes the proof. O

- St,k—lHQBtYkil = 0 since by

Corollary 7.7 (of Corollary 7.6) Let {py j,t > 1,k >
0} be a positive sequence satisfying

) <ok (@)

pPtk+1 |1+
+ ( me k+1

, ke [k" —1], it holds

Pt k+1E [”St,k-H - H(gt,k)‘|2|}—t,0]

For any t € [K°"]*

k+1 L2
< proll&” +Zptzute+ 5
mln
=1
k 20
2 vb *
X Vb1 | 1+ ——=="— | E [Af (| Ft,0]
{1; ( Vb My g1

k
2C
+D P <1 + 7\/51\/;2 ) E [Dy ¢ Ft,0] } :
t,0+1

{=1

Proof In Corollary 7.6, the claim is of the form
E[lIStk41 = B8 lI71 7 k]

2C%,
- (1+ ) 150k — AGop_)I? + Ax -
me k+1

This yields, by using the condition (25),

Pt k+1E [|\5t,k+1 - E(gt,k)HQ\ft,k]

ca 2
<Ptk 1St — h(St—)II° + pt k41 Ak -

Using E[U|F0] = E [E[U|F; k]| Ft0] and summing
from £ =0 to £ = k yields

T 2
P B [IS0k 41 = (S ) I21F0]
k
T 2
< ZPt,eHE [A¢|Fe0] + peollSto — h(Se,—1)I7 ;
£=0
we then conclude by using the equality §t,_1 = §t,0
and the definition of &. Note also that A}, = 0 and
Dy = 0. O
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7.4 Lyapunov inequalities for W, g
and W +g

Lemma 7.8, while being classical in smooth opti-
mization, is provided for a self-content purpose.

Lemma 7.8 Assume A3. For any s,s’ € S and~y > 0,

/ © i L
W(s") < W(s) — <h(s),s - 8>B(s + —Hs - SH

Proof S is convex since it is the domain of a convex
function. By A3, W is continuously differentiable on S
with Ly, -Lipschitz gradient. Then for any s, s €S,

/ / Ly; ’

W(s') = W(s) < (VW(s),s —s>+7w\|s —s|?.

We use that VW (s) = —B(s)h(s ) so that
(VW(s),s — > —(h(s),s S>B(S)

d

Lemma 7.9 Assume A 1. Let B be a q X q positive
definite matriz. For any s € S, v > 0, H h € R? and
B >0,

g (proxy(s +H)) < g(s)

_ l (1 _ g) ||prox (S+’Yh) - 3||B

Q\»—'Q

<1—%)\|prox (5 + vh) — proxB, (s + vH)|%

h,s— prox g(s+ fyh)>B

N

+ H,prox g(8 +vH) — prox; (s+’yh)>B

Proof In this proof, we use the shorthand notation

f f
PH def prox,]fg (s+~H) and pp def prox,lfg (s+~h). By
Lemma 3.1 and the definition of the subdifferential at
a point, it holds
-1
g(pn) 2 9(pr) =7 (pr —5—vH,pn — PH)B
-1
9(s) > g(pn) =7 (Ph —s5—7h,s —pp)p -
This yields
—1 2
gpr) < 9(s) =7 "llpn — sllB — (h,s —pu)p
—1
—(H,pp—pPH)p+7 (PH —5PL—PH)B
For the last term, we write for any 5 > 0,
—1 —1 2
v {pu —s,pn—PH)p +7 lIPn —PHulB

1
=5 " (pn — 5 Pn — PH)B

VB 1
<2 <(Ph —8)5— = (Pn — PH) =
2y VBv/ B
B 2, 1 2
< — =S|+ o — .
< 47||Ph 5 ﬁ,yHPh pullB
This concludes the proof. O
Proposition 7.10 Assume A1, A2 and A3. For any
t € [k°")*, k€ [k® — 1] and B > 0,
E [W(gt,kJrl) + 9(§t,k+1)\ft,o]

<E [W(§t,k) + g(@,k)lft,O]

B Lyy7ek+1
— Y k41 (1 i WV E [AF hr1 [ F0]

Umin

1 1 W
B E[D T
Ve, k+1 ( B Vmin ) (Dt k+11F,0]

+ 7t k+1E [||5t,k+1 - H(gt,k)HQBt,th,o] ,

where Dy 41 1s defined in Corollary 7.6.

Proof Letyv>0,s € Sand H € R?. Apply Lemma 7.8
with :‘;/ — proxﬁq(s) (s+~vH) € S; and Lemma 7.9 with
h < h(s). This yields for any 8 > 0,

W (proxZ, (s + YH)) + g(proxD, (s + vH))

SW(s>+g<s)—§<l D) Iprox s+ 4h(s)) — sl

1
Y
7<ﬁ(s) Hprox g(s+vH) — proxfg(s+'yﬁ(s))>B

Ly,
+ 7Hprox o(s+7H) = s

B
g n
the scalar product is upper bounded by ||H —h(s)||%.

By A3-item 3, we write

Since prox-,, is firmly nonexpansive (see Lemma 6.1),

1
[prox’ (s+~vH)—s|? <5

min
then We use ||la 4 b|% < 2|al% + 2||bl|% with a
prox g(s+vH) — proxfg(s + 7h(s)). This yields

Iproscy (s-+7H)—s||% ;

Ly
W Iproxy (s +vH) — s|°

LW 2
< [proxZ, (s +vH) — prox, (s + vh(s)) |3

Umin
LW B i 2
+ —|lproxy, (s +vh(s)) — sl|5 -

Umin
We apply these inequalities with s <+ §t,k: v o~
Yt k+15 H + St,k—i—la s St,k+1 and B « Bt,k~ Note
that proxfg(s—i—’yH) = St k+1- The proof is concluded.

|
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7.5 Proof of Theorem 4.1

Let t € [kO"]* 1). Throughout the
proof, set

def 2CU
At k+1 = <1 + \/E]\Zb> .
t,k+1

From Corollary 7.7 applied with Ct k11 < V¢,k+1
and Proposition 7.10 applied with S < 4, it holds
for any k € [kin — 1],

. Let p € (0,

E [W(Stks1) +9(5ts1) Fo)

<E [W(§t7k) + g(gt,k)|]:t,0:|

L .
VY ’Yt,k+1> E [Af )11 Ft0]

min

— Vt,k+1 (1 ol

1 1 L.
1-— - E[Dy i1 |F,
Ve, k+1 ( 40 Umin %»k+1> (D¢ k411Ft,0)
k+1
+ ’Yt,OUmax”(‘:tHQ + Umax Z Ye,e Ur e
=1

. 5 D AP AraE [A | Fro]

Umin -1

2Umax L

2 k
- Z Ve,o41A¢041E [Dy o Fr 0] -
¢

VUmin

Above, we used that v rr1 < 7 for any £ €
[k + 1]. We now sum from k = 0 to k = ki" — 1.
This yields,

E [W(S, 1) + 9(5, 1) 1 Fio]

<E |:W(§t,0) + g(gt,o)\]:t,o}
Kin

L
- Z’Vt,k <1 — K 11 W %,k) E [A;M}—t,o}

min

kl!l

Z%k(

+ Yt,0Umax :&ant
kin
+ VUmax Z(k/‘;n -/ + 1)7t,€ ut,f
=1
kin—1

B 98 p Ak B [A7 | Fro)

Umin 1

L .
v W ’Yt,k) E [,Dt,k|]:t,0}

||2

2Umax

+

kin—1
2Umax
R Y era1 ArkiE Dkl Frol -
Umln k 1

Observe that the coefficient in front of
E [At Kl Ft, 0} is v,5(1 — 1t — Ay k+1); and the term

in front of E [D x| F,0] i v, , Y(1—1/(4p) = At grr)-
By symmetry, we choose g = 1/2 so that
p=1/(4u). This yields

E [W(gt,k;n) + 9(§t,k;n)\ft,0]

<E [W(gt,o) + 9(§t,0)|-7'-t,0}
jin
- Z% k ( - At,k+1> E [Af 4 Fi 0]

km

_Z%k <_A“H1>E[

+ V¢,0Vmax in”gt”2
kitn

+ Vmax (K" = £+ 1) yeeUse
=1

o]

We now sum for ¢ = 1 to t = k°** and compute the
expectation. This yields, by using that Siy10 =
§tkin 3

kout km

Z Z'Yt k ( - At,k+1> E [A;k}
=1 k=1
kout kln
+ZZ ( — A k+1> E [D; ]
=1 k=1 bR

< E [W(St,O) + g(gt,O)}

—E {W(Sk“t,kj;ut) + g(Skom,kikrgm)}

kout

+ Umax Z fyt,OkinE [”gtHQ]
t=1
kout k;“

+ Umax Z Z (k,lfn -+ 1) Ve,o Up e -

t=1 (=1

The proof is concluded upon noting that
E W(Sk"“t,k;::)ut) + g(SkOUtvk;ﬁ)ut ):| Z ming(W +
9)-
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7.6 Proof of Corollary 4.3

Since U, ;; = 0, we have C, = Cy, = 0. In addition,
kit = k' for any t. Therefore, we can consider
a constant stepsize sequence 7, = 7. where 7,
satisfies (see (15) and (16))

LW 9 2Umax Zkin
Wy N2 max ra R e (0,1/2) .
T Umin * T Umin b ( / )

This condition is satisfied by choosing

i 2
L S
- T 9
b UminVUmax L2
def 1 LW b _ Unmin

T Boae L2 K ALy,
Such a choice implies that inf; ;(1/2 — Ayg) =

1/2 —3/8 = 1/8. Since & = U, = 0, we obtain
from Corollary 4.2 that

E [A7 k + D k]

_ 2Ly (B[W10) + 9(B10)] — mins (W-+9))

Umin kout kin

The approximate e-stationary condition is sat-
isfied by choosing k°"*k™ = O(Ly/(Vmin€))-
The number of calls to the proximal operator is
kOU k™ so that Kprox = O(Lyiy/(Umin €)). Finally,
we have b, = n so that the number of calls
to one of the h;’s is k°"n 4+ 2k°UEIp. We
can choose b = O(\/ﬁ\/mL/LW). This
yields k" = O(Ly/Umax/(y/Umin€y/n)), and Ky =
O(y/Prmax L/ (€ Vi)

7.7 Cost of the approximation on
the h;’s

Following the rates obtained in Corollary 4.3, let

us set k' = O(y/n), b = O(y/n) and k°U =

O(1/(y/ne)) and let us show that we can define

random approximations d;0; and & k41, such
that the approximate e-stationarity condition is

satisfied.
On the term E[|&?]. We
kout

E [[lE-[?] = (k)= 32—y E[I€:]1%] and

write

kout

1 €
kout ; \/ﬁa/ ta/

1-a’

=e0(1).

Let us compute the associated Monte Carlo
complexity in the case & = n= 'Y {810, —
Hi(§t’0)} and 00, is equal to a Monte Carlo
sum with my ii.d. samples. Then E [||&]?] =
n‘lm;éO(l). It is equal to O(e!=2/(y/nt)?)
when my o = O(n?/2~1%" Je!=2"). Therefore, the
Monte Carlo cost is

k,out

1
Z”mt,o =0 () .
— Vne?

On the term E [(kzi“ — K+ 1) L{T7K]. This
term is upper bounded by K™E [, ] and we
write

Lout kin

. 1 1
mn < — b M., ’
EME [MT,K] = Jout Z ZO <bMt7k+1>

t=1 k=1

The RHS is O(e). The associated Monte Carlo
complexity is

gout kin
2b Y > M =0 (‘f) ,
t=1 k=1

whatever a,a € [0, 1).
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Appendix A The condition A
4 in the Monte
Carlo case

Following the framework detailed in Section 3.4,

let us assume that (i) the intractable quantities
h; (St ks Be.k+1) and h; (St ,—1, By ) are of the form

hi(s, B) = / Hy(:)mo(dz), (A1)

where 0 (s,i,B); and (i) these integrals
are approximated by a Monte Carlo sum: set

def , & .
Vt041,5 = (Ste,%, Bt et1) and
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1 Mt k+1

def Dt kt1,4

E {Hﬁt,k+1,i(Z7" )
1

Ot ht1,i =

M k+1

where, conditionally to §t7k_1, §t7k, B and
By p+1, the samples {th’z’i,r > 1} are a
Markov chain with unique stationary distribution
79, ,,(dz); £ € {k,k + 1}. Below, we show that
A4 is verified when the Markov chain is ergodic
enough. Let us start with introducing few nota-
tions from the Markov chain theory (see e.g. Meyn
and Tweedie (1993)).

Let P be a transition kernel onto the measur-
able set (Z, Z) and A\, ™ be probability measures on
(Z, Z). For a measurable function £ : Z — [0, +00),
define

w@ﬁﬁéa@ﬂw»

For any r € N, the r-iterated transition kernel P"
is defined by induction:

pM@m@/Vw@wwm
VA
= /ZP(Z,dy)PT(yvA)a

for all z € Z, A € Z; by convention, P%(z, A) def

xa(z) the {0,1}-valued indicator function and
POz, A) = §,(A), the Dirac mass at zero. Given
a probability measure A on (Z, Z), AP stands for
the probability measure on (Z, Z) given by

AP(A) / Ady)P(y,A), VAeZ.
VA

For a function U : Z — [1,4+00) such that
AP"™(U) + n(U) < 400, define the U-norm of a
measurable function € : Z — R?

det €Il
I€llo = SUp

and the U-norm of the signed measure AP" — 7 by

IAP" =7y & sup

&llgllu<i

IAPT(E) = (O] -

Let us go back to sufficient conditions for verifying
A4. Denote by Py a Markov transition kernel with

invariant distribution 7y (dz): at iteration (¢, k+1),
conditionally to (§t,k,1,§ty;€, By ks, Bikt1), the
chains {Z?t”“,r > 0} and {Z;?t’k“,r > 0} are
Markov chains with transition kernels Pﬂt,k and
Py, ., respectively. They have the same initial
value \. Assume

A5. 1. There exists a measurable function U :
Z — [1,+00) such that
[ Hylly < 400,

H, = sup
(s,4,B)€Sx[n]* xP{

where Hy is defined by (Al).
2. There exist a function p : N — [0,1] and a
positive constant Cyc such that for any r € N,

sup  [|AP5 — msllu < Cmc p(r) -
YESX[n]* xPT

In addition, ) -, p(r) < 400.

3. Let 9 € S x [n]* x PL. Let {Z2,r > 1} be
a Markov chain with transition kernel Py and
initial distribution A. There exists a positive
constant Cyyc such that for any 9 € S x [n]* x
P{ and m' € Ny,

’

E\Y {Ho(2Z)) - mo(Ho)}?

r=1

S HE Cl(/lcm/ .

Ab5-item 2 is a uniform-in-s ergodicity condi-
tion. Sufficient conditions for it are provided in
(Fort et al, 2011, Lemma 2.3.) in the case of a
geometric rate p(r) = k" for some k € (0,1). By
adapting (Andrieu et al, 2015, Theorem 1), sim-
ilar conditions can be obtained in the case of a
subgeometric rate p(r). Sufficient conditions for
A5-item 3 can be obtained from a trivial adap-
tation of (Fort and Moulines, 2003, Proposition
12).

We prove the following result.

Proposition A.1 Assume A 5. Let 6;py1,
be given by (A2), where conditionally to
(§t,k—17§t,kat,k:Bt,k+1): {th’[’i,r > 0} is a
Markov chain with transition kernel Py, , . and ini-
tial distribution A, for € € {k,k + 1}. Then A4 is
verified with My g+1 = Mt,k-{-l = Mt,k-‘rl S My k415
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def
C, = Cy =

Co ¥on2cy,..

2H, Cyc 2op>1 p(r)  and

Proof We will use the notations

def def

def
Py = Py, ev1,i0 i = Ty gpa00 Hy,; Hy, 1

e Expression of ;1. We have

def 1 M k41
el T C_ ) )
Mt k+1,6 = Mt ki1 721 (Apk,sz',z ﬂ'k,i(Hkﬂ))
1 M k41
- APy iHe 1 —mk—1:(Hr—14)) -
mt,k+1 7; ( 1,2 ,1 ,z( ,z))

o The condition A4-Ttem 2. By A5 and since
Se € S, we write

sup || APy i Hy ; —

32

Th,i (Hp, i) || < He Cuac p(7) -

This implies that

Mt k41

> o).

me k+1 =1
Since ). p(r) < oo, the RHS is of the form Cy,/my ;41

with Cj, o, Cmc >, p(r).
e The condition A4-Item 3. We write

2
Oikt1, SE [ ] .

Then, we have

”Ut,k-{-l,i” <2HiCyc

2
E [||€t,k+1,z‘ l |7Dt,k+1/2]

1 Mt k41
) 2
< 2supkE || > Hoi(Z7') = 7 i(H )l
X Mk+1 T

and the RHS is upper bounded by 2H?2 C&C/mt7k+1
by Ab-Item 3.
We also have

1< 1<

2
EZHlit,k+1,i_az,ut,k+l,j” <
i=1 j=1

From the upper bound on ||p ;41,:|| above, we have

2
2 C
e prrall” < — b
My k41
This concludes the proof. O

1 n
=S gl
" >

i=1

Appendix B Supplementary
materials for
Section 5

B.1 The penalized log-likelihood
criterion

The observations are assumed independent, so the
log-likelihood is given by

01— Zlog /Rd(l +exp(—yi (Xi,2:))) 7"

X o exp (—(20%) 7|z — 0]]%) dz; .

vV 27rdad

The penalty term is —n||0]|2.

Lemma B.1 The sum of the log-likelihood and the
penalty term is equal to

n 1 o X X, 9
— —lo 27r0 - — —ntl|6
 log( o Z”XZHQ el
exp (z (X, || X z
+i1 / (Xi,0) /(a*[1Xi]) 2 @
0, exp(—=—=)dz
247 [T T+ exp(—will Xil[2) 202

Proof Let i € [n]*. Define an orthogonal d x d matrix
@ with columns denoted by (Q1,---,Qg), such that

def
Q1 = Xi/|X|l. We have (2, X;) = [ X (Q1, 2),
(26,0) = (QT2,QT0) and ||zi[* = |Q z| This
implies that

=i (25, Xi) = =il Xal| (Q1, 23)

Iz = 017 = 101° + 1Q7 =i)1* —2(Q "2, Q0)
so that the log-likelihood of the observation Y; is (up
to the additive constant Cq ©f _ dino— (d/2)1In(27))

2
i~ W 4 og / (1 exp(—yil| Xl (@1, 2i))) "

xexp (—(20°) 7 (1Q" =l ~2(Q"2,Q10)) ) dz -

By a change of variable v = (vy, -+ ,vq) QTZZ‘, the

logarithm of the integral is equal to

o /Rd exp (7(202)*1 (||y\|2 ) <v,QT9>)) .

1+ exp(—y; | X;llv1)

v

_ log/R exp (—(202)—1 (U% — 2u1 <Q1,9>)) doy

1+ exp(—y; || X;l|v1)
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d
1
+ Z log/Rexp (fﬁ{vg — 2uy (Qu,9>}) dvy .
u=2

The last (d — 1) integrals have a closed form. Observe
indeed that v2 — 20y (Qu,0) = (vu — (Qu,0))% —

((Qu,0))? so that up to the additive constant Cs def
(d — 1){log(27)/2 + log o}

im/wg

%{Uﬁ — 20y (Qu, 9>}> dvy

d
Z (Qu:0))? _ 1161* — ((Q1,6))
202 202
_ ||49H2 — (X3, 00)*/1 XG>
202
This concludes the proof; the constant (w.r.t. to 6) is
equal to C1 + Co. O

B.2 Proof of Lemma 5.1

The criterion F is equal to —£(6) — log(270?)/2,
where L£(0) is the normalized penalized log-
likelihood.

The likelihood is the product of probabili-
ties, taking values in (0,1); therefore, its loga-
rithm is negative. The penalized log-likelihood is
upper bounded —pen(f) = —n7||0||2. The nor-
malized penalized log-likelihood is upper bounded
—7/|0||?. Therefore the criterion is lower bounded
by 7||6]]? — In(2702) /2.

On the other hand, the minimum of the crite-
rion is smaller than the value of the criterion at
6 = 0. Let us show that this value is (In4)/n —
In(2702) /2. This will imply that the minimizers of
the criterion are in the set {6 € R?: 7(|0||> < In4}
and conclude the proof.

We have pen(0) = 0. Let us lower bound the
likelihood of an observation Y; = +1 at # = 0. The
likelihood is equal to

1 / exp (_<202)_1H2i”2)dz
/27Td0.d re 14+exp(—(X;z))

By using the same change of variable than in the
proof of Lemma B.1, it is equal to

L exp (—a?/(20%))
= / T+ exp(— 1 Xila)

(\/%U/Rexp (—a2/(20%)) dm)dl ,

and is lower bounded by (note that the (d — 1)
identical integrals are equal to one)

1 exp (—a?/(20?))
2o /R+ 1+ exp(—||X;[|z)

dz ,

which is in turn lower bounded by 1/4 since 1 +
exp(—||X;]jz) < 2 for all z > 0.

The proof for the case Y; = —1 is on the same
lines and is omitted.

This implies that the likelihood of the n vari-
ables is lower bounded by 1/4™; the normalized
log-likelihood is lower bounded by —In4; the
criterion is upper bounded by In4 — In(2702)/2.

B.3 The optimization problem
seen as an EM

We established that for any # € RY VF(0) =
n~t 3" | Gi(0) where

def Xi
G;(0) = 2U0 — SZIX /Rz m,i(2)dz

and 7 ;(#) is the probability density proportional
o (20).

From the expressions of ¢, and S(Y;,z), we
obtain that T, defined by Proposition 2.1, is given
by T(s) def U~1s/2 for any s € R This implies
that for any s € RY,

def

(s, B) [ S(3,2) 7 () dz —
R

X; /
= zmps,i(z)dz —s.
o? | Xl Jr

For any s € R? let us find the matrix B(s)
satisfying V(F o T)( ) = —n 13" B(s)hi(s
(see (6)). We have V(F o T) = VF(B) =
BT (VF)(B-) = B (VF)(B-). This yields

= B- ZGBS

200 — /z TBs,i(Z >
- ( X HX [

1 .
=Bs— B- %/szsyi(z)dz
n;U2\|Xi\| R

V(FoT)(s

n

1
— B-
n



Springer Nature 2021 ETEX template

1 n
=—B— > h;
" ; (s)
This yields B(s) LB for any s € R%.

B.4 Proof of Lemma 5.2
Let i € [n]* and 6 € R?. Step 1. By using

—22/(20%) 4+ 2 (X3,
=—(z—(X

0) /(o*[1 X))
,0) /1X:11)?/(20?)
+ (X3, 0))%/ (2071 X3]7)

we write

exp (= (= = (X..6) /|1 X)* /(20%))

Tg,i\%) =
i2) Zo: 1+ o —uilXi]7)

where Zg; is the normalizing constant. Second,
we use z27g,;(2) = (2 — a;) mg i (2 )+CL1’/T91( ) with

— (X;,0) /|| X;|| and since [, mpi(2)dz = 1, we
obtam

(0) — (Xi,0) 2 — (X, 0) 7 4(2) dz
L0 == +/< ||Xi||> oilz)dz-

Finally, the integral in the RHS being of the form

!
® Zoi 1+ exp(—yil|Xill2)

F2) = —exp (= (= = (X0,0) /1X%])° /(20%))

we use an integration by parts. Upon noting that
the derivative of z — 1/(1 + exp(—y;||X;]|2)) is

exp(—y; | Xil|2)
(1 4 exp(—y;l| X;]|2))?

i l| X |

we write

()
/ T exp(—gl Xi2)

-
oxp(—yil| Xi|2)

——ulxl [ 1) 2

(1 + exp(—y:]1X,]2)

Therefore, the conclusion of this first step is

X,
7.6) = (770
[l
7T9i(Z)
+ v XZ 0'2/ . dz
Bl f T e il XT2)
Step 2. This step is classical in the MCMC

literature (see e.g. Choi and Hobert (2013) and
references therein). We prove that for any 2 € R,

+oo
mo,i(2) = / Tp,i(z,w)dw .
0

By (Polson et al, 2013, Theorem 1), it holds

1 1
= —exp (¥ X;||2/2
T o CplXile) ~ 2 &P willXillz/2)

+o0o
X/ exp(—w|| X;|1?2%/2)p(w; 1)dw
0
where p(w; b)dw is a Polya-Gamma distribution

with parameter b. This implies that mg ;(z) is equal
to

vl Xillz (= — (Xi,0) /]I X:])?
eXp( 2 252 )

+oo
X / exp(—w|| X;|1?2%/2)p(w; 1)dw
QZQ,I 0

This concludes the proof.

B.5 The assumption A4 is verified.
Define the Markov kernel with density

Puates )% ([T matilss s 510 )
0

w.r.t. the Lebesgue measure on R; here,
m1(2'|w; s,17) is the density of a Gaussian distribu-
tion with expectation m; ;(w) and variance v;(w)
given by

v;(w) R —
! 14+ wo?|| X527

def 1 Xi 1
ms,i(w) = vi(w) (02 <XaBS> + 2iyi|Xi|> ;

and mo(w|z; 4) is a Polya-Gamma distribution
with parameter (1,]X;||z). The Gibbs kernel
described by Lemma 5.2 and targeting the density
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distribution 7pgs (2, w)dzdw, produces a Markov
chain {(Z%,Q%%),r > 0} such that the marginal
{Z%"r > 0} is a Markov chain with transition
kernel Ps;(z; 2')dz’. We apply the results of
(Choi and Hobert, 2013, Proposition 3.1) with

ye{ovl} Yi 6{7171}

n 1

Q(w) w

X (1|

B o2

b (Xi, Bs) /|| Xill

Table B1 [left] The notations of Choi and Hobert
(2013). [right] the notations in this paper.

This yields

/Ps,i(z; 2")dz’
A
>e /Aexp(—O.E)(x—m*) Jvi)dx  (B3)

{mai(1/2)}? o) X ||
CXp (_i - 10,(1/2) )

21+ 02|| X;||?/2

and (m,,v,) satisfy for any = € R,

def .
e = inf
s€S,ig[n]*

. 05 (2 — m. 2 /0.
03 5 e /20742

> exp(—0.5(z — my)?/v?) .

Lemma B.2 Since S is bounded, then € > 0 and
My, Vi exist in R x (0, +00).

The minorization condition (B3) implies that
the kernel P ;(z,2")dz’ is uniformly ergodic, uni-
formly in s,¢ and z. By (Meyn and Tweedie, 1993,
Theorem 16.0.2.) and (Fort and Moulines, 2003,
Proposition 1), A 5-Item 2 and A 5-Item 3 are
satisfied.

Appendix C Detailed proofs

C.1 Proof of (17)

Let ¢ € [k°"]*. The sequence given by ¢ k+1 def

-1
I (1 + 27C1°> Y10 for any k > 0, satisfies

j=0 M, 541

2C, )
< Yk -

Yek+1 | 1+
* ( M k+1

A sufficient condition for the property A;py1 €
(0,1/2) to hold is av? + aye,0 — 1/2 < 0 where

5 def Lw
Umin ’
a def LQM 14+ & .
vminb \/BMt k+1

The function z ~ az? + az — 1/2 possesses two
roots: one is positive and one is negative. The pos-
itive one is given by (—a + va% +2a)/(2a); it is
equal to (17).

C.2 Proof of (18) and (19)
We write S; 0 — h(§t70) = U + V where

U % Z (5t,0,i -E [5t,0,i|§t,073t,0]) ;

t iGBt,O

def 1

VE = 3 E [du0lS0, Bro| —h(Sko) -

t 1€B¢ 0

We have E[|U + V2] = E[JU]?] + E[|V]]
by definition of the conditional expectation. Since
0,0, is an unbiased random approximation of

hi(§t70)a we have E |:6t,0,i|§t,076t,0:| = hi(§t,0)-

In the case Bip = {1,---,n}, then V = 0.
Therefore,

E [ISt0 — h(S.0)IP]

— E ln 2 10— [61.0.180] }||2]

n
1 2
= ) E 0¢,0,i 3
i=1

where we used that the variables {d; 0,7 € [n]*}

are independent conditionally to S;o, and with
variance o7 ;.
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In the case B, o is a subset of [n]* of cardinality
b}, then we write

1 ~
E[|U2] = sk [E [IU171Bro; o |
(b))
1 1
=_—_E|— E 2
b; bé Ut,()ﬂ

iGBt)o

and we conclude by Lemma 7.1. Again from
Lemma 7.1, we have

E [|V1]*]

(St

with an equality when B;o is sampled with
replacement. This concludes the proof.

C.3 Proof of Lemma 7.1

Set, for ease of notations,

. o 1
BYBe, hg% - Zh
768

C.3.1 Case with replacement

We write B = {I1,---, Iy} where the r.v. I,’s are
independent, and uniformly distributed on [n]*.
e Then

b
%Z fr]=E[fr]= _1Zfz
—1

o Set f def -1 >i, fi- We have, by using that
the r.v. {I1, -+, Iy} are independent,

b
E [Ifs — 717 [ 150 fh—f)n?]
/=1
1 .
:ng[Hfu—fHQ]
{=1
= Znﬁ il

e Since the variance of the sum is the sum of
the variance for independent r.v.

E [lhs(u) = hs(u') = {h(u) — h(u)}]?]

PE[Ifn = F17]

b
= é ZE [Hhh(u) - hle(u/) - h(u) + h(ul)Hz} ’
(=1

Then, since Iy is uniformly distributed on [n]*,

E [|lhr, (u) = h, (u') = h(u) +h(u')]]?]

n

= LS B (i)~ haw)]2] ~ b — )
i=1
< = o/ 37 L2 Ih(w) — ()
=1 (04)

C.3.2 Case without replacement

Set B={I,--,I,} and f def -1 St fi-liisa
uniform random variable on [n]* so that E [fr,] =
f

e Conditionally to I, I is a uniform random
variable on [n]* \ {I1}. Therefore

[f]z <Zf] f11>
n - 1 - -
_n—lf_n—lf_f'
By induction, for any ¢ > 2,
]E[ffz]
1 n {—1
= — <]Z_;fj—;E[fu]>
n = (-1 -
_n—ﬂ—&-lf_n—f—&—lf_f'
As a conclusion, b~! le:l [fr,] = f.
def

o Let w,u’ € S; set ¢(Iy) = hy,(u) — h(u) —
hr, (u')+h(v'). Then E [¢(1;)] = 0. First, we prove
by induction that E [[|¢(1,)]*] = E [qu([l)||2]
Upon noting that I is a uniform random variable
on [n]* and by using the induction assumption,

(n— £+ 1)E [[lo(1o)]I7]

= (g le(@)I* - lz o1, ||2D

=nE [|6(1)]%] = (€ = DE [lo(1)]],
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which concludes the induction. Second, let us

prove that for any ¢ > 0,

£+1
l|2¢> ||2] +DE [l¢(I)]?] - (C5)

L
E <Z¢(Ip)a¢(1/+1)>]
p=1
=E <Z¢(Ip),E[¢(IZ+1 ‘117 Jf]ﬂ
¢ n V4
1 . } -
=-——FE ll Z¢(Ip)||21 ;
so that

II§¢ IIQ]

(1—) ||Z¢ )
<+ DE [l -

The proof of the first bound follows from (C5) and
(C4) since here again, I; is uniformly distributed
on [n]*.

e The proof of the second bound is similar
(change the definition of ¢(Iy)); it is omitted.

+E [llo(er1)|]
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