IE 539: Convex Optimization KAIST, Fall 2022
Lecture #8: Into to gradient descent II, GD for smooth functions September 20, 2022
Lecturer: Dabeen Lee

1 Outline

In this lecture, we study

e Introduction to gradient descent II,

e Gradient descent for smooth functions

2 Introduction to gradient descent

2.1 Backtracking line search

Before we describe the backtracking line search procedure, we characterize descent directions in
terms of the gradient. If f is differentiable, we have

i H@tnd) — f(@)

_ g7
Jim . = d"Vf(z) (8.1)

as the limit exists. Then V f(x)"d measures the rate of decrease of f in direction d at .
Moreover, the following lemma directly follows from (8.1) that holds for differentiable functions.

Lemma 8.1. Let f : RY — R be a differentiable function. Then a nonzero vector d € R\ {0} is a
descent direction if and only if

Vf(x)'d<o.

For example, —V f(z) is a descent direction at any x.

Based on the characterization of descent directions in Lemma 8.1, we do backtracking line search
described as follows.

1. Fix parameters 0 < f <1 and 0 < a < 1.

2. Start with an initial step size n > 0.

3. Until the following condition is satisfied, we shirink 7 < 3.
f(z+nds) < f(x) +anVf(z) " d;.

4. We take the final n and set 1, = 7.

2.2 Gradient descent method

The steepest direction of a differentiable function f at a point x can be defined as
mgmm{Vf@fd:Hﬂbzl}:{—Vf@ﬂ.

Basically, the steepest direction, which is the direction opposite to the gradient, is the one with
the highest rate of decrease of f at x. Then using —V f for a descent direction at any point of the
descent method, we obtain the following algorithm, which is commonly known as gradient descent.
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Algorithm 1 Gradient descent method
Initialize z; € dom(f).
fort=1,...,7T do
xpy1 = x¢ — iV f () for a step size n, > 0.
end for

Example 8.2. We consider f(x) = 222 + 3z : R — R. We already know that the minimizer of f
is given by x* = —3/4, but we apply gradient descent to obtain the same conclusion. Let us take
an arbitrary initial point x;. For now, we use a constant step size, i.e. n; =7 for any ¢t > 1.

Tip1 =z — NV f(2)
=z — n(4xy + 3)
= (1 —4dn)z: — 3n
= (1 —4n)((1 —4n)zt—1 — 3n) — 3n
= (1 —4n)?zy1 —3n((1 —4n) + 1)

t—1

= (1 —dnp)tzy —3n Y _(1—4p)
=0

= (1 —4n)'x1 - 377'11__((1__?77))
3

3
= (1—4n)t - --.
( n) <$1+ 4> 1
Hence, as long as |1 — 47| < 1, x; converges to —3/4. Note that

f(arir) = f(z*) = O((1 — 4n)T).

Here, the convergence rate is (1 —4n)7, so the error term exponentially decreases. Therefore, after
T = O(log(1/¢)) iterations, we obtain

fxri) — f(27) <e

This is often called a “linear convergence”. Here, the term “linear” means that the required number
of iterations is linear in log(1/€).

2.3 Taylor approximation interpretation

Given a differentiable function f : R — R and a point x; € dom(f), the first-order Taylor
approximation of f at x; is given by

fla) = flaze) + V() (@ — ).

If f is convex, then by the first-order characterization of convexity, we know that the first-order
Taylor approximation is a lower bound on f. Moreover, as it provides an approximation of f, we
can try to minimize f(z) ~ f(z;) + Vf(z¢)" (x — 24) instead of f. However, the first-order Taylor
approximation is a linear function, which means that

mxin {f(:z:t) + Vf(z) (z — mt)} = —o0.
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Instead of minimizing the first-order Taylor approximation directly, we add a proximity term as
follows.

(@) ~ flo) + V(o) (@ — o) + ;mux N

Again, we minimize the approximation instead of f and take a unique minimizer x;; as follows.

2y

This gives us an iterative algorithm for minimizing f. Here, the proximity term prevents the
solution from being too far away from the initial point z;. The larger n, is, the closer the solution
Zyy1 18 to the starting point x;. In fact, there is a closed-form expression for ;1. Recall that
the approximation with the proximity term is differentiable, and therefore, it follows from the
optimality condition that

241 € argmin {fm) V)T (@ = 1)+ —— |z — mtr\%} |

Vf(a:t) + l(xﬁ_l — J,‘t) = O
e

This is equivalent to
Tir1 =z — 0V f(w),

which is precisely the gradient descent iteration.

3 Convergence of gradient descent

In this section, we cover some convergence results for the gradient descent method. Here, the term
“convergence” simply means convergence to an optimal solution or the optimal value. When we
talk about convergence results, we often care about the rate of convergence, which measures how
quickly a given algorithm converges. We discussed above that it is crucial to choose proper step
sizes to achieve convergence. In Example 8.2, we used a constant step size n satisfying |1 —4n| < 1
to guarantee convergence, and if |1 — 47| were greater than 1, gradient descent would not converge.
Moreover, the convergence rate was O(c') where ¢ = |1 — 47| < 1, so gradient descent converges
exponentially fast. Based on this, we said that to achieve an e-optimal solution, meaning that the
difference between its value and the optimal value is at most €, we need only O(log(1/¢)) iterations.
Basically,

e choosing proper step sizes,
e analyzing convergence rate, and

e analyzing a required number of iterations
will be the main subjects of this section.
3.1 Smooth functions

We say that a differentiable function f : R — R is smooth if there exists some § > 0 such that

V(@) =V IWll2 < Bllz = yll2

holds for any x,y € R?. More precisely, we say that f is 3-smooth in the norm || - [|o. Recall that
a convex function f satisfies

f) = f@)+ Vi) (y— ).
If f is S-smooth, then
F() < F@)+ V) (g~ ) + 5y — ]},
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Theorem 8.3. Let f : R — R be 3-smooth, and let {x; : t = 1,...,T + 1} be the sequence of
iterates generated by gradient descent (Algorithm 1) with ny = 1/8 for each t. Then

ol — a3

*
x — f(x
fleryn) — fa7) < 53T
where x* is an optimal solution to min,cga f(x).
Here, x1 and z* are some fixed vectors, which means that ||z — 2*||2 is a constant. Moreover, the

smoothness parameter § is also a constant. Hence, the convergence rate is O(1/T). Therefore,
after T'= O(1/e) iterations, we have

flzri1) — f(@") <e
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