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Abstract—Under consideration are some adaptive mirror descent algorithms for the problems of
minimization of a convex objective functional with several convex Lipschitz (generally, nonsmooth)
functional constraints. It is demonstrated that the methods are applicable to the objective functionals
of various levels of smoothness: The Lipschitz condition holds either for the objective functional itself
or for its gradient or Hessian (while the functional itself can fail to satisfy the Lipschitz condition).
The main idea is the adaptive adjustment of the method with respect to the Lipschitz constant of
the objective functional (its gradient or Hessian), as well as the Lipschitz constant of the constraint.
The two types of methods are considered: adaptive (not requiring the knowledge of the Lipschitz
constants neither for the objective functional nor for constraints) and partially adaptive (requiring
the knowledge of the Lipschitz constant for constraints). Using the restart technique, some methods
are proposed for strongly convex minimization problems. Some estimates of the rate of convergence
are obtained for all algorithms under consideration in dependence on the level of smoothness of
the objective functional. Numerical experiments are presented to illustrate the advantages of the
proposed methods for some examples.
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INTRODUCTION

The problems of constrained minimization of convex smooth and nonsmooth functionals arise
in many areas of modern large-scale optimization and its applications [1, 2]. There are numerous
methods for these problems among which we mention the bundle-level method [3] and the penalty
function method [4—6]. The mirror descent method (MDM) [7—9] traces its origin to the usual gradient
descent and can be well considered as a rather simple method for the problems of nonsmooth convex
optimization. The present article is dedicated to some adaptive mirror descent methods for the convex
programming problems with Lipschitz constraints.

Note that the constraint functionals, in general, may be nonsmooth (nondifferentiable), and so it is
natural to consider subgradient methods. The methods using the subgradients of nonsmooth convex
functions have been actively developed for several decades. These studies stem from the well-known
pioneering works one of which is devoted to the gradient method for unconditional problems with the
Euclidean distance [10], and the other, to its generalization for the problems with constraints [11].

In[11]theideais proposed of switching steps between the direction of the subgradient of the objective
functional and the direction of a subgradient of a constraint. Generalization of the gradient descent
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558 STONYAKIN et al.

method to the problems with non-Euclidean distance is called the method of mirror descent. This
method is proposed in [8, 9] for the problems without constraints (see also [7]). The mirror descent
for the problems with functional constraints is proposed in [9] (see also [12]). In this case, as a rule,
to find the step size and stopping criterion for the mirror descent, it is necessary to know the value
of the Lipschitz constant of the objective functional, and also of the functional constraints. There are
also methods with adaptive meshsize selection, reviewed in [13] for the problems without constraints
and in [12], for the problems with constraints. Recently in [14] some mirror descent algorithms, optimal
from the point of view of lower oracle estimates, are proposed for convex programming problems with
Lipschitz constraint functionals; these algorithms involve adaptive step selection and adaptive stopping
criteria. Modifications of these methods for the problems with several convex functional constraints are
analyzed in[15, 16].

In this article, some mirror descent algorithms are presented for the problems of minimization of
a convex functional f on some convex closed set with a constraint generated by a convex, Lipschitz
and nonsmooth functional g(z) < 0. It is important that the estimates are obtained for the convergence
rate of the methods for objective functionals of various smoothness levels. In particular, the objective
functional f may not satisfy the Lipschitz property, but have a Lipschitz-continuous gradient. For
example, quadratic functionals do not satisfy the usual Lipschitz property (or the Lipschitz constant
is rather large) but they have a Lipschitz-continuous gradient. We can also consider nonsmooth convex
functions, equal to the maximum of a finite set of differentiable functionals with a Lipschitz-continuous
gradient. For example, let A; (i € 1,m) be positively semidefinite matrices (z " A;z > 0 forevery z € X,
where X is the domain of the problem); and let the objective functional be

) = ma fia), (n
where
filz) = ; (Aiz,z) — (bia) + i i=1,m, 2)

for some fixed b; € R™ and ¢; € R, for all i = 1, m. Note that functionals of the form (1)—(2) arise in
the problems of designing mechanical structures, Truss Topology Design, with weighted bars [17]. For
the problems of minimization of functionals of this type in the presence of convex Lipschitz constraints
in [14, 15, 18], on the basis of the methodology of Nesterov’s works [3, 17], some new adaptive mirror
descent algorithms are proposed and their optimality is justified. Some of these results are published
in[18]. The present paper is devoted to the exposition of the main results of the report [18], as well as the
development of the results of [14, 15, 18] in the following directions:

Firstly, from the point of view of lower oracle estimates, the optimality of the methods of [14, 15, 18]
is proved for the problems with convex Lipschitz objective functional as well as for the problems with
a Lipschitz Hessian in presence of convex Lipschitz constraints.

Secondly, on the basis of the technique of the restart of methods from [14, 18] (for convex problems),
some new mirror descent algorithms are proposed for minimization problems for a p-strongly convex
functional f with nonpositive, p-strongly convex, and Lipschitz nonsmooth constraint functional g.
Note that the technique of restart of a method for convex problems to accelerate convergence for strongly
convex problems stems from the 1980s (see [9, 19]). The technique of this type of was used in [20] to
substantiate a higher rate of convergence of the method of mirror descent for a strongly convex objective
functional in the problems without constraints.

Thirdly, we describe a series of numerical experiments illustrating the advantages of the proposed
methods over their analogs. In particular, it is shown that, for the Fermat—Torricelli—Steiner problem
(the objective functional satisfies the Lipschitz condition with constant 1) with quadratic constraints, the
proposed method can work much faster than a similar adaptive method which is also optimal in terms of
lower oracle estimates on a class of problems with Lipschitz objective functional [14, Section 3.1]. The
calculations are presented, which illustrate some of the advantages of the proposed methods for strongly
convex problems.

The article consists of an introduction and four main sections. In Section 1, we give some auxiliary
information, the basic concepts for the mirror descent method, and also describe the adaptive Algo-
rithm 1 of mirror descent from [14, Section 3.3] and partially adaptive Algorithm 2 [18]. In Section 2,
we consider new statements about the estimates of the rate of convergence of these methods and justify
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ADAPTIVE MIRROR DESCENT ALGORITHMS 559

their optimality on the class of problems under consideration under various assumptions on the level
of smoothness of the objective functional. Section 3 is dedicated to methods for minimizing strongly
convex functions with restarts of Algorithm 1 (Algorithm 3) and Algorithm 2 (Algorithm 4), as well as
the corresponding theoretical estimates for the convergence rate. In Section 4, we give and discuss the
results of numerical experiments illustrating certain advantages of the proposed methods.

1. ADAPTIVE AND PARTIALLY ADAPTIVE ALGORITHM OF THE MIRROR DESCENT
FOR THE PROBLEMS WITH CONVEX FUNCTIONALS

Let us start with the formulation of the optimization problems under consideration and present the
necessary concepts and results. Let (E, || - ||) be a finite-dimensional normed vector space, and let E*
be a dual space of £ with the standard norm

lylle = max{(y, ), [|z]| <1},

where (y, z) is the value of the continuous linear functional y at z € E.

From now on, we will assume that X C FE is a closed convex set. Consider two convex subdifferen-
tiable functionals f,g: X — R. Suppose that g satisfies the Lipschitz condition with respect to the norm
|| - |5 i.e., there is M, > 0 such that

l9(z) — g(y)| < Myllx —yl| (3)

for all ,y € X. It means that at every point € X there is a subgradient Vg(x), and ||Vg(z)|. < M,.
Recall that for a differentiable functional g the subgradient Vg(x) coincides with the usual gradient.
In the present work, the following type of optimization problem will be considered:

f(z) — min, r e X, (4)

g(x) <0, (5)

il f and g satisfy the above conditions. We also make an assumption about the solvability of problem
(4)—(5). Let z, denote the exact solution of (4)—(5). Our goal is to propose a method that allows us to
find some e-solution € X of the problem by finitely many steps:

f@ - fa) < or g(@) <e.
Everywhere below we assume that the initial approximation z° for all methods is chosen so that

d(z%) = gél)l{l d(x).

Note that some results of the present work (Section 3) are devoted to the formulation of the problem
for p-strongly convex subdifferentiable functionals f,g: X — R;i.e.

) 2 @)+ (Vi@)y o) + Ly —ol*  VayeX, (6)

and (6) holds for g (with the same strong convexity parameter ).

For further reasoning, we need some auxiliary concepts (for example, see [13]). Introduce the so-
called prox function d : X — R possessing the property of continuous differentiability and 1-strong
convexity with respect to || - ||. Let a constant ©¢ > 0 be such that d(x,) < ©2. Note that if there is a set
of solutions X, then we assume that

in d(z,) < O3
Jnin d(z,) < O

Given z,y € X, we consider the corresponding Bregman divergence:
Viz,y) = d(y) — d(z) = (Vd(z),y — ).

Depending on the statement of a specific problem, various approaches are possible for defining the
prox structure of the problem and the corresponding Bregman divergence: Euclidean, entropy, and many
others (for example, see[13]). We define the projection operator in the standard fashion:

Mirr ,(p) = arg min {{p,u) + V(z,u)} forevery z € X and p € E*.
ue
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We assume also that Mirr ,.(p) is easily computable.
Recall the well-known statement (for example, see [13]):

Lemma 1. Let f: X — R be a subdifferentiable convex functional on the convex set X and let
z = Mirr ,(hV f(y)) Jor somey € X. Then for all x € X and h > 0 the following holds:

2
MVI)y — ) < VI +V(52) ~ Vi), 7)

Let us proceed to description of the methods under consideration [14, 18] for problem (4)—(5). Note
that it is necessary to find a suitable point  for which f(z) — f(x«) < e (or C - € for some constant
C > 0) under the condition g(z) < e.

As can be seen from the listings of the algorithms given in this section, the needed point is selected
among the points z* for which g(z*) < e. Therefore, we will call step k productive if g(z*) < e. If

the reverse inequality g(z*) > € holds then step k will be called unproductive. Recall the following
algorithm of adaptive mirror descent [14, Section 3.3] for problem (4)—(5):

Algorithm 1 (adaptive mirror descent)

Input: accuracy € > 0; initial point 2°; ©¢; X; d(-).
Output: V¥ := arg min f(z¥).

xk, kel
1: I:=
22N <0
3: repeat
4: if g(2V) < e then
€
b) hy «—
I EM).
6: Nt Mirr v (W Vf(2N)) > “productive steps”
7 N —1
8: else
9 (9@™) >e) =
€
10: hn
Y2
11: Nt Mirr v (hy Vg(zV)) > “unproductive steps”
12:  endif

13: N+ N+ 12
€ 1
14: until 62 < I+ >
0= 2 ( kg1 HVQ(JJ"”)Hi>

By analogy with [3], we introduce for the objective functional f at y € X the following auxiliary
quantity:

V(@)
vp(,y) = {<”W(x)n*’x ) y> VI 720 zeX. (8)
0, Vf(z)=0,

We allow that, during the method application, an arbitrary subgradient V f(z) can be used.
To estimate the convergence rate of Algorithm 1, the following was proved in [14]:

Theorem 1. Suppose that inequality (3) holds and the constant ©y > 0 is given such that
d(z.) < O3 Ife > 0is given then Algorithm 1 makes at most

N— {2 max{l, MQQ}@%"
52

9)
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ADAPTIVE MIRROR DESCENT ALGORITHMS 561

iterations, after that it stops and

- k
« . 10
I]?el‘Irlvf(:L‘ ,Ty) < € (10)

A partially adaptive algorithm can be proposed for Problem (4)—(5)[18]. As distinct from Algorithm 1,
the adaptive step is selected only for productive iterations, while the stopping criterion is nonadaptive:

Algorithm 2 (partially adaptive version of Algorithm 1)

Input: accuracy € > 0; initial point 2%; ©g; X; d(-).
Output: 7V := arg Ealinlf(xk).

v,

.0 :
l: 2" = arg min d(x)
2. 1:=0
33 N0
4: repeat
5. if g(zV) < e then 6: hy — N
sr) = YT My IV f V)]
7 Nl Mirr v (A V f(2Y)) > “productive steps”
8: N—1T
9:  else
10: (g(zN) > ¢) —
11: hy — e/M;
12: N+ Mirr v (hyVg(2V)) > “unproductive steps”
13:  endif

14: N N+1
15: until N > [2M705/<?]

The following analog of Theorem 1 is true (also see [18]):

Theorem 2. Let € > 0 be given and let Algorithm 2 make

2M20?2
N = [ 592 ﬂ (11)
iterations. Then
. k E
?é?vf(:r L Ty) < M, (12)

Remark 1. Let us consider the situation when the partially adaptive version of the algorithm
can be more advantageous than the adaptive algorithm. For example, let there be no possibility to

precisely determine the (sub)gradient and thus the norm || Vg(2*)||« for the constraint for one or more
unproductive steps, and let only some approximation of this norm be available as || Vg(z*) |+ = o % 0,

where 8}, is the approximation accuracy. By Lemma 1, at each unproductive step z*, we have
h2
hi(g(a®) — g(a.)) < 2'“ V()7 + V(" z) = V(@ 2.). (13)
If a, = 0 or ap, — 0 then we cannot use (13) for
b €
k =
IVg(zh)I2
because this may lead to a large error. In this case, the nonadaptive selection of the step
€
hi =
Mg

in Algorithm 2 is more suitable for solving problem (4)—(5).

JOURNAL OF APPLIED AND INDUSTRIAL MATHEMATICS Vol. 13 No. 3 2019



562 STONYAKIN et al.

2. ESTIMATES FOR THE CONVERGENCE RATE OF THE METHODS
AND THEIR OPTIMALITY

Consider some specific estimates for the convergence rate of the methods under consideration, which
justify their optimality from the viewpoint of the theory of oracle estimates, tracing back to the famous
monograph by Nemirovski and Yudin [9]. The constraint functionals are assumed to be Lipschitz and,
in general, nonsmooth. Therefore, to establish the optimality of the method in terms of lower oracle
estimates, we need to show [13] that, to achieve the required accuracy ¢ of the solution of problem
(4)—(5), it suffices to carry out O(¢72) iterations of the method, and thereaiter the calculation of
a (sub)gradient of the objective functional or constraint is implemented. In this work, various classes
of objective functionals are considered. As before, we denote by z, the solution to problem (4)—(5). The
following auxiliary statement will be used (see, for example, [3, 17]):

Lemma 2. We introduce the function
w(r) = max{f(z) - f(z.) | | -z < 7}, (14)
where T is a positive number. Then for every y € X we have

f(y) = fze) Sw(vp(y, x4)). (15)

By Lemma 2, it is shown in [18], how, using Theorem 1, we can estimate the convergence rate of
Algorithm 2 if the objective functional f is differentiable and its gradient satisfies the Lipschitz condition:

IVf(x) = Vil < Lllx -yl Va,ye X (16)
Then for arbitrary x € X the following is true [3]:

f@) < fle) + IV (@) llle = zill +1/2 L]l — 2.

and hence,
1
i Ry — * < i * ) || * k_ * k_ * 2
in () = f() < pin {9 £ Lo =+ Ll — ]}
min £(*) - Fla) < [VF@ & + 5 E
ey ) = KA VAR Vo b

The last inequality allows us to formulate the following statement for some class of generally nonsmooth
objective functionals [18]:

Corollary 1. Suppose that
f(x) = max f;(z),

i=1m
where f; are differentiable at each x € X and
IVfi(x) = Vi)l < Lillz =yl Va,y € X.
Then, after
N = [2M? 65 /=]
steps of Algorithm 2, the following holds:

. k 9 L 62
- * < * ) || * B L= LZ
i ) = F@) <I9Sl g+ 5 b i
Remark 2. We consider conditional problems, and therefore it is not necessary that ||V f(z.)||« = 0.
We describe the estimates for the convergence rate of Algorithm 1 and Algorithm 2 for the classes of
objective functionals which were not considered in [18].
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Remark 3. Let an objective functional f: X — R satisfy the Lipschitz condition
[f(@) = f(y)l < Myllz =yl Va,yeX. (17)
Then f(z) < f(xs) + My||x — x| for arbitrary € X; and so,

min f(2*) = £(w) < min My {[lo* — .}

Therefore, we have the following

Corollary 2. Let f satisfy the Lipschitz condition (17) on X. Then
(1) after

N = [2max{1, M} - ©F/’]
steps of Algorithm 1, the inequality

min f (") — f(z.) < Mye

s true;
(2) after

N = [2M} 65 /=]
steps of Algorithm 2, the following holds:

min f(4) — f(r.) < Aj\jf .

Remark 4. Let the objective functional f: X — R be twice differentiable on X, and let f have the
Lipschitz Hessian;i.e.,

IV2f(z) = V2 W)« < Ljz—y|  Va,yeX. (18)
In this case, for every € X the following holds (see [3, Lemma 1.2.4]):

F(@) = Fl) = (V) —m) = o (V2 (@) = w)w — )| < ¢ o=
whence,

1 L
fl@) < fla) + IV )] - lle =zl + IV2f (@) (@ = 2| - [l — ]| + 6 Iz = .
Therefore, for an arbitrary z € X we have
I°,

L
f(@) < fla) + V@)l - llz — .l + ; IV2f () lpro - Il — a® + 6|

| — x4

where || Al|lpro = tr(AT A) is the Frobenius norm of the matrix A € R™*"  Then

min /(%) — f(2.) < min {uwm)u S

kel ké[
1 L
+ o I3 @l -l =l + o - P
Combining the statements of Theorem 1 and Lemma 2, we obtain

F@) — £ < IV F@ll e+ 5 IV w2+ ¢ <
and, by analogy, from Theorem 2 we have
g2 n L &
M2 6 M3

€

1 2
M, + 9 IV=f (@) Fro -

f(@) = f@a) <[V F (@)« -
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Therefore, the following is true:

Corollary 3. Let f be twice differentiable on X, and let [ have a Lipschitz Hessian; and so,
(18) is true. Then

(1) after
N = [Zmax{l,Mg}@%/sﬂ
steps of Algorithm 1, we obtain

1?g“i“f(ﬂck) — flz) <[IVf(@)ll« e+ : V2 () |[Fro - €% + L e%;
eI 2 6

(2) after
N = [2M} 65 /=]
steps of Algorithm 2, the following holds:

min f(@¥) — f(z) < IVF@le & + LIV @l Sy + = E
el x) > * *Mg 9 * ) ||Fro Mg 6M§’

Similar estimates can be written for some class of problems with nonsmooth objective functionals:

Corollary 4. Suppose that
f(x) = max fi(z),

i=1m
where f; is twice differentiable at each point x € X and
IV2f(z) = V2 f W)l < Lillz =yl Va,yeX.

Then
(1) after

N = [2max{1, M} 6§ /]
steps of Algorithm 1, the following holds:

1 L
min f(z%) = f(z.) <[Vf(@)lle -2+ IV f(@a)llmvo -+ % L= max L

kel 6 i=1,m
(2) after
N = [2M? 65 /<]
steps of Algorithm 2, the following is true:
e L&

L = max L;.

. k 9 1 )
i /@) = 1) SIVS @ 7+ 592wl f 4 ¢ max

.-
kel M,

3. ON ACCELERATION OF THE METHODS OF MIRROR DESCENT
FOR STRONGLY CONVEX PROBLEMS

In this section we consider the problem
f(x) — min, g(z) <0, € X, (19)

on assuming (3) as well as strong convexity of f and g with the same parameter ;1 > 0. Let us slightly
modify the assumptions on the prox function and assume d(z) to be bounded on the unit ball of the
selected norm || - |I:

diz) <03 VreX: |z| <1 (20)
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We also assume that for 2° € X there is Ry > 0 such that ||2° — z.?> < RZ.

We will consider the methods for finding an e-solution z (19):
f@ —flz) <e,  g@) <e

To construct some methods for solving problem (19) under given assumptions, we use the idea of restarts
of Algorithms 1 and 2. Consider an auxiliary statement (for instance, see [21]):

Lemma 3. Let f and g be p-strongly convex functionals with respect to the norm || - || on X,
v, = argmin [ (@),
g(x) <0forxz e X, and
f(z) = flze) <ep. glz) < g (21)
for some ey > 0andey > 0. Then

"
e — 2 < max{y, £}, (22)

Suppose that
f(x) = max f;(z),

i=1m

where f; are differentiable at each z € X and have Liptschitz gradient; i.e., there exist L; > 0 such that

IVfi(x) = Vi)l < Lz =yl Va,yeX, (23)

Consider the function 7: RT — Rt such that

7(6) = max {(5\\Vf(a;*)H* + 52L, (5}, L := max{L;}. (24)

2 i=1,m
Clearly, 7 increases and 7(0) = 0; therefore, for each € > 0 there exists
ple) >0,  7(ple)) =«
Now we propose an adaptive Algorithm 3 for problem (19):
Algorithm 3 (adaptive mirror descent algorithm for strongly convex functionals)

Input: accuracy e > 0; initial point 2°; ©g such that d(x) < ©2 V€ X: ||z| < 1; X; d(-); the strong
convexity parameter y; Ry satisfies the estimate||z° — z,]|? < R2.

.0
Set do(z) =d<"”RO$ >

[am—

2: Setp=1.
3: repeat
4: Set R2=Rj-277.
pR2
5. Setg,=",".
6: Seta? > output of Algorithm 1 with accuracy @(g,), prox function d,—1(-), and ©3
7o dy(x) —d(d7R).
8 Setp=p+1.
9 uR3

: until p > log, 5
€
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Theorem 3. Suppose that f and g are functionals p-strongly convex on X C R", f has
Liptschitz gradient satisfying (23), and d(z) < ©3 Jor all x € X such that ||z|| < 1. Let the
initial approximation 2° € X and the number Ry > 0 be given so that ||z° — z.||> < RZ. Then Jor
p = [logy(uR3)/(2¢)] the output P is an e-solution to problem (19) and also

2P — z.|* < 2¢/ps.

Wherein, the total number of iterations of Algorithm 1 during implementation of Algorithm 3
does not exceed

P 202 max{l M2}

R2
p+ , where €, = K5

op+1-

Proof. The function dy(z) = d((z — 2P)/R,) defined in Algorithm 3 is 1-strongly convex with respect
to the norm || - ||/ R, for all p > 0. Using the mathematical induction, it is possible to prove that

2P — .2 SR]% Vp>0.

For p = 0 this statement is obvious in view of the choice of 2% and Ry.
Assume that for some p we have [|a? — z.[* < R>. We prove that [|PT! — z,||> < R2,,. Since
dp(z+) < O3, by Theorem 1, on the (p + 1)th restart after at most N, iterations of Algorithm 1, where
N F@gmax{l,MQQ}"
p+1 ~ 5
©*(ept1)
we arrive at the following inequalities for zPT! = zNe+1:

J@ ) = f@) Seprts @) Separ or eppr = pR24 /2.
Then, by Lemma 3,
2P+ — 2. |? < 2ep41/p = R;2>+1
So, for every p > 0 it is proved that
Rj

2 2
W e - Sy < B g < BT

2 2 _
||$p - 33*” < Rp - — 9p+1’ — 9p+1

Therefore, when p = p = [logy(nR2)/(2¢)], the output z? is the e-solution of problem (19) and the
following are true:

la? - 2.[” < B2 = R3/2" < 2¢/.

Suppose that K is the total number of iterations of Algorithm 1 during the operation of Algorithm 3
according to item 6 of the listing, whereas IV, is the total number of iterations of Algorithm 1 on the pth

restart. Recall that the function 7: RT™ — R™ increases, and for each € > 0 there exists ¢(e) > 0 such
that 7(p(e)) = . Thus,

b b max{l M} R P 202 max{l M}
=3 = 3 [P k“; ()

p=1 p=1

Theorem 3 is proved.

Remark 5. The previous estimate for the number of iterations of Algorithm 1 can be somewhat
specified in the case of € < 1. In this case, for every 6 < 1 we have 7(§) < C¢ for some constant C.
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Therefore, we can assume that 3(¢) = C - e for the corresponding constant C > 0. It means that, on the

(p + 1)th restart of Algorithm 1, after at most
20§ max{1, Mg}Rﬂ (25)

C2e2

kp-i—l = [
p+1

iterations of Algorithm 1, the output 2P*! is guaranteed to satisfy the inequality
f(mp+1) - f(x*) S 6 : Ep+17 g(mp+1) S €p+17
where e,11 = pR>, /2. Then, by Lemma 3,

2max{1, é}spﬂ

la? ! — 2P <
W

= max{1,C} - RZQ,H.

Thus, forallp > 0
|2 — 2,||> < max{1,C} - RZ = max{1,C} - RZ.27P,

At the same time, for every p > 1 the inequalities
~ R? R R?
f(ajp) - f(ﬂj‘*) < maX{L C} ' 'u2 0. 2—17, g(ZL‘p) < maX{l, O} : M2 0. 277,

hold. Thus, p > logy((1R3)/(2¢)), then xP will be the (max{1,C}¢)-solution of the problem under
consideration, wherein

2¢e

2P — z,||> < max{1,C} - R%2.27P <
w

Let us estimate the total number N of iterations of Algorithm 1. Let p = [logy((uR2)/(2¢))]. Then,
according to (25), up to multiplication by a constant, we have

P P 202 max{1, M2}R2\ & 3202 max{1, M2}2r
i k”gz<1+ 2, p>zz<1+ Ry >
p=1 p=1 p+1 p=1 K=o

<54 64@% Inax{l, M;}Zﬁ <54 64@% Inax{l, M;} .
2R2 £
p g 2
Consider also the partially adaptive version of Algorithm 3 for problem (19) proposed in [18]:

Algorithm 4 (partially adaptive mirror descent algorithm for strongly convex functionals)

Input: accuracy € > 0; initial point 2°; ©g such that d(z) < ©2 Vz € X: ||z < 1; X; d(-); the strong
convexity parameter u; Ry satisfies the estimate ||2° — z,||? < R3.
I Setdo(z) = d((z — 2")/Ro)

2: Setp=1.

3: repeat

4 Set R2 = R§ - 277

5 Sete, = uR2/2.

6: Set 2P > output of Algorithm 2 with the accuracy ¢(e,), prox function d,—1(-), and ©3.
T dy(z) — d((z - 2P)/R,)

8: Setp=p+1.

9: until p > log, (LR3/(2¢))
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Under the conditions of Corollary 1, after stopping of Algorithm 4, the inequalities (21) will be
satisfied for

2L

9
&= o IVF@l+ 5
g g

£ =¢;
Consider the function 7: Rt — R*:
2L
(8) = max V). + s o0ty

[t is clear that 7 increases, 7(0) = 0, so, given ¢ > 0, there exists ¢(¢) > 0 such that 7(p(e)) = €.

Theorem 4 [18]. Let f and g be functionals p-strongly convex on X C R™ and satisfying the
conditions of Corollary 1, and let d(z) < ©2 for all x € X such that ||z| < 1. Suppose that the
initial approximation z° € X and the number Ry > 0 are given so that ||z° — x.||> < R2. Then Jor

A nR3
= |1
p [ 089 % -‘
the output xP is an e-solution of problem (19) and
~ 2
lo? — |2 < °°.
1

Wherein, the total number of iterations of Algorithm 2 during the implementation of Algorithm 4
does not exceed

p 2772
gy PMe R
902(5;0) ’ P optt

Remark 6. Generally speaking, ¢(¢) depends on ||V f(x4)||« and the Lipschitz constant L for V f.
[T ||V f(zi)|« < My then ¢(g) = ¢ for sufficiently small e:

2(My = IV £ (z)]l+)
L

For the other case (|| V f(z4)||« > M), forall e > 0 we have

o(e) = VIVI@IE +isL —Vf@l-

e<

Remark 7. By analogy with the reasoning in Remark 5 for e < 1, we can specify the upper estimate
for the number of iterations of Algorithm 5 up to multiplication by a constant:
_6403M2 .20 640% - M}
N=p+ 9 <p+ .
W2R3 UE

Remark 8. By Corollaries 2 and 4, under the condition € < 1, the statements of Remarks 5 and 7 can
be easily transferred to the cases where the objective functional f satisfies the Lipschitz condition or the
Lipschitz condition for its Hessian.
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4. NUMERICAL EXPERIMENTS

4.1. Comparison of the Operation Speed of the Methods
for the Fermat—Torricelli- Steiner Problem with Constraints

Note that in [14, Section 3.1] the following adaptive method is also proposed, which is optimal from
the standpoint of lower oracle estimates in the case of problems with a Lipschitz objective functional:

Algorithm 5 (adaptive mirror descent (Lipschitz objective functional))

Input: & > 0; O such that d(z.) < ©3.

S aFhy
Output: zV = </
kel
L :

I: 2" = arg min d(x)

2. 1:=02

33 N0

4: repeat

5. if g(zV) < ethen
€

6 My =V hy =
N

7 oVt = Mirr v (hy V f(2V)) > “productive steps”

8: N —1T

9:  else -

10: MN = HVQ(IL’N)H*, hN = M2

N

11: Nt = Mirr v (hy Vg(zV)) > “unproductive steps”

12:  endif

12: N —N+1

4 until 3 L 5298

: unti ]’Z:O Mf =2,

In the present work, an alternative method is considered (Algorithm 1) whose optimality can be
established for conditional problems with a wider class of objective functionals (having a Lipschitz
gradient or a Lipschitz Hessian). But it turns out that in the case of a Lipschitz objective functional,
when we apply Algorithm 5, Algorithm 1 can work faster.

As an example, we present calculations for the well-known Fermat-Torricelli—Steiner problem with
constraints:

Problem. Given points Ay, = (a1, asy, .. .,a10k) in the 10-dimensional Euclidean space R1°,
find the point x = (x1,...,x10) such that the objective function

10
f@) = V(@1 —air)? + (2 — ag)? + -+ + (10 — a108)?
k=1

assumes the minimal value on the set X which is determined by the constraints
gl(xla"'7x10) :2‘%%—’_1’%—’_—’_1’%0_1 Soa

92($1,...,33‘10):$%+2$%+"'+$%0—1§0,
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Table 1. Comparison of Algorithms 1, 5, and 6

[terations Time,s Iterations Time,s Iterations Time,s

) Algorithm 5 Algorithm 1 Algorithm 6
1/2 1659 97 283 15 231 6
1/4 5951 336 899 49 774 22
1/8 22356 1491 3159 180 2850 100
For n =10 we give an example of the initial approximation z° = (1,1,...,1) with the param-
eter ®9p = 3 when choosing a standard Euclidean prox structure. The coordinates of points Ay =
(a1k, a2k, - - - ,a10k) for k =1,2,...,10 are chosen as rows of the following matrix A:
1 2 1 4 1 0 4 4 4 3
2 4 3 1 0 2 4 0 4 0
3 2 3 4 3 0 3 4 2 3
0 0 2 0 2 4 4 1 0 O
s 3 3 4 4 3 0 1 0 4 4
2 2 4 0 4 0 2 2 1 1
0 4 3 4 2 3 3 4 0 2
2 2 1 4 2 1 4 3 0 3
4 1 2 2 3 3 2 1 3 1
3 3 2 2 0 0 4 0 3 4

Note also that it is possible to accelerate the work of Algorithm 1 in case of several constraints due
to the possibility of choosing a suitable constraint for unproductive iterations (see Algorithm 6 proposed
in[15]). The corresponding results are shown in Table 1.

In Table 2 we present a comparison of the operation speed of the methods for the same parameters,
but with nonsmooth functional constraints:

91(21, -+ 210) = 2]@1| + 22| 4+ -+ + [210] = 1 L0,
g2(x1, ..., 210) = 21| + 3lao| + - -+ + 710 = 1 L0,

Table 2. Comparison of Algorithms 1, 5, and 6

[terations Time,s Iterations Time,s Iterations Time,s

€
Algorithm 5 Algorithm 1 Algorithm 6

1/2 3709 279 671 29 437 21

1/4 14212 833 2418 103 1970 95

1/8 54655 2980 8979 455 8329 344
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Algorithm 6 (modified adaptive mirror descent)

Input: & > 0; O such that d(z.) < ©3.
Output: zV := arg 1knin fxh).
I

Z™,

.0 -
I: 2" = arg min d(x)
2. 1:=02
3 N0
4: repeat
o if g(zV) < e then
6: hy «— c

N IVEEY).
7 Nt Mirr v (hy Vf (2V)) > “productive steps”
8: N—1T
9: else > (gm(ny (@) > €) for some m(N) € {1,..., M}
10: hy — :

IV gy ()12

11: Nt — Mirr v (AN V gy (27)) > “unproductive steps”
12: endif

13: N<—N—|—1

14: until ©2 < (|1| + 3

1
e} IV g (k) (@) |2 )

4.2. On the Advantages of Using the Method with Restarts in the Strongly Convex Case

To demonstrate the advantages of Algorithm 3 as compared to Algorithm 1, a few numerical
experiments were performed. Consider various 1-strongly convex objective functionals f, which have
a Lipschitz gradient:

Example 1.

fay="" “{

where 4 =1, L = 10000, and n = 10.

Example 2. f(z) = max{f1(z), fo(z), f3(x)}, where

7
1+Z T — Tit1) ] —331} + 2”95\\27

1 .
fi(x) = Z(x% + 23 + 223 + 427 + 22 4 5k 4 322 4 202 + 42k + 833%0) — szi + 5,

10

1
falz) = (227 + 3 + 323 + 4a] + 203 + 5ag + 27 + 623 + Ta§ + 22%) — Y (10 +i)a; +6,
=1
1 10
fa(x) = 5 (:13% + @3 + 223 + 323 + 5x? + 23 + 40F + 223 + 373 + Gx%()) - 2(20 +i)x; + 7.
=1

Example 3 (regression problem [22]).
fle) = Az =2+ Bl where
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5335443351
A=12 43534225 4],
5214112355
forb = (1,2,3)" and p = 1.
Example 4[22].

10
) 1
fla) =i+ )
=1

Example 5[22]. The following test is carried out for a smoothed strongly convex version of the noise
reduction problem

1
F@) = 1Az = bl + Ml + 4l

9242236355
A= ,

6 724868851
b=(1,2)", w=1, A = 0.05, 7 = 0.0001
and || - ||;, - is defined as follows:
x| =T, if |z| > T,
P LA E
oozt il |z <1,

if z is a scalar and

n
Izl e =D il -
i=1

itz = (x1,29,...,2,) is a vector of R™.
Note that the quadratic term p||z||?/2 guarantees strong convexity of the objective function.
Consider the functional constraints of the form g(z) = G(x) + S(z) for
1
S@) = ,llzl’,  Gla) = max g;(a),

where g;(x) = (a;, ) + B, a; are the rows of the matrix

N OO N H N WO N =
B N 00 Ot = 00 N W N

= o o O Ut Ut N NN
W W o B~ N 0 N 0 O

1
3
3
1
1
3
1
7
1
1

W = W 3 o W Ut W o
= O Ot 00 © = N kRO =
N © © ot W = oo Ut O
=N = OOt NN W N
© W o W = =N O W
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Table 3. Comparison of the results of work of Algorithms 1 and Algorithm 3
[terations Time Iterations Time
Algorithm 1 Algorithm 3

Example 1 115973  9:16 95447 7:37
Example 2 57798 7:01 45455 5:14
Example 3 56874 5:02 50747 4:18
Example 4 13720 1:15 6764 0:38
Example b 64 324 6:04 55073 4:52

whereas the constants ; are zero.
We assume that there is the standard Euclidean distance and the corresponding prox structure, and

X =B4(0) = {x: (z1,,...,210) € R1?| m%—km%—i—u'—kmfo < 1},
the initial approximation
0 (1,1,...,1)

T = ; O = 3, Ry =2,
II(1,1,..., 1)

and the accuracy ¢ equals 0.05.

The results of implementing Algorithms 1 and Algorithm 3 are presented in Table 3, where the
number of iterations and the running time (in minutes and seconds) of each of these algorithms are
given.

All calculations were performed using the Python 3.4 software on a computer equipped with Intel(R)

Core(TM)i7-8550U CPU @ 1.80 GHz, 1992 MHz, 4 Core(s), 8 Logical Processor(s). The computer’s
RAM was 8 GB.

[t is seen from Table 3 that Algorithm 3 works faster than Algorithm 1.
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